
 

Form 5500 
 

Department of the Treasury 
Internal Revenue Service 

Department of Labor 
Employee Benefits Security 

 Administration 

Pension Benefit Guaranty Corporation 

Annual Return/Report of Employee Benefit Plan 
This form is required to be filed for employee benefit plans under sections 104 

and 4065 of the Employee Retirement Income Security Act of 1974 (ERISA) and 
sections 6057(b) and 6058(a) of the Internal Revenue Code (the Code). 

 Complete all entries in accordance with 
the instructions to the Form 5500. 

OMB Nos. 1210-0110 
1210-0089 

 

2017 
 

This Form is Open to Public 
Inspection 

Part I  Annual Report Identification Information 
For calendar plan year 2017 or fiscal plan year beginning                                                                      and ending                                                        

A  This return/report is for: 
      X  a multiemployer plan        X  a multiple-employer plan (Filers checking this box must attach a list of 

participating employer information in accordance with the form instructions.) 

       X  a single-employer plan        X  a DFE (specify)        _C_ 

B  This return/report is:       X  the first return/report        X  the final return/report 

       X  an amended return/report        X  a short plan year return/report (less than 12 months) 

C  If the plan is a collectively-bargained plan, check here. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . X 

D  Check box if filing under:            X  Form 5558             X  automatic extension            X  the DFVC program 

       X  special extension (enter description) ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

Part II  Basic Plan Information—enter all requested information 
1a  Name of plan 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  

1b Three-digit plan 
number (PN)  001

1c Effective date of plan 
YYYY-MM-DD 

2a  Plan sponsor’s name (employer, if for a single-employer plan) 
       Mailing address (include room, apt., suite no. and street, or P.O. Box)  
       City or town, state or province, country, and ZIP or foreign postal code (if foreign, see instructions) 

2b Employer Identification 
Number (EIN) 
012345678 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  
D/B/A ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI  
c/o ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
CITYEFGHI ABCDEFGHI AB, ST 012345678901 
UK  

2c Plan Sponsor’s telephone 
number 
0123456789 

2d Business code (see 
instructions) 
012345 

 

Caution: A penalty for the late or incomplete filing of this return/report will be assessed unless reasonable cause is established.

Under penalties of perjury and other penalties set forth in the instructions, I declare that I have examined this return/report, including accompanying schedules, 
statements and attachments, as well as the electronic version of this return/report, and to the best of my knowledge and belief, it is true, correct, and complete. 

SIGN 
HERE 

 
 
 YYYY-MM-DD ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

Signature of plan administrator Date Enter name of individual signing as plan administrator 

SIGN 
HERE 

 
 
 YYYY-MM-DD ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

Signature of employer/plan sponsor Date Enter name of individual signing as employer or plan sponsor 

SIGN 
HERE 

 
 
 YYYY-MM-DD ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

Signature of DFE Date Enter name of individual signing as DFE 
For Paperwork Reduction Act Notice, see the Instructions for Form 5500. Form 5500 (2017) 

v. 170203 

  

 

1199SEIU HEALTH CARE EMPLOYEES PENSION FUND

X

01/01/2017

P.O. BOX 842
NEW YORK, NY 10108

BOARD OF TRUSTEES OF 1199SEIU HEALTH CARE EMPLOYEES PENSION FUND

X

Filed with authorized/valid electronic signature.

X

01/01/1991

646-473-6365

12/31/2017

13-3604862

10/15/2018

001

622000

MITRA BEHROOZI
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3a Plan administrator’s name and address  X  Same as Plan Sponsor  
 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  
c/o ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
CITYEFGHI ABCDEFGHI AB, ST 012345678901 
UK  

3b  Administrator’s EIN 
012345678 

3c  Administrator’s telephone 
number 
0123456789 

 

4 If the name and/or EIN of the plan sponsor or the plan name has changed since the last return/report filed for this plan, 
enter the plan sponsor’s name, EIN, the plan name and the plan number from the last return/report:

4b EIN012345678 

a Sponsor’s name 

c Plan Name 
 

4d PN 
012 

5 Total number of participants at the beginning of the plan year 5 123456789012
6 Number of participants as of the end of the plan year unless otherwise stated (welfare plans complete only lines 6a(1),    
        6a(2), 6b, 6c, and 6d).  

 
a(1)  Total number of active participants at the beginning of the plan year .................................................................................. 6a(1)
   
a(2)  Total number of active participants at the end of  the plan year  .......................................................................................... 6a(2)
  
b Retired or separated participants receiving benefits ................................................................................................................. 6b 123456789012
 
c Other retired or separated participants entitled to future benefits ............................................................................................. 6c 123456789012
  
d Subtotal. Add lines 6a(2), 6b, and 6c. ....................................................................................................................................... 6d 123456789012
  
e Deceased participants whose beneficiaries are receiving or are entitled to receive benefits. .................................................. 6e 123456789012
  
f Total.  Add lines 6d and 6e. ...................................................................................................................................................... 6f 123456789012
  
g Number of participants with account balances as of the end of the plan year (only defined contribution plans  
        complete this item) .................................................................................................................................................................. 6g 123456789012
  
h Number of participants who terminated employment during the plan year with accrued benefits that were  
      less than 100% vested .............................................................................................................................................................. 6h 123456789012

7  Enter the total number of employers obligated to contribute to the plan (only multiemployer plans complete this item) .......... 7  
8a  If the plan provides pension benefits, enter the applicable pension feature codes from the List of Plan Characteristics Codes in the instructions: 

 

b If the plan provides welfare benefits, enter the applicable welfare feature codes from the List of Plan Characteristics Codes in the instructions:  
          
 

9a Plan funding arrangement (check all that apply) 9b Plan benefit arrangement (check all that apply) 
(1)  X  Insurance (1) X Insurance 

(2)  X Code section 412(e)(3) insurance contracts (2) X Code section 412(e)(3) insurance contracts 

(3)  X Trust  (3) X Trust  

(4)  X  General assets of the sponsor (4) X General assets of the sponsor 

10 Check all applicable boxes in 10a and 10b to indicate which schedules are attached, and, where indicated, enter the number attached.  (See instructions) 

a  Pension Schedules b General Schedules 

(1)  X  R  (Retirement Plan Information)  (1)  X H  (Financial Information) 

 
(2)  X  MB  (Multiemployer Defined Benefit Plan and Certain Money 

Purchase Plan Actuarial Information) - signed by the plan 
actuary 

(2)  X  I   (Financial Information – Small Plan) 

(3)  X    ___ A  (Insurance Information) 

(4)  X  C  (Service Provider Information) 

(3)  X  SB  (Single-Employer Defined Benefit Plan Actuarial          
Information) - signed by the plan actuary 

(5)  X  D  (DFE/Participating Plan Information) 

(6)  X  G  (Financial Transaction Schedules) 

  

X

X

311

76294

X

X X

255703

8814

X

264517

X

5321

X

X

X

111089

67492

X

258519

111917

1A

X

1
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Part III Form M-1 Compliance Information (to be completed by welfare benefit plans) 
11a If the plan provides welfare benefits, was the plan subject to the Form M-1 filing requirements during the plan year? (See instructions and 29 CFR 

2520.101-2.) ........................………..….  X    Yes       X    No 
 
         If “Yes” is checked, complete lines 11b and 11c. 
 

11b Is the plan currently in compliance with the Form M-1 filing requirements? (See instructions and 29 CFR 2520.101-2.) …….....  X Yes    X   No  

11c Enter the Receipt Confirmation Code for the 2017 Form M-1 annual report.  If the plan was not required to file the 2017 Form M-1 annual report, enter the 
Receipt Confirmation Code for the most recent Form M-1 that was required to be filed under the Form M-1 filing requirements. (Failure to enter a valid 
Receipt Confirmation Code will subject the Form 5500 filing to rejection as incomplete.)   

 
         Receipt Confirmation Code______________________              
                                            

 



 
  

SCHEDULE A 
(Form 5500) 

Department of the Treasury 
Internal Revenue Service 

Department of Labor 
Employee Benefits Security Administration 

Pension Benefit Guaranty Corporation 

Insurance Information 
 

This schedule is required to be filed under section 104 of the 
Employee Retirement Income Security Act of 1974 (ERISA). 

 File as an attachment to Form 5500. 

 Insurance companies are required to provide the information  
pursuant to ERISA section 103(a)(2). 

 

OMB No. 1210-0110 

 

2017 
 

This Form is Open to Public 
Inspection 

For calendar plan year 2017 or fiscal plan year beginning                                                                      and ending                                                        

A  Name of plan  
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
FGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  
ABCDEFGHI ABCDEFGHI ABCDEFGHI  

B    Three-digit 

plan number (PN)          001

 
C  Plan sponsor’s name as shown on line 2a of Form 5500 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
FGHI ABCDEFGHI  

D  Employer Identification Number (EIN) 
012345678 

Part I Information Concerning Insurance Contract Coverage, Fees, and Commissions Provide information for each contract 
on a separate Schedule A.  Individual contracts grouped as a unit in Parts II and III can be reported on a single Schedule A. 

1  Coverage Information: 
 

(a)  Name of insurance carrier 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
 

(b)  EIN 
(c)  NAIC 

code 
(d)  Contract or 

 identification number 

(e)  Approximate number of 
persons covered at end of 

policy or contract year 

Policy or contract year 

(f)  From (g)  To 

012345678 ABCDE ABCDE0123456789 1234567 YYYY-MM-DD YYYY-MM-DD 

2  Insurance fee and commission information. Enter the total fees and total commissions paid.  List in line 3 the agents, brokers, and other persons in 
descending order of the amount paid. 

(a) Total amount of commissions paid (b) Total amount of fees paid 

123456789012345 123456789012345

3  Persons receiving commissions and fees.  (Complete as many entries as needed to report all persons). 

(a) Name and address of the agent, broker, or other person to whom commissions or fees were paid 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
CITY56789 ABCDEFGHI AB, ST 021345678901 

(b) Amount of sales and base 
commissions paid 

Fees and other commissions paid 

(e) Organization code (c) Amount (d) Purpose 
-123456789012345 -123456789012345 ABCDEFGHI ABCDEFGHI ABCDEFGHI 

ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

1 

(a) Name and address of the agent, broker, or other person to whom commissions or fees were paid 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
CITY56789 ABCDEFGHI AB, ST 021345678901 

(b) Amount of sales and base 
commissions paid 

Fees and other commissions paid 

(e) Organization code (c) Amount (d) Purpose 
-123456789012345 -123456789012345 

 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

1 

For Paperwork Reduction Act Notice, see the Instructions for Form 5500. Schedule A (Form 5500) 2017 
v. 170203 

1199SEIU HEALTH CARE EMPLOYEES PENSION FUND

01/01/2017

001

12/31/2017

01/01/2017

264517

BOARD OF TRUSTEES OF 1199SEIU HEALTH CARE EMPLOYEES PENSION FUND

GPF-992108

13-3604862

22-1211670

12/31/2017

PRUDENTIAL INSURANCE COMPANY OF AMERICA

68241
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(a) Name and address of the agent, broker, or other person to whom commissions or fees were paid 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
CITY56789 ABCDEFGHI AB, ST 021345678901 

(b) Amount of sales and base 
commissions paid 

Fees and other commissions paid (e) 
Organization 

code (c) Amount (d) Purpose 

-123456789012345 -123456789012345 ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

1 

(a) Name and address of the agent, broker, or other person to whom commissions or fees were paid 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
CITY56789 ABCDEFGHI AB, ST 021345678901 

(b) Amount of sales and base 
commissions paid 

Fees and other commissions paid (e) 
Organization 

code (c) Amount (d) Purpose 

-123456789012345 -123456789012345 ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

1 

(a) Name and address of the agent, broker, or other person to whom commissions or fees were paid 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
CITY56789 ABCDEFGHI AB, ST 021345678901 

(b) Amount of sales and base 
commissions paid 

Fees and other commissions paid (e) 
Organization 

code (c) Amount (d) Purpose 

-123456789012345 -123456789012345 ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

1 

(a) Name and address of the agent, broker, or other person to whom commissions or fees were paid 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
CITY56789 ABCDEFGHI AB, ST 021345678901 

(b) Amount of sales and base 
commissions paid 

Fees and other commissions paid (e) 
Organization 

code (c) Amount (d) Purpose 

-123456789012345 -123456789012345 ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

1 

(a) Name and address of the agent, broker, or other person to whom commissions or fees were paid 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
CITY56789 ABCDEFGHI AB, ST 021345678901 

(b) Amount of sales and base 
commissions paid 

Fees and other commissions paid (e) 
Organization 

code (c) Amount (d) Purpose 

-123456789012345 -123456789012345 ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

1 

1
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Part II Investment and Annuity Contract Information 
Where individual contracts are provided, the entire group of such individual contracts with each carrier may be treated as a unit for purposes of 
this report. 

4  Current value of plan’s interest under this contract in the general account at year end .................................................... 4 123456789012345
5  Current value of plan’s interest under this contract in separate accounts at year end ...................................................... 5 123456789012345
6  Contracts With Allocated Funds: 

a State the basis of premium rates   
 

  
b Premiums paid to carrier ........................................................................................................................................... 6b -123456789012345
c Premiums due but unpaid at the end of the year ...................................................................................................... 6c -123456789012345
d If the carrier, service, or other organization incurred any specific costs in connection with the acquisition or 

retention of the contract or policy, enter amount. ......................................................................................................
6d -123456789012345

        Specify nature of costs     
 

e Type of contract:   (1)  X  individual policies                (2)  X   group deferred annuity 

 (3)  X   other (specify)     
 

 

  
 f If contract purchased, in whole or in part, to distribute benefits from a terminating plan, check here         X 

7  Contracts With Unallocated Funds (Do not include portions of these contracts maintained in separate accounts)  
a Type of contract: (1)  X  deposit administration (2)  X  immediate participation guarantee  

 (3)  X  guaranteed investment (4)  X  other  
 

 
 

b Balance at the end of the previous year ................................................................................................................... 7b 123456789012345
c Additions:  (1) Contributions deposited during the year ................................... 7c(1) -123456789012345  

(2) Dividends and credits ................................................................................. 7c(2) -123456789012345  
(3) Interest credited during the year ................................................................. 7c(3) -123456789012345  
(4) Transferred from separate account ............................................................ 7c(4) -123456789012345  
(5) Other (specify below) .................................................................................. 7c(5) -123456789012345  
 

   
 
 

(6)Total additions ...................................................................................................................................................... 7c(6) 123456789012345
 d  Total of balance and additions (add lines 7b and 7c(6)).  .......................................................................................... 7d 123456789012345
 e  Deductions:   
      (1) Disbursed from fund to pay benefits or purchase annuities during year 7e(1) -123456789012345  
      (2) Administration charge made by carrier ........................................................ 7e(2) -123456789012345  
      (3) Transferred to separate account ................................................................. 7e(3) -123456789012345  
      (4) Other (specify below) ................................................................................... 7e(4) -123456789012345  

 

   
 
 

      (5) Total deductions ................................................................................................................................................... 7e(5) 123456789012345
 f Balance at the end of the current year (subtract line 7e(5) from line 7d) .................................................................. 7f 123456789012345

0

0

131246240
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Part III Welfare Benefit Contract Information 
If more than one contract covers the same group of employees of the same employer(s) or members of the same employee organizations(s), 
the information may be combined for reporting purposes if such contracts are experience-rated as a unit.  Where contracts cover individual 
employees, the entire group of such individual contracts with each carrier may be treated as a unit for purposes of this report. 

8   Benefit and contract type (check all applicable boxes) 
 a  X  Health (other than dental or vision) b X  Dental c X  Vision d X  Life insurance 
 e  X  Temporary disability (accident and sickness) f  X  Long-term disability g X  Supplemental unemployment h X  Prescription drug 
 i  X  Stop loss (large deductible) j  X  HMO contract k X  PPO contract  l X  Indemnity contract 
 m X  Other (specify)  ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

ABCKEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
9  Experience-rated contracts:  

a   Premiums: (1) Amount received ..................................................................... 9a(1) -123456789012345  
      (2) Increase (decrease) in amount due but unpaid ....................................... 9a(2) -123456789012345  
      (3) Increase (decrease) in unearned premium reserve ................................. 9a(3) -123456789012345  

(4) Earned ((1) + (2) - (3)) ...................................................................................................................................... 9a(4) 123456789012345
 b Benefit charges (1) Claims paid ................................................................... 9b(1) -123456789012345 
      (2) Increase (decrease) in claim reserves ..................................................... 9b(2) -123456789012345  
      (3) Incurred claims (add (1) and (2)) ...................................................................................................................... 9b(3) 123456789012345
      (4) Claims charged ................................................................................................................................................. 9b(4) 123456789012345
 c Remainder of premium: (1) Retention charges (on an accrual basis) -- -123456789012345 
             (A) Commissions .................................................................................... 9c(1)(A) -123456789012345 
             (B) Administrative service or other fees ................................................. 9c(1)(B) -123456789012345 
             (C) Other specific acquisition costs ........................................................ 9c(1)(C) -123456789012345 
             (D) Other expenses ................................................................................ 9c(1)(D) -123456789012345 
             (E) Taxes ................................................................................................ 9c(1)(E) -123456789012345 
             (F) Charges for risks or other contingencies .......................................... 9c(1)(F) -123456789012345 
             (G) Other retention charges ................................................................... 9c(1)(G) -123456789012345 
             (H) Total retention ........................................................................................................................................... 9c(1)(H) 123456789012345
     (2) Dividends or retroactive rate refunds.  (These amounts were X  paid in cash, or X  credited.) ..................... 9c(2) 123456789012345
 d Status of policyholder reserves at end of year: (1) Amount held to provide benefits after retirement ................... 9d(1) 123456789012345
     (2) Claim reserves ................................................................................................................................................. 9d(2) 123456789012345
   (3) Other reserves ................................................................................................................................................. 9d(3) 123456789012345
 e Dividends or retroactive rate refunds due.  (Do not include amount entered in line 9c(2).) .................................. 9e 123456789012345

10 Nonexperience-rated contracts:  
 a Total premiums or subscription charges paid to carrier ........................................................................................ 10a 123456789012345

 b If the carrier, service, or other organization incurred any specific costs in connection with the acquisition or 
retention of the contract or policy, other than reported in Part I, line 2 above, report amount. ............................. 10b 

-
123456789012345

Specify nature of costs.   
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  
 

Part IV Provision of Information  

11 Did the insurance company fail to provide any information necessary to complete Schedule A? .............   X Yes    X No 

12 If the answer to line 11 is “Yes,” specify the information not provided.   
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

ABCDEFGHI ABCDE 

 

X



SCHEDULE MB 
(Form 5500) 

Department of the Treasury 
Internal Revenue Service 

Department of Labor 
Employee Benefits Security Administration 

Pension Benefit Guaranty Corporation 

Multiemployer Defined Benefit Plan and Certain 
Money Purchase Plan Actuarial Information 

 

This schedule is required to be filed under section 104 of the Employee 
Retirement Income Security Act of 1974 (ERISA) and section 6059 of the 

Internal Revenue Code (the Code). 

 File as an attachment to Form 5500 or 5500-SF. 

OMB No. 1210-0110 

 

2017 
 

This Form is Open to Public 
Inspection 

For calendar plan year 2017 or fiscal plan year beginning                                                                            and ending                                                      

Round off amounts to nearest dollar. 

Caution: A penalty of $1,000 will be assessed for late filing of this report unless reasonable cause is established. 
A  Name of plan 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI  

B Three-digit 

plan number (PN)          001

 
C  Plan sponsor’s name as shown on line 2a of Form 5500 or 5500-SF 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI  

D    Employer Identification Number (EIN) 
012345678 

E  Type of plan:                          (1)  X   Multiemployer Defined Benefit         (2)  X   Money Purchase (see instructions)  

1a Enter the valuation date:                     Month _________    Day _________    Year _________  

  b Assets   
 (1) Current value of assets ........................................................................................................................  1b(1)  
 (2) Actuarial value of assets for funding standard account ........................................................................  1b(2)  

  c (1) Accrued liability for plan using immediate gain methods .....................................................................  1c(1)  
 (2) Information for plans using spread gain methods:   

 (a) Unfunded liability for methods with bases .......................................................................................... 1c(2)(a) -123456789012345

 (b) Accrued liability under entry age normal method ............................................................................... 1c(2)(b) -123456789012345

 (c) Normal cost under entry age normal method ..................................................................................... 1c(2)(c) -123456789012345

 (3) Accrued liability under unit credit cost method ......................................................................................... 1c(3) -123456789012345
  d Information on current liabilities of the plan: 

(1) Amount excluded from current liability attributable to pre-participation service (see instructions) ........... 1d(1) -123456789012345

(2) “RPA ‘94” information: 

 (a) Current liability ................................................................................................................................... 1d(2)(a) -123456789012345

 (b) Expected increase in current liability due to benefits accruing during the plan year ......................... 1d(2)(b) -123456789012345

 (c) Expected release from “RPA ‘94” current liability for the plan year ................................................... 1d(2)(c) -123456789012345

(3) Expected plan disbursements for the plan year ....................................................................................... 1d(3) -123456789012345
Statement by Enrolled Actuary 
 To the best of my knowledge, the information supplied in this schedule and accompanying schedules, statements and attachments, if any, is complete and accurate. Each prescribed assumption was applied 

in accordance with applicable law and regulations. In my opinion, each other assumption is reasonable (taking into account the experience of the plan and reasonable expectations) and such other 
assumptions, in combination, offer my best estimate of anticipated experience under the plan. 

SIGN 
HERE 

   

Signature of actuary  Date 

  

Type or print name of actuary  Most recent enrollment number 

  

Firm name  Telephone number (including area code) 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
123456789 ABCDEFGHI ABCDEFGHI ABCDE 
UK  

Address of the firm   
If the actuary has not fully reflected any regulation or ruling promulgated under the statute in completing this schedule, check the box and see 
instructions 

X 

For Paperwork Reduction Act Notice, see the Instructions for Form 5500 or 5500-SF. Schedule MB (Form 5500) 2017 
 v. 170203 

 
 

 

840195568

01

1199SEIU HEALTH CARE EMPLOYEES PENSION FUND

X

646-473-3000

9815518307

17-06974

10512648693

001

01

01/01/2017

12744740034

ONE PENNSYLVANIA PLAZA, 38TH FLOOR, NEW YORK, NY 10119

09/17/2018

MILLIMAN, INC.

BOARD OF TRUSTEES OF 1199SEIU HEALTH CARE EMPLOYEES PENSION FUND 13-3604862

967122901

12/31/2017

23993460838

13745641532

895050680

2017

TIMOTHY L. CONNOR
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2 Operational information as of beginning of this plan year: 
 a Current value of assets (see instructions)  ...................................................................................................………… 2a -123456789012345 

 b “RPA ‘94” current liability/participant count breakdown: (1) Number of participants (2) Current liability 

 (1) For retired participants and beneficiaries receiving payment ....................................  12345678 -123456789012345 

 (2) For terminated vested participants ............................................................................  12345678 -123456789012345
 (3) For active participants:   

  (a)  Non-vested benefits ............................................................................................   -123456789012345
  (b)  Vested benefits ...................................................................................................  -123456789012345
  (c)  Total active ..........................................................................................................   -123456789012345
 (4) Total........................................................................................................................... 12345678 -123456789012345
 c If the percentage resulting from dividing line 2a by line 2b(4), column (2), is less than 70%, enter such 

percentage ................................................................................................................................................................  
2c 123.12%

3 Contributions made to the plan for the plan year by employer(s) and employees:

(a) Date  
(MM-DD-YYYY) 

(b) Amount paid by 
employer(s) 

(c) Amount paid by 
employees

(a) Date  
(MM-DD-YYYY)

(b) Amount paid by 
employer(s) 

c) Amount paid by  
employees

    

   

   

   

   

    

 Totals  ► 3(b)  3(c)  

 

4 Information on plan status: 
   a  Funded percentage for monitoring plan’s status (line 1b(2) divided by line 1c(3)) .................................................. 4a % 

   b Enter code to indicate plan’s status (see instructions for attachment of supporting evidence of plan’s status). If   
code is “N,” go to line 5 ………………………………………………………………………………………………..

4b  

 c Is the plan making the scheduled progress under any applicable funding improvement or rehabilitation plan? ............................................................. X Yes X No 

 d If the plan is in critical status or critical and declining status, were any benefits reduced (see instructions)? ................................................... X Yes X No 

 e If line d is “Yes,” enter the reduction in liability resulting from the reduction in benefits (see instructions), 
measured as of the valuation date  .........................................................................................................................

 
4e -123456789012345

f  If the rehabilitation plan projects emergence from critical status or critical and declining status, enter the plan 
year in which it is projected to emerge.   

    If the rehabilitation plan is based on forestalling possible insolvency, enter the plan year in which insolvency is 
expected and check here …………………………….......................................................................................   

 

4f 

5 Actuarial cost method used as the basis for this plan year’s funding standard account computations (check all that apply): 

 a X Attained age normal b X Entry age normal c X Accrued benefit (unit credit) d X Aggregate 

 e X Frozen initial liability f X Individual level premium g X Individual aggregate h X Shortfall 

 i X  Other (specify):_ 
____________________________________________________________________________          

 j If box h is checked, enter period of use of shortfall method ..................................................................................... 5j YYYY-MM-DD 

 k Has a change been made in funding method for this plan year? ...................................................................................................................... X Yes X No 

 l If line k is “Yes,” was the change made pursuant to Revenue Procedure 2000-40 or other automatic approval? ............................................ X Yes X No 

 m If line k is “Yes,” and line l is “No,” enter the date (MM-DD-YYYY) of the ruling letter (individual or class) 
approving the change in funding method .................................................................................................................

5m YYYY-MM-DD

0

9815518307

0

0

0

N

0

0

0

0

0

516113533

111089

1

10303747640

40.91

67995260

52206107

55436768

48884980

43871664

52908012

47661351

58242095

76807

48854096

666407062

08/15/2017

09/15/2017

71811945

58281499

06/15/2017 60253285

07/15/2017

23993460838

12/15/2017

11/15/2017

10/15/2017

70623

0

9704385164

0

82.5

0

X

9787634107

X

258519

01/15/2017

03/15/2017

02/15/2017

05/15/2017

04/15/2017

3985328034
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6 Checklist of certain actuarial assumptions: 
 a  Interest rate for “RPA ‘94” current liability......................................................................................................................................... 6a 123.12% 

 Pre-retirement Post-retirement 

 b Rates specified in insurance or annuity contracts .....................................  X Yes X No X N/A X Yes X No X N/A 

 c Mortality table code for valuation purposes:   

 (1)  Males ...................................................................................... 6c(1) 

 (2)  Females ................................................................................. 6c(2) 

 d Valuation liability interest rate ....................................................... 6d 123.12% 123.12%

 e Expense loading ........................................................................... 6e 123.12%   X N/A 123.12%   X N/A

 f Salary scale .................................................................................. 6f 123.12%   X N/A    

 g Estimated investment return on actuarial value of assets for year ending on the valuation date ...................... 6g -123.1%

 h Estimated investment return on current value of assets for year ending on the valuation date ........................ 6h -123.1%

 

7 New amortization bases established in the current plan year: 
(1) Type of base (2) Initial balance (3) Amortization Charge/Credit

A -123456789012345 -123456789012345
A -123456789012345 -123456789012345
A -123456789012345 -123456789012345

8 Miscellaneous information: 

 a If a waiver of a funding deficiency has been approved for this plan year, enter the date (MM-DD-YYYY) of 
the ruling letter granting the approval ...............................................................................................................

8a 
YYYY-MM-DD

     b(1) Is the plan required to provide a projection of expected benefit payments?  (See the instructions.)  If “Yes,” 
attach a schedule. .........................................................................................................................................................

X Yes X No

 b(2) Is the plan required to provide a Schedule of Active Participant Data? (See the instructions.) If “Yes,” attach a  
            schedule. ......................................................................................................................................................................

X Yes X No

 c Are any of the plan’s amortization bases operating under an extension of time under section 412(e) (as in effect 
prior to 2008) or section 431(d) of the Code?....................................................................................................................

X Yes X No

 d If line c is “Yes,” provide the following additional information: 

 (1)  Was an extension granted automatic approval under section 431(d)(1) of the Code? .............................. X Yes X No

 (2)  If line 8d(1) is “Yes,” enter the number of years by which the amortization period was extended ............. 8d(2) 12
 (3)  Was an extension approved by the Internal Revenue Service under section 412(e) (as in effect prior 

to 2008) or 431(d)(2) of the Code? ............................................................................................................. X Yes X No

 (4)  If line 8d(3) is “Yes,” enter number of years by which the amortization period was extended (not 
including the number of years in line (2)) ...................................................................................................

8d(4) 12

 (5)  If line 8d(3) is “Yes,” enter the date of the ruling letter approving the extension ........................................ 8d(5) YYYY-MM-DD
 (6)  If line 8d(3) is “Yes,” is the amortization base eligible for amortization using interest rates applicable under 

section 6621(b) of the Code for years beginning after 2007? .....................................................................................
X Yes X No

 e If box 5h is checked or line 8c is “Yes,” enter the difference between the minimum required contribution 
for the year and the minimum that would have been required without using the shortfall method or 
extending the amortization base(s) ..................................................................................................................

8e 
-123456789012345

9 Funding standard account statement for this plan year: 

 Charges to funding standard account: 
 a Prior year funding deficiency, if any .................................................................................................................. 9a -123456789012345

 b Employer’s normal cost for plan year as of valuation date ............................................................................... 9b -123456789012345

 c Amortization charges as of valuation date: Outstanding balance 
 (1) All bases except funding waivers and certain bases for which the 

amortization period has been extended ..............................................
9c(1) -123456789012345 -123456789012345

 (2) Funding waivers .................................................................................. 9c(2) -123456789012345 -123456789012345
 (3) Certain bases for which the amortization period has been 

extended .............................................................................................
9c(3) -123456789012345 -123456789012345

 d Interest as applicable on lines 9a, 9b, and 9c .................................................................................................. 9d -123456789012345

 e Total charges. Add lines 9a through 9d ............................................................................................................ 9e -123456789012345

11P

31268516

X

21186900

49669

11FP

292839355

17.1

0

465166

1

1

X

386155060

7.75

0

3.05

X

3

3

1092692968

78461386

11P

4.1

11FP

7.6

6280765225715294912

X

X

3.50

7.75
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Credits to funding standard account: 

 f Prior year credit balance, if any ........................................................................................................................ 9f -123456789012345

    g Employer contributions. Total from column (b) of line 3 ................................................................................... 9g -123456789012345

 Outstanding balance 

 h Amortization credits as of valuation date .................................................. 9h -123456789012345 -123456789012345

 i Interest as applicable to end of plan year on lines 9f, 9g, and 9h .................................................................... 9i -123456789012345
 

 j Full funding limitation (FFL) and credits: 

 (1) ERISA FFL (accrued liability FFL) ............................................................ 9j(1) -123456789012345 

 (2) “RPA ‘94” override (90% current liability FFL)  ......................................... 9j(2) -123456789012345 

 (3) FFL credit ................................................................................................................................................. 9j(3) -123456789012345

 k (1) Waived funding deficiency ........................................................................................................................ 9k(1) -123456789012345
 (2) Other credits ............................................................................................................................................. 9k(2) -123456789012345

 l Total credits. Add lines 9f through 9i, 9j(3), 9k(1), and 9k(2) ............................................................................ 9l -123456789012345

 m Credit balance: If line 9l is greater than line 9e, enter the difference ............................................................... 9m -123456789012345

 n Funding deficiency: If line 9e is greater than line 9l, enter the difference ......................................................... 9n -123456789012345
 

9 o Current year’s accumulated reconciliation account:  

 (1) Due to waived funding deficiency accumulated prior to the 2017 plan year ........................................ 9o(1) -123456789012345

 (2) Due to amortization bases extended and amortized using the interest rate under section 6621(b) of the Code:  

  (a)  Reconciliation outstanding balance as of valuation date ............................................................... 9o(2)(a) -123456789012345

  (b)  Reconciliation amount (line 9c(3) balance minus line 9o(2)(a)) ..................................................... 9o(2)(b) -123456789012345

 (3) Total as of valuation date ..................................................................................................................... 9o(3) -123456789012345

10 Contribution necessary to avoid an accumulated funding deficiency. (See instructions.) ............................ 10 -123456789012345

11 Has a change been made in the actuarial assumptions for the current plan year? If “Yes,” see instructions. ................. X Yes X No

 

264654018

68062125

4959580417

286580571

11977533332

1285703776

666407062

193010808

2195721502

0

X



 

SCHEDULE C 
(Form 5500) 

Department of the Treasury 
Internal Revenue Service 

Department of Labor 
Employee Benefits Security Administration 

Pension Benefit Guaranty Corporation 

Service Provider Information 
 

This schedule is required to be filed under section 104 of the Employee 
Retirement Income Security Act of 1974 (ERISA). 

 File as an attachment to Form 5500. 

OMB No. 1210-0110 

 

2017 
 

This Form is Open to Public 
Inspection. 

For calendar plan year 2017 or fiscal plan year beginning                                                                      and ending                                                        

A  Name of plan 
ABCDEFGHI  

B  Three-digit 

plan number (PN)          001 

C  Plan sponsor’s name as shown on line 2a of Form 5500 
ABCDEFGHI  

D   Employer Identification Number (EIN) 
012345678 

 
 

Part I Service Provider Information (see instructions) 
 
You must complete this Part, in accordance with the instructions, to report the information required for each person who received, directly or indirectly, $5,000 
or more in total compensation (i.e., money or anything else of monetary value) in connection with services rendered to the plan or the person's position with the 
plan during the plan year.  If a person received only eligible indirect compensation for which the plan received the required disclosures, you are required to 
answer line 1 but are not required to include that person when completing the remainder of this Part.   
 

1  Information on Persons Receiving Only Eligible Indirect Compensation 
a Check "Yes" or "No" to indicate whether you are excluding a person from the remainder of this Part because they received only eligible 

    indirect compensation for which the plan received the required disclosures (see instructions for definitions and conditions).. . . . . . . . . . . . . . .     X Yes   X No 
 
b  If you answered line 1a  “Yes,” enter the name and EIN or address of each person providing the required disclosures for the service providers who  
    received only eligible indirect compensation.  Complete as many entries as needed (see instructions).  
 

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation 

 
 
 
 
 
 

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation 

 
 
 
 

 

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation  

 
 
 
 

 

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation 

 
 
 
 

For Paperwork Reduction Act Notice, see the Instructions for Form 5500. Schedule C (Form 5500) 2017
v.170203

1199SEIU HEALTH CARE EMPLOYEES PENSION FUND

12/31/2017

13-3604862

X

01/01/2017

001

BOARD OF TRUSTEES OF 1199SEIU HEALTH CARE EMPLOYEES PENSION FUND
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(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation 

 
 
 
 

 

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation  

 
 
 
 

 

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation 

 
 
 
 

 

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation 

 
 
 
 

 

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation  

 
 
 
 

 

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation 

 
 
 
 

 

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation 

 

 

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation 

 

1
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

 (a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

51 52

99

51 52

ACADIAN ASSET MANAGEMENT, LLC

X

X

13-1628401

NONE

X

NONE

04-2929221

NONE

X

51-0368279

X

1

ABERDEEN ASSET MANAGEMENT

1199 SEIU NATIONAL BENEFIT FUND

511489

52482

3415988

979534

X

X

50612596
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

 (a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

51

12

29

AMERICAN ARBITRATION ASSOCIATION IN

22-1467904

NONE

NONE

13-0429745

NONE

13-4920330

X

2

X

X

AMALGAMATED BANK

ADP, LLC

19000

7366

125214
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

 (a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

51 52

51

36

BENCOM, LLC

X

13-3180631

NONE

NONE

02-0660422

NONE

X

39-1807188

X

3

X

ARTISAN PARTNERS INTERNATIONAL

AMERIPRISE FINANCIAL, INC.

58771

44218

2083908

X

1486047
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

 (a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

72

51

51 52

CAUSEWAY CAPITAL MANAGEMENT LLC

X

13-3806691

NONE

X

NONE

95-4861680

NONE

06-1818168

X

4

X

BLOOMBERG L.P.

BLACKROCK FINANCIAL MANAGEMENT, INC

334221197418

43764

X

244968
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

 (a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

51

12

51 52

COLUMBIA WAGNER ASSET MANAGEMENT

X

X

20-5731067

NONE

X

NONE

04-3519872

NONE

X

91-1404505

X

5

COHEN & STEERS CAPITAL MANAGEMENT

CHANGE HEALTHCARE OPERATIONS, LLC

783041886388

809301

X

52836
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

 (a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

51 52

36

51 52

CRESCENT CAPITAL GROUP, LP

X

X

13-2797841

NONE

X

NONE

27-2698206

NONE

X

30-0299433

X

6

CORBIN CAPITAL PARTNERS, LP

CONSOLIDATED COLOR PRESS INC

15348

13594

549940

3126593

X

X

137567
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

 (a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

51

51 52

51 52

ENTRUST CAPITAL MANAGEMENT LP

X

X

04-3300754

NONE

X

NONE

80-0759310

NONE

X

23-6819730

7

X

DIMENSIONAL FUND ADVISORS LP

DDJ CAPITAL MANAGEMENT, LLC

166812548312

554486

X

X

1263595 20023
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

 (a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

27

72

51 52

HAMILTON LANE ADVISORS LLC

X

58-2540972

NONE

X

NONE

23-2962336

NONE

13-3362547

X

8

X

FACTSET

EVESTMENT ALLIANCE, LLC

4028813211971

108306

X

27694
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

 (a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

99

51 52

51

INVESCO INSTITUTIONAL (NA), INC.

X

27-0684167

NONE

NONE

58-1707262

NONE

X

39-1034021

9

X

X

INTERNATIONAL FOUNDATION OF EMPLOYE

HARDING LOEVNER LP

751580

43313

X

795059 20906
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

 (a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

10

27

29

LEVY, RATNER P.C.

98-0371144

NONE

NONE

13-3726314

NONE

13-5565207

X

10

X

X

KPMG LLP

KPA ADVISORY SERVICES LTD

772792

327141

5500
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

 (a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

51

51

51 52

MACKAY SHIELDS LLC

X

13-5620131

NONE

X

NONE

13-2631681

NONE

23-2772200

X

11

X

LSV ASSET MANAGEMENT

LORD, ABBETT & CO. LLC

624501290390

317452

X

225909
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

 (a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

27

29

51

MESIROW ADVANCED STRATEGIES INC.

46-0979053

NONE

NONE

36-3741067

NONE

01-0570792

X

12

X

X

MARKOV PROCESSES INTERNATIONAL LLC

MARK KRAMER

2366046

26266

155411
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

 (a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

27

11

18 52 99

THE NORTHERN TRUST COMPANY

X

91-0675641

NONE

X

NONE

36-1561860

NONE

13-4038723

X

13

X

MSCI INC.

MILLIMAN, INC.

676460751192

13501

X

405032
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

 (a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

99

51 52

99

PENSION BENEFIT INFORMATION, LLC

X

41-0995965

NONE

NONE

82-2042737

NONE

X

94-2856521

14

X

X

PENSION BENEFIT INFORMATION (PBI)

PARAMETRIC PORTFOLIO ASSOCIATES LLC

8183

31545

X

236472 1175856
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

 (a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

16

27

29

PROSKAUER ROSE LLP

94-3058798

NONE

NONE

13-1840454

NONE

98-0399829

X

15

X

X

PRICEWATERHOUSECOOPERS MANAGEMENT C

PORTFOLIO MANAGEMENT TECHNOLOGY

68778

5775

64000
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

 (a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

51

52

51 52

RHUMBLINE ADVISERS LTD

X

X

41-1416330

NONE

X

NONE

04-3076646

NONE

X

41-1460668

16

X

RBC GLOBAL MANAGEMENT (U.S.)

RBC CAPITAL MARKETS, LLC

531876460

360114

X

X

0 11463
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

 (a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

51

51

27

SEGAL MARCO ADVISORS

98-0202744

NONE

NONE

13-2646110

NONE

13-2544634

X

17

X

X

ROTHSCHILD ASSET MANAGEMENT INC.

ROBECO BOSTON PARTNERS

151250

308165

771871
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

 (a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

51

52

36

STEP VISUAL COMMUNICATIONS LLC

X

13-3855629

NONE

NONE

26-4662241

NONE

X

04-1867445

18

X

X

STATE STREET GLOBAL ADVISORS (SSGA)

SIGULER GUFF & COMPANY, LP

467293

98788

X

0 2740712
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

 (a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

51 52

72

72

THE BURGISS GROUP LLC

X

74-2139464

NONE

NONE

22-3693659

NONE

X

93-0939400

X

19

X

TCW INVESTMENT MANAGEMENT COMPANY

STRATEGIC ECONOMICS DECISIONS INC

21660

48600

1063054

X

12500
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

 (a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

51 52

27

51 52

VONTOBEL ASSET MANAGEMENT, INC.

X

X

23-1159360

NONE

X

NONE

13-3223264

NONE

X

34-1537656

X

20

THE TOWNSEND GROUP

TOWERS WATSON PENNSYLVANIA INC

942100

5206843

793786

1768217

X

X

14311
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2.  Information on Other Service Providers Receiving Direct or Indirect Compensation.  Except for those persons for whom you 
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation 
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions). 

 (a) Enter name and EIN or address (see instructions) 

 
 
 
  

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 

 
Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 
 

Yes  X    No  X Yes  X    No  X 

123456789012345 
 Yes  X    No  X 

 

(a) Enter name and EIN or address (see instructions) 

 
 
 
 

(b) 
Service 
Code(s) 

(c) 
Relationship to 

employer, employee 
organization, or 

person known to be 
a party-in-interest 

(d) 
Enter direct 

compensation paid 
by the plan.  If none, 

enter -0-. 

(e) 
Did service provider 

receive indirect 
compensation? (sources 
other than plan or plan 

sponsor) 

(f) 
Did indirect compensation 

include eligible indirect 
compensation, for which the 
plan received the required 

disclosures? 

(g) 
Enter total indirect 

compensation received by 
service provider excluding 

eligible indirect 
compensation for which you 
answered “Yes” to element 

(f).  If none, enter -0-. 

(h)  
Did the service 

provider give you a 
formula instead of 

an amount or 
estimated amount?

 ABCDEFGHI 
ABCDEFGHI 
ABCD 

123456789012
345 Yes  X    No  X Yes  X    No  X 

 
Yes  X    No  X 

51

51 52

28 51

PRUDENTIAL INSURANCE CO.

X

X

95-2705767

NONE

NONE

22-1211670

NONE

X

36-2214610

21

X

WILLIAM BLAIR & COMPANY

WESTERN ASSET MANAGEMENT COMPANY

X

519099

248159

X

1256645 527915
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Part I Service Provider Information (continued) 
3. If you reported on line 2 receipt of indirect compensation, other than eligible indirect compensation, by a service provider, and the service provider is a fiduciary 

or provides contract administrator, consulting, custodial, investment advisory, investment management, broker, or recordkeeping services, answer the following 
questions for (a) each source from whom the service provider received $1,000 or more in indirect compensation and (b) each source for whom the service 
provider gave you a formula used to determine the indirect compensation instead of an amount or estimated amount of the indirect compensation.  Complete as 
many entries as needed to report the required information for each source. 

(a) Enter service provider name as it appears on line 2 (b) Service Codes 
(see instructions) 

(c) Enter amount of indirect 
compensation

 
 

  

 (d) Enter name and EIN (address) of source of indirect compensation (e) Describe the indirect compensation, including any 
formula used to determine the service provider’s eligibility 

for or the amount of the indirect compensation. 
 

 

 

(a) Enter service provider name as it appears on line 2 (b) Service Codes 
(see instructions) 

(c) Enter amount of indirect 
compensation 

 

  

 (d) Enter name and EIN (address) of source of indirect compensation (e) Describe the indirect compensation, including any 
formula used to determine the service provider’s eligibility 

for or the amount of the indirect compensation. 

 

 

 

(a) Enter service provider name as it appears on line 2 (b) Service Codes 
(see instructions) 

(c) Enter amount of indirect 
compensation 

 

  

 (d) Enter name and EIN (address) of source of indirect compensation (e) Describe the indirect compensation, including any 
formula used to determine the service provider’s eligibility 

for or the amount of the indirect compensation. 

  

  

1
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Part II Service Providers Who Fail or Refuse to Provide Information 
4 Provide, to the extent possible, the following information for each service provider who failed or refused to provide the information necessary to complete 

this Schedule. 
(a) Enter name and EIN or address of service provider (see 

instructions) 
(b) Nature of 

Service  
Code(s)

(c) Describe the information that the service provider failed or refused to 
provide 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 10 11 
12 13 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
1234567890 

(a) Enter name and EIN or address of service provider (see 
instructions) 

(b) Nature of 
Service 
Code(s)

(c) Describe the information that the service provider failed or refused to 
provide 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 10 11 
12 13 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
1234567890 

(a) Enter name and EIN or address of service provider (see 
instructions) 

(b) Nature of 
Service 
Code(s)

(c) Describe the information that the service provider failed or refused to 
provide 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 10 11 12 
13 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
1234567890 

(a) Enter name and EIN or address of service provider (see 
instructions) 

(b) Nature of 
Service 
Code(s)

(c) Describe the information that the service provider failed or refused to 
provide 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 10 11 12 
13 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
1234567890 

(a) Enter name and EIN or address of service provider (see 
instructions) 

(b) Nature of 
Service 
Code(s)

(c) Describe the information that the service provider failed or refused to 
provide 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 10 11 12 
13 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
1234567890 

(a) Enter name and EIN or address of service provider (see 
instructions) 

(b) Nature of 
Service 
Code(s)

(c) Describe the information that the service provider failed or refused to 
provide 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
1234567890 

 ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDE 

   

1
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a Name: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD b EIN:  123456789 
c  Position:  ABCDEFGHI ABCDEFGHI ABCD  
d Address: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

e Telephone:  1234567890

 Explanation: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI  

a Name:  ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD b EIN:   123456789 
c  Position:  ABCDEFGHI ABCDEFGHI ABCD  
d Address: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

e Telephone:  1234567890

 Explanation: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI  

a Name: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD b EIN: 123456789 
c  Position:  ABCDEFGHI ABCDEFGHI ABCD  
d Address: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

e Telephone:  1234567890

 Explanation: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI  

a Name:  ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD b EIN: 123456789 
c  Position:  ABCDEFGHI ABCDEFGHI ABCD  
d Address: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

e Telephone:  1234567890

 Explanation: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI  

a Name:  ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD b EIN: 123456789 
c  Position:  ABCDEFGHI ABCDEFGHI ABCD  
d Address: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

e Telephone:  1234567890

 Explanation: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI  ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI  

 

Part III Termination Information on Accountants and Enrolled Actuaries (see instructions)  
(complete as many entries as needed) 

1



SCHEDULE D 
(Form 5500) 

 

Department of the Treasury 
Internal Revenue Service 

 
Department of Labor 

Employee Benefits Security Administration 
 
 

 

DFE/Participating Plan Information 
 

This schedule is required to be filed under section 104 of the Employee 
Retirement Income Security Act of 1974 (ERISA). 

 File as an attachment to Form 5500.  

 

 

OMB No. 1210-0110 

 

2017 
 

This Form is Open to Public 
Inspection. 

For calendar plan year 2017 or fiscal plan year beginning                                                                      and ending                                                        

A  Name of plan 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI  

B    Three-digit 

plan number (PN)          001

 
C  Plan or DFE sponsor’s name as shown on line 2a of Form 5500 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI  

D    Employer Identification Number (EIN) 
012345678 

Part I Information on interests in MTIAs, CCTs, PSAs, and 103-12 IEs (to be completed by plans and DFEs)  
(Complete as many entries as needed to report all interests in DFEs) 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or    

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or     

103-12 IE at end of year (see instructions) -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 
 
For Paperwork Reduction Act Notice, see the Instructions for Form 5500. Schedule D (Form 5500) 2017 

v.170203

22-1211670-038

1199SEIU HEALTH CARE EMPLOYEES PENSION FUND

22-1211670-039

04-3500652-001

20-4251957-001

23-6819730-005

001

13-6038770-001

13-6038770-001

01/01/2017

JPMORGAN CHASE & CO.

PRUDENTIAL INSURANCE COMPANY OF AMERICA

JPMORGAN CHASE & CO.

WESTERN ASSET MANAGEMENT COMPANY

PRUDENTIAL INSURANCE COMPANY OF AMERICA

DFA GROUP TRUST

WESTERN ASSET MANAGEMENT COMPANY

BOARD OF TRUSTEES OF 1199SEIU HEALTH CARE EMPLOYEES PENSION FUND 13-3604862

CF WA OPPORTUNISTIC US HIGH YIELD

CF DFA SMALL CAP VALUE TR

P

P

P

12/31/2017

25720689

104229040

25290586

105955460P

E

E

E

CF JPMCB SPECIAL SITUATION PROPERTY

5658478

CF PRUDENTIAL PRISA II

17711

CF JPMCB STRATEGIC PROPERTY FUND

CF WESTN AST EMERGING MKTS LCL DEBT

65406882

CF PRUDENTIAL PRISA SA
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a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE:  ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

E

C

04-3464304-001

04-3464306-001

4017176

66990395

C

E

11146735

P

HARBOURVEST PARTNERS, LLC

C

E

C

HARBOURVEST PARTNERS, LLC

1

15350234

220374

4106601

179163534

735813-6038770-001

36-6036794-001

23-6819730-005

04-3399188-001

04-3464306-001

36-3741067-001

13-3430985-001

E

CF PERSHING SQ INTL LTD CL E SER 1E

36-3741067-001

CF WA OPPORTUNISTIC NON DOLLAR HEDG

CF DFA US SMALL CAP TRU

E

NTGI COLLECTIVE GOVT ST INV. FUND

CF DREYFUS INTL CASH ADVANTAG E

CF JPMCB LIQUIDITY FD

HARBOURVEST INTERNATIONAL PRIVATE E

CF PERSHING SQUARE INTERNATIONAL LT

8450803

7727182

HARBOURVEST PTRS VI-BUYOUT PSHP FUN

HARBOURVEST PARTNERS, LLC

PERSHING SQUARE INTERNATIONAL/LTD

DREYFUS TRUST COMPANY

JPMORGAN CHASE & CO.

HARBOURVEST PARTNERS VI PARTNERSHIP

THE NORTHERN TRUST COMPANY

DFA GROUP TRUST

WESTERN ASSET MANAGEMENT COMPANY

PERSHING SQUARE INTERNATIONAL/LTD
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a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE:  ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

a  Name of MTIA, CCT, PSA, or 103-12 IE: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

b  Name of sponsor of entity listed in (a): 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI 

c  EIN-PN 123456789-123 
d  Entity  

code   1 
e  Dollar value of interest in MTIA, CCT, PSA, or  

103-12 IE at end of year (see instructions)  -123456789012345 

90-0337987-124

20-0219988-001

E

C

WESTERN ASSET MANAGEMENT COMPANY

STATE STREET BANK AND TRUST COMPANY

2

183927574

4181143

81-3115007-002

26-1592491-001

C

E

CF ALGER COLLECTIVE TRUST SPECTRA

CF WA EMG CORP CREDIT LLC

16307966

190285139

CF W A FLOATING RATE HIGH INCOME FD

SEI TRUST COMPANY

WESTERN ASSET MANAGEMENT COMPANY

CF SSGA RUSSELL 1000(R) GROWTH INDE
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Part II Information on Participating Plans (to be completed by DFEs) 
(Complete as many entries as needed to report all participating plans) 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c  EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c  EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c  EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c  EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c  EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c  EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c  EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c  EIN-PN 
123456789-123 

a Plan name 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

b Name of  
plan sponsor 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI 

c  EIN-PN 
123456789-123 

 

1



 

SCHEDULE G 
(Form 5500) 

 

Department of Treasury 
Internal Revenue Service 

 
Department of Labor 

Employee Benefits Security Administration 

Financial Transaction Schedules 
 

This schedule is required to be filed under section 104 of the Employee Retirement 
Income Security Act of 1974 (ERISA) and section 6058(a) of the Internal Revenue 

Code (the Code). 

 File as an attachment to Form 5500.  

OMB No. 1210-0110 

 

2017 
 

This Form is Open to Public 
Inspection.  

For calendar plan year 2017 or fiscal plan year beginning                                                                     and ending                                                        

A  Name of plan 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI  

B    Three-digit 

plan number (PN)          001

 
C  Plan sponsor’s name as shown on line 2a of Form 5500 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI  

D    Employer Identification Number (EIN) 
012345678 

Part I   Schedule of Loans or Fixed Income Obligations in Default or Classified as Uncollectible 
Complete as many entries as needed to report all loans or fixed income obligations in default or classified as uncollectible.  Check box (a) if obligor 
is known to be a party in interest.  Attach Overdue Loan Explanation for each loan listed.  See Instructions. 

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the 

type and value of collateral, any renegotiation of the loan and the terms of the 
renegotiation, and other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the 

type and value of collateral, any renegotiation of the loan and the terms of the 
renegotiation, and other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 

 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the 

type and value of collateral, any renegotiation of the loan and the terms of the 
renegotiation, and other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345
For Paperwork Reduction Act Notice, see the Instructions for Form 5500. Schedule G (Form 5500) 2017 

v. 170203
 

1199SEIU HEALTH CARE EMPLOYEES PENSION FUND

PETROLEOS DE VENEZUELA

GENON ESCROW CORP

1075000

AT HOME CORP

1900015

001

3905000

01/01/2017

BOARD OF TRUSTEES OF 1199SEIU HEALTH CARE EMPLOYEES PENSION FUND 13-3604862

ISSUE DATE: 12/13/99 MATURITY DATE:12/31/40 INTEREST RATE:4.75

ISSUE DATE: 04/15/2011 MATURITY DATE: 12/31/2040 INTEREST RATE: 9.5

ISSUE DATE: 04/12/2007 MATURITY DATE: 12/31/2049 INTEREST RATE: 5.375

450 BROADWAY STREET
REDWOOD CITY, CA 94063

804 CARNEGIE CENTER
PRINCETON, NJ 08540

3905000

1075000

12/31/2017

1900015 1900015

1075000

3905000



Schedule G  (Form 5500)2017 Page 2 -  1 x 

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the type 
and value of collateral, any renegotiation of the loan and the terms of the renegotiation, and 

other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the type 
and value of collateral, any renegotiation of the loan and the terms of the renegotiation, and 

other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the type 
and value of collateral, any renegotiation of the loan and the terms of the renegotiation, and 

other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the type 
and value of collateral, any renegotiation of the loan and the terms of the renegotiation, and 

other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the type 
and value of collateral, any renegotiation of the loan and the terms of the renegotiation, and 

other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

5490000

PETROLEOS DE VENEZUELA

PETROLEOS DE VENEZUELA

1888150

10500001050000

1170000

11616561

SAMARCO MINERACAO S A

REAL ALLOY HLDG INC

RRI ENERGY INC

1

ISSUE DATE: 10/31/2012 MATURITY DATE: 12/31/2040 INTEREST RATE: 4.125

ISSUE DATE: 06/13/2007 MATURITY DATE: 12/31/2040 INTEREST RATE: 7.875

ISSUE DATE: 01/08/2015 MATURITY DATE: 12/31/2040 INTEREST RATE: 10

ISSUE DATE: 11/15/2013 MATURITY DATE: 12/31/2040 INTEREST RATE: 6.0

1050000

1170000

ISSUE DATE: 05/16/2014 MATURITY DATE: 12/31/2040 INTEREST RATE: 6.0

5490000

1170000

5490000

1888150

11616561

15301 VENTURA BOULEVARD, SUITE 400
SHERMAN OAKS, CA 91403

1000 MAIN STREET
HOUSTON, TX 77002

11616561

1888150
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(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the type 
and value of collateral, any renegotiation of the loan and the terms of the renegotiation, and 

other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the type 
and value of collateral, any renegotiation of the loan and the terms of the renegotiation, and 

other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the type 
and value of collateral, any renegotiation of the loan and the terms of the renegotiation, and 

other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the type 
and value of collateral, any renegotiation of the loan and the terms of the renegotiation, and 

other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the type 
and value of collateral, any renegotiation of the loan and the terms of the renegotiation, and 

other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

21250

PETROLEOS DE VENEZUELA SA

OAS INVESTMENTS GMBH

400000

19696001969600

1

960000

EMBASSY OF THE BOLIVARIAN REPUBLIC

ARAN SHIPPING & TRADING S A

FIRSTPLUS RESIDUAL TR

2

ISSUE DATE: 05/07/2008 MATURITY DATE: 05/07/2028 INTEREST RATE: 9.25

ISSUE DATE: 04/23/1998 MATURITY DATE: 05/15/2023 INTEREST RATE: 0

ISSUE DATE: 08/17/2001 MATURITY DATE: 12/31/2040 INTEREST RATE: 8.3

ISSUE DATE: 05/16/2014 MATURITY DATE: 12/31/2040 INTEREST RATE: 0

1969600

1

ISSUE DATE: 10/19/2012 MATURITY DATE: 10/19/2019 INTEREST RATE: 8.25

21250

1

21250

400000

960000

3965 PHELAN BOULEVARD
SUITE 209
BEAUMONT, TX 77707

1099 30TH STREET, N.W.
WASHINGTON, DC 20007

960000

400000
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(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the type 
and value of collateral, any renegotiation of the loan and the terms of the renegotiation, and 

other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the type 
and value of collateral, any renegotiation of the loan and the terms of the renegotiation, and 

other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the type 
and value of collateral, any renegotiation of the loan and the terms of the renegotiation, and 

other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the type 
and value of collateral, any renegotiation of the loan and the terms of the renegotiation, and 

other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

(a) (b) Identity and address of obligor 
(c) Detailed description of loan including dates of making and maturity, interest rate, the type 
and value of collateral, any renegotiation of the loan and the terms of the renegotiation, and 

other material items 

X 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDE 

 Amount received during reporting year  Amount overdue

(d) Original amount of 
loan 

(e) Principal (f) Interest (g) Unpaid balance at end 
of year

(h) Principal (i) Interest 
123456789012345 123456789012345 123456789012345 123456789012345 123456789012345 123456789012345

7500

DOMINGO ORTIZ

ZIFF DAVIS MEDIA INC

4032

1085

176326

CECIL LEWIS

GEORGE ATTOH

3

ISSUE DATE: 11/09/2009 MATURITY DATE: 12/07/2017 INTEREST RATE: 5.5

ISSUE DATE: 05/08/2017 MATURITY DATE: 06/23/2025 INTEREST RATE: 5.0

ISSUE DATE: 01/13/2012 MATURITY DATE: 02/26/2020 INTEREST RATE: 5.5

1085

ISSUE DATE: 05/05/2010 MATURITY DATE: 12/31/2040 INTEREST RATE: 0

7500

7500

28 E 28TH ST
NEW YORK, NY 10016

7500

1433 VYSE AVE
APT C
BRONX, NY 10459-1697

7500

176326

5057 BROADWAY
APT 23
NEW YORK, NY 10034-1121

6 SAGE STREET
CENTRAL ISLIP, NY 11722-2845

176326

4032
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Part II Schedule of Leases in Default or Classified as Uncollectible    
Complete as many entries as needed to report all leases in default or classified as uncollectible.  Check box (a) if lessor or lessee is known to be a 
party in interest.  Attach Overdue Lease Explanation for each lease listed.  (See instructions) 

(a)  (b) Identity of lessor/lessee 
(c) Relationship to plan, employer, 

employee organization, or other  
party-in-interest 

(d) Terms and description (type of property, location and date it was 
purchased, terms regarding rent, taxes, insurance, repairs,  

expenses, renewal options, date property was leased) 

X 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCD 

(e) Original cost 
(f) Current value at time of 

lease 
(g) Gross rental receipts 

during the plan year 
(h) Expenses paid during 

the plan year 
(i) Net receipts (j) Amount in arrears 

123456789012345 123456789012345 123456789012345 123456789012345 123456789012345123456789012345

(a)  (b) Identity of lessor/lessee 
(c) Relationship to plan, employer, 

employee organization, or other  
party-in-interest 

(d) Terms and description (type of property, location and date it was 
purchased, terms regarding rent, taxes, insurance, repairs,  

expenses, renewal options, date property was leased) 

X 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCD 

(e) Original cost 
(f) Current value at time of 

lease 
(g) Gross rental receipts 

during the plan year 
(h) Expenses paid during 

the plan year 
(i) Net receipts (j) Amount in arrears 

123456789012345 123456789012345 123456789012345 123456789012345 123456789012345123456789012345

(a)  (b) Identity of lessor/lessee 
(c) Relationship to plan, employer, 

employee organization, or other  
party-in-interest 

(d) Terms and description (type of property, location and date it was 
purchased, terms regarding rent, taxes, insurance, repairs,  

expenses, renewal options, date property was leased) 

X 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCD 

(e) Original cost 
(f) Current value at time of 

lease 
(g) Gross rental receipts 

during the plan year 
(h) Expenses paid during 

the plan year 
(i) Net receipts (j) Amount in arrears 

123456789012345 123456789012345 123456789012345 123456789012345 123456789012345123456789012345

(a)  (b) Identity of lessor/lessee 
(c) Relationship to plan, employer, 

employee organization, or other  
party-in-interest 

(d) Terms and description (type of property, location and date it was 
purchased, terms regarding rent, taxes, insurance, repairs,  

expenses, renewal options, date property was leased) 

X 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCD 

(e) Original cost 
(f) Current value at time of 

lease 
(g) Gross rental receipts 

during the plan year 
(h) Expenses paid during 

the plan year 
(i) Net receipts (j) Amount in arrears 

123456789012345 123456789012345 123456789012345 123456789012345 123456789012345123456789012345

(a)  (b) Identity of lessor/lessee 
(c) Relationship to plan, employer, 

employee organization, or other  
party-in-interest 

(d) Terms and description (type of property, location and date it was 
purchased, terms regarding rent, taxes, insurance, repairs,  

expenses, renewal options, date property was leased) 

X 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCD 

(e) Original cost 
(f) Current value at time of 

lease 
(g) Gross rental receipts 

during the plan year 
(h) Expenses paid during 

the plan year 
(i) Net receipts (j) Amount in arrears 

123456789012345 123456789012345 123456789012345 123456789012345 123456789012345123456789012345

(a)  (b) Identity of lessor/lessee 
(c) Relationship to plan, employer, 

employee organization, or other  
party-in-interest 

(d) Terms and description (type of property, location and date it was 
purchased, terms regarding rent, taxes, insurance, repairs,  

expenses, renewal options, date property was leased) 

X 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCD 

(e) Original cost 
(f) Current value at time of 

lease 
(g) Gross rental receipts 

during the plan year 
(h) Expenses paid during 

the plan year 
(i) Net receipts (j) Amount in arrears 

123456789012345 123456789012345 123456789012345 123456789012345 123456789012345123456789012345

  

1
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Part III Nonexempt Transactions  
Complete as many entries as needed to report all nonexempt transactions.  Caution: If a nonexempt prohibited transaction occurred with respect 
to a disqualified person, file Form 5330 with the IRS to pay the excise tax on the transaction. 

(a) Identity of party involved 
(b) Relationship to plan, employer, 
or other party-in-interest 

(c) Description of transaction including maturity date, 
rate of interest, collateral, par or maturity value 

(d) Purchase price 

ABCDEFGHI 
ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

123456789012345

(e) Selling price (f) Lease rental (g) Transaction expenses (h) Cost of asset 
(i) Current value of 

asset 
(j) Net gain (or loss) on

each transaction 

123456789012345 123456789012345 123456789012345 123456789012345 12345678901235 -1234567890123455
 

(a) Identity of party involved 
(b) Relationship to plan, employer, 
or other party-in-interest 

(c) Description of transaction including maturity date, 
rate of interest, collateral, par or maturity value 

(d) Purchase price 

ABCDEFGHI 
ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

123456789012345

(e) Selling price (f) Lease rental (g) Transaction expenses (h) Cost of asset 
(i) Current value of 

asset 
(j) Net gain (or loss) on

each transaction 

      
 

(a) Identity of party involved 
(b) Relationship to plan, employer, 

or other party-in-interest 
(c) Description of transaction including maturity date, 

rate of interest, collateral, par or maturity value 
(d) Purchase price 

ABCDEFGHI 
ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

123456789012345

(e) Selling price (f) Lease rental (g) Transaction expenses (h) Cost of asset 
(i) Current value of 

asset 
(j) Net gain (or loss) on

each transaction 

123456789012345 123456789012345 123456789012345 123456789012345 12345678901235 -1234567890123455

(a) Identity of party involved 
(b) Relationship to plan, employer, 
or other party-in-interest 

(c) Description of transaction including maturity date, 
rate of interest, collateral, par or maturity value 

(d) Purchase price 

ABCDEFGHI 
ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

123456789012345

(e) Selling price (f) Lease rental (g) Transaction expenses (h) Cost of asset 
(i) Current value of 

asset 
(j) Net gain (or loss) on

each transaction 

   
 

(a) Identity of party involved 
(b) Relationship to plan, employer, 
or other party-in-interest 

(c) Description of transaction including maturity date, 
rate of interest, collateral, par or maturity value 

(d) Purchase price 

ABCDEFGHI 
ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

123456789012345

(e) Selling price (f) Lease rental (g) Transaction expenses (h) Cost of asset 
(i) Current value of 

asset 
(j) Net gain (or loss) on

each transaction 

123456789012345 123456789012345 123456789012345 123456789012345 12345678901235 -1234567890123455

(a) Identity of party involved 
(b) Relationship to plan, employer, 
or other party-in-interest 

(c) Description of transaction including maturity date, 
rate of interest, collateral, par or maturity value 

(d) Purchase price 

ABCDEFGHI 
ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCD 

123456789012345

(e) Selling price (f) Lease rental (g) Transaction expenses (h) Cost of asset 
(i) Current value of 

asset 
(j) Net gain (or loss) on

each transaction 

123456789012345 123456789012345 123456789012345 123456789012345 12345678901235 -1234567890123455
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SCHEDULE H 
(Form 5500) 

Department of the Treasury 
Department of the Treasury 
Internal Revenue Service 

Department of Labor 
Employee Benefits Security Administration 

Pension Benefit Guaranty Corporation 

Financial Information 
 

This schedule is required to be filed under section 104 of the Employee 
Retirement Income Security Act of 1974 (ERISA), and section 6058(a) of the 

Internal Revenue Code (the Code). 

 File as an attachment to Form 5500. 

OMB No. 1210-0110 

 

2017 
 

This Form is Open to Public 
Inspection  

For calendar plan year 2017 or fiscal plan year beginning                                                                      and ending                                                        

A  Name of plan 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI  

B Three-digit 

plan number (PN)          001

 
C  Plan sponsor’s name as shown on line 2a of Form 5500 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI  

D    Employer Identification Number (EIN) 
012345678 

Part I  Asset and Liability Statement 
1 Current value of plan assets and liabilities at the beginning and end of the plan year. Combine the value of plan assets held in more than one trust. Report 

the value of the plan’s interest in a commingled fund containing the assets of more than one plan on a line-by-line basis unless the value is reportable on 
lines 1c(9) through 1c(14). Do not enter the value of that portion of an insurance contract which guarantees, during this plan year, to pay a specific dollar 
benefit at a future date. Round off amounts to the nearest dollar.  MTIAs, CCTs, PSAs, and 103-12 IEs do not complete lines 1b(1), 1b(2), 1c(8), 1g, 1h, 
and 1i. CCTs, PSAs, and 103-12 IEs also do not complete lines 1d and 1e. See instructions.

Assets  (a) Beginning of Year (b) End of Year

 a  Total noninterest-bearing cash ....................................................................... 1a -123456789012345 -123456789012345

 b  Receivables (less allowance for doubtful accounts):    

(1)  Employer contributions ...........................................................................  1b(1) -123456789012345 -123456789012345

(2)  Participant contributions .........................................................................  1b(2) -123456789012345 -123456789012345

(3)  Other .......................................................................................................  1b(3) -123456789012345 -123456789012345
 c  General investments:   

(1)  Interest-bearing cash (include money market accounts & certificates  
of deposit) ............................................................................................. 

1c(1) -123456789012345 -123456789012345

(2)  U.S. Government securities ....................................................................  1c(2) -123456789012345 -123456789012345

(3)  Corporate debt instruments (other than employer securities):   

(A)  Preferred ..........................................................................................  1c(3)(A) -123456789012345 -123456789012345

(B)  All other ............................................................................................  1c(3)(B) -123456789012345 -123456789012345

(4)  Corporate stocks (other than employer securities):   

(A)  Preferred ..........................................................................................  1c(4)(A) -123456789012345 -123456789012345

(B)  Common ..........................................................................................  1c(4)(B) -123456789012345 -123456789012345

(5) Partnership/joint venture interests ..........................................................  1c(5) -123456789012345 -123456789012345

(6) Real estate (other than employer real property) .....................................  1c(6) -123456789012345 -123456789012345

(7) Loans (other than to participants) ...........................................................  1c(7) -123456789012345 -123456789012345

(8) Participant loans .....................................................................................  1c(8) -123456789012345 -123456789012345

(9) Value of interest in common/collective trusts ..........................................  1c(9) -123456789012345 -123456789012345

(10) Value of interest in pooled separate accounts ........................................  1c(10) -123456789012345 -123456789012345

(11) Value of interest in master trust investment accounts ............................  1c(11) -123456789012345 -123456789012345

(12) Value of interest in 103-12 investment entities .......................................  1c(12) -123456789012345 -123456789012345
(13) Value of interest in registered investment companies (e.g., mutual  
        funds) ......................................................................................  

1c(13) -123456789012345 -123456789012345

(14) Value of funds held in insurance company general account (unallocated 
contracts) ................................................................................................  

1c(14) -123456789012345 -123456789012345

(15) Other .......................................................................................................  1c(15) -123456789012345 -123456789012345

For Paperwork Reduction Act Notice, see the Instructions for Form 5500. Schedule H (Form 5500) 2017 
v.170203

 
 
 

1199SEIU HEALTH CARE EMPLOYEES PENSION FUND

32986004

1355199951

3186901907

001

772166

3097670022

436196354

152001637

3395318942

01/01/2017

194107970

841356559

BOARD OF TRUSTEES OF 1199SEIU HEALTH CARE EMPLOYEES PENSION FUND

261203133

1188555944

13-3604862

67533642

214663784

25189035

12/31/2017

568849957

197273047

729497835

785888

1219621855

1114761915

84680661

3761423639

244757408
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(5) Unrealized appreciation (depreciation) of assets: (A) Real estate ....................... 2b(5)(A) -123456789012345  

(B) Other ................................................................................................. 2b(5)(B) -123456789012345  
(C) Total unrealized appreciation of assets.  

Add lines 2b(5)(A) and (B) ................................................................
2b(5)(C)  -123456789012345

1d Employer-related investments:  (a) Beginning of Year (b) End of Year

(1)  Employer securities .................................................................................. 1d(1) -123456789012345 -123456789012345

(2)  Employer real property ............................................................................. 1d(2) -123456789012345 -123456789012345

1e Buildings and other property used in plan operation ....................................... 1e -123456789012345 -123456789012345

1f Total assets (add all amounts in lines 1a through 1e) ..................................... 1f -123456789012345 -123456789012345

Liabilities    

1g Benefit claims payable .................................................................................... 1g -123456789012345 -123456789012345

1h Operating payables ......................................................................................... 1h -123456789012345 -123456789012345

1i Acquisition indebtedness ................................................................................ 1i -123456789012345 -123456789012345

1j Other liabilities ................................................................................................. 1j -123456789012345 -123456789012345

1k Total liabilities (add all amounts in lines 1g through1j) .................................... 1k -123456789012345 -123456789012345

Net Assets    

1l Net assets (subtract line 1k from line 1f) ......................................................... 1l -123456789012345 -123456789012345
 

Part II Income and Expense Statement 
2 Plan income, expenses, and changes in net assets for the year. Include all income and expenses of the plan, including any trust(s) or separately maintained 

fund(s) and any payments/receipts to/from insurance carriers. Round off amounts to the nearest dollar. MTIAs, CCTs, PSAs, and 103-12 IEs do not 
complete lines 2a, 2b(1)(E), 2e, 2f, and 2g. 

Income (a) Amount (b) Total

 a Contributions:   

(1) Received or receivable in cash from: (A) Employers ................................ 2a(1)(A) -123456789012345 

(B) Participants ....................................................................................... 2a(1)(B) -123456789012345 

(C) Others (including rollovers) ............................................................... 2a(1)(C) -123456789012345 

(2) Noncash contributions .............................................................................. 2a(2) -123456789012345 

(3) Total contributions. Add lines 2a(1)(A), (B), (C), and line 2a(2) ............... 2a(3)  -123456789012345

 b Earnings on investments: 
  (1) Interest:  

(A) Interest-bearing cash (including money market accounts and 
certificates of deposit) .......................................................................

2b(1)(A) -123456789012345  

(B)  U.S. Government securities .............................................................. 2b(1)(B) -123456789012345  
(C)  Corporate debt instruments ............................................................... 2b(1)(C) -123456789012345 

(D)  Loans (other than to participants) ..................................................... 2b(1)(D) -123456789012345 

(E)  Participant loans ................................................................................ 2b(1)(E) -123456789012345 

(F)  Other ................................................................................................. 2b(1)(F) -123456789012345 

(G)  Total interest. Add lines 2b(1)(A) through (F) ................................... 2b(1)(G)  -123456789012345

(2) Dividends: (A) Preferred stock .................................................................. 2b(2)(A) -123456789012345 

(B) Common stock .................................................................................. 2b(2)(B) -123456789012345 

(C) Registered investment company shares (e.g. mutual funds) ............ 2b(2)(C)  

(D) Total dividends. Add lines 2b(2)(A), (B), and (C) 2b(2)(D) 

 

-123456789012345

(3) Rents ......................................................................................................... 2b(3) -123456789012345

(4) Net gain (loss) on sale of assets:  (A) Aggregate proceeds ..................... 2b(4)(A) -123456789012345 

(B)  Aggregate carrying amount (see instructions) .................................. 2b(4)(B) -123456789012345 

(C) Subtract line 2b(4)(B) from line 2b(4)(A) and enter result ................ 2b(4)(C)  -123456789012345

16173349

650795076

683961405

1393517814

9815518307

691196272

10506714579

108665376

667788056

650795076

108665376

673260053

100173900

100173900

11864594676

17936219

11180633271

1393517814
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  (a) Amount (b) Total

(6) Net investment gain (loss) from common/collective trusts ......................... 2b(6)  -123456789012345

(7) Net investment gain (loss) from pooled separate accounts ....................... 2b(7)  -123456789012345

(8)  Net investment gain (loss) from master trust investment accounts ........... 2b(8)  -123456789012345

(9) Net investment gain (loss) from 103-12 investment entities ...................... 2b(9)  -123456789012345
(10) Net investment gain (loss) from registered investment  

companies (e.g., mutual funds) ..................................................................
2b(10)  -123456789012345

  c Other income .................................................................................................... 2c -123456789012345
  d Total income. Add all income amounts in column (b) and enter total ..................... 2d -123456789012345

Expenses    

  e Benefit payment and payments to provide benefits:  

(1) Directly to participants or beneficiaries, including direct rollovers .............. 2e(1) -123456789012345 

(2) To insurance carriers for the provision of benefits ..................................... 2e(2) -123456789012345 

(3) Other .......................................................................................................... 2e(3) -123456789012345 

(4) Total benefit payments. Add lines 2e(1) through (3) .................................. 2e(4) 

 

-123456789012345

  f Corrective distributions (see instructions) ........................................................ 2f -123456789012345
  g Certain deemed distributions of participant loans (see instructions) ................ 2g -123456789012345

  h Interest expense ............................................................................................... 2h -123456789012345

  i Administrative expenses:  (1) Professional fees .............................................. 2i(1) -123456789012345 

 

(2) Contract administrator fees ........................................................................ 2i(2) -123456789012345 

(3) Investment advisory and management fees .............................................. 2i(3) -123456789012345 

(4) Other .......................................................................................................... 2i(4) -123456789012345 

(5) Total administrative expenses. Add lines 2i(1) through (4) ......................... 2i(5)  -123456789012345
  j Total expenses. Add all expense amounts in column (b) and enter total........ 2j -123456789012345

Net Income and Reconciliation    

  k Net income (loss). Subtract line 2j from line 2d ............................................................. 2k  -123456789012345
  l Transfers of assets:   

(1) To this plan ................................................................................................. 2l(1)  -123456789012345

(2) From this plan ............................................................................................ 2l(2)  -123456789012345
 

 Part III  Accountant’s Opinion 
3 Complete lines 3a through 3c if the opinion of an independent qualified public accountant is attached to this Form 5500. Complete line 3d if an opinion is not 

attached. 
a The attached opinion of an independent qualified public accountant for this plan is (see instructions): 

 (1) X  Unqualified         (2) X  Qualified          (3) X  Disclaimer          (4) X  Adverse 

b Did the accountant perform a limited scope audit pursuant to 29 CFR 2520.103-8 and/or 103-12(d)? X Yes    X No 

c Enter the name and EIN of the accountant (or accounting firm) below:  
 (1) Name: ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCD (2) EIN: 123456789 

d The opinion of an independent qualified public accountant is not attached because: 
 (1) X  This form is filed for a CCT, PSA, or MTIA.      (2) X  It will be attached to the next Form 5500 pursuant to 29 CFR 2520.104-50.    

 Part IV  Compliance Questions 
4 CCTs and PSAs do not complete Part IV. MTIAs, 103-12 IEs, and GIAs do not complete lines 4a, 4e, 4f, 4g, 4h, 4k, 4m, 4n, or 5.  

103-12 IEs also do not complete lines 4j and 4l. MTIAs also do not complete line 4l.

 During the plan year:  Yes No Amount 

a Was there a failure to transmit to the plan any participant contributions within the time  
period described in 29 CFR 2510.3-102? Continue to answer “Yes” for any prior year failures until 
fully corrected. (See instructions and DOL’s Voluntary Fiduciary Correction Program.) ..................... 

    

4a    

b     Were any loans by the plan or fixed income obligations due the plan in default as of the  
close of the plan year or classified during the year as uncollectible? Disregard participant loans 
secured by participant’s account balance. (Attach Schedule G (Form 5500) Part I if “Yes” is 
checked.)  ............................................................................................................................................ 

    

4b    

X

56529695

13-5565207

842383254

X

X

2315707736

108209518

31634520

KPMG LLP

950592772

62555570

49004686

X

2675137

842383254

1365114964
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  Yes No  Amount 

c Were any leases to which the plan was a party in default or classified during the year as 
uncollectible? (Attach Schedule G (Form 5500) Part II if “Yes” is checked.)  ....................................... 

   

4c   -123456789012345
d Were there any nonexempt transactions with any party-in-interest? (Do not include transactions 

reported on line 4a. Attach Schedule G (Form 5500) Part III if “Yes” is  
checked.) ............................................................................................................................................... 

   

4d   -123456789012345

e Was this plan covered by a fidelity bond? ............................................................................................. 4e   -123456789012345
f Did the plan have a loss, whether or not reimbursed by the plan’s fidelity bond, that was caused by 

fraud or dishonesty?  ............................................................................................................................. 

   

4f   -123456789012345

g Did the plan hold any assets whose current value was neither readily determinable on an 
established market nor set by an independent third party appraiser? .................................................. 

   

4g   -123456789012345

h Did the plan receive any noncash contributions whose value was neither readily  
determinable on an established market nor set by an independent third party appraiser? ................... 

   

4h   -123456789012345

i Did the plan have assets held for investment? (Attach schedule(s) of assets if “Yes” is checked, and 
see instructions for format requirements.) ............................................................................................. 

   

4i   

j Were any plan transactions or series of transactions in excess of 5% of the current  
value of plan assets? (Attach schedule of transactions if “Yes” is checked, and  
see instructions for format requirements.) ............................................................................................. 

   

4j   

k Were all the plan assets either distributed to participants or beneficiaries, transferred to another 
plan, or brought under the control of the PBGC? .................................................................................. 

   

4k   

l Has the plan failed to provide any benefit when due under the plan? .................................................. 4l   -123456789012345

m If this is an individual account plan, was there a blackout period? (See instructions and 29 CFR 
2520.101-3.) .......................................................................................................................................... 

   

4m   

n If 4m was answered “Yes,” check the “Yes” box if you either provided the required notice or one of 
the exceptions to providing the notice applied under 29 CFR 2520.101-3. .......................................... 

   

4n   

5a    Has a resolution to terminate the plan been adopted during the plan year or any prior plan year?........ X  Yes     X No   
 If “Yes,” enter the amount of any plan assets that reverted to the employer this year ____________________________________. 

5b  If, during this plan year, any assets or liabilities were transferred from this plan to another plan(s), identify the plan(s) to which assets or liabilities were 
transferred. (See instructions.) 

          5b(1) Name of plan(s) 5b(2) EIN(s) 5b(3) PN(s)

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

123456789 123 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

123456789 123 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

123456789 123 

ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 

123456789 123 

5c If the plan is a defined benefit plan, is it covered under the PBGC insurance program (See ERISA section 4021.)? ...... X  Yes     X No       X Not determined 
      If “Yes” is checked, enter the My PAA confirmation number from the PBGC premium filing for this plan year________________________. (See instructions.) 

 

X

X

X

1

X

4166479

500000

X

X

X

X

X

X

X

X



SCHEDULE R 
(Form 5500) 

Department of the Treasury 
Internal Revenue Service 

Department of Labor 
Employee Benefits Security Administration 

Pension Benefit Guaranty Corporation 

Retirement Plan Information 
 

This schedule is required to be filed under sections 104 and 4065 of the 
Employee Retirement Income Security Act of 1974 (ERISA) and section 

6058(a) of the Internal Revenue Code (the Code). 

 File as an attachment to Form 5500. 

OMB No. 1210-0110 

 

2017 
 

This Form is Open to Public 
Inspection. 

For calendar plan year 2017 or fiscal plan year beginning                                                                      and ending                                                        

A  Name of plan 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI ABCDEFGHI  

B    Three-digit 
plan number 

(PN)          001
 

C  Plan sponsor’s name as shown on line 2a of Form 5500 
ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI ABCDEFGHI 
ABCDEFGHI  

D    Employer Identification Number (EIN) 
012345678 

Part I   Distributions 

1 Total value of distributions paid in property other than in cash or the forms of property specified in the 
instructions ...............................................................................................................................................................

1 
-123456789012345

Part II Funding Information (If the plan is not subject to the minimum funding requirements of section 412 of the Internal Revenue Code or 
ERISA section 302, skip this Part.) 

 If you completed line 5, complete lines 3, 9, and 10 of Schedule MB and do not complete the remainder of this schedule. 

 If you completed line 6c, skip lines 8 and 9. 

7    Will the minimum funding amount reported on line 6c be met by the funding deadline? ............................................   X   Yes    X   No X   N/A 

8 If a change in actuarial cost method was made for this plan year pursuant to a revenue procedure or other 
authority providing automatic approval for the change or a class ruling letter, does the plan sponsor or plan 
administrator agree with the change? .......................................................................................................................

   

X   Yes   X   No X   N/A 

Part III   Amendments 

9 If this is a defined benefit pension plan, were any amendments adopted during this plan 
year that increased or decreased the value of benefits? If yes, check the appropriate 
box. If no, check the “No” box. ..............................................................................................

    
X  Increase X Decrease X  Both X  No 

Part IV ESOPs (see instructions). If this is not a plan described under section 409(a) or 4975(e)(7) of the Internal Revenue Code, skip this Part. 

10 Were unallocated employer securities or proceeds from the sale of unallocated securities used to repay any exempt loan?................. X  Yes X   No 

11 a Does the ESOP hold any preferred stock? ....................................................................................................................................  X  Yes X   No

 b If the ESOP has an outstanding exempt loan with the employer as lender, is such loan part of a “back-to-back” loan?  
 (See instructions for definition of “back-to-back” loan.) ..................................................................................................................  

X  Yes X   No

12 Does the ESOP hold any stock that is not readily tradable on an established securities market? ........................................................  X  Yes X   No

For Paperwork Reduction Act Notice, see the Instructions for Form 5500. Schedule R (Form 5500) 2017 
v. 170203

All references to distributions relate only to payments of benefits during the plan year. 

2 Enter the EIN(s) of payor(s) who paid benefits on behalf of the plan to participants or beneficiaries during the year (if more than two, enter EINs of the two 
payors who paid the greatest dollar amounts of benefits): 

EIN(s):  _______________________________   _______________________________  

 Profit-sharing plans, ESOPs, and stock bonus plans, skip line 3.  

3 Number of participants (living or deceased) whose benefits were distributed in a single sum, during the plan 
year ...........................................................................................................................................................................

3 
12345678

4    Is the plan administrator making an election under Code section 412(d)(2) or ERISA section 302(d)(2)? ..........................   X   Yes    X   No X   N/A 

 If the plan is a defined benefit plan, go to line 8. 

5 If a waiver of the minimum funding standard for a prior year is being amortized in this 
plan year, see instructions and enter the date of the ruling letter granting the waiver. Date:    Month _________    Day _________    Year _________ 

6    a    Enter the minimum required contribution for this plan year (include any prior year accumulated funding         

deficiency not waived) .......................................................................................................................................
6a -123456789012345

      b    Enter the amount contributed by the employer to the plan for this plan year ..................................................... 6b -123456789012345

      c    Subtract the amount in line 6b from the amount in line 6a. Enter the result  
      (enter a minus sign to the left of a negative amount) ......................................................................................... 6c -123456789012345

1199SEIU HEALTH CARE EMPLOYEES PENSION FUND
001

0

01/01/2017

X

BOARD OF TRUSTEES OF 1199SEIU HEALTH CARE EMPLOYEES PENSION FUND

X

13-3604862

X

12/31/2017

0

0

0

X
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Part V Additional Information for Multiemployer Defined Benefit Pension Plans 
13 Enter the following information for each employer that contributed more than 5% of total contributions to the plan during the plan year (measured in 

dollars). See instructions. Complete as many entries as needed to report all applicable employers. 
 

a Name of contributing employer  

b EIN   c Dollar amount contributed by employer  

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box X      
and see instructions regarding required attachment. Otherwise, enter the applicable date.)    Month _______    Day _______    Year _______ 

e Contribution rate information (If more than one rate applies, check this box X and see instructions regarding required attachment.  Otherwise, 
complete lines 13e(1) and 13e(2).) 
(1)  Contribution rate (in dollars and cents)  _____________ 

(2)  Base unit measure: X   Hourly         X   Weekly         X   Unit of production         X   Other (specify):  
 

a Name of contributing employer  

b EIN   c Dollar amount contributed by employer 
d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box X      

and see instructions regarding required attachment. Otherwise, enter the applicable date.)    Month _______    Day _______    Year _______ 

e Contribution rate information (If more than one rate applies, check this box X and see instructions regarding required attachment.  Otherwise, 
complete lines 13e(1) and 13e(2).) 
(1)  Contribution rate (in dollars and cents)  _____________ 

(2)  Base unit measure: X   Hourly         X   Weekly         X   Unit of production         X   Other (specify): _______________________________ 
 

a Name of contributing employer  

b EIN   c Dollar amount contributed by employer 
d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box X      

and see instructions regarding required attachment. Otherwise, enter the applicable date.)    Month _______    Day _______    Year _______ 

e Contribution rate information (If more than one rate applies, check this box X and see instructions regarding required attachment.  Otherwise, 
complete lines 13e(1) and 13e(2).) 
(1)  Contribution rate (in dollars and cents)  _____________ 

(2)  Base unit measure: X   Hourly         X   Weekly         X   Unit of production         X   Other (specify): _______________________________ 
 

a Name of contributing employer 
b EIN   c Dollar amount contributed by employer 
d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box X      

and see instructions regarding required attachment. Otherwise, enter the applicable date.)    Month _______    Day _______    Year _______ 

e Contribution rate information (If more than one rate applies, check this box X and see instructions regarding required attachment.  Otherwise, 
complete lines 13e(1) and 13e(2).) 
(1)  Contribution rate (in dollars and cents)  _____________ 

(2)  Base unit measure: X   Hourly         X   Weekly         X   Unit of production         X   Other (specify): _______________________________ 
 

a Name of contributing employer 
b EIN   c Dollar amount contributed by employer 
d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box X      

and see instructions regarding required attachment. Otherwise, enter the applicable date.)    Month _______    Day _______    Year _______ 

e Contribution rate information (If more than one rate applies, check this box X and see instructions regarding required attachment.  Otherwise, 
complete lines 13e(1) and 13e(2).) 
(1)  Contribution rate (in dollars and cents)  _____________ 

(2)  Base unit measure: X   Hourly         X   Weekly         X   Unit of production         X   Other (specify): _______________________________ 
 

a Name of contributing employer 
b EIN   c Dollar amount contributed by employer 
d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box X      

and see instructions regarding required attachment. Otherwise, enter the applicable date.)    Month _______    Day _______    Year _______ 

e Contribution rate information (If more than one rate applies, check this box X and see instructions regarding required attachment.  Otherwise, 
complete lines 13e(1) and 13e(2).) 
(1)  Contribution rate (in dollars and cents)  _____________ 

(2)  Base unit measure: X   Hourly         X   Weekly         X   Unit of production         X   Other (specify): _______________________________ 
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2018

1

2018

2018

2018

09

09

09

09

10.00

10.00

13-3971298

13-3957095

11-2241326

13-1740114

13-1624096

10.76

10.00

10.00

MOUNT SINAI MEDICAL CENTER

MONTEFIORE MEDICAL CENTER

30

NEW YORK UNIVERSITY - LANGONE MEDICAL CENTER

30

30

LONG ISLAND JEWISH HOSPITAL

30

NEW YORK PRESBYTERIAN HOSPITAL

30

66456326

46049291

32229101

71053937

67287018

X

X

X

X

X

OTHER

OTHER

OTHER

2018

OTHER

OTHER
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14 Enter the number of participants on whose behalf no contributions were made by an employer as an employer 
of the participant for: 

 a The current year ...................................................................................................................................................

 123456789012345

14a 

 b The plan year immediately preceding the current plan year ................................................................................. 14b 123456789012345

 c The second preceding plan year .......................................................................................................................... 14c 123456789012345

15 Enter the ratio of the number of participants under the plan on whose behalf no employer had an obligation to make an 
employer contribution during the current plan year to: 

 a The corresponding number for the plan year immediately preceding the current plan year ................................ 15a 123456789012345

 b The corresponding number for the second preceding plan year .......................................................................... 15b 123456789012345

16 Information with respect to any employers who withdrew from the plan during the preceding plan year: 

 a Enter the number of employers who withdrew during the preceding plan year   ................................................. 16a 123456789012345

 b If line 16a is greater than 0, enter the aggregate amount of withdrawal liability assessed or estimated to be 
assessed against such withdrawn employers ......................................................................................................

16b 123456789012345

17 If assets and liabilities from another plan have been transferred to or merged with this plan during the plan year, check box and see instructions regarding 
supplemental information to be included as an attachment. ....................................................................................................................... X 

 

Part VI Additional Information for Single-Employer and Multiemployer Defined Benefit Pension Plans
18 If any liabilities to participants or their beneficiaries under the plan as of the end of the plan year consist (in whole or in part) of liabilities to such participants 

and beneficiaries under two or more pension plans as of immediately before such plan year, check box and see instructions regarding supplemental 
information to be included as an attachment ............................................................................................................................................................................ X 

19 If the total number of participants is 1,000 or more, complete lines (a) through (c) 
 a Enter the percentage of plan assets held as:  

 Stock: _____%   Investment-Grade Debt: _____%    High-Yield Debt: _____%    Real Estate: _____%   Other: _____%  
 b Provide the average duration of the combined investment-grade and high-yield debt:   

      X  0-3 years     X  3-6 years     X  6-9 years     X  9-12 years     X  12-15 years     X  15-18 years     X  18-21 years     X  21 years or more  

 c What duration measure was used to calculate line 19(b)? 

X Effective duration     X Macaulay duration     X Modified duration     X Other (specify):  
 

9.0 35.2

X

679792

11416

11451

7

11258

X

1.00

9.6 7.338.9

1.02
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Independent Auditors’ Report 

The Board of Trustees 
1199SEIU Health Care Employees Pension Fund: 

Report on the Financial Statements 

We have audited the accompanying financial statements of the 1199SEIU Health Care Employees 
Pension Fund (the Fund), which comprise the statements of net assets available for benefits as of 
December 31, 2017 and 2016, and the related statements of changes in net assets available for 
benefits for the years then ended, and the related notes to the financial statements. 

Management’s Responsibility for the Financial Statements 

Management is responsible for the preparation and fair presentation of these financial statements 
in accordance with U.S. generally accepted accounting principles; this includes the design, 
implementation, and maintenance of internal control relevant to the preparation and fair 
presentation of financial statements that are free from material misstatement, whether due to fraud 
or error. 

Auditors’ Responsibility 

Our responsibility is to express an opinion on these financial statements based on our audits. We 
conducted our audits in accordance with auditing standards generally accepted in the United 
States of America. Those standards require that we plan and perform the audit to obtain reasonable 
assurance about whether the financial statements are free from material misstatement. 

An audit involves performing procedures to obtain audit evidence about the amounts and 
disclosures in the financial statements. The procedures selected depend on the auditors’ judgment, 
including the assessment of the risks of material misstatement of the financial statements, whether 
due to fraud or error. In making those risk assessments, the auditor considers internal control 
relevant to the entity’s preparation and fair presentation of the financial statements in order to 
design audit procedures that are appropriate in the circumstances, but not for the purpose of 
expressing an opinion on the effectiveness of the entity’s internal control. Accordingly, we express 
no such opinion. An audit also includes evaluating the appropriateness of accounting policies used 
and the reasonableness of significant accounting estimates made by management, as well as 
evaluating the overall presentation of the financial statements. 

We believe that the audit evidence we have obtained is sufficient and appropriate to provide a 
basis for our audit opinion. 

Opinion 

In our opinion, the financial statements referred to above present fairly, in all material respects, 
information regarding the Fund’s net assets available for benefits as of December 31, 2017 and 
changes therein for the year then ended and its financial status as of December 31, 2016 and 

KPMG LLP is a Delaware limited liability partnership and the U.S. member 
firm of the KPMG network of independent member firms affiliated with  
KPMG International Cooperative (“KPMG International”), a Swiss entity. 

KPMG LLP
345 Park Avenue
New York, NY 10154-0102
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changes therein for the year then ended, in accordance with U.S. generally accepted accounting 
principles. 

Report on Supplementary Information 

Our audits were conducted for the purpose of forming an opinion on the financial statements as a 
whole. The supplemental schedules, Schedule H, line 4i – Schedule of Assets (Held at End of 
Year) as of December 31, 2017, Schedule H, line 4j – Schedule of Reportable Transactions for the 
year ended December 31, 2017, and Schedule G, Part I – Schedule of Loans or Fixed Income 
Obligations in Default or Classified as Uncollectible as of December 31, 2017, are presented for 
the purpose of additional analysis and are not a required part of the financial statements but are 
supplementary information required by the Department of Labor’s Rules and Regulations for 
Reporting and Disclosure under the Employee Retirement Income Security Act of 1974. Such 
information is the responsibility of the Fund’s management and was derived from and relates 
directly to the underlying accounting and other records used to prepare the financial statements. 
The information has been subjected to the auditing procedures applied in the audits of the financial 
statements and certain additional procedures, including comparing and reconciling such 
information directly to the underlying accounting and other records used to prepare the financial 
statements or to the financial statements themselves, and other additional procedures in 
accordance with auditing standards generally accepted in the United States of America. In our 
opinion, the information is fairly stated in all material respects in relation to the financial statements 
as a whole. 

October 12, 2018 
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1199SEIU HEALTH CARE EMPLOYEES PENSION FUND

Statements of Net Assets Available for Benefits

December 31, 2017 and 2016

2017 2016

Assets:
Investments, at fair value (note 4) $ 11,565,341,025 10,244,071,080 
Cash 32,986,004 25,189,035 
Participant loans 785,888 772,166 

Receivables:
Employers’ contributions (net of allowance for doubtful

accounts of $5,104,204 and $4,623,181 for 2017 and 2016
respectively) (notes 2(g), 2(h) and 2(i)) 67,533,642 84,680,661 

Due from brokers for securities sold (note (2(c)) 147,552,250 113,928,022 
Accrued investment income 35,825,767 33,636,127 
Due from related entities 9,251,133 4,363,768 
Accrued interest on participant loans 73,719 73,720 
Derivative financial instruments, net (note 6) 4,177,805 —    
Unrealized gains on pending foreign exchange purchases/sales 392,373 —    

Total receivables 264,806,689 236,682,298 

Total prepaid and other assets 675,070 —    

Total assets 11,864,594,676 10,506,714,579 

Liabilities:
Due to brokers for securities purchased 209,130,059 152,428,424 
Obligation under securities lending agreement (note 5) 458,639,155 519,244,848 
Derivative financial instruments, net (note 6) —    1,211,708 
Accounts payable and accrued expenses 16,173,349 17,936,219 
Unrealized losses on pending foreign exchange purchases/sales —    246,956 
Due to related entities 18,842 128,117 

Total liabilities 683,961,405 691,196,272 

Net assets available for benefits $ 11,180,633,271 9,815,518,307 

See accompanying notes to financial statements.



1199SEIU HEALTH CARE EMPLOYEES PENSION FUND
Statements of Changes in Net Assets Available for Benefits

Years ended December 31, 2017 and 2016

2017 2016
Additions to net assets attributable to:

Investment income:
Net appreciation in fair value 

of investments and derivatives (note 4) $ 1,393,517,814   498,289,809   
Interest 108,665,376   102,856,179   
Dividends 100,173,900   89,983,436   
Income from securities lending program 3,306,884   4,568,510   
Income from real estate investments 56,864,814   49,962,501   

1,662,528,788   745,660,435   
Less:

Investment expenses 49,004,686   44,581,586   
Securities lending fees 495,533   693,503   

Net investment income 1,613,028,569   700,385,346   
Employer contributions 650,795,076   625,341,970   
Interest and charges – employer delinquencies 2,236,724   3,010,949   
Other income 147,148   114,343   

Total additions 2,266,207,517   1,328,852,608   
Deductions from net assets available for benefits:

Benefits paid to participants 842,383,254   786,014,867   
General and administrative expenses 58,709,299   56,826,284   

Total deductions 901,092,553   842,841,151   
Net increase 1,365,114,964   486,011,457   

Net assets available for benefits:
Beginning of year 9,815,518,307   9,329,506,850   
End of year $ 11,180,633,271   9,815,518,307   

See accompanying notes to financial statements.
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    5                    (Continued) 

(1) Description of the Fund 

The following brief description of the 1199SEIU Health Care Employees Pension Fund (the Fund or Plan) 
provides only general information. Participants should refer to the summary plan description (the SPD) or 
plan documents for a more complete description of the Plan provisions. Copies of the SPD and plan 
documents, which include the text of the Plan, are available from the Fund. 

(a) General 

The Plan, which was established on January 1, 1991 as a successor to the 1199 National Pension Fund, 
is a noncontributory, multi-employer (Taft-Hartley), collectively bargained, defined benefit plan 
subject to the provisions of the Employee Retirement Income Security Act of 1974, as amended 
(ERISA). The Plan is administered by a Board of Trustees (the Trustees) with equal representation of 
contributing employers and the 1199SEIU United Healthcare Workers East (the Union). 

(b) Pension Protection Act Funding Status 

As of January 1, 2018, based on certain actuarial assumptions, participant and financial data, and 
certain Fund provisions, the Fund’s actuary certified that the Fund was not Endangered, Seriously 
Endangered nor Critical, as those terms are defined in the Pension Protection Act of 2006 (PPA). 

(c) Pension Benefits 

Retirement benefits are based upon a participant’s salary, length of service and age at retirement, 
except for disability pension benefits where age is not a factor. 

Generally, employees become Fund participants after their bargaining unit is covered by a contract 
accepted by the Trustees by which their employer is obligated to make contributions to the Fund and 
the respective employers make the required contributions to the Fund on behalf of such employees. 

Participants who are age 65 or older and who stopped working for a contributing employer on or after 
June 30, 1989 are eligible to receive a normal retirement pension if they have at least five years of 
vesting service; however, 10 years of vesting service were required if such participants stopped 
working for a contributing employer between December 31, 1974 and June 30, 1989. 

Normal retirement benefits may consist of two parts (a) a portion based on the participant’s service 
after his or her “applicable effective date” defined as “participant future service” (as defined in the 
SPD), and (b) a portion based on the “participant’s past service” (as defined in the SPD). For 
participants retiring after January 1, 1992 and on or before March 31, 2005, the portion of the normal 
retirement benefits based on the participant’s services equal to the benefit rate percentage in effect on 
the date the last hour of credited service was earned based on his or her five-year final average pay 
times the credited future service. Effective April 1, 2005, the future service multiplier in the benefit 
formula for service after a participant’s applicable effective date increased to 1.85%; however, the 
future service multiplier is 1.60% (applied to ten-year average final average pay) for certain 
participants whose first hour of Credited Future Service is on or after August 1, 2009 with the 
exception of participants who were covered by a collective bargaining agreement executed prior to 
December 31, 2009. 
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Participants who are between the ages of 55 and 64 and who stopped working for a contributing 
employer on or after June 30, 1989 are eligible to receive early retirement benefits if they have at least 
5 years of vesting service; however, 10 years of vesting service is required if such participants stopped 
working between December 31, 1974 and June 30, 1989. In this case, the normal retirement benefit 
will be reduced 6% for each full year of retirement before the normal retirement date. 

Participants who are between the ages of 62 and 65 are eligible to receive an early retirement pension 
without any reductions, if they retire on or after July 1, 1998, with 20 or more years of credited service; 
however, 25 or more years of credited service is required, if they retired between June 15, 1995 and 
July 1, 1998. 

A participant may qualify for a disability pension benefit, if: (a) the participant is approved for social 
security disability pension benefits, (b) the condition or event which led to the disability occurred on 
or before the participant’s last day of work in a covered job category, (c) the participant stopped 
working for his or her employer as a result of his condition, and (d) he or she has vested in a pension. 
The disability pension benefit will be paid in an amount equal to the monthly pension with no survivor 
option and will end on the participant’s Normal Retirement Date. 

Pension benefits may be in the form of: (a) straight-life option, (b) joint and full survivor option, 
(c) joint and 75% survivor option, (d) joint and 50% survivor option, (e) lifetime pension with 120 
payments guaranteed option or (f) lifetime pension with 60 payments guaranteed option. 

Generally, if participants terminate their employment before accumulating the required years of 
vesting service, they may forfeit their rights to receive pension benefits if they do not return to 
employment with a contributing employer or employment within a reciprocal plan. 

(d) Participant Loans 

Participants may borrow from the Plan a limited amount to purchase or refinance a primary residence 
under the Home Mortgage Loan Program (HMLP) once they have earned the right to a vested pension 
in accordance with Plan rules and applicable IRS regulations. Participants must be vested in a benefit 
that has an actuarial present value of at least $2,000. Participants can borrow between $1,000 and 
$7,500, which must be repaid in equal monthly installments between 60 and 96 months, depending on 
the amount and type of loan. Participants must secure the loan and any interest on the loan by their 
pension benefit. A loan that is not repaid in accordance with the repayment schedule will be deemed 
to be a Plan distribution and will be subject to federal and state income taxes. The loans treated as plan 
distributions for the 2017 Plan year totaled $12,618 and for the 2016 Plan year totaled $381,043. 

(e) Funding 

The Fund’s primary sources of income are from earnings from investments, and from payments made 
by contributing employers as stated in collective bargaining agreements, and amendments thereto, with 
the Union. The actuarial cost method for funding purposes is the Projected Unit Credit method. The 
Fund’s contributions for 2017 and 2016 met the minimum funding requirement of ERISA. 
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On July 24, 2014 the Union and the League entered into a Memorandum of Agreement (MOA) 
modifying the CBA through September 30, 2018, which adjusted the contribution rate for League 
institutions. The minimum monthly required contribution rate for all contributing employers for the 
terms of their collective bargaining agreements are as follows: 

League pension rates:
11.25% of gross payroll January 1, 2015–January 31, 2017
10.00% of gross payroll February 1, 2017–September 29, 2018
15.80% of gross payroll September 30, 2018

 
Non-League pension rates:

10.64% of gross payroll January 1, 2015–December 31, 2015
10.76% of gross payroll January 1, 2016–September 29, 2018
15.80% of gross payroll September 30, 2018

 
 
Additionally, On December 14, 2016, the League and the Union passed a resolution for the agreement 
entered into on November 29, 2016, which authorized a one-time retiree bonus of $300 for each retiree 
and beneficiary, whose Pension commencement date is on or before February 1, 2017. 
 

(f) Plan Termination 

In the event that the Fund terminates in whole or in part, the net assets of the Fund will be allocated as 
prescribed by ERISA and its related regulations. The Pension Benefit Guaranty Corporation (PBGC) 
(a U.S. government agency) guarantees certain benefits up to certain applicable limitations. The 
PBGC’s guarantee for multiemployer pension plan benefits depends on the type of benefit, the dollar 
amount of the benefit, and the date on which the benefit provision was adopted. There are generally 
three limits that apply to multiemployer pension benefits: 

Accrued at normal retirement age – PBGC guarantees only up to the monthly amount that the 
participant's multiemployer plan would have paid the participant as a single-life annuity starting at 
normal retirement age. (A single-life annuity pays benefits, typically monthly, based on the age and 
other characteristics of only one person. Examples include annuities that will pay only one person (a 
straight-life annuity), and annuities that in some cases pay a surviving beneficiary after the person dies 
(a certain-and-continuous annuity).) PBGC cannot guarantee the portion of any combined early 
retirement benefit and temporary supplemental benefit that is above this amount. 

Phase-in of guarantee (60-month rule) – PBGC does not guarantee a participant’s pension benefit 
or benefit increase until it has been part of the plan for 60 full months. 

If the multiemployer plan was insolvent or terminated by mass withdrawal in any month, that month 
does not count toward the 60-month requirement. 
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Guarantee – Generally, PBGC's guarantee is based on a pension for each year of service a person 
earns under his or her pension plan. As a monthly benefit amount, PBGC guarantees a payment equal 
to: 

• 100% of the first $11 of the monthly benefit rate, plus 75% of the next $33 of the monthly 
benefit rate, 

• times the participant's years of credited service. 

The guaranteed monthly benefit, therefore, is limited to $35.75 per month (($11 x 100%) + ($33 x 
75%) = $35.75) times a participant's year of credited service. The guaranteed benefit is not adjusted 
for inflation or cost-of-living increases. 

Whether all participants receive their benefits should the Plan terminate at some future time will 
depend on the sufficiency, at that time, of the Plan’s net assets to provide for accumulated benefit 
obligations. It may also depend on the financial condition of the Fund and the level of benefits 
guaranteed by the PBGC. 

(2) Significant Accounting Policies 

(a) Basis of Accounting 

The accompanying financial statements have been prepared on the accrual basis of accounting. 

(b) Cash 

Cash consists of cash held at banks in commercial checking accounts. 

(c) Investment Transactions, Income Recognition and due from/to Brokers 

Investments are stated at fair value. Fair value is the price that would be received to sell an asset or 
paid to transfer a liability in an orderly transaction between market participants at the measurement 
date. See note 4 for discussion on fair value measurements. 

Purchases and sales of investments are recorded on a trade-date basis. Interest income is recorded on 
an accrual basis. Dividend income is recorded on the ex-dividend date. Net appreciation (depreciation) 
includes the Plan’s gains and losses on investments bought and sold, as well as held during the year. 
For certain of the investment funds, investment advisers are reimbursed for cost incurred or receive a 
management fee for providing investment advisory services or may receive a performance fee. In 
addition, in certain instances, the investment manager may receive fees from the investment entities 
held by the investment fund. These reimbursed costs and management fees are reflected in the net 
appreciation/(depreciation) in the fair value of investments on the statements of changes in net assets 
available for benefits. 

Due from Brokers include amounts for securities sold, but not yet settled at year end and Due to 
Brokers include amounts for securities purchased, but not yet settled at year end. 
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(d) Use of Estimates 

The preparation of financial statements in conformity with U.S. generally accepted accounting 
principles (U.S. GAAP) requires management to make estimates and assumptions that affect the 
reported amount of assets, liabilities and changes therein and disclosure of contingent assets and 
liabilities, and the actuarial present value of accumulated plan benefits at the date of the financial 
statements and accompanying notes. Actual results could differ from those estimates. 

(e) Payment of Benefits 

Benefit payments to participants are recorded when paid. 

(f) Participant Loans 

Interest income is recorded on an accrual basis. No allowance for credit losses has been recorded as of 
December 31, 2017 and 2016. Participant loans equal the outstanding principal balance plus accrued 
interest. 

(g) Employer Contributions 

The Fund’s policy is to recognize contribution revenue based on the latest executed collective 
bargaining agreement on an individual employer basis. Accordingly, if certain employers have yet to 
sign contracts under the new collective bargaining agreement(s), contribution revenues are recorded 
based on the rates of the latest signed agreement. Contributions from employers are based on a 
percentage of the participating employers’ monthly payroll for covered employees and are payable to 
the Fund during the subsequent month. The Fund recognizes contributions as revenue in the same 
period in which wages were earned by covered employees. 

(h) Receivables and Liabilities 

The carrying value of receivables and liabilities approximate fair value. 

(i) Allowance for Doubtful Accounts 

Management of the Fund evaluates employer contributions receivable periodically for potential 
uncollectible amounts based on the likelihood of collection. As of December 31, 2017 and 2016, 
allowance for doubtful accounts consists of the following: 

2017 2016

Specific allowance $ 2,931,756   2,377,880   
General allowance 2,172,448   2,245,301   

Total allowance $ 5,104,204   4,623,181   

 
The Fund complies with provisions of the Multiemployer Pension Plan Amendments Act of 1980 that 
require imposition of withdrawal liability on a contributing employer that partially or totally withdraws 
from the Fund. As adopted by the Trustees, withdrawals are determined using the One Pool (Rolling 
Five) method. An employer’s withdrawal liability of $11,617,910 and $679,792 has been assessed as 
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of December 31, 2017 and 2016, respectively. However due to uncertainty in collecting such monies, 
the Fund reserved 100% of the withdrawal liability balance as of December 31, 2017 and 2016, 
respectively.  

(j) Reclassification 

For the purposes of comparison, certain reclassifications have been made to the accompanying 2016 
financial statements to conform to the 2017 presentation. These reclassifications have no effect on the 
net assets previously reported. 

(3) Actuarial Present Value of Accumulated Plan Benefits 

Accumulated Plan benefits are those estimated future periodic payments that are attributable under the 
Fund’s provisions to service rendered by participants through the valuation date. Accumulated Plan benefits 
include benefits expected to be paid to (a) retired or terminated participants or their beneficiaries and 
(b) present participants or their beneficiaries. The accumulated Plan benefits for retired employees under the 
Plan are generally based on the average of the highest regular annual base pay during a period of five 
consecutive plan years falling within the last ten years of credited service. The accumulated Plan benefits for 
active employees are generally based on the average of the highest regular base pay ending at the dates at 
which the benefit information is presented. The period of years the average pay is based on depends on year 
of hire and the respective provisions applicable under the Plan Document. Benefits payable under all 
circumstances (retirement, disability, etc.) are included in the valuation to the extent they are deemed 
attributable to service rendered through the valuation date. 

The Fund’s independent actuary has estimated the Fund’s actuarial present value of accumulated Plan 
benefits, which is the amount that results from applying actuarial assumptions to adjust the accumulated plan 
benefits earned by the participants to reflect the time value of money (through discounts for interest) and the 
probability of payment (by means of decrements such as for death, withdrawal or retirement) between the 
valuation date and the expected date of payment. 

Actuarial present value of accumulated plan benefit information at December 31, 2016 (the date such 
information was last prepared) is as follows: 

Vested benefits:
Participants currently receiving payments $ 6,522,932,994
Other participants 5,979,065,519

Nonvested benefits 242,741,521

Total $ 12,744,740,034 
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Changes in actuarial present value of accumulated plan benefits during the year ending December 31, 2016 
were as follows: 
 
Actuarial present value of accumulated plan benefits as of January 1, 2016 $ 12,319,580,572 

Increase (decrease) during the year attributed to:
Benefits accumulated (including actuarial gains and losses) 286,293,885
Change in discount period 924,877,727
Benefits paid (786,014,867)
Plan amendments 2,717

Net increase 425,159,462 

Actuarial present value of accumulated plan benefits as of December 31, 2016 $ 12,744,740,034 

 
The calculation of the actuarial present value of accumulated Plan benefits as of December 31, 2016 has 
been based on the following significant assumptions: 

Interest rate 7.75%

Retirement rates* Age Rate

Active retirement rates 55–61 2%
62   15

63–64 10
65–70 30
71–74 50
75+ 100

* Participants eligible for unreduced pensions at age 62 with 20 years of vesting service are assumed
to retire with a probability of 35% at first eligibility and 25% per year thereafter until age 65 when
participants are assumed to retire with a probability of 40% per year until age 71 when the rates 
on the above table apply.  
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Mortality Combined Healthy Annuitants/Non-Annuitants Tables (Year 2000)
for males and females with Blue Collar Adjustment,
using Projection Scale AA, on a generational basis
as set forth in Section 1.430(h)(3)-1.

Mortality for disabled Disabled participant mortality is assumed in accordance with
participants the rates set forth in IRS Revenue Ruling 96–7.

 
These actuarial assumptions are based on the presumption that the Fund will continue. Were the Fund to 
terminate, different actuarial assumptions and other factors may be applicable in determining the actuarial 
present value of accumulated plan benefits. 

(4) Investments and Fair Value Measurements 

The Fund’s investments are managed by various investment managers as applicable and are held by the 
Northern Trust Company as the custodian. 

For the years ended December 31, 2017 and 2016, the net appreciation (depreciation) in fair values, 
(including from those bought, sold, as well as held during the year) are as follows: 

2017 2016

Equities $ 804,753,438   127,255,675   
Corporate debt and other fixed income securities 33,491,039   44,017,020   
Government and government agency securities 26,599,833   15,760,022   
Common collective and other trusts 97,603,460   41,123,375   
Real estate investments 68,266,315   57,183,878   
Private equity funds 177,861,373   103,338,630   
Hedge funds 89,595,564   30,626,527   
Short-term investments (21,147)  21,667   
Short-sale of government, and government agency securities —    1,630   
Derivative financial instruments 95,367,939   78,961,385   

Total $ 1,393,517,814   498,289,809   

 
There were no individual investments that represented 5% or more of the fair value of the Fund’s net assets 
available for benefits at December 31, 2017 and 2016. 

U.S. GAAP provide the framework for measuring fair value. The framework provides a fair value hierarchy 
that prioritizes the inputs to valuation techniques used to measure fair value. The hierarchy gives the highest 
priority to unadjusted quoted prices in active markets for identical assets or liabilities (Level 1 
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measurements) and the lowest priority to unobservable inputs (Level 3 measurements). The three levels of 
the fair value hierarchy under U.S. GAAP are described below: 

Level 1 – Inputs to the valuation methodology are unadjusted quoted prices for identical assets or 
liabilities in active markets that the Plan has the ability to access. 

Level 2 – Inputs to the valuation methodology include: 

• Quoted prices for similar assets or liabilities in active markets; 

• Quoted prices for identical or similar assets or liabilities in inactive markets; 

• Inputs other than quoted prices that are observable for the asset or liability; 

• Inputs that are derived principally from or corroborated by observable market data by 
correlation or other means. 

If the asset or liability has a specified (contractual) term, the Level 2 input must be observable 
for substantially the full term of the asset or liability. 

Level 3 – Inputs to the valuation methodology are unobservable and significant to the fair value 
measurement. 

The asset’s or liability’s fair value measurement level within the fair value hierarchy is based on the lowest 
level of any input that is significant to the fair value measurement. Valuation techniques used need to 
maximize the use of observable inputs and minimize the use of unobservable inputs. 

In estimating the fair value of investments, management generally uses third party pricing sources. In 
substantiating the reasonableness of the pricing data, management evaluates the number of pricing sources, 
how current or stale the price is, pricing comparisons to portfolio managers and the custodian bank, and 
execution prices compared to prior day closing prices. 

Below is a description of the valuation methodologies used for assets measured at fair value. There were no 
transfers of investments between levels within the fair value hierarchy during the years ended December 31, 
2017 and 2016, and there were no changes in valuation methodologies used to measure the fair value of the 
Plan’s investments as of and for the years ended December 31, 2017 and 2016. 

Short-term investments consist of short-term investment funds, government notes and bonds, foreign 
currency and highly liquid investments which are readily convertible into cash and which have maturities of 
three months or less when purchased. Most of the short-term investments are valued at amortized cost, which 
approximates fair value, due to the short-term nature of these holdings. 

Cash collateral received and reinvested in short-term securities under a securities lending agreement 
consists of the Fund’s share in an investment fund where the Northern Trust Company (the Agent) invests 
the cash collateral received on behalf of the Fund for its participation in the securities lending program. The 
Fund’s share of the investment fund is valued at amortized cost which approximates fair value. Amortized 
cost of the securities in the investment fund generally approximates fair values due to the short-term nature 
of the securities (see note 5). 



1199SEIU HEALTH CARE EMPLOYEES PENSION FUND 

Notes to Financial Statements 

December 31, 2017 and 2016 

    14                    (Continued) 

Investments in common collective trusts, real estate investment funds, hedge funds and private equity funds 
are valued as determined by the administrators or general partners using the net asset value (NAV) of the 
funds and trusts. The NAV is based on the fair values of the underlying investments in the portfolio. In 
accordance with U.S. GAAP, certain funds that use NAV as a practical expedient for fair value, are included 
in the fair value hierarchy table to reconcile the table to the Fund’s statement of net assets available for 
benefits but are not categorized under any level. 

Investments in equities which include common stock, preferred stock and rights and warrants, are valued at 
quoted prices, independent appraisers or brokers’ quotes. 

Mutual funds are valued based on quoted prices which represent the net asset value of the shares held by the 
Plan. 

Government and government agency securities, corporate debt and other fixed income securities are valued 
based on yields currently available on comparable securities of issuers with similar credit ratings. Mortgage 
backed securities and collateralized mortgage obligations are based on yields currently available on 
comparable securities of issuers with similar credit ratings, or are valued on the basis of their future principal 
and interest payments discounted at prevailing interest rates for similar investments. 

The Plan reflects the fair value of all derivative contracts as an asset or liability in the Fund’s financial 
statements. The fair values associated with the contracts have been estimated by valuing the net position of 
the contracts using the quoted market prices or is calculated using its applicable exchange rates, spot rates 
and forward rates as of the reporting date. 

The preceding methods may produce a fair value calculation that may not be indicative of net realizable 
value or reflective of future fair values. Furthermore, although the Plan believes its valuation methods are 
appropriate and consistent with other market participants, the use of different methodologies or assumptions 
to determine the fair value of certain financial instruments could result in a different fair value measurement 
at the reporting date. 
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The following table sets forth by level, within the fair value hierarchy, the Plan’s assets at fair value as of 
December 31, 2017 and 2016: 

2017
Level 1 Level 2 Level 3 Total

Investments:
Short-term investments:

Cash $ 460,770,979 —  —  460,770,979 
Notes, deposits and commercial

paper —    58,088,774 —  58,088,774 
Governmemt bonds 14,829,024 —  —  14,829,024 

Equities* 3,747,775,616 5,966,131 7,681,892 3,761,423,639
Common collective trusts 536,792,464 212,216,934 —  749,009,398
Cash collateral received and

reinvested in short-term
securities under securities
lending agreement —  458,639,155 —  458,639,155

Corporate debt and other
fixed-income securities* 10,463 1,174,491,560 14,053,921 1,188,555,944

Government, agency and other
fixed-income obligations* —  825,519,390 1,008,145 826,527,535

Real estate investment funds 269,134,500 —  —  269,134,500

Total $ 5,029,313,046 2,734,921,944 22,743,958 7,786,978,948

Investments measured at
net asset value***:

Private equity funds $ 1,410,270,072
Real estate investment funds 1,086,065,451
Hedge funds 1,282,026,554

Total 3,778,362,077
Total investments** $ 11,565,341,025

Other assets (liabilities):
Derivative financial instruments:

Options $ 361,540 —  —  361,540
Swaps —  3,816,265 —  3,816,265

Total $ 361,540 3,816,265 —  4,177,805
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2016
Level 1 Level 2 Level 3 Total

Investments:
Short-term investments:

Cash $ 412,527,028 —  —  412,527,028 
Notes, deposits and commercial

paper —    19,509,319 —  19,509,319 
Governmemt bonds 14,864,004 —  —  14,864,004 

Equities* 3,084,071,295 12,791,696 807,031 3,097,670,022
Common collective trusts 385,327,190 196,035,016 —  581,362,206
Cash collateral received and

reinvested in short-term
securities under securities
lending agreement —  519,244,848 —  519,244,848

Corporate debt and other
fixed-income securities* 4,870,446 1,104,470,370 5,421,099 1,114,761,915

Government, agency and other
fixed-income obligations* —  711,509,059 3,124,772 714,633,831

Real estate investment funds 240,183,804 —  —  240,183,804

Total $ 4,141,843,767 2,563,560,308 9,352,902 6,714,756,977

Investments measured at
net asset value***:

Private equity funds $ 1,241,437,953
Real estate investment funds 979,438,051
Hedge funds 1,308,438,099

Total 3,529,314,103
Total investments** $ 10,244,071,080

Other assets (liabilities):
Derivative financial instruments:

Options $ (79,506) —  —  (79,506)
Swaps —  (1,132,202) —  (1,132,202)

Total $ (79,506) (1,132,202) —  (1,211,708) 

 

*        Including securities pledged to creditors pursuant to securities lending program (see note 5). 

** Includes restricted cash and securities in the amounts of $23 million and $24 million, respectively, at December 31, 
2017. Includes restricted cash and securities in the amounts of $13 million and $15 million, respectively, at 
December 31, 2016. 

*** In accordance with U.S. generally accepted accounting principles certain investments that are measured at fair value 
using net asset value per share (or its equivalent) as a practical expedient have not been classified in the fair value 
hierarchy. The fair value amounts presented in this table are intended to permit reconciliation of the fair value hierarchy 
to the amounts presented in the statements of net assets available for benefits. 
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The following table represents a summary of changes in the fair value of the Plan’s Level 3 assets for the 
year ended December 31, 2017: 

Level 3 Assets
Year ended December 31, 2017

Other
settlements

Balance Change in issuance Balance
December 31, Transfer to/ Realized unrealized receipts and December 31,

2016 from Level 1/2 gains/(losses) gains/(losses) Purchases Sales disbursements 2017

Equities $ 807,031  37,322  (488) (481,298) 7,330,849  (5,789) (5,735) 7,681,892  
Corporate debt and other

fixed-income securities 5,421,099  (1,056,025) 14,919  3,442,793  13,441,533  (6,870,100) (340,298) 14,053,921  
Government, agency and other

fixed-income obligations 3,124,772  4,192  3,234  (2,067,124) (56,929) 1,008,145  
$ 9,352,902  (1,018,703) 14,431  2,965,687  20,775,616  (8,943,013) (402,962) 22,743,958  

 

The Fund’s Level 3 investments in fixed income and equity securities are valued using multiple valuation 
techniques, such as discounted cash flows, broker quotes, prepayment spreads, and loss severity for the 
mortgage backed securities. 

The following summarizes liquidity considerations for investments measured at fair value that calculate net 
asset value per share: 

December 31, 2017
Redemption

Unfunded Redemption notice
Investments Fair value commitments frequency period

Private equity funds $ 1,410,270,072  1,070,349,754  * *
Common collective and other trusts:

Daily 536,792,464  —  Daily 1 day
Monthly 212,216,934  —  Monthly 30 days

Hedge funds:
Fund of funds/multi-strategy 296,279,290  —  Monthly 1 day
Fund of funds/multi-strategy 985,747,264  6,394,405  Less than 90 days Less than 90 days

Real estate investment funds-public 269,134,500  —  Daily 1 day
Real estate investment funds-nonpublic 1,086,065,451  115,057,882  Less than 90 days Less than 90 days

* Closed-ended funds are defined-life vehicles that typically have a term up to 10 years and may include
the option to extend for up to 3 one year periods. The estimated weighted average remaining life of these
vehicles is 5–7 years. Private equity funds are all closed-ended. While the Fund may be able to sell its
investments to other parties, they cannot be redeemed on their own.

 
 
Liquidity of hedge funds, private equity funds and real estate investment funds vary based upon a number of 
factors and include “gates,” “holdbacks” and “side pockets” imposed by the general partner or administrator 
as applicable. Redemption periods for the Fund’s investments are generally from one month to one year 
depending upon liquidity provision within the Fund’s respective portfolios. The Fund does not consider 
redemption rights, including any restrictions on redemptions, in its determination of fair value. 
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The Fund has entered into subscription agreements with various limited partnerships and real estate 
investments to acquire limited partnership interests and account units, respectively. In the case of limited 
partnerships, the Fund will make capital contributions in satisfaction of its capital commitment in such 
amounts and at such times as shall be determined by the general partner of the limited partnership, in its sole 
discretion, upon prior written notice from such general partner. 

In the case of the real estate investments, the Fund will make deposits to the account in satisfaction of its 
capital commitment upon delivery of a written notice from the investment company to the extent of the 
amount indicated in such notice. 

(5) Securities Lending 

The Fund’s investment activities include securities lending. Securities lending involves the lending of 
securities to institutional investors in exchange for collateral in the form of cash of at least 102% of the fair 
market value of the loaned instruments. Cash is invested in short-term investments. While these financial 
instrument lending transactions may expose the Fund to credit and market risks in the event that the borrower 
is unable to fulfill its contractual obligations, the collateral held and the nature of the bank’s program, 
including oversight and controls, provides additional risk management features. 

At December 31, 2017 and 2016, the collateral held and fair market values of loaned securities were as 
follows: 

2017 2016

Cash collateral held and reinvested in investments:
Reinvested cash collateral, at market value $ 458,639,155   519,244,848   

Total collateral at market value $ 458,639,155   519,244,848   
Fair market value of loaned securities:

Equities $ 282,705,123   262,307,888   
Government and government agency securities 60,162,890   131,305,864   
Corporate debt and other fixed income securities 102,639,808   111,485,240   

Total fair market value of loaned securities $ 445,507,821   505,098,992   
 

 
(6) Derivative Financial Instruments 

Derivatives are financial arrangements among two or more parties with returns linked to or “derived” from 
some underlying equity, debt, commodity or other asset, liability, or index. Derivative payments may be 
based on interest rates and exchange rates and/or prices of certain securities, commodities, or financial or 
commodity indices or other variables. 

The Fund held investments in options and swap contracts during the year. These instruments are acquired 
and held to add incremental value and to hedge or reduce investment risk. Although the contract or notional 
amounts of these instruments are not recorded on the financial statements, these instruments are recognized 
as either an asset or a liability depending on the rights or obligations of the contract measured at fair value. 
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These instruments may involve, to varying degrees, elements of credit and market risk in excess of amounts 
recognized in the financial statements. The Fund minimizes the credit (or repayment) risk in these 
instruments by entering into transactions with high-quality counterparties. The Fund manages market risk 
by establishing and monitoring limits as to the type and degree of risk that may be undertaken. 

The following is a summary of the fair value of the derivative instruments utilized by the Fund, categorized 
by risk exposure, as of December 31, 2017 and 2016: 

2017
Derivative (1) Derivative (1) Net

Derivatives instruments Risk asset liability derivatives

Options Interest rate $ 364,306  (2,766) 361,540  
Swaps Credit default 7,384,942  (3,568,677) 3,816,265  

Total derivative
instruments $ 7,749,248  (3,571,443) 4,177,805  

 

2016
Derivative (1) Derivative (1) Net

Derivatives instruments Risk asset liability derivatives

Options Interest rate $ 17,963  (97,469) (79,506) 
Swaps Credit default 2,615,830  (3,748,032) (1,132,202) 

Total derivative
instruments $ 2,633,793  (3,845,501) (1,211,708) 

 
(1) The balance sheet location for asset and liability derivatives is net in “derivative financial instruments, net” 
on the statements of net assets available for benefits. 
 
Master netting agreements allow a counterparty to net applicable collateral held on behalf of the Fund against 
applicable liabilities or payment obligations of the Fund to the counterparty. These arrangements also allow 
a counterparty to net any of its applicable liabilities or payment obligations they have to the Fund against 
any collateral sent to the Fund. Derivatives are presented at their net amounts and they are included in 
derivative financial instruments on the accompanying statements of net assets available for benefits. Gross 
assets and liabilities, without consideration of any netting, are presented above. The Fund has elected not to 
offset the cash collateral against the fair value of the derivative instruments in the statements of net assets 
available for benefits. 

As of December 31, 2017 and 2016, derivative instruments and the potential effects of netting, if the Fund 
were to offset the assets and liabilities of these financial instruments which are subject to a master netting 
agreement, or similar arrangements, on the accompanying statements of net assets available for benefits are 
not materially different than the information in the table above. 
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The following is a summary of the realized gains and losses and changes in unrealized 
appreciation/(depreciation) of the derivative instruments utilized by the Fund, categorized by the risk 
exposure for the years ended December 31, 2017 and 2016: 

2017 2016
Change in Change in
unrealized unrealized

Realized gain appreciation/ Realized gain appreciation/
Derivative instruments Risk (loss) (depreciation) (loss) (depreciation)

Futures Equity contracts $ 88,033,765  —  $ 64,936,022  —  
Futures Foreign exchange 483,394  —  (922,836) —  
Futures Interest rate 4,498,387  —  10,614,721  —  
Futures Other —  —  5  —  
Options Interest rate (740,867) 55,393  (697,710) (117,417) 
Options Foreign exchange (14,040) 7,827  
Options Equity contracts (155,430) —  (27,922) —  
Swaptions Interest rate —  —  (10,999) 8,592  
Swaps Credit default 110,616  3,405,660  —  235,001  
Swaps Interest rate 1,111,315  (1,428,081) 558,947  4,384,981  

$ 93,327,140  2,040,799  $ 74,450,228  4,511,157  
 
At December 31, 2017 and 2016, the Fund held the following open futures contracts: 

2017 2016
Notional Maturity Notional Maturity

Future contracts amount dates amount dates

Risk:
Equity markets $ 394,286,032  2018 $ 441,597,700  2016–2017
Foreign currency (261,983,025) 2018-2019 15,403,905  2016–2017
Interest rate 330,935,278  2018 115,192,416  2017

 
 
At December 31, 2017 and 2016, the Fund held the following open swap contracts: 

2017 2016
Maturity Notional Maturity Notional

Description Country date amount date amount

Credit default swaps United States 06/20/2021-12/20/2022 380,966,000  06/20/2020-12/20/2021 93,180,000  
Interest rate swaps United States 05/31/2022-08/23/2047 33,351,000    06/13/2021-06/13/2026 63,328,000  

$ 414,317,000  $ 156,508,000  
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(7) Tax Status 

The Fund obtained its latest determination letter on November 6, 2015, in which the Internal Revenue 
Service (IRS) stated that the Fund, as then designed, was in compliance with the applicable requirements of 
the Internal Revenue Code (IRC). Once qualified, the Fund is required to operate in conformity with the IRC 
to maintain its qualification. The Fund’s management and legal counsel believe that the Fund is being 
operated in compliance with the applicable requirements of the Code and, therefore, believe that the Fund is 
qualified and the related trust is tax-exempt. 

U.S. GAAP require plan management to evaluate tax positions taken by the Plan and recognize a tax liability 
(or asset) if the organization has taken an uncertain position that more likely than not would not be sustained 
upon examination by the Internal Revenue Service. The Plan administrator has analyzed the tax positions 
taken by the Plan, and has concluded that as of December 31, 2017, there are no uncertain positions taken or 
expected to be taken that would require recognition of liability (or asset) or disclosure in financial statements. 
The Plan is subject to routine audits by taxing jurisdictions; however, there are currently no audits for any 
tax periods in progress. The Plan administrator believes it is no longer subject to federal income tax 
examinations for years prior to 2014. 

(8) Related Party Transactions 

Allocation of Expenses 

The Fund, the 1199SEIU National Benefit Fund for Health and Human Service Employees (NBF), and 
certain other related 1199SEIU Funds (collectively, the Related Funds) are administered by the same 
management personnel and share the same office space, as well as personnel and other administrative 
expenses. 

Administrative expenses are paid by the NBF for all plans. These expenses are then pooled and allocated 
among the Related Funds based on an allocation study performed by an external consultant. The 2017 and 
2016 allocations were based on an allocation study that was approved on November 18, 2015. For the years 
ended December 31, 2017 and 2016, the amount of administrative expenses allocated to the Fund was 
approximately $43.3 million and $41.8 million, respectively. The amounts include allocated rent of 
approximately $4.2 million and $4.0 million for the years ended December 31, 2017 and 2016, respectively. 

The Fund received employer contributions of approximately $3.3 million and $3.4 million from the Union 
for the years ended December 31, 2017 and 2016, respectively. 

The Fund also has received employer contributions of approximately $9.1 million and $8.9 million from 
NBF and the Related Funds to cover the employees’ pension benefits for the years ended December 31, 2017 
and 2016, respectively. 

Certain of the Fund’s investments are shares of a short-term investment fund managed by Northern Trust 
Company. As Northern Trust Company is the custodian of the Fund, transactions involving the purchases 
and sales of Northern Trust Company managed fund represents party-in-interest transactions. Northern Trust 
Company is paid by the short-term investment fund for investment management and for reimbursement of 
certain costs. Those fees and costs reduce the investment income from the short term investment fund. Fees 
paid to Northern Trust Company for investment expenses amounted to approximately $568 thousand and 
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$135 thousand, which are included in investment expenses for the years ended December 31, 2017 and 2016, 
respectively. 

(9) Concentration of Credit Risk 

Financial instruments that subject the Fund to concentrations of credit risk include cash and short-term 
investments. While the Fund attempts to limit any financial exposure, its cash deposit balances may, at times, 
exceed federally insured limits. Short-term investments are not covered by the Federal Deposit Insurance 
Corporation. 

At December 31, 2017, two groups of organizations related among them concentrate approximately 10% 
and 13% of the Fund’s total gross employer contribution receivable. At December 31, 2016, two groups of 
organizations related among them concentrate approximately 12% and 14% of the Fund’s total gross 
employer contribution receivable. 

All of the Fund’s investments are custodied by one financial institution. Plan management’s opinion is that 
the financial institution used by the Fund does not constitute a significant risk to the Fund. 

(10) Risks and Uncertainties 

Preparing financial statements requires management to make estimates and assumptions about current, and 
for some cases future, economic and market conditions which affect reported amounts and related disclosures 
in the financial statements. Although current estimates and assumptions contemplate current as well as 
estimated future conditions as well as estimated future, as applicable, it is reasonably possible that in the 
near term those estimates and assumptions could change which would have a material impact on amounts 
currently reported. These changes would impact future financial statements in accordance with U.S. GAAP. 
Examples of some of the more significant assumptions and estimates are as follows. 

Due to various risks (e.g., interest rate, market and credit risks) associated with investments and the level of 
uncertainty related to changes in the value of investments, it is at least reasonably possible that changes in 
the values of investments will occur in the near term that could materially affect the amounts reported in the 
statements of net assets available for benefits. 

In establishing the fair value of real estate investment trusts (REITS), limited partnerships, hedge funds and 
limited liability companies, the general partner or administrator as applicable, takes into consideration 
information about the net asset values from the audited financial statements of the underlying investments. 
Because of inherit uncertainty in the valuation, this estimated fair value may differ significantly from the 
value that would have been used had a ready market for the investment existed, and the difference could be 
material.  

The actuarial present value of accumulated plan benefits is reported based on certain assumptions pertaining 
to interest rates, salary inflation rate, employee demographics, etc., all of which are subject to change. Due 
to uncertainties inherent in the estimations and assumptions process, it is at least reasonably possible that 
changes in these estimates and assumptions in the near term would be material to the financial statements.
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(11) Subsequent Events

On March 21, 2018, the Trustees signed two resolutions. The first resolution amends Article II, Section 1 of
the Trust Agreement, effective March 21, 2018, to allow the management to engage in financial transactions
necessary and appropriate for the proper administration, including but not limited to loan transactions, such
as obtaining lines of credit, with banking, other similar financial institutions, or other lenders, in such
amounts, at such times, and upon such terms and conditions as the Trustees shall deem advisable or
appropriate to carry out the purposes of the Fund, to grant any security interests in the Fund's assets as
collateral for the repayment of any such loans, and to take any other action and execute any other documents
that are necessary or appropriate in connection therewith. The second one authorizes and approves the
execution and delivery of Loan Documents on behalf of the Fund for a line of credit to be used to pay benefits
during a downturn in the public market, to avoid selling assets at a loss, the granting of a security interest in
certain of the Fund's assets pursuant to the Pledge Agreement, and the performance of the Fund's obligations
under the Loan Documents.

On July 16, 2018, the Union and the League entered into a Memorandum of Agreement (MOA) modifying
the CBA through September 30, 2021. This MOA reflects the following:

• Effective October 1, 2018, the rate of employer contribution will be 12.6%.
• Extend amortization bases in 2021 (for 01/01/2021 valuation).
• Perform annual Pension Verification Program (PVP) for 50% of pensioners, beneficiaries of

current pensioners, and vested inactive.
• Diversions totaling $75 million will be made into the NPF from NBF contributions before

December 31, 2018.
• Pension Modifications:

o Effective January 1, 2019, eligibility for the unreduced early retirement benefit will be
modified to age 62.5 and 25 years of vesting service. Participants at age 59.5 by
December 31, 2018 will be grandfathered under the previous eligibility requirements.

o Effective October 1, 2018, modification for new NPF enrollee service credit: there will
be a 12 month waiting period from date of hire for service credit when calculating
retirement benefit (i.e. new hires will not receive credited service for their first 12
months of employment). This will not affect vesting credit or employer contributions.

• Retiree Bonus:
Retirees will receive, from NBF diversions, a one-time bonus equal to 3% of their annual pension
benefit, payable on a date to be agreed upon by the parties.

Subsequent to December 31, 2017 and through October 12, 2018, the date the through which management 
evaluated subsequent events and on which the financial statements were available for issuance, 
management has included all relevant subsequent events disclosures or amounts recorded. 



 

 

SUPPLEMENTAL SCHEDULE 



(c)
(a) (b) Description of Investments, including

Identity Identity of Issue, Maturity Date, Rate of Interest, (d) (e)
of Party Borrower, Lessor, or Collateral, Par, Current 
Involved Similar Party or Maturity Value Maturity Date Interest Rate Par/CV Cost Value

Short-term investments
DREYFUS RETIREMENT INCOME FD CF DREYFUS INTL CASH ADVANTAG E  220,374                   220,374                 220,374                    

FEDERAL HOME LN BK CONS DISC NTS FEDERAL HOME LN BK CONS DISC NTS 02-28-2018 2/28/2018 16,890,000              16,822,018           16,854,700              

FEDERAL HOME LN BK CONS DISC NTS FHLB DISC NT 01-18-2018 0% DISC NTS 18/01/2018 USD 1/18/2018 15,000,000              14,968,313           14,991,406              

FEDERAL HOME LN BK CONS DISC NTS FHLB DISC NT 02-07-2018 0% DISC NTS 07/02/2018 USD 2/7/2018 15,000,000              14,944,933           14,980,200              

FEDERAL HOME LN BK CONS DISC NTS FHLB DISC NT 02-22-2018 0% DISC NTS 22/02/2018 USD 2/22/2018 1,300,000                1,296,654             1,297,569                 

FEDERAL HOME LN MTG CORP FHLMC DISC NT 04-03-2018 0% DISC NTS 03/04/2018 USD 4/3/2018 10,000,000              9,937,489             9,964,900                 

JPMCB CF JPMCB LIQUIDITY FD  0.11% 7,358                        7,358                     7,358                         

LETRAS BANCO CENT ARGENT LETRAS BANCO CENT 15/08/2018 8/15/2018 10,530,000              503,470                 482,879                    

LETRAS BANCO CENT ARGENT LETRAS BANCO CENT ARGENT TBILL DUE 18/07/2018 7/18/2018 67,930,000              3,269,865             3,167,685                 

NORTHERN TR GLOBAL INVTS COLLECTIVE FDS NTGI COLLECTIVE GOVERNMENT SHORT TERM INVESTMENT FUND  1.21% 179,163,534           179,163,533         179,163,533            

SHORT TERM INVTS CO SHORT TERM INTEREST ADJUSTMENT  0.47% 31                              31                           31                              

UNITED STATES TREAS BILLS UNITED STATES TREAS BILLS 06-07-2018 6/7/2018 11,250,000              11,172,890           11,178,461              

* Northern Trust Corporation Cash  281,379,681           281,379,681         281,379,681            

Short-term investments Total 608,670,978           533,686,609        533,688,777            

Equities
104 CORP 104 CORP TWD10  6,000                        29,742                   32,865                      

2U INC 2U INC COM  18,575                      607,734                 1,198,273                 

3M CO 3M CO COM  15,026                      1,502,657             3,536,670                 

51JOB INC ADR 51JOB INC SPONSORED ADR REPSTG COM  71,650                      2,661,145             4,359,903                 

58 COM INC ADR 58 COM INC SPONSORED ADR REPSTG CL A  41,511                      2,592,953             2,970,942                 

888 HOLDINGS 888 HOLDINGS ORD GBP0.005  228,108                   575,757                 869,251                    

A.D.O. GROUP LTD A.D.O. GROUP LTD ILS1  1,548                        33,507                   30,116                      

AALBERTS INDUSTRIES AALBERTS INDS EUR0.25  94,156                      2,633,711             4,793,286                 

AAPICO HITECH PUBLIC CO LTD AAPICO HITECH THB1(NVDR)  84,700                      40,221                   89,664                      

ABB LTD ABB LTD CHF0.12 (REGD)  391,573                   8,652,337             10,495,523              

ABBOTT LABS ABBOTT LAB COM  118,356                   4,511,980             6,754,577                 

ABBVIE INC ABBVIE INC COM USD0.01  45,641                      2,643,025             4,413,941                 

ABCAM ABCAM ORD GBP0.002  111,297                   984,306                 1,588,377                 

ABG SUN COL HLDG ABG SUNDAL COLLIER HOLDING ASA NOK0.23  87,419                      63,040                   63,592                      

ABILITY ENTERPRISE CO LTD ABILITY ENTERPRISE TWD10  317,759                   260,164                 212,491                    

ABIOMED INC ABIOMED INC COM  3,581                        384,070                 671,115                    

ABSA BANK LIMITED ABSA BANK LTD ZAR0.01 NON CUM NON REDEEMA  1,186                        78,088                   65,581                      

ACADIA HEALTHCARE CO INC ACADIA HEALTHCARE CO INC COM  1,610                        106,968                 52,534                      

ACADIA PHARMACEUTICALS INC ACADIA PHARMACEUTICALS INC COM  6,860                        214,335                 206,555                    

ACCENTURE PLC ACCENTURE PLC SHS CL A NEW  7,203                        520,811                 1,102,707                 

ACHILLES CORP ACHILLES CORP NPV  12,700                      227,848                 268,769                    

ACTIVISION BLIZZARD INC ACTIVISION BLIZZARD INC COM STK  70,151                      2,368,666             4,441,961                 

ACUITY BRANDS INC ACUITY BRANDS INC COM  2,817                        548,421                 495,792                    

ACXIOM CORP ACXIOM CORP COM  15,110                      381,693                 416,432                    

ADARO ENERGY TBK ADARO ENERGY TBK IDR100  5,397,400                586,241                 739,942                    

ADIENT PLC ADIENT PLC ADIENT PLC LTD COM  1,981                        8,117                     155,905                    

ADOBE SYS INC ADOBE SYS INC COM  5,712                        249,993                 1,000,971                 

ADTALEM GLOBAL ED INC ADTALEM GLOBAL ED INC COM  12,980                      378,178                 545,809                    

ADVANCE AUTO PTS INC ADVANCE AUTO PTS INC COM  3,266                        418,618                 325,588                    

ADVANCED MEDICAL SOLUTIONS GROUP ADV MED SOLUTIONS ORD GBP0.05  42,172                      173,131                 181,271                    

ADVANCED MICRO DEVICES INC ADVANCED MICRO DEVICES INC COM  67,960                      950,531                 698,629                    

AE & CI LTD AECI ZAR1  31,206                      223,867                 252,068                    

AECOM AECOM  3,186                        98,680                   118,360                    

AEGEAN AIRLINES SA AEGEAN AIRLINES SA SHS  42,427                      361,843                 420,307                    

AEKYUNG PETROCHEMICAL AEKYUNG CO LTD  5,210                        22,438                   85,410                      

AEON CREDIT SERVICE CO AEON FINANCIAL SERVICE CO LTD NPV  131,100                   2,686,090             3,053,763                 

AEON MALL CO LTD AEON MALL CO LTD NPV  221,200                   4,032,532             4,327,783                 

AEROJET ROCKETDYNE HLDGS INC AEROJET ROCKETDYNE HLDGS INC COM  7,818                        269,206                 243,922                    

AEROVIRONMENT INC AEROVIRONMENT INC COM  5,652                        314,962                 317,416                    

AES CORP AES CORP COM  21,172                      298,414                 229,293                    

AETNA INC NEW AETNA INC  12,515                      794,083                 2,257,581                 

AFFILIATED MANAGERS GROUP INC AFFILIATED MANAGERS GROUP INC COM STK  1,818                        286,503                 373,145                    

AFLAC INC AFLAC INC COM  15,960                      814,269                 1,400,969                 

AG GROWTH INTERNATIONAL INC COMMON AG GROWTH INTL INC COM NPV  115,921                   3,754,348             4,934,929                 

AGCO CORP DEL AGCO CORP COM  11,010                      431,294                 786,444                    

AGF MGMT LTD AGF MANAGEMENT CLASS'B'NON-VTG NPV  48,285                      247,880                 315,233                    

AGFA GEVAERT NV AGFA GEVAERT NV NPV  201,481                   745,496                 940,415                    

AGILE GROUP HOLDING LTD AGILE GROUP HOLDINGS LTD  944,000                   858,713                 1,432,188                 

AGILENT TECHNOLOGIES INC AGILENT TECHNOLOGIES INC COM  14,325                      487,301                 959,345                    

AGILYSYS INC AGILYSYS INC COM STK  18,272                      224,031                 224,380                    

AGIOS PHARMACEUTICALS INC AGIOS PHARMACEUTICALS INC COM  7,967                        493,764                 455,473                    

AGNC INVT CORP AGNC INVT CORP COM  8,120                        206,824                 163,943                    

AGRICULTURAL BANK OF CHINA AGRICULTURAL BANK OF CHINA CMN STK  11,686,000              5,425,874             5,441,398                 

AHLSTROM-MUNKSJO OYJ AHLSTROM-MUNKSJO OYJ  134,881                   2,361,548             2,942,906                 

AIA GROUP LIMITED AIA GROUP LTD NPV  3,059,800                16,697,102           26,087,737              

AICA KOGYO CO AICA KOGYO CO NPV  113,100                   2,857,940             4,201,718                 

AICHI BANK AICHI BANK NPV  6,400                        357,846                 303,950                    

AIMIA INC AIMIA INC COM  198,500                   1,250,280             592,514                    

AIR ARABIA AIR ARABIA AED1  176,284                   59,583                   59,516                      

AIR FRANCE-KLM AIR FRANCE - KLM EUR8.50  182,412                   2,279,039             2,974,568                 

AIR LEASE CORP AIR LEASE CORP CL A CL A  30,341                      1,127,566             1,459,099                 

AIR LIQUIDE(L') AIR LIQUIDE(L') EUR5.50  15,092                      1,409,807             1,903,766                 

AIR NEW ZEALAND AIR NEW ZEALAND NPV  60,486                      108,577                 137,226                    

AIR PRODS & CHEMS INC AIR PROD & CHEM INC COM  5,355                        603,383                 878,648                    

AIRASIA X BERHAD AIRASIA BHD MYR0.15  659,800                   60,435                   53,801                      

AIRBUS SE AIRBUS SE EUR1  65,103                      6,418,904             6,488,582                 

AIRMATE CAYMAN INTL CO AIRMATE CAYMAN INT TWD10  72,000                      72,844                   58,067                      

AIRPORT FACILITIES CO AIRPORT FACILITIES NPV  100,900                   565,542                 591,158                    

AIZAWA SECURITIES CO LTD AIZAWA SECURITIES NPV  15,400                      99,298                   106,494                    

AKAMAI TECHNOLOGIES INC AKAMAI TECHNOLOGIES INC COM STK  5,432                        248,170                 353,297                    

AKELIUS RESIDENTIAL PROPERTY AB AKELIUS RESIDENT P NPV PRF  7,109                        245,088                 287,399                    

AKER ASA AKER ASA SER'A'NOK28  16,675                      471,813                 821,584                    

AKKA TECHNOLOGIES AKKA TECHNOLOGIES EUR1.53  45,114                      2,382,133             2,508,205                 

AKORN INC AKORN INC COM  5,990                        199,906                 193,058                    

AKZO NOBEL NV AKZO NOBEL NV EUR2  136,272                   9,270,291             11,948,659              

ALARKO GAYRIMENKUL ALARKO GAYRIMENKUL TRY1 (C SHARES)  13,270                      153,740                 177,967                    

ALARM COM HLDGS INC ALARM COM HLDGS INC COM  4,637                        204,818                 175,047                    

ALASKA AIR GROUP INC ALASKA AIR GROUP INC COM  16,546                      1,157,852             1,216,296                 

ALBANY INTL CORP NEW ALBANY INTL CORP NEW CL A  4,990                        214,672                 306,636                    
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ALBEMARLE CORP ALBEMARLE CORP COM  4,605                        337,546                 588,933                    

ALCHIP TECHNOLOGIES LIMITD ALCHIP TECHNOLOGIE TWD10  308,000                   643,726                 936,674                    

ALCO HOLDINGS ALCO HOLDINGS HKD0.10  72,365                      33,897                   15,552                      

ALCOA CORPORATION COM ALCOA CORPORATION COM USD0.01  3,773                        99,048                   203,252                    

ALDAR PROPERTIES ALDAR PROPERTIES AED1  5,187,247                3,644,181             3,107,151                 

ALEXANDRIA REAL ESTATE EQUITIES INC ALEXANDRIA REAL ESTATE EQUITIES INC COM  3,071                        302,542                 401,042                    

ALEXION PHARMACEUTICALS INC ALEXION PHARMACEUTICALS INC COM  16,013                      1,935,102             1,914,995                 

ALFA LAVAL AB ALFA LAVAL AB NPV  151,689                   2,469,563             3,590,513                 

ALIBABA GROUP HOLDING LTD ADR ALIBABA GROUP HOLDING LTD SPONSORED ADS  158,213                   17,998,863           27,280,668              

ALIGN TECHNOLOGY INC ALIGN TECHNOLOGY INC COM  6,451                        587,368                 1,433,348                 

ALINCO INC ALINCO INC NPV  8,400                        86,656                   93,209                      

ALIO GOLD INC ALIO GOLD INC COM NPV  14,122                      64,658                   52,072                      

ALKERMES PLC ALKERMES PLC SHS  10,647                      542,914                 582,710                    

ALLEGHANY CORP DEL ALLEGHANY CORP DEL COM  3,718                        1,862,858             2,216,263                 

ALLEGION PLC ALLEGION PLC COMMON STOCK  7,855                        424,805                 624,944                    

ALLERGAN PLC. ALLERGAN PLC. COM STK  34,510                      7,004,176             5,645,146                 

ALLIANCE DATA SYS CORP ALLIANCE DATA SYS CORP COM  3,962                        934,506                 1,004,288                 

ALLIANT ENERGY CORP ALLIANT ENERGY CORP COM  51,485                      1,858,627             2,193,776                 

ALLIANZ SE ALLIANZ SE NPV(REGD)(VINKULIERT)  68,704                      11,143,483           15,798,706              

ALLIED ELECTRONICS CORP ALLIED ELECTRONICS  42,908                      41,478                   41,868                      

ALLIED PROPERTIES(HK) ALLIED PROPERTIES NPV  322,000                   82,928                   65,081                      

ALLISON TRANSMISSION HLDGS INC ALLISON TRANSMISSION HOLDING  17,289                      607,949                 744,637                    

ALLREAL HOLDING AG ALLREAL HOLDING AG CHF50  1,750                        284,176                 295,947                    

ALLSTATE CORP ALLSTATE CORP COM  52,307                      3,225,643             5,477,066                 

ALLY FINL INC ALLY FINL INC COM  9,420                        213,663                 274,687                    

ALNYLAM PHARMACEUTICALS INC ALNYLAM PHARMACEUTICALS INC COM  5,481                        409,980                 696,361                    

ALPHA SYSTEMS INC ALPHA SYSTEMS INC NPV  1,700                        37,457                   37,033                      

ALPHABET INC ALPHABET INC CAP STK USD0.001 CL C  11,051                      6,338,038             11,563,766              

ALPHABET INC ALPHABET INC CAPITAL STOCK USD0.001 CL A  7,112                        3,383,279             7,491,781                 

ALPS LOGISTICS CO.LTD. ALPS LOGISTICS NPV  5,900                        40,273                   48,813                      

ALSO HOLDING AG ALSO HOLDING AG CHF1 (REGD)  1,361                        99,964                   187,146                    

ALSTRIA OFFICE REIT-AG ALSTRIA OFFICE REI NPV (BR)  156,020                   2,272,414             2,416,800                 

ALTAMIR ALTAMIR EUR6  5,963                        75,939                   109,124                    

ALTRI SGPS S.A. ALTRI SGPS S.A. EUR0.125  83,918                      491,160                 521,075                    

ALTRIA GROUP INC ALTRIA GROUP INC COM  22,170                      647,750                 1,583,160                 

ALTUS GROUP LTD ALTUS GROUP LTD COM NPV  19,000                      492,932                 560,014                    

ALVIVA HOLDINGS LTD ALVIVA HOLDINGS ZAR0.01  40,866                      45,481                   60,903                      

AMADEUS FIRE AG AMADEUS FIRE AG NPV  14,966                      763,769                 1,387,554                 

AMADEUS IT GROUP SA AMADEUS IT GROUP EUR0.01  11,825                      848,951                 853,530                    

AMAG PHARMACEUTICALS INC AMAG PHARMACEUTICALS INC COM STK  11,600                      398,176                 153,700                    

AMAGERBANKEN AMAGERBANKEN DKK3.00  31,500                      125,061                 17,527                      

A-MARK PRECIOUS METALS INC A-MARK PRECIOUS METALS INC COM  8,280                        163,982                 121,799                    

AMAZE CO LTD AMAZE CO LTD NPV  2,700                        26,774                   36,096                      

AMAZON COM INC AMAZON COM INC COM  9,008                        4,835,479             10,534,586              

AMBEV SA ADR AMBEV SA SPONSORED ADR  189,386                   1,103,750             1,223,434                 

AMC NETWORKS INC AMC NETWORKS INC CL A  3,535                        215,841                 191,173                    

AMDOCS LTD AMDOCS ORD GBP0.01  32,849                      1,802,930             2,150,953                 

AMERCO AMERCO COM  103                           22,774                   38,925                      

AMEREN CORP AMEREN CORP COM  7,801                        322,632                 460,181                    

AMERICA MOVIL SAB DE CV AMER MOVIL SAB DE C V SPONSORED ADR REPSTG SER L SHS  448,798                   7,350,429             7,696,886                 

AMERICAN AIRLINES INC AMERICAN AIRLINES INC COM USD1  39,337                      1,689,374             2,046,704                 

AMERICAN ASSETS TR INC AMERICAN ASSETS TR INC COM  14,829                      604,676                 567,061                    

AMERICAN CAMPUS CMNTYS INC AMERICAN CAMPUS CMNTYS INC COM  2,840                        124,226                 116,525                    

AMERICAN ELEC PWR CO INC AMER ELEC PWR CO INC COM  37,676                      2,061,148             2,771,823                 

AMERICAN EXPRESS CO AMERICAN EXPRESS CO  31,995                      1,927,810             3,177,423                 

AMERICAN FINL GROUP INC OHIO AMER FINL GROUP INC OH COM STK  5,147                        175,003                 558,655                    

AMERICAN HOMES 4 RENT AMERICAN HOMES 4 RENT COMMON STOCK  27,341                      500,135                 597,127                    

AMERICAN INTL GROUP INC AMERICAN INTERNATIONAL GROUP INC COM  43,464                      2,264,625             2,589,585                 

AMERICAN ISRAELI PAPER MLS LTD HADERA PAPER LTD ILS0.01  1,525                        58,525                   107,270                    

AMERICAN NATL INS CO AMER NATL INS CO COM  150                           17,792                   19,238                      

AMERICAN TOWER CORP AMERICAN TOWER CORP  28,650                      2,790,858             4,087,496                 

AMERICAN WTR WKS CO INC NEW AMERICAN WTR WKS CO INC NEW COM  5,715                        284,324                 522,865                    

AMERIPRISE FINL INC AMERIPRISE FINL INC COM  27,796                      2,530,885             4,710,588                 

AMERISOURCEBERGEN CORP AMERISOURCEBERGEN CORP COM  54,051                      4,476,096             4,962,963                 

AMETEK INC NEW AMETEK INC NEW COM  32,894                      1,763,577             2,383,828                 

AMG ADVANCED METALLURGICAL GROUP NV AMG ADVANCED METAL EUR0.02  44,652                      602,882                 2,247,404                 

AMGEN INC AMGEN INC COM  29,123                      3,469,703             5,064,490                 

AMIYAKI TEI CO LTD AMIYAKI TEI CO LTD NPV  2,400                        97,107                   113,129                    

AMMB HOLDINGS BERHAD AMMB HOLDINGS BHD MYR1  235,900                   252,848                 257,059                    

AMOREPACIFIC CORP AMOREPACIFIC CORP KRW500  10,491                      3,446,605             2,983,989                 

AMPHENOL CORP NEW AMPHENOL CORP NEW CL A  24,526                      1,253,847             2,153,383                 

ANADARKO PETE CORP ANADARKO PETRO CORP COM  31,905                      1,517,860             1,711,384                 

ANADOLU CAM ANADOLU CAM TRY1 (A SHARES)  70,725                      47,196                   49,058                      

ANALOG DEVICES INC ANALOG DEVICES INC COM  29,945                      2,016,086             2,666,003                 

ANDEAVOR ANDEAVOR COM USD0.1666  27,100                      2,224,000             3,098,614                 

ANGANG STEEL CO ANGANG STEEL CO LT 'H'CNY1  1,078,000                831,483                 985,980                    

ANN JOO RESOURCES BHD ANN JOO RESOURCES MYR1  81,100                      39,991                   77,353                      

ANNALY CAP MGMT INC ANNALY CAP MGMT INC COM  79,688                      871,041                 947,490                    

ANSYS INC ANSYS INC COM  6,975                        717,333                 1,029,440                 

ANTARCHILE SA ANTARCHILE SA NPV SER'A'  3,424                        50,588                   60,621                      

ANTERO RES CORP ANTERO RES CORP COM  10,300                      264,134                 195,700                    

ANTHEM INC ANTHEM INC COM  19,688                      2,105,043             4,429,997                 

ANTOFAGASTA ANTOFAGASTA ORD GBP0.05  523,241                   5,375,142             7,113,534                 

AON PLC AON PLC COM  15,665                      1,518,841             2,099,110                 

AOYAMA ZAISAN NETWORKS CO LIMITED AOYAMA ZAISAN NETW NPV  4,600                        51,143                   66,560                      

APACHE CORP APACHE CORP COM  13,194                      704,321                 557,051                    

APARTMENT INVT & MGMT CO APARTMENT INVT & MGMT CO CL A  5,005                        139,009                 218,769                    

APPIAN CORP APPIAN CORP CL A CL A  5,000                        101,250                 157,400                    

APPLE HOSPITALITY REIT INC APPLE HOSPITALITY REIT INC COM NEW COM NEW  4,290                        82,478                   84,127                      

APPLE INC APPLE INC COM STK  142,143                   13,478,431           24,054,860              

APPLIED MATLS INC APPLIED MATERIALS INC COM  26,928                      701,048                 1,376,559                 

APTARGROUP INC APTARGROUP INC COM  2,018                        122,376                 174,113                    

APTIV PLC APTIV PLC COM USD  22,000                      1,412,870             1,866,260                 

AQUA AMER INC AQUA AMER INC COM  3,697                        84,137                   145,033                    

ARAKAWA CHEMICAL INDUSTRIES ARAKAWA CHEMICAL COM STK  11,400                      160,217                 234,578                    

ARAMARK ARAMARK COM  10,108                      328,145                 432,016                    
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ARATA CORPORATION ARATA CORPORATION NPV  19,800                      532,497                 1,079,201                 

ARC LAND SAKAMOTO ARC LAND SAKAMOTO NPV  5,100                        77,041                   82,668                      

ARCELORMITTAL ARCELORMITTAL NPV(POST STK SPLIT)  42,937                      856,309                 1,398,016                 

ARCH CAPITAL GROUP ARCH CAPITAL GROUP COM STK  3,399                        203,079                 308,527                    

ARCHER DANIELS MIDLAND CO ARCHER-DANIELS-MIDLAND CO COM  29,966                      884,722                 1,201,037                 

ARCONIC INC ARCONIC INC COM USD1.00  13,850                      269,377                 377,413                    

ARDAGH GROUP S A ARDAGH GROUP S A ARDAGH GROUP S A EUR0.01 CL A  840                           18,380                   17,724                      

ARDENTEC CORPORATION ARDENTEC CORP TWD10  138,000                   189,984                 174,132                    

AREALINK CO LTD AREALINK CO LTD NPV  5,030                        62,626                   106,092                    

AREZZO INDUSTRIA E COMERCIO SA AREZZO INDUSTRIA E COMERCIO  8,100                        88,049                   133,571                    

ARGO GRAPHICS ARGO GRAPHICS NPV  3,700                        99,771                   112,166                    

ARISTA NETWORKS INC ARISTA NETWORKS INC COM  3,721                        396,945                 876,593                    

ARMSTRONG WORLD INDS INC NEW ARMSTRONG WORLD INDS INC NEW COM STK  10,221                      452,270                 618,882                    

ARRIS INTERNATIONAL LTD ARRIS INTERNATIONAL LTD COM USD0.01  3,680                        109,868                 94,539                      

ARROW ELECTRS INC ARROW ELECTR INC COM  28,226                      1,758,525             2,269,653                 

ARROWHEAD PRORERTIES LIMITED ARROWHEAD PROR LTD NPV  102,699                   65,497                   54,336                      

ARTIS REAL ESTATE INVT TR ARTIS REAL ESTATE TRUST UNITS  75,367                      811,238                 848,138                    

ARTNATURE INC ARTNATURE INC NPV  29,600                      193,395                 205,742                    

ARYZTA AG ARYZTA AG CHF0.02 (REGD)  90,344                      4,748,573             3,583,166                 

ASAHI BROADCASTING ASAHI BROADCASTING NPV  21,300                      144,950                 171,686                    

ASAHI INTECC CO LTD ASAHI INTECC CO LT NPV  85,800                      1,829,891             2,955,206                 

ASALEO CARE LIMITED ASALEO CARE LTD NPV  1,100,290                1,237,636             1,290,888                 

ASANUMA CORP ASANUMA CORP NPV  317,000                   800,691                 1,148,123                 

ASCENTIAL PLC ASCENTIAL PLC ORD GBP0.01  869,626                   4,119,911             4,532,618                 

ASCOPIAVE ASCOPIAVE EUR1  29,322                      75,559                   124,854                    

ASG WT CORP ASG WT CORP WT EXP  550                           -                          275                            

ASHLAND GLOBAL HLDGS INC ASHLAND GLOBAL HLDGS INC COM  1,315                        50,342                   93,628                      

ASIA CEMENT ASIA CEMENT RIGHTS EXP DT 06/02/2018  141                           -                          922                            

ASIA CEMENT CHINA HOLDINGS CORP ASIA CEMENT CHINA HKD0.1  246,500                   82,993                   86,399                      

ASIA CEMENT CO LTD ASIA CEM CO  974                           71,501                   100,079                    

ASIA HOLDINGS CO LTD ASIA HOLDINGS CO  338                           15,499                   36,151                      

ASIA PAPER MANUFACTURING ASIA PAPER MFG KRW5000  69                              1,235                     1,173                         

ASIA STANDARD INTL GROUP ASIA STD INTL GP COMSTK  533,000                   126,518                 129,546                    

ASIA TECH IMAGE INC ASIA TECH IMAGE IN TWD10  65,000                      111,575                 103,206                    

ASIA VITAL COMPONENTS CO LTD ASIA VITAL COMPONE TWD10  164,000                   146,480                 178,557                    

ASKA PHARMACEUTICAL CO LTD ASKA PHARMACEUTICAL CO LTD  42,600                      551,702                 754,056                    

ASML HOLDING NV ASML HOLDING NV EUR0.09  36,471                      4,227,745             6,356,754                 

ASPEN INSURANCE HLDGS ASPEN INSURANCE HLDGS COM  2,162                        86,230                   87,777                      

ASR NEDERLAND NV ASR NEDERLAND NV EUR0.16  19,826                      641,062                 816,701                    

ASSICURAZIONI GENERALI SPA ASSIC GENERALI SPA EUR1  414,513                   6,312,730             7,565,758                 

ASSOCIATED BANC-CORP ASSOCTD BANC-CORP COM  3,100                        74,432                   78,740                      

ASSURA PLC ASSURA PLC ORD GBP0.10  4,049,353                3,173,691             3,500,291                 

ASSURANT INC ASSURANT INC COM  6,953                        394,823                 701,141                    

ASSURED GUARANTY LTD ASSURED GUARANTY LTD COMMON STK  2,464                        43,875                   83,456                      

ASTM SPA ASTM S.P.A  87,128                      1,306,463             2,535,023                 

ASTRAL FOODS ASTRAL FOODS ZAR0.01  3,273                        56,024                   70,827                      

ASTRAZENECA ASTRAZENECA ORD USD0.25  132,607                   7,612,782             9,186,262                 

ASTRO JAPAN PROPERTY GROUP ASTRO JAPAN PROP G NPV (STAPLED)  12,797                      58,935                   500                            

ASUNARO AOKI CONSTRUCTION ASUNARO AOKI CONST NPV  6,500                        58,584                   58,451                      

ASUSTEK COMPUTER INC ASUSTEK COMPUTER TWD10  13,000                      116,759                 122,100                    

AT HOME GROUP INC AT HOME GROUP INC COM  21,115                      425,378                 641,685                    

AT&T INC AT&T INC COM  395,596                   14,746,732           15,380,772              

ATEA ASA ATEA ASA NOK10  507,096                   4,332,238             7,160,665                 

A-TEC INDUSTRIES AG A-TEC INDUSTRIES AKT.O.N COM STK  1,176                        19,291                   -                             

ATHENAHEALTH INC ATHENAHEALTH INC COM MON STOCK  2,754                        323,586                 366,392                    

ATHENE HOLDING LTD ATHENE HOLDING LTD COM USD0.001 CL A  2,200                        116,400                 113,762                    

ATLAS AIR WORLDWIDE HLDGS INC ATLAS AIR WORLDWIDE HLDGS INC COM NEW STK  7,677                        470,855                 450,256                    

ATLAS COPCO AB ATLAS COPCO AB SER'A'NPV (POST SPLIT)  51,800                      1,402,253             2,240,923                 

ATLAS IRON LIMITED ATLAS IRON LTD (PLACEMENT)  11,639,471              224,093                 282,218                    

ATLASSIAN CORPORATION PLC ATLASSIAN CORPORATION PLC COM USD0.1 CL A  6,430                        228,625                 292,694                    

ATMOS ENERGY CORP ATMOS ENERGY CORP COM  2,154                        102,310                 185,007                    

ATS AUTOMATION TOOLING SYS INC ATS AUTO TOOLING COM NPV  9,400                        98,300                   116,661                    

AU OPTRONICS CORPORATION AU OPTRONICS CORP TWD10  10,437,000              3,965,728             4,348,969                 

AUCNET INC AUCNET INC NPV  11,400                      137,833                 145,321                    

AUDIOCODES LTD AUDIOCODES LTD COM STK  10,608                      64,299                   78,075                      

AUDIX CORP AUDIX CORP TWD10  64,000                      74,042                   92,370                      

AUK CORP AUK CORP KRW500  36,828                      85,114                   95,463                      

AURELIUS EQUITY OPPORTUNITIES SE & AURELIUS EQUITY OP NPV  59,507                      2,636,619             4,070,134                 

AUSDRILL LIMITED AUSDRILL LIMITED NPV  127,082                   122,249                 261,415                    

AUSTEVOLL SEAFOOD ASA AUSTEVOLL SEAFOOD NOK0.50  39,599                      287,540                 330,421                    

AUSTRIA TECHNOLOGY SYSTEMTECHNIK AT&S AUSTRIA TECH NPV  1,317                        31,259                   37,227                      

AUTODESK INC AUTODESK INC COM  15,234                      882,692                 1,596,980                 

AUTOGRILL SPA AUTOGRILL SPA NPV  27,915                      341,589                 385,484                    

AUTOHOME INC ADR AUTOHOME INC SPONSORED ADR REPST CL A  9,013                        435,459                 582,871                    

AUTOMATIC DATA PROCESSING INC AUTOMATIC DATA PROCESSING INC COM  5,191                        252,705                 608,333                    

AUTONATION INC AUTONATION INC COM  1,187                        55,948                   60,929                      

AUTOSTRADE MERIDIONALI SPA AUTOSTRADE MERID EUR2.07  1,047                        29,960                   34,825                      

AUTOZONE INC AUTOZONE INC COM  4,304                        2,386,214             3,061,736                 

AVADEL PHARMACEUTICALS PLC ADR AVADEL PHARMACEUTICALS PLC SPONSOREDADR  35,152                      400,507                 288,246                    

AVALONBAY CMNTYS INC AVALONBAY CMNTYS REIT  4,459                        597,860                 795,530                    

AVANGRID INC AVANGRID INC COM  1,190                        45,988                   60,190                      

AVERY DENNISON CORP AVERY DENNISON CORP COM  6,951                        424,150                 798,392                    

AVEVA GROUP AVEVA GROUP ORD GBP0.03556  3,345                        108,597                 125,115                    

AVEXIS INC AVEXIS INC COM  4,286                        378,811                 474,332                    

AVIANCA HLDGS SA ADR AVIANCA HLDGS SA SPONSORED ADR REPSTG PFD SHS  21,228                      232,155                 168,126                    

AVIVA AVIVA ORD GBP0.25  1,097,206                7,456,252             7,517,704                 

AVNET INC AVNET INC COM  2,540                        101,656                 100,635                    

AVON RUBBER AVON RUBBER ORD GBP1  2,371                        29,628                   39,098                      

AXALTA COATING SYSTEMS LTD AXALTA COATING SYSTEMS LTD COM USD1.00  14,797                      444,314                 478,831                    

AXIS CAPITAL HOLDINGS LTD AXIS CAPITAL HOLDINGS LTD COM USD0.0125  1,751                        76,588                   88,005                      

AXOGEN INC AXOGEN INC COM USD0.01  8,492                        241,837                 240,324                    

BACHEM HOLDING AG BACHEM HOLDING AG CHF0.50(REGD)CLS'B'  2,031                        133,442                 320,958                    

BAE SYSTEMS BAE SYSTEMS ORD GBP0.025  532,661                   4,403,357             4,128,793                 

BAIDU INC  FORMERLY BAIDU COM INC TO 12/ ADR BAIDU INC SPONS REPR 0.10 ORD CLS'A'  61,490                      11,286,576           14,401,573              

BAKER HUGHES A GE CO BAKER HUGHES A GE CO USD0.0001 CL A  13,625                      524,872                 431,095                    

BALFOUR BEATTY BALFOUR BEATTY GBP0.50  989,771                   4,035,993             3,976,571                 
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BALL CORP BALL CORP COM  20,592                      612,405                 779,407                    

BANCA IFIS BANCA IFIS EUR1  18,043                      439,091                 883,324                    

BANCA INTESA SPA INTESA SANPAOLO EUR0.52  2,305,627                5,839,357             7,669,014                 

BANCO ACTINVER SA BANCO ACTINVER SA CBFI (PROLOGIS)  799,559                   1,166,138             1,389,844                 

BANCO BILBAO VIZCAYA ARGENTARIA SA BBVA(BILB-VIZ-ARG) EUR0.49  290,700                   2,098,945             2,482,604                 

BANCO BRADESCO S A ADR BANCO BRADESCO S A SPONSORED ADR REPSTG PFD SHS NEW 2004  691,400                   5,875,863             7,079,936                 

BANCO BTG PACTUAL SA BANCO BTG PACTUAL UNITS (1 COM & 2 PRF CL'A')  4,100                        24,384                   23,472                      

BANCO ESTADO RIO GRANDE DO SUL SA BCO EST R GDE SUL PRF CLASS 'B' NPV  199,300                   465,882                 895,231                    

BANDO CHEMICAL INDUSTRIES LTD BANDO CHEMICAL IND NPV  22,000                      129,649                 258,180                    

BANGCHAK CORPORATION PCL BANGCHAK CORPORATI THB1(NVDR)  381,800                   341,608                 477,396                    

BANGCHAK CORPORATION PCL BANGCHAK CORPORATION PLC  250,100                   241,035                 312,721                    

BANGKOK BANK PUBLIC CO BANGKOK BANK THB10 (NVDR)  150,800                   709,041                 934,692                    

BANGKOK LAND PUBLIC CO BANGKOK LAND PCL THB1(NVDR)  1,765,200                94,465                   96,953                      

BANK AMER CORP BANK OF AMERICA CORP  456,276                   7,825,838             13,469,268              

BANK BUKOPIN PT BANK BUKOPIN PT IDR100  860,900                   40,588                   37,437                      

BANK CENTRAL ASIA BK CENTRAL ASIA IDR62.50  4,218,200                4,160,758             6,808,814                 

BANK HAWAII CORP BK HAW CORP COM  886                           50,486                   75,930                      

BANK NEW YORK MELLON CORP BANK NEW YORK MELLON CORP COM STK  95,277                      3,760,306             5,131,619                 

BANK OF CHINA LTD BANK OF CHINA LTD 'H'CNY1  20,628,000              9,055,642             10,132,849              

BANK OF KOCHI LTD (THE) BANK OF KOCHI LTD NPV  2,300                        25,141                   26,644                      

BANK OF SAGA BK OF SAGA NPV  1,500                        36,311                   34,274                      

BANK OF THE OZARKS BANK OF THE OZARKS  5,220                        237,035                 252,909                    

BANK PEMBANGUNAN DAERAH JAWA TIMUR BANK PEMBANGUNAN.D IDR250  446,900                   15,223                   23,387                      

BANK RAKYAT INDONESIA BANK RAKYAT INDONESIA PERSER  10,870,000              2,153,375             2,916,293                 

BANK TABUNGAN NEGARA PERSERO BANK TABUNGAN NEG IDR500  1,569,000                182,816                 412,849                    

BANKUNITED INC BANKUNITED INC  2,120                        65,940                   86,326                      

BANPU PUBLIC COMPANY LIMITED BANPU PUBLIC CO THB1(NVDR)  895,000                   479,348                 535,517                    

BANQUE CANTONALE VAUDOISE BQE CANT VAUDOISE CHF30.00(REGD)  242                           185,016                 182,524                    

BARCLAYS PLC BARCLAYS PLC ORD GBP0.25  4,536,021                13,581,503           12,462,426              

BARCO BARCO NPV  21,131                      1,260,335             2,264,639                 

BARD C R INC #REORG/BARD C R INC CASH AND STOCK MERGER BECTON DICKINSON & CO 2060748 12-29-17  5,098                        953,731                 1,688,662                 

BARD(CR)INC BARD(CR)INC COMMON STOCK  845                           37,859                   -                             

BARLOWORLD BARLOWORLD LTD ZAR0.05  50,678                      302,869                 653,165                    

BARR(A.G.) BARR(AG) ORD GBP0.04167  2,570                        19,164                   23,171                      

BARWA REAL ESTATE COMPANY BARWA REAL ESTATE QAR10  76,846                      1,047,113             683,638                    

BASF SE BASF - ORD SHS COMSTK  91,327                      8,199,101             10,060,710              

BASSO INDUSTRY BASSO INDUSTRY TWD10  1,164,000                3,324,313             2,608,962                 

BAUER AG BAUER AG NPV (BR)  3,888                        92,320                   140,061                    

BAXTER INTL INC BAXTER INTL INC COM  11,708                      471,227                 756,805                    

BAYERISCHE MOTOREN WERKE AG BAYERISCHE MOTOREN WERKE A G COM  18,350                      1,763,346             1,913,271                 

BB&T CORP BB&T CORP COM  44,604                      1,569,414             2,217,711                 

BE GROUP AB BE GROUP AB NPV  5,355                        43,715                   32,702                      

BE SEMICONDUCTOR INDUSTRIES NV BE SEMICONDUCTOR EUR0.01  56,550                      880,664                 4,747,256                 

BEACON ROOFING SUPPLY INC BEACON ROOFING SUPPLY INC COM  8,588                        383,728                 547,571                    

BEAUTY COMMUNITY PUBLIC CO LTD BEAUTY COMMUNITY THB0.1(ALIEN MARKET)  7,920,800                3,017,791             5,055,313                 

BECHTLE AG BECHTLE AG NPV  4,912                        410,569                 410,052                    

BECTON DICKINSON & CO BECTON DICKINSON & CO COM  3,124                        345,049                 668,726                    

BED BATH & BEYOND INC BED BATH & BEYOND INC COM  2,835                        140,896                 62,342                      

BEFIMMO SA BEFIMMO SA NPV  13,813                      874,004                 888,215                    

BEIERSDORF AG BEIERSDORF AG EUR1  68,613                      5,269,794             8,066,029                 

BEKAERT SA BEKAERT SA NPV  11,159                      450,397                 488,353                    

BEL GLOBAL RESOURCES HOLDINGS LTD BEL GLOBAL RESOURCES HOLDING  362,000                   10,563                   6,622                         

BELDEN INC NEW BELDEN INC COM  6,636                        518,828                 512,100                    

BEMIS CO INC BEMIS CO INC COM  1,912                        72,076                   91,374                      

BENETEAU BENETEAU EUR0.10  4,594                        83,012                   110,026                    

BERENTZEN-GRUPPE AG BERENTZEN-GRUPPE NPV  5,129                        68,389                   50,743                      

BERGMAN & BEVING AB BERGMAN & BEVING SER'B'NPV  4,322                        52,613                   45,398                      

BERKLEY W R CORP BERKLEY W R CORP COM  17,882                      940,628                 1,281,245                 

BERKSHIRE HATHAWAY INC DEL BERKSHIRE HATHAWAY INC-CL B  96,075                      12,278,220           19,043,987              

BERRY GLOBAL GROUP INC BERRY GLOBAL GROUP INC COM USD0.01  30,882                      1,250,504             1,811,847                 

BEST BUY INC BEST BUY INC COM STK  8,568                        270,607                 586,651                    

BEST WORLD INTERNATIONAL LIMITED BEST WORLD INTL NPV (POST SUBDIVISION)  174,850                   57,419                   172,704                    

BGC PARTNERS INC BGC PARTNERS INC CL A CL A  7,540                        89,661                   113,929                    

BHP BILLITON PLC BHP BILLITON PLC USD0.50  147,246                   2,302,215             3,032,623                 

BID CORPORATION LIMITED BID CORP LTD NPV  67,254                      1,507,158             1,635,120                 

BIESSE SPA PESARO 1 BIESSE EUR1  33,722                      553,007                 1,712,870                 

BIG LOTS INC BIG LOTS INC COM  10,900                      345,752                 612,035                    

BIG YELLOW GROUP BIG YELLOW GROUP (PLACING) ORD GBP0.10  288,021                   3,036,366             3,387,750                 

BIGBEN INTERACTIVE BIGBEN INTERACTIVE EUR2  7,931                        78,271                   131,330                    

BINCKBANK N.V. BINCKBANK N.V. EUR0.10  199,066                   1,902,675             1,059,897                 

BIO PAPPEL  S.A.B. BIO PAPPEL COMSTK  5,130                        4,340                     6,078                         

BIO RAD LABS INC BIO RAD LABS INC CL A  437                           46,397                   104,299                    

BIOGAIA AG BIOGAIA AB SER'B'NPV  2,160                        76,985                   86,004                      

BIOGEN INC BIOGEN INC COMMON STOCK  18,499                      4,869,031             5,893,226                 

BIOMARIN PHARMACEUTICAL INC BIOMARIN PHARMACEUTICAL INC COM ISIN CH0008107010  12,305                      1,126,317             1,097,237                 

BIOTAGE AB BIOTAGE AB NPV  11,991                      126,826                 123,022                    

BIO-TECHNE CORP BIO-TECHNE CORP COM  2,587                        249,018                 335,146                    

BIOTEST AG BIOTEST AG NON-VTG PRF NPV  8,146                        132,680                 197,591                    

BIOVERATIV INC #REORG/BIOVERATIV INC CASH MERGER 03-09-2018  7,610                        475,701                 410,331                    

BLACK KNIGHT INC BLACK KNIGHT INC COM USD0.0001 WI  7,611                        310,304                 336,026                    

BLACKLINE INC BLACKLINE INC COM  5,591                        181,376                 183,385                    

BLACKROCK INC BLACKROCK INC COM STK  5,346                        1,731,764             2,746,294                 

BLOCK H & R INC BLOCK H & R INC COM  8,128                        207,173                 213,116                    

BLOOMBERRY RESORTS CORPORATION BLOOMBERRY RESORTS PHP1  301,600                   48,600                   65,854                      

BLUE BIRD CORP BLUE BIRD CORP COM  22,100                      390,693                 439,790                    

BLUE BUFFALO PET PRODS INC #REORG/BLUE BUFFALO CASH MERGER 04-25-2018  6,490                        145,431                 212,807                    

BLUE RIDGE MTN RES INC BLUE RIDGE MTN RES INC COM  52,194                      1,136,636             430,601                    

BLUEBIRD BIO INC BLUEBIRD BIO INC COM  2,574                        362,136                 458,429                    

BLUEKNIGHT ENERGY PARTNERS L P MLP BLUEKNIGHT ENERGY PARTNERS L P COM UNIT  703                           -                          3,585                         

BLUEPRINT MEDICINES CORP BLUEPRINT MEDICINES CORP COM  8,474                        292,883                 639,024                    

BNP PARIBAS BNP PARIBAS EUR2  71,027                      4,636,753             5,309,254                 

BOARDWALK REAL ESTATE INVT TR BOARDWALK R/EST IN TRUST UNITS  87,374                      3,255,765             3,004,865                 

BOBST GROUP AG BOBST GROUP AG CHF1 (REGD)  8,471                        579,335                 1,126,569                 

BODYCOTE PLC BODYCOTE PLC ORD GBP0.1727272  12,265                      145,906                 151,480                    

BOE VARITRONIX LTD BOE VARITRONIX LTD HKD0.25  35,000                      28,234                   23,058                      

BOEING CO BOEING CO COM  10,803                      1,035,130             3,185,913                 
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BOFI HLDG INC BOFI HLDG INC COM STK  17,030                      416,105                 509,197                    

BOIRON BOIRON EUR1  1,267                        62,387                   113,878                    

BOK FINL CORP BOK FINL CORP COM NEW  511                           29,667                   47,176                      

BONAVISTA ENERGY CORP BONAVISTA ENERGY CORP  516,659                   1,318,386             927,797                    

BONDUELLE BONDUELLE EUR1.75  1,130                        37,244                   59,806                      

BONHEUR ASA BONHEUR ASA NOK1.25  4,466                        40,126                   49,004                      

BOOT BARN HLDGS INC BOOT BARN HLDGS INC COM  28,160                      220,689                 467,738                    

BOOZ ALLEN HAMILTON HLDG CORP BOOZ ALLEN HAMILTON HLDG CORP CL A COM STK  9,768                        289,844                 372,454                    

BORGWARNER INC BORG WARNER INC COM  61,245                      2,528,077             3,129,007                 

BORREGAARD ASA BORREGAARD ASA COM STK  182,760                   821,330                 1,821,042                 

BORUSSIA DORTMUND KGAA BORUSSIA DORTMUND NPV  41,662                      363,419                 306,470                    

BOSTON PPTYS INC BSTN PPTYS INC  23,159                      2,754,462             3,011,365                 

BOSTON SCIENTIFIC CORP BOSTON SCIENTIFIC CORP COM  63,770                      947,706                 1,580,858                 

BOUSTEAD SINGAPORE BOUSTEAD SINGAPORE NPV  151,600                   107,207                 97,558                      

BOWLEVEN BOWLEVEN ORD GBP0.10  132,096                   56,083                   55,842                      

BP BP ORD USD0.25  1,499,469                8,763,368             10,602,483              

BPOST SA/NV BPOST SA/NV NPV  39,096                      1,172,713             1,191,736                 

BRAC BANK LTD BRAC BANK LTD BDT10  1,929,655                2,068,360             2,514,873                 

BRANDYWINE RLTY TR BRANDYWINE RLTY TR SH BEN INT NEW REIT  3,453                        39,006                   62,810                      

BREDERODE(LUX) BREDERODE SHS  552                           32,259                   32,937                      

BREMBO SPA BREMBO SPA NPV  456,499                   5,562,930             6,945,238                 

BREWIN DOLPHIN BREWIN DOLPHIN ORD GBP0.01  51,994                      224,160                 274,306                    

BRIDGEPOINT ED INC BRIDGEPOINT ED INC COM  21,589                      221,918                 179,189                    

BRIGHT HORIZONS FAMILY SOLUTIONS INC DEL BRIGHT HORIZONS FA COM USD0.001  3,790                        297,771                 356,260                    

BRIGHTHOUSE FINL INC BRIGHTHOUSE FINL INC COM  3,150                        170,458                 184,716                    

BRINKER INTL INC BRINKER INTL INC COM  7,000                        377,832                 271,880                    

BRINKS CO BRINKS CO COM  2,966                        247,736                 233,424                    

BRISTOL MYERS SQUIBB CO BRISTOL MYERS SQUIBB CO COM  47,784                      2,271,689             2,928,204                 

BRITISH AMERICAN TOBACCO BRITISH AMERICAN TOBACCO ORD GBP0.25  185,432                   9,128,775             12,587,310              

BRIXMOR PPTY GROUP INC BRIXMOR PPTY GROUP INC COM  6,240                        133,046                 116,438                    

BROADCOM LIMITED #REORG/BROADCOM NAME CHANGE BROADCOM 2P1TAW2 04-05-2018  24,342                      3,356,776             6,253,460                 

BROADRIDGE FINL SOLUTIONS INC BROADRIDGE FINL SOLUTIONS INC COM STK  8,237                        437,790                 746,107                    

BROOKDALE SR LIVING INC BROOKDALE SR LIVING INC COM STK  3,712                        99,857                   36,006                      

BROOKFIELD BUSINESS PARTNERS L P BROOKFIELD BUSINES UNIT LTD PARTNERSHIP  18,043                      552,617                 623,394                    

BROWN & BROWN INC BROWN & BROWN INC COM  2,431                        70,674                   125,099                    

BROWN FORMAN CORP BROWN FORMAN CORP CL A CL A  3,658                        189,297                 245,964                    

BROWN FORMAN CORP BROWN-FORMAN INC CL B NON-VTG COM  14,186                      557,146                 974,153                    

BROWN(N.)GROUP BROWN(N)GROUP ORD GBP0.1105263  68,134                      263,210                 249,500                    

BRP INC BRP INC SUB VTG NPV  24,529                      479,652                 910,526                    

BRUKER CORP  FORMERLY BRUKER BIOSCIENCES BRUKER CORP  12,142                      268,477                 416,713                    

BRUNSWICK CORP BRUNSWICK CORP COM  14,671                      767,143                 810,133                    

BTG BTG ORD GBP0.10  25,345                      256,033                 261,427                    

BUCHER INDUSTRIES AG BUCHER INDUSTRIES CHF0.20 (REGD)  558                           207,010                 226,750                    

BUILDERS FIRSTSOURCE INC BUILDERS FIRSTSOURCE INC COM STK  22,356                      309,547                 487,137                    

BUKIT ASAM TBK BUKIT ASAM TBK IDR500 SER'B'  941,500                   166,266                 170,709                    

BUNGE LIMITED BUNGE LTD  2,914                        224,393                 195,471                    

BURLINGTON STORES INC BURLINGTON STORES INC COM  3,420                        239,960                 420,763                    

BWX TECHNOLOGIES INC BWX TECHNOLOGIES INC COM  22,512                      959,212                 1,361,751                 

BYD ELECTRONIC INTERNATIONAL CO. LT BYD ELECTRONIC INT NPV  1,544,000                904,829                 3,361,631                 

BYGGMAX GROUP AB BYGGMAX GROUP AB NPV  522,381                   3,818,790             3,509,124                 

C H ROBINSON WORLDWIDE INC C H ROBINSON WORLDWIDE INC COM NEW COM NEW  11,461                      739,941                 1,021,060                 

C I TAKIRON CORPORATION C I TAKIRON CORPOR NPV  15,000                      52,061                   107,057                    

C SUN MANUFACTURING CO C-SUN MFG TWD10  64,000                      59,009                   59,250                      

CA IMMOBILIEN ANLAGEN AG CA IMMOBILIEN ANLA NPV  52,362                      692,200                 1,622,523                 

CA INC CA INC COM  10,201                      262,346                 339,489                    

CABLE ONE INC CABLE ONE INC COM  970                           517,421                 682,250                    

CABOT CORP CABOT CORP COM  10,161                      406,734                 625,816                    

CABOT OIL & GAS CORP CABOT OIL & GAS CORP COM  30,750                      683,737                 879,450                    

CADENCE BANCORPORATION CADENCE BANCORPORATION CL A CL A  10,484                      230,469                 284,326                    

CADENCE DESIGN SYS INC CADENCE DESIGN SYS INC COM  22,550                      553,561                 943,041                    

CAE INC CAE INC COM NPV  237,097                   3,194,419             4,418,544                 

CAIXABANK SA CAIXABANK SA EUR1  544,151                   2,469,383             2,541,137                 

CAJA DE AHORROS DEL MEDITERRANEO C A DE MEDITERRANE EUR2  6,315                        52,268                   10,161                      

CALATLANTIC GROUP INC #REORG/CALATLANTIC MANDATORY EXCHANGE LENNAR CORP 2472730 02-13-2018  6,400                        243,108                 360,896                    

CALAVO GROWERS INC CALAVO GROWERS INC COM  4,360                        284,397                 367,984                    

CALBEE INC CALBEE INC  135,000                   5,114,471             4,392,144                 

CAL-COMP ELECTRONICS(THAILAND) CAL-COMP ELECTRONI THB1(NVDR)  778,863                   66,228                   71,219                      

CALLON PETE CO DEL CALLON PETE CO DEL COM  18,710                      267,145                 227,327                    

CALPINE CORP #REORG/CALPINE CORP CASH MERGER 03-09-2018  7,438                        152,133                 112,537                    

CAMBREX CORP CAMBREX CORP COM  7,552                        347,603                 362,496                    

CAMDEN PPTY TR CAMDEN PPTY TR SH BEN INT  1,894                        131,758                 174,362                    

CAMPBELL SOUP CO CAMPBELL SOUP CO COM  20,119                      981,801                 967,925                    

CAMPING WORLD HLDGS INC CAMPING WORLD HLDGS INC CL A CL A  8,041                        346,796                 359,674                    

CANACCORD GENUITY GROUP INC CANACCORD GENUITY GROUP INC  17,400                      58,508                   80,546                      

CANADA GOOSE HLDGS INC CANADA GOOSE HLDGS INC CANADA GOOSE HOLDINGS INC  17,138                      280,793                 540,875                    

CANADIAN IMPERIAL BK COMM TORONTO ONT CANADIAN IMP BANK COM NPV  9,944                        886,778                 972,535                    

CANADIAN NAT RES LTD CDN NAT RES LTD COM CDN NAT RES COM STK  107,735                   3,334,277             3,848,294                 

CANADIAN PAC RY LTD CAN PACIFIC RYS COM NPV  41,918                      6,294,665             7,683,378                 

CANADIAN PAC RY LTD CANADIAN PAC RY LTD COM NPV  60,186                      8,525,477             10,999,593              

CANADIAN REAL ESTATE INVT TR CDN REAL EST INV T UNIT BEN INT  22,600                      831,992                 835,133                    

CANADIAN WESTN BK EDMONTON ALBA CDN WESTERN BANK COM NPV  15,100                      390,634                 473,024                    

CANFOR CORP NEW CANFOR CORP COM NPV  123,100                   1,536,152             2,434,589                 

CAP SA CAP SA COM NPV  39,676                      259,066                 507,089                    

CAPITAL ONE FINL CORP CAPITAL ONE FINL CORP COM  27,550                      1,699,066             2,743,429                 

CAPSTONE MNG CORP CAPSTONE MNG CORP COM  294,000                   291,281                 337,891                    

CARDINAL HEALTH INC CARDINAL HLTH INC  31,124                      2,138,364             1,906,967                 

CARE RATINGS LIMITED CARE RATINGS LTD  208,001                   4,611,693             4,341,861                 

CAREER DESIGN CENTER CO.LTD. CAREER DESIGN CENT NPV  2,600                        39,287                   54,308                      

CARGURUS INC CARGURUS INC CL A CL A  8,630                        227,398                 258,727                    

CARLISLE COS INC CARLISLE COMPANIES INC COM  1,325                        82,510                   150,586                    

CARMAX INC CARMAX INC COM  15,040                      823,317                 964,515                    

CARNIVAL CORP CARNIVAL CORP COM PAIRED  10,109                      387,738                 670,934                    

CARNIVAL PLC CARNIVAL PLC ORD USD1.66  99,973                      4,622,851             6,615,867                 

CARRARO SPA CARRARO SPA EUR0.52  32,378                      91,508                   150,852                    

CARRIZO OIL & GAS INC CARRIZO OIL & GAS INC COM  10,235                      294,367                 217,801                    

CARS COM INC CARS COM INC COM  13,680                      330,748                 394,531                    
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CARTER INC CARTER INC FORMERLY CARTER HLDGS INC TO 09/13/2003 COM  3,339                        288,210                 392,299                    

CASCADES INC CASCADES INC COM NPV  35,607                      256,780                 387,060                    

CASEYS GEN STORES INC CASEYS GEN STORES INC COM  792                           97,225                   88,656                      

CASHBOX PARTYWORLD CO. LTD. CASHBOX PARTYWORLD TWD10  16,248                      28,153                   44,766                      

CATERPILLAR INC CATERPILLAR INC COM  7,596                        452,157                 1,196,978                 

CATTOLICA ASSICURAZIONI CATTOLICA ASSICURA EUR3  62,856                      536,459                 683,071                    

CAVIUM INC CAVIUM INC COM  7,795                        522,864                 653,455                    

CBOE HLDGS INC CBOE GLOBAL MARKETS INC  9,084                        634,835                 1,131,776                 

CBRE GROUP INC CBRE GROUP INC CL A CL A  15,806                      404,461                 684,558                    

CBS CORP NEW CBS CORP NEW CL B  33,732                      1,783,376             1,990,188                 

CD PROJEKT SA CD PROJEKT SA PLN1.00  47,427                      428,737                 1,323,938                 

CDK GLOBAL INC CDK GLOBAL INC COM  9,100                        520,709                 648,648                    

CDW CORP CDW CORP COM  10,593                      445,558                 736,108                    

CEBU AIR INC CEBU AIR INC COMSTK  76,880                      171,138                 154,006                    

CECEP COSTIN NEW MATERIALS GROUP CECEP COSTIN NEW HKD0.1  339,000                   56,436                   26,019                      

CELANESE CORP DEL CELANESE CORP DEL COM SER A STK  16,540                      1,122,271             1,771,103                 

CELGENE CORP CELGENE CORP COM  45,001                      4,623,719             4,696,304                 

CELLAVISION AB CELLAVISION AB NPV  22,555                      177,902                 396,004                    

CEMBRE SPA CEMBRE SPA EUR0.52  1,793                        41,919                   46,506                      

CEMEX S A B DE C V ADR CEMEX SAB DE CV  307,083                   2,598,038             2,303,123                 

CENTENE CORP DEL CENTENE CORP DEL COM  6,592                        386,253                 665,001                    

CENTENNIAL RESOURCE DEV INC CENTENNIAL RESOURCE DEVELOPMENT INC COM USD0.01  2,810                        44,891                   55,638                      

CENTERPOINT ENERGY INC CENTERPOINT ENERGY INC COM  13,822                      247,375                 391,992                    

CENTERRA GOLD INC CENTERRA GOLD INC COM NPV  35,200                      233,666                 180,923                    

CENTERSTATE BANK CORP CENTERSTATE BANK CORP  16,151                      413,969                 415,565                    

CENTRAIS ELETRICAS DE SANTA CATARIN CENT ELET STA CATA PRF NPV  5,100                        25,967                   41,666                      

CENTRAL PATTANA PUBLIC CO CENT PATTANA PUB  991,200                   2,081,627             2,592,814                 

CENTRAL REINSURANCE CENTRAL REINSURANC TWD10  53,000                      30,662                   31,168                      

CENTRAL SPORTS CENTRAL SPORTS NPV  10,500                      353,514                 408,722                    

CENTROTEC SUSTAINABLE AG CENTROTEC SUSTAIN NPV  13,904                      246,404                 258,286                    

CENTURION CORPORATION LTD CENTURION CORP LTD NPV  40,400                      11,035                   15,871                      

CENTURY ENKA CENTURY ENKA INR10  15,234                      73,494                   79,240                      

CENTURYLINK INC CENTURYLINK INC COM  30,827                      749,143                 514,194                    

CERAGON NETWORKS LTD CERAGON NETWORKS LTDSEDOL 2616148  106,846                   254,617                 211,555                    

CERNER CORP CERNER CORP COM  23,938                      1,020,002             1,613,182                 

CEVA INC CEVA INC COM  8,213                        322,861                 379,030                    

CEWE COLOR HOLDING AG CEWE STIFTUNG & CO NPV  15,248                      581,100                 1,612,178                 

CEZ CEZ CZK100  35,954                      751,810                 839,660                    

CF INDS HLDGS INC CF INDS HLDGS INC COM  7,460                        224,965                 317,348                    

CHARGEURS CHARGEURS EUR0.16  2,633                        20,035                   80,023                      

CHARLES RIV LABORATORIES INTL INC CHARLES RIV LABORATORIES INTL INC COM  3,309                        238,353                 362,170                    

CHART INDS INC CHART INDS INC COM PAR $0.01 COM PAR $0.01  7,780                        336,080                 364,571                    

CHARTER COMMUNICATIONS INC NEW CHARTER COMMUNICATIONS INC NEW CL A CL A  3,034                        885,071                 1,019,303                 

CHECK POINT SOFTWARE TECHNOLOGIES LTD CHECK PT SOFTWARE TECHNOLOGIES ORDILS.01  16,600                      1,446,171             1,720,092                 

CHEGG INC CHEGG INC COM  33,325                      450,383                 543,864                    

CHEMOURS CO CHEMOURS CO COM  12,860                      462,978                 643,772                    

CHEMTRADE LOGISTICS INCOME FD CHEMTRADE LOGISTIC TRUST UNITS  22,800                      348,761                 353,023                    

CHENG UEI PRECISION INDUSTRY CO LTD CHENG UEI PRECISIO TWD10  222,000                   319,759                 373,003                    

CHENIERE ENERGY INC CHENIERE ENERGY INC COM NEW  10,830                      458,225                 583,087                    

CHESAPEAKE ENERGY CORP CHESAPEAKE ENERGY CORP COM  30,192                      330,260                 119,560                    

CHEVRON CORP NEW CHEVRON CORP COM  116,329                   10,460,152           14,563,228              

CHIA CHANG CO  LTD CHIA CHANG CO LTD TWD10  55,000                      46,044                   42,601                      

CHIBA KOGYO BANK CHIBA KOGYO BANK NPV  38,000                      236,524                 189,241                    

CHILDRENS PL INC NEW CHILDRENS PL INC NEW COM  3,300                        358,070                 479,655                    

CHIMERA INVT CORP CHIMERA INVT CORP COM NEW COM NEW  3,785                        62,772                   69,947                      

CHINA AOYUAN PROPERTY GROUP CHINA AOYUAN PROPE HKD0.01  651,000                   198,117                 357,258                    

CHINA COMMUNICATIONS SERVICES CORP CHINA COMM SERVICE 'H'CNY1  876,000                   367,074                 587,190                    

CHINA CONSTRUCTION BANK CHINA CONSTRUCTION BANK'H'CNY1  15,896,000              11,760,411           14,640,758              

CHINA HENGSHI FOUNDATION CO LTD CHINA HENGSHI FOUN USD0.001  64,000                      22,606                   18,912                      

CHINA LITERATURE LTD CHINA LITERATURE L USD0.0001  2,499                        17,795                   26,645                      

CHINA MEDICAL SYSTEM HLDGS LTD CHINA MEDICAL SYS USD0.005  1,906,000                3,257,754             4,442,368                 

CHINA MEIDONG AUTO HOLDINGS LIMITED CHINA MEIDONG AUTO HKD0.1  106,000                   24,174                   33,086                      

CHINA MERCHANTS CHINA DIRECT INV CHINA MRCHNT CHINA NPV  36,000                      61,812                   59,775                      

CHINA MERCHANTS PORT HLDGS LTD CHINA MERCHANTS PO NPV  1,834,947                5,423,839             4,800,208                 

CHINA MOBILE LTD CHINA MOBILE LTD NPV  1,630,184                17,256,817           16,526,433              

CHINA NATIONAL MATERIALS CO CHINA NATIONAL MAT 'H'CNY1  770,000                   262,396                 575,237                    

CHINA ORIENTAL GROUP COMPANY LTD CHINA ORIENTAL GP HKD0.10  346,000                   81,353                   258,041                    

CHINA OVERSEAS LAND & INVESTMNTS CHINA OVERSEAS LAND & INVESTMNT HKD0.10  156,000                   508,290                 501,887                    

CHINA RESOURCES LAND CHINA RESOURCES LAND HKD0.10  648,000                   1,940,035             1,906,541                 

CHINA SANJIANG FINE CHEMS CO LTD CHINA SANJIANG FIN HKD0.10  218,000                   75,507                   83,382                      

CHINA SCE PROPERTY HOLDINGS LIMITED CHINA SCE PROPERTY HKD0.10  523,000                   245,639                 225,463                    

CHINA SHENHUA ENERGY COMPANY LTD CHINA SHENHUA ENERGY CO 'H'  1,072,000                2,671,403             2,776,918                 

CHINA STARCH HOLDINGS LIMITED CHINA STARCH COMSTK  2,810,000                94,098                   109,635                    

CHINA SUNSINE CHEMICAL HLDGS CHINA SUNSINE CHEM NPV  89,600                      60,939                   60,341                      

CHINA TELECOM CORPORATION CHINA TELECOM CORP LTD 'H'CNY1  8,656,000                4,636,530             4,119,110                 

CHINA VANKE CO CHINA VANKE CO COM STK  204,200                   607,685                 814,992                    

CHINA WEST VENTURE CORP CHINA YUCHAI INTL LTD COM  61,141                      918,871                 1,467,384                 

CHIPOTLE MEXICAN GRILL INC CHIPOTLE MEXICAN GRILL INC COM STK  2,067                        765,210                 597,425                    

CHIYODA INTEGRE CO CHIYODA INTEGRE CO NPV  8,300                        176,514                 202,250                    

CHOICE HOTELS INTL INC CHOICE HOTELS INTL INC COM  2,335                        129,683                 181,196                    

CHORUS AVIATION INC CHORUS AVIATION IN VTG & VARIABLE VTG SHS  74,000                      527,015                 569,935                    

CHR. HANSEN HOLDING A/S CHR. HANSEN HLDG DKK10  27,650                      1,536,559             2,595,365                 

CHUBB LTD CHUBB LTD ORD CHF24.15  26,774                      2,967,132             3,912,485                 

CHUBU SHIRYO CO CHUBU SHIRYO CO NPV  51,900                      588,021                 1,153,640                 

CHUKYO BANK CHUKYO BANK NPV  2,100                        43,303                   43,454                      

CHURCH & DWIGHT INC CHURCH & DWIGHT INC COM  20,464                      812,988                 1,026,679                 

CIA BRASILEIRA DISTR(PAO DE ACUCAR) CIA BRAS DE DISTRI PRF NPV  41,600                      961,297                 989,867                    

CIA CERVECERIAS UNIDAS SA COMPANIA CERVECERI COM NPV  206,921                   2,762,951             3,104,757                 

CIA DE DIST INTEG LOGISTA HOLDINGS LOGISTA HOLDINGS EUR0.2  58,187                      1,405,899             1,339,426                 

CIA FERRO LIGAS DA BAHIA(FERBASA) CIA FERRO LIGAS DA PRF NPV  12,400                      48,095                   76,521                      

CIA SANEAMENTO BASICO DE SAO PAULO SABESP CIA SANEAME COM NPV  353,800                   2,396,687             3,661,618                 

CIGNA CORP CIGNA CORPORATION  27,000                      2,866,727             5,483,430                 

CIMAREX ENERGY CO CIMAREX ENERGY CO COM  13,004                      1,364,983             1,586,618                 

CIMB GROUP HOLDINGS BERHAD CIMB GROUP HOLDINGS BERHAD MYR1  805,500                   1,059,121             1,301,698                 

CINCINNATI FINL CORP CIN FNCL CORP COM  4,864                        220,576                 364,654                    

CINEMARK HLDGS INC CINEMARK HLDGS INC COM  2,150                        60,809                   74,863                      
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CINTAS CORP CINTAS CORP COM  6,996                        579,995                 1,090,187                 

CIPHER PHARMACEUTICALS INC CIPHER PHARMS INC COM NPV  8,265                        93,125                   32,323                      

CIR-COMPAGNIE INDUSTRIALI SPA CIR-COMPAGNIE INDS EUR0.50  80,771                      114,570                 112,993                    

CIRRUS LOGIC INC CIRRUS LOGIC INC COM  10,265                      576,245                 532,343                    

CISCO SYS INC CISCO SYSTEMS INC  341,554                   8,938,233             13,081,518              

CIT GROUP INC NEW CIT GROUP INC NEW COM NEW COM NEW  2,785                        105,067                 137,106                    

CITIGROUP INC CITIGROUP INC COM NEW COM NEW  210,691                   11,144,956           15,677,517              

CITIZENS FINL GROUP INC CITIZENS FINL GROUP INC COM  16,080                      365,372                 675,038                    

CITRIX SYS INC CITRIX SYS INC COM  12,420                      679,499                 1,092,960                 

CJ O SHOPPING CO LTD CJ HOME SHOPPING CO KRW5000  202                           33,538                   43,587                      

CKH FOOD & HEALTH LTD CKH FOOD & HEALTH LIMITED  64,604                      278,554                 53,165                      

CLEAN HBRS INC CLEAN HBRS INC COM  2,923                        156,177                 158,427                    

CLEAR MEDIA CLEAR MEDIA HKD0.10  17,000                      3,382                     16,897                      

CLICKS GROUP LTD CLICKS GROUP LTD ZAR0.01  468,199                   4,802,255             6,850,152                 

CLOROX CO CLOROX CO COM  9,598                        991,501                 1,427,607                 

CLOVIS ONCOLOGY INC CLOVIS ONCOLOGY INC  2,735                        207,420                 185,980                    

CME GROUP INC CME GROUP INC COM STK  8,373                        619,222                 1,222,877                 

CMS ENERGY CORP CMS ENERGY CORP COM  9,018                        219,236                 426,551                    

CNA FINL CORP CNA FNCL CORP COM  16,241                      421,897                 861,585                    

CNOOC LTD CNOOC LTD HKD0.02  3,825,000                5,306,574             5,489,939                 

CNX RESOURCES CORPORATION CNX RESOURCES CORPORATION COM  4,605                        125,178                 67,371                      

COASTER INTERNATIONAL CO LTD COASTER INTERNATIO TWD10  13,000                      19,251                   13,979                      

COBHAM COBHAM ORD GBP0.025  2,706,002                4,280,832             4,623,268                 

COCA COLA CO COCA COLA CO COM  57,060                      1,879,434             2,617,913                 

COCA-COLA EUROPEAN PARTNERS PLC COCA-COLA EUROPEAN PARTNERS PLC ORD GBP0.01  283,092                   10,813,985           11,281,216              

CODAN LTD CODAN LTD NPV  36,179                      54,886                   63,103                      

CODEXIS INC CODEXIS INC COM  66,197                      324,826                 552,745                    

COFIDE COFIDE EUR0.50  179,024                   134,929                 124,469                    

COGECO COMMUNICATIONS INC COGECO COMMUNICATI SUB VTG SHS  20,867                      1,248,288             1,440,264                 

COGECO INC COGECO INC SUB-VTG SHS NPV  13,027                      599,294                 941,038                    

COGNEX CORP COGNEX CORP COM  11,690                      331,140                 714,960                    

COGNIZANT TECHNOLOGY SOLUTIONS CORP COGNIZANT TECH SOLUTIONS CORP CL A  40,719                      2,496,601             2,891,863                 

COHERENT INC COHERENT INC COM  1,712                        409,646                 483,161                    

COLFAX CORP COLFAX CORP COM US .01  1,800                        80,825                   71,316                      

COLGATE PALMOLIVE CO COLGATE-PALMOLIVE CO COM  52,968                      2,913,065             3,996,436                 

COLLECTORS UNIVERSE INC COLLECTORS UNIVERSE INC COM NEW STK  6,980                        165,226                 199,907                    

COLLIERS INTL GROUP INC COLLIERS INTL GROUP INC COMMON STOCK  5,912                        203,779                 356,789                    

COLONY NORTHSTAR INC COLONY NORTHSTAR INC CL A COM CL A COM  11,098                      167,197                 126,628                    

COLTENE HOLDING AG COLTENE HOLDING AG CHF5(REGD)  252                           10,152                   24,541                      

COLUMBIA PPTY TR INC COLUMBIA PPTY TR INC COM NEW STK  2,500                        63,644                   57,375                      

COLUMBUS A/S COLUMBUS A/S DKK1.25  47,302                      78,319                   112,907                    

COMCAST CORP NEW COMCAST CORP NEW-CL A  269,622                   7,479,903             10,798,361              

COMDIRECT BANK AG COMDIRECT BANK AG NPV  12,507                      168,540                 172,036                    

COMERICA INC COMERICA INC COM  5,724                        237,916                 496,900                    

COMMERCE BANCSHARES INC COMM BANCSHARES INC COM  1,928                        62,945                   107,660                    

COMMSCOPE HLDG CO INC COMMSCOPE HLDG CO INC COM  8,647                        277,030                 327,116                    

COMPAGNIE FINANCIERE RICHEMONT SA RICHEMONT(CIE FIN) CHF1 (REGD)  95,948                      7,372,472             8,693,903                 

COMPAL ELECTRONICS INC COMPAL ELECTRONIC TWD10  879,000                   650,199                 629,155                    

COMPANHIA DE GAS DE SAO PAULO-COMGA COMPANHIA DE GAS D PRF'A'NPV  12,217                      129,586                 220,982                    

COMPANHIA DE LOCACAO DAS AMERICAS CIA LOCACAO AMERIC COM NPV  8,900                        25,955                   51,515                      

COMPANIA CERVECERIAS UNIDAS S A ADR COMPANIA CERVECERIAS UNIDAS S A SPONSORED ADR  4,492                        118,232                 132,873                    

COMPEQ MANUFACTURING COMPEQ MFG TWD10  188,000                   296,000                 242,593                    

COMPUTACENTER COMPUTACENTER ORD GBP0.075555  24,795                      320,062                 386,733                    

CONA RES LTD CONA RESOURCES LTD COM NPV  37,012                      76,238                   59,966                      

CONAGRA BRANDS INC CONAGRA BRANDS INC COM USD5  44,948                      1,495,130             1,693,191                 

CONCENTRIC AB CONCENTRIC AB NPV  5,438                        88,177                   100,292                    

CONCHO RES INC CONCHO RES INC COM STK  4,802                        448,406                 721,356                    

CONDUENT INC CONDUENT INC COM  3,866                        74,490                   62,475                      

CONNECT GROUP PLC CONNECT GRP PLC  484,724                   933,015                 734,396                    

CONOCOPHILLIPS CONOCOPHILLIPS COM  63,541                      2,730,791             3,487,765                 

CONSOL ENERGY INC NEW CONSOL ENERGY INC NEW COM  575                           25,584                   22,718                      

CONSOLIDATED EDISON INC CONS EDISON INC COM  10,016                      592,000                 850,859                    

CONSTELLATION BRANDS INC CONSTELLATION BRANDS INC CL A CL A  2,003                        111,357                 457,826                    

CONSTRUTORA TENDA SA CONSTRUTORA TENDA COM NPV  65,900                      373,328                 397,335                    

CONTINENTAL RES INC CONTINENTAL RES INC COM  3,660                        140,930                 193,870                    

CONVATEC GROUP PLC CONVATEC GROUP PLC ORD GBP0.1 (WI)  1,674,427                4,883,413             4,654,742                 

CONZZETA AG CONZZETA AG COM  93                              94,485                   96,960                      

COOPER COS INC COOPER COS INC COM NEW COM NEW  3,422                        551,786                 745,585                    

COOPER TIRE & RUBR CO COOPER TIRE & RUBBER CO COM, NO PAR  13,800                      334,161                 487,830                    

COPA HOLDINGS SA COPA HOLDINGS SA COM STK  769                           57,743                   103,092                    

COPART INC COPART INC COM  13,876                      289,298                 599,304                    

CORECIVIC INC CORECIVIC INC COM  2,342                        66,340                   52,695                      

CORELOGIC INC CORELOGIC INC-W/I COM STK  4,208                        144,946                 194,452                    

CORESITE RLTY CORP CORESITE RLTY CORP CORESITE REALTY CORP  2,363                        261,162                 269,146                    

CORETRONICS CORP CORETRONICS CORP TWD10  342,600                   423,217                 392,582                    

CORNING INC CORNING INC COM  49,862                      867,909                 1,595,085                 

CORONA CORPORATION CORONA CORP NPV  4,600                        57,480                   58,107                      

CORPORACION FINANCIERA ALBA CORP FINANC ALBA EUR1  5,957                        342,400                 341,349                    

CORPORATE OFFICE PPTYS TR CORP OFFICE PPTYS TR COM  2,022                        57,580                   59,042                      

COSCO CAPITAL INC COSCO CAPITAL INC PHP1  148,000                   26,547                   22,829                      

COSTAIN GROUP COSTAIN GROUP ORD GBP0.50  101,974                   624,297                 645,239                    

COSTAR GROUP INC COSTAR GROUP INC COM  2,492                        516,144                 739,999                    

COSTCO WHOLESALE CORP NEW COSTCO WHOLESALE CORP NEW COM  11,565                      1,488,956             2,152,478                 

COTY INC COTY INC COM CL A COM CL A  15,165                      319,399                 301,632                    

COUNTRY GARDEN HLDGS CO LTD COUNTRY GARDEN HLD HKD0.10  2,116,000                2,436,759             4,033,157                 

COUPA SOFTWARE INC COUPA SOFTWARE INC COM  4,860                        172,925                 151,729                    

CRANE CO CRANE CO COM  1,046                        55,580                   93,324                      

CRANSWICK CRANSWICK ORD GBP0.10  7,043                        91,766                   317,930                    

CRCAM NORD DE FRANCE CRCAM NORD DE FRAN EUR3.05 (INVEST CERT)  1,040                        25,629                   27,250                      

CREATIVE SENSOR INC CREATIVE SENSOR TWD10  143,000                   126,393                 124,459                    

CREDICORP LTD CREDICORP LTD COM STK  29,400                      5,079,977             6,098,442                 

CREDIT ACCEP CORP MICH CREDIT ACCEP CORP MICH COM  727                           165,916                 235,170                    

CREDIT SUISSE GROUP CREDIT SUISSE AG CHF0.04(REGD)  47,095                      849,213                 840,896                    

CROPENERGIES AG CROPENERGIES AG NPV (BR)  46,911                      456,274                 438,760                    

CROWN CASTLE INTL CORP NEW CROWN CASTLE INTL CORP NEW COM  4,665                        332,100                 517,862                    

CROWN HLDGS INC CROWN HLDGS INC COM  27,795                      1,452,267             1,563,469                 
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CRYOLIFE INC CRYOLIFE INC COM  17,050                      332,478                 326,508                    

CSC STEEL HOLDINGS CSC STEEL HOLDINGS MYR1  252,300                   106,623                 96,007                      

CSR LIMITED CSR LIMITED NPV  449,531                   1,411,179             1,673,619                 

CSRA INC #REORG/CSRA INC COM CASH MERGER 04-03-2018  22,755                      613,722                 680,830                    

CSX CORP CSX CORP COM  11,700                      197,945                 643,617                    

CTS EVENTIM AG & CO. KGAA CTS EVENTIM AG & C NPV  60,275                      2,473,620             2,810,085                 

CUBESMART CUBESMART  9,690                        273,388                 280,235                    

CULLEN / FROST BANKERS INC CULLEN / FROST BANKERS INC COM  1,173                        72,919                   111,024                    

CUMMINS INC CUMMINS INC  18,780                      2,689,504             3,317,299                 

CURTISS WRIGHT CORP CURTISS WRIGHT CORP COM  10,829                      974,030                 1,319,514                 

CVS HEALTH CORP CVS HEALTH CORP COM  52,791                      3,671,216             3,827,348                 

CYBER AGENT CYBERAGENT INC  69,800                      2,037,702             2,726,320                 

CYIENT LIMITED CYIENT LIMITED INR5  5,630                        47,840                   51,446                      

CYPRESS SEMICONDUCTOR CORP CYPRESS SEMICONDUCTOR CORP COM  8,060                        95,653                   122,834                    

CYRUSONE INC CYRUSONE INC COM  5,780                        304,857                 344,083                    

D R HORTON INC D R HORTON INC COM  20,236                      500,665                 1,033,453                 

DAE DUCK ELECTRONICS CO DAE DUCK ELECTRNC KRW500  13,467                      112,422                 124,034                    

DAEHAN FLOUR MILL CO DAEHAN FLOUR MILL KRW5000  1,208                        164,353                 187,877                    

DAEHAN STEEL CO LT DAEHAN STEEL CO LT KRW1000  21,823                      194,405                 193,045                    

DAEYANG ELECTRIC CO LTD DAEYANG ELECTRIC C KRW500  2,695                        35,315                   30,838                      

DAI NIPPON TORYO DAI NIPPON TORYO NPV  18,800                      169,851                 300,733                    

DAIDO KOGYO CO LTD DAIDO KOGYO CO LTD NPV  7,200                        97,521                   113,577                    

DAIHATSU DIESEL MFG CO DAIHATSU DIESEL NPV  5,100                        20,957                   36,671                      

DAIICHI JITSUGYO CO DAIICHI JITSUGYO NPV  26,800                      763,393                 810,067                    

DAI-ICHI SEIKO CO. LTD DAI-ICHI SEIKO CO. NPV  16,400                      264,113                 438,207                    

DAIKOKU DENKI CO LTD DAIKOKU DENKI CO NPV  9,800                        152,248                 153,198                    

DAIKYO INC DAIKYO INC NPV  118,400                   1,949,081             2,295,478                 

DAINICHISEIKA COLOR & CHEM MFG CO DAINICHISEIKA C&C NPV  3,400                        114,582                 170,226                    

DAISEKI CO LTD DAISEKI CO LTD NPV  115,100                   2,187,634             3,203,182                 

DAISHIN SECURITIES CO DAISHIN SECURITIES KRW5000  5,943                        67,442                   79,939                      

DAISHINKU CORP DAISHINKU CORP NPV  1,700                        29,090                   25,685                      

DAITO BANK DAITO BANK NPV  11,800                      126,943                 171,893                    

DAITO PHARMACEUTICAL CO.LTD DAITO PHARM NPV  11,000                      292,816                 311,496                    

DAIWA INDUSTRIES DAIWA INDUSTRIES NPV  5,400                        41,811                   61,981                      

DAIWABO HOLDINGS CO LTD DAIWABO HOLDINGS NPV  19,400                      363,420                 798,216                    

DANAHER CORP DANAHER CORP COM  26,430                      1,748,382             2,453,233                 

DANEL (ADIR YEOSHUA) LTD DANEL-ADIR YEHOSHU ILS1  4,158                        179,581                 234,390                    

DANIELI & C DANIELI & C EUR1  20,007                      485,158                 475,924                    

DAQO NEW ENERGY CORP ADR DAQO NEW ENERGY CORP SPONSORED ADR NEW  2,594                        134,036                 154,187                    

DARDEN RESTAURANTS INC DARDEN RESTAURANTS INC COM  10,255                      638,328                 984,685                    

DARFON ELECTRONICS CORP DARFON ELECTRONICS TWD10  430,000                   324,585                 428,432                    

DART GROUP DART GROUP ORD GBP0.0125  186,791                   506,283                 1,719,498                 

DARWIN PRECISIONS CORPORATION DARWIN PRECISIONS TWD10  165,000                   130,107                 205,429                    

DAVE & BUSTERS ENTMT INC DAVE & BUSTERS ENTMT INC COM  11,374                      590,261                 627,504                    

DAVITA INC DAVITA INC COM  14,425                      880,883                 1,042,206                 

DB HITEK CO DB HITEK CO., LTD  28,485                      545,779                 319,294                    

DCM SHRIRAM LTD DCM SHRIRAM LTD INR2  5,273                        45,778                   46,040                      

DCT INDL TR INC DCT INDL TR INC  1,950                        90,087                   114,621                    

DD HOLDINGS CO LTD DD HOLDINGS CO LTD NPV  10,100                      164,260                 428,566                    

DDR CORP DDR CORP COM  6,265                        93,393                   56,134                      

DEBENHAMS DEBENHAMS ORD GBP0.0001  120,194                   146,457                 56,501                      

DECEUNINCK DECEUNINCK VVPR STRIP  6,804                        -                          8                                 

DECHRA PHARMACEUTICALS DECHRA PHARMA ORD GBP0.01  8,792                        238,130                 249,285                    

DEDICARE AB DEDICARE AB SER'B'NPV  1,555                        25,566                   18,423                      

DEERE & CO DEERE & CO COM  9,218                        1,095,809             1,442,709                 

DELL TECHNOLOGIES INC DELL TECHNOLOGIES INC COM CL V COM CL V  18,551                      1,113,776             1,507,825                 

DELONG HOLDINGS LTD DELONG HLDGS LTD NPV (POST CONSOLIDATION)  24,600                      28,099                   48,780                      

DELPHI TECHNOLOGY INC. DELPHI TECHNOLOGIES PLC COM USD0.01 WI  6,263                        250,935                 328,620                    

DELTA AIR LINES INC DEL DELTA AIR LINES INC DEL COM NEW COM NEW  65,789                      2,904,120             3,684,184                 

DELTA ELECTRONICS DELTA ELECTRONICS THB1(ALIEN MKT)  1,660,500                4,551,944             3,732,176                 

DENTSPLY SIRONA INC DENTSPLY SIRONA INC COM  7,318                        315,460                 481,744                    

DENYO CO LTD DENYO CO LTD NPV  10,700                      148,541                 191,489                    

DERICHEBOURG DERICHEBOURG EUR0.25  199,424                   984,455                 2,182,036                 

DEUTSCHE BANK MEXICO S.A. MACQUARIE MEXICO REAL ESTATE MGMT  157,809                   204,379                 167,363                    

DEUTSCHE BETEILIGUNGS AG DT BETEILIGUNGS AG NPV (REG)  102,843                   3,579,325             5,809,770                 

DEUTSCHE BOERSE AG DEUTSCHE BOERSE AG NPV(REGD)  162,249                   14,208,391           18,859,409              

DEUTSCHE EUROSHOP AG DEUTSCHE EUROSHOP NPV (REGD)  3,237                        123,104                 131,983                    

DEUTSCHE POST AG DEUTSCHE POST AG NPV(REGD)  222,300                   7,389,416             10,610,780              

DEUTSCHE TELEKOM AG DEUTSCHE TELEKOM NPV(REGD)  263,372                   5,106,845             4,679,024                 

DEUTZ AG DEUTZ AG NPV  366,476                   2,270,261             3,335,248                 

DEVON ENERGY CORP NEW DEVON ENERGY CORP NEW COM  18,688                      735,366                 773,683                    

DEXCOM INC DEXCOM INC COM  12,150                      792,011                 697,289                    

DGB FINANCIAL GROUP CO LTD DGB FINANCIAL GROU KRW5000  14,848                      148,424                 146,323                    

DIAGEO DIAGEO ORD PLC  113,699                   3,178,944             4,191,223                 

DIAMOND BUILDING PRODUCTS PCL DIAMOND BUILDING PRODUCTS PCL THB1(ALIENMKT)  149,400                   25,116                   26,130                      

DIAMONDBACK ENERGY INC DIAMONDBACK ENERGY INC COM  16,699                      1,377,844             2,108,249                 

DIC ASSET AG DIC ASSET AG NPV (REG)  103,385                   1,082,786             1,307,244                 

DICKER DATA LTD DICKER DATA LTD SHS  12,958                      23,098                   30,304                      

DICKS SPORTING GOODS INC DICKS SPORTING GOODS INC OC-COM OC-COM  5,123                        239,449                 147,235                    

D'IETEREN NV D'IETEREN NV NPV  18,323                      833,495                 825,855                    

DIGITAL BROS SPA DIGITAL BROS SPA EUR0.40  3,043                        33,812                   39,537                      

DIGITAL RLTY TR INC DIGITAL RLTY TR INC COM  14,320                      1,351,586             1,631,048                 

DILLARDS INC DILLARDS INC CL A COM  4,400                        372,406                 264,220                    

DISCOVER FINL SVCS DISCOVER FINL SVCS COM STK  84,518                      4,482,718             6,501,125                 

DISCOVERY INC  FORMERLY DISCOVERY COMMUN DISCOVERY INC - A  11,808                      290,199                 255,879                    

DISH NETWORK CORP DISH NETWORK CORP CL A COM STK  3,250                        197,277                 155,188                    

DISNEY WALT CO WALT DISNEY CO  49,148                      4,140,652             5,283,901                 

DKS CO. LTD. DKS CO. LTD. NPV  11,000                      67,642                   90,226                      

DMG MORI AKTIENGESELLSCHAFT DMG MORI AG NPV  5,204                        316,716                 287,577                    

DMX TECHNOLOGIES GROUP DMX TECHNOLOGIES USD0.05  114,700                   27,939                   9,355                         

DNA OYJ DNA OYJ NPV  5,641                        100,985                 106,009                    

DOGAN HOLDINGS DOGAN HOLDINGS TRY1  1,372,140                289,125                 314,844                    

DOLBY LABORATORIES INC DOLBY LABORATORIES INC CL A COM STK  1,163                        47,695                   72,106                      

DOLLAR GEN CORP NEW DOLLAR GEN CORP NEW COM  37,854                      2,627,739             3,520,801                 

DOLLAR TREE INC DOLLAR TREE INC COM STK  18,382                      1,219,249             1,972,572                 

DOMINION ENERGY MIDSTREAM PATNRS LP DOMINION ENERGY INC COM STK NPV  15,832                      917,269                 1,283,342                 
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DOMINOS PIZZA ENTERPRISES LIMITED DOMINOS PIZZA ENT NPV  118,109                   3,661,785             4,314,097                 

DOMINO'S PIZZA GROUP PLC DOMINO'S PIZZA GROUP PLC ORD GBP0.00520833  990,676                   3,953,553             4,632,854                 

DOMINOS PIZZA INC DOMINOS PIZZA INC COM  3,068                        376,879                 579,729                    

DOMTAR CORP DOMTAR CORP COM NEW COM NEW  1,244                        41,600                   61,603                      

DONALDSON INC DONALDSON INC COM  8,710                        312,109                 426,355                    

DONGIL INDUSTRIES DONGIL INDUSTRIES KRW5000  1,864                        104,411                 117,354                    

DONGKUK STEEL MILL DONGKUK STEEL MILL KRW5000  20,569                      222,874                 211,348                    

DONGWON DEVELOPMENT COMPANY DONGWON DEVMT KRW500  26,346                      131,957                 122,557                    

DONGYANG E&P INC DONGYANG E&P INC KRW500  9,150                        131,775                 105,128                    

DONGYUE GROUP LIMITED DONGYUE GROUP LTD HKD0.1  820,000                   454,406                 572,730                    

DONNELLEY FINL SOLUTIONS INC DONNELLEY FINL SOLUTIONS INC COM  3,300                        94,495                   64,317                      

DONNELLEY R R & SONS CO DONNELLEY R R & SONS CO COM NEW COM NEW  8,800                        255,486                 81,840                      

DOREL INDS INC DOREL INDUSTRIES CLASS'B'SUB VTG NPV  12,900                      345,125                 320,196                    

DOUGLAS DYNAMICS INC DOUGLAS DYNAMICS INC COM  12,700                      379,144                 480,060                    

DOUGLAS EMMETT INC DOUGLAS EMMETT INC COM REIT  36,483                      1,186,230             1,497,992                 

DOUTOR NICHIRES HOLDINGS CO LTD DOUTOR NICHIRES HO NPV  106,500                   1,713,636             2,631,065                 

DOVER CORP DOVER CORP COM  5,857                        309,390                 591,498                    

DOWDUPONT INC DOWDUPONT INC COM USD0.01  67,237                      3,536,541             4,788,619                 

DOWNER EDI LTD DOWNER EDI LTD NPV  539,953                   2,173,420             2,926,707                 

DR PEPPER SNAPPLE GROUP INC DR PEPPER SNAPPLE GROUP INC COM STK  14,913                      1,029,880             1,447,456                 

DR REDDYS LABS LTD DR REDDYS LABS LTD ADR REPSTG 1/2 SH  170,400                   6,978,609             6,400,224                 

DRAEGERWERK AG & CO KGAA DRAEGERWERK KGAA NON-VTG PRF NPV  4,505                        398,503                 391,114                    

DREAM INDL REAL ESTATE INVT TR DREAM INDL REAL ESTATE INVT TR TR UNIT  85,124                      641,908                 597,862                    

DREAM OFFICE REAL ESTATE INVT TR DREAM OFFICE REAL ESTATE INVESTMENT TRUST UNITS SERIES A  282,929                   4,342,370             5,003,956                 

DST SYS INC DEL #REORG/DST SYSTEMS INC CASH MERGER 04-17-2018  1,556                        74,071                   96,581                      

DTE ENERGY CO DTE ENERGY CO COM  24,249                      2,254,667             2,654,296                 

DTS CORPORATION DTS CORP JPY50  7,500                        91,306                   244,341                    

DUKE ENERGY CORP NEW DUKE ENERGY CORP NEW COM NEW COM NEW  17,308                      1,134,843             1,455,776                 

DUKE RLTY CORP DUKE RLTY CORP COM NEW REIT  33,112                      913,506                 900,978                    

DUN & BRADSTREET CORP DEL NEW DUN & BRADSTREET CORP DEL NEW COM  1,489                        165,199                 176,312                    

DUNKIN BRANDS GROUP INC DUNKIN BRANDS GROUP INC COM  6,379                        311,082                 411,254                    

DXC TECHNOLOGY CO DXC TECHNOLOGY CO COM  48,497                      3,559,897             4,602,365                 

DY CORPORATION DY CORP  6,351                        39,188                   38,146                      

E L FINL CORP LTD CDA E L FINL CORP LTD COM NPV  100                           70,443                   65,031                      

E TRADE FINL CORP E TRADE FINL CORP FORMERLY E TRADE GROUPINC TO 10/01/2003 COM NEW COM NEW  50,503                      1,725,728             2,503,434                 

E.I.D.-PARRY(INDIA) EID PARRY LTD  23,111                      105,367                 134,370                    

EAGLE MATLS INC EAGLE MATLS INC COM  7,135                        675,540                 808,396                    

EAGLE NICE INTERNATIONAL HLDGS EAGLE NICE INTL HL HKD0.01  758,000                   233,694                 332,588                    

EAST JAPAN RAILWAY CO EAST JAPAN RAILWAY CO NPV  88,200                      7,512,049             8,608,602                 

EAST WEST BANCORP INC EAST WEST BANCORP INC COM  36,829                      1,530,070             2,240,308                 

EASTMAN CHEM CO EASTMAN CHEM CO COM  13,356                      729,611                 1,237,300                 

EATON CORP PLC EATON CORP PLC COM USD0.50  36,227                      2,344,591             2,862,295                 

EATON VANCE CORP EATON VANCE CORP COM NON VTG  7,895                        322,288                 445,199                    

EATON VANCE TRUST COMPANY PARAGON OFFSHORE LIMITED LITIGATION A  791                           989                         4,045                         

EATON VANCE TRUST COMPANY PARAGON OFFSHORE LIMITED LITIGATION B  395                           7,900                     42,082                      

EBARA JITSUGYO CO EBARA JITSUGYO CO NPV  1,600                        27,691                   29,145                      

EBAY INC EBAY INC COM USD0.001  148,315                   4,655,383             5,597,408                 

EBRO FOODS SA EBRO FOODS SA EUR0.60  10,628                      245,712                 249,116                    

ECHOSTAR CORP  FORMERLY ECHOSTAR HLDG CO ECHOSTAR CORPORATION  971                           34,693                   58,163                      

ECKERT & ZIEGLER STRAHLEN-& MEDIZIN ECKERT & ZIEGLER NPV (BR)  1,140                        47,788                   49,425                      

ECOLAB INC ECOLAB INC COM STK USD1  3,058                        191,735                 410,322                    

ECOPETROL S A ADR ECOPETROL S A SPONSORED ADS  34,240                      404,804                 500,931                    

EDGEWELL PERS CARE CO EDGEWELL PERS CARE CO COM  1,220                        47,131                   72,456                      

EDISON INTL EDISON INTL COM  17,271                      951,927                 1,092,218                 

EDOM TECHNOLOGY CO EDOM TECHNOLOGY CO TWD10  87,000                      52,269                   55,401                      

EDWARDS LIFESCIENCES CORP EDWARDS LIFESCIENCES CORP COM  17,108                      1,188,628             1,928,243                 

EFG HERMES HOLDING EFG HERMES HLDGS EGP5  162,434                   203,917                 215,239                    

EHIME BANK EHIME BANK NPV  19,400                      233,625                 231,973                    

EI GROUP PLC EI GROUP PLC ORD GBP0.025  629,086                   1,061,168             1,202,032                 

EIFFAGE EIFFAGE EUR4  49,410                      4,079,587             5,419,342                 

EIGHTEENTH BANK EIGHTEENTH BANK NPV  28,000                      80,463                   72,082                      

ELECTRA CONSUMER PRODUCTS(1970)LTD ELECTRA CONSUMER PRODUCTS COM STK  3,341                        57,795                   60,312                      

ELECTRONIC ARTS INC ELECTR ARTS COM  4,766                        187,664                 500,716                    

ELEMATEC CORPORATION ELEMATEC CORP NPV  1,100                        26,041                   25,330                      

ELICA ELICA EUR0.20  11,346                      32,943                   32,998                      

ELIOR GROUP ELIOR GROUP  107,063                   2,150,027             2,214,468                 

E-LITECOM CO LTD E-LITECOM CO LTD KRW500  4,836                        79,577                   32,570                      

ELMOS SEMICONDUCTOR AG ELMOS SEMICONDUCTO NPV  13,336                      176,757                 369,600                    

EMAAR MISR FOR DEVELOPMENT EMAAR MISR FOR DEV EGP1  1,118,914                204,102                 225,922                    

EMAAR PROPERTIES PJSC EMAAR PROPERTIES AED1  329,938                   720,883                 623,440                    

EMAK EMAK EUR0.26  20,886                      40,691                   35,990                      

EMERSON ELECTRIC CO EMERSON ELECTRIC CO COM  14,612                      668,380                 1,018,310                 

EMIRATES NBD PJSC EMIRATES NBD PJSC  5,000                        11,123                   11,163                      

EMIS GROUP PLC EMIS GROUP PLC ORD GBP0.01  49,337                      612,150                 674,748                    

EMPEROR CAPITAL GROUP LTD EMPEROR CAPITAL GR HKD0.01  948,000                   99,252                   69,124                      

EMPEROR ENTERTAINMENT HOTEL LIMITED EMPEROR ENTERTAINMENT HOTEL LTD HKD0.0001  420,000                   101,211                 92,410                      

EMPEROR INTERNATIONAL HOLDINGS LTD EMPEROR INTL HLD L HKD0.01  999,333                   263,680                 334,931                    

EMPIRE LTD EMPIRE CO CLASS'A'N/VTG COM NPV  46,300                      800,448                 904,974                    

EMPIRE ST RLTY TR INC EMPIRE ST RLTY TR INC CL A CL A  2,590                        45,839                   53,173                      

ENCANA CORP ENCANA CORP COM NPV  667,273                   6,923,052             8,931,057                 

ENCE ENERGIA Y CEL ENCE ENERGIA Y CEL EUR0.90  387,467                   1,515,314             2,558,987                 

ENCORE CAP GROUP INC ENCORE CAP GROUP INC COM  8,843                        271,406                 372,290                    

ENDO INTERNATIONAL LIMITED ENDO INTL LTD COM STK  4,548                        250,596                 35,247                      

ENDO LIGHTING CORP ENDO LIGHTING CORP NPV  16,200                      166,545                 178,035                    

ENEL AMERICAS S A ADR ENEL AMERICAS S A SPONSORED ADR ENERSIS AMERICAS S.A  32,179                      234,953                 359,439                    

ENERFLEX LTD ENERFLEX LTD COM NPV  239,969                   2,536,668             2,937,966                 

ENERGA SA ENERGA SA PLN10.92  87,566                      270,095                 320,800                    

ENERGEN CORP ENERGEN CORP COM  41,310                      2,305,410             2,378,217                 

ENERGIAS DO BRASIL SA EDP ENERGIAS BR COM NPV  455,000                   1,659,854             1,920,352                 

ENERGISA SA ENERGISA SA- UNITS  8,100                        55,737                   66,664                      

ENERGIZER HLDGS INC NEW ENERGIZER HLDGS INC NEW COM  4,300                        234,396                 206,314                    

ENERSYS ENERSYS COM  7,300                        555,812                 508,299                    

ENGIE ENGIE COMSTK  213,536                   3,458,628             3,675,695                 

ENKA INSAAT ENKA INSAAT TRY1 (B SHARES)  2,777,934                4,252,983             4,417,909                 

ENSIGN ENERGY SVCS INC ENSIGN ENERGY SVS COM NPV  170,900                   1,061,719             882,496                    

ENTERGY CORP NEW ENTERGY CORP NEW COM  12,698                      893,583                 1,033,490                 

32



(c)
(a) (b) Description of Investments, including

Identity Identity of Issue, Maturity Date, Rate of Interest, (d) (e)
of Party Borrower, Lessor, or Collateral, Par, Current 
Involved Similar Party or Maturity Value Maturity Date Interest Rate Par/CV Cost Value

1199SEIU HEALTH CARE EMPLOYEES PENSION FUND

Schedule H, (Form 5500) – Line 4i  – Schedule of Assets (Held at End of Year)

December 31, 2017

ENTERTAINMENT ONE LTD (CANADA) ENTERTAINMENT ONE ORD NPV  158,696                   658,849                 698,771                    

ENVISION HEALTHCARE CORP ENVISION HEALTHCARE CORP COM  3,848                        314,253                 132,987                    

EOG RES INC EOG RESOURCES INC COM  60,239                      5,104,122             6,500,390                 

EPAM SYS INC EPAM SYS INC COM STK  6,193                        579,894                 665,314                    

EPR PPTYS EPR PPTYS COM SH BEN INT COM SH BEN INT  1,320                        101,255                 86,407                      

EQT CORP EQT CORP COM  30,385                      1,904,729             1,729,514                 

EQUIFAX INC EQUIFAX INC COM  9,765                        882,288                 1,151,489                 

EQUINIX INC EQUINIX INC COM PAR $0.001  904                           250,541                 409,711                    

EQUITY COMMONWEALTH EQUITY COMMONWEALTH USD0.01( BNF INT)  2,481                        75,004                   75,695                      

EQUITY LIFESTYLE PPTYS INC EQTY LIFESTYLE PPTYS INC REIT  18,229                      1,317,322             1,622,746                 

EQUITY RESIDENTIAL EQTY RESDNTL EFF 5/15/02  21,517                      1,420,312             1,372,139                 

ERAJAYA TBK ERAJAYA SWASEMBADA TBK PT  710,300                   34,360                   38,479                      

ERAMET ERAMET EUR3.05  8,601                        739,008                 1,022,790                 

ERG SPA ERG SPA EUR0.10  110,794                   1,881,456             2,048,838                 

ERIE INDTY CO ERIE INDTY CO CL A  1,389                        120,793                 169,236                    

ESCO TECHNOLOGIES INC ESCO TECHNOLOGIES INC  6,840                        323,318                 412,110                    

ESSEX PPTY TR INC ESSEX PPTY TR REIT  4,534                        894,188                 1,094,372                 

ESSILOR INTERNATIONAL ESSILOR INTL EUR0.18  18,150                      1,945,246             2,505,280                 

ESSO (THAILAND) PCL ESSO (THAILAND) PC THB4.9338 (ALIEN MKT)  2,552,200                1,188,295             1,378,298                 

ESTACIO PARTICIPACOES SA ESTACIO PARTICIPAC COM NPV  33,500                      204,708                 331,455                    

ESTEC CORPORATION ESTEC CORPORATION KRW500  12,418                      159,631                 133,396                    

ESTEE LAUDER COMPANIES INC ESTEE LAUDER COMPANIES INC CL A USD0.01  2,550                        103,724                 324,462                    

ESUN HOLDINGS LTD ESUN HOLDINGS LTD HKD0.50  148,000                   34,617                   24,233                      

ETSY INC ETSY INC COM  28,644                      514,549                 585,770                    

EUROCASTLE INVESTMENT EUROCASTLE INV ORD NPV  10,551                      108,219                 103,891                    

EUROCOMMERCIAL EUROCOMMERCIAL EUR0.50  11,616                      494,596                 506,470                    

EURONET WORLDWIDE INC EURONET WORLDWIDE INC COM  3,560                        260,770                 300,001                    

EVERBRIDGE INC EVERBRIDGE INC COM  8,000                        224,343                 237,760                    

EVERCORE INC EVERCORE INC  4,475                        312,619                 402,750                    

EVEREST RE GROUP EVEREST RE GROUP COM  9,073                        1,455,847             2,007,492                 

EVERSOURCE ENERGY EVERSOURCE ENERGY COM  10,261                      404,474                 648,290                    

EVERTZ TECHNOLOGIES LTD EVERTZ TECHNOLOGIE COM NPV  3,500                        51,979                   50,840                      

EVN AG EVN AG NPV  4,256                        74,017                   85,347                      

EVOTEC AG EVOTEC AG NPV  222,329                   1,109,331             3,604,131                 

EVRAZ PLC EVRAZ GROUP SA ORD USD1  173,474                   455,308                 797,868                    

EXACT SCIENCES CORP EXACT SCIENCES CORP COM  13,421                      262,214                 705,139                    

EXCEL CO LTD EXCEL CO LTD NPV  3,100                        50,956                   78,016                      

EXELIXIS INC EXELIXIS INC COM STK  20,200                      480,617                 614,080                    

EXELON CORP EXELON CORP COM  45,673                      1,606,341             1,799,973                 

EXIDE TECHNOLOGIES EXIDE TECHNOLOGIES COMMON STOCK  31,493                      143,298                 14,172                      

EXIDE TECHNOLOGIES EXIDE TECHNOLOGIES NEW CMN STK  10,282                      44,213                   7,197                         

EXOR NV EXOR NV EUR0.01  1,223                        30,650                   75,044                      

EXPEDIA INC DEL EXPEDIA GROUP INC COM USD0.001  28,247                      3,294,045             3,383,143                 

EXPEDITORS INTL WASH INC EXPEDITORS INTL WASH INC COM  12,002                      522,418                 776,409                    

EXPERIAN PLC EXPERIAN ORD USD0.10  207,317                   4,352,692             4,588,131                 

EXPRESS SCRIPTS HLDG CO EXPRESS SCRIPTS HLDG CO COM  25,386                      1,732,953             1,894,811                 

EXTENDED STAY AMER INC EXTENDED STAY AMER INC PAIRED SHS COMPRISED 1 COM 1 CL B COM  9,190                        177,502                 174,610                    

EXTRA SPACE STORAGE INC EXTRA SPACE STORAGE INC COM  9,087                        625,773                 794,658                    

EXTRACTION OIL & GAS INC EXTRACTION OIL & GAS INC EXTRACTION OIL & GAS LLC  2,450                        38,282                   35,060                      

EXXARO RESOURCES EXXARO RESOURCES ZAR0.01  62,078                      476,111                 814,836                    

EXXON MOBIL CORP EXXON MOBIL CORP COM  243,864                   19,176,908           20,396,785              

F N B CORP PA F N B CORP PA COM  6,560                        88,176                   90,659                      

F5 NETWORKS INC F5 NETWORKS INC COM STK  5,254                        608,773                 689,430                    

FACC AG FACC AG NVP  11,546                      157,789                 239,924                    

FACEBOOK INC FACEBOOK INC COM USD0.000006 CL 'A'  96,586                      9,710,010             17,043,566              

FACTSET RESH SYS INC FACTSET RESH SYS INC COM STK  2,701                        397,239                 520,645                    

FALCO HOLDINGS CO LTD FALCO HOLDINGS CO LTD  3,500                        36,132                   55,801                      

FALTEC CO LIMITED FALTEC CO LTD NPV  6,500                        80,944                   85,166                      

FAMOUS BRANDS LIMITED FAMOUS BRANDS LTD ZAR0.01  508,540                   4,144,132             4,230,576                 

FANUC CORPORATION FANUC CORP NPV  26,900                      5,440,628             6,461,731                 

FAR EASTERN INTERNATIONAL BANK FAR EAST INTL BK TWD10  347,000                   109,224                 111,241                    

FARGLORY FREE TRADE ZONE INVESTMENT FARGLORY FREE TRAD TWD10  51,000                      30,439                   28,877                      

FAROE PETROLEUM FAROE PETROLEUM ORD GBP0.10  52,368                      117,811                 74,383                      

FASTENAL CO FASTENAL CO COM  23,623                      956,321                 1,291,942                 

FAVELLE FAVCO BHD FAVELLE FAVCO BHD MYR0.5  42,500                      33,543                   28,669                      

FDM GROUP (HOLDINGS) PLC FDM GROUP (HLDGS) ORD GBP0.01  7,844                        89,185                   99,053                      

FEDERAL RLTY INVT TR FEDERAL RLTY INVT TR SH BEN INT NEW SH BEN INT NEW  3,713                        483,509                 493,124                    

FEDERATED INVS INC PA FEDT INVESTORS INC CL B  3,243                        106,242                 117,007                    

FEDEX CORP FEDEX CORP COM  36,790                      5,851,394             9,180,577                 

FENNER FENNER ORD GBP0.25  129,334                   417,224                 699,389                    

FERGUSON PLC FERGUSON PLC ORD GBP0.108030303  102,558                   6,251,928             7,394,594                 

FERREXPO PLC FERREXPO PLC ORD GBP0.10  701,068                   1,646,597             2,779,672                 

FIBROGEN INC FIBROGEN INC COM  6,258                        324,432                 296,629                    

FIDEA HOLDINGS CO LTD FIDEA HOLDINGS NPV  431,500                   799,251                 785,242                    

FIDELITY NATL FINL INC NEW FIDELITY NATL FINL INC NEW FORMERLY FIDELITY COMMON STOCK  5,419                        120,053                 212,642                    

FIDELITY NATL INFORMATION SVCS INC FIDELITY NATL INFORMATION SVCS INC COM STK  71,711                      4,611,859             6,747,288                 

FIDESSA GROUP FIDESSA GROUP ORD GBP0.10  6,858                        204,242                 234,805                    

FIFTH THIRD BANCORP 5TH 3RD BANCORP COM  110,792                   1,937,510             3,361,429                 

FINNAIR OYJ FINNAIR OYJ NPV  15,486                      110,282                 238,395                    

FINTECH GROUP AG FINTECH GROUP AG NPV (REG)  2,226                        62,195                   81,914                      

FIREEYE INC FIREEYE INC COM  3,770                        123,290                 53,534                      

FIRST AMERN FINL CORP FIRST AMERN FINL CORP COM STK  2,220                        86,849                   124,409                    

FIRST CAP RLTY INC 1ST CAP REALTY INC COM NPV  62,900                      1,027,858             1,040,176                 

FIRST DATA CORP NEW FIRST DATA CORP NEW COM CL A COM CL A  33,320                      519,439                 556,777                    

FIRST HAWAIIAN INC FIRST HAWAIIAN INC COM  1,080                        29,736                   31,514                      

FIRST HORIZON NATL CORP 1ST HORIZON NATL CORP COM  5,981                        107,436                 119,560                    

FIRST INTERNATIONAL BANK OF ISRAEL FIRST INTER BK ISR ILS0.05  11,900                      245,738                 247,348                    

FIRST JUKEN CO FIRST JUKEN CO NPV  2,100                        33,819                   32,698                      

FIRST REP BK SAN FRANCISCO CALIF NEW FIRST REP BK SAN FRANCISCO CALIF NEW COM  38,220                      2,025,559             3,311,381                 

FIRST SHANGHAI INVESTMENTS 1ST SHANGHAI INVS NPV  184,000                   30,451                   20,948                      

FIRST SOLAR INC FIRST SOLAR INC COM  1,710                        87,475                   115,459                    

FIRSTCASH INC FIRSTCASH INC COM  12,228                      559,711                 824,779                    

FIRSTENERGY CORP FIRSTENERGY CORP COM  36,547                      1,364,131             1,119,069                 

FIRSTRAND LIMITED FIRSTRAND LTD ZAR0.01  1,396,581                5,333,884             7,586,436                 

FIRSTSERVICE CORP NEW FIRSTSERVICE CORP COMMON STOCK  5,414                        205,661                 378,547                    

FISERV INC FISERV INC COM  17,341                      1,335,737             2,273,925                 
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FIVE9 INC FIVE9 INC COM  20,900                      325,412                 519,992                    

FJ NEXT CO LTD FJ NEXT CO LTD NPV  58,400                      443,374                 512,199                    

FLAT GLASS GROUP CO LTD FLAT GLASS GROUP CO LTD 'H' CNY0.25  170,000                   38,163                   36,099                      

FLEETCOR TECHNOLOGIES INC FLEETCOR TECHNOLOGIES INC COM  13,526                      1,961,226             2,602,808                 

FLEX LTD FLEX LTD FLEX LTD  87,212                      1,120,664             1,568,944                 

FLIR SYS INC FLIR SYS INC COM  7,892                        263,432                 367,925                    

FLOOR & DECOR HLDGS INC FLOOR & DECOR HLDGS INC CL A CL A  12,137                      460,230                 590,829                    

FLOWERS FOODS INC FLOWERS FOODS INC COM  3,657                        54,797                   70,617                      

FLOWSERVE CORP FLOWSERVE CORP COM  4,203                        167,659                 177,072                    

FLUGHAFEN WIEN AG FLUGHAFEN WIEN AG NPV(EX SPLIT)  2,529                        84,004                   102,189                    

FLUIDRA SA FLUIDRA SA EUR1  16,770                      162,956                 237,823                    

FLUOR CORP NEW FLUOR CORP NEW COM  15,729                      822,863                 812,403                    

FMC CORP FMC CORP COM (NEW)  17,692                      1,074,078             1,674,725                 

FNAC DARTY FNAC DARTY SA EUR1  944                           44,286                   114,149                    

FOOT LOCKER INC FOOT LOCKER INC COM  4,636                        232,100                 217,336                    

FORD MTR CO DEL FORD MTR CO DEL COM PAR $0.01 COM PAR $0.01  159,090                   2,077,119             1,987,034                 

FORD OTOMOTIV SAN FORD OTOMOTIV SAN TRY1  10,668                      130,980                 169,519                    

FORESIGHT ENERGY LP MLP FORESIGHT ENERGY LP COM UNIT REPSTG LTD PARTNER INTS  199,909                   -                          873,602                    

FOREST CITY RLTY TR INC FOREST CITY RLTY TR INC COM CL A COM CL A  5,188                        119,507                 125,031                    

FORMOSA ADVANCED TECHNOLOGIES FORMOSA ADVANCED T TWD10  310,000                   309,969                 327,621                    

FORMOSA PETROCHEMICAL CORPORATION FORMOSA PETROCHEMI TWD10  440,000                   1,192,042             1,707,747                 

FORTINET INC FORTINET INC COM  10,297                      347,066                 449,876                    

FORTIVE CORP FORTIVE CORP COM MON STOCK  23,667                      1,384,638             1,712,307                 

FORTUNE BRANDS HOME & SEC INC FORTUNE BRANDS HOME & SEC INC COM  11,937                      575,486                 816,968                    

FOUNDATION MEDICINE INC FOUNDATION MEDICINE INC COM  6,368                        256,530                 434,298                    

FOXLINK IMAGE TECHNOLOGY FOXLINK IMAGE TECH TWD10  82,000                      50,527                   54,835                      

FRANKLIN RES INC FRKLN RES INC COM  8,187                        281,897                 354,743                    

FRED OLSEN ENERGY ASA FRED OLSEN ENERGY NOK20  136,250                   270,358                 366,472                    

FREEPORT-MCMORAN INC FREEPORT-MCMORAN INC  56,404                      879,807                 1,069,420                 

FRENCKEN GROUP LIMITED FRENCKEN GROUP LIMITED NPV  69,600                      26,837                   28,123                      

FRESH DEL MONTE PRODUCE INC FRESH DEL MONTE PRODUCE INC COM STK  7,900                        164,543                 376,593                    

FROCH ENTERPRISE CO FROCH ENTERPRISE TWD10  295,000                   135,837                 156,628                    

FSP TECHNOLOGY INC. FSP TECHNOLOGY INC TWD10  58,000                      47,413                   46,971                      

FUBON FINANCIAL HLDG CO LTD FUBON FINANCIAL HL TWD10  509,000                   845,137                 867,191                    

FUJI OIL CO LTD FUJI OIL CO LTD NPV  110,500                   375,187                 613,071                    

FUJI OIL HOLDINGS INC FUJI OIL HOLDINGS NPV  81,400                      2,190,292             2,380,941                 

FUJI PHARMA CO LTD FUJI PHARMA CO LTD NPV  2,500                        90,860                   96,427                      

FUJI SOFT INCORPORATED FUJI SOFT INC NPV  18,000                      383,529                 578,429                    

FUJIBO HOLDINGS INC FUJIBO HOLDINGS NPV  27,000                      816,963                 892,810                    

FUJIMAK CORP FUJIMAK CORP NPV  1,400                        27,762                   29,578                      

FUJITSU FRONTECH LIMITED FUJITSU FRONTECH NPV  7,200                        116,022                 127,510                    

FUKOKU CO LTD FUKOKU CO LTD NPV  18,600                      173,118                 180,634                    

FUKUDA CORP FUKUDA CORP NPV  6,800                        287,045                 409,268                    

FUKUDA DENSHI CO FUKUDA DENSHI CO NPV  800                           21,001                   58,447                      

FUYAO GLASS INDUSTRY GROUP CO. LTD. FUYAO GLASS INDUSTRY GROUP CO. LTD. CNY1H  1,186,000                4,594,150             4,999,002                 

G5 ENTERTAINMENT AB G5 ENTERTAINMENT NPV  1,911                        27,785                   74,223                      

G-7 HOLDINGS INC G-7 HOLDINGS INC NPV  10,900                      184,686                 252,350                    

GAKKEN HOLDINGS CO LTD GAKKEN HOLDINGS CO LTD NPV  3,000                        86,887                   130,493                    

GALLAGHER ARTHUR J & CO GALLAGHER ARTHUR J & CO COM  11,762                      552,429                 744,299                    

GALLIFORD TRY GALLIFORD TRY ORD GBP0.50  12,328                      222,790                 214,462                    

GAMES WORKSHOP GROUP GAMES WORKSHOP GRP ORD GBP0.05  10,871                      217,718                 387,202                    

GAMESTOP CORP NEW GAMESTOP CORP NEW CL A  15,761                      563,356                 282,910                    

GAMING & LEISURE PPTYS INC GAMING & LEISURE PPTYS INC COM  7,325                        247,342                 271,025                    

GANNETT CO INC GANNETT CO INC COM  13,400                      291,174                 155,306                    

GAP INC GAP INC COM  8,080                        189,928                 275,205                    

GARDNER DENVER HLDGS INC GARDNER DENVER HLDGS INC COM  4,530                        112,219                 153,703                    

GARMIN GARMIN LTD COMMON STOCK  3,811                        195,387                 227,021                    

GARTNER INC GARTNER INC COM  7,154                        605,633                 881,015                    

GARWARE WALL ROPES GARWARE WALL ROPES INR10  20,038                      104,979                 301,618                    

GASLOG LTD GASLOG LTD  27,736                      428,368                 617,126                    

GAVAZZI(CARLO)HLDGS AG CARLO GAVAZZI HLDG CHF15 (BR) 'B'  246                           81,665                   85,702                      

GAZPROM NEFT PJSC  FORMERLY GAZPROM NEFT GAZPROM NEFT PJSC LEVEL 1 ADR REPR 5 ORDRUB  2,560                        43,762                   55,040                      

GEELY AUTOMOBILE HOLDINGS LIMITED GEELY AUTOMOBILE H HKD0.02  1,942,000                1,799,792             6,732,273                 

GEFRAN GEFRAN EUR1  1,687                        14,701                   20,106                      

GENERAL DYNAMICS CORP GENERAL DYNAMICS CORP COM  5,244                        489,384                 1,066,892                 

GENERAL ELEC CO GENERAL ELECTRIC CO  288,479                   6,231,154             5,033,959                 

GENERAL MILLS INC GENERAL MILLS INC COM  8,808                        373,243                 522,226                    

GENERAL MTRS CO GEN MTRS CO COM  53,090                      1,660,783             2,176,159                 

GENERALPLUS TECHNOLOGY INC GENERALPLUS TECHNO TWD10  114,000                   209,523                 206,482                    

GENESEE & WYO INC GENESEE & WYO INC CL A CL A  1,296                        104,101                 102,034                    

GENMAB AS GENMAB AS DKK1  2,703                        586,443                 448,582                    

GENPACT LIMITED GENPACT LIMITED COM STK USD0.01  10,630                      244,353                 337,396                    

GENTEX CORP GENTEX CORP COM  14,700                      239,775                 307,965                    

GENTHERM INC GENTHERM INC COM NPV  9,230                        324,553                 293,053                    

GENTING BERHAD GENTING BHD MYR0.10  208,700                   451,542                 474,435                    

GENUINE PARTS CO GENUINE PARTS CO COM  7,407                        558,682                 703,739                    

GENUS GENUS ORD GBP0.10  22,636                      496,931                 775,014                    

GENWORTH FINL INC GENWORTH FINL INC COM CL A COM CL A  40,000                      1,402,208             124,400                    

GEO ENERGY RESOURCES LTD GEO ENERGY RESO NPV  1,091,300                193,550                 216,398                    

GEORG FISCHER AG GEORG FISCHER AG CHF1.00 (REGD)  3,933                        3,003,060             5,198,260                 

GESCO AG GESCO AG REGISTERED SHARES  1,087                        27,007                   40,033                      

GET NICE HOLDINGS GET NICE HOLDINGS HKD0.10  3,532,000                124,466                 135,546                    

GETBUSY PLC GETBUSY PLC ORD GBP0.0015  6,250                        639                         2,875                         

GETIN HOLDING SA GETIN HOLDING SA PLN1.00  74,332                      34,818                   29,521                      

GFPT PUBLIC COMPANY LIMITED GFPT PCL THB1(NVDR)  104,700                   42,897                   45,298                      

GGP INC GGP INC COGGP INC COM USD0.01M USD0.01  20,007                      426,420                 467,964                    

GIANT MANUFACTURING CO GIANT MFG CO TWD10  411,000                   2,405,223             2,258,128                 

GIGA-BYTE TECHNOLOGY CO GIGA-BYTE TECH TWD10  268,000                   434,330                 486,315                    

GILDAN ACTIVEWEAR INC GILDAN ACTIVEWEAR COM NPV  155,931                   4,040,434             5,053,959                 

GILEAD SCIENCES INC GILEAD SCIENCES INC  49,087                      3,391,512             3,516,593                 

GITANJALI GEMS LIMITED GITANJALI GEMS LTD INR10  70,647                      75,012                   75,542                      

GK SOFTWARE SE GK SOFTWARE SE NPV (BR)  233                           25,380                   32,203                      

GL EVENTS GL EVENTS EUR4.00  3,531                        94,672                   103,881                    

GLACIER BANCORP INC NEW GLACIER BANCORP INC NEW COM  9,230                        320,150                 363,570                    

GLARNER KANTONALBANK GLARNER KB CHF10 (REGD)  812                           25,948                   25,664                      

GLAUKOS CORP GLAUKOS CORP COM  13,500                      448,611                 346,275                    
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GLAXOSMITHKLINE GLAXOSMITHKLINE ORD GBP0.25  452,029                   9,211,796             8,086,854                 

GLENCORE PLC GLENCORE PLC ORD USD0.01  1,530,253                7,475,261             8,073,195                 

GLOBAL BRANDS GROUP HOLDING LIMITED GLOBAL BRANDS HLDG  1,438,000                177,877                 117,729                    

GLOBAL PMTS INC GLOBAL PMTS INC COM  12,484                      770,743                 1,251,396                 

GLOBALTRANS INVT PLC GLOBALTRANS INVEST GDR EACH REPR 1 ORD 'REGS'  44,304                      315,913                 416,015                    

GLOBE UNION INDUSTRIAL CORP GLOBE UNION INDUST TWD10  99,000                      70,675                   73,522                      

GLORY LTD GLORY LTD NPV  103,900                   2,940,112             3,924,496                 

GMAC CAP TR I GMAC CAPITAL TRUST I PRFD STOCK  4,750                        125,543                 123,263                    

GMB KOREA GMB KOREA KRW500  13,474                      70,936                   104,842                    

GODADDY INC GODADDY INC CL A CL A  8,790                        353,299                 441,961                    

GOLD FIELDS LTD NEW ADR GOLD FIELDS LTD NEW SPONSORED ADR  26,044                      101,993                 111,989                    

GOLDBACH GROUP AG GOLDBACH GROUP AG CHF1.25 (REGD)  1,670                        53,432                   61,008                      

GOLDCREST CO LTD GOLDCREST CO LTD NPV  23,600                      433,420                 476,818                    

GOLDEN ENTMT INC GOLDEN ENTMT INC COM  16,139                      203,290                 526,938                    

GOLDEN LAND PROPERTY DEVELOPMENT CO GOLDEN LAND PROP THB4.747052 (NVDR)  1,400                        277                         352                            

GOLDEN WHEEL TIANDI HLDGS CO LTD GOLDEN WHEEL TIANDI HLDGS CO LTD USD0.01  466,000                   47,428                   43,516                      

GOLDLION HLDGS GOLDLION HLDGS NPV  100,000                   46,243                   39,528                      

GOLDMAN SACHS GROUP INC GOLDMAN SACHS GROUP INC COM  11,891                      1,738,496             3,029,351                 

GOLDPAC GROUP LIMITED GOLDPAC GRP LTD NPV  243,000                   84,959                   73,671                      

GOOD WILL INSTRUMENT GOOD WILL INSTRUME TWD10  69,000                      59,690                   52,750                      

GOODYEAR TIRE & RUBR CO GOODYEAR TIRE & RUBBER CO COM  30,568                      880,095                 987,652                    

GRACE W R & CO DEL NEW GRACE W R & CO DEL NEW COM STK  4,804                        320,560                 336,905                    

GRACO INC GRACO INC COM  11,520                      286,133                 520,934                    

GRAHAM HLDGS CO GRAHAM HLDGS CO COM  89                              30,762                   49,693                      

GRAINGER PLC GRAINGER PLC ORD GBP0.05  117,048                   386,142                 458,385                    

GRAINGER W W INC GRAINGER W W INC COM  4,115                        855,101                 972,169                    

GRAND CANYON ED INC GRAND CANYON ED INC COM STK  9,851                        731,924                 881,960                    

GRANDY HOUSE CORPORATION GRANDY HOUSE CORPO NPV  37,400                      147,156                 186,917                    

GRANGES AB GRANGES AB NPV  51,487                      539,738                 529,805                    

GRANITE REAL ESTATE INVT TR GRANITE REAL ESTATE INVT TR STAPLED UNITINVT TR  1,236                        38,189                   48,303                      

GRAPHIC PACKAGING HLDG CO GRAPHIC PACKAGING HLDG CO COM STK  88,622                      1,206,439             1,369,210                 

GREAT CDN GAMING CORP GREAT CAN GAMING C COM NPV  12,100                      298,936                 326,317                    

GREAT EAGLE HLDGS GREAT EAGLE HLDGS HKD0.50  75,000                      187,350                 392,879                    

GREAT PLAINS ENERGY INC GREAT PLAINS ENERGY INC COM  20,172                      561,074                 650,345                    

GREATEK ELECTRONICS INC GREATEK ELECTRONIC TWD10  117,000                   211,351                 204,839                    

GREENYARD GREENYARD NPV  13,406                      282,307                 323,649                    

GRENDENE SA GRENDENE SA COM NPV  32,400                      234,113                 277,887                    

GRIFOLS S A ADR GRIFOLS S A SPONSORED ADR REPSTG 1/2CL B NON VTG NEW  268,723                   4,549,165             6,159,131                 

GRIFOLS SA GRIFOLS SA  75,745                      1,188,140             2,221,566                 

GROUPE GUILLIN GROUPE GUILLIN EUR0.62 (POST SUBDIVISION)  1,654                        75,151                   68,323                      

GROUPE OPEN GROUPE OPEN NPV  4,407                        122,659                 167,648                    

GRUBHUB INC GRUBHUB INC COM  9,789                        471,700                 702,850                    

GRUH FINANCE GRUH FIN INR2  544,990                   3,073,630             4,297,418                 

GRUPA LOTOS SA GRUPA LOTOS SA PLN1.00  51,743                      481,093                 859,207                    

GRUPO AEROPORTUARIO DEL CENTRO NORT GPO AERO CENT NORT SER'B' NPV  559,100                   3,067,538             2,905,303                 

GRUPO AEROPORTUARIO DEL SURESTE S A DE S GRUPO AEROPORTUARIO DEL SURESTE S.A.B DEC.V.  10,462                      1,385,043             1,909,420                 

GRUPO COMERCIAL CHEDRAUI SAB DE CV GRUPO COM CHEDRAUI NPV B CL'I'  38,777                      82,353                   71,507                      

GRUPO ELEKTRA SAB DE CV GRUPO ELEKTRA SAB COM NPV(SERIE UNICA)  5,047                        138,879                 180,723                    

GRUPO FINANCIERO GALICIA S A ADR GRUPO FINANCIERO GALICIA S A SPONSORED ADR REPSTG 10 CL B SHS  33,200                      1,932,190             2,186,220                 

GRUPO TELEVISA S A B ADR GRUPO TELEVISA SA DE CV SPONSORED ADR REPSTG ORD PARTN SPONS ADR  70,400                      1,458,298             1,314,368                 

GS RETAIL CO LTD GS RETAIL CO LTD  110,694                   4,129,599             4,166,987                 

GTT (GAZTRANSPORT ET TECHNIGAZ) GTT EUR0.01  3,523                        172,893                 211,944                    

GUARANTY TRUST BANK PLC GUARANTY TRUST BAN NGN0.50  15,175,075              1,639,985             1,717,734                 

GUARARAPES CONFECCOES SA GUARARAPES CONFECC COM NPV  1,300                        44,328                   58,802                      

GUDANG GARAM(PERUSAHAAN ROKOK TJAP) GUDANG GARAM TBK IDR500  78,000                      453,112                 481,769                    

GUIDEWIRE SOFTWARE INC GUIDEWIRE SOFTWARE INC COM USD0.0001  9,470                        528,291                 703,242                    

GULFPORT ENERGY CORP GULFPORT ENERGY CORP COM NEW COM NEW  10,779                      331,599                 137,540                    

GURIT HOLDING AG GURIT HOLDING AG CHF50 (BR)  113                           89,461                   122,103                    

H PLUS H INTERNATIONAL AS H PLUS H INTL DKK10.00  3,726                        49,366                   87,135                      

HAIN CELESTIAL GROUP INC HAIN CELESTIAL GROUP INC COM  2,050                        96,304                   86,900                      

HAI-O ENTERPRISE BHD HAI-O ENTERPRISE MYR0.5  85,100                      70,646                   112,710                    

HAKUDO CO LTD HAKUDO CO LTD NPV  1,500                        23,792                   32,517                      

HAKUTO CO LTD HAKUTO CO LTD NPV  10,500                      94,875                   180,732                    

HALLIBURTON CO HALLIBURTON CO COM  93,449                      4,182,084             4,566,853                 

HALMA HALMA ORD GBP0.10  251,072                   3,012,504             4,279,435                 

HAMAKYOREX CO LTD HAMAKYOREX CO LTD NPV  5,700                        142,479                 163,182                    

HAMBURGER HAFEN UND LOGISTIK AG HAMBURGER HAFEN NPV (REGD) 'A'  2,940                        83,644                   83,563                      

HAMILTON LANE INC HAMILTON LANE INC CL A CL A  985                           16,203                   34,859                      

HANA FINANCIAL GROUP INC. HANA FINANCIAL GRP KRW5000  37,689                      1,109,200             1,753,222                 

HANESBRANDS INC HANESBRANDS INC COM STK  29,502                      747,517                 616,887                    

HANG FUNG GOLD TECH HANG FUNG GOLD TEC HKD0.1  113,772                   20,332                   9,460                         

HANIL CEMENT CO HANIL CEMENT CO KRW5000  753                           78,535                   100,583                    

HANISON CONSTRUCTION HOLDINGS HANISON CONSTRUCTI HKD0.1  52,386                      7,761                     9,248                         

HANKUK PAPER MANUFACTURING CO HANKUK PAPER MFG KRW5000  627                           17,501                   13,119                      

HANNSTAR BOARD CORP HANNSTAR BOARD CRP TWD10  647,000                   254,808                 470,708                    

HANON SYSTEMS HANON SYSTEMS  191,253                   1,743,650             2,483,225                 

HANOVER INS GROUP INC HANOVER INS GROUP INC COM  882                           52,082                   95,327                      

HANSTEEN HLDGS HANSTEEN HLDGS ORD GBP0.10  331,391                   601,391                 641,054                    

HANWHA CHEMICAL CORP HANWHA CHEMICAL CORP KRW5000  82,331                      1,852,335             2,430,208                 

HANWHA CORPORATION HANWHA CORP KRW5000  21,480                      718,374                 832,675                    

HANWHA CORPORATION HANWHA CORPORATION 3RD PRF KRW5000  7,906                        139,346                 134,038                    

HANWHA LIFE INSURANCE HANWHA LIFE INSURANCE CO LTD  35,336                      235,179                 228,081                    

HARGREAVES SERVICES HARGREAVES SERVICE ORD GBP0.10  1,052                        7,495                     4,728                         

HARLEY DAVIDSON HARLEY DAVIDSON COM USD0.01  21,598                      1,183,118             1,098,906                 

HARMONY GOLD MNG LTD ADR HARMONY GOLD MNG LTD SPONSORED ADR  137,090                   335,269                 256,358                    

HARRIS CORP DEL HARRIS CORP COM  19,051                      1,575,163             2,698,574                 

HARTFORD FINL SVCS GROUP INC HARTFORD FINL SVCS GROUP INC COM  29,463                      1,207,265             1,658,178                 

HARUM ENERGY TBK. PT HARUM ENERGY TBK COMM STK  991,400                   167,018                 149,797                    

HASBRO INC HASBRO INC COM  15,148                      1,165,252             1,376,802                 

HASTINGS GROUP HLDGS PLC HASTINGS GROUP HLD ORD GBP0.02  1,508,256                4,876,349             6,528,939                 

HAWAIIAN ELEC INDS INC HAWAIIAN ELEC INDS INC COM  2,194                        60,867                   79,313                      

HAYS HAYS PLC ORD GBP0.01  544,807                   1,170,381             1,347,951                 

HCA HEALTHCARE INC HCA HEALTHCARE INC COM  17,170                      1,348,930             1,508,213                 

HCL TECHNOLOGIES HCL TECHNOLOGIES INR2  23,023                      289,098                 321,209                    

HCP INC HCP INC COM REIT  15,048                      480,808                 392,452                    

HD SUPPLY HLDGS INC. HD SUPPLY HLDGS INC. COM  13,132                      467,595                 525,674                    
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HDFC BK LTD ADR HDFC BK LTD ADR REPSTG 3 SHS  17,900                      1,141,041             1,819,893                 

HEADLAM GROUP HEADLAM GROUP ORD GBP0.05  2,154                        13,021                   17,046                      

HEALTH MANAGEMENT HEALTH MANAGEMENT NPV  14,400                      5,632                     7,112                         

HEALTHCARE TR AMER INC HEALTHCARE TR AMER INC CL A NEW CL A NEW  4,215                        117,397                 126,619                    

HEALTHEQUITY INC HEALTHEQUITY INC COM  5,864                        253,430                 273,614                    

HEALTHSOUTH CORP #REORG/HEALTHSOUTH CORP NEW NAME CHANGE ENCOMPASS HEALTH 2L16A62 1/2/18  11,501                      487,631                 568,264                    

HEICO CORP NEW HEICO CORP NEW CL A CL A  8,847                        415,249                 699,355                    

HEICO CORP NEW HEICO CORP NEW COM  1,697                        94,448                   160,112                    

HEIDELBERGER DRUCKMASCHINEN AG HEIDELBERGER DRUCK ORD NPV  14,516                      40,075                   50,114                      

HEIWA REAL ESTATE CO HEIWA REAL ESTATE NPV  11,800                      192,851                 212,850                    

HELLENIC PETROLEUM SA HELLENIC PETROLEUM EUR2.18  31,224                      284,348                 285,328                    

HELMERICH & PAYNE INC HELMERICH & PAYNE INC COM  8,744                        505,037                 565,212                    

HEMFOSA FASTIGHETER AB HEMFOSA FASTIGHETER AB NPV (POST SPLIT)  180,429                   2,144,339             2,421,881                 

HENGYUAN REFINING COMPANY BHD HENGYUAN REFINING CO BHD  328,200                   234,176                 1,321,883                 

HENKEL AG&CO. KGAA HENKEL AG & CO KGAA NON-VTG PRF NPV  43,317                      4,584,260             5,739,861                 

HENRY JACK & ASSOC INC JACK HENRY & ASSOC INC COM  5,423                        382,750                 634,274                    

HENRY SCHEIN INC HENRY SCHEIN INC COMMON STOCK  13,012                      889,888                 909,279                    

HERBALIFE NUTRITION LTD HERBALIFE NUTRITION LTD COM STK  4,471                        220,646                 302,776                    

HERO HONDA HERO MOTOCORP LTD INR2  41,769                      2,494,726             2,477,019                 

HERSHEY CO HERSHEY COMPANY COM STK USD1  18,871                      1,801,341             2,142,047                 

HESS CORP HESS CORP COM STK  8,952                        534,892                 424,951                    

HEVEABOARD BERHAD HEVEABOARD BERHAD MYR0.25  87,100                      29,125                   25,611                      

HEWLETT PACKARD ENTERPRISE CO HEWLETT PACKARD ENTERPRISE CO COM  103,608                   1,181,034             1,487,811                 

HEXAWARE TECHNOLOGIES LTD HEXAWARE CMSTK  67,790                      228,980                 361,798                    

HEXCEL CORP NEW HEXCEL CORP NEW COM  4,823                        221,420                 298,303                    

HIGHWOODS PPTYS INC HIGHWOODS PPTYS INC COM  17,130                      887,434                 872,088                    

HILL-ROM HLDGS INC HILL-ROM HLDGS INC COM STK  12,369                      753,125                 1,042,583                 

HILTON GRAND VACATIONS INC HILTON GRAND VACATIONS INC COM  12,866                      473,617                 539,729                    

HILTON WORLDWIDE HLDGS INC HILTON WORLDWIDE HLDGS INC COM NEW COM NEW  16,457                      989,517                 1,314,256                 

HINDALCO INDUSTRIES HINDALCO INDS INR1  155,876                   333,803                 668,049                    

HINDUJA GLOBAL SOLUTIONS LTD HINDUJA GLOBAL SOL INR10  4,660                        47,254                   65,676                      

HINDUSTAN PETROLEUM CORP LIMITED HINDUSTAN PETROL INR10  754,231                   2,283,032             4,946,474                 

HINOKIYA HLDGS CO HINOKIYA GROUP CO LTD  1,400                        24,602                   30,672                      

HI-P INTERNATIONAL HI-P INTERNATIONAL NPV  164,700                   107,966                 230,462                    

HIROSHIMA GAS CO HIROSHIMA GAS CO NPV  71,900                      238,430                 236,156                    

HISPANIA ACTIVOS INMOBILIARI SOCIMI HISPANIA ACTIVOS EUR1  44,441                      797,462                 837,827                    

HITACHI LTD HITACHI NPV  504,000                   3,098,305             3,927,755                 

HOKKAN HOLDINGS LIMITED HOKKAN HOLDINGS NPV  10,000                      28,237                   40,391                      

HOKKO CHEMICAL INDUSTRY CO HOKKO CHEMICAL IND NPV  41,800                      196,568                 275,698                    

HOKUETSU INDUSTRIES CO HOKUETSU INDS CO NPV  7,600                        77,480                   86,221                      

HOKURIKU ELECTRICAL CONSTRUCTION CO HOKURIKU ELEC CONS NPV  17,400                      176,429                 177,630                    

HOLLYFRONTIER CORP HOLLYFRONTIER CORP COM  3,618                        128,934                 185,314                    

HOLOGIC INC HOLOGIC INC COM  16,798                      568,996                 718,115                    

HOLTEK SEMICONDUCTOR INC HOLTEK SEMICONDUCT TWD10  46,000                      119,609                 106,349                    

HOME BANCSHARES INC HOME BANCSHARES INC COM  17,200                      424,543                 399,900                    

HOME DEPOT INC HOME DEPOT INC COM  20,325                      1,609,403             3,852,197                 

HOME PRODUCT CENTER PLC HOME PRODUCT CENTE THB1(ALIEN MKT)  7,445,000                2,270,718             2,924,087                 

HON HAI PRECISION INDUSTRY HON HAI PRECISION TWD10  3,134,100                8,404,787             10,026,255              

HON KWOK LAND INVESTMENT CO HON KWOK LAND INV NPV  38,000                      25,540                   22,847                      

HONEYWELL INTL INC HONEYWELL INTL INC COM STK  63,094                      6,548,843             9,676,096                 

HONG KONG AIRCRAFT ENGINEERING CO HONG KONG AIRCRAFT ENGINEERING  2,800                        19,965                   17,927                      

HONG KONG FERRY(HLDGS)CO HONG KONG FERRY HD NPV  46,000                      67,673                   52,136                      

HONG LEONG ASIA HONG LEONG ASIA NPV  164,600                   148,435                 129,325                    

HONG LEONG FINANCIAL GROUP BERHAD HONG LEONG FINANCIAL GROUP MYR1  16,300                      57,806                   72,015                      

HONG LEONG INDUSTRIES BERHAD HONG LEONG INDS MYR0.50  13,600                      23,923                   32,563                      

HONSHU CHEMICAL INDUSTRY CO HONSHU CHEM IND NPV  3,900                        46,337                   48,123                      

HOP FUNG GROUP HOLDINGS HOP FUNG GP HLDGS HKD0.10  580,000                   78,132                   101,646                    

HOPEFLUENT GROUP HLDGS LTD HOPEFLUENT GP HLDG HKD0.01  332,800                   101,235                 146,023                    

HORIZON PHARMA PLC HORIZON PHARMA INC COMMON STOCK  34,490                      374,058                 503,554                    

HORMEL FOODS CORP HORMEL FOODS CORP COM  8,700                        163,400                 316,593                    

HORNBACH BAUMARKT AG HORNBACH BAUMARKT ORD NPV  839                           38,095                   31,166                      

HORNBACH HLDG AG & CO KGAA HORNBACH HLDG KGAA NPV  1,901                        145,383                 168,967                    

HOSOKAWA MICRON CORP HOSOKAWA MICRON CO NPV  8,200                        258,626                 588,886                    

HOSPITALITY PPTYS TR HOSPITALITY PPTYS TR COM SH BEN INT COM SH BEN INT  22,067                      566,138                 658,700                    

HOST HOTELS & RESORTS L P HOST HOTELS & RESORTS INC REIT  23,476                      392,184                 465,999                    

HOTEL PROPERTY INVESTMENTS HOTEL PROPERTY INVESTMENTS NPV (STAPLED SECURITY)  11,893                      27,235                   30,976                      

HOTUNG INVESTMENT HOLDINGS HOTUNG INVESTMENT TWD50  20,600                      26,458                   30,521                      

HOUSING DEVELOPMENT & INFRASTRU LTD HOUSING DEVELOPMEN INR10  256,478                   293,226                 263,400                    

HOUSING DEVELOPMENT FINANCE CORP HOUSING DEVEL FIN INR2  407,350                   6,415,074             10,915,850              

HOWARD HUGHES CORP HOWARD HUGHES CORP COM STOCK  697                           63,758                   91,495                      

HP INC HP INC COM  147,753                   2,525,038             3,104,291                 

HUBBELL INC HUBBELL INC COM  6,599                        682,984                 893,109                    

HUBSPOT INC HUBSPOT INC COM  7,714                        511,998                 681,918                    

HUBTOWN LIMITED HUBTOWN LIMITED INR10  12,512                      24,993                   25,425                      

HUDSON PAC PPTYS INC HUDSON PACIFIC PROPERTIES INC COM  3,980                        137,156                 136,315                    

HUFVUDSTADEN AB HUFVUDSTADEN AB SER'A'NPV  49,410                      796,746                 792,974                    

HUMAN HLDGS CO.LTD HUMAN HLDGS CO.LTD NPV  5,800                        95,383                   112,756                    

HUMANA INC HUMANA INC COM  1,790                        136,784                 444,045                    

HUNG HING PRINTING GROUP HUNG HING PRINTING NPV  64,000                      17,599                   13,509                      

HUNT J B TRANS SVCS INC HUNT J B TRANS SVCS INC COM  7,080                        566,419                 814,058                    

HUNTINGTON BANCSHARES INC HUNTINGTON BANCSHARES INC COM  301,550                   3,553,431             4,390,568                 

HUNTINGTON INGALLS INDS INC HUNTINGTON INGALLS INDS INC COM  5,269                        682,899                 1,241,903                 

HUNTSMAN CORP HUNTSMAN CORP COM STK  32,995                      624,351                 1,098,404                 

HUON AQUACULTURE GROUP LIMITED HUON AQUACULTURE GROUP LTD  6,452                        24,599                   23,819                      

HUSTEEL CO LTD HUSTEEL CO KRW5000  3,046                        69,218                   43,959                      

HWA SUNG INDUSTRIAL CO HWA SUNG IND KRW5000  5,260                        74,169                   74,437                      

HWANG KUM STEEL & TECHNOLOGY HWANG KUM STEEL&TE KRW500  5,763                        51,122                   48,449                      

HYAKUGO BANK HYAKUGO BANK LTD NPV  7,000                        31,841                   33,369                      

HYATT HOTELS CORP HYATT HOTELS CORP COM CL A COM CL A  961                           47,634                   70,672                      

I.T LIMITED I.T LIMITED HKD0.1  168,000                   61,910                   71,564                      

IAC / INTERACTIVECORP IAC / INTERACTIVECORP COM PAR $.001 STK  15,938                      1,095,255             1,948,899                 

ICF INTL INC ICF INTL INC COM STK  5,533                        218,084                 290,483                    

ICHIKEN CO LTD ICHIKEN CO LTD NPV  21,800                      450,287                 463,286                    

ICHINEN HOLDINGS ICHINEN HOLDINGS CO LTD NPV  18,800                      181,819                 269,692                    

ICICI BK LTD ADR ICICI BK LTD  283,550                   2,148,723             2,758,942                 

ICON ICON PLC COM  4,723                        354,570                 529,684                    
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IDEX CORP IDEX CORP COM  5,089                        390,657                 671,595                    

IDEXX LABS INC IDEXX LABS INC COM  7,133                        626,951                 1,115,459                 

IDORSIA LTD IDORSIA LTD CHF0.05  21,090                      231,614                 550,786                    

IFAST CORPORATION LTD IFAST CORP LTD CORP LTD  158,300                   115,397                 104,831                    

IFB INDUSTRIES LTD IFB INDUSTRIES LTD INR10  3,773                        62,949                   80,523                      

IG GROUP HLDGS IG GROUP HLDGS ORD GBP0.00005  57,353                      495,185                 556,667                    

IHS MARKIT LTD IHS MARKIT LTD COM  23,050                      1,073,937             1,040,708                 

IJT TECHNOLOGY HOLDINGS CO LTD IJT TECHNOLOGY HLD NPV  23,300                      162,629                 204,353                    

ILLINOIS TOOL WKS INC ILL TOOL WKS INC COM  3,563                        190,099                 594,487                    

ILLUMINA INC ILLUMINA INC COM  11,904                      1,807,452             2,600,905                 

IMASEN ELECTRIC INDUSTRIAL CO IMASEN ELEC IND CO NPV  5,600                        58,826                   66,365                      

IMAX CORP IMAX CORP COM  12,940                      241,325                 299,561                    

IMMOBILIARE GRANDE DISTRIBUZIONE IMM GRANDE DISTRIB NPV  1,527,799                1,526,749             1,768,536                 

IMMSI SPA IMMSI SPA NPV  71,305                      40,665                   60,578                      

IMPEXMETAL SA IMPEXMETAL SA PLN0.40  67,497                      69,765                   83,915                      

IMPLENIA AG IMPLENIA AG CHF1.02 (REGD)  11,802                      525,099                 798,103                    

INCYTE CORP  FORMERLY INCYTE PHARMACEUTI INCYTE CORP COM  14,207                      1,280,321             1,345,545                 

INDAH KIAT PULP & PAPER INDAH KIAT P&P TBK SCRIPLESS SHARES  625,100                   140,647                 248,796                    

INDIAN OIL CORP INDIAN OIL CORP INR10  739,076                   2,553,924             4,499,126                 

INDIKA ENERGY TBK INDIKA ENERGY TBK IDR100  2,085,900                120,732                 470,452                    

INDIVIOR PLC INDIVIOR PLC ORD USD0.10  1,002,259                3,226,885             5,534,400                 

INDO TAMBANGRAYA MEGAH TBK INDO TAMBANGRAY IDR500  276,900                   320,685                 422,468                    

INDOFOOD AGRI RESOURCES LTD INDOFOOD AGRI RE NPV  126,600                   46,772                   36,946                      

INDOSAT(PT INDOSAT TBK) INDOSAT TBK LKD SHS(IDR100 'A' & 'B')  119,600                   40,646                   42,313                      

INDUSTRIA MACCHINE AUTOMATICHE(IMA) IMA(IND MACC AUTO) EUR0.52  51,085                      3,167,019             4,159,047                 

INDUSTRIAL & COMMERCIAL BK OF CHINA INDUSTRIAL & COMMERCIAL BANK CHINA 'H'  15,141,000              9,201,174             12,182,837              

INDUSTRIAL-ALLIANCE LIFE INS LIFE CO INDL ALLIANCE INS COM NPV  36,600                      1,295,468             1,747,406                 

INDUSTRIAS BACHOCO S A DE C V ADR INDUSTRIAS BACHOCO SAB DE CV SPONSORED ADR REPSTG UNIT 1SER B & L SH  1,512                        80,060                   86,638                      

INDUSTRIAS BACHOCO SAB DE CV INDS BACHOCO SAB D SERIES 'B' NPV  83,121                      425,171                 397,730                    

INDUSTRIAS ROMI SA INDUSTRIAS ROMI SA COM NPV  36,100                      68,298                   83,799                      

INES CORPORATION INES CORPORATION NPV  46,100                      524,057                 478,392                    

INFICON HOLDING AG INFICON HOLDING AG CHF5 (REGD)  9,033                        3,433,023             5,640,411                 

INFOCOM CORPORATION INFOCOM CORP NPV  29,900                      298,711                 727,792                    

INFORMATION SERVICES INTL-DENTSU INFO SVC INTL DENT NPV  43,700                      367,313                 990,766                    

INFOSYS LTD INFOSYS LIMITED ADR  18,840                      280,560                 305,585                    

ING GROEP N.V. ING GROEP N.V. EUR0.01  914,603                   12,685,291           16,830,763              

INGERSOLL-RAND INGERSOLL-RAND PLC COM STK  23,592                      1,412,911             2,104,170                 

INGREDION INC INGREDION INC COM  6,686                        425,120                 934,703                    

INMOBILIARIA COLONIAL SOCIMI S.A. INM COLONIAL SOCIM EUR2.5  349,187                   3,425,437             3,473,093                 

INNOLUX CORPORATION INNOLUX CORP TWD10  5,544,543                2,241,718             2,310,343                 

INNOTECH CORP (JAPAN) INNOTECH CORP(JPN) NPV  27,300                      157,518                 266,820                    

INOVALIS REAL ESTATE INVT TR INOVALIS REAL UNIT  4,102                        33,720                   32,641                      

INPHI CORP INPHI CORP COM  15,819                      618,204                 578,975                    

INSAS BERHAD INSAS BERHAD MYR1  602,200                   147,517                 139,129                    

INSMED INC INSMED INC COM PAR $.01  6,885                        199,555                 214,674                    

INSULET CORP INSULET CORP COM STK  11,489                      511,067                 792,741                    

INTEL CORP INTEL CORP COM  175,175                   4,451,897             8,086,078                 

INTERACTIVE BROKERS GROUP INC INTERACTIVE BROKERS GROUP INC CL COM  1,451                        41,706                   85,914                      

INTERCEPT PHARMACEUTICALS INC INTERCEPT PHARMACEUTICALS INC COM  1,247                        231,057                 72,850                      

INTERCONTINENTAL EXCHANGE INC INTERCONTINENTAL EXCHANGE INC COM  29,568                      1,690,441             2,086,318                 

INTERFOR CORP INTERFOR CORP COM NPV  74,000                      1,052,212             1,247,360                 

INTERMEDIATE CAPITAL GROUP PLC INTERMED CAP GRP ORD GBP0.2625  322,413                   3,554,009             4,998,213                 

INTERNATIONAL BUSINESS MACHS CORP INTERNATIONAL BUSINESS MACHS CORP COM  18,867                      2,275,752             2,894,575                 

INTERNATIONAL FLAVORS & FRAGRANCES INC INTL FLAVORS & FRAGRANCES INC COM  6,474                        641,604                 987,997                    

INTERNATIONAL GAME TECHNOLOGY INTERNATIONAL GAME TECHNOLOGY COMMON STOCK  2,210                        40,205                   58,587                      

INTERNATIONAL PAPER CO INTL PAPER CO COM  43,429                      2,044,280             2,516,276                 

INTERPUBLIC GROUP COS INC INTERPUBLIC GROUP COMPANIES INC COM  29,194                      535,303                 588,551                    

INTERSHOP HLDG AG INTERSHOP HLDG AG CHF10(REG)  778                           390,485                 388,800                    

INTOPS CO INTOPS CO KRW500  35,736                      378,112                 357,176                    

INTRALOT S.A. - INTEGR LOTTERY SYST INTRALOT SA - INTE EUR0.3  20,019                      26,315                   27,212                      

INTREXON CORP INTREXON CORP COM  3,270                        112,494                 37,670                      

INTRUM JUSTITIA AB INTRUM JUSTITIA AB NPV  51,253                      1,781,992             1,898,630                 

INTUIT INTUIT COM  2,848                        143,743                 449,357                    

INTUITIVE SURGICAL INC INTUITIVE SURGICAL INC COM NEW STK  1,311                        127,439                 478,436                    

INVESCO LTD INVESCO LTD COM STK USD0.20  15,809                      433,822                 577,661                    

INVESTEC INVESTEC ORD GBP0.0002  407,481                   3,396,395             2,949,027                 

INVESTEC LIMITED INVESTEC LIMITED ZAR0.0002  27,257                      194,705                 197,536                    

INVESTEC PROPERTY FUND INVESTEC PROP FUND NPV  30,561                      34,504                   40,732                      

INVITATION HOMES INC INVITATION HOMES INC COM  6,050                        136,588                 142,599                    

INZI CONTROLS CO LTD INZI CONTROLS CO LTD KRW500  5,810                        38,861                   30,826                      

IONIS PHARMACEUTICALS INC IONIS PHARMACEUTICALS INC COM  8,650                        447,931                 435,095                    

IPG PHOTONICS CORP IPG PHOTONICS CORP COM  14,708                      1,125,876             3,149,424                 

IPSOS IPSOS EUR0.25  23,709                      576,627                 874,022                    

IQVIA HLDGS INC IQVIA HLDGS INC COM USD0.01  10,293                      847,734                 1,007,685                 

IRON MTN INC NEW IRON MTN INC NEW COM  20,870                      702,176                 787,425                    

IRPC PUBLIC CO LTD IRPC PUBLIC CO LTD THB1(NVDR)  9,364,700                1,270,369             2,025,810                 

ISHARES TR MFC ISHARES TR RUSSELL MID-CAP ETF  100                           20,019                   20,813                      

ISHIHARA SANGYO KAISHA ISHIHARA SANGYO NPV  72,600                      690,740                 1,373,374                 

ISRAEL DISC BK LTD ISRAEL DISCOUNT BK ILS0.10 SER'A'  623,740                   1,104,795             1,816,431                 

ISTYLE INC ISTYLE INC NPV  271,000                   2,045,258             2,117,000                 

ITALIAONLINE SPA ITALIAONLINE SPA NPV  9,073                        32,699                   33,839                      

ITAU UNIBANCO HLDG SA ADR ITAU UNIBANCO HLDG SA SPONSORED ADR REPSTG 500 PFD PFD ADR  158,950                   1,229,766             2,066,350                 

ITE TECH INC. ITE TECH INC TWD10  61,000                      74,407                   72,872                      

ITEQ CORP ITEQ CORP TWD10  157,000                   166,470                 344,510                    

ITT INC ITT INC COM  1,859                        63,649                   99,215                      

IVS GROUP SA IVS GROUP SA NPV  3,063                        37,128                   48,109                      

IWAI SECURITIES CO. LTD IWAI COSMO HOLDINGS INC NPV  77,200                      858,558                 986,159                    

IWAKI & CO IWAKI & CO NPV  18,000                      72,533                   83,728                      

IWASAKI ELECTRIC CO IWASAKI ELECTRIC NPV  5,600                        119,878                 83,515                      

IWATANI CORPORATION IWATANI CORP  3,300                        103,882                 106,338                    

J.O.E.L JERUSALEM OIL EXPLORATION JOEL-JERUSALEM OIL ILS1  1,023                        55,244                   62,471                      

J2 GLOBAL INC J2 GLOBAL INC COM  8,242                        545,477                 618,397                    

JABIL INC  FORMERLY JABIL CIRCUIT INC TO JABIL INC  17,996                      399,812                 472,395                    

JACOBS ENGR GROUP INC JACOBS ENGR GROUP INC COM  3,901                        183,975                 257,310                    

JACQUET METAL SERVICE JACQUET METAL SERV NPV  10,134                      236,247                 334,645                    

JAFCO CO LTD JAFCO CO LTD NPV  52,700                      2,049,537             3,054,869                 
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JAHWA ELECTRONICS JAHWA ELECTRONICS KRW500  8,505                        132,098                 211,721                    

JALUX INC JALUX INC NPV  1,600                        40,217                   40,962                      

JANOME SEWING MACHINE CO JANOME SEWING MACH NPV  16,000                      118,761                 119,308                    

JAPAN AIRLINES CO LTD JAPAN AIRLINES CO NPV  231,400                   7,801,071             9,054,693                 

JAPAN BEST RESCUE SYSTEM CO LTD JAPAN BEST RESCUE NPV  19,300                      56,600                   122,328                    

JAPAN SECURITIES FINANCE CO JAPAN SECS FINANCE NPV  212,300                   1,087,669             1,204,258                 

JAPAN TOBACCO INC JAPAN TOBACCO INC NPV  306,685                   11,068,658           9,885,248                 

JASTRZEBSKA SPOLKA WEGLOWA SA JASTRZEBSKA SPOLKA WEGLOWA S  67,603                      1,981,465             1,872,954                 

JAZZ PHARMACEUTICALS PLC JAZZ PHARMACEUTICALS PLC COM USD0.0001  3,427                        460,088                 461,446                    

JB FINANCIAL GROUP CO LTD JB FINANCIAL GROUP  20,168                      111,656                 114,352                    

JBCC HOLDINGS INC JBCC HOLDINGS INC NPV  19,300                      146,665                 192,914                    

JBG SMITH PROPERTIES JBG SMITH PROPERTIES COM USD0.01 WI  1,763                        64,031                   61,229                      

JD SPORTS FASHION PLC JD SPORTS FASHION ORD GBP0.0025  566,832                   1,829,126             2,577,921                 

JENOPTIK AG JENOPTIK AG NPV  29,171                      489,427                 964,861                    

JETBLUE AWYS CORP JETBLUE AWYS CORP COM  6,830                        140,350                 152,582                    

JINDAL STAINLESS (HISAR) LTD JINDAL STAINLESS ( INR2  28,815                      41,675                   101,938                    

JM AB JM AB NPV  24,500                      869,840                 559,273                    

JOBAN KOSAN CO LTD JOBAN KOSAN CO LTD NPV  5,600                        93,082                   93,557                      

JOHN BEAN TECHNOLOGIES CORP JOHN BEAN TECHNOLOGIES CORP COM STK  2,830                        162,489                 313,564                    

JOHNSON & JOHNSON JOHNSON & JOHNSON COM USD1  152,398                   15,153,131           21,293,049              

JOHNSON CTLS INTL PLC JOHNSON CTLS INTL PLC COM USD0.01  80,838                      3,309,695             3,080,736                 

JOHNSON ELECTRIC HOLDINGS JOHNSON ELEC HLDGS HKD0.05  16,000                      54,456                   67,031                      

JOHNSON SERVICE GROUP JOHNSON SERVICE GP ORD GBP0.10  26,348                      40,055                   51,325                      

JONES LANG LASALLE INC JONES LANG LASALLE INC COM STK  940                           102,480                 139,994                    

JPMORGAN CHASE & CO JPMORGAN CHASE & CO COM  258,063                   15,558,837           27,597,257              

JUKI CORP JUKI CORP NPV  67,600                      638,030                 1,117,365                 

JUNGHEINRICH JUNGHEINRICH NON-VTG PRF NPV  6,450                        261,964                 304,733                    

JUNIPER NETWORKS INC JUNIPER NETWORKS INC COM  37,416                      903,843                 1,066,356                 

JUNO THERAPEUTICS INC #REORG/JUNO THERAPEUTICS INC COM CASH MERGER 03-08-2018  1,410                        61,128                   64,451                      

JURONG TECHNOLOGIES INDUSTRIAL CORP JURONG TECHNO IND NPV  54,600                      29,258                   1,021                         

JUST ENERGY GROUP INC JUST ENERGY GROUP STK  102,342                   603,146                 441,077                    

JUST GROUP PLC JUST GROUP PLC ORD GBP0.10  16,503                      27,584                   38,041                      

JUVENTUS FOOTBALL CLUB JUVENTUS F.C. NPV  111,038                   63,297                   101,934                    

JVC KENWOOD CORP JVC KENWOOD CORPORATION  327,300                   777,151                 1,124,413                 

K.WAH INTERNATIONAL HLDGS K WAH INTL HKD0.10 COM STK  809,000                   435,316                 441,896                    

K1 VENTURES K1 VENTURES NPV (POST CONSOLIDATION)  10,400                      3,170                     3,553                         

KAGA ELECTRONICS CO KAGA ELECTRONICS NPV  55,900                      715,300                 1,525,899                 

KAINOS GROUP PLC KAINOS GROUP  8,749                        33,216                   40,181                      

KAKIYASU HONTEN KAKIYASU HONTEN NPV  1,900                        44,383                   45,354                      

KALBE FARMA KALBE FARMA IDR10  34,710,400              4,211,146             4,323,610                 

KAMEI CORP KAMEI CORP NPV  12,000                      137,866                 207,830                    

KANADEN CORP KANADEN CORP NPV  6,000                        57,840                   75,686                      

KANEKO SEEDS CO KANEKO SEEDS CO NPV  5,000                        68,801                   75,544                      

KANEMATSU CORP KANEMATSU CORP NPV  131,200                   926,606                 1,814,555                 

KANEMATSU ELECTRONICS KANEMATSU ELECTRON NPV  13,200                      226,349                 396,059                    

KANG YONG ELECTRIC PUBLIC CO KANG YONG ELECTRIC THB10(NVDR)  1,200                        11,659                   17,306                      

KANGNAM JEVISCO CO LTD KANGNAM JEVISCO CO LTD  3,637                        98,778                   127,230                    

KANSAS CITY SOUTHN KS CY SOUTHN  3,413                        275,536                 359,116                    

KANTO TSUKUBA BANK TSUKUBA BANK LTD NPV  81,400                      278,337                 278,921                    

KAPPAHL AB KAPPAHL AB NPV  27,635                      126,673                 152,900                    

KAR AUCTION SVCS INC KAR AUCTION SVCS INC COM STK  9,564                        370,500                 483,078                    

KARDEX AG KARDEX AG CHF4.05 (REGD)  5,246                        114,357                 643,840                    

KASAI KOGYO CO LTD KASAI KOGYO CO LTD NPV  34,300                      186,887                 565,729                    

KATHMANDU HOLDINGS LIMITED KATHMANDU HOLDINGS LIMITED CMSTK  17,423                      23,774                   30,117                      

KAUFMAN & BROAD SA KAUFMAN & BROAD SA EUR0.26  7,833                        368,404                 372,755                    

KAWAI MUSICAL INSTRUMENT MANUF.CO KAWAI MUSICAL INST NPV  2,700                        54,517                   61,718                      

KBC ANCORA KBC ANCORA NPV  5,219                        315,994                 328,954                    

KDDI CORPORATION KDDI CORP NPV  381,000                   6,988,483             9,485,260                 

KEIHANSHIN BUILDING CO LTD KEIHANSHIN BUILD NPV  69,500                      411,898                 547,239                    

KELLOGG CO KELLOGG CO COM USD0.25  19,186                      1,251,772             1,304,264                 

KENDRION KENDRION EUR2  6,330                        286,254                 305,259                    

KENT(GEORGE)(MALAYSIA)BERHAD GEORGE KENT (M) MYR0.50  990,300                   360,960                 858,896                    

KEYCORP NEW KEYCORP NEW COM  105,003                   1,463,979             2,117,911                 

KEYENCE CORP KEYENCE CORP NPV  5,400                        905,274                 3,025,726                 

KEYSIGHT TECHNOLOGIES INC KEYSIGHT TECHNOLOGIES INC COM  3,833                        112,622                 159,453                    

KGI SECURITIES(THAILAND)PUBLIC CO KGI SECURITIES THA THB1(ALIEN MKT)  829,000                   112,702                 112,941                    

KILER GYO KILER GYO TRY1 (B SHARES)  110,811                   132,784                 106,965                    

KILLAM APT REAL ESTATE INVT TR KILLAM APT REAL ES TRUST UNIT  60,951                      564,928                 691,746                    

KILROY RLTY CORP KILROY RLTY CORP COM  8,338                        541,243                 622,432                    

KIMBERLY CLARK CORP KIMBERLY-CLARK CORP COM  4,820                        379,908                 581,581                    

KIMBERLY-CLARK DE MEXICO SAB DE CV KIMBERLY CLARK DE MEXICO S.A.B DE C.V  1,290,700                2,696,062             2,285,797                 

KIMCO RLTY CORP KIMCO RLTY CORP COM  39,001                      942,496                 707,868                    

KIMLUN CORP BHD KIMLUN CORP BHD MYR0.5  59,100                      27,051                   32,420                      

KIMOTO CO LTD KIMOTO CO LTD NPV  10,200                      24,766                   30,152                      

KIN YAT HLDGS KIN YAT HLDGS HKD0.10  222,000                   63,457                   82,640                      

KINDER MORGAN INC DEL KINDER MORGAN INC DEL COM  47,240                      1,327,841             853,627                    

KINDRED GROUP PLC KINDRED GROUP PLC SDR EACH REP 1 GBP0.000625  579,281                   4,040,512             8,306,270                 

KINGBOARD CHEMICAL HLDG KINGBOARD CHEMICAL HKD0.10  715,000                   1,921,211             3,864,346                 

KINGBOARD LAMINATES HOLDINGS LTD KINGBOARD LAMINATE HKD0.10  218,500                   299,958                 340,441                    

KIRBY CORP KIRBY CORP COM  1,107                        62,909                   73,948                      

KIRINDO HOLDINGS CO LTD KIRINDO HOLDINGS CO LTD NPV  2,300                        25,203                   41,406                      

KISCO CORP KISCO CORP COMSTK  946                           31,678                   33,358                      

KITAGAWA IRON WORKS CO KITAGAWA IRON WKS NPV  13,800                      302,517                 377,310                    

KITA-NIPPON BANK KITA-NIPPON BANK NPV  7,000                        199,422                 191,389                    

KLA-TENCOR CORP KLA-TENCOR CORP  16,401                      1,179,332             1,723,253                 

KLOECKNER & CO SE KLOECKNER & & CO SE  104,841                   1,099,939             1,295,440                 

KNT-CT HOLDINGS LIMITED KNT-CT HLDGS LTD NPV  20,500                      339,751                 329,747                    

KOATSU GAS KOGYO CO KOATSU GAS KOGYO NPV  3,500                        26,034                   29,609                      

KOC HOLDING KOC HLDG TRY1 (B SHARES)  980,284                   4,380,855             4,777,837                 

KOENIG & BAUER AG KOENIG +BAUER AG  15,432                      571,896                 1,164,287                 

KOH YOUNG TECHNOLOGY INC KOH YOUNG TECHNOLO KRW500  50,336                      1,826,808             3,879,053                 

KOHLS CORP KOHLS CORP COM  22,756                      1,156,588             1,234,058                 

KOMATSU KOMATSU NPV  139,900                   3,018,261             5,064,467                 

KONAKA CO LTD KONAKA CO LTD NPV  48,500                      384,703                 273,822                    

KONDOTEC INC KONDOTEC INC NPV  11,200                      88,113                   108,272                    

KONE OYJ KONE CORPORATION NPV ORD 'B'  32,800                      1,459,340             1,763,716                 
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KONGSBERG AUTOMOTIVE ASA KONGSBERG AUTOMOT NOK0.50  185,867                   216,545                 267,006                    

KOREA FLANGE IND CO KOREA FLANGE CO KRW5000  1,501                        30,862                   13,881                      

KOREA INVESTMENT HOLDINGS CO LTD KOREA INVESTMENT HOLDINGS KRW5000  64,341                      3,328,801             4,146,961                 

KOSHIDAKA HOLDINGS CO LTD KOSHIDAKA HLDG CO NPV  7,400                        168,750                 346,844                    

KOSMOS ENERGY LTD KOSMOS ENERGY LTD  4,730                        41,703                   32,401                      

KPX CHEMICAL CO LTD KPX CHEMICAL KRW5000  472                           27,477                   30,819                      

KPX HOLDINGS CO LTD KPX HOLDINGS CORP KRW5000  424                           32,214                   25,942                      

KRAFT HEINZ CO KRAFT HEINZ CO COM  14,721                      923,707                 1,144,705                 

KROGER CO KROGER CO COM  43,046                      951,561                 1,181,613                 

KRONES AG KRONES AG ORD NPV  4,065                        505,300                 558,903                    

KRUNG THAI BANK PUBLIC CO LTD KRUNG THAI BNK LTD THB5.15(NVDR)  2,063,900                1,053,592             1,215,921                 

KSB SE & CO. KGAA KSB SE &CO KGAA  287                           139,616                 175,072                    

KSL HLDGS BERHAD KSL HLDGS BERHAD MYR0.50  606,900                   301,983                 160,460                    

KT CORP ADR KT CORP SPONSORED ADR  113,176                   1,859,530             1,766,677                 

KT CORPORATION KT CORPORATION KRW5000  6,632                        157,532                 187,397                    

KTCS CORPORATION KTCS CORPORATION KRW500  84,682                      209,676                 179,560                    

KUBOTA CORP KUBOTA CORP NPV  190,800                   2,951,582             3,742,322                 

KUMBA IRON ORE LTD KUMBA IRON ORE LTD ZAR0.01  25,604                      298,558                 784,107                    

KUMPULAN FIMA BERHAD KUMPULAN FIMA MYR1  31,225                      18,341                   12,113                      

KURABO INDUSTRIES KURABO INDUSTRIES NPV  247,000                   466,536                 802,503                    

KURIMOTO LTD KURIMOTO LTD NPV  23,300                      474,840                 471,171                    

KVAERNER ASA KVAERNER ASA NOK0.34  278,634                   273,033                 538,236                    

KYERYONG CONSTRUCTION INDUSTRIAL CO KYERYONG CONST IND KRW5000  4,445                        61,952                   71,831                      

KYODO PRINTING CO KYODO PRINTING CO NPV  5,300                        193,635                 170,550                    

KYOWA LEATHER CLOTH CO KYOWA LEATHER NPV  4,600                        37,502                   40,712                      

L BRANDS INC L BRANDS INC COM  9,789                        510,038                 589,494                    

L3 TECHNOLOGIES INC L3 TECHNOLOGIES INC COM  5,614                        761,321                 1,110,730                 

LABORATORY CORP AMER HLDGS LAB CORP AMER HLDGS COM NEW  14,274                      1,688,514             2,276,846                 

LABRADOR IRON ORE RTY CORP LABRADOR IRON ORE COM  29,300                      529,337                 636,067                    

LAI SUN DEVELOPMENT CO LAI SUN DEVELOPMENT CO NPV POST CON  258,500                   279,182                 439,800                    

LALIN PROPERTY PUB LALIN PROPERTY PUB THB1(NVDR)  458,239                   57,369                   69,741                      

LAM RESH CORP LAM RESH CORP COM  20,216                      1,917,508             3,721,159                 

LAMAR ADVERTISING CO NEW LAMAR ADVERTISING CO NEW CL A CL A  5,392                        340,553                 400,302                    

LAMB WESTON HLDGS INC LAMB WESTON HLDGS INC COM USD5  4,726                        129,599                 266,783                    

LANDSTAR SYS INC LANDSTAR SYS INC COM  2,954                        207,601                 307,511                    

LANNA RESOURCES LANNA RESOURCES THB1(ALIEN MKT)  121,100                   66,512                   66,886                      

LAR ESPANA REAL ESTATE SOCIMI SA LAR ESPANA REAL ESTATE SOCIMI SA EUR2  32,092                      270,597                 342,586                    

LARCHMONT RESOURCES, L.L.C. LARCHMONT RESOURCES, L.L.C. COMMON EQUITY  83                              145,203                 -                             

LARCHMONT RESOURCES, L.L.C. LARCHMONT RESOURCES, L.L.C. DEEMED CAPITAL CONTRIBUTION  10,380                      10,380                   -                             

LAREDO PETROLEUM INC LAREDO PETROLEUM INC  11,260                      130,595                 119,469                    

LATECOERE LATECOERE EUR2  9,395                        60,699                   64,417                      

LAUREATE ED INC LAUREATE ED INC CL A CL A  22,488                      295,748                 304,937                    

LAURENTIAN BK CDA QUE LAURENTIAN BNK CDA COM NPV  7,100                        331,636                 320,334                    

LAY HONG BERHAD LAY HONG MYR0.2  77,700                      19,354                   19,199                      

LAZARD LTD MLP LAZARD LTD CL A  7,767                        347,483                 407,768                    

LCY TECHNOLOGY CORP LCY TECHNOLOGY COR TWD10  15,000                      16,005                   16,886                      

LE SAUNDA HOLDINGS LE SAUNDA HOLDINGS HKD0.10  66,000                      29,215                   11,398                      

LEAR CORP LEAR CORP COM NEW COM NEW  12,780                      1,272,348             2,257,715                 

LECTRA LECTRA EUR1.00  1,929                        57,949                   58,256                      

LEGG MASON INC LEGG MASON INC COM  12,659                      516,834                 531,425                    

LEGGETT & PLATT INC LEGGETT & PLATT INC COM  9,480                        372,697                 452,480                    

LEIDOS HLDGS INC LEIDOS HLDGS INC COM  16,554                      805,250                 1,068,892                 

LEM HOLDING SA LEM HOLDING SA CHF0.50(REGD)  30                              47,607                   50,857                      

LENNAR CORP LENNAR CORP CL A CL A  6,422                        218,024                 406,127                    

LENNAR CORP LENNAR CORP CL B  285                           11,081                   14,729                      

LENNOX INTL INC LENNOX INTL INC COM  2,578                        296,680                 536,894                    

LEOPALACE 21 CORP LEOPALACE 21 CORP NPV  600,400                   3,515,927             4,668,889                 

LES NOUV CONSTRUCT LES NOUV CONSTRUCT EUR1  71                              3,222                     4,314                         

LEUCADIA NATL CORP LEUCADIA NATL CORP COM  14,090                      344,517                 373,244                    

LEWIS GROUP LTD LEWIS GROUP LTD ZAR0.01  22,614                      51,494                   48,297                      

LEXINGTON RESOURCES INC LEXINGTON RLTY TR COM  65,200                      511,886                 629,180                    

LF CORP LF CORP  8,531                        222,092                 249,423                    

LG CORP LG CORP KRW5000  13,499                      946,180                 1,147,456                 

LG DISPLAY CO LTD LG DISPLAY CO LTD KRW5000  123,064                   2,862,112             3,437,124                 

LG DISPLAY CO LTD  FORMERLY LG PHILIPS L LG DISPLAY  98,700                      1,192,886             1,358,112                 

LG ELECTRONICS INC LG ELECTRONICS INC KRW5000  80,066                      4,108,403             7,927,697                 

LG HOUSEHOLD&HEALTHCARE LG HSEHLD & HLTCRE COMMON STOCK  1,750                        1,362,883             1,943,627                 

LG TELECOM LTD LG UPLUS CORP KRW5000  74,962                      745,243                 980,307                    

LHC GROUP INC LHC GROUP INC COM  5,500                        263,077                 336,875                    

LIAN BENG GROUP LIAN BENG GROUP NPV  289,400                   77,927                   160,248                    

LIBERTY BROADBAND CORP LIBERTY BROADBAND CORP COM SER A COM SERA  555                           17,903                   47,203                      

LIBERTY BROADBAND CORP LIBERTY BROADBAND CORP COM SER C COM SERC  2,197                        101,509                 187,097                    

LIBERTY EXPEDIA HLDGS INC LIBERTY EXPEDIA HLDGS INC SER A COM SER A COM  1,558                        68,844                   69,066                      

LIBERTY GLOBAL PLC LIBERTY GLOBAL PLC -SERIES C COM  177,450                   5,224,937             6,004,908                 

LIBERTY GLOBAL PLC LIBERTY GLOBAL PLC USD0.01 A  89,379                      2,756,096             3,203,343                 

LIBERTY HLDGS LIBERTY HLDGS ZAR0.0833  38,507                      355,760                 387,030                    

LIBERTY INTERACTIVE CORP #REORG/LIBERTY INTERACTIVE MANDATORY EXCHANGE GCI LIBERTY 2M1VAL2 03-12-2018  1,661                        66,235                   90,093                      

LIBERTY INTERACTIVE CORP #REORG/LIBERTY NAME CHANGE QURATE 2P1NAQ2 04-10-2018  19,066                      425,407                 465,592                    

LIBERTY MEDIA CORP DEL LIBERTY MEDIA CORP DEL COM SER A FORMULAONE COM SER A MEDIA GROUP  500                           16,681                   16,360                      

LIBERTY MEDIA CORP DEL LIBERTY MEDIA CORP DEL COM SER A SIRIUSXM GROUP COM SER A SIRIUSXM GROUP  1,830                        56,730                   72,578                      

LIBERTY MEDIA CORP DEL LIBERTY MEDIA CORP DEL COM SER C SIRIUSXM GROUP COM SER C SIRIUSXM GROUP  3,660                        113,661                 145,156                    

LIBERTY MEDIA CORPORATION LIBERTY MEDIA CORPORATION COM USD0.01 SER C FORMULA  3,860                        140,932                 131,858                    

LIBERTY PPTY TR LIBERTY PPTY TR SH BEN INT  2,992                        110,337                 128,686                    

LIFE STORAGE INC LIFE STORAGE INC COM  980                           97,680                   87,289                      

LIFEPOINT HEALTH INC LIFEPOINT HEALTH INC COM ISIN US53219L1098  1,083                        59,713                   53,933                      

LIGAND PHARMACEUTICALS INC LIGAND PHARMACEUTICALS INCORPORATED CL BCOMMON STOCK  4,442                        442,711                 608,243                    

LII HEN INDUSTRIES BHD LII HEN INDUSTRIES MYR0.5  82,800                      62,754                   73,655                      

LILLY ELI & CO ELI LILLY & CO COM  20,510                      1,222,298             1,732,275                 

LINAMAR CORP LINAMAR CORP COMMON STOCK  17,300                      911,808                 1,010,841                 

LINCOLN ELEC HLDGS INC LINCOLN ELEC HLDGS INC COM  4,152                        292,791                 380,240                    

LINCOLN NATL CORP IND LINCOLN NATL CORP COM  24,915                      1,203,020             1,915,216                 

LINDE AG LINDE AG NPV (ASD 24/11/2017)  132,967                   22,405,362           31,079,139              

LINK NET TBK LINK NET TBK IDR100  6,100,700                2,215,283             2,473,105                 

LIONS GATE ENTMT CORP LIONS GATE ENTMT CORP CL B NON VTG NON VOTING SHS CL B  5,333                        139,127                 169,269                    

LIONS GATE ENTMT CORP LIONS GATE ENTMT CORP VOTING SHARES CL A  2,693                        74,003                   91,050                      

LIPPO CHINA RESOURCES LIPPO CHINA RES NPV  2,270,000                66,127                   71,434                      
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LITHIA MTRS INC LITHIA MTRS INC CL A CL A  4,250                        366,165                 482,758                    

LITTELFUSE INC LITTELFUSE INC COM  1,900                        310,096                 375,858                    

LIU CHONG HING INVESTMENT LIU CHONG HING INV NPV  46,000                      77,645                   79,439                      

LIVANOVA PLC LIVANOVA PLC ORD GBP1.00 (DI)  25,947                      1,310,810             2,073,684                 

LIVE NATION ENTMT INC LIVE NATION ENTERTAINMENT INC  23,736                      672,034                 1,010,442                 

LIVECHAT SOFTWARE SA LIVECHAT SOFTWARE PLN0.02  3,109                        46,658                   35,700                      

LIVEPERSON INC LIVEPERSON INC COM STK ISIN# US5381461012  4,295                        49,290                   49,393                      

LKQ CORP LKQ CORP COM LKQ CORP  11,963                      288,526                 486,535                    

LLOYDS BANKING GROUP LLOYDS BANKING GP ORD GBP0.1  5,279,394                4,987,002             4,860,642                 

LNA SANTE SA LNA SANTE SA EUR2  3,599                        241,839                 254,547                    

LOCKHEED MARTIN CORP LOCKHEED MARTIN CORP COM  3,224                        430,301                 1,035,065                 

LOEWS CORP LOEWS CORP COM  35,476                      1,467,318             1,774,864                 

LOGMEIN INC LOGMEIN INC COM  2,658                        293,181                 304,341                    

LOGO YAZILIM LOGO YAZILIM TRY1  144,023                   2,162,217             2,231,604                 

LONDON STOCK EXCHANGE GROUP LONDON STOCK EXCHANGE GROUP ORD GBP0.06918604  62,685                      3,107,950             3,216,356                 

LONZA GROUP AG LONZA GROUP AG CHF1 (REGD)  16,145                      1,764,679             4,362,215                 

LOOMIS AB LOOMIS AB SER'B'NPV  3,051                        106,348                 128,412                    

LOPEZ HOLDINGS CORPORATION LOPEZ HOLDING CORP PHP1  1,084,000                182,528                 121,603                    

LORAL SPACE & COMMUNICATIONS INC LORAL SPACE & COMMUNICATIONS INC COM  5                                197                         220                            

L'OREAL L'OREAL EUR0.20  7,900                        1,032,466             1,754,495                 

LOTTE CHEMICAL CORPORATION LOTTE CHEMICAL COR KRW5000  2,667                        744,517                 916,777                    

LOTTE FINE CHEMICAL CO LTD LOTTE FINE CHEMICA KRW5000  3,723                        147,797                 225,700                    

LOTTE HIMART CO LOTTE HIMART CO LTD  1,853                        91,321                   119,258                    

LOVISA HLDGS LTD LOVISA HLDGS LTD NPV  9,838                        25,483                   52,863                      

LOWES COS INC LOWES COS INC COM  90,151                      6,108,893             8,378,634                 

LOXO ONCOLOGY INC LOXO ONCOLOGY INC COM  4,751                        354,833                 399,939                    

LPL FINL HLDGS INC LPL FINL HLDGS INC COM  6,230                        250,611                 355,982                    

LPP SA LPP SA PLN2.00  40                              95,539                   102,567                    

LS CORP LS CORP KRW5000  3,122                        176,144                 211,429                    

LSC COMMUNICATIONS INC LSC COMMUNICATIONS INC COM  3,300                        313,062                 49,995                      

LUBELSKI WEGIEL BOGDANKA SA LUBEL.WEG.BOGDANKA PLN5.00  7,114                        138,809                 137,170                    

LULULEMON ATHLETICA INC LULULEMON ATHLETICA INC COM  6,810                        451,051                 535,198                    

LUMENTUM HLDGS INC LUMENTUM HLDGS INC COM  3,410                        195,111                 166,749                    

LUNG KEE(BERMUDA)HLDGS LUNG KEE(BERMUDA) HKD0.10  56,000                      26,885                   26,290                      

LUXFER HOLDINGS PLC LUXFER HOLDINGS PLC  11,201                      146,556                 176,976                    

LUXOTTICA GROUP LUXOTTICA GROUP EUR0.06  37,100                      1,981,282             2,278,716                 

LXB RETAIL PROPERTIES PLC LXB RETAIL PROPS COMMON STOCK W/I  56,275                      47,212                   17,319                      

LYCOS INTERNET LIMITED YBRANT DIGITAL LIMITED NEW  169,653                   69,407                   15,018                      

LYONDELLBASELL INDUSTRIES N V LYONDELLBASELL IND N V COM USD0.01 CL 'A'  6,147                        410,778                 678,137                    

M & T BK CORP M & T BK CORP COM  4,696                        494,097                 802,969                    

M.C.S.STEEL M.C.S.STEEL THB1(NVDR)  56,200                      20,112                   20,004                      

M3 INC M3 INC NPV  69,339                      1,128,034             2,440,560                 

MACA LIMITED MACA LIMITED NPV  64,734                      79,703                   85,314                      

MACERICH CO MACERICH CO REIT  4,259                        300,447                 279,731                    

MACOM TECHNOLOGY SOLUTIONS HLDGS INC MACOM TECHNOLOGY SOLUTIONS HOLDINGS INC COM STK  13,364                      586,772                 434,865                    

MACQUARIE INFRASTRUCTURE CORP MACQUARIE INFRASTRUCTURE CORP  1,650                        133,044                 105,930                    

MACYS INC MACYS INC COM STK  9,788                        282,347                 246,560                    

MADDEN STEVEN LTD MADDEN STEVEN LTD COM  9,770                        366,425                 456,259                    

MADISON SQUARE GARDEN CO NEW MADISON SQUARE GARDEN CO NEW CL A CL A  465                           50,082                   98,045                      

MAEZAWA KASEI INDUSTRIES CO MAEZAWA KASEI IND NPV  17,300                      188,718                 191,045                    

MAEZAWA KYUSO INDUSTRIES CO MAEZAWA KYUSO INDS NPV  6,100                        100,500                 109,004                    

MAGAZINE LUIZA SA MAGAZINE LUIZA SA COM NPV  132,800                   333,559                 3,211,605                 

MAGNESITA REFRATARIOS SA MAGNESITA REFRA SA COM NPV  13,700                      101,393                 208,158                    

MAGNIT PJSC  FORMERLY MAGNIT OJSC TO 09/ MAGNIT PJSC GDR REGS  42,802                      1,545,233             1,170,635                 

MAGNITOGORSK IRON & STL WORKS PJSC MAGNITOGORSK IRON& GDR EACH REPR 13 ORD 'REGS'  23,122                      67,204                   225,208                    

MAHARASHTRA SEAMLESS MAHARASHTRA SEAML INR5  6,232                        41,564                   49,986                      

MAIRE TECNIMONT SPA MAIRE TECNIMONT SP NPV  24,315                      135,669                 126,075                    

MAITHAN ALLOYS LTD MAITHAN ALLOYS LTD INR10  3,270                        41,105                   40,978                      

MAKITA CORP MAKITA CORP NPV  42,200                      1,139,509             1,773,786                 

MALAYAN BANKING BERHAD MALAYAN BKG BERHAD MYR1  671,400                   1,378,189             1,625,827                 

MALAYSIAN PACIFIC INDUSTRIES BERHAD MALAYSIAN PACIFIC MYR0.50  89,600                      212,469                 279,405                    

MALLINCKRODT PLC MALLINCKRODT PLC COMMON STOCK  2,034                        164,573                 45,887                      

MANDOM CORP MANDOM CORP NPV  81,000                      2,361,019             2,656,858                 

MANHATTAN ASSOCS INC MANHATTAN ASSOCS INC COM  4,830                        281,184                 239,278                    

MANITOU MANITOU EUR1  3,479                        111,482                 127,416                    

MANNAI CORPORATION (Q.S.C.) MANNAI CORPORATION (Q.S.C.) SHS  6,178                        193,201                 96,164                      

MANPOWER GROUP MANPOWERGROUP INC  17,813                      1,535,248             2,246,397                 

MANULIFE FINL CORP MANULIFE FINL CORP COM NPV  265,100                   4,634,451             5,547,645                 

MAPLE LEAF FOODS INC NEW MAPLE LEAF FOODS COM NPV  102,750                   2,143,659             2,937,472                 

MAPLETREE COMMERCIAL TRUST TREA CO MAPLETREE COMMERCIAL TRUST  2,851,165                2,922,647             3,456,216                 

MARATHON OIL CORP MARATHON OIL CORP COM  27,410                      542,024                 464,051                    

MARATHON PETE CORP MARATHON PETE CORP COM  60,474                      2,388,200             3,990,075                 

MARKEL CORP MARKEL CORP HOLDING CO COM  285                           175,973                 324,652                    

MARKETAXESS HLDGS INC MARKETAXESS HLDGS INC COM STK  2,569                        388,716                 518,296                    

MARRIOTT INTL INC NEW MARRIOTT INTL INC NEW COM STK CL A  15,051                      1,166,607             2,042,872                 

MARRIOTT VACATIONS WORLDWIDE CORP MARRIOTT VACATIONS WORLDWIDE CORP COM  2,839                        317,626                 383,861                    

MARSH & MCLENNAN COS INC MARSH & MCLENNAN CO'S INC COM  19,666                      1,052,213             1,600,616                 

MARSHALLS MARSHALLS ORD GBP0.25  36,105                      189,035                 222,178                    

MARTIN MARIETTA MATLS INC MARTIN MARIETTA MATLS INC COM  4,846                        862,439                 1,071,160                 

MARTINREA INTL INC MARTINREA INTL INC COM NPV  209,100                   1,351,524             2,676,854                 

MARUDAI FOOD CO MARUDAI FOOD CO NPV  109,000                   377,878                 489,605                    

MARUKA MACHINERY CO MARUKA MACHINERY NPV  8,300                        119,363                 156,569                    

MARUZEN CO LTD MARUZEN CO JPY50  2,000                        29,597                   43,018                      

MARUZEN SHOWA UNYU CO MARUZEN SHOWA UNYU NPV  24,000                      72,875                   107,803                    

MARVELL TECH GROUP MARVELL TECH GROUP COM USD0.002  45,267                      703,677                 971,882                    

MASCO CORP MASCO CORP COM  66,615                      1,843,936             2,927,063                 

MASISA S.A. MASISA S.A. COM NPV  353,581                   26,502                   26,804                      

MASTEC INC MASTEC INC COM  10,645                      409,647                 521,073                    

MASTERCARD INC MASTERCARD INC CL A  63,062                      5,304,465             9,545,064                 

MATCH GROUP INC MATCH GROUP INC COM  2,520                        40,908                   78,901                      

MATERIALISE NV ADR MATERIALISE NV SPONSORED ADS REPSTG SHS  4,378                        42,649                   55,644                      

MATSUI CONSTRUCTION CO MATSUI CONSTRUCT NPV  16,300                      173,270                 141,513                    

MATTEL INC MATTEL INC COM  14,249                      376,074                 219,150                    

MAXIM INTEGRATED PRODS INC MAXIM INTEGRATED PRODS INC COM  19,738                      690,445                 1,031,903                 

MAXIMUS INC MAXIMUS INC COM  5,760                        327,709                 412,301                    

MAXLINEAR INC MAXLINEAR INC COMMON STOCK  23,077                      514,448                 609,694                    
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MCBRIDE MCBRIDE ORD GBP0.10  26,537                      66,181                   82,745                      

MCCORMICK & CO INC MC CORMICK & CO INC COM NON-VTG  9,862                        755,322                 1,005,036                 

MCDONALDS CORP MC DONALDS CORP COM  20,329                      1,951,415             3,499,027                 

MCINERNEY HLDGS MCINERNEY HLDGS ORD EUR0.025  24,979                      76,275                   1,188                         

MCKESSON CORP MCKESSON CORP  8,518                        1,112,323             1,328,382                 

MDU RES GROUP INC MDU RES GROUP INC COM  4,016                        107,901                 107,950                    

MEDIATEK INC MEDIATEK INC TWD10  268,000                   2,183,625             2,647,714                 

MEDICAL PPTYS TR INC MEDICAL PPTYS TR INC COM REIT  7,400                        97,986                   101,972                    

MEDIUS HLDG CO LTD MEDIUS HLDG CO LTD NPV  6,100                        128,771                 134,346                    

MEDIVIR AB MEDIVIR SER'B'NPV  1,086                        9,564                     6,407                         

MEDNAX INC MEDNAX INC COM  1,894                        89,961                   101,215                    

MEDTRONIC HLDG LTD MEDTRONIC PLC COMMON STOCK STOCK  61,604                      4,207,488             4,974,523                 

MEGAFORCE COMPANY LIMITED MEGAFORCE COMPANY LIMITED  108,000                   96,534                   87,101                      

MEIJI ELECTRIC INDUSTRIES CO LTD MEIJI ELECTRIC IND NPV  2,000                        31,489                   32,259                      

MEIWA ESTATE CO MEIWA ESTATE CO NPV  32,100                      237,973                 245,915                    

MELCO RESORTS & ENTMT PHILI CORP MELCO RESORTS & COM  495,700                   62,639                   73,779                      

MELEXIS MELEXIS NPV  43,750                      2,835,407             4,432,378                 

MELIA HOTELS INTERNATIONAL SA MELIA HOTELS INTL EUR0.2  29,411                      442,203                 406,142                    

MENDELSON INFRASTRUCTURES & INDS MENDELSON INFRASTR ILS0.01  1,833                        4,727                     6,051                         

MERAFE RESSOURCES LIMITED MERAFE RESOURCES ZAR0.01  396,058                   45,670                   47,668                      

MERCK & CO INC NEW MERCK & CO INC NEW COM  80,624                      3,510,912             4,536,712                 

MERCURY GEN CORP NEW MERCURY GEN CORP NEW COM  546                           28,522                   29,178                      

MERCURY SYS INC  FORMERLY MERCURY COMPUT MERCURY SYSTEMS INC  7,858                        222,089                 403,508                    

MERITZ FIRE & MARINE INSURANCE CO MERITZ FIRE & MARINE INSURANCE LTD KRW500  5,642                        122,048                 123,849                    

MERSEN MERSEN EUR2  11,760                      299,883                 527,293                    

META FINL GROUP INC META FINL GROUP INC COM  7,437                        553,262                 689,038                    

METAIR INVESTMENTS METAIR INVESTMENTS ZAR0.00  18,437                      27,888                   32,019                      

METLIFE INC METLIFE INC COM STK USD0.01  34,774                      1,417,542             1,758,173                 

METTLER-TOLEDO INTL INC METTLER-TOLEDO INTL INC COM  2,080                        702,072                 1,288,602                 

MFA FINL INC  FORMERLY MFA MTG INVTS INC MFA FINL INC  8,060                        61,870                   63,835                      

MFEC PUBLIC CO LTD MFEC PUBLIC CO LTD THB1(ALIEN MKT)  307,000                   85,657                   45,782                      

MFEC PUBLIC CO LTD MFEC PUBLIC CO LTD THB1(NVDR)  126,900                   32,067                   18,924                      

MGI COUTIER MGI COUTIER EUR0.8  2,710                        86,793                   109,698                    

MGIC INVT CORP WIS MGIC INVT CORP WIS COM  43,700                      451,998                 616,607                    

MGM RESORTS INTL  FORMERLY MGM GRAND INC MGM RESORTS INTERNATIONAL COM  18,286                      471,240                 610,570                    

MGP INGREDIENTS INC NEW MGP INGREDIENTS INC NEW COM  6,410                        298,447                 492,801                    

MI CHANG OIL INDUSTRIES MI CHANG OIL INDS KRW5000  439                           33,674                   35,184                      

MICHAEL KORS HOLDINGS LTD MICHAEL KORS HOLDINGS LTD COM NPV  5,375                        353,153                 338,356                    

MICHAELS COS INC MICHAELS COS INC COM  6,717                        151,930                 162,484                    

MICHINOKU BANK MICHINOKU BANK NPV  11,900                      190,321                 189,513                    

MICRO FOCUS INTERNATIONAL PLC MICRO FOCUS INTL ORD GBP0.10  67,470                      2,162,688             2,302,743                 

MICROCHIP TECHNOLOGY INC MICROCHIP TECHNOLOGY INC COM  18,693                      1,010,985             1,642,741                 

MICRON TECHNOLOGY INC MICRON TECH INC COM  16,810                      287,673                 691,227                    

MICROPORT SCIENTIFIC CORPORATION MICROPORT COMSTK  67,000                      46,609                   64,709                      

MICROSEMI CORP MICROSEMI CORP COM  21,176                      895,929                 1,093,740                 

MICROSOFT CORP MICROSOFT CORP COM  222,563                   9,042,613             19,038,039              

MID-AMER APT CMNTYS INC MID-AMER APT CMNTYS INC COM  3,660                        289,154                 368,050                    

MIDDLEBY CORP MIDDLEBY CORP COM  3,877                        435,420                 523,201                    

MIE BANK MIE BANK NPV  17,400                      393,387                 391,249                    

MILBON CO LTD MILBON CO LTD NPV  87,780                      1,740,040             2,953,273                 

MILLENNIUM & COPTHORNE HOTELS MILLENNIUM&COPTHNE GBP0.30  27,221                      161,982                 215,416                    

MIMECAST LIMITED MIMECAST LIMITED MIMECAST LTD  6,186                        171,726                 177,353                    

MINERALS TECHNOLOGIES INC MINERALS TECHNOLOGIES INC COM  329                           24,898                   22,652                      

MING FAI INTTERNATIONAL HOLDING LTD MING FAI INTL HLDG HKD0.01  170,000                   28,085                   26,966                      

MINMETALS LAND LIMITED MINMETALS LAND HKD 0.1  234,000                   29,601                   39,213                      

MISC BERHAD MISC BHD MYR1  56,000                      98,741                   102,674                    

MITO SECURITIES CO MITO SECURITIES CO NPV  193,900                   845,314                 709,159                    

MITSUBISHI PAPER MILLS MITSUBISHI PAPER NPV  38,300                      265,451                 247,854                    

MITSUBISHI UFJ FINANCIAL GROUP INC MITSUBISHI UFJ FIN NPV  589,900                   4,075,636             4,327,504                 

MITSUI HOME CO MITSUI HOME CO NPV  35,000                      193,202                 242,344                    

MIURA CO LTD MIURA CO LTD NPV  91,500                      1,946,519             2,461,119                 

MIX TELEMATICS LTD ADR MIX TELEMATICS LTD SPONSORED ADR  13,650                      112,859                 174,174                    

MIXI. INC MIXI. INC NPV  5,700                        194,682                 256,032                    

MLP SE MLP SE NPV  63,894                      372,690                 431,802                    

MMC CORPORATION BERHAD MMC CORPORATION MYR0.10  600                           349                         304                            

MMC NORILSK NICKEL PJSC MMC NORILSK NICKEL ADR EACH REPR 1/10 SHARE (S  261,060                   4,148,202             4,892,264                 

MMI HOLDINGS LIMITED MMI HOLDINGS LIMIT ZAR0.000001  354,717                   619,450                 601,701                    

MNRB HOLDINGS BERHAD MNRB HOLDINGS BHD MYR1  31,500                      20,586                   17,902                      

MOBIMO HLDG AG MOBIMO HLDG AG CHF38(REGD)  1,106                        207,822                 296,787                    

MODETOUR NETWORK INC MODETOUR NETWORK I KRW500  145,187                   2,780,566             4,136,382                 

MOELIS & CO MOELIS & CO CL A CL A  8,089                        285,096                 392,317                    

MOHAWK INDS INC MOHAWK INDS INC COM  2,209                        310,027                 609,463                    

MOLSON COORS BREWING COMPANY MOLSON COORS BREWING COM CL B  5,675                        372,167                 465,747                    

MOMENTUM GROUP AB MOMENTUM GROUP AB SER'B'NPV  4,322                        24,193                   61,498                      

MOMO INC ADR MOMO INC ADR  59,740                      1,920,676             1,462,435                 

MONDELEZ INTL INC MONDELEZ INTL INC COM  95,331                      3,525,513             4,080,167                 

MONDI LTD MONDI LTD NPV  286,146                   7,461,984             7,379,470                 

MONEYSUPERMARKET.COM GROUP PLC MONEYSUPERMARKET.C ORD GBP0.0002  27,009                      119,408                 130,143                    

MONOLITHIC PWR SYS INC MONOLITHIC PWR SYS INC COM  5,109                        404,253                 574,047                    

MONOTARO CO.LTD MONOTARO CO.LTD NPV  173,300                   3,839,776             5,538,216                 

MONSANTO CO NEW MONSANTO CO NEW COM  18,142                      1,629,348             2,118,623                 

MONSTER BEVERAGE CORP NEW MONSTER BEVERAGE CORP NEW COM  4,769                        166,499                 301,830                    

MOODYS CORP MOODYS CORP COM  18,037                      1,682,693             2,662,442                 

MOOG INC MOOG INC CL A  4,600                        251,345                 399,510                    

MOOLEN (VAN DER) MOOLEN (VAN DER) EUR0.08  5,696                        28,563                   68                              

MOORIM PAPER MOORIM PAPER KRW5000  59,491                      181,691                 135,870                    

MORESCO CORP MORESCO CORP NPV  7,300                        104,645                 144,380                    

MORGAN SINDALL GRP MORGAN SINDALL GRP PLC ORD GBP0.05  26,616                      368,485                 514,149                    

MORGAN STANLEY MORGAN STANLEY COM STK USD0.01  154,231                   4,937,642             8,092,501                 

MORGUARD CORP MORGUARD CORPORATI COM NPV  1,000                        100,193                 143,246                    

MORGUARD NORTH AMERN RESIDENTIAL REAL ES MORGUARD NA RES RE TR UNIT  10,863                      116,047                 130,309                    

MORGUARD REAL ESTATE INVT TR MORGUARD REAL ESTA TRUST UNIT  12,600                      139,704                 138,776                    

MORNEAU SHEPELL INC MORNEAU SHEPHELL I COM STK  11,300                      193,800                 201,117                    

MORNINGSTAR INC MORNINGSTAR INC COM STK  1,299                        93,266                   125,964                    

MOSAIC CO/THE MOSAIC CO/THE  53,865                      1,539,348             1,382,176                 

MOTOR OIL SA MOTOR OIL SA EUR0.75  63,385                      703,523                 1,429,397                 
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MOTOROLA SOLUTIONS INC MOTOROLA SOLUTIONS INC  6,019                        338,370                 543,756                    

MPH HEALTH CARE AG MPH HEALTH CARE AG NPV  7,071                        27,736                   31,348                      

MPHASIS LTD MPHASIS LTD INR10  8,518                        80,419                   96,841                      

MSC INDL DIRECT INC MSC INDL DIRECT INC CL A COM  1,838                        134,930                 177,661                    

MSCI INC MSCI INC COMMON  6,250                        418,911                 790,875                    

MTI LTD MTI LTD NPV  137,600                   702,232                 786,635                    

MUDA HLDGS BERHAD MUDA HLDGS BHD MYR0.50  17,200                      8,534                     5,653                         

MULESOFT INC #REORG/MULESOFT CASH & STOCK MERGER SALESFORCE 2008483 05-02-2018  3,553                        88,399                   82,643                      

MULLEN GROUP LTD MULLEN GROUP LTD COM STK  28,483                      354,308                 357,814                    

MULTIPOLAR TECHNOLGY TBK MULTIPOLAR TECHNOL IDR100  277,400                   27,669                   12,676                      

MURO CORPORATION MURO CORPORATION NPV  3,100                        52,510                   53,607                      

MURPHY OIL CORP MURPHY OIL CORP COM  3,330                        159,645                 103,397                    

MURPHY USA INC MURPHY USA INC COM  750                           33,367                   60,270                      

MURRAY & ROBERTS HLDGS MURRAY & ROBERTS NPV  58,442                      45,033                   57,167                      

MYLAN NV MYLAN NV  17,204                      614,739                 727,901                    

NABORS INDUSTRIES INC NABORS INDUSTRIES COM USD0.10  6,385                        131,250                 43,610                      

NABTESCO CORP NABTESCO CORP NPV  54,200                      2,091,941             2,078,509                 

NAFCO CO LTD NAFCO CO LTD NPV  1,700                        26,653                   29,729                      

NAGACORP LTD NAGACORP LTD HKD0.0125  8,293,000                4,791,381             6,418,156                 

NAKABAYASHI CO LTD NAKABAYASHI CO LTD NPV  10,500                      47,733                   69,814                      

NAKANISHI INC NAKANISHI INC NPV  62,000                      2,174,275             3,236,218                 

NAKANO CORPORATION NAKANO CORPORATION NPV  44,900                      273,619                 257,482                    

NAMESON HLDGS LTD NAMESON HLDGS LTD HKD0.01  128,000                   27,798                   51,905                      

NASDAQ INC NASDAQ INC  3,669                        134,912                 281,889                    

NASPERS NASPERS 'N' ZAR0.02  63,060                      12,717,407           17,578,357              

NATIONAL CENTRAL COOLING (TABREED) TABREED COMSTK  328,262                   152,803                 162,665                    

NATIONAL FERTILIZERS LTD NATIONAL FERTILIZE INR10  77,241                      85,581                   89,007                      

NATIONAL FUEL GAS CO NATL FUEL GAS CO COM  1,654                        92,894                   90,821                      

NATIONAL INSTRS CORP NATIONAL INSTRS CORP COM  6,291                        181,233                 261,894                    

NATIONAL OILWELL VARCO INC NATIONAL OILWELL VARCO COM STK  20,330                      949,199                 732,287                    

NATIONAL RETAIL PPTYS INC NATIONAL RETAIL PPTYS INC COM STK  3,130                        111,575                 134,997                    

NATIONAL VISION HLDGS INC NATIONAL VISION HLDGS INC COM  1,296                        28,512                   52,631                      

NATURA COSMETICOS SA NATURA COSMETICOS SA COM NPV  324,900                   3,178,526             3,238,128                 

NAVIENT CORP NAVIENT CORP COM  63,362                      895,951                 843,982                    

NCR CORP NEW NCR CORP COM  21,218                      644,680                 721,200                    

NEC CAPITAL SOLUTIONS LIMITED NEC CAPITAL SOLUTIONS LTD NPV  5,500                        111,088                 113,174                    

NEC NETWORKS & SYSTEM INTEGRATION NEC NETWORKS AND SYSTEM INTEGRATION CORPORATION  2,900                        62,411                   76,329                      

NEENAH ENTERPRISES INC NEW NEENAH ENTERPRISES INC NEW COM STK  34,920                      2,351                     68,094                      

NEMETSCHEK AG NEMETSCHEK SE ORD NPV  80,676                      4,800,727             7,250,181                 

NEOGENOMICS INC NEOGENOMICS INC COM NEW COM NEW  35,258                      300,293                 312,386                    

NEOPOST NEOPOST EUR1  34,807                      947,271                 1,003,110                 

NEOWIZ CORPORATION NEOWIZ HOLDINGS CORP  2,034                        26,669                   25,269                      

NESTLE S A ADR NESTLE S A SPONSORED ADR REPSTG REG SH  27,200                      1,667,709             2,338,384                 

NESTLE SA NESTLE SA CHF0.10(REGD)  162,528                   10,159,679           13,976,241              

NESTLE(MALAYSIA BERHAD) NESTLE (MALAYSIA) MYR1  12,200                      247,571                 311,105                    

NETAPP INC NETAPP INC COM STK  42,773                      1,661,142             2,366,202                 

NETEASE INC ADR NETEASE INC SPONSORED ADR ADR EACH REPR 25 COM STK USD0.0001  19,235                      5,616,866             6,637,421                 

NETENT AB NETENT AB SER'B'NPV  530,454                   4,405,680             3,660,538                 

NETFLIX INC NETFLIX INC COM STK  4,995                        227,188                 958,840                    

NETGEAR INC NETGEAR INC COM  9,000                        327,584                 528,750                    

NETSHOES CAYMAN LTD NETSHOES CAYMAN LTD COM USD0.01  190,977                   2,995,488             1,508,718                 

NEUROCRINE BIOSCIENCES INC NEUROCRINE BIOSCIENCES INC COM  6,140                        264,325                 476,403                    

NEVRO CORP NEVRO CORP COM  4,260                        376,715                 294,110                    

NEW HOPE CORPORATION NEW HOPE CORP NPV  17,787                      25,291                   34,780                      

NEW RESIDENTIAL INVT CORP NEW RESIDENTIAL INVT CORP COM NEW COM NEW  6,280                        104,194                 112,286                    

NEW STAR METALS HOLDINGS LLC PVTPL NEW STAR METALS HOLDINGS LLC WARRANT  185,353                   329,450                 329,450                    

NEW YORK CMNTY BANCORP INC NEW YORK CMNTY BANCORP INC COM  9,892                        160,695                 128,794                    

NEW ZEALAND OIL & GAS NZ OIL & GAS NPV  57,699                      69,349                   28,725                      

NEWAYS ELECTRONICS INTERNATIONAL NEWAYS ELEC INT NV EUR0.50  1,547                        16,631                   25,357                      

NEWELL BRANDS INC NEWELL BRANDS INC COM  15,657                      517,728                 483,801                    

NEWFIELD EXPL CO NEWFIELD EXPLORATION  40,284                      1,586,470             1,270,155                 

NEWMARKET CORP NEWMARKET CORP COM  489                           193,905                 194,324                    

NEWMONT MNG CORP NEWMONT MINING CORP NEW COM  17,252                      531,553                 647,295                    

NEWOCEAN ENERGY HOLDINGS LIMITED NEWOCEAN ENERGY HL HKD0.10  294,000                   111,532                 77,098                      

NEWS CORP NEW NEWS CORP COM CL A  12,214                      155,023                 197,989                    

NEWS CORP NEW NEWS CORP COM CL B  3,850                        54,141                   63,910                      

NEX GROUP PLC NEX GROUP PLC ORD GBP0  216,495                   1,857,186             1,776,218                 

NEXITY NEXITY EUR5  29,987                      1,403,972             1,786,736                 

NEXTERA ENERGY INC NEXTERA ENERGY INC COM  11,611                      1,018,480             1,813,522                 

NGK SPARK PLUG CO NGK SPARK PLUG CO NPV  145,900                   3,066,418             3,547,449                 

NICE LTD ADR NICE LTD SPONSORED ADR  4,030                        330,189                 370,397                    

NICHIREKI CO LTD NICHIREKI CO LTD NPV  43,577                      331,538                 562,459                    

NICHIRIN CO LTD NICHIRIN CO LTD NPV  13,910                      198,336                 373,526                    

NICK SCALI NICK SCALI NPV  19,362                      105,251                 100,405                    

NIELSEN HOLDINGS N.V. NIELSEN HOLDINGS PLC COMSTK  21,280                      900,345                 774,592                    

NIHON ESLEAD CORPORATION NIHON ESLEAD CORP NPV  14,200                      204,631                 318,287                    

NIHON M&A CENTER INC NIHON M&A CENTER I NPV  18,700                      628,520                 891,425                    

NIKE INC NIKE INC CL B  88,418                      3,181,249             5,530,546                 

NIKKO CO LTD NIKKO CO LTD NPV  2,000                        38,943                   42,255                      

NINTENDO CO LTD NINTENDO CO LTD NPV  27,500                      9,997,510             10,055,260              

NIPPON BEET SUGAR MANUFACTURING CO NIPPON BEET SUGAR NPV  5,000                        97,834                   121,083                    

NIPPON CARBIDE INDUSTRIES CO INC NIPPON CARBIDE IND JPY50  2,500                        45,251                   47,781                      

NIPPON CARE SUPPLY CO NIPPON CARE SUPPLY NPV  11,100                      149,774                 130,953                    

NIPPON CHEMICAL INDUSTRIAL CO NIPPON CHEM INDL NPV  22,800                      445,637                 513,278                    

NIPPON CHEMIPHAR CO NIPPON CHEMIPHAR CO LTD NPV  1,600                        95,796                   67,395                      

NIPPON FILCON CO NIPPON FILCON CO NPV  8,000                        57,609                   55,819                      

NIPPON KINZOKU CO NIPPON KINZOKU CO NPV  4,500                        108,846                 106,418                    

NIPPON PISTON RING CO NIPPON PISTON RING NPV  15,000                      302,187                 300,399                    

NIPPON ROAD CO LTD NIPPON ROAD CO LTD NPV  18,300                      707,966                 1,070,546                 

NIPPON SEISEN CO NIPPON SEISEN CO NPV  2,600                        85,507                   121,633                    

NIPPON SHINYAKU CO NIPPON SHINYAKU CO NPV  30,100                      1,639,801             2,247,146                 

NIPPON VALQUA INDUSTRIES NIPPON VALQUA INDS NPV  3,400                        83,997                   93,111                      

NIRAKU GC HOLDINGS INC NIRAKU GC HOLDINGS NPV  443,000                   61,684                   40,802                      

NISOURCE INC NISOURCE INC COM  10,657                      133,224                 273,565                    

NISSAN TOKYO SALES HLDG NISSAN TOKYO SALES NPV  30,700                      123,065                 110,373                    

NISSEI PLASTIC INDUSTRIAL CO NISSEI PLASTIC IND NPV  35,900                      357,664                 542,404                    
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NISSHIN FUDOSAN NISSHIN FUDOSAN NPV  116,800                   399,959                 961,150                    

NISSHIN OILLIO GROUP LTD NISSHIN OILLIO GP NPV  1,600                        48,041                   48,504                      

NISSIN CORP NISSIN CORP NPV  10,400                      178,891                 292,659                    

NITTETSU MINING CO NITTETSU MINING CO NPV  8,500                        430,577                 622,503                    

NITTO KOGYO CORPORATION NITTO KOGYO CORP NPV  7,400                        144,705                 118,834                    

NITTOBEST CORP NITTOBEST CORP NPV  3,100                        31,098                   26,033                      

NITTOC CONSTRUCTION CO NITTOC CONSTRUCT NPV  8,800                        48,452                   55,620                      

NOBLE ENERGY INC NOBLE ENERGY INC COM  15,670                      560,976                 456,624                    

NOF CORP NOF CORP NPV  101,900                   1,782,513             2,736,329                 

NOLATO AB NOLATO AB SER'B'NPV  709                           13,861                   46,675                      

NOMAD FOODS LIMITED NOMAD FOODS LIMITED COMMON STOCK  31,535                      528,949                 533,257                    

NORBORD INC NORBORD INC COMSTK  34,972                      1,027,817             1,187,644                 

NORDSON CORP NORDSON CORP COM  4,014                        354,437                 587,650                    

NORDSTROM INC NORDSTROM INC COM  9,410                        515,014                 445,846                    

NORFOLK SOUTHN CORP NORFOLK SOUTHN CORP COM  7,188                        485,502                 1,041,541                 

NORITAKE COMPANY LIMITED NORITAKE CO LTD NPV  10,300                      328,547                 522,086                    

NORITZ CORP NORITZ CORP JPY50  8,900                        173,128                 174,603                    

NORMA GROUP SE NORMA GROUP SE NPV  44,489                      1,929,827             2,990,051                 

NORTEL NETWORKS CORP NEW NORTEL NETWORKS CORP NEW COM  184                           1,321                     -                             

NORTH AMERN ENERGY PARTNERS INC #REORGNORTH AMERN ENERGY NAME CHANGE NORTH AMERN CONSTR 04-16-2018  6,318                        33,387                   31,274                      

NORTH ATLANTIC TRADING INC N ATLC TRADING INC COM  1,143                        12                           11                              

NORTHERN TR CORP NORTHERN TR CORP COM  6,870                        392,136                 686,244                    

NORTHROP GRUMMAN CORP NORTHROP GRUMMAN CORP COM  8,370                        1,507,573             2,568,837                 

NORTHVIEW APT REAL ESTATE INVT TR NORTHVIEW APT R/ES TRUST UNITS  11,800                      211,803                 235,350                    

NORWEGIAN CRUISE LINE HLDGS LTD NORWEGIAN CRUISE LINE HLDGS LTD COM USD0.001  5,870                        291,515                 312,578                    

NOVA MEASURING INSTRUMENTS NOVA MEASURING INSTRUMENTS  3,289                        32,519                   85,218                      

NOVARTIS AG NOVARTIS AG CHF0.50 (REGD)  94,631                      6,386,240             8,001,636                 

NOVOZYMES A/S NOVOZYMES A/S SERIES'B'DKK2 (POST CONSOLIDAT  40,300                      1,455,095             2,304,101                 

NRG ENERGY INC NRG ENERGY INC COM NEW  12,751                      304,273                 363,148                    

NRW HOLDINGS LIMITED NRW HOLDINGS LTD NPV  52,110                      23,716                   64,194                      

NSD CO.LTD NSD CO LTD NPV  5,500                        98,925                   117,372                    

NTT DOCOMO INC NTT DOCOMO NPV  61,262                      1,470,717             1,447,121                 

NU SKIN ENTERPRISES INC NU SKIN ENTERPRISES INC CL A CL A  9,843                        492,589                 671,588                    

NUANCE COMMUNICATIONS INC NUANCE COMMUNICATIONS INC COM  5,866                        97,492                   95,909                      

NUCOR CORP NUCOR CORP COM  59,030                      3,284,596             3,753,127                 

NUTRI SYS INC NEW NUTRI SYS INC NEW COM  6,480                        190,036                 340,848                    

NVC LIGHTING HOLDING LIMITED NVC LTG HOLDINGS COMSTK  216,000                   30,141                   21,276                      

NVIDIA CORP NVIDIA CORP COM  7,039                        238,219                 1,362,047                 

NVR INC N V R INC COM  233                           327,746                 817,415                    

NXP SEMICONDUCTORS N V NXP SEMICONDUCTORS N V COM STK  1,922                        211,593                 225,047                    

O REILLY AUTOMOTIVE INC NEW O REILLY AUTOMOTIVE INC NEW COM USD0.01  6,939                        1,307,226             1,669,107                 

OBALON THERAPEUTICS INC OBALON THERAPEUTICS INC COM  13,890                      149,377                 91,813                      

OCCIDENTAL PETROLEUM CORP OCCIDENTAL PETROLEUM CORP  18,818                      1,251,864             1,386,134                 

OCEANEERING INTL INC OCEANEERING INTL INC COM  1,956                        74,696                   41,350                      

ODELIC CO LTD ODELIC CO LTD NPV  5,500                        191,803                 234,354                    

ODFJELL DRILLING LIMITED ODFJELL DRILLING LIMITED USD0.01  58,756                      109,538                 262,196                    

ODONTOPREV SA ODONTOPREV SA COM NPV  633,300                   2,478,723             3,037,534                 

OENON HOLDINGS INC OENON HOLDINGS INC JPY50  84,000                      205,236                 275,899                    

OFFICE DEPOT INC OFFICE DEPOT INC COM  5,200                        30,337                   18,408                      

OGE ENERGY CORP OGE ENERGY CORP COM  4,136                        105,658                 136,116                    

OHB SE OHB SE NPV  6,629                        242,815                 355,140                    

OHSHO FOOD SERVICE CORP OHSHO FOOD SERVICE NPV  900                           40,317                   43,063                      

OIL & NATURAL GAS CORPORATION OIL & NATURAL GAS  47,199                      133,968                 144,346                    

OIL REFINERIES LTD OIL REFINERIES LTD COM STK ILS1  981,184                   473,350                 470,292                    

OITA BANK OITA BANK NPV  27,700                      1,041,213             1,077,017                 

OKTA INC OKTA INC CL A CL A  4,293                        101,991                 109,944                    

OKURA INDUSTRIAL CO OKURA INDUSTRIAL NPV  67,000                      334,074                 410,981                    

OLAV THON EIENDOMSSELSKAP OLAV THON EIENDOMS NOK1  1,196                        25,173                   23,834                      

OLD DOMINION FGHT LINE INC OLD DOMINION FGHT LINE INC COM  3,162                        221,257                 415,961                    

OLD REP INTL CORP OLD REP INTL CORP COM  5,072                        92,872                   108,439                    

OLIN CORP OLIN CORP COM  3,360                        94,958                   119,549                    

OLLIES BARGAIN OUTLET HLDGS INC OLLIES BARGAIN OUTLET HLDGS INC COM  3,123                        92,088                   166,300                    

OMEGA HEALTHCARE INVS INC OMEGA HEALTHCARE INVS INC REIT  15,970                      511,855                 439,814                    

OMNICOM GROUP INC OMNICOM GROUP INC COM  22,737                      1,613,354             1,655,936                 

ON SEMICONDUCTOR CORP ON SEMICONDUCTOR CORP COM  149,466                   2,180,181             3,129,818                 

ONEMAIN HLDGS INC ONEMAIN HLDGS INC COM  1,290                        51,653                   33,527                      

ONEOK INC NEW ONEOK INC COM STK  29,514                      1,417,170             1,577,523                 

ONMOBILE GLOBAL LTD ONMOBILE GLOBAL LT INR10  217,020                   368,850                 192,956                    

ONOKEN CO LTD ONOKEN CO LTD NPV  24,200                      319,174                 436,953                    

OOREDOO OOREDOO TELECOM Q.S.C. QAR10  125,568                   3,161,676             3,137,476                 

OPENJOBMETIS OPENJOBMETIS NPV  3,993                        51,032                   61,757                      

OPKO HEALTH INC OPKO HEALTH INC COM STK  8,300                        110,544                 40,670                      

OPTO TECH CORP OPTO TECH CORPN TWD10  160,000                   108,735                 115,060                    

ORACLE CORP ORACLE CORP COM  121,160                   4,592,776             5,728,445                 

ORACLE FINANCIAL SERVICES SOFTWARE ORACLE FIN SERVICE INR5  2,872                        166,501                 184,397                    

ORANGE BELGIUM ORANGE BELGIUM  13,565                      320,616                 285,055                    

ORBCOMM INC ORBCOMM INC COM STK  35,144                      301,408                 357,766                    

ORBITAL ATK INC ORBITAL ATK INC COM  4,279                        382,590                 562,689                    

ORGANO CORP ORGANO CORP NPV  3,200                        79,797                   93,600                      

ORIENTAL WATCH HLDGS ORIENTAL WATCH HLD HKD0.10  144,000                   26,832                   32,789                      

ORIGIN ELECTRIC CO ORIGIN ELECTRIC CO NPV  2,000                        36,150                   31,105                      

ORION ORION ENGINEERED CARBONS SA COMMON STOCK  1,283                        32,767                   32,845                      

OSG CORPORATION CO LTD OSG CORPORATION CO NPV  102,400                   1,877,317             2,217,985                 

OSHKOSH CORPORATION OSHKOSH CORPORATION  7,272                        282,704                 660,952                    

OSLO BORS VPS HLDG OSLO BORS VPS HLDG NOK2  1,844                        25,887                   28,068                      

OTSUKA CORPORATION OTSUKA CORP NPV  47,300                      2,519,843             3,627,803                 

OUE LIMITED OUE LTD NPV  85,200                      103,358                 119,219                    

OUTFRONT MEDIA INC OUTFRONT MEDIA INC COM  3,745                        105,867                 86,884                      

OVERSEAS CHINESE TOWN(ASIA)HLDGS O/SEAS CHINESE T.A HKD0.1  210,000                   83,895                   86,232                      

OVERSTOCK COM INC DEL OVERSTOCK COM INC DEL COM  2,601                        181,119                 166,204                    

OWENS CORNING NEW OWENS CORNING NEW COM STK  2,313                        85,501                   212,657                    

OWENS ILL INC OWENS ILL INC COM NEW  9,507                        208,004                 210,770                    

OZ MINERALS LTD OZ MINERALS LTD COMSTK  390,346                   2,007,379             2,796,632                 

OZAK GAYRIMENKUL YATIRIM ORT OZAK GAYRIMENKUL YATIRIM ORT TRY1  53,271                      40,753                   32,876                      

P.S.MITSUBISHI CONSTRUCTION CO.LTD P.S.MITSUBISHI CON NPV  34,100                      182,010                 284,848                    

PACCAR INC PACCAR INC COM  18,437                      1,014,985             1,310,502                 
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PACIFIC ANDES INTERNATIONAL HLDGS PACIFIC ANDES INTL HKD0.10  634,000                   103,975                 11,841                      

PACKAGING CORP AMER PACKAGING CORP AMER COM ISIN US6951561090  13,760                      1,004,331             1,658,768                 

PACWEST BANCORP DEL PACWEST BANCORP DEL COM  2,680                        114,685                 135,072                    

PADAENG INDUSTRY PADAENG INDUSTRY THB10 (NVDR)  211,100                   101,958                 145,743                    

PADAENG INDUSTRY PADAENG INDUSTRY THB10(ALIEN MKT)  431,900                   241,642                 298,182                    

PADINI HLDGS BERHAD PADINI HLDGS BHD MYR0.10  682,600                   334,687                 890,568                    

PAGEGROUP PLC PAGEGROUP PLC ORD GBP0.01  347,926                   2,050,872             2,200,321                 

PALO ALTO NETWORKS INC PALO ALTO NETWORKS INC COM USD0.0001  14,931                      2,066,651             2,164,099                 

PANDORA MEDIA INC PANDORA MEDIA INC  16,376                      245,815                 78,932                      

PAPELES Y CART DE EUROPA PAPELES Y CART EUR EUR2  24,891                      168,799                 338,195                    

PARADE TECHNOLOGIES LTD PARADE TECHNOLOGIE TWD10  166,000                   2,826,999             3,285,582                 

PARAGON OFFSHORE PLC PARAGON OFFSHORE PLC  791                           15,425                   10,283                      

PARAMOUNT GROUP INC PARAMOUNT GROUP INC COM  4,240                        75,038                   67,204                      

PARK HOTELS & RESORTS INC PARK HOTELS & RESORTS INC COM  2,970                        84,796                   85,388                      

PARKER CORPORATION PARKER CORPORATION NPV  5,000                        25,629                   30,315                      

PARKER-HANNIFIN CORP PARKER-HANNIFIN CORP COM  23,102                      3,303,221             4,610,697                 

PARKSON HOLDINGS BERHAD PARKSON HOLDINGS MYR1  196,400                   27,882                   24,993                      

PARSLEY ENERGY INC PARSLEY ENERGY INC CL A CL A  51,107                      1,221,906             1,504,590                 

PASONA GROUP INC PASONA GROUP INC NPV  17,200                      202,709                 349,191                    

PATHEON N V PATHEON N V COM USD0.01  2,300                        71,582                   80,454                      

PATTERSON COS INC PATTERSON COS INC COM  3,050                        106,581                 110,197                    

PATTERSON-UTI ENERGY INC PATTERSON-UTI ENERGY INC COM  4,245                        93,246                   97,677                      

PAYCHEX INC PAYCHEX INC COM  26,281                      1,293,305             1,789,210                 

PAYCOM SOFTWARE INC PAYCOM SOFTWARE INC COM  6,732                        379,076                 540,782                    

PAYLOCITY HLDG CORP PAYLOCITY HLDG CORP COM  4,953                        252,503                 233,583                    

PAYPAL HLDGS INC PAYPAL HLDGS INC COM  94,670                      2,763,805             6,969,605                 

PBF ENERGY INC PBF ENERGY INC CL A CL A  2,200                        64,519                   77,990                      

PBG SA (BR) PBG SA (BR) COM NPV  148,400                   171,151                 245,611                    

PCA CORPORATION PCA CORPORATION NPV  2,000                        29,989                   31,957                      

PEC LTD PEC LTD COMSTK  56,800                      28,599                   26,989                      

PEET LIMITED PEET LIMITED NPV  5,873                        5,441                     6,477                         

PEGATRON CORPORATION PEGATRON CORP TWD10  980,000                   2,098,429             2,371,087                 

PENDRAGON PENDRAGON ORD GBP0.05  272,130                   179,281                 104,915                    

PENSKE AUTOMOTIVE GROUP INC PENSKE AUTOMOTIVE GROUP INC COM STK  780                           37,736                   37,323                      

PENTAIR PLC PENTAIR PLC COM STK  5,367                        370,078                 379,018                    

PENUMBRA INC PENUMBRA INC COM  6,404                        469,956                 602,616                    

PEOPLES UTD FINL INC PEOPLES UTD FINL INC COM  10,990                      180,605                 205,513                    

PEPSICO INC PEPSICO INC COM  65,730                      6,118,864             7,882,342                 

PER AARSLEFF HOLDING A/S PER AARSLEFF HLDNG SER'B'DKK2  25,708                      350,352                 810,579                    

PEREGRINE HLDGS PEREGRINE HLDGS ZAR0.001  231,522                   499,148                 477,631                    

PERKINELMER INC PERKINELMER INC COM  4,618                        167,270                 337,668                    

PERRIGO CO PLC  FORMERLY PERRIGO CO LTD PERRIGO COMPANY LIMITED COM EUR0.001  4,443                        670,818                 387,252                    

PERSOL HOLDINGS CO LTD PERSOL HOLDINGS CO NPV  76,100                      1,306,276             1,907,735                 

PETRO RIO SA PETRO RIO S A COM  4,000                        73,848                   98,640                      

PETROCHINA CO PETROCHINA CO 'H'CNY1  2,014,000                1,417,872             1,404,104                 

PETROLEOS DE CHILE SA EMPRESAS COPEC SA COM NPV  18,503                      213,234                 292,315                    

PETROLEUM AUTHORITY OF THAILAND PTT PUBLIC COMPANY THB10(ALIEN MKT)  2,000                        25,372                   27,002                      

PETRON MALAYSIA REFINING & MKTG BHD PETRON MALAYSIA REFINING AND MARKETING BERHAD  279,400                   433,478                 934,785                    

PETRONAS CHEMICALS GROUP BHD PETRONAS CHEMICALS GROUP BHD  753,400                   1,313,371             1,433,452                 

PETROQUEST ENERGY INC PETROQUEST ENERGY INC COM NEW COM NEW  26,363                      -                          49,826                      

PFIZER INC PFIZER INC COM  411,971                   11,995,782           14,921,590              

PG&E CORP PG& E CORP COM  12,506                      618,848                 560,644                    

PHILIP MORRIS INTL INC PHILIP MORRIS INTL COM STK NPV  108,854                   9,253,588             11,500,425              

PHILLIPS 66 PHILLIPS 66 COM  14,514                      722,791                 1,468,091                 

PHISON ELECTRONICS CORP PHISON ELECTRONICS TWD10  168,000                   1,947,817             1,648,470                 

PHOENIX MECANO AG PHOENIX MECANO AG CHF1 (BR)  42                              24,926                   26,484                      

PICO FAR EAST HLDGS PICO FAR EAST HLDG HKD0.05  180,000                   67,635                   71,841                      

PIEDMONT OFFICE RLTY TR INC PIEDMONT OFFICE REALTY TRU-A  2,942                        57,482                   57,693                      

PILGRIMS PRIDE CORP NEW PILGRIMS PRIDE CORP  29,619                      643,606                 919,966                    

PING AN INSURANCE(GROUP)CO.OF CHINA PING AN INSURANCE GROUP 'H' CNY1  1,300,000                11,104,177           13,528,328              

PINNACLE FINL PARTNERS INC PINNACLE FINL PARTNERS INC COM  7,979                        520,254                 529,008                    

PINNACLE FOODS INC DEL PINNACLE FOODS INC DEL COM  2,470                        100,334                 146,891                    

PINNACLE WEST CAP CORP PINNACLE W. CAP CORP COM  26,156                      2,124,399             2,227,968                 

PIONEER CORP PIONEER CORP NPV  618,600                   1,611,863             1,252,027                 

PIONEER CREDIT LTD PIONEER CREDIT LTD NPV  14,450                      24,848                   33,341                      

PIONEER NAT RES CO PIONEER NAT RES CO COM  9,759                        1,401,788             1,686,843                 

PITNEY BOWES INC PITNEY BOWES INC COM  3,799                        125,513                 42,473                      

PLANET FITNESS INC PLANET FITNESS INC CL A CL A  27,708                      565,703                 959,528                    

PLANET TECHNOLOGY CORPORATION PLANET TECHNOLOGY TWD10  42,000                      79,164                   86,940                      

PLATFORM SPECIALTY PRODS CORP PLATFORM SPECIALTY PRODS CORP COM USD0.01  9,500                        142,073                 94,240                      

PLUS500 LIMITED PLUS500 LTD ORD ILS0.01 (DI)  125,319                   1,233,352             1,540,137                 

PNC FINL SVCS GROUP INC PNC FINANCIAL SERVICES GROUP COM STK  18,739                      2,202,796             2,703,850                 

PNE WIND AG PNE WIND AG NPV (REGD)  18,852                      63,116                   64,970                      

POL.GORNICTWO NAFT.I GAZOWNICTWO SA POL.GORN.NAFT.I GA PLN1.00  408,977                   718,589                 740,320                    

POLARIS INDS INC POLARIS INDS INC COM  4,139                        442,825                 513,195                    

POLARIS INFRASTRUCTURE INC POLARIS INFRASTRUC COM NPV(POST REV SPLT)  1,635                        20,699                   22,693                      

POLETOWIN PITCREW HLDG POLETOWIN PITCREW NPV  47,900                      425,942                 893,368                    

POLSKI KONCERN NAFTOWY ORLEN SA PKN ORLEN SA PLN1.25  19,689                      373,402                 600,620                    

POLYONE CORP POLYONE CORP COM  6,040                        274,419                 262,740                    

POLYPIPE GROUP PLC POLYPIPE GROUP PLC ORD GBP0.001  723,797                   3,432,105             3,849,886                 

POLYPLEX CORP POLYPLEX CORP INR10(DEMAT)  13,297                      99,024                   114,976                    

POLYPLEX THAILAND POLYPLEX THAILAND THB1(NVDR)  70,100                      26,309                   28,178                      

POLYTEC HOLDING AG POLYTEC HOLDING AG EUR1.00 (BR)  9,499                        188,037                 211,018                    

POOL CORP POOL CORP COM STK  2,799                        269,064                 362,890                    

POONGSAN CORPORATION POONGSAN CORP KRW5000  13,821                      375,182                 613,234                    

POPULAR INC POPULAR INC COM NEW COM USD6 (POST REV SPLIT)  2,107                        98,332                   74,777                      

POSCO POSCO KRW5000  28,904                      6,540,063             8,977,236                 

POSCO COATED&COLOR STEEL CO LTD POSCO COATED & COLOR STEEL CO., LTD KRW5000  1,493                        50,285                   39,746                      

POST HLDGS INC POST HLDGS INC COM STK  1,340                        103,413                 106,168                    

POSTNL N.V. POSTNL NV EUR0.48  165,801                   786,314                 811,507                    

POWERLONG REAL ESTATE HOLDINGS LTD POWERLONG REAL EST HKD0.01  289,000                   57,549                   140,114                    

PPG INDS INC PPG IND INC COM  6,578                        505,090                 768,442                    

PPL CORP PPL CORP COM ISIN US69351T1060  39,046                      1,291,047             1,208,474                 

PRAKASH INDUSTRIES LTD PRAKASH INDUSTRIES INR10  80,188                      67,290                   245,988                    

PRAXAIR INC PRAXAIR INC COM  3,764                        323,572                 582,216                    

PRE-BUILT PUBLIC COMPANY LIMITED PRE-BUILT PUBLIC C THB1(NVDR)  81,200                      34,764                   30,895                      
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PREMIER GOLD MINES LTD PREMIER GOLD MINES COM NPV  58,300                      168,774                 167,509                    

PREMIER INC PREMIER INC CL A CL A  1,861                        64,516                   54,323                      

PRICE T ROWE GROUP INC T ROWE PRICE GROUP INC  9,494                        579,353                 996,205                    

PRICELINE GROUP INC #REORG/THE PRICELINE NAME CHANGE BOOKING HLDGS 2M11AX2 02-27-2018  3,068                        3,516,790             5,331,386                 

PRIMA INDUSTRIE SPA PRIMA INDUSTRIE SP EUR2.5  13,410                      433,875                 544,272                    

PRIME RETIREMENT AND AGED CARE PROP PRIME RETIREMENT NPV UNITS  10,511                      8,264                     395                            

PRIMO WTR CORP PRIMO WTR CORP COM  32,547                      417,987                 409,116                    

PRINCIPAL FINL GROUP INC PRINCIPAL FINL GROUP INC COM STK  8,622                        341,389                 608,368                    

PROASSURANCE CORP PROASSURANCE CORP COM  1,100                        49,743                   62,865                      

PROCTER & GAMBLE CO PROCTER & GAMBLE COM NPV  77,921                      5,886,208             7,159,381                 

PROFILGRUPPEN AB PROFILGRUPPEN AB SER'B'NPV  15                              196                         229                            

PROGRESSIVE CORP OH PROGRESSIVE CORP OH COM  47,442                      1,673,668             2,671,933                 

PROLOGIS INC PROLOGIS INC COM  39,894                      1,856,039             2,573,562                 

PROOFPOINT INC PROOFPOINT INC COM  4,959                        405,883                 440,409                    

PROSEGUR COMPANIA SEGURIDAD PROSEGUR SEGURIDAD EUR0.06  463,329                   2,909,070             3,644,194                 

PROSPERITY BANCSHARES INC PROSPERITY BANCSHARES INC COM  1,410                        88,248                   98,799                      

PROTO LABS INC PROTO LABS INC COM  3,501                        230,894                 360,603                    

PRUDENTIAL PRUDENTIAL GBP0.05  518,572                   11,219,138           13,367,051              

PRUDENTIAL FINL INC PRUDENTIAL FINL INC COM  21,878                      1,356,607             2,515,532                 

PSG GROUP PSG GROUP LTD ZAR0.01  72,863                      1,373,995             1,589,096                 

PSK INC PSK INC KRW500  25,987                      287,638                 625,067                    

PT BANK NEGARA INDONESIA(PERSERO) PT BANK NEGARA IND LKD SHS(IDR7500 & IDR375)  6,808,300                2,739,803             4,967,914                 

PT MEDIA NUSANTARA CIRTA TBK PT MEDIA NUSANTARA IDR100  19,394,800              2,794,962             1,836,913                 

PTC INC PTC INC COM  8,066                        395,412                 490,171                    

PTT EXPLORATION & PRODUCTION PUBLIC PTT EXPLORTN & PRD THB1(NVDR)  256,900                   691,864                 788,279                    

PTT GLOBAL CHEMICAL PUBLIC CO LTD PTT GLOBAL CHEMICAL PUBLIC CO LTD THB10(NVDR)  952,900                   1,813,686             2,485,318                 

PTT PUBLIC COMPANY PTT PUBLIC COMPANY THB10(NVDR)  391,200                   3,960,372             5,281,620                 

PUBLIC BANK BERHAD PUBLIC BK BHD MYR1  1,169,100                5,508,793             6,002,940                 

PUBLIC POWER CORP. FINANCE PLC PUBLIC POWER CORP EUR2.48  67,299                      198,766                 157,585                    

PUBLIC STORAGE PUB STORAGE COM  1,734                        221,649                 362,406                    

PUBLIC SVC ENTERPRISE GROUP INC PUB SERVICE ENTERPRISE GROUP INC COM  76,930                      2,972,049             3,961,895                 

PULTEGROUP INC PULTE GROUP INC  12,828                      250,737                 426,531                    

PUNCH INDUSTRY CO LTD PUNCH INDUSTRY CO NPV  6,600                        34,905                   79,856                      

PURE INDL REAL ESTATE TR PURE INDUSTRIAL RE TRUST UNITS  747,022                   3,320,329             4,036,345                 

PURECIRCLE LTD PURECIRCLE LTD ORD USD0.10 (DI)  358,572                   1,565,774             2,265,222                 

PVH CORP PVH CORP COM USD1  31,407                      3,155,053             4,309,354                 

QATAR FUEL - WOQOD QATAR FUEL - WOQOD QAR10  4,110                        158,146                 115,671                    

QATAR NATIONAL BANK QATAR NATIONAL BK QAR10  21,712                      751,355                 757,058                    

QEP RES INC QEP RES INC COM STK  4,860                        121,554                 46,510                      

QIAGEN NV QIAGEN NV EUR0.01  8,398                        228,349                 259,750                    

QINETIQ GROUP QINETIQ GROUP ORD GBP0.01  657,921                   2,095,794             2,056,796                 

QINGLING MOTORS CO QINGLING MOTORS 'H'CNY1  364,000                   115,196                 115,943                    

QISDA CORPORATION QISDA CORPORATION TWD10  704,000                   440,499                 500,348                    

QORVO INC QORVO INC COM  12,807                      905,888                 852,946                    

QUAD / GRAPHICS INC QUAD / GRAPHICS INC COM STK  99                              -                          2,237                         

QUALCOMM INC QUALCOMM INC COM  58,412                      3,266,938             3,739,536                 

QUALICORP SA QUALICORP SA EQUITY  263,600                   1,659,935             2,463,477                 

QUANTA SVCS INC QUANTA SVCS INC COM  48,956                      1,710,729             1,914,669                 

QUEBECOR INC QUEBECOR INC CLASS'B'SUB-VTG NPV  91,400                      1,018,318             1,728,864                 

QUEST DIAGNOSTICS INC QUEST DIAGNOSTICS INC COM  7,174                        431,180                 706,567                    

QUICK CO LTD QUICK CO LTD NPV  51,600                      602,713                 818,546                    

RADIANT OPTO-ELECTRONICS CORP RADIANT OPTO-ELECT TWD10  431,000                   744,021                 1,023,966                 

RAJESH EXPORTS RAJESH EXPORTS INR1  86,070                      881,010                 1,084,177                 

RALPH LAUREN CORP RALPH LAUREN CORP CL A CL A  1,831                        164,673                 189,856                    

RANGE RES CORP RANGE RES CORP COM  6,881                        299,677                 117,390                    

RAS AL KHAIMAH PROPERTIES RAS AL KHAIMAH AED1  135,407                   21,344                   26,176                      

RASSINI SAB DE CV RASSINI SAB DE CV CPO NPV(1 SER'C'& 1 SER'B')  31,885                      146,804                 114,891                    

RATCHABURI ELECTRICITY GENERATING RATCHABURI ELECTRI THB10(NVDR)  143,200                   208,581                 238,374                    

RATHBONE BROS RATHBONE BROTHERS ORD GBP0.05  2,022                        72,272                   69,859                      

RAUBEX GROUP LTD RAUBEX GROUP LTD ZAR0.01  24,731                      43,545                   39,833                      

RAYMOND JAMES FINL INC RAYMOND JAMES FNCL INC COM STK  32,582                      1,973,029             2,909,573                 

RAYONIER INC RAYONIER INC REIT  2,615                        66,197                   82,712                      

RAYSUM CO LTD RAYSUM CO LTD NPV  72,100                      619,460                 935,092                    

RAYTHEON CO RAYTHEON CO USD0.01  13,713                      1,723,621             2,575,987                 

RBC BEARINGS INC RBC BEARINGS INC COM  2,119                        262,215                 267,842                    

RDI REIT PLC RDI REIT PLC  279,051                   128,470                 138,990                    

REACH PLC REACH PLC ORD GBP0.10  84,845                      106,461                 91,245                      

REALIA BUSINESS SA REALIA BUSINESS SA ORD EUR0.24  36,902                      42,613                   48,743                      

REALOGY HLDGS CORP REALOGY HLDGS CORP COM  2,780                        117,810                 73,670                      

REALPAGE INC REALPAGE INC COM STK  13,040                      359,327                 577,672                    

REALTY INCOME CORP REALTY INCOME CORP COM  9,153                        439,305                 521,904                    

RECIPHARM AB RECIPHARM AB SER'B'NPV  302,029                   4,823,837             3,642,793                 

RECKITT BENCKISER GROUP PLC RECKITT BENCK GRP ORD GBP0.10  26,400                      2,385,717             2,470,955                 

RED ELECTRICA CORP RED ELECTRICA CORP EUR0.5  12,268                      260,551                 275,625                    

RED HAT INC RED HAT INC COM  14,509                      923,107                 1,742,531                 

REDFIN CORP REDFIN CORP COM  6,039                        115,094                 189,141                    

REDROW REDROW ORD GBP0.10  78,111                      549,392                 691,575                    

REGAL BELOIT CORP REGAL BELOIT CORP COM  941                           59,927                   72,081                      

REGAL ENTMT GROUP #REORG/REGAL ENTMT GROUP CASH MERGER 03-01-2018  3,768                        78,205                   86,702                      

REGENCY CTRS CORP REGENCY CTRS CORP COM  22,248                      1,470,815             1,539,117                 

REGENERON PHARMACEUTICALS INC REGENERON PHARMACEUTICALS INC COM  9,581                        3,586,908             3,602,073                 

REGIONS FINL CORP NEW REGIONS FINL CORP NEW COM  174,368                   2,151,189             3,013,079                 

REINSURANCE GROUP AMER INC REINSURANCE GROUP AMER INC COM NEW STK  14,293                      1,409,775             2,228,707                 

RELIANCE STL & ALUM CO RELIANCE STL & ALUM CO COM  1,477                        91,459                   126,712                    

REMOTE DYNAMICS INC REMOTE DYNAMICS INC COM PAR $0.0001 COM PAR $0.0001  2                                1,101,609             -                             

RENAISSANCE RE HLDGS RENAISSANCE RE HLDGS LTD COM  962                           85,594                   120,818                    

RENESAS EASTON CO LTD RENESAS EASTON CO NPV  13,200                      75,087                   86,477                      

RENOWN INCORPORATE RENOWN INCORPORATED NPV  140,200                   206,258                 232,733                    

REPLIGEN CORP REPLIGEN CORP COM STK USD0.01  16,783                      583,338                 608,887                    

REPUBLIC SVCS INC REPUBLIC SVCS INC COM  7,426                        241,701                 502,072                    

RESMED INC RESMED INC COM  11,441                      681,087                 968,938                    

RESTAURANT BRANDS NEW ZEALAND RESTAURANT BRANDS. NPV  926,226                   4,290,144             4,808,743                 

RETAIL ESTATES RETAIL ESTATES NPV  943                           82,566                   83,579                      

RETAIL PPTYS AMER INC RETAIL PPTYS AMER INC CL A  4,830                        67,601                   64,915                      

REUNERT REUNERT NPV  73,615                      318,726                 428,727                    

REX ENERGY CORP REX ENERGY CORP COM NEW COM NEW  5,556                        -                          7,723                         
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RICH GOLDMAN HOLDINGS LTD RICH GOLDMAN HOLDINGS LTD  81,000                      19,142                   4,145                         

RIETER HOLDING AG RIETER HLDG AG CHF5 (REGD)  2,847                        568,764                 694,732                    

RIGHTMOVE RIGHTMOVE ORD GBP0.01  81,526                      4,046,948             4,962,794                 

RINGCENTRAL INC RINGCENTRAL INC CL A CL A  10,317                      387,035                 499,343                    

RION CO LTD RION CO LTD NPV  9,300                        140,071                 184,927                    

RITE AID CORP RITE AID CORP COM  45,047                      340,350                 88,743                      

RIVERSTONE HOLDINGS LTD RIVERSTONE HOLDING NPV  78,400                      57,683                   63,358                      

ROAD KING INFRASTRUCTURE ROAD KING INFRASTR HKD0.10  521,000                   666,484                 898,402                    

ROBERT HALF INTL INC ROBERT HALF INTL INC COM  33,589                      1,647,361             1,865,533                 

ROBLON ROBLON SER'B'DKK20  394                           25,542                   23,194                      

ROCHE HOLDINGS AG ROCHE HLDGS AG GENUSSCHEINE NPV  33,119                      6,931,047             8,377,459                 

ROCKWELL AUTOMATION INC ROCKWELL AUTOMATION  10,516                      1,222,398             2,064,817                 

ROCKWELL COLLINS INC DEL ROCKWELL COLLINS INC COM  13,272                      1,155,533             1,799,949                 

ROCKY MTN DEALERSHIPS INC ROCKY MOUNTAIN DEL COM NPV  2,568                        21,881                   28,079                      

ROGERS CORP ROGERS CORP COM  1,900                        251,138                 307,648                    

ROHM CO LTD ROHM CO LTD NPV  39,000                      3,990,554             4,320,639                 

ROKU INC ROKU INC COM CL A COM CL A  9,633                        343,323                 498,797                    

ROLLINS INC ROLLINS INC COM  6,648                        180,752                 309,331                    

ROPER INDS INC NEW ROPER TECHNOLOGIES , INC  28,246                      4,192,999             7,315,714                 

ROSKILDE BANK ROSKILDE BANK DKK10  70                              7,156                     4                                 

ROSS STORES INC ROSS STORES INC COM  31,096                      1,393,071             2,495,454                 

ROTHSCHILD & CO ROTHSCHILD & CO EUR2  5,608                        200,178                 205,625                    

ROWAN COS PLC ROWAN COMPANIES PLC  26,000                      305,370                 407,160                    

ROYAL CARIBBEAN CRUISES ROYAL CARIBBEAN CRUISES COM STK  10,002                      695,437                 1,193,039                 

ROYAL DUTCH SHELL ROYAL DUTCH SHELL 'B'ORD EUR0.07  319,251                   8,173,888             10,833,380              

ROYAL GOLD INC ROYAL GOLD INC COM STK USD0.01  2,561                        167,884                 210,309                    

RPC INC RPC INC COM  3,760                        67,040                   95,993                      

RPM INTERNATIONAL INC RPM INTL INC  8,669                        389,039                 454,429                    

RPS GROUP RPS GROUP ORD GBP0.03  77,205                      256,632                 284,335                    

RREEF CHINA COMMERCIAL TRUST RREEF CHINA COMMER UNITS REIT  66,000                      35,238                   36,726                      

RSP PERMIAN INC RSP PERMIAN INC COM  28,198                      855,556                 1,147,095                 

RURALCO HOLDINGS RURALCO HOLDINGS NPV  11,288                      25,129                   27,193                      

RUSSEL METALS INC RUSSEL METALS INC COM NPV  97,504                      1,760,995             2,269,996                 

RXP SERVICES LIMITED RXP SERVICES LTD NPV COM STK  50,589                      38,355                   26,709                      

RYDER SYS INC RYDER SYS INC COM  6,128                        397,372                 515,794                    

RYODEN CORPORATION RYODEN CORPORATION NPV  15,000                      176,031                 243,009                    

S IMMO AG S IMMO AG NPV  15,468                      240,542                 299,970                    

S&C ENGINE GROUP S&C ENGINE GROUP NPV  179,350                   261,180                 163,510                    

S&P GLOBAL INC S&P GLOBAL INC COM  8,671                        674,760                 1,468,867                 

S&T HOLDINGS CO LTD S&T HOLDINGS KRW500  6,249                        64,618                   91,936                      

S.O.P.A.F. SOPAF NPV  44,615                      28,963                   391                            

SABRE CORP SABRE CORP COM  12,201                      303,240                 250,121                    

SAERON AUTOMOTIVE CORP SAERON AUTOMOTIVE KRW500  3,935                        39,260                   27,568                      

SAFESTORE HOLDINGS PLC SAFESTORE HLDGS ORD GBP0.01  233,659                   915,379                 1,579,147                 

SAFEWAY CASA LEY #REORG/SAFEWAY CASA LEY NPV FINAL LIQUIDATION 02-23-2018  19,033                      19,317                   19,317                      

SAFEWAY PDC LLC #REORG/SAFEWAY PDC LLV CVR FINAL LIQIUIDATION 05-09-2018  19,033                      605                         605                            

SAGE THERAPEUTICS INC SAGE THERAPEUTICS INC COM  4,745                        317,970                 781,549                    

SAHAMIT MACHINERY PUBLIC CO LI SAHAMIT MACHINERY THB1(ALIEN)  93,900                      18,977                   16,567                      

SAIZERIYA COMPANY SAIZERIYA COMPANY NPV  67,000                      1,173,493             2,242,255                 

SAKAI HEAVY INDUSTRIES SAKAI HEAVY INDS NPV  11,600                      327,655                 457,204                    

SAKAI OVEX CO LTD SAKAI OVEX CO LTD NPV  10,700                      180,867                 250,854                    

SALESFORCE COM INC SALESFORCE COM INC COM STK  7,966                        321,609                 814,364                    

SALLY BEAUTY HLDGS INC SALLY BEAUTY HLDGS INC COM STK  5,265                        138,960                 98,771                      

SALZGITTER AG SALZGITTER AG ORD NPV  15,461                      464,993                 883,628                    

SAM HO DEVELOPMENT CO SAM HO DEVELOPMENT KRW500  20,604                      88,057                   87,955                      

SAMCHULLY CO SAMCHULLY KRW5000  279                           26,223                   29,449                      

SAMSUNG ELECTRONICS CO SAMSUNG ELECTRONIC KRW5000  18,885                      28,021,175           44,947,905              

SAMSUNG FIRE & MARINE SAMSUNG FIRE & MARINE INS.CO.LTD  12,370                      3,065,505             3,085,134                 

SAMTY CO.LTD. SAMTY CO.LTD. NPV  37,200                      500,188                 554,780                    

SAN HOLDINGS INC (JAPAN) SAN HLDGS (JAPAN) NPV  3,100                        69,992                   89,161                      

SAN-AI OIL CO SAN-AI OIL CO NPV  55,513                      357,169                 808,671                    

SANDOWN CAPITAL LIMITED SANDOWN CAPITAL NPV  231,522                   -                          60,779                      

SANDUR MANGANESE & IRON ORES LTD SANDUR MANGANESE INR10 (DEMAT)  558                           9,181                     10,527                      

SANEI ARCHITECTURE PLANNING CO LTD SANEI ARCHITECTURE NPV  4,200                        93,852                   94,104                      

SANKO GOSEI LTD SANKO GOSEI LTD NPV  5,900                        32,049                   33,153                      

SANKO METAL INDUSTRIAL CO SANKO METAL INDL NPV  3,600                        110,726                 133,582                    

SANKYO FRONTIER CO SANKYO FRONTIER CO NPV  7,500                        118,212                 194,541                    

SANKYO SEIKO CO SANKYO SEIKO CO NPV  7,500                        25,716                   32,423                      

SANKYO TATEYAMA INC SANKYO-TATEYAMA HOLDINGS INC  14,200                      236,606                 214,922                    

SANOH INDUSTRIAL CO SANOH INDUSTRIAL NPV  5,700                        43,994                   45,792                      

SANSEI TECHNOLOGIES INC SANSEI TECHNOLOGIES INC NPV  15,500                      129,890                 162,636                    

SANSHA ELECTRIC MANUFACTURING SANSHA ELEC MFG NPV  16,300                      146,936                 224,134                    

SANSIRI CO SANSIRI CO THB1.07(ALIEN MKT)  1,675,200                80,689                   112,057                    

SANSIRI CO SANSIRI THB1.07(NVDR)  2,200,600                108,480                 147,202                    

SANTANDER CONSUMER USA HLDGS INC SANTANDER CONSUMER USA HLDGS INC COM  3,020                        51,718                   56,232                      

SANYO HOUSING NAGOYA CO SANYO HOUSING NAGO NPV  3,400                        36,746                   36,490                      

SAP SE SAP SE  93,302                      7,372,802             10,469,862              

SAPPE PUBLIC COMPANY LIMITED SAPPE PUBLIC COMPANY LIMITED THB1(ALIEN MARKET)  26,700                      25,548                   22,120                      

SAPPI SAPPI ZAR1  459,840                   2,008,711             3,324,368                 

SARAS RAFFINERIE SARDE SPA SARAS RAFFINERIE NPV  931,236                   1,869,368             2,240,929                 

SARAWAK OIL PALMS BERHAD SARAWAK OIL PALMS MYR1  67,400                      59,398                   64,952                      

SARDA ENERGY & MINERALS LTD SARDA ENERGY & MIN INR10  51,621                      289,355                 405,875                    

SAREPTA THERAPEUTICS INC SAREPTA THERAPEUTICS INC COM  7,397                        316,225                 411,569                    

SASOL LTD SASOL NPV  46,100                      1,799,386             1,594,434                 

SATO SHOJI CORP SATO SHOJI CORP NPV  8,700                        126,137                 102,639                    

SAVILLS SAVILLS ORD GBP0.025  180,113                   1,782,223             2,419,424                 

SAXA HOLDINGS INC SAXA HOLDINGS INC NPV  7,800                        159,970                 138,067                    

SBA COMMUNICATIONS CORP NEW SBA COMMUNICATIONS CORP COM USD0.01 CL A  9,833                        1,077,250             1,606,319                 

SBERBANK RUSSIA SBERBANK OF RUSSIA SPON ADR  696,352                   5,581,877             11,789,239              

SCALES CORPORATION LIMITED SCALES CORP LT NPV  9,608                        19,966                   32,663                      

SCANA CORP NEW SCANA CORP NEW COM  4,300                        209,193                 171,054                    

SCHLUMBERGER LTD SCHLUMBERGER LTD COM COM  146,477                   9,884,988             9,871,085                 

SCHNEIDER ELECTRIC SE SCHNEIDER ELECTRIC EUR4.00  177,151                   12,916,206           15,073,547              

SCHWAB CHARLES CORP NEW SCHWAB CHARLES CORP COM NEW  17,072                      343,441                 876,989                    

SCOPE METALS GROUP LTD SCOPE METALS GROUP ILS1  6,845                        162,564                 200,915                    

SCOTTS MIRACLE-GRO COMPANY SCOTTS MIRACLE-GRO CLASS'A'COM NPV  2,910                        201,257                 311,341                    
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SCRIPPS NETWORKS INTERACTIVE INC #REORG/SCRIPPS NETWORKS CASH & STOCK MERGER DISCOVERY 2046755 3-12-18  11,251                      648,620                 960,610                    

SCROLL CORPORATION SCROLL CORP NPV  121,000                   439,577                 591,842                    

SEABOARD CORP DEL SEABOARD CORP DEL COM  6                                22,870                   26,460                      

SEAGATE TECHNOLOGY PLC SEAGATE TECHNOLOGY PLC COM USD0.00001  17,710                      434,268                 740,986                    

SEAH HOLDINGS SEAH HOLDINGS KRW5000  167                           28,439                   23,711                      

SEALED AIR CORP NEW SEALED AIR CORP NEW COM STK  38,045                      1,619,488             1,875,619                 

SEATTLE GENETICS INC SEATTLE GENETICS INC COM  6,687                        309,100                 357,755                    

SECTRA AB SECTRA AB SER'B'NPV  1,386                        29,345                   29,117                      

SEI INVTS CO SEI INVTS CO COM  9,431                        433,817                 677,712                    

SEIKITOKYU KOGYO CO SEIKITOKYU KOGYO NPV  35,800                      174,056                 206,887                    

SEIKO HOLDINGS CORPORATION SEIKO HOLDINGS NPV  4,100                        111,131                 119,379                    

SEJONG INDUSTRIAL CO SEJONG INDUSTRIAL KRW500  14,863                      104,727                 105,237                    

SEKISUI PLASTICS CO SEKISUI PLASTICS CO LTD NPV  32,000                      223,882                 421,838                    

SELCUK ECZA DEPOSU TICARET VE SANAY SELCUK ECZA DEPOSU TRY1 (B SHARES)  86,109                      82,206                   81,758                      

SEMAPA SOC INVEST E GESTAO SGPS SEMAPA SOC INVEST NPV  32,058                      608,283                 685,023                    

SEMBA CORPORATION SEMBA CORPORATION NPV  2,400                        25,353                   28,549                      

SEMPRA ENERGY SEMPRA ENERGY INC COM STK  8,154                        629,250                 871,826                    

SENIOR HSG PPTYS TR SENIOR HSG PPTYS TR SH BEN INT SH BEN INT  4,764                        93,619                   91,231                      

SENSATA TECHNOLOGIES HLDG NV #REORG/SENSATA TECHNOLOGIES MANDATORY EXCHANGE SENSATA 2P1WAW2 3-28-18  7,730                        318,127                 395,080                    

SENSHU ELECTRIC CO SENSHU ELECTRIC CO NPV  2,800                        42,982                   85,628                      

SEOHEE CONSTRUCTION CO LTD SEOHEECONSTRUCTION KRW500  165,790                   146,653                 197,452                    

SEOUL SEMICONDUCTOR SEOUL SEMICONDUCTO KRW500  28,638                      455,457                 745,008                    

SEOYON CO LTD SEOYON CO LTD  8,180                        30,113                   56,237                      

SERIA CO LTD SERIA CO LTD NPV  53,900                      1,648,431             3,253,617                 

SERVICE CORP INTL SERVICE CORP INTL COM  12,746                      321,962                 475,681                    

SERVICEMASTER GLOBAL HLDGS INC SERVICEMASTER GLOBAL HLDGS INC COM  9,358                        340,659                 479,785                    

SERVICENOW INC SERVICENOW INC COM USD0.001  11,741                      865,828                 1,530,909                 

SERVIZI ITALIA SPA SERVIZI ITALIA EUR1.00  2,466                        12,782                   19,840                      

SEVEN BANK LTD SEVEN BANK NPV  830,200                   3,187,123             2,844,715                 

SEWON PRECISION SEWON PRECISION KRW500  1,414                        39,558                   19,746                      

SFA SEMICON PHILIPPINES CORPORATION SFA SEMICON PHILIPPINES CORPORATION  536,000                   32,428                   21,367                      

SFP HOLDINGS CO LTD SFP HOLDINGS CO LT NPV  5,700                        88,607                   113,798                    

SHAN LOONG TRANSPORTATION CO SHAN LOONG TRANSPO TWD10  50,000                      52,900                   54,102                      

SHAWCOR LTD NEW SHAWCOR LTD NEW COM NPV  96,328                      2,379,967             2,108,076                 

SHERWIN-WILLIAMS CO SHERWIN-WILLIAMS CO COM  10,024                      2,726,013             4,110,241                 

SHIBAURA MECHATRONICS CO SHIBAURA MECHATRON NPV  19,000                      45,083                   75,899                      

SHIBUSAWA WAREHOUSE CO SHIBUSAWA W'HOUSE NPV  1,600                        26,385                   28,747                      

SHIMAO PROPERTY HOLDINGS LIMITED SHIMAO PROPERTY HO HKD0.10  12,000                      20,117                   26,096                      

SHIN KONG FINANCIAL HLDG CO SHIN KONG FINL HLD TWD10  3,669,000                1,284,550             1,294,571                 

SHINAGAWA REFRACTORIES CO SHINAGAWA REFRACTORIES NPV  4,300                        98,287                   129,019                    

SHINDENGEN ELECTRIC MANUFACTURING SHINDENGEN ELECTRC NPV  1,700                        93,706                   134,461                    

SHIN-ETSU POLYMER CO SHIN-ETSU POLYMER NPV  106,700                   657,875                 1,206,709                 

SHINHAN FINANCIAL GROUP CO LTD SHINHAN FIN GROUP KRW5000  139,304                   6,157,058             6,428,114                 

SHINKO SHOJI CO SHINKO SHOJI CO NPV  3,800                        65,583                   71,615                      

SHINKONG INSURANCE CO SHINKONG INSURANCE TWD10  49,000                      47,616                   47,257                      

SHINNIHON CORP SHINNIHON CORP NPV  23,700                      130,421                 207,862                    

SHINSEGAE I & C COMPANY SHINSEGAE I & C CO KRW5000  905                           64,780                   69,658                      

SHINSHO CORP SHINSHO CORP NPV  10,300                      228,413                 299,902                    

SHIRE SHIRE PLC ORD GBP0.05  26,300                      1,822,752             1,387,516                 

SHIZUOKA GAS CO LTD SHIZUOKAGAS CO LTD NPV  26,400                      182,768                 224,277                    

SHOPRITE HOLDINGS SHOPRITE HLDGS LTD ZAR0.01134  135,932                   2,115,777             2,428,659                 

SHOUGANG FUSHAN RESOURCES GP LTD SHOUGANG FUSHAN INTL ENERGY HKD0.10  292,000                   65,405                   62,753                      

SHUI ON LAND LIMITED SHUI ON LAND LTD USD0.0025  662,000                   162,826                 182,917                    

SIAM CEMENT CO SIAM CEMENT PCL-NVDR  79,100                      1,224,817             1,174,728                 

SIAMGAS AND PETROCHEMICALS PUB CO L SIAMGAS AND PETROC THB1 (NVDR)  104,600                   54,739                   77,993                      

SIAMGAS AND PETROCHEMICALS PUB CO L SIAMGAS AND PETROC THB1(ALIEN MKT)  280,700                   84,285                   209,298                    

SIEGFRIED HOLDING AG SIEGFRIED HLDG AG CHF2 (REGD)  2,253                        575,660                 749,073                    

SIG SIG ORD GBP0.10  312,365                   522,802                 744,536                    

SIGNATURE BK NEW YORK N Y SIGNATURE BK NY N Y COM  12,494                      1,682,760             1,714,926                 

SIGNET JEWELERS LTD SIGNET JEWELERS LTD ORD USD0.18  2,035                        175,861                 115,079                    

SILERGY CORP SILERGY CORP TWD10  225,000                   3,086,705             5,141,388                 

SILGAN HLDGS INC SILGAN HLDGS INC COM  5,156                        146,191                 151,535                    

SILICON MOTION TECHNOLOGY CORP ADR SILICON MOTION TECHNOLOGY CORP SPONSORED ADR REPSTG SHS  51,327                      2,376,775             2,718,278                 

SILTRONIC AG SILTRONIC AG NPV  4,043                        73,609                   588,891                    

SIM TECHNOLOGY GROUP LIMITED SIM TECHNOLOGY GP HKD0.1  440,000                   25,002                   22,796                      

SIMCORP SIM CORP  121,985                   4,319,132             6,950,729                 

SIMON PPTY GROUP INC NEW SIMON PROPERTY GROUP INC COM  4,027                        444,747                 691,597                    

SIMPLO TECHNOLOGY SIMPLO TECHNOLOGY TWD10  37,200                      210,713                 208,135                    

SIMULATIONS PLUS INC SIMULATIONS PLUS INC COM  13,597                      153,923                 218,912                    

SIN HENG HEAVY MACHINERY LTD SIN HENG HEAVY MAC NPV (POST CONSOLIDATION)  11,800                      13,162                   4,062                         

SINANEN HOLDINGS CO LTD SINANEN HOLDINGS C NPV  16,600                      365,719                 396,691                    

SING TAO NEWS CORPORATION LIMITED SING TAO NEWS HKD0.20  354,000                   73,576                   46,643                      

SINO BIOPHARMACEUTICAL SINO BIOPHARMACEUT HKD0.025  929,838                   806,592                 1,648,594                 

SINON CORP SINON CORP TWD10  390,000                   215,290                 221,483                    

SINO-OCEAN GROUP HOLDINGS LTD SINO-OCEAN GROUP H NPV  292,500                   145,924                 201,678                    

SINOPEC SHANGHAI PETROCHEMICAL CO SINOPEC S/PETROCHE 'H'CNY1  1,214,000                537,333                 691,070                    

SINOPHARM GROUP CO. LTD. SINOPHARM GROUP CO. LTD. 'H'SHS CNY1  41,600                      170,097                 179,868                    

SINOTRUK (HONG KONG) LTD SINOTRUK (HK) LTD NPV  1,588,500                1,035,331             1,788,188                 

SINTOKOGIO LTD SINTOKOGIO LTD NPV  13,400                      143,020                 171,292                    

SIPEF N.V. SIPEF N.V. NPV  627                           42,388                   47,282                      

SIRIUS XM HLDGS INC SIRIUS XM HLDGS INC COM  98,478                      397,242                 527,842                    

SIRTEC INTERNATIONAL CO SIRTEC INTERNATIO TWD10  18,000                      31,153                   24,467                      

SITEONE LANDSCAPE SUPPLY INC SITEONE LANDSCAPE SUPPLY INC COM  4,710                        170,063                 361,257                    

SIX FLAGS ENTMT CORP NEW SIX FLAGS ENTMT CORP NEW COM  13,014                      637,944                 866,342                    

SJVN LTD SJVN LTD INR10  124,555                   55,024                   66,154                      

SK HOLDINGS CO LTD SK HOLDINGS CO LTD  481                           115,514                 127,152                    

SK HYNIX INC SK HYNIX INC  131,334                   3,956,642             9,384,943                 

SK INNOVATION CO LTD SK INNOVATION CO.LTD KRW5000  15,286                      1,906,449             2,919,982                 

SK TELECOM SK TELECOM KRW500  33,514                      7,032,201             8,358,543                 

SKECHERS U S A INC SKECHERS U S A INC CL A CL A ISIN #US8305661055  5,494                        182,652                 207,893                    

SK-ELECTRONICS CO SK-ELECTRONICS CO NPV  200                           2,411                     3,528                         

SKYWORKS SOLUTIONS INC SKYWORKS SOLUTIONS INC COM  19,542                      1,677,698             1,855,513                 

SL GREEN RLTY CORP SL GREEN RLTY CORP COM STK  17,839                      1,916,254             1,800,490                 

SLM CORP SLM CORP COM  94,206                      893,107                 1,064,528                 

SM ENERGY CO SM ENERGY CO COM  2,254                        80,126                   49,768                      

SM INVESTMENTS CORPORATION SM INVEST CORP PHP10  369,350                   5,943,514             7,324,850                 
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SMITH A O CORP SMITH A O CORP COM  11,828                      478,871                 724,820                    

SMUCKER J M CO SMUCKER J M CO COM NEW  3,619                        289,415                 449,625                    

SNAP ON INC SNAP-ON INC COM  2,204                        220,839                 384,157                    

SNS REAAL GROEP NV SNS REAAL N.V.  744,722                   1,122,414             752,075                    

SOC INIZIATIVE AUTOSTRAD SERVIZI SIAS EUR0.50  120,654                   1,577,107             2,248,558                 

SOCIEDAD QUIMICA Y MINERA DE CHILE S A ADR SOCIEDAD QUIMICA Y MINERA DE CHILE SA SPONSORED ADR REPSTG SER B SHS  9,131                        338,617                 542,107                    

SODASTREAM INTERNATIONAL LTD SODASTREAM INTERNATIONAL LTD COM STK  16,416                      744,737                 1,154,701                 

SOFTCAT PLC SOFTCAT PLC ORD GBP0.0005  51,685                      275,082                 363,568                    

SOFT-WORLD INTL CORP SOFT-WORLD INTL CO TWD10  52,000                      139,625                 122,493                    

SOGEFI SOGEFI EUR0.52  70,216                      337,097                 338,105                    

SOHGO SECURITY SERVICES CO.LTD. SOHGO SECURITY SER NPV  69,300                      3,066,483             3,771,052                 

SOKEN CHEMICAL & ENGINEERING CO SOKEN CHEM & ENG NPV  15,400                      220,825                 321,261                    

SOMBOON ADVANCE TECHNOLOGY SOMBOON ADVANCE TE THB1(ALIEN MKT)  164,300                   87,648                   109,903                    

SOMPO HOLDINGS INC SOMPO HOLDINGS INC  48,000                      1,917,204             1,859,494                 

SONAE INDUSTRIA SONAE INDUSTRIA NPV (POST REV SPLT)  9,919                        27,285                   41,699                      

SONOCO PRODS CO SONOCO PROD CO COM  2,040                        85,957                   108,406                    

SONOVA HOLDING AG SONOVA HOLDING AG COMMON STOCK  10,600                      1,075,269             1,655,536                 

SOUL PATTINSON(WASHINGTON H.)&CO SOUL PATTINSON(WH) NPV  34,810                      480,695                 484,634                    

SOUNDWILL HOLDINGS SOUNDWILL HOLDINGS HKD0.1 (POST B/L CHANGE)  35,500                      77,895                   74,294                      

SOUTH INDIA BANK S INDIA BK LTD COMSTK  327,991                   130,295                 159,300                    

SOUTHERN CO SOUTHERN CO COM STK  62,921                      2,997,633             3,025,871                 

SOUTHERN COPPER CORP DEL SOUTHN COPPER CORP DEL COM  16,153                      640,632                 766,460                    

SOUTHERN STEEL BERHAD SOUTHERN STEEL BHD MYR1  83,000                      27,717                   46,145                      

SOUTHWEST AIRLS CO S.W. AIRL CO COM  38,443                      1,980,556             2,516,094                 

SOUTHWESTERN ENERGY CO SOUTHWESTERN ENERGY CO COM  10,370                      237,115                 57,865                      

SPAREBANK 1 NORD-NORGE SPAREBANK 1 NORD-NORGE GRUNNFONDSBEVIS NOK50  75,317                      399,139                 573,210                    

SPAREBANK 1 SMN SPAREBANK 1 SMN NOK25  227,599                   1,760,250             2,288,693                 

SPAREBANKEN VEST SPAREBANKEN VEST NOK25 GRUNNFONDSBEVIS  13,902                      80,182                   92,631                      

SPAREKASSEN SJAELLAND-FYN A/S SPAREK.SJAELLAND-F DKK10  2,778                        52,546                   51,300                      

SPARK THERAPEUTICS INC SPARK THERAPEUTICS INC COM  3,640                        234,394                 187,169                    

SPECIALTY STL HOLDCO INC PVTPL SPECIALTY STEEL HOLDCO INC COMSTK  39                              6,870,100             7,104,677                 

SPECTRUM BRANDS HLDGS INC SPECTRUM BRANDS HLDGS INC COM STK  1,706                        180,737                 191,754                    

SPEEDY HIRE SPEEDY HIRE ORD GBP0.05  160,646                   99,315                   133,648                    

SPIRAX-SARCO ENGINEERING SPIRAX-SARCO ENGINEERING ORD GBP0.269230769  55,917                      3,226,883             4,251,065                 

SPIRIT AEROSYSTEMS HLDGS INC SPIRIT AEROSYSTEMS HLDGS INC CL A  23,786                      1,421,486             2,075,329                 

SPIRIT AIRLS INC SPIRIT AIRLS INC COM  1,470                        90,086                   65,930                      

SPIRIT RLTY CAP INC NEW SPIRIT RLTY CAP INC NEW COM  9,720                        101,028                 83,398                      

SPLUNK INC SPLUNK INC COMSTK COM USD0.001  9,802                        577,585                 811,998                    

SPRINT CORP SPRINT CORP COM SER 1 COM SER 1  8,020                        64,572                   47,238                      

SPROUTS FMRS MKT INC SPROUTS FMRS MKT INC COM  9,366                        255,093                 228,062                    

SQUARE INC SQUARE INC CL A CL A  17,000                      376,644                 589,390                    

SS&C TECHNOLOGIES HLDGS INC SS&C TECHNOLOGIES HLDGS INC COM  11,310                      363,215                 457,829                    

SSE PLC SSE PLC ORD GBP0.50  318,591                   6,655,162             5,688,857                 

SSP GROUP PLC SSP GROUP PLC ORD GBP0.01  65,848                      415,424                 608,388                    

ST BARBARA LIMITED ST BARBARA LIMITED NPV  36,925                      86,279                   110,325                    

ST.MODWEN PROPERTIES ST.MODWEN PROPS ORD GBP0.10  41,267                      182,358                 226,534                    

STAFFLINE GROUP STAFFLINE GROUP ORD GBP0.10  23,310                      372,653                 327,939                    

STAMPS COM INC STAMPS COM INC COM NEW  1,877                        217,106                 352,876                    

STANDARD BANK GROUP LIMITED STANDARD BK GR LTD ZAR0.1  635,347                   6,745,365             10,041,357              

STANDARD FOODS CORPORATION STANDARD FOODS CORP TWD10  1,624,480                4,186,513             4,039,569                 

STANLEY BLACK & DECKER INC STANLEY BLACK & DECKER INC COM  22,839                      2,398,975             3,875,550                 

STAR COMGISTIC CAPITAL CO. LTD. TSANN KUEN COMSTK  33,000                      34,350                   14,361                      

STAR FLYER INC STAR FLYER INC NPV  1,700                        76,382                   63,307                      

STAR PETROLEUM REFINING PLC STAR PETROLEUM PLC THB6.92 (NVDR)  4,084,400                1,275,258             2,143,088                 

STARBUCKS CORP STARBUCKS CORP COM  87,056                      4,317,928             4,999,626                 

STARK TECHNOLOGY STARK TECHNOLOGY TWD10  32,000                      38,316                   38,389                      

STARWOOD PROPERTY TRUST INC STARWOOD PROPERTY TRUST INC COM REIT  22,610                      497,914                 482,724                    

STATE STR CORP STATE STR CORP COM  45,141                      3,163,264             4,406,213                 

STEEL DYNAMICS INC STEEL DYNAMICS INC COM  47,785                      1,221,917             2,060,967                 

STELLA JONES INC STELLA JONES INC COM NPV  5,400                        208,456                 217,646                    

STEP CO LTD STEP CO LTD NPV  3,800                        51,317                   60,584                      

STERICYCLE INC STERICYCLE INC COM  2,707                        216,299                 184,049                    

STERIS PLC STERIS PLC NEW STERIS LTD COMSTK  1,770                        146,448                 154,822                    

STERLING BANCORP DEL STERLING BANCORP DEL COM  10,703                      266,522                 263,294                    

STHREE STHREE ORD GBP0.01  12,387                      50,304                   61,664                      

STO SE & CO. KGAA STO SE & CO. KGAA NON VTG PRF NPV  1,637                        212,166                 247,483                    

STOCK SPIRITS GROUP PLC STOCK SPIRITS GROUP PLC ORD GBP0.10  20,228                      66,059                   73,539                      

STONE ENERGY CORP #REORG/STONE ENERGY STOCK MERGER TALOS ENERGY 2P1VAJ2 05-10-2018  45,273                      1,462,015             1,455,980                 

STORE CAP CORP STORE CAPITAL CORPORATION COM USD0.01  3,510                        95,873                   91,400                      

STRABAG SE STRABAG SE NPV (BR)  1,806                        52,496                   73,799                      

STROEER SE&CO KGAA STROEER SE&CO KGAA NPV  105,208                   5,684,413             7,782,160                 

STRYKER CORP STRYKER CORP  3,705                        241,432                 573,682                    

STUDIO ALICE STUDIO ALICE NPV  17,600                      385,438                 445,117                    

SUBARU ENTERPRISE CO SUBARU ENTERPRISE NPV  1,000                        46,407                   67,643                      

SUBSEA 7 S.A. SUBSEA 7 SA USD2  400,736                   4,787,431             6,026,216                 

SUGA INTERNATIONAL HLDGS SUGA INTERNATIONAL HKD0.10  102,000                   38,581                   33,794                      

SUGIMOTO & CO SUGIMOTO & CO NPV  7,200                        96,010                   113,129                    

SUMITOMO METAL MINING CO SUMITOMO METAL MINING CO LTD NPV  133,786                   4,674,181             6,149,524                 

SUMITOMO MITSUI CONSTRUCTION CO LTD MITSUI CONSTRUCT JPY50  13,500                      75,549                   75,379                      

SUMITOMO MITSUI FINANCIAL GROUP INC SUMITOMO MITSUI FINANCIAL GROUP NPV  110,900                   4,143,288             4,792,376                 

SUMITOMO SEIKA CHEMICALS CO SUMITOMO SEIKA NPV  1,900                        83,602                   105,584                    

SUMMIT INDL INCOME REIT SUMMIT INDL INCOME TRUST UNITS  20,900                      122,738                 122,603                    

SUMMIT THERAPEUTICS PLC ADR SUMMIT THERAPEUTICS PLC SPONSORED ADS  2,700                        26,027                   29,916                      

SUN CMNTYS INC SUN COMMUNITIES INC COM  1,630                        123,812                 151,231                    

SUN HUNG KAI & CO LTD SUN HUNG KAI CO NPV  84,000                      52,542                   53,620                      

SUNNINGDALE TECH LTD SUNNINGDALE TECH NPV (POST-SPLIT)  161,100                   205,675                 232,657                    

SUNPLUS TECHNOLOGY SUNPLUS TECHNOLOGY TWD10  222,000                   118,070                 122,345                    

SUNREX TECHNOLOGY SUNREX TECHNOLOGY TWD10  208,152                   131,202                 121,008                    

SUNTRUST BKS INC SUN TR BANKS INC COM  101,231                   3,998,456             6,538,510                 

SUN-WA TECHNOS CORP SUN-WA TECHNOS NPV  14,600                      125,987                 296,018                    

SUPER GROUP SUPER GROUP EQUITY  17,952                      56,288                   59,961                      

SUPERNUS PHARMACEUTICALS INC SUPERNUS PHARMACEUTICALS INC COM STK  11,171                      470,737                 445,164                    

SUPERVALU INC SUPERVALU INC COM NEW COM NEW  6,471                        1,438,228             139,774                    

SURGUTNEFTEGAZ JSC SURGUTNEFTEGAZ ADR-REPR 10 ORD RUB1  75,265                      412,564                 354,874                    

SURTECO SE SURTECO SE NPV  2,851                        84,506                   92,092                      

SUSCO PCL SUSCO PCL COMMON STOCK  2,270,800                249,393                 259,201                    
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SUZANO PAPEL E CELULOSE SA SUZANO PAPEL E CEL COM NPV  72,900                      366,883                 410,751                    

SVB FINL GROUP SVB FINANCIAL GROUP COMMON STOCK  23,304                      2,086,904             5,447,776                 

SVG CAPITAL PLC SOLE REALISATION CO PLC  11,409                      4,774                     10,803                      

SWCC SHOWA HOLDINGS CO.LTD SWCC SHOWA HOLDINGS CO., LTD NPV  16,900                      120,377                 144,321                    

SWECO AB SWECO AB SER'B'NPV  191,558                   2,728,492             4,253,465                 

SWISSQUOTE GROUP HOLDING LTD SWISSQUOTE GP HLDG CHF0.20 (REGD)(POST SUBD)  8,046                        283,290                 314,987                    

SWITCH INC SWITCH INC CL A CL A  2,050                        35,073                   37,290                      

SYMANTEC CORP SYMANTEC CORP COM  79,098                      2,018,385             2,219,490                 

SYMRISE AG SYMRISE AG NPV (BR)  52,700                      3,560,357             4,532,269                 

SYNCHRONY FINL SYNCHRONY FINL COM  57,268                      1,619,000             2,211,117                 

SYNOPSYS INC SYNOPSYS INC COM  5,399                        264,614                 460,211                    

SYNOVUS FINL CORP SYNOVUS FINL CORP COM NEW COM NEW  2,533                        98,119                   121,432                    

SYNTEC CONSTRUCTION PUBLIC CO.LTD SYNTEC CONSTRUCTIO THB1 (ALIEN MKT)  1,558,600                110,905                 265,426                    

SYNTEC CONSTRUCTION PUBLIC CO.LTD SYNTEC CONSTRUCTIO THB1 (NVDR)  483,400                   33,542                   82,322                      

SYSCO CORP SYSCO CORP COM  52,119                      2,498,569             3,165,187                 

SYSMEX CORP SYSMEX CORP NPV  63,586                      3,888,877             5,006,725                 

T SISE VE CAM FABRIKALARI AS T SISE VE CAM FABR TRY1  536,485                   547,491                 665,017                    

T.RAD CO LTD T RAD CO LTD JPY50  3,300                        93,848                   117,470                    

TABLEAU SOFTWARE INC TABLEAU SOFTWARE INC CL A CL A  4,525                        329,798                 313,130                    

TACHIBANA ELETECH CO LTD. TACHIBANA ELETECH NPV  4,500                        58,851                   81,052                      

TACHIKAWA CORP TACHIKAWA CORP NPV  4,500                        53,304                   58,242                      

TAEKWANG IND CO TAEKWANG IND CO KRW5000  44                              34,108                   54,129                      

TAG IMMOBILIEN AG TAG IMMOBILIEN AG NPV  97,553                      1,794,839             1,855,523                 

TAHOE RES INC TAHOE RES INC COM  6,090                        80,806                   29,171                      

TAICHUNG COMMERCIAL BANK TAICHUNG COMM BANK TWD10  1,200,501                353,021                 399,784                    

TAIKO BANK TAIKO BANK NPV  2,300                        55,783                   50,818                      

TAISEI ONCHO CO TAISEI ONCHO CO NPV  4,300                        64,289                   81,343                      

TAIWAN SEMICONDUCTOR MANUFACTURING TAIWAN SEMICON MAN TWD10  1,307,567                8,538,088             10,084,062              

TAIWAN SEMICONDUCTOR MFG CO LTD TAIWAN SEMICONDUCTOR MANUFACTURING ADS EACH CNV INTO 5 ORD  41,807                      1,717,688             1,657,648                 

TAIWAN SURFACE MOUNTING TECHNOLOGY TAIWAN SURFACE MOU TWD10  80,000                      89,906                   94,628                      

TAIYO KAGAKU CO TAIYO KAGAKU CO NPV  3,000                        35,128                   45,140                      

TAKANO CO LTD TAKANO CO LTD NPV  5,100                        43,744                   52,652                      

TAKAOKA TOKO CO LTD TAKAOKA TOKO CO LTD  1,800                        35,041                   29,401                      

TAKE & GIVE NEEDS CO TAKE & GIVE NEEDS NPV  35,900                      319,542                 366,808                    

TAKEDA PHARMACEUTICAL CO LTD TAKEDA PHARMACEUTICAL CO NPV  155,200                   8,492,590             8,818,777                 

TAKE-TWO INTERACTIVE SOFTWARE INC TAKE-TWO INTERACTIVE SOFTWARE INC COM STK USD0.01  7,846                        602,135                 861,334                    

TAMA HOME CO LIMITED TAMA HOME CO LTD NPV  7,800                        45,307                   58,301                      

TANGER FACTORY OUTLET CTRS INC TANGER FACTORY OUTLET CTRS INC COM  2,195                        72,386                   58,189                      

TAO HEUNG HOLDINGS LIMITED TAO HEUNG HOLDINGS HKD0.1  87,000                      24,969                   15,470                      

TAPESTRY INC TAPESTRY INC COM USD0.01  69,197                      2,356,310             3,060,581                 

TARGA RES CORP TARGA RES CORP COM  4,387                        228,986                 212,419                    

TARGET CORP TARGET CORP COM STK  27,722                      1,618,074             1,808,861                 

TASEKO MINES LTD TASEKO MINES LTD COM  100,441                   119,992                 234,028                    

TAT HONG HOLDINGS TAT HONG HOLDINGS NPV  64,320                      21,466                   21,658                      

TATA CONSULTANCY SERVICES TATA CONSULTANCY S INR1  228,281                   8,782,838             9,660,922                 

TATA STEEL LTD TATA STEEL LTD INR10  39,728                      396,474                 455,866                    

TATE & LYLE TATE & LYLE ORD GBP0.25  86,255                      798,356                 820,271                    

TATSUTA ELECTRIC WIRE & CABLE CO TATSUTA ELEC WIRE NPV  73,500                      280,193                 585,260                    

TAUBMAN CTRS INC TAUBMAN CTRS INC COM  2,686                        183,410                 175,745                    

TAURON POLSKA ENERGIA SA TAURON POLSKA ENER PLN5.00  647,556                   722,565                 568,391                    

TAYCA CORP TAYCA CORP NPV  29,000                      239,413                 850,821                    

TCF FINL CORP TCF FNCL CORP COM  3,175                        63,934                   65,088                      

TD AMERITRADE HLDG CORP TD AMERITRADE HLDG CORP COM STK  40,386                      1,586,239             2,064,936                 

TDC SOFTWARE TDC SOFT INC NPV  6,100                        68,184                   64,601                      

TE CONNECTIVITY LTD TE CONNECTIVITY LTD  22,107                      1,414,910             2,101,049                 

TEAM INC TEAM INC COM STK  17,059                      497,280                 254,179                    

TECAN GROUP AG TECAN GROUP AG CHF0.10 (REGD)  10,438                      1,390,080             2,171,147                 

TECHNI CN TECHNI CN COM USD1  5,282                        163,753                 165,379                    

TECHNO RYOWA LTD TECHNO RYOWA LTD NPV  6,500                        49,597                   48,526                      

TEGNA INC TEGNA INC COM  14,507                      391,326                 204,259                    

TEIKOKU TSUSHIN KOGYO CO TEIKOKU TSUSHIN NPV  3,600                        37,985                   40,810                      

TEKFEN HOLDING AS TEKFEN HOLDING AS TRY1  59,918                      145,963                 268,648                    

TELECOM EGYPT TELECOM EGYPT EGP10  225,426                   220,575                 171,542                    

TELEDYNE TECHNOLOGIES INC TELEDYNE TECHNOLOGIES INC COM  714                           89,508                   129,341                    

TELEFLEX INC TELEFLEX INC COM  1,303                        159,430                 324,212                    

TELEFONICA BRASIL SA TELEFONICA BRASIL PRF NPV  130,400                   1,741,428             1,911,323                 

TELEKOMUNIKASI INDONESIA(PERSERO) TELEKOMUNIKASI SER'B'IDR50  24,233,300              6,069,169             7,930,408                 

TELEPHONE & DATA SYS INC TELEPHONE & DATA SYS INC COM STK  1,932                        76,032                   53,710                      

TELEVISION FRANCAISE(T.F.1) TF1 - TV FRANCAISE EUR0.20  14,996                      230,121                 221,218                    

TELKOM SA SOC LTD TELKOM SA SOC LTD ZAR10  406,436                   1,751,227             1,579,782                 

TEMPUR SEALY INTL INC TEMPUR SEALY INTL INC COM  1,822                        96,850                   114,221                    

TEN PAO GROUP HOLD TEN PAO GROUP HOLD HKD0.01  1,544,000                276,973                 345,644                    

TENAGA NASIONAL BERHAD TENAGA NASIONL BHD MYR1  1,990,000                6,856,053             7,503,682                 

TENARIS S A ADR TENARIS S A SPONSORED ADR  48,496                      1,237,620             1,545,083                 

TENCENT HOLDINGS LIMITED TENCENT HLDGS LIMITED COMMON STOCK  452,800                   17,142,484           23,516,660              

TENNECO INC TENNECO INC  7,932                        428,516                 464,339                    

TERADATA CORP DEL TERADATA CORP DEL COM STK  2,618                        90,058                   100,688                    

TERADYNE INC TERADYNE INC COM  13,263                      370,129                 555,322                    

TERANGA GOLD CORP CDA TERANGA GOLD CORP COM NPV (POST REV SPLT)  124,907                   315,924                 298,074                    

TEREX CORP NEW TEREX CORP NEW COM  1,594                        67,100                   76,863                      

TERNIUM S A ADR TERNIUM S A SPONSORED ADR  156,502                   3,088,076             4,943,898                 

TESARO INC TESARO INC COM  3,818                        526,975                 316,398                    

TEST RITE INTERNATIONAL TEST RITE INTL TWD10  44,000                      32,842                   33,859                      

TETHYS OIL AB TETHYS OIL AB NPV  59,306                      567,514                 476,259                    

TEXAS CAP BANCSHARES INC TX CAP BANCSHARES INC COM  3,995                        321,145                 355,156                    

TEXAS INSTRUMENTS INC TEXAS INSTRUMENTS INC COM  11,504                      323,367                 1,201,478                 

TEXTRON INC TEXTRON INC COM  26,059                      1,026,780             1,474,679                 

TFS FINL CORP TFS FINL CORP COM STK  1,150                        15,266                   17,181                      

T-GAIA CORPORATION T-GAIA CORP NPV  28,900                      365,946                 671,640                    

THAI AIRWAY INTL PUBLIC CO THAI AIRWAYS INTL THB10(NVDR)  133,100                   75,341                   70,655                      

THAI OIL PUBLIC CO LIMITED THAI OIL PCL THB10(NVDR)  1,083,300                2,031,237             3,440,367                 

THAI VEGETABLE OIL CO THAI VEGETABLE OIL THB1 (NVDR)  73,300                      48,950                   66,912                      

THANACHART CAPITAL THANACHART CAPITAL PUBLIC COMPANY LTD THB10 (NVDR)  137,500                   218,949                 237,324                    

THANACHART CAPITAL THANACHART CAPITAL THB10 (ALIEN)  2,690,900                3,451,639             4,644,465                 

THE (GLOBAL) ENERGY & EXPLORATION PARTNERS LLC CLASS A UNITS  15                              15,000                   5,250                         

THE FIRST BANK OF TOYAMA LTD THE FIRST BANK OF TOYAMA LTD NPV  5,300                        26,050                   24,747                      
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THE RENEWABLES INFRASTRUCTURE GRP THE RENEWABLES INF ORD NPV  175,852                   249,754                 258,342                    

THE TRADE DESK INC THE TRADE DESK INC COM CL A COM CL A  5,388                        234,499                 246,393                    

THERMO FISHER SCIENTIFIC INC THERMO FISHER CORP  13,193                      1,697,961             2,505,087                 

THINKWARE SYSTEMS CORPORATION THINKWARE SYSTEMS KRW500  4,826                        53,669                   46,207                      

THOR INDS INC THOR INDS INC COM STK  3,459                        253,575                 521,340                    

THURGAUER KANTONALBANK THURGAUER KTBK CHF20 (PTG CERT)(BR)  270                           27,311                   28,178                      

TIANNENG POWER INTERNATIONAL LTD TIANNENG POWER INT HKD0.10  334,000                   287,549                 346,933                    

TIFFANY & CO NEW TIFFANY & CO COM  3,538                        206,312                 367,775                    

TIM PARTICIPACOES SA ADR TIM PARTICIPACOES SA SPONSORED ADR  60,604                      1,060,218             1,170,260                 

TIME WARNER INC NEW TIME WARNER INC USD0.01  19,170                      1,194,557             1,753,480                 

TIMKEN CO TIMKEN CO COM  26,087                      991,972                 1,282,176                 

TISCO FINANCIAL GROUP PUBLIC CO LTD TISCO FINANCIAL GR THB10(ALIEN MKT)  1,207,200                2,755,862             3,278,220                 

TIVITY HEALTH INC TIVITY HEALTH INC COM  4,999                        200,616                 182,713                    

TIVO CORP TIVO CORP COM NPV  94                              1,554                     1,466                         

TJX COS INC NEW TJX COS INC COM NEW  7,410                        207,081                 566,569                    

TK GROUP (HOLDINGS) LIMITED TK GROUP (HOLDINGS) LIMITED HKD0.1  76,000                      24,526                   47,443                      

TLG IMMOBILIEN AG TLG IMMOBILIEN AG NPV  23,591                      596,194                 627,325                    

TMB BANK PUBLIC COMPANY LIMITED TMB BANK PUBLIC CO THB0.95(NVDR)  6,033,900                432,161                 559,140                    

T-MOBILE US INC T-MOBILE US INC COM  1,490                        57,357                   94,630                      

TMX GROUP LTD TMX GROUP LTD COM  34,005                      1,543,927             1,911,738                 

TOA OIL COMPANY LIMITED TOA OIL CO LTD NPV  25,000                      31,805                   36,840                      

TOA ROAD CORPORATION TOA ROAD CORP NPV  5,700                        202,142                 225,925                    

TOBA INC TOBA INC NPV  1,200                        33,347                   34,248                      

TOBISHIMA CORP TOBISHIMA CORP NPV  78,500                      120,242                 132,401                    

TOCHIGI BANK TOCHIGI BANK NPV  115,000                   598,896                 463,471                    

TOGAMI ELECTRIC MFG CO TOGAMI ELECTRIC NPV  800                           17,682                   16,845                      

TOHOKUSHINSHA FILM CORPORATION TOHOKUSHINSHA FILM NPV  1,300                        8,261                     9,659                         

TOKAI CORP(GIFU) TOKAI CORP(GIFU) NPV  5,000                        51,359                   114,470                    

TOKEN CORPORATION TOKEN CORPORATION NPV  11,090                      546,696                 1,311,308                 

TOKYO THEATRES CO INC TOKYO THEATRES CO NPV  2,400                        33,710                   31,382                      

TOLL BROS INC TOLL BROS INC COM  6,640                        216,184                 318,853                    

TOM TAILOR HOLDING SE TOM TAILOR HOLD SE NPV  10,768                      105,597                 140,810                    

TOMEN DEVICES CORPORATION TOMEN DEVICES CORP NPV  1,500                        39,362                   45,539                      

TOMOE ENGINEERING CO TOMOE ENGINEERING NPV  32,100                      557,485                 602,676                    

TOMOEGAWA PAPER CO TOMOEGAWA PAPER CO NPV  9,000                        24,796                   24,847                      

TOMOKU CO LTD TOMOKU Y50  12,000                      155,901                 243,302                    

TOMSON GROUP TOMSON GROUP HKD0.50  366,000                   172,511                 154,972                    

TONAMI HOLDINGS CO LTD TONAMI HOLDINGS CO LTD JPY50  7,000                        231,932                 354,816                    

TOPOINT TECHNOLOGY CO LTD TOPOINT TECHNOLOGY TWD10  118,000                   85,813                   85,253                      

TOPY INDUSTRIES TOPY INDUSTRIES NPV  1,600                        42,434                   49,356                      

TORCHMARK CORP TORCHMARK CORP COM  10,265                      522,394                 931,138                    

TORII PHARMACEUTICAL CO TORII PHARM CO LTD NPV  2,500                        57,371                   67,133                      

TORO CO TORO CO COM  7,424                        302,618                 484,268                    

TORSTAR CORP TORSTAR CLASS'B'N/VTG COM NPV  20,200                      28,585                   27,569                      

TORUNLAR GYO TORUNLAR GYO TRY1 (C SHARES)  726,389                   506,267                 637,956                    

TOTAL SYS SVCS INC TOTAL SYS SVCS INC COM  38,625                      1,965,286             3,054,851                 

TOTTORI BANK TOTTORI BANK NPV  2,000                        31,734                   31,673                      

TOTVS SA TOTVS SA COM NPV  255,500                   2,359,571             2,302,281                 

TOUKEI COMPUTER TOUKEI COMPUTER NPV  1,100                        18,074                   31,931                      

TOWA BANK TOWA BANK NPV  70,500                      680,144                 955,646                    

TOWER BERSAMA INFRASTRUCTURE TBK TOWER BERSAMA INFR IDR100  4,932,800                2,414,247             2,335,968                 

TOYO CONSTRUCTION CO TOYO CONSTRUCTION NPV  12,100                      46,134                   70,785                      

TOYO KOHAN CO LTD TOYO KOHAN CO LTD NPV  99,069                      390,675                 429,167                    

TOYO MACHINERY & METAL CO TOYO MACHINY&METAL NPV  16,300                      84,131                   138,908                    

TOYO SECURITIES CO TOYO SECURITIES CO NPV  377,000                   1,118,144             1,064,234                 

TOYO WHARF & WAREHOUSE CO TOYO WHARF & W HSE NPV  3,500                        56,700                   56,485                      

TPV TECHNOLOGY TPV TECHNOLOGY USD0.01  216,000                   59,417                   29,289                      

TRACTOR SUPPLY CO TRACTOR SUPPLY CO COM  10,320                      634,104                 771,420                    

TRANSAT A T INC TRANSAT AT INC COM VTG/VAR VTG  14,900                      116,021                 133,428                    

TRANSCONTINENTAL INC TRANSCONTINENTAL CLASS'A'SUB-VTG NPV  59,700                      822,732                 1,183,565                 

TRANSDIGM GROUP INC TRANSDIGM GROUP INC COM  3,961                        820,029                 1,087,770                 

TRANSOCEAN LTD SWITZERLAND TRANSOCEAN LTD  8,020                        87,218                   85,654                      

TRANSUNION TRANSUNION COM  11,120                      455,621                 611,155                    

TRAVELERS COS INC TRAVELERS COS INC COM STK  14,300                      967,672                 1,939,652                 

TREEHOUSE FOODS INC TREEHOUSE FOODS INC COM  1,982                        182,472                 98,030                      

TRELLEBORG AB TRELLEBORG AB SER'B'NPV  75,726                      1,395,208             1,757,306                 

TREX CO INC TREX CO INC COM  3,357                        323,449                 363,865                    

TRIBUNE MEDIA COMPANY TRIBUNE MEDIA COMPANY CLASS A COMMON STOCK  1,630                        82,721                   69,226                      

TRIMBLE INC TRIMBLE INC COM TRIMBLE INC  14,894                      376,874                 605,292                    

TRINITY INDS INC TRINITY IND INC COM  18,420                      415,624                 690,013                    

TRINITY INDUSTRIAL CORP TRINITY INDL CORP NPV  3,000                        25,060                   26,045                      

TRIPADVISOR INC TRIPADVISOR INC COM USD0.001  6,125                        331,830                 211,068                    

TRUE NORTH COML REAL ESTATE INVT TR TRUE NORTH COML RE COM NPV  25,600                      133,246                 137,097                    

TSANN KUEN ENTERPRISE CO TSANN KUEN ENTERPR TWD10  5,000                        4,660                     4,041                         

TT HELLENIC POSTBA SA TT HELLENIC POSTBA EUR3.70  11,277                      17,738                   2,275                         

TUPPERWARE BRANDS CORP  FORMERLY TUPPERW TUPPERWARE BRANDS CORPORATION  3,541                        209,270                 222,021                    

TURK HAVA YOLLARI TURK HAVA YOLLARI TRY1 (A SHARES)  1,230,825                3,138,276             5,093,270                 

TURKIYE GARANTI BANKASI A S ADR TURKIYE GARANTI BANKASI A S SPONSORED ADR REPSTG 2000 SHS  420,040                   1,352,873             1,188,713                 

TURKIYE IS BANKASI TURKIYE IS BANKASI TRY1 (C SHARES)  424,140                   747,236                 779,686                    

TURKIYE PETROL RAFINERILERI A.S. TUPRAS(T PETR RAF) TRY1 (A SHARES)  46,710                      1,559,501             1,496,800                 

TURKIYE VAKIFLAR BANKASI T.A.O. TURKIYE VAKIFLAR TRY1 (D SHARES)  3,109,766                4,457,759             5,552,568                 

TVS MOTOR COMPANY TVS MOTOR CO INR1  406,734                   2,509,408             4,911,204                 

TWENTY-FIRST CENTURY FOX INC TWENTY-FIRST CENTURY FOX INC CL A  25,203                      502,568                 870,260                    

TWENTY-FIRST CENTY FOX INC TWENTY-FIRST CENTY FOX INC CL B CL B  10,960                      296,789                 373,955                    

TWITTER INC TWITTER INC COM  15,952                      522,536                 383,008                    

TWO HARBORS INVESMENT CORP TWO HARBORS INVESMENT CORP  3,510                        70,383                   57,073                      

TYK CORPORATION TYK CORPORATION NPV  9,800                        33,373                   38,191                      

TYLER TECHNOLOGIES INC TYLER TECHNOLOGIES INC COM STK  2,403                        370,983                 425,451                    

TYSON FOODS INC TYSON FOODS INC CL A COM (DELAWARE)  40,806                      1,811,241             3,308,142                 

U AND I GROUP PLC U AND I GROUP PLC ORD GBP0.50  23,435                      51,857                   61,264                      

U S AUTO PTS NETWORK INC U S AUTO PTS NETWORK INC COM  87,622                      270,554                 220,807                    

U S PHYSICAL THERAPY U S PHYSICAL THERAPY COM  4,655                        311,269                 336,091                    

UBISOFT ENTERTAINMENT UBISOFT ENTERTAIN NPV  89,172                      888,117                 6,867,966                 

UCHIDA YOKO CO UCHIDA YOKO CO JPY50  12,000                      276,552                 336,618                    

UDG HEALTHCARE PLC UDG HEALTHCARE PLC ORD EUR0.05  393,609                   4,241,721             4,499,242                 

UDR INC UDR INC COM STK  8,489                        259,279                 326,996                    
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UFLEX LTD UFLEX LTD INR10  21,661                      44,507                   165,187                    

UGI CORP NEW UGI CORP NEW COM  3,548                        94,640                   166,579                    

UIL CO LTD UIL CO LTD KRW500  7,562                        34,292                   45,984                      

ULTA BEAUTY INC ULTA BEAUTY INC COM STK USD0.01  4,796                        864,260                 1,072,673                 

ULTIMATE SOFTWARE GROUP INC ULTIMATE SOFTWARE GROUP INC COM  1,983                        361,613                 432,750                    

ULTRAGENYX PHARMACEUTICAL INC ULTRAGENYX PHARMACEUTICAL INC COM  53,306                      3,425,256             2,472,332                 

UNDER ARMOUR INC UNDER ARMOR INC CL A  12,324                      319,660                 177,835                    

UNDER ARMOUR INC UNDER ARMOUR INC CL C COM  12,486                      299,685                 166,314                    

UNICREDIT SPA UNICREDIT SPA NPV  610,823                   9,166,011             11,427,561              

UNILAND S.P.A UNILAND S.P.A NPV  5,862                        6,178                     3,548                         

UNILEVER PLC UNILEVER PLC ORD GBP0.031111  125,213                   7,065,793             6,987,851                 

UNION BANK OF TAIWAN UNION BK OF TAIWAN TWD10  243,485                   78,256                   75,766                      

UNION PAC CORP UNION PAC CORP COM  10,281                      490,293                 1,378,682                 

UNIPETROL UNIPETROL CZK100  8,241                        79,563                   145,787                    

UNI-PRESIDENT ENTERPRISES CORP UNI-PRESIDENT ENT TWD10  1,704,000                3,388,512             3,779,223                 

UNISEM (M) BHD UNISEM (M) BHD MYR0.50  542,900                   322,182                 489,643                    

UNITED CONTL HLDGS INC UNITED CONTL HLDGS INC COM STK  29,888                      1,669,610             2,014,451                 

UNITED DEVELOPMENT COMPANY UTD DEVELOPMENT CO QAR10  104,562                   645,171                 411,989                    

UNITED MICRO ELECTRONICS UTD MICRO ELECT TWD10  3,421,000                1,566,647             1,632,414                 

UNITED PARCEL SVC INC UNITED PARCEL SVC INC CL B  7,984                        548,164                 951,294                    

UNITED RENTALS INC UNITED RENTALS INC COM  6,930                        650,476                 1,191,336                 

UNITED STATES CELLULAR CORP U.S. CELLULAR CORP COM  291                           11,823                   10,950                      

UNITED STS STL CORP NEW UNITED STS STL CORP NEW COM  3,554                        103,345                 125,065                    

UNITED TECHNOLOGIES CORP UNITED TECHNOLOGIES CORP COM  18,439                      1,568,712             2,352,263                 

UNITED THERAPEUTICS CORP DEL UNITED THERAPEUTICS CORP DEL COM STK  917                           76,075                   135,670                    

UNITED TRACTORS UTD TRACTORS IDR250  478,000                   788,644                 1,247,186                 

UNITEDHEALTH GROUP INC UNITEDHEALTH GROUP INC COM  18,801                      1,753,620             4,144,868                 

UNITI GROUP INC UNITI GROUP INC COM  3,382                        123,702                 60,166                      

UNIVAR INC UNIVAR INC COM  7,180                        213,328                 222,293                    

UNIVENTURES PUBLIC CO UNIVENTURES THB1(NVDR)  96,300                      19,335                   26,742                      

UNIVERSAL DISPLAY CORP UNVL DISPLAY CORP COM  5,839                        580,839                 1,008,103                 

UNIVERSAL ELECTRS INC UNVL ELECTRS INC COM  9,389                        536,559                 443,630                    

UNIVERSAL HEALTH SVCS INC UNVL HEALTH SERVICES INC CL B COM  11,594                      1,308,225             1,314,180                 

UNUM GROUP  FORMERLY UNUMPROVIDENT CORP UNUM GROUP  28,388                      941,572                 1,558,217                 

UPSTATE N Y PWR PRODUCERS INC PVTPL UPSTATE N Y PWR PRODUCERS INC COM  27,564                      215,108                 -                             

URBAN OUTFITTERS INC URBAN OUTFITTERS INC COM  1,779                        49,771                   62,372                      

US BANCORP DEL US BANCORP  38,687                      1,214,071             2,072,849                 

US FOODS HLDG CORP US FOODS HLDG CORP COM  4,230                        112,883                 135,064                    

USA TECHNOLOGIES INC USA TECHNOLOGIES INC COM NO PAR STK  36,709                      139,278                 357,913                    

USG CORP USG CORP COM NEW  1,780                        51,061                   68,637                      

USHIO INC USHIO INC NPV  134,800                   1,890,772             1,927,766                 

UTOC CORPORATION UTOC CORPORATION NPV  4,100                        17,795                   19,690                      

V F CORP V F CORP COM  22,498                      1,167,253             1,664,852                 

VAIL RESORTS INC VAIL RESORTS INC COM  2,816                        431,740                 598,316                    

VALE S A ADR VALE S A ADR  265,107                   2,750,346             3,242,259                 

VALE S.A. VALE SA COM NPV  77,100                      841,032                 935,771                    

VALERO ENERGY CORP NEW VALERO ENERGY CORP COM STK NEW  32,254                      1,298,216             2,964,465                 

VALIANT HOLDING AG VALIANT HOLDING AG CHF5.8(REGD)  1,101                        118,647                 119,082                    

VALIDUS HOLDING LTD VALIDUS HOLDING LTD COM STK USD0.175  12,641                      572,649                 593,116                    

VALMONT INDS INC VALMONT INDS INC COM  452                           50,349                   74,964                      

VALORA HOLDING VALORA HOLDING CHF1(REGD)  471                           118,183                 157,081                    

VALUE PARTNERS GROUP LTD VALUE PARTNERS GP HKD0.10  1,061,000                1,113,480             1,126,514                 

VALVOLINE INC VALVOLINE INC COM  44,382                      1,009,358             1,112,213                 

VAN LANSCHOT KEMPEN NV VAN LANSCHOT KEMPE CVA REP CLASS 'A' NPV  5,887                        165,870                 184,857                    

VANTIV INC #REORG/VANTIV INC NAME CHANGE WORLDPAY INC 2K1CAG2 01-16-18  11,300                      551,302                 831,115                    

VAPIANO SE VAPIANO SE NPV  158,309                   4,220,559             4,609,863                 

VARDHMAN TEXTILES LTD VARDHMAN TEXTILES INR10  8,418                        94,530                   181,852                    

VARIAN MED SYS INC VARIAN MEDICAL SYSTEMS INC  7,549                        522,322                 839,071                    

VARONIS SYS INC VARONIS SYS INC COM  11,810                      381,819                 573,376                    

VASTNED RETAIL VASTNED RETAIL EUR5  9,273                        449,944                 459,876                    

VECTREN CORP VECTREN CORP COM  1,735                        63,644                   112,810                    

VECTRUS INC VECTRUS INC COM  677                           8,759                     20,885                      

VEEVA SYS INC VEEVA SYS INC CL A COM CL A COM  7,620                        300,067                 421,234                    

VENKYS(INDIA) VENKY'S (INDIA) INR10  9,790                        189,438                 427,415                    

VENTAS INC VENTAS INC REIT  11,429                      561,549                 685,854                    

VENTURE MANUFACTURING SINGAPORE LTD VENTURE CORP LTD NPV  211,100                   1,291,100             3,233,476                 

VERBIO AG VERBIO AG NPV (BR)  17,472                      148,434                 170,990                    

VEREIT INC VEREIT INC COM USD0.001  83,800                      753,336                 652,802                    

VERINT SYS INC VERINT SYS INC COM  4,145                        176,119                 173,468                    

VERISIGN INC VERISIGN INC COM  7,102                        425,121                 812,753                    

VERISK ANALYTICS INC VERISK ANALYTICS INC COM STK  52,683                      3,709,093             5,057,568                 

VERIZON COMMUNICATIONS INC VERIZON COMMUNICATIONS COM  202,256                   9,394,366             10,705,409              

VERSUM MATLS INC  FORMERLY VERSUM MATLS VERSUM MATLS LLC COM  2,700                        90,859                   102,195                    

VERTEX PHARMACEUTICALS INC VERTEX PHARMACEUTICALS INC COM  7,692                        699,898                 1,152,723                 

VERTU MOTORS PLC VERTU MOTORS PLC ORD GBP0.10  355,039                   247,879                 242,541                    

VESUVIUS PLC VESUVIUS PLC ORD GBP0.10  31,161                      230,308                 246,174                    

VIA VAREJO SA VIA VAREJO SA UNITS (REPR 1 COM & 2 PRF)  317,400                   1,130,595             2,341,435                 

VIACOM INC NEW VIACOM INC NEW CL A  210                           9,669                     7,329                         

VIACOM INC NEW VIACOM INC NEW CL B  21,084                      1,108,054             649,598                    

VIB VERMOEGEN AG VIB VERMOEGEN AG NPV  1,782                        39,573                   45,364                      

VILLA WORLD LTD VILLA WORLD LTD NPV STAPLED  24,113                      47,122                   53,940                      

VILMORIN & CIE VILMORIN CIE EUR15.25 (POST SUBDIVISION)  581                           49,088                   61,632                      

VIRTU FINL INC VIRTU FINL INC CL A CL A  21,953                      408,289                 401,740                    

VISA INC VISA INC COM CL A STK  21,097                      767,997                 2,405,480                 

VISAKA IND VISAKA IND INR10  3,131                        27,047                   32,081                      

VISANG EDUCATION INC VISANG EDUCATION I KRW500  11,263                      134,128                 125,197                    

VISCOM AG VISCOM AG NPV (BR)  1,121                        38,490                   39,831                      

VISHAY INTERTECHNOLOGY INC VISHAY INTERTECHNOLOGY INC COM STK  30,300                      379,055                 628,725                    

VISTEON CORP VISTEON CORP COM NEW COM NEW  2,209                        202,436                 276,434                    

VISTRA ENERGY CORP VISTRA ENERGY CORP COM  4,940                        82,752                   90,501                      

VITASOY INTERNATIONAL HOLDINGS VITASOY INTL NPV  2,133,000                4,127,426             5,457,127                 

VITEC GROUP PLC VITEC GROUP PLC ORD GBP0.20  5,323                        68,742                   81,368                      

VITRO SAB DE CV VITRO SAB DE CV  4,738                        13,733                   17,060                      

VITTORIA ASSICURAZIONI VITTORIA ASSICURAZ EUR1  18,194                      251,925                 260,420                    

VIVIMED LABS LTD VIVIMED LABS LTD INR2  28,629                      55,639                   46,670                      

VODAFONE GROUP VODAFONE GROUP ORD USD0.2095238  2,145,330                6,332,121             6,819,924                 
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VOLKSWAGEN AG VOLKSWAGEN AG NON VTG PRF NPV  87,015                      15,634,708           17,391,964              

VOLTRONIC POWER TECHNOLOGY CORP VOLTRONIC POWER TE TWD10  214,373                   2,899,797             3,709,935                 

VONTOBEL HOLDING AG VONTOBEL HLDG AG CHF1 (REGD)  16,762                      836,229                 1,057,838                 

VORNADO RLTY TR VORNADO RLTY TR COM  5,511                        376,187                 430,850                    

VOYA FINL INC VOYA FINL INC COM  22,000                      703,440                 1,088,340                 

VP BANK AG (VERWALTUNGS-UND PRIVAT) VP BANK AG CHF10 (REGD A SHS)  622                           72,836                   84,891                      

VS INDUSTRY BHD VS INDUSTRY BHD MYR0.2  131,300                   79,777                   97,656                      

VULCABRAS/AZALEIA VULCABRAS AZALEIA SA  9,300                        25,644                   25,512                      

VULCAN MATLS CO VULCAN MATERIALS CO COM  10,314                      1,085,168             1,324,008                 

W P CAREY INC W P CAREY INC COM  2,200                        143,151                 151,580                    

WABCO HLDGS INC WABCO HLDGS INC COM STK  52,344                      5,866,197             7,511,364                 

WABTEC WABTEC CORP COM  3,163                        214,035                 257,563                    

WACKER CHEMIE AG WACKER CHEMIE AG NPV(BR)  401                           55,974                   78,103                      

WACKER NEUSON SE WACKER NEUSON SE(REGD)  4,442                        83,767                   160,419                    

WAGEWORKS INC WAGEWORKS INC COM USD0.001  2,883                        190,716                 178,746                    

WAH LEE INDUSTRIAL CORP WAH LEE INDUSTRIAL TWD10  20,000                      33,988                   37,502                      

WAJAX CORP WAJAX CORP COM  8,119                        149,929                 159,859                    

WALGREENS BOOTS ALLIANCE INC WALGREENS BOOTS ALLIANCE INC COM  53,802                      3,876,415             3,907,101                 

WAL-MART STORES INC WALMART INC COM  46,305                      3,002,480             4,572,619                 

WALSIN LIHWA CORP WALSIN LIHWA CORP TWD10  252,000                   140,760                 149,040                    

WALTON ADVANCED ENGINEERING INC WALTON ADVANCED ENGINEERING  66,000                      29,039                   35,707                      

WARABEYA NICHIYO HOLDINGS CO LTD WARABEYA NICHIYO HOLDINGS CO L  19,500                      317,043                 553,063                    

WASTE MGMT INC DEL WASTE MGMT INC DEL COM STK  27,309                      1,620,849             2,356,767                 

WATABE WEDDING COR WATABE WEDDING COR NPV  7,441                        105,861                 43,199                      

WATAHAN CO LTD WATAHAN CO LTD NPV  2,200                        47,769                   68,842                      

WATERS CORP WATERS CORP COM  18,367                      2,107,169             3,548,321                 

WATKIN JONES PLC WATKIN JONES PLC COMMON STOCK  34,444                      68,582                   102,274                    

WATSCO INC WATSCO INC COM  2,109                        291,944                 358,614                    

WAYFAIR INC WAYFAIR INC CL A CL A  2,730                        210,274                 219,137                    

WDB HOLDINGS CO LTD WDB HOLDINGS NPV  8,900                        136,034                 296,272                    

WEATHERFORD INTL PLC WEATHERFORD INTERNATIONAL LTD(IE)USD0.001  18,050                      186,943                 75,269                      

WEBSTER FINL CORP WATERBURY CONN WEBSTER FNCL CORP WATERBURY CONN COM  7,394                        375,458                 415,247                    

WEC ENERGY GROUP INC WEC ENERGY GROUP INC COM  10,206                      390,876                 677,985                    

WEG SA WEG SA COM NPV  321,400                   1,856,961             2,336,063                 

WEIBO CORP ADR WEIBO CORP SPONSORED ADR  47,767                      4,355,203             4,941,974                 

WEICHAI POWER CO WEICHAI POWER CO 'H'CNY1  139,000                   88,135                   152,206                    

WEIFU HIGH-TECHNOLOGY GROUP CO LTD WEIFU HIGH-TECH 'B'CNY1  637,593                   1,482,512             1,362,898                 

WEINGARTEN RLTY INVS WEINGARTEN RLTY INVS COM  2,485                        87,032                   81,682                      

WEIQIAO TEXTILE CO WEIQIAO TEXTILE CO 'H'CNY1  639,000                   356,442                 362,933                    

WELBILT INC WELBILT INC COM  8,873                        169,545                 208,604                    

WELL SHIN TECHNOLOGY CO LTD WELL SHIN TECHNOLO TWD10  24,000                      40,671                   46,615                      

WELLCARE HEALTH PLANS INC WELLCARE HLTH PLANS INC COM  2,933                        358,704                 589,856                    

WELLING HOLDING LIMITED WELLING HOLD LTD. NPV  86,000                      19,253                   22,002                      

WELLS FARGO & CO NEW WELLS FARGO & CO NEW COM STK  264,943                   12,169,582           16,074,091              

WELLTOWER INC WELLTOWER INC COM REIT  11,878                      709,923                 757,460                    

WENDYS CO WENDYS CO COM  12,817                      140,842                 210,455                    

WESCO INTL INC WESCO INTL INC COM  12,071                      761,897                 822,639                    

WEST COAST PAPER MILLS LTD WEST COAST PAPER M INR2.00  11,405                      31,250                   56,884                      

WEST PHARMACEUTICAL SVCS INC WEST PHARMACEUTICAL SVCS INC COM  5,190                        404,381                 512,097                    

WESTAR ENERGY INC WESTAR ENERGY INC COM  2,973                        96,509                   156,974                    

WESTERN ALLIANCE BANCORPORATION WESTERN ALLIANCE BANCORPORATION COM  14,362                      607,841                 813,175                    

WESTERN DIGITAL CORP WESTN DIGITAL CORP COM  23,068                      1,153,973             1,834,598                 

WESTERN FST PRODS INC WESTERN FOREST PRO COM STK NPV  165,000                   293,789                 322,639                    

WESTERN UN CO WESTERN UNION CO  37,867                      728,169                 719,852                    

WESTFIELD CORP WESTFIELD CORP NPV STAPLED UNITS  113,093                   784,631                 839,445                    

WESTLAKE CHEM CORP WESTLAKE CHEM CORP COM STK  13,669                      1,265,139             1,456,159                 

WESTROCK CO WESTROCK CO COM  32,826                      1,531,304             2,074,931                 

WETHERSPOON(J.D.) WETHERSPOON (J.D) ORD GBP0.02  21,518                      360,159                 365,894                    

WEX INC WEX INC COM  2,348                        265,017                 331,608                    

WEYERHAEUSER CO WEYERHAEUSER CO COM  24,164                      621,600                 852,023                    

WH SMITH PLC WH SMITHS PLC - ORD GBP0.27 6/67  226,867                   4,286,231             7,202,811                 

WHIRLPOOL CORP WHIRLPOOL CORP COM  6,813                        652,432                 1,148,944                 

WHITE MOUNTAINS INSURANCE GROUP WHITE MOUNTAINS INSURANCE GROUP COM STOCK  75                              47,675                   63,846                      

WHITING PETE CORP WHITING PETE CORP COM NEW COM USD0.001(POST REV SPLIT)  1,840                        162,265                 48,723                      

WILEY JOHN & SONS INC WILEY JOHN & SONS INC CL A  935                           44,652                   61,476                      

WILLDAN GROUP INC WILLDAN GROUP INC COM  7,790                        223,365                 186,493                    

WILLIAMS COS INC WILLIAMS CO INC COM  32,654                      758,388                 995,620                    

WILLIAMS SONOMA INC WILLIAMS SONOMA INC COM  2,636                        134,358                 136,281                    

WILLIS TOWERS WATSON PLC WILLIS TOWERS WATSON PLC COM USD0.000115  4,182                        575,835                 630,186                    

WILSON BAYLY HOLMES-OVCON LIMITED WILSON BAYLY HOLME ZAR0.01  22,778                      216,694                 285,995                    

WIN HANVERKY HOLDINGS LIMITED WIN HANVERKY HOLD HKD0.10  342,000                   77,957                   44,187                      

WINBOND ELECTRONIC CORP WINBOND ELECTRONIC TWD10  3,663,603                1,184,752             2,886,956                 

WINPAK LTD WINPAK COM NPV  50,980                      2,067,199             1,904,197                 

WINTRUST FINL CORP WINTRUST FINL CORP COM  3,831                        267,239                 315,559                    

WIPRO WIPRO INR2  217,057                   945,650                 1,068,664                 

WIRECARD AG WIRECARD AG NPV  137,041                   6,525,046             15,315,491              

WISTRON CORPORATION WISTRON CORP TWD10  2,362,489                1,620,703             1,901,360                 

WIZ SOLUCOES E CORRETAGEM SEGURO SA WIZ SOLUCOES CORRE COM NPV  30,000                      170,280                 105,996                    

WNS HLDGS LTD ADR WNS HLDGS LTD SPONSORED ADR  8,790                        309,926                 352,743                    

WONG'S KONG KING INTERNATIONAL WONG'S KONG KING HKD0.10  332,000                   52,312                   50,539                      

WORKDAY INC WORKDAY INC CL A COM USD0.001  9,375                        790,197                 953,813                    

WORKSPACE GROUP WORKSPACE GROUP ORD GBP1  20,512                      181,923                 278,031                    

WORLD ACCEP CORP S C NEW WORLD ACCEP CORP S C NEW COM  8,400                        662,803                 678,048                    

WORLD FUEL SVCS CORP WORLD FUEL SERVICE COM STK USD0.01  10,810                      488,098                 304,193                    

WPP PLC WPP PLC ORD GBP0.10  89,600                      1,303,068             1,625,378                 

WPX ENERGY INC WPX ENERGY INC COM SHS  8,110                        97,172                   114,108                    

WSFS FINANCIAL CORP WSFS FINANCIAL CORP COM  1,675                        76,156                   80,149                      

WSP GLOBAL INC WSP GLOBAL INC COM NPV  7,600                        351,021                 363,395                    

WTK HLDGS BERHAD WTK HOLDINGS BHD MYR0.5  259,800                   84,785                   45,579                      

WULING MOTORS HLDGS LTD WULING MOTORS HOLDINGS LTD  520,000                   54,066                   37,916                      

WUSTENROT & WURTTEMBERGISCHE AG WUSTENROT & WURTTE NPV  8,362                        224,854                 234,560                    

WUXI BIOLOGICS (CAYMAN) INC WUXI BIOLOGICS (CAYMAN) INC USD0.000025  201,000                   1,039,679             1,123,623                 

WYNDHAM WORLDWIDE CORP WYNDHAM WORLDWIDE CORP COM STK  15,534                      1,050,759             1,799,925                 

WYNN RESORTS LTD WYNN RESORTS LTD COM  6,522                        659,538                 1,099,544                 

XCEL ENERGY INC XCEL ENERGY INC COM  85,006                      3,536,510             4,089,639                 

XEROX CORP XEROX CORP COM NEW COM NEW  29,964                      928,093                 873,451                    
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XIABUXIABU CATERING MGT(CHINA)HLDGS XIABUXIABU USD0.000025  1,040,000                1,352,898             2,094,022                 

XILINX INC XILINX INC COM  19,697                      1,006,103             1,327,972                 

XINGFA ALUMINIUM HOLDINGS LIMITED XINGFA ALUMINUM HKD0.01  220,000                   122,337                 151,689                    

XIWANG SPECIAL STEEL CO LTD XIWANG SPECIAL STE NPV  390,000                   58,623                   74,834                      

XL GROUP LTD XL GROUP LTD XL GROUP LTD COM NPV  31,457                      1,151,617             1,106,028                 

XPO LOGISTICS INC XPO LOGISTICS INC COM  13,346                      744,196                 1,222,360                 

XXL ASA XXL ASA NOK0.4  96,328                      963,386                 1,001,043                 

XYLEM INC XYLEM INC COM  10,417                      413,431                 710,439                    

YACHIYO INDUSTRY CO YACHIYO INDUSTRY NPV  8,000                        93,990                   112,135                    

YA-MAN LTD. YA-MAN LTD PLACEMENT  7,200                        14,308                   121,310                    

YAMANASHI CHUO BANK YAMANASHI CHUO BK NPV  34,000                      166,207                 148,495                    

YAMAYA CORPORATION YAMAYA CORPORATION NPV  3,500                        87,829                   106,568                    

YAMAZEN CORP YAMAZEN CORP NPV  7,700                        86,508                   90,842                      

YANDEX N.V. YANDEX N.V. COM USD0.01 CL 'A  75,400                      1,666,197             2,469,350                 

YANLORD LAND GROUP LTD YANLORD LAND GROUP NPV  556,100                   470,357                 674,111                    

YELP INC YELP INC CL A  8,290                        257,685                 347,848                    

YOGAWORKS INC YOGAWORKS INC COM  28,855                      157,983                 81,660                      

YOO SUNG ENTERPRISE CO YOOSUNG ENTERPRISE KRW500  32,941                      146,897                 109,542                    

YOTAI REFRACTORIES CO YOTAI REFRACTORIES NPV  7,200                        28,404                   38,605                      

YOUNGTEK ELECTRONICS CORPORATION YOUNGTEK ELECTRONI TWD10  133,000                   263,806                 256,985                    

YUANDA CHINA HOLDINGS LTD YUANDA CHINA HOLDI HKD0.10  1,744,000                47,730                   30,786                      

YUANTA FUTURES CO LTD YUANTA FUTURES CO TWD10  21,000                      28,538                   28,968                      

YUASA TRADING CO YUASA TRADING CO NPV  22,700                      407,062                 825,180                    

YUM BRANDS INC YUM BRANDS INC COM  3,992                        128,112                 325,787                    

YUM CHINA HLDGS INC YUM CHINA HLDGS INC COM  23,360                      934,469                 934,865                    

YUNSHIN CONSTRUCTION & DEVELOPMENT YUNSHIN CONSTRUCT TWD10  48,000                      49,576                   51,051                      

YURTEC CORPORATION YURTEC CORPORATION NPV  51,000                      400,839                 435,979                    

YUSHIRO CHEMICAL INDUSTRY CO YUSHIRO CHEMICAL NPV  5,100                        75,170                   76,466                      

YY INC ADR YY INC ADS REPSTG COM CL A  45,279                      3,309,140             5,119,242                 

ZAYO GROUP HLDGS INC ZAYO GROUP HLDGS INC COM  12,942                      378,729                 476,266                    

ZCL COMPOSITES INC ZCL COMPOSITE INC COM NPV  35,800                      308,338                 320,299                    

ZEAL NETWORK SE ZEAL NETWORK SE NPV(CI)  2,710                        79,042                   69,737                      

ZEBRA TECHNOLOGIES CORP ZEBRA TECHNOLOGIES CORP CL A  3,655                        317,280                 379,389                    

ZEUS CO LTD ZEUS CO LTD COMMON STOCK  4,808                        80,038                   75,676                      

ZHONGSHENG GROUP HOLDINGS LIMITED ZHONGSHENG GROUP H HKD0.0001  276,000                   318,020                 629,865                    

ZHUHAI HLDGS INVESTMENT GROUP LTD ZHUHAI HLDGS INVESTMENT GROUP LTD SHS  158,000                   25,119                   23,041                      

ZIFF DAVIS HLDGS INC ZIFF DAVIS HLDGS INC OC-COM STK  1,423                        -                          14                              

ZILLOW GROUP INC ZILLOW GROUP INC COM USD0.0001  2,833                        103,512                 115,415                    

ZILLOW GROUP INC ZILLOW GROUP INC COM USD0.0001 CLASS C  5,936                        223,695                 242,900                    

ZIMMER BIOMET HLDGS INC ZIMMER BIOMET HLDGS INC COM  10,129                      918,013                 1,222,265                 

ZIONS BANCORPORATION ZIONS BANCORP COM  6,469                        214,954                 328,819                    

ZOETIS INC ZOETIS INC COM USD0.01 CL 'A'  40,276                      1,874,889             2,901,483                 

ZUKEN INC ZUKEN INC NPV  19,500                      220,262                 329,414                    

ZURICH INSURANCE GROUP AG ZURICH INSURANCE GROUP AG CHF0.10  16,947                      3,540,675             5,158,008                 

ZYNGA INC ZYNGA INC  15,490                      60,584                   61,960                      

Equities Total 624,308,630           2,887,565,202     3,761,423,639        

Common collective and other trusts
AFL CIO HOUSING INVESTMENT TRUST CF AFL CIO HOUSING INVESTMENT TRUST  0.00% 189,934                   212,974,596         212,216,934            

CF ARCHER CAPITAL OFFSHORE LTD CF ALGER COLLECTIVE TRUST SPECTRA SERIES  0.00% 14,213,877              145,398,835         183,927,574            

CF ARCHER CAPITAL OFFSHORE LTD CF W A FLOATING RATE HIGH INCOME FUND LLC  0.00% 392,933                   7,808,729             8,204,840                 

DFA INVT CO CF DFA SMALL CAP VALUE TR  0.00% 23,060                      17,517,925           65,406,881              

DFA INVT CO CF DFA US SMALL CAP TR  0.00% 21,963                      20,888,651           66,990,396              

SSGA CF SSGA RUSSELL 1000 (R) GROWTH INDEX NL FUND (CM83NON)  0.00% 2,138,852                130,478,556         190,285,139            

Western Asset CF WA EMG CORP CREDIT LLC  0.00% 225,362                   4,139,000             4,181,143                 

Western Asset CF WA OPPORTUNISTIC NON DOLLAR HEDGED PORTFOLIO LLC  0.00% 124,486                   2,210,272             4,017,176                 

Western Asset CF WA OPPORTUNISTIC US $ HIGH YIELD SEC PORT LLC  0.00% 528                           14,103                   17,711                      

Western Asset CF WESTERN ASSET EMERGING MARKETS LOCAL DEBT PORTFOLIO LLC FUND  0.00% 305,533                   4,919,215             5,658,478                 

Western Asset CF WESTN AST FLOATING RATE HI INC FD LLC  0.00% 388,062                   7,937,656             8,103,126                 

Common collective and other trusts Total 18,024,590             554,287,538        749,009,398            

Government and government agency securities
ALBERTA PROV CDA GLOBAL MEDIUM TERM NTS PVTPL ALBERTA PROV CDA GLOBAL MEDIUM TERM TRANCHE # TR 00002 DUE 08-26-2020 8/26/2020 1.75% 840,000                   833,885                 827,753                    

ANGOLA (REPUBLIC OF) ANGOLA (REP OF) 9.5% NTS 12/11/2025 USD1000 11/12/2025 9.50% 850,000                   948,768                 982,805                    

ARAB REP EGYPT ARAB REP EGYPT NT 144A 6.125% DUE 01-31-2022 BEO 1/31/2022 6.13% 3,593,000                3,628,072             3,758,458                 

ARAB REP EGYPT EGYPT(ARAB REP OF 7.5% SNR MTN 31/01/2027 USD 1/31/2027 7.50% 876,000                   928,359                 970,077                    

ARAB REP EGYPT EGYPT(ARAB REP OF 8.5% SNR MTN 31/01/2047 USD 1/31/2047 8.50% 3,153,000                3,370,256             3,628,189                 

ARAB REP EGYPT PVPTL ARAB REP EGYPT NT 144A 7.5% DUE 01-31-2027 1/31/2027 7.50% 2,300,000                2,407,005             2,542,185                 

ARGENTINA REP ARGENTINA REP BD 6.875% DUE 01-26-2027 REG 1/26/2027 6.88% 1,930,000                2,028,442             2,108,525                 

ARGENTINA REP ARGENTINA REP BD SER B 7.5% DUE 04-22-2026 REG 4/22/2026 7.50% 3,950,000                4,080,812             4,471,993                 

ARGENTINA REP ARGENTINA(REP OF) 7.5% BDS 22/04/26 USD150000 4/22/2026 7.50% 80,000                      86,156                   90,772                      

ARGENTINA REP ARGENTINA(REP OF) 8.28%-VAR 31/12/33 USD'DISC 12/31/2033 8.28% 2,150,802                2,424,371             2,546,550                 

ARGENTINA REP REPUBLIC OF ARGENTINA 6.875% 04-22-2021 4/22/2021 6.88% 280,000                   280,000                 304,920                    

ARGENTINA REP REPUBLIC OF ARGENTINA 7.125% 07-06-2036 7/6/2036 7.13% 3,160,000                3,191,908             3,423,860                 

ARGENTINA(REPUBLIC OF) ARGENTINA(REP OF) 18.2% BDS 03/10/21 ARS1000 10/3/2021 18.20% 62,360,000              4,088,008             3,565,203                 

ARGENTINA(REPUBLIC OF) ARGENTINA(REP OF) 5.25% SNR 15/01/2028 EUR 1/15/2028 5.25% 1,220,000                1,447,913             1,526,901                 

ARGENTINA(REPUBLIC OF) ARGENTINA(REP OF) 7.82% BDS 31/12/40 EUR1000 12/31/2033 7.82% 582,092                   674,548                 818,850                    

ARGENTINA(REPUBLIC OF) ARGENTINA(REP OF) FRN 22/06/20 ARS1 6/21/2020 28.75% 46,025,520              2,840,046             2,622,171                 

ARGENTINA(REPUBLIC OF) ARGENTINA(REPUBLIC OF) DISC BD 8.28% DUE12-31-2033/06-30-2024 REG 12/31/2033 8.28% 1,683,772                1,728,827             1,985,167                 

ARGENTINA(REPUBLIC OF) REP OF ARGENTINA TBOND 6.25% 09/11/2047 11/9/2047 6.25% 620,000                   715,388                 757,085                    

ARGENTINA(REPUBLIC OF) REP OF ARGENTINA VAR 31/12/2033 12/31/2033 7.82% 1,069,950                1,128,192             1,495,373                 

ARMENIA (REPUBLIC OF) ARMENIA (REP OF) 7.15% SNR 26/03/2025 USD 3/26/2025 7.15% 672,000                   706,620                 768,264                    

ARMENIA (REPUBLIC OF) REPUBLIC OF ARMENIA 6% 30/9/2013 9/30/2020 6.00% 411,000                   425,819                 437,546                    

BAHAMAS COMWLTH PVPTL BAHAMAS COMWLTH NT 6.0% 08-21-2028 11/21/2028 6.00% 1,800,000                1,816,025             1,872,000                 

BAHRAIN KINGDOM ACTING THROUGH MINISTRY BAHRAIN KINGDOM ACTING THROUGH MINISTRY FIN BD 144A 7% DUE 10-12-2028 REG 10/12/2028 7.00% 2,762,000                2,819,202             2,804,148                 

BAHRAIN KINGDOM ACTING THROUGH MINISTRY KINGDOM OF BAHRAIN TBOND 7.0% 12/10/2028 10/12/2028 7.00% 1,743,000                1,767,107             1,774,034                 

BAHRAIN(KINGDOM OF) BAHRAIN (KINGDOM) 7% SNR 26/01/2026 USD200000 1/26/2026 7.00% 690,000                   730,418                 719,594                    

BANCO NAC DE DESEN ECONO BANCO NAC DE DESEN ECONO 5.75% 26/09/2023 9/26/2023 5.75% 320,000                   297,120                 347,043                    

BRAZIL FEDERATIVE REP BRAZIL FEDERATIVE REP BD 4.625% DUE 01-13-2028 1/13/2028 4.63% 1,397,000                1,386,345             1,403,287                 

BRAZIL FEDERATIVE REP BRAZIL FEDERATIVE REP GLOBAL BD 5 T BOND 01-27-2045 1/27/2045 5.00% 200,000                   168,000                 186,400                    

BRAZIL FEDERATIVE REP BRAZIL FEDERATIVE REP GLOBAL NT 5.625% DUE 01-07-2041 REG 1/7/2041 5.63% 380,000                   351,864                 388,170                    

BRAZIL MINAS SPE VIA STATE OF M.G. BRAZIL MINAS SPE V 5.333% BDS 15/02/2028 2/15/2028 5.33% 2,225,000                2,205,790             2,258,375                 

BRAZIL(FEDERATIVE REPUBLIC OF) BRAZIL(FED REP OF) 10% GTD 01/01/2021 BRL 'F' 1/1/2021 10.00% 9,164                        2,932,002             2,979,453                 

BRAZIL(FEDERATIVE REPUBLIC OF) BRAZIL(FED REP OF) 10% GTD SNR 01/01/23 BRL'F' 1/1/2023 10.00% 11,390                      3,596,086             3,642,156                 

BUENOS AIRES(PROVINCE OF) BUENOS AIRES(PROV) 7.875% SNR 15/06/2027USD 6/15/2027 7.88% 450,000                   489,585                 500,544                    

CHILE(REPUBLIC OF) CHILE(REP OF) 4.5% BDS 03/2026 CLP5000000 3/1/2026 4.50% 835,000,000           1,291,682             1,380,646                 
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COLOMBIA(REP OF) COLOMBIA(REPUBLIC OF) 4.375% DUE 07-12-2021 REG 7/12/2021 4.38% 1,000,000                1,067,900             1,054,500                 

COLOMBIA(REP OF) REPUBLIC OF COLOMBIA 5.625 02-26-2044 REG 2/26/2044 5.63% 540,000                   538,256                 618,300                    

COLOMBIA(REPUBLIC OF) COLOMBIA(REPUBLIC OF) 7.5% BD 26/08/2026 8/26/2026 7.50% 3,700,000,000        1,332,029             1,326,801                 

COTE D'IVOIRE COTE D'IVOIRE 6.125% 15/06/2033 USD 6/15/2033 6.13% 2,260,000                2,221,458             2,303,842                 

COTE D'IVOIRE COTE D'IVOIRE 6.375% SNR 03/03/28 USD1000 3/3/2028 6.38% 1,280,000                1,306,643             1,357,376                 

COTE D'IVOIRE IVORY COAST TBOND 5.375% 23/07/2024 7/23/2024 5.38% 451,000                   445,926                 460,131                    

CROATIA(REPUBLIC OF) CROATIA 6.0% T-BOND 26/01/2024 1/26/2024 6.00% 1,170,000                1,284,075             1,336,585                 

CROATIA(REPUBLIC OF) CROATIA(REP OF)T- BD 5.5% 04/04/2023 4/4/2023 5.50% 640,000                   678,400                 706,962                    

DOMINICAN REP DOMINICAN REP USD BD 144A 7.45% DUE 04-30-2044 BEO 4/30/2044 7.45% 1,910,000                1,978,192             2,277,675                 

DOMINICAN REP DOMINICAN REPUBLIC 5.95% 01-25-2027 1/25/2027 5.95% 2,780,000                2,884,713             3,002,400                 

DOMINICAN REP DOMINICAN REPUBLIC TBOND 6.85% 27/01/2045 1/27/2045 6.85% 2,260,000                2,260,889             2,549,845                 

DOMINICAN REPUBLIC DOMINICAN REP,THE 7.5 DUE 05-06-2021 5/6/2021 7.50% 690,000                   765,370                 752,963                    

DOMINICAN REPUBLIC DOMINICAN REPUBLIC 5.875% BDS 18/04/24 TBOND 4/18/2024 5.88% 1,500,000                1,556,377             1,618,680                 

DOMINICAN REPUBLIC DOMINICAN REPUBLIC 7.45% NTS 30/04/2044 USD1000 'REGS' 7.45% DUE 04-30-2044 BEO 4/30/2044 7.45% 1,130,000                1,142,740             1,347,525                 

DOMINICAN REPUBLIC DOMINICAN REPUBLIC 7.5% 06/05/2021 5/6/2021 7.50% 1,070,000                1,195,107             1,170,313                 

DOMINICAN REPUBLIC DOMINICAN REPUBLIC TBOND 6.85% DUE 27/01/2045 1/27/2045 6.85% 1,938,000                2,107,126             2,186,549                 

DUBAI (GOVERNMENT OF) DUBAI (GOVERNMENT OF) 5.25% BDS 30/01/2043 USD200000 1/30/2043 5.25% 850,000                   753,514                 861,324                    

ECUADOR(REPUBLIC OF) ECUADOR(REP OF) 10.75% SNR 28/03/2022 USD 3/28/2022 10.75% 2,935,000                3,078,688             3,437,619                 

ECUADOR(REPUBLIC OF) ECUADOR(REP OF) 9.625% SNR 02/06/2027 USD 6/2/2027 9.63% 720,000                   726,729                 827,100                    

ECUADOR(REPUBLIC OF) ECUADOR(REP OF) 9.65% SNR 13/12/2026 USD 12/13/2026 9.65% 1,529,000                1,579,112             1,760,261                 

ECUADOR(REPUBLIC OF) REP OF ECUADOR 8.75% 02/06/2023 6/2/2023 8.75% 2,000,000                1,999,900             2,217,500                 

ECUADOR(REPUBLIC OF) REPUBLIC OF ECUADOR 8.875% 23/10/2027 10/23/2027 8.88% 1,650,000                1,656,387             1,821,188                 

EL SALVADOR REP EL SALVADOR REP 7.65% DUE 06-15-2035 REG 6/15/2035 7.65% 600,000                   605,500                 650,346                    

EL SALVADOR REP EL SALVADOR REP NT 144A 6.375% DUE 01-18-2027 BEO 1/18/2027 6.38% 2,193,000                2,219,932             2,231,378                 

EL SALVADOR REP EL SALVADOR REP SR NT 144A 5.875 01-30-2025 1/30/2025 5.88% 940,000                   937,569                 944,700                    

EL SALVADOR REP EL SALVADOR REPUBLIC SR NT REG S 5.875 01-30-2025 1/30/2025 5.88% 1,350,000                1,199,658             1,356,750                 

EL SALVADOR REP PVTPL EL SALVADOR REP NT 8.625% 02-28-2029 2/28/2029 8.63% 1,125,000                1,171,873             1,316,250                 

EL SALVADOR(REPUBLIC OF) EL SALVADOR(REP OF 7.375% SNR 01/12/19 USD1000 12/1/2019 7.38% 600,000                   618,000                 636,750                    

EL SALVADOR(REPUBLIC OF) EL SALVADOR(REP OF) 5.875% 30/01/2025 1/30/2025 5.88% 2,150,000                2,063,250             2,171,500                 

EMIRATE ABU DHABI GLOBAL MEDIUM TERM NTS PVPTL ABU DHABI GOVT INT'L 2.5% 10-11-2022 10/11/2022 2.50% 1,390,000                1,385,399             1,362,200                 

FANNIE MAE FANNIE MAE CONN AVE SECS SER 2017-C01 CL1M-1 DUE 07-25-2029 7/25/2029 2.85% 782,006                   782,006                 790,027                    

FEDERAL HOME LN MTG CORP FED HOME LOAN MTG 3.5% MBS 01/05/2046 USD 5/1/2046 3.50% 1,162,089                1,220,920             1,195,181                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #A39803 5.5% 11-01-2035 BEO 11/1/2035 5.50% 60,287                      59,439                   66,911                      

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #C90698 4.5% 08-01-2023 BEO 8/1/2023 4.50% 3,982,452                4,255,313             4,232,172                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #C90705 4.5% 09-01-2023 BEO 9/1/2023 4.50% 14,780                      15,795                   15,707                      

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #C90812 4.5% 03-01-2024 BEO 3/1/2024 4.50% 8,177                        8,739                     8,690                         

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G01737 5%12-01-2034 BEO 12/1/2034 5.00% 9,207                        8,884                     9,987                         

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G06172 5.5% 12-01-2038 BEO 12/1/2038 5.50% 109,265                   118,228                 120,827                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G06409 6%11-01-2039 BEO 11/1/2039 6.00% 486,151                   541,754                 547,774                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G06500 4%04-01-2041 BEO 4/1/2041 4.00% 1,257,458                1,348,624             1,329,615                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G07459 3.5% 08-01-2043 BEO 8/1/2043 3.50% 1,036,639                1,085,555             1,069,778                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08368 4.5% 10-01-2039 BEO 10/1/2039 4.50% 736,966                   802,832                 786,231                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08534 3%06-01-2043 BEO 6/1/2043 3.00% 1,320,802                1,347,940             1,328,015                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08635 3%04-01-2045 BEO 4/1/2045 3.00% 1,879,551                1,898,502             1,881,423                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08657 4.5% 07-01-2045 BEO 7/1/2045 4.50% 169,901                   181,569                 180,610                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08681 3.5% 12-01-2045 BEO 12/1/2045 3.50% 2,979,794                3,110,160             3,064,581                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08682 4%12-01-2045 BEO 12/1/2045 4.00% 1,289,409                1,377,250             1,348,447                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08694 4%02-01-2046 BEO 2/1/2046 4.00% 946,177                   1,010,191             989,475                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08698 3.5% 03-01-2046 BEO 3/1/2046 3.50% 1,789,522                1,846,703             1,840,420                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08719 2.5% 08-01-2046 BEO 8/1/2046 2.50% 1,408,740                1,422,827             1,360,696                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G0-8737 3% 12-01-2046 BEO 12/1/2046 3.00% 3,082,172                3,105,770             3,085,325                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08753 4.5% 02-01-2047 BEO 2/1/2047 4.50% 197,539                   211,104                 209,952                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08754 4.5% 03-01-2047 BEO 3/1/2047 4.50% 534,236                   570,923                 567,752                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G0-8764 4.5% 05-01-2047 BEO 5/1/2047 4.50% 976,376                   1,043,426             1,037,727                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G0-8767 4% 06-01-2047 BEO 6/1/2047 4.00% 3,637,315                3,826,285             3,803,962                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G0-8771 4% 07-01-2047 BEO 7/1/2047 4.00% 1,141,169                1,205,895             1,194,165                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08774 3.5% 08-01-2047 BEO 8/1/2047 3.50% 2,665,618                2,738,506             2,741,562                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08779 3.5% 09-01-2047 BEO 9/1/2047 3.50% 2,161,257                2,234,537             2,222,831                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G14492 4%10-01-2025 BEO 10/1/2025 4.00% 195,152                   206,617                 202,802                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G1-8626 2.5% 01-01-2032 BEO 1/1/2032 2.50% 1,360,527                1,364,088             1,358,914                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #Q25285 4.5% 03-01-2044 BEO 3/1/2044 4.50% 971,499                   1,038,214             1,033,073                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #Q45737 3.0% DUE 3 01-01-2047 1/1/2047 3.00% 1,034,679                1,033,143             1,038,116                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #U90245 3.5% 10-01-2042 BEO 10/1/2042 3.50% 132,000                   137,280                 135,996                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #U92272 4.5% 12-01-2043 BEO 12/1/2043 4.50% 72,772                      78,426                   78,306                      

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #U99045 3.5% 03-01-2043 BEO 3/1/2043 3.50% 66,787                      69,594                   68,809                      

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #U99091 4.5% 03-01-2044 BEO 3/1/2044 4.50% 226,627                   244,235                 243,723                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #U99114 3.5% 02-01-2044 BEO 2/1/2044 3.50% 72,791                      75,702                   74,994                      

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #U99124 3.5% 03-01-2045 BEO 3/1/2045 3.50% 712,859                   746,919                 734,470                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP SER 17-DNA2 CLASS M2 VAR RT DUE 10-25-2029 10/25/2029 5.00% 1,000,000                1,002,461             1,087,815                 

FEDERAL HOME LN MTG CORP FHLMC GOLD C90689 4.5 07-01-2023 7/1/2023 4.50% 25,419                      27,165                   27,013                      

FEDERAL HOME LN MTG CORP FHLMC GOLD G07117 6 10-01-2036 10/1/2036 6.00% 216,666                   246,593                 244,720                    

FEDERAL HOME LN MTG CORP FHLMC GOLD G07335 7 03-01-2039 3/1/2039 7.00% 61,885                      73,063                   69,234                      

FEDERAL HOME LN MTG CORP FHLMC GOLD G08675 3 11-01-2045 11/1/2045 3.00% 1,092,460                1,117,893             1,093,923                 

FEDERAL HOME LN MTG CORP FHLMC GOLD G08793 4 12-01-2047 12/1/2047 4.00% 1,995,015                2,102,247             2,088,904                 

FEDERAL HOME LN MTG CORP FHLMC GOLD POOL #Q45819 Q45819 3 01-01-2047 1/1/2047 3.00% 280,053                   279,309                 280,983                    

FEDERAL HOME LN MTG CORP FHLMC GOLD POOL #Q45827 Q45827 3 01-01-2047 1/1/2047 3.00% 188,830                   188,151                 189,201                    

FEDERAL HOME LN MTG CORP FHLMC GOLD POOL# Q19131 4 DUE 06-01-2043 6/1/2043 4.00% 70,666                      73,360                   75,270                      

FEDERAL HOME LN MTG CORP FHLMC GOLD POOL# U91254 4 DUE 04-01-2043 4/1/2043 4.00% 142,735                   147,452                 150,575                    

FEDERAL HOME LN MTG CORP FHLMC GOLD POOL#Q17792 3.5 DUE 05-01-2043 5/1/2043 3.50% 488,121                   522,747                 504,348                    

FEDERAL HOME LN MTG CORP FHLMC GOLD Q02173 4.5 07-01-2041 7/1/2041 4.50% 7,151                        7,642                     7,630                         

FEDERAL HOME LN MTG CORP FHLMC GOLD Q18473 4 05-01-2043 5/1/2043 4.00% 64,626                      67,090                   68,836                      

FEDERAL HOME LN MTG CORP FHLMC GOLD Q19611 4 07-01-2043 7/1/2043 4.00% 128,213                   133,412                 136,567                    

FEDERAL HOME LN MTG CORP FHLMC GOLD Q19615 4 07-01-2043 7/1/2043 4.00% 126,664                   131,443                 134,425                    

FEDERAL HOME LN MTG CORP FHLMC GOLD Q37878 4 12-01-2045 12/1/2045 4.00% 1,757,071                1,832,844             1,837,492                 

FEDERAL HOME LN MTG CORP FHLMC GOLD Q41947 4.5 07-01-2046 7/1/2046 4.50% 152,236                   162,691                 161,787                    

FEDERAL HOME LN MTG CORP FHLMC GOLD Q45560 3.0% 01-01-2047 1/1/2047 3.00% 477,862                   478,011                 478,801                    

FEDERAL HOME LN MTG CORP FHLMC GOLD Q48093 4.5% 05-01-2047 5/1/2047 4.50% 25,356                      27,097                   26,954                      

FEDERAL HOME LN MTG CORP FHLMC GOLD U90316 4 10-01-2042 10/1/2042 4.00% 59,347                      66,154                   62,585                      

FEDERAL HOME LN MTG CORP FHLMC GOLD U90598 3.5 12-01-2042 12/1/2042 3.50% 70,362                      74,633                   72,492                      

FEDERAL HOME LN MTG CORP FHLMC GOLD U90720 3.5 01-01-2043 1/1/2043 3.50% 61,406                      65,134                   63,277                      

FEDERAL HOME LN MTG CORP FHLMC GOLD U90778 3.5 01-01-2043 1/1/2043 3.50% 76,840                      81,504                   79,181                      

FEDERAL HOME LN MTG CORP FHLMC GOLD U90841 3.5 02-01-2043 2/1/2043 3.50% 82,352                      87,351                   84,861                      

FEDERAL HOME LN MTG CORP FHLMC GOLD U90903 3.5 02-01-2043 2/1/2043 3.50% 71,550                      75,893                   73,716                      

FEDERAL HOME LN MTG CORP FHLMC GOLD U90940 3.5 02-01-2043 2/1/2043 3.50% 83,207                      88,258                   85,740                      

FEDERAL HOME LN MTG CORP FHLMC GOLD U95137 4 08-01-2043 8/1/2043 4.00% 148,530                   152,534                 156,630                    

FEDERAL HOME LN MTG CORP FHLMC GOLD V70210 3.5% 02-01-2034 2/1/2034 3.50% 63,252                      66,172                   65,925                      
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FEDERAL HOME LN MTG CORP FHLMC MULTICLASS SER 15-DNA2 CL M-2 FLTG RT 12-25-2027 12/25/2027 4.15% 1,522,988                1,511,089             1,555,296                 

FEDERAL HOME LN MTG CORP FHLMC MULTICLASS SER 4210 CL Z 3 05-15-2043 5/15/2043 3.00% 337,026                   280,788                 314,314                    

FEDERAL HOME LN MTG CORP FHLMC MULTICLASS SER R007 CL ZA 6 05-15-2036 5/15/2036 6.00% 165,157                   190,348                 183,521                    

FEDERAL HOME LN MTG CORP FHLMC MULTICLASS STACR 2016-DNA4 M2 03-25-2029 3/25/2029 2.85% 2,650,000                2,646,266             2,689,506                 

FEDERAL HOME LN MTG CORP FHLMC MULTICLASS TRANCHE 00415 2.982% DUE SER KJ17 CL A2 11-25-2025 11/25/2025 2.98% 580,000                   591,598                 589,518                    

FEDERAL HOME LN MTG CORP FHLMC MULTICLASS TRANCHE 00435 1.669 01-25-2021 1/25/2021 1.67% 297,254                   297,246                 292,651                    

FEDERAL HOME LN MTG CORP FHLMC POOL #2B1386 ADJ RT 06-01-2043 6/1/2043 1.99% 1,111,588                1,128,435             1,114,194                 

FEDERAL HOME LN MTG CORP I/O FEDERAL HOME LN MTG CORP SER 4057 CLUI 3 05-15-2027 5/15/2027 3.00% 488,034                   60,625                   42,587                      

FEDERAL HOME LN MTG CORP I/O FEDERAL HOME LN MTG CORP SER K-044 CL X-1 FLTG RT 1-25-2025 1/25/2025 0.76% 762,343                   34,127                   33,300                      

FEDERAL HOME LN MTG CORP I/O FEDERAL HOME LN MTG CORP SR K036 CL X1 VAR RT 10-25-2023 REG 10/25/2023 0.94% 4,621,086                221,126                 169,520                    

FEDERAL HOME LN MTG CORP I/O FHLMC MULTICLASS 1.7432% 10-25-2021 10/25/2021 1.71% 3,087,384                220,914                 147,441                    

FEDERAL HOME LN MTG CORP I/O FHLMC MULTICLASS FHLMC #S1-3903 08-15-2044 8/15/2044 4.18% 356,544                   87,186                   70,182                      

FEDERAL HOME LN MTG CORP I/O FHLMC MULTICLASS SER 353 CL S1 FLTG 12-15-2046 BEO 12/15/2046 4.52% 1,012,697                225,958                 203,098                    

FEDERAL HOME LN MTG CORP I/O FHLMC MULTICLASS SER 3947 CL SG FLTGRT DUE 10-15-2041 REG 10/15/2041 4.47% 145,939                   26,305                   22,070                      

FEDERAL HOME LN MTG CORP I/O FHLMC MULTICLASS SER 4085 CL IO 3 06-15-2027 REG 6/15/2027 3.00% 992,539                   127,760                 81,849                      

FEDERAL HOME LN MTG CORP I/O FHLMC MULTICLASS SER 4092 CL AI 3 09-15-2031 9/15/2031 3.00% 1,018,753                137,927                 112,266                    

FEDERAL HOME LN MTG CORP I/O FHLMC MULTICLASS SER 4203 CL PS 09-15-2042 9/15/2042 4.77% 257,024                   54,023                   38,020                      

FEDERAL HOME LN MTG CORP I/O FHLMC MULTICLASS SER K015 X1 FLTG RT07-25-2021 7/25/2021 1.80% 631,370                   45,867                   29,916                      

FEDERAL HOME LN MTG CORP I/O FHLMC MULTICLASS TRANCHE 00048 08-25-2027 8/25/2027 0.57% 2,348,692                86,298                   85,037                      

FEDERAL HOME LN MTG CORP I/O FHLMC MULTICLASS TRANCHE 08-25-2023 8/25/2023 1.08% 3,193,317                147,940                 142,176                    

FEDERAL HOME LOAN MORTGAGE CORP FHLMC GOLD Q48434 4.5% 06-01-2047 6/1/2047 4.50% 599,027                   640,164                 636,796                    

FEDERAL HOME LOAN MORTGAGE CORP FHLMC GOLD Q48917 4.5% 06-01-2047 6/1/2047 4.50% 190,325                   203,366                 202,506                    

FEDERAL HOME LOAN MORTGAGE CORP FHLMC Q46839 4.5% 03-01-2047 3/1/2047 4.50% 36,747                      39,271                   39,064                      

FEDERAL HOME LOAN MORTGAGE CORP FHLMC Q48701 4.5% DUE 06-01-2047 6/1/2047 4.50% 775,419                   828,669                 824,310                    

FEDERAL NATIONAL MORTGAGE ASSOC FNMA SINGLE FAMILY MORTGAGE 3% 30 YEARS SETTLES JANUARY 1/15/2044 3.00% 300,000                   299,484                 300,000                    

FEDERAL NATIONAL MORTGAGE ASSOC FNMA SINGLE FAMILY MORTGAGE 3.5% 30 YEARS SETTLES JANUARY 1/15/2044 3.50% 14,040,000              14,409,979           14,415,135              

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AH0951 4.5% 12-01-2040 BEO 12/1/2040 4.50% 1,052,762                1,148,830             1,133,624                 

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AI1863 5% 05-01-2041 BEO 5/1/2041 5.00% 28,240                      30,843                   30,810                      

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AI1892 5% 05-01-2041 BEO 5/1/2041 5.00% 105,161                   114,856                 114,917                    

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AI2433 5% 05-01-2041 BEO 5/1/2041 5.00% 37,482                      40,937                   40,979                      

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AI2443 5% 05-01-2041 BEO 5/1/2041 5.00% 33,276                      36,344                   36,337                      

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AI2462 5% 05-01-2041 BEO 5/1/2041 5.00% 38,155                      41,672                   41,670                      

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AJ4713 4.5% DUE 11-01-2041 BEO 11/1/2041 4.50% 339,306                   359,452                 363,500                    

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL0215 4.5% 04-01-2041 BEO 4/1/2041 4.50% 541,050                   576,891                 580,126                    

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL0476 5% 11-01-2040 BEO 11/1/2040 5.00% 74,136                      80,970                   80,502                      

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL1848 3.016% DUE 04-01-2022 BEO 4/1/2022 3.02% 2,450,772                2,562,205             2,483,038                 

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL1948 4% 01-01-2042 BEO 1/1/2042 4.00% 1,408,747                1,512,533             1,489,873                 

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL2491 6% 09-01-2039 BEO 9/1/2039 6.00% 118,049                   135,018                 135,494                    

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL3508 4% 04-01-2043 BEO 4/1/2043 4.00% 60,846                      63,147                   64,504                      

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL4014 3.5% 07-01-2043 BEO 7/1/2043 3.50% 1,466,750                1,532,295             1,518,442                 

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL4741 4.5% 01-01-2044 BEO 1/1/2044 4.50% 132,772                   144,722                 142,153                    

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL5540 4.5% 07-01-2044 BEO 7/1/2044 4.50% 60,757                      66,586                   65,700                      

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL5750 3.5% 11-01-2042 BEO 11/1/2042 3.50% 1,234,347                1,291,435             1,274,511                 

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL9631 3% 12-01-2046 BEO 12/1/2046 3.00% 472,301                   471,692                 473,872                    

FEDERAL NATL MTG ASSN GTD MTG FNMA SER 2012-28 CL B 6.5 06-25-2039 6/25/2039 6.50% 16,199                      18,933                   17,571                      

FHLMC FHLMC GOLD Q41793 4.5% 05-01-2046 5/1/2046 4.50% 452,866                   483,965                 481,346                    

FHLMC FHLMC GOLD Q46628 4.5% 03-01-2047 3/1/2047 4.50% 790,565                   844,855                 840,411                    

FHLMC FHLMC GOLD Q48187 4.5% 05-01-2047 5/1/2047 4.50% 69,418                      74,185                   73,864                      

FHLMC FHLMC GOLD SINGLE FAMILY 3% 30 YEARS SETTLES JANUARY 1/15/2044 3.00% 23,680,000              23,640,170           23,676,282              

FHLMC FHLMC Q46247 4.5% DUE 02-01-2047 2/1/2047 4.50% 400,277                   427,765                 425,515                    

FHLMC FHLMC Q47955 4.5% DUE 04-01-2047 4/1/2047 4.50% 499,321                   533,610                 532,031                    

FHLMC FHLMC Q48335 4.5% DUE 05-01-2047 5/1/2047 4.50% 329,833                   352,484                 350,623                    

FHLMC FHLMC Q48642 4.5% 06-01-2047 6/1/2047 4.50% 1,333,084                1,424,629             1,418,775                 

FHLMC 30-YR GOLD FHLMC GOLD SINGLE FAMILY 3.5% 30 YEARS SETTLES JANUARY 1/15/2044 3.50% 5,600,000                5,748,273             5,750,791                 

FHLMC 30-YR GOLD FHLMC GOLD SINGLE FAMILY 4% 30 YEARS SETTLES JANUARY 1/15/2044 4.00% 7,800,000                8,157,094             8,156,483                 

FHLMC GOLD FHLMC GOLD POOL #U9-0772 3.5 01-01-2043 1/1/2043 3.50% 228,490                   242,199                 235,447                    

FHLMC MULTICLASS SERIES FHLMC MULTICLASS STACR 2017-DNA3 M2 FLTG 03-25-2030 3/25/2030 4.05% 1,840,000                1,840,000             1,905,683                 

FNMA FNMA CAP DEB ZERO CPN DTD 10/09/84 0% DUE 10-09-2019 REG 10/9/2019 0.00% 130,000                   73,692                   125,203                    

FNMA FNMA FN BF0145 POOL #BF0145 3.5% DUE 03-01-2057 REG 3/1/2057 3.50% 2,889,877                2,996,667             2,963,421                 

FNMA FNMA FNMA #0256448 6 10-01-2026 10/1/2026 6.00% 153,213                   155,080                 171,159                    

FNMA FNMA PO0L #AR8151 3 03-01-2043 3/1/2043 3.00% 1,661,012                1,672,691             1,669,988                 

FNMA FNMA POOL #254793 5% 07-01-2033 BEO 7/1/2033 5.00% 26,665                      28,806                   28,958                      

FNMA FNMA POOL #310088 5% DUE 06-01-2038 BEO 6/1/2038 5.00% 195,813                   212,656                 210,772                    

FNMA FNMA POOL #555743 5% 09-01-2033 BEO 9/1/2033 5.00% 32,604                      35,222                   35,422                      

FNMA FNMA POOL #725162 6% 02-01-2034 BEO 2/1/2034 6.00% 5,022                        5,738                     5,706                         

FNMA FNMA POOL #745000 6% 10-01-2035 BEO 10/1/2035 6.00% 17,060                      17,212                   19,306                      

FNMA FNMA POOL #745959 5.5% 11-01-2036 BEO 11/1/2036 5.50% 107,491                   105,946                 118,962                    

FNMA FNMA POOL #888560 6 11-01-2035 BEO 11/1/2035 6.00% 54,178                      61,898                   61,633                      

FNMA FNMA POOL #889117 5% 10-01-2035 BEO 10/1/2035 5.00% 109,738                   118,585                 119,203                    

FNMA FNMA POOL #890248 6% 08-01-2037 BEO 8/1/2037 6.00% 104,168                   119,011                 118,475                    

FNMA FNMA POOL #890604 4.5% 10-01-2044 BEO 10/1/2044 4.50% 349,450                   383,194                 377,107                    

FNMA FNMA POOL #924874 7% 10-01-2037 BEO 10/1/2037 7.00% 3,566                        4,141                     3,914                         

FNMA FNMA POOL #928938 7% 12-01-2037 BEO 12/1/2037 7.00% 3,411                        3,961                     3,843                         

FNMA FNMA POOL #932391 4.5% 01-01-2040 BEO 1/1/2040 4.50% 892,603                   970,984                 954,112                    

FNMA FNMA POOL #934648 7% DUE 11-01-2038 BEO 11/1/2038 7.00% 17,697                      20,550                   20,820                      

FNMA FNMA POOL #955183 7% 11-01-2037 BEO 11/1/2037 7.00% 5,139                        5,968                     5,608                         

FNMA FNMA POOL #974156 7% 02-01-2038 BEO 2/1/2038 7.00% 3,527                        4,096                     3,843                         

FNMA FNMA POOL #979967 5.5% 05-01-2038 BEO 5/1/2038 5.50% 1,096,251                1,102,675             1,206,874                 

FNMA FNMA POOL #981575 4.5% 06-01-2038 BEO 6/1/2038 4.50% 4,687                        4,228                     4,993                         

FNMA FNMA POOL #985626 6% 04-01-2033 BEO 4/1/2033 6.00% 23,072                      26,359                   26,153                      

FNMA FNMA POOL #985867 7% DUE 08-01-2038 BEO 8/1/2038 7.00% 1,010                        1,173                     1,112                         

FNMA FNMA POOL #987891 7% 09-01-2038 BEO 9/1/2038 7.00% 1,493                        1,733                     1,529                         

FNMA FNMA POOL #991549 7% 11-01-2038 BEO 11/1/2038 7.00% 4,841                        5,622                     5,175                         

FNMA FNMA POOL #992249 7% 11-01-2038 BEO 11/1/2038 7.00% 2,968                        3,446                     3,115                         

FNMA FNMA POOL #995072 5.5% 08-01-2038 BEO 8/1/2038 5.50% 54,291                      59,423                   60,098                      

FNMA FNMA POOL #AB6201 3% 09-01-2042 BEO 9/1/2042 3.00% 354,870                   371,976                 356,788                    

FNMA FNMA POOL #AB9597 4% 06-01-2043 BEO 6/1/2043 4.00% 53,978                      55,884                   56,919                      

FNMA FNMA POOL #AB9683 4% DUE 06-01-2043 BEO 6/1/2043 4.00% 224,047                   231,958                 236,255                    

FNMA FNMA POOL #AD0217 6% 08-01-2037 BEO 8/1/2037 6.00% 10,398                      11,879                   11,822                      

FNMA FNMA POOL #AD0392 4.5% 10-01-2039 BEO 10/1/2039 4.50% 1,121,773                1,230,796             1,210,167                 

FNMA FNMA POOL #AE0981 3.5% DUE 03-01-2041 BEO 3/1/2041 3.50% 1,108,580                1,159,245             1,144,659                 

FNMA FNMA POOL #AM8674 2.81% 04-01-2025 BEO 4/1/2025 2.81% 10,000                      9,804                     10,078                      

FNMA FNMA POOL #AN2713 2.24% DUE 09-01-2026 BEO 9/1/2026 2.24% 400,857                   400,857                 384,989                    

FNMA FNMA POOL #AP4781 3% 09-01-2042 BEO 9/1/2042 3.00% 173,128                   181,622                 174,063                    

FNMA FNMA POOL #AP9633 2.5% 10-01-2042 BEO 10/1/2042 2.50% 494,656                   504,742                 479,682                    

FNMA FNMA POOL #AP9766 4% 10-01-2042 BEO 10/1/2042 4.00% 245,457                   267,931                 258,690                    
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FNMA FNMA POOL #AQ4078 4% 06-01-2043 BEO 6/1/2043 4.00% 59,417                      61,766                   62,989                      

FNMA FNMA POOL #AQ4080 4% 06-01-2043 BEO 6/1/2043 4.00% 57,893                      60,082                   61,152                      

FNMA FNMA POOL #AQ4555 4% 12-01-2042 BEO 12/1/2042 4.00% 138,432                   150,890                 145,388                    

FNMA FNMA POOL #AQ4573 4% 12-01-2042 BEO 12/1/2042 4.00% 48,755                      53,143                   52,348                      

FNMA FNMA POOL #AQ9333 4% 01-01-2043 BEO 1/1/2043 4.00% 1,168,529                1,253,612             1,232,329                 

FNMA FNMA POOL #AS0070 4% DUE 08-01-2043 REG 8/1/2043 4.00% 138,834                   143,433                 146,384                    

FNMA FNMA POOL #AS1767 4 DUE 02-01-2044 REG 2/1/2044 4.00% 902,386                   968,233                 953,167                    

FNMA FNMA POOL #AS6328 3.5% 12-01-2045 BEO 12/1/2045 3.50% 151,138                   158,283                 155,259                    

FNMA FNMA POOL #AS8359 3% 11-01-2046 BEO 11/1/2046 3.00% 1,184,878                1,220,332             1,185,480                 

FNMA FNMA POOL #AS8623 3% 01-01-2047 BEO 1/1/2047 3.00% 284,291                   283,480                 284,960                    

FNMA FNMA POOL #AS8745 3% 02-01-2047 BEO 2/1/2047 3.00% 954,943                   953,265                 958,140                    

FNMA FNMA POOL #AT0534 4.5% 09-01-2043 BEO 9/1/2043 4.50% 71,817                      78,006                   76,757                      

FNMA FNMA POOL #AT3874 4 DUE 06-01-2043 REG 6/1/2043 4.00% 63,177                      65,388                   66,734                      

FNMA FNMA POOL #AT6546 4% DUE 06-01-2043 REG 6/1/2043 4.00% 68,696                      71,337                   73,010                      

FNMA FNMA POOL #AT7698 4% DUE 06-01-2043 REG 6/1/2043 4.00% 59,208                      61,493                   62,628                      

FNMA FNMA POOL #AT8394 4 DUE 06-01-2043 6/1/2043 4.00% 120,922                   125,702                 128,155                    

FNMA FNMA POOL #AT9637 4% DUE 07-01-2043 REG 7/1/2043 4.00% 253,432                   263,014                 267,703                    

FNMA FNMA POOL #AT9653 4% DUE 07-01-2043 REG 7/1/2043 4.00% 190,773                   198,315                 202,243                    

FNMA FNMA POOL #AT9657 4% DUE 07-01-2043 REG 7/1/2043 4.00% 160,129                   166,059                 168,685                    

FNMA FNMA POOL #AV1884 3.5% 12-01-2033 BEO 12/1/2033 3.50% 330,146                   345,596                 344,762                    

FNMA FNMA POOL #AW5309 4.5% 05-01-2044 BEO 5/1/2044 4.50% 283,269                   306,639                 301,614                    

FNMA FNMA POOL #AX0074 4.5% 08-01-2044 BEO 8/1/2044 4.50% 10,165                      11,004                   10,824                      

FNMA FNMA POOL #AZ7336 3.5% 11-01-2045 BEO 11/1/2045 3.50% 1,336,383                1,375,169             1,376,688                 

FNMA FNMA POOL #BD2455 3% 01-01-2047 BEO 1/1/2047 3.00% 851,800                   849,437                 853,806                    

FNMA FNMA POOL #BF0133 4% 08-01-2056 BEO 8/1/2056 4.00% 3,723,136                3,930,236             3,913,739                 

FNMA FNMA POOL #BF0141 5.5% 09-01-2056 BEO 9/1/2056 5.50% 903,110                   1,022,843             1,003,131                 

FNMA FNMA POOL #BF0148 4.5% 04-01-2056 BEO 4/1/2056 4.50% 277,946                   302,158                 298,912                    

FNMA FNMA POOL #BF0163 5% 11-01-2046 BEO 11/1/2046 5.00% 1,242,266                1,358,825             1,344,967                 

FNMA FNMA POOL #MA0706 4.5% 04-01-2031 BEO 4/1/2031 4.50% 57,899                      61,499                   61,792                      

FNMA FNMA POOL #MA0776 4.5% DUE 06-01-2031 BEO 6/1/2031 4.50% 62,767                      66,670                   67,002                      

FNMA FNMA POOL #MA0913 4.5% 11-01-2031 BEO 11/1/2031 4.50% 93,120                      100,366                 99,405                      

FNMA FNMA POOL #MA0939 4.5% 12-01-2031 BEO 12/1/2031 4.50% 109,532                   118,055                 116,924                    

FNMA FNMA POOL #MA0968 4.5% 12-01-2031 BEO 12/1/2031 4.50% 35,445                      38,203                   37,832                      

FNMA FNMA POOL #MA1028 4% 04-01-2042 BEO 4/1/2042 4.00% 1,175,649                1,255,923             1,234,716                 

FNMA FNMA POOL #MA1177 3.5% 09-01-2042 BEO 9/1/2042 3.50% 61,511                      63,991                   63,398                      

FNMA FNMA POOL #MA1547 4% 08-01-2043 BEO 8/1/2043 4.00% 72,416                      74,815                   76,382                      

FNMA FNMA POOL #MA1591 4.5% 09-01-2043 BEO 9/1/2043 4.50% 199,681                   217,762                 213,830                    

FNMA FNMA POOL #MA1629 4.5% 10-01-2043 BEO 10/1/2043 4.50% 208,369                   227,236                 223,067                    

FNMA FNMA POOL #MA1664 4.5% 11-01-2043 BEO 11/1/2043 4.50% 144,471                   157,474                 154,713                    

FNMA FNMA POOL #MA1711 4.5% 12-01-2043 BEO 12/1/2043 4.50% 139,392                   151,981                 149,234                    

FNMA FNMA POOL #MA2803 2.5% DUE 11-01-2031 BEO 11/1/2031 2.50% 1,350,518                1,347,458             1,349,074                 

FNMA FNMA POOL #MA2963 2.5% 04-01-2032 BEO 4/1/2032 2.50% 1,534,982                1,540,978             1,533,340                 

FNMA FNMA POOL #MA3121 4% 09-01-2047 BEO 9/1/2047 4.00% 1,760,977                1,846,962             1,843,265                 

FNMA FNMA PRIN STRIP SER 1-PRIN PMT ON 9% 2019 CAP DEB 02-01-2019 (UNDDATE) REG 2/1/2019 0.00% 270,000                   120,617                 264,216                    

FNMA FNMA REMIC SER 2012-46 CL BA 6 DUE 05-25-2042 5/25/2042 6.00% 170,165                   195,317                 192,505                    

FNMA FNMA REMIC SER 2013-9 CL CB 5.50 04-25-2042 4/25/2042 5.50% 506,867                   584,402                 556,994                    

FNMA FNMA REMIC SER 2017-M15 CL ATS2 VAR 11-25-2027 11/25/2027 3.14% 420,000                   424,992                 423,455                    

FNMA FNMA SER 2013-9 CL BC 6.5 07-25-2042 7/25/2042 6.50% 233,982                   282,643                 267,804                    

FNMA FNMA SINGLE FAMILY MORTGAGE 4% 30 YEARS SETTLES JANUARY 1/15/2044 4.00% 8,400,000                8,789,420             8,784,208                 

FNMA FNMA SINGLE FAMILY MORTGAGE 4.5% 30 YEARS SETTLES JANUARY 1/15/2044 4.50% 5,770,000                6,143,286             6,138,738                 

FNMA I/O FNMA 1.43% CMO 25/03/37 USD 03-25-2037 3/25/2037 5.20% 614,601                   148,589                 109,742                    

FNMA I/O FNMA FNMA TRANCHE SER 2017-85 CL SC 11-25-2047 11/25/2047 4.65% 384,591                   66,582                   69,263                      

FNMA I/O FNMA POOL #AN7675 2.84% 01-01-2028 1/1/2028 2.84% 690,000                   684,286                 686,837                    

FNMA I/O FNMA REMIC SER 2012-70 CL YS FTLG RTDUE 02-25-2041 2/25/2041 5.10% 69,426                      16,556                   8,831                         

FNMA I/O FNMA REMIC SR 2013-124 CL-SB VAR RATE 12-25-2043 12/25/2043 4.40% 216,017                   44,300                   41,117                      

FNMA I/O FNMA REMIC TR 2012-35 CL-SC VAR RATE04-25-2042 4/25/2042 4.95% 60,309                      12,024                   11,485                      

FNMA I/O FNMA REMIC TR 2016-23 CL-ST VAR RATE11-25-2045 11/25/2045 4.45% 1,542,980                381,888                 302,347                    

FNMA I/O FNMA REMIC TR 2016-60 CL-QS VAR RATE09-25-2046 9/25/2046 4.55% 700,210                   141,902                 111,564                    

FNMA I/O FNMA REMIC TR SER 2013-54 CL-BS VAR 06-25-2043 6/25/2043 4.60% 197,549                   42,473                   39,079                      

FNMA I/O FNMA SER 2014-47 CL AI 1.8840 08-25-2044 8/25/2044 1.80% 326,824                   21,754                   19,455                      

FNMA I/O FNMA SER 2017-76 CL SB FLTG 10-25-2057 10/25/2057 4.55% 1,140,904                213,741                 208,917                    

FNMA I/O FNMA STRIP TR 409 CL C17 4 11-25-2041 11/25/2041 4.00% 326,817                   70,266                   63,380                      

FNMA I/O FNMA TRANCHE 09-25-2046 9/25/2046 4.55% 298,533                   57,654                   43,847                      

FNMA TBA POOL FNMA SINGLE FAMILY MORTGAGE 3% 15 YEARS SETTLES JANUARY 3/15/1945 3.00% 1,500,000                1,528,594             1,527,833                 

FREMF 2012-K20 MTG TR I/O FREMF 2012-K20 MTG .2% DUE 05-25-2045 5/25/2045 0.20% 5,814,553                68,897                   40,888                      

GEORGIA(REPUBLIC OF) GEORGIA(REPUB. OF) 6.875% SNR 12/04/2021USD 4/12/2021 6.88% 1,550,000                1,745,732             1,747,780                 

GNMA GNMA 2010-H03 CL FA FLTG RT 03-20-2060 3/20/2060 1.89% 687,752                   686,625                 688,750                    

GNMA GNMA 2010-H10 REMIC PASS THRU CTF CL FB 05-20-2060 5/20/2060 2.34% 485,486                   499,730                 492,875                    

GNMA GNMA 2010-H11 REMIC PASSTHRU CTF CL FA 06-20-2060 6/20/2060 2.34% 983,033                   997,743                 998,601                    

GNMA GNMA 2010-H28 REMIC PASSTHRU CTF CL FLTG RT DUE 12-20-2060 12/20/2060 1.64% 618,351                   614,251                 616,606                    

GNMA GNMA 2011-H05 REMIC PASSTHRU CTF CL FB FLTG 12-20-2060 12/20/2060 1.74% 1,316,967                1,313,239             1,317,153                 

GNMA GNMA 2011-H06 REMIC PASSTHRU CTF CL FA FLTG RATE 02-20-2061 2/20/2061 1.69% 873,599                   871,963                 872,377                    

GNMA GNMA 2011-H07 REMIC PASSTHRU CTF CL FA 02-20-2061 2/20/2061 1.74% 1,285,945                1,280,971             1,285,856                 

GNMA GNMA 2011-H08 CL FG FLTG 03-20-2061 3/20/2061 1.72% 445,301                   444,747                 445,076                    

GNMA GNMA 2011-H08 REMIC PASSTHRU CTF CL FD 02-20-2061 2/20/2061 1.74% 1,018,060                1,015,499             1,018,148                 

GNMA GNMA 2011-H09 CL AF VAR 03-20-2061 3/20/2061 1.74% 265,357                   265,357                 265,370                    

GNMA GNMA 2012-H23 REMIC PASSTHRU SA FLT RT 10-20-2062 10/20/2062 1.77% 1,009,481                1,009,481             1,008,145                 

GNMA GNMA 2013-H14 CL F REMIC PASSTHRU FLTG RT 06-20-2063 REG 6/20/2063 1.71% 1,056,652                1,055,420             1,055,811                 

GNMA GNMA 2013-H14 REMIC PASSTHRU CTF CL FD VAR RT 06-20-2063 6/20/2063 1.71% 912,145                   912,145                 911,414                    

GNMA GNMA 2013-H14 REMIC PASSTHRU CTF CL FG FLTG RT 05-20-2063 5/20/2063 1.71% 845,399                   845,399                 844,727                    

GNMA GNMA 2015-H05 REMIC PASSTHRU CTF CL FC FLTG 02-20-2065 2/20/2065 1.72% 1,342,178                1,340,291             1,341,601                 

GNMA GNMA 2015-H23 REMIC PASSTHRU CTF CL FD 09-20-2065 9/20/2065 1.76% 837,101                   833,964                 838,267                    

GNMA GNMA 2015-H26 REMIC PASSTHRU CTF CL FK 05-20-2061 5/20/2061 1.74% 769,073                   768,472                 769,644                    

GNMA GNMA FLTG RT 2.0705% DUE 12-20-2060 12/20/2060 1.62% 590,294                   590,294                 588,123                    

GNMA GNMA II JUMBOS 3% 30 YEARS SETTLES JANUARY 1/15/2044 3.00% 8,000,000                8,060,531             8,072,504                 

GNMA GNMA II JUMBOS 3.5% 30 YEARS SETTLES JAN 1/15/2044 3.50% 14,200,000              14,694,180           14,679,250              

GNMA GNMA II JUMBOS 4% 30 YEARS SETTLES JANUARY 1/15/2044 4.00% 300,000                   313,125                 312,727                    

GNMA GNMA POOL #4039 6% 10-20-2037 BEO 10/20/2037 6.00% 79,565                      88,143                   91,429                      

GNMA GNMA POOL #417290 SER 2026 7% DUE 03-15-2026 REG 3/15/2026 7.00% 1,280                        1,218                     1,384                         

GNMA GNMA POOL #417548 SER 2026 7% DUE 04-15-2026 REG 4/15/2026 7.00% 13,662                      13,948                   14,012                      

GNMA GNMA POOL #4245 6% 09-20-2038 BEO 9/20/2038 6.00% 190,337                   212,999                 212,577                    

GNMA GNMA POOL #424870 SER 2027 7% DUE 11-15-2027 REG 11/15/2027 7.00% 23,062                      23,545                   24,069                      

GNMA GNMA POOL #433528 SER 2028 7% DUE 01-15-2028 REG 1/15/2028 7.00% 9,890                        10,097                   10,637                      

GNMA GNMA POOL #433969 SER 2028 6.5% DUE 09-15-2028 REG 9/15/2028 6.50% 14,874                      14,855                   16,501                      

GNMA GNMA POOL #442929 SER 2028 6.5% DUE 09-15-2028 REG 9/15/2028 6.50% 26,309                      26,276                   29,187                      

GNMA GNMA POOL #443742 SER 2028 7% DUE 07-15-2028 REG 7/15/2028 7.00% 5,966                        6,091                     6,059                         
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GNMA GNMA POOL #443834 SER 2027 7% DUE 12-15-2027 REG 12/15/2027 7.00% 10,474                      10,693                   10,897                      

GNMA GNMA POOL #454103 SER 2027 7% DUE 12-15-2027 REG 12/15/2027 7.00% 11,573                      11,816                   12,368                      

GNMA GNMA POOL #454571 SER 2028 7% DUE 06-15-2028 REG 6/15/2028 7.00% 10,010                      10,219                   10,755                      

GNMA GNMA POOL #456239 SER 2028 7% DUE 04-15-2028 REG 4/15/2028 7.00% 7,474                        7,631                     7,760                         

GNMA GNMA POOL #460690 SER 2028 7% DUE 01-15-2028 REG 1/15/2028 7.00% 6,052                        6,179                     6,326                         

GNMA GNMA POOL #461108 SER 2027 7% DUE 12-15-2027 REG 12/15/2027 7.00% 7,161                        7,311                     7,689                         

GNMA GNMA POOL #4617 4.5% 01-20-2040 BEO 1/20/2040 4.50% 95,169                      103,868                 100,943                    

GNMA GNMA POOL #462623 SER 2028 6.5% DUE 03-15-2028 REG 3/15/2028 6.50% 184                           170                         204                            

GNMA GNMA POOL #462927 SER 2028 7% DUE 07-15-2028 REG 7/15/2028 7.00% 5,800                        5,652                     5,971                         

GNMA GNMA POOL #465899 SER 2028 7% DUE 01-15-2028 REG 1/15/2028 7.00% 4,216                        4,304                     4,543                         

GNMA GNMA POOL #467764 SER 2028 7% DUE 01-15-2028 REG 1/15/2028 7.00% 4,804                        4,904                     5,123                         

GNMA GNMA POOL #468223 SER 2028 6.5% DUE 09-15-2028 REG 9/15/2028 6.50% 27,699                      27,664                   30,729                      

GNMA GNMA POOL #469629 SER 2028 7.5% DUE 10-15-2028 REG 10/15/2028 7.50% 10,522                      10,467                   11,567                      

GNMA GNMA POOL #474677 SER 2028 7% DUE 10-15-2028 REG 10/15/2028 7.00% 16,109                      16,446                   17,344                      

GNMA GNMA POOL #474811 SER 2028 7% DUE 10-15-2028 REG 10/15/2028 7.00% 26,433                      26,986                   27,768                      

GNMA GNMA POOL #4774 6% 08-20-2040 BEO 8/20/2040 6.00% 192,359                   213,068                 218,307                    

GNMA GNMA POOL #4802 5% 09-20-2040 BEO 9/20/2040 5.00% 34,637                      36,932                   37,967                      

GNMA GNMA POOL #481524 SER 2028 6.5% DUE 09-15-2028 REG 9/15/2028 6.50% 15,735                      15,715                   17,457                      

GNMA GNMA POOL #484856 SER 2028 7.5% DUE 10-15-2028 REG 10/15/2028 7.50% 2,256                        2,244                     2,289                         

GNMA GNMA POOL #486447 SER 2028 6.5% DUE 08-15-2028 REG 8/15/2028 6.50% 7,028                        7,019                     7,917                         

GNMA GNMA POOL #486470 SER 2028 6.5% DUE 08-15-2028 REG 8/15/2028 6.50% 3,227                        3,080                     3,580                         

GNMA GNMA POOL #486516 SER 2028 6.5% DUE 09-15-2028 REG 9/15/2028 6.50% 6,513                        6,214                     7,356                         

GNMA GNMA POOL #4923 4.5% 01-20-2041 BEO 1/20/2041 4.50% 22,355                      23,668                   23,713                      

GNMA GNMA POOL #4978 4.5% 03-20-2041 BEO 3/20/2041 4.50% 891,534                   943,912                 945,603                    

GNMA GNMA POOL #5240 6% 11-20-2041 BEO 11/20/2041 6.00% 116,465                   129,068                 129,372                    

GNMA GNMA POOL #5269 6% 12-20-2041 BEO 12/20/2041 6.00% 44,119                      49,454                   49,313                      

GNMA GNMA POOL #5338 6% 03-20-2042 BEO 3/20/2042 6.00% 137,781                   154,444                 152,949                    

GNMA GNMA POOL #615937 5% 09-15-2033 BEO 9/15/2033 5.00% 87,122                      85,407                   94,900                      

GNMA GNMA POOL #700748 6.5% 10-15-2038 BEO 10/15/2038 6.50% 131,310                   140,584                 152,535                    

GNMA GNMA POOL #780588 SER 2027 7% DUE 06-15-2027 REG 6/15/2027 7.00% 6,371                        6,504                     7,217                         

GNMA GNMA POOL #780824 SER 2028 6.5% DUE 07-15-2028 REG 7/15/2028 6.50% 7,968                        7,958                     9,036                         

GNMA GNMA POOL #780903 SER 2022 8% DUE 12-15-2022 REG 12/15/2022 8.00% 5,326                        5,281                     5,830                         

GNMA GNMA POOL #781001 SER 2029 7.5% DUE 03-15-2029 REG 3/15/2029 7.50% 15,306                      15,227                   17,820                      

GNMA GNMA POOL #781340 SER 2031 6.5% DUE 10-15-2031 REG 10/15/2031 6.50% 9,373                        9,663                     10,801                      

GNMA GNMA POOL #782197 6% 10-15-2037 BEO 10/15/2037 6.00% 48,982                      50,466                   54,762                      

GNMA GNMA POOL #BC4732 3.5% 10-20-2047 BEO 10/20/2047 3.50% 598,076                   622,911                 619,714                    

GNMA GNMA POOL #BD0384 3.5% 10-20-2047 BEO 10/20/2047 3.50% 397,805                   414,323                 412,308                    

GNMA GNMA POOL #MA4501 3.5% 06-20-2047 BEO 6/20/2047 3.50% 1,456,579                1,496,180             1,490,663                 

GNMA GNMA POOL #MA4836 3% 11-20-2047 BEO 11/20/2047 3.00% 3,790,505                3,824,672             3,828,581                 

GNMA GNMA REMIC SER 2012-H30 CL GA FLT RT 12-20-2062 12/20/2062 1.59% 873,049                   863,792                 869,259                    

GNMA GNMA REMIC SER 2013-H08 CL BF FLTG RT 03-20-2063 3/20/2063 1.63% 1,300,140                1,293,664             1,295,225                 

GNMA GNMA SER 2010-61 CL CE 4.5 DUE 11-20-2038 11/20/2038 4.50% 1,071,982                1,084,377             1,099,263                 

GNMA GNMAII POOL #4040 SER 2037 6.5% DUE 10-20-2037 REG 10/20/2037 6.50% 87,083                      97,071                   103,193                    

GNMA GNMAII POOL #4060 SER 2037 6% DUE 12-20-2037 REG 12/20/2037 6.00% 18,968                      21,262                   21,402                      

GNMA GNMAII POOL #4696 SER 2040 4.5% DUE 05-20-2040 REG 5/20/2040 4.50% 128,573                   140,326                 136,364                    

GNMA GNMAII POOL #4747 SER 2040 5% DUE 07-20-2040 BEO 7/20/2040 5.00% 48,668                      53,410                   52,907                      

GNMA GNMAII POOL #783368 SER 2041 4.5% DUE 07-20-2041 BEO 7/20/2041 4.50% 142,312                   155,475                 150,762                    

GNMA GNMAII POOL #891562 SER 2058 ADJ RT 08-20-2058 8/20/2058 2.41% 848,579                   856,455                 865,347                    

GNMA GNMAII POOL #892354 SER 2059 ADJ RT 10-20-2059 10/20/2059 2.75% 129,506                   132,322                 133,874                    

GNMA GNMAII POOL #892379 FLTG RATE DUE 12-20-2059 REG 12/20/2059 2.72% 716,844                   734,069                 736,895                    

GNMA GNMAII POOL #892382 FLT RT 12-20-2059 FLT 12/20/2059 2.71% 129,680                   132,720                 133,129                    

GNMA GNMAII POOL #892399 SER 2060 ADJ RT 01-20-2060 1/20/2060 2.75% 518,600                   532,429                 534,319                    

GNMA GNMAII POOL #MA4837 SER 2047 3.5% DUE 11-20-2047 REG 11/20/2047 3.50% 99,784                      103,783                 103,255                    

GNMA GOVERNMENT NATIONAL MORTGAGE ASSOCIATION2011-H05 CL FA FLTG 12-20-2060 12/20/2060 1.74% 170,575                   171,750                 170,582                    

GNMA GOVERNMENT NATL MTG ASSN GTD HECM MBS REMIC PASS THRU SECS DUE 01-20-2061 1/20/2061 1.74% 867,390                   867,390                 867,471                    

GNMA I/O GNMA 16-152 CL IO FRNS DUE 08-15-2058 8/15/2058 0.98% 5,680,011                452,626                 440,337                    

GNMA I/O GNMA 2012-053 REMIC PASSTHRU CL IO FLTG RT 03-16-2047 3/16/2047 0.95% 2,563,290                179,742                 109,583                    

GNMA I/O GNMA 2012-066 REMIC PASS THRU CL CI 3.5 02-20-2038 REG 2/20/2038 3.50% 190,450                   33,841                   14,875                      

GNMA I/O GNMA 2012-144 REMIC PASSTHRU MX CL IO 01-16-2053 1/16/2053 0.47% 9,005,418                355,995                 298,016                    

GNMA I/O GNMA 2012-H27 CL AI FLTG 10-20-2062 10/20/2062 1.76% 875,659                   61,570                   60,065                      

GNMA I/O GNMA 2013-53 REMIC CL OI 3.5 DUE 04-20-2043 4/20/2043 3.50% 661,239                   103,938                 107,701                    

GNMA I/O GNMA 2016-021 REMIC PASSTHRU CTF CL ST 02-20-2046 2/20/2046 4.65% 385,064                   89,648                   75,743                      

GNMA I/O GNMA 2016-084 REMIC PASSTHRU CTF MX CL IG 11-16-2045 11/16/2045 4.50% 525,682                   96,841                   105,907                    

GNMA I/O GNMA 2016-135 REMIC PASSTHRU CTF CL SB 10-16-2046 10/16/2046 4.61% 178,036                   44,620                   36,698                      

GNMA I/O GNMA 2017-190 REMIC PASSTHRU CTF CL IO 12-16-2059 3/16/2060 0.69% 7,440,000                500,747                 488,689                    

GNMA I/O GNMA 2017-H15 CL KI VAR RT DUE 07-20-2067 7/20/2067 2.16% 505,319                   71,692                   72,175                      

GNMA I/O GNMA 2017-H20 REMIC PASSTHRU CTF CL IB 10-20-2067 10/20/2067 1.96% 199,812                   25,570                   25,776                      

GNMA I/OGNMA 2017-H18 CL BI FLTG 09-20-2067 9/20/2067 1.63% 4,426,648                453,750                 455,117                    

GREECE (REPUBLIC OF) GREECE(REP OF) 4.375% NTS 01/08/2022 EUR10 8/1/2022 4.38% 1,600,000                1,865,808             1,995,825                 

GUATEMALA(REP OF) REPUBLIC OF GUATEMALA 4.875 DUE 02-13-2028 2/13/2028 4.88% 1,110,000                1,107,414             1,145,642                 

GUATEMALA(REPUBLIC OF) GUATEMALA(REPUBLIC OF) 4.875% BDS 13/02/2028 USD1000 REG S 2/13/2028 4.88% 200,000                   204,900                 207,422                    

HASHEMITE KINGDOM JORDAN GOVT PVTPL JORDAN(KINGDOM OF) 7.375% 10-10-2047 10/10/2047 7.38% 1,520,000                1,518,251             1,583,633                 

HONDURAS (REPUBLIC OF) HONDURAS (REP OF) 8.75% SNR 16/12/2020 USD 12/16/2020 8.75% 430,000                   484,395                 483,406                    

HONDURAS (REPUBLIC OF) HONDURAS (REPUBLIC OF) 8.75% 16/12/2020 12/16/2020 8.75% 1,210,000                1,339,290             1,360,282                 

HONDURAS REP HONDURAS REP 7.5 DUE 03-15-2024 REG 3/15/2024 7.50% 1,320,000                1,330,217             1,475,100                 

HUNGARY (REPUBLIC OF) HUNGARY(REP OF) 6.375% 29/03/21 USD2000 3/29/2021 6.38% 1,000,000                1,130,000             1,112,000                 

INDONESIA REP INDONESIA REP MEDIUM TERM NT 144A 3.75% DUE 04-25-2022 BEO 4/25/2022 3.75% 700,000                   722,260                 720,712                    

INDONESIA REP REPUBLIC OF INDONESIA 4.35% DUE 01-11-2048 REG 1/11/2048 4.35% 1,660,000                1,646,156             1,684,123                 

INDONESIA(REP OF) INDONESIA(REP OF) 5.125% DUE 01-15-2045 1/15/2045 5.13% 350,000                   396,813                 386,856                    

INDONESIA(REPUBLIC OF) INDONESIA GOVERNMEN 8.375% 15/03/34 3/15/2034 8.38% 24,435,000,000      2,031,040             2,012,612                 

INDONESIA(REPUBLIC OF) INDONESIA GOVERNMENT 9.0% 15/03/29 3/15/2029 9.00% 12,000,000,000      1,015,018             1,046,128                 

INDONESIA(REPUBLIC OF) INDONESIA(REP OF) 4.875% SNR MTN 05/05/21 USD 5/5/2021 4.88% 400,000                   416,028                 427,352                    

INDONESIA(REPUBLIC OF) INDONESIA(REP OF) 5.875 BDS 15/01/2024 USD'REGS' 5.875 DUE 01-15-2024 REG 1/15/2024 5.88% 3,690,000                4,076,605             4,195,929                 

INDONESIA(REPUBLIC OF) INDONESIA(REP OF) 6.625% BDS 02/2037 USD'REGS 2/17/2037 6.63% 170,000                   200,192                 217,954                    

INDONESIA(REPUBLIC OF) INDONESIA(REPUBLIC OF) 4.625% DUE 04-15-2043 REG 4/15/2043 4.63% 540,000                   570,089                 561,270                    

INDONESIA(REPUBLIC OF) INDONESIA(REPUBLIC OF) MTN 2.95% DUE 01-11-2023 1/11/2023 2.95% 620,000                   618,537                 615,175                    

INDONESIA(REPUBLIC OF) INDONESIA(REPUBLIC OF) T BOND 3.5% 01-11-2028 1/11/2028 3.50% 1,850,000                1,841,947             1,843,658                 

IRAQ (REPUBLIC OF) IRAQ (REPUBLIC OF) IRAQ (REP OF) 5.8% DUE 01-15-2028 REG 1/15/2028 5.80% 1,425,000                1,238,137             1,374,470                 

ISLAMIC REP OF PAKISTAN ISLAMIC REP OF PAKISTAN 6.875% 144A 12-05-2027 REG 12/5/2027 6.88% 850,000                   850,000                 852,232                    

IVORY COAST INC COTE D'IVOIRE STEP UP 12-31-2032 REG 12/31/2032 5.75% 635,935                   611,467                 634,610                    

JORDAN(KINGDOM OF) JORDAN(KINGDOM OF) 5.75% SNR 31/01/2027 USD 1/31/2027 5.75% 1,049,000                1,020,143             1,043,236                 

JORDAN(KINGDOM OF) JORDAN(KINGDOM OF) 6.125% SNR 29/01/2026USD 1/29/2026 6.13% 1,001,000                1,018,623             1,032,331                 

KENYA (REPUBLIC OF) KENYA (REPUBLIC OF) 6.875% 24/06/2024 6/24/2024 6.88% 662,000                   664,557                 706,688                    

KENYA REP KENYA REP BD 144A 6.875% DUE 06-24-2024 REG 6/24/2024 6.88% 750,000                   750,000                 797,970                    

KINGDOM OF BAHRAIN BD 144A 6.75% DUE 09-20-2029 REG 9/20/2029 6.75% 680,000                   680,000                 669,960                    

KUWAIT ST KUWAIT ST NT 144A 2.75% DUE 03-20-2022 BEO 3/20/2022 2.75% 530,000                   526,640                 528,092                    
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KUWAIT ST KUWAIT ST NT 144A 3.5% DUE 03-20-2027 BEO 3/20/2027 3.50% 550,000                   544,643                 558,587                    

LEBANON REPUBLIC LEBANON REPUBLIC 6.0% 27/01/2023 1/27/2023 6.00% 4,045,000                3,996,638             3,886,436                 

LEBANON REPUBLIC LEBANON REPUBLIC EURO ISS 5.8% 14/04/2020 4/14/2020 5.80% 1,405,000                1,417,996             1,390,149                 

LEBANON(REPUBLIC OF) LEBANON(REP OF) 5.45% SNR MTN 28/11/19 USD 11/28/2019 5.45% 800,000                   794,274                 796,680                    

LEBANON(REPUBLIC OF) LEBANON(REP OF) 6.1% SNR MTN 04/10/2022 USD 10/4/2022 6.10% 1,750,000                1,755,803             1,707,237                 

LEBANON(REPUBLIC OF) LEBANON(REP OF) 6.4% MTN 26/05/23 USD1000 5/26/2023 6.40% 825,000                   852,638                 802,329                    

LEBANON(REPUBLIC OF) LEBANON(REP OF) 6.75% SNR MTN 29/11/27 USD 11/29/2027 6.75% 2,450,000                2,431,140             2,342,014                 

LEBANON(REPUBLIC OF) LEBANON(REP OF) 6.85% SNR MTN 23/03/27 USD 3/23/2027 6.85% 2,600,000                2,630,998             2,519,572                 

MALAYSIA (GOVERNMENT OF) MALAYSIA (GOVT OF) 3.844% BDS 15/04/33 MYR1000 4/15/2033 3.84% 2,800,000                641,302                 648,262                    

MALAYSIA (GOVERNMENT OF) MALAYSIA (GOVT OF) 4.16% NTS 15/07/21 MYR1000 7/15/2021 4.16% 2,576,000                630,901                 653,293                    

MALAYSIA (GOVERNMENT OF) MALAYSIAN GOVERNMENT 3.889% 31/07/2020 7/31/2020 3.89% 2,700,000                648,448                 677,367                    

MEXICO(UNITED MEXICAN STATES) MEXICO(UNITED MEXICAN STATES) 10% 05/12/24 12/5/2024 10.00% 63,700                      603,113                 367,305                    

MEXICO(UNITED MEXICAN STATES) MEXICO(UNITED MEXICAN STATES) 6.5% BDS 09/06/22 6/9/2022 6.50% 271,115                   2,122,489             1,327,791                 

MEXICO(UNITED MEXICAN STATES) MEXICO(UNITED MEXICAN STATES) 7.75% NTS 13/11/42 11/13/2042 7.75% 1,184,330                9,326,080             6,022,889                 

MEXICO(UNITED MEXICAN STATES) MEXICO(UTD MEX ST) 8% GTD 07/11/2047 MXN100 11/7/2047 8.00% 166,500                   1,041,277             869,229                    

MEXICO(UNITED MEXICAN STATES) MEXICO(UTD MEX ST) 8.5% SNR 18/11/2038 MXN 11/18/2038 8.50% 543,800                   4,778,737             2,982,277                 

MONGOLIA MONGOLIA TBOND 5.125% 05/12/2022 12/5/2022 5.13% 550,000                   538,244                 545,955                    

MONGOLIA GOVT MEDIUM TERM NTS BOOK ENTRY MONGOLIA GOVT MEDIUM TERM NTS BOOK ENTRY10.875% DUE 04-06-2021 REG 4/6/2021 10.88% 732,000                   764,440                 859,528                    

MOROCCO(GOVT OF) MOROCCO(GOVT OF) 4.25% BDS 11/12/2022 USD1000'REGS' 12/11/2022 4.25% 2,000,000                2,061,296             2,113,520                 

NAMIBIA(GOVT OF) REPUBLIC OF NAMIBIA 5.25% 29/10/2025 10/29/2025 5.25% 729,000                   735,286                 744,876                    

NATIONAL HIGHWAYS AUTHORITY INDIA NATL HIGHWAYS AUTH OF IN 7.3% 18/05/2022 5/18/2022 7.30% 50,000,000              785,975                 789,888                    

NATIONAL SAVINGS BANK NTL SAVINGS BANK 8.875% SNR 18/9/18 USD'REGS 9/18/2018 8.88% 550,000                   588,225                 568,975                    

NIGERIA FED REP MED TRM NT BOOK ENTRY 14 FED REP OF NIGERIA 7.625% SNR MTN 28/11/47 USD 11/28/2047 7.63% 1,866,000                1,944,184             2,007,320                 

NIGERIA FED REP MED TRM NT BOOK ENTRY 14 NIGERIA FED REP 144A 6.5% 11-28-2027 11/28/2027 6.50% 1,230,000                1,234,500             1,281,690                 

NIGERIA FED REP MED TRM NT BOOK ENTRY 14 PVTPL REPUBLIC OF NIGERIA 7.875% 02-16-2032 2/16/2032 7.88% 1,732,000                1,828,438             1,956,121                 

NIGERIA FED REP MED TRM NT BOOK ENTRY 14 REPUBLIC OF NIGERIA TBOND 7.625% 11-28-2047 REG 11/28/2047 7.63% 1,125,000                1,133,978             1,206,527                 

NOTA DO TESOURO NACIONAL SECRETARIA TESOURO 10% GTD 01/01/2027 BRL 'F' 1/1/2027 10.00% 13,130                      3,858,483             4,097,501                 

PANAMA REP PANAMA REP DEB 5.2% DUE 01-30-2020 REG 1/30/2020 5.20% 200,000                   217,996                 210,800                    

PANAMA REP PANAMA(REP OF) 5.2% SNR 30/01/2020 USD1000 1/30/2020 5.20% 345,000                   373,463                 364,493                    

PARAGUAY REP PARAGUAY REP 6.1 DUE 08-11-2044 REG 8/11/2044 6.10% 1,732,000                1,766,842             1,974,480                 

PARAGUAY REP PARAGUAY REP BD 144A 5% DUE 04-15-2026 REG 4/15/2026 5.00% 890,000                   907,348                 956,750                    

PARAGUAY REP PVTPT PARAGUAY REP 6.1 DUE 08-11-2044 R EG 8/11/2044 6.10% 1,769,000                1,770,872             2,016,660                 

PARAGUAY REP REPUBLIC OF PARAGUAY 144A 4.7% DUE 03-27-2027 3/27/2027 4.70% 481,000                   488,056                 503,848                    

PEMEX PROJ FDG MASTER TR PEMEX PROJ FDG MASTER TR GTD BD 6.625% DUE 06-15-2035 REG 6/15/2035 6.63% 2,902,000                3,034,844             3,100,323                 

PEMEX PROJ FDG MASTER TR PEMEX PROJ FDG MASTER TR GTD BD 6.625% DUE 06-15-2038 BEO 6/15/2038 6.63% 1,410,000                1,613,526             1,466,400                 

PERU REP PERU REP BD 6.55 DUE 03-14-2037 BEO 3/14/2037 6.55% 40,000                      49,800                   54,100                      

PERU REP PERU REP BD 7.125% DUE 03-30-2019 REG 3/30/2019 7.13% 870,000                   960,045                 929,160                    

PERU REP PERU REP US$ GLOBAL BD 5.625% DUE 11-18-2050 REG 11/18/2050 5.63% 190,000                   216,876                 243,770                    

PERU REP REPUBLIC OF PERU 6.95% 12/08/2031 8/12/2031 6.95% 12,900                      4,427,769             4,551,120                 

PERU(REPUBLIC OF) &&&BONOS DE TESORERIA 144A BNDS 6.15% 12/08/2032 8/12/2032 6.15% 2,071,000                638,577                 683,048                    

PETROLEOS DE VENEZUELA SA DEFAULTED PETROLEOS DE VENEZUELA SA 5.375% 12/04/27 12/31/2049 0.00% 3,905,000                1,350,947             927,438                    

PETROLEOS DE VENEZUELA SA DEFAULTED PETROLEOS DE VENEZUELA SA 6% BDS 16/05/24 12/31/2040 0.00% 11,616,561              3,817,657             2,675,643                 

PETROLEOS DE VENEZUELA SA DEFAULTED PETROLEOS DE VENEZUELA SA 6% NTS 15/11/2026 12/31/2040 6.00% 1,888,150                456,457                 422,946                    

PETROLEOS DE VENEZUELA SA PETROLEOS DE VENEZUELA SA 0% INDEFAULT 12-31-2040/05-16-2022 BEO 12/31/2040 0.00% 400,000                   158,000                 90,132                      

PETROLEOS MEXICANOS PEMEX PROJECT FUNDING MASTER TRUST TRANCHE # TR 00037 ADJ RT 03-11-2022 REG 3/11/2022 5.19% 470,000                   484,432                 516,057                    

PETROLEOS MEXICANOS PETROLEOS 5.5% DUE 01-21-2021 1/21/2021 5.50% 660,000                   772,200                 700,260                    

PETROLEOS MEXICANOS PETROLEOS 6.5% DUE 06-02-2041 6/2/2041 6.50% 3,916,000                4,085,820             4,027,606                 

PETROLEOS MEXICANOS PETROLEOS MEXICANOS 6.375% 01-23-2045 1/23/2045 6.38% 770,000                   745,561                 774,120                    

PETROLEOS MEXICANOS PETROLEOS MEXICANOS 6.5% 03-13-2027 3/13/2027 6.50% 1,580,000                1,714,660             1,726,940                 

PETROLEOS MEXICANOS PETROLEOS MEXICANOS 6.75% DUE 09-21-2047 9/21/2047 6.75% 620,000                   625,580                 647,187                    

PETROLEOS MEXICANOS PETROLEOS MEXICANOS GTD 6.875% DUE 08-04-2026 REG 8/4/2026 6.88% 90,000                      89,834                   102,038                    

PETROLEOS MEXICANOS MEDIUM TERM NTS BOOK PVTPL PETROLEOS MEXICANOS MEDIUM TERM NTS BOOK 144A 6.75% DUE 09-21-2047 REG 9/21/2047 6.75% 1,850,000                1,844,418             1,931,123                 

PRESIDENT ISLAMIC REP PAKISTAN FOR & ON PAKISTAN(REP OF) 6.875% SNR 05/12/2027 USD 12/5/2027 6.88% 2,650,000                2,653,556             2,663,571                 

PROVINCIA DE BUENOS AIRE PROVINCIA DE BUENOS AIRE 6.5% DUE 02-15-2023 BEO 6.5% DUE 02-15-2023 BEO 2/15/2023 6.50% 220,000                   219,078                 236,346                    

PROVINCIA DE BUENOS AIRES PVTPL PROVINCIA DE BUENOS AIRE 7.875% 144A06-15-2027 6/15/2027 7.88% 180,000                   177,358                 199,768                    

REPUBLIC OF ARGENTINA REPUBLIC OF ARGENTINA 5.625% 01-26-2022 1/26/2022 5.63% 2,700,000                2,699,574             2,848,500                 

REPUBLIC OF ARGENTINA REPUBLIC OF ARGENTINA 6.625% 07-06-2028 7/6/2028 6.63% 4,785,000                4,932,558             5,131,913                 

REPUBLIC OF ARGENTINA REPUBLIC OF ARGENTINA 7.125% DUE 12-31-2049 6/28/2117 7.13% 2,090,000                2,054,403             2,153,745                 

REPUBLIC OF ARGENTINA REPUBLIC OF ARGENTINA 7.625% 04-22-2046 4/22/2046 7.63% 150,000                   143,637                 169,200                    

REPUBLIC OF ECUADOR 10.75% DUE 03-28-2022 REG 3/28/2022 10.75% 525,000                   525,000                 613,594                    

REPUBLIC OF ECUADOR REPUBLIC OF ECUADOR 7.95 DUE 06-20-2024 REG 6/20/2024 7.95% 2,160,000                1,957,644             2,295,000                 

REPUBLIC OF GHANA REP OF GHANA BNDS 8.125% 18/01/2026 1/18/2026 8.13% 3,830,000                3,568,541             4,270,607                 

REPUBLIC OF GHANA REPUBLIC OF GHANA 10.75% SNR 14/10/2030 USD 10/14/2030 10.75% 630,000                   588,513                 868,795                    

REPUBLIC OF GHANA TBOND REP OF GHANA 7.875% 07/08/2023 8/7/2023 7.88% 1,350,000                1,272,938             1,487,012                 

REPUBLIC OF SOUTH AFRICA REPUBLIC OF SOUTH AFRICA 4.875% DUE 04-14-2026 REG 4/14/2026 4.88% 2,275,000                2,302,711             2,325,187                 

REPUBLIC OF SOUTH AFRICA SOUTH AFRICA(REPUBLIC OF) 4.3% DUE 10-12-2028 REG 10/12/2028 4.30% 5,275,000                4,998,689             5,089,056                 

REPUBLIC OF TURKEY REPUBLIC OF TURKEY 5.75% 05-11-2047 5/11/2047 5.75% 5,585,000                5,471,050             5,445,375                 

REPUBLICA ORIENTAL DEL URUGUAY REPUBLICA ORIENTAL DEL URUGUAY BD 144A 8.5% DUE 03-15-2028 BEO 3/15/2028 8.50% 56,850,000              1,986,147             1,978,166                 

REPUBLICA ORIENTAL DEL URUGUAY REPUBLICA ORIENTAL DEL URUGUAY BD 4.375%DUE 10-27-2027 REG 10/27/2027 4.38% 1,150,000                1,232,487             1,231,478                 

REPUBLICA ORIENTAL DEL URUGUAY REPUBLICA ORIENTAL DEL URUGUAY SR NT 5.1% DUE 06-18-2050 REG 6/18/2050 5.10% 2,070,000                2,031,716             2,297,700                 

REPUBLICA ORIENTAL DEL URUGUAY URUGUAY(REP OF) 8.5% SNR 15/03/28 DUAL CURR 3/15/2028 8.50% 50,100,000              1,728,964             1,746,186                 

ROMANIA(REPUBLIC OF) ROMANIA(REP OF) 5.8% BDS DUE 26/07/27 RON10000 7/26/2027 5.80% 6,790,000                1,930,267             1,968,408                 

RUSSIAN FEDERATION MINISTRY FINANCE MINISTRY OF FINANCE OF THE RUSSIAN FEDER6.7% 15/05/2019 5/15/2019 6.70% 112,000,000           1,924,526             1,946,797                 

RUSSIAN FEDERATION MINISTRY FINANCE RUSSIAN FEDERATION 144A 5.25% 23/06/2047 6/23/2047 5.25% 2,600,000                2,656,700             2,726,420                 

RUSSIAN FEDERATION MINISTRY FINANCE RUSSIAN FEDERATION 4.25% SNR 23/06/2027 USD 6/23/2027 4.25% 2,200,000                2,253,550             2,268,871                 

RUSSIAN FEDERATION MINISTRY FINANCE RUSSIAN FEDERATION 5% SNR 29/04/2020 USD100000 4/29/2020 5.00% 2,100,000                2,232,650             2,208,469                 

RUSSIAN FEDERATION MINISTRY FINANCE RUSSIAN FEDERATION 5.25% 5.25% 23/06/2047 6/23/2047 5.25% 6,400,000                6,556,850             6,711,187                 

RUSSIAN FEDERATION MINISTRY FINANCE RUSSIAN FEDERATION 7% SNR 16/08/2023 RUB1000 8/16/2023 7.00% 130,800,000           2,112,780             2,271,967                 

RUSSIAN FEDERATION MINISTRY FINANCE RUSSIAN FEDERATION 7.5% SNR 15/03/2018 RUB1000 3/15/2018 7.50% 155,400,000           2,593,028             2,708,037                 

RUSSIAN FEDERATION MINISTRY FINANCE RUSSIAN FEDERATION 7.7% BDS 23/03/33 RUB1000 3/23/2033 7.70% 109,500,000           1,898,304             1,912,452                 

RUSSIAN FEDERATION MINISTRY FINANCE RUSSIAN FEDERATION 8.5% BDS 17/09/2031 RUB1000 9/17/2031 8.50% 138,000,000           2,236,425             2,599,099                 

RUSSIAN FEDN RUSSIAN FEDN BD 144A 4.875% DUE 09-16-2023 BEO 9/16/2023 4.88% 600,000                   657,350                 649,422                    

RUSSIAN FEDN RUSSIAN FEDN US$ BD 144A 7.5 DUE 03-31-2030/09-30-2009 REG 3/31/2030 7.50% 47,500                      53,616                   54,559                      

RUSSIAN FEDN RUSSIAN FOREIGN BOND- EUROBOND STEP CPN DUE 31/03/2030 3/31/2030 7.50% 179,550                   211,113                 206,500                    

RWANDA (REPUBLIC OF) REPUBLIC OF RWANDA 6.625% 02 MAY 2023 5/2/2023 6.63% 2,464,000                2,484,876             2,586,079                 

SALVADOR CAETANO REPUBLIC OF EL SALVADOR 6.375% 01-18-2027 REG 1/18/2027 6.38% 400,000                   341,000                 407,000                    

SAUDI ARABIA KINGDOM GLOBAL MEDIUM TERM SAUDI ARABIA KINGDOM GLOBAL MEDIUM TERM TRANCHE # TR 4 2.875% 03-04-2023 3/4/2023 2.88% 590,000                   586,082                 579,983                    

SAUDI ARABIA KINGDOM GLOBAL MEDIUM TERM SAUDI ARABIA KINGDOM GLOBAL MEDIUM TERM TRANCHE # TR 5 3.625% DUE 03-04-2028 REG 3/4/2028 3.63% 5,590,000                5,557,457             5,539,690                 

SECRETARIA TESOURO NACIONAL SECRETARIA TESOURO 10% T-NTS 01/01/25 BRL1000 1/1/2025 10.00% 19,900                      6,394,549             6,279,098                 

SENEGAL (REPUBLIC OF) REPUBLIC OF SENEGAL 6.25% 30/07/2024 7/30/2024 6.25% 670,000                   657,840                 725,519                    

SENEGAL (REPUBLIC OF) SENEGAL(REP OF) 8.75% SNR 13/05/2021 USD 5/13/2021 8.75% 730,000                   834,254                 843,703                    

SENEGAL REP PVTPL SENEGAL REP AMORTIZING 6.25% 05-23-2033 BEO 5/23/2033 6.25% 731,000                   731,000                 771,538                    

SERBIA (REPUBLIC) SERBIA (REPUBLIC) 7.25% NTS 28/09/21 USD'REGS 9/28/2021 7.25% 5,400,000                6,135,024             6,183,740                 

SOCIALIST REP OF VIETNAM SOCIALIST REP OF VIETNAM 4.8% DUE 11-19-2024 REG 11/19/2024 4.80% 1,480,000                1,518,550             1,578,503                 

SOUTH AFRICA REP REP OF SOUTH AFRICA 4.665% 17/01/2024 1/17/2024 4.67% 887,000                   910,883                 909,143                    

SOUTH AFRICA REP SOUTH AFRICA REP NT 5.875% DUE 05-30-2022 REG 5/30/2022 5.88% 1,983,000                2,185,289             2,165,436                 
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SOUTH AFRICA REP SOUTH AFRICA REP TBOND 5.875% DUE 09-16-2025 REG 9/16/2025 5.88% 630,000                   690,165                 685,700                    

SRI LANKA GOVT DEMOCRATIC SOCIALIST REP SRI LANKA GOVT DEMOCRATIC SOCIALIST REP BD 144A 6.2% DUE 05-11-2027 BEO 5/11/2027 6.20% 3,050,000                3,139,892             3,220,248                 

SRI LANKA GOVT DEMOCRATIC SOCIALIST REP SRI LANKA GOVT DEMOCRATIC SOCIALIST REP BD 144A 6.825% DUE 07-18-2026 BEO 7/18/2026 6.83% 1,190,000                1,209,739             1,309,381                 

STATE TREAS REP POLAND STATE TREAS REP POLAND 4 DUE 01-22-2024 REG 1/22/2024 4.00% 780,000                   773,713                 831,776                    

TANZANIA(UNITED REPUBLIC OF) TANZANIA(UTD REP) FR SNR 03/20 USD200000'REGS 3/9/2020 7.45% 977,785                   1,038,189             1,027,896                 

TSY INFL IX N/B TSY INFL IX N/B TREAS BONDS 0.75% 02-15-2045 2/15/2045 0.79% 110,000                   98,300                   115,801                    

TSY INFL IX N/B TSY INFL IX N/B US GVT NATIONAL 0.125%04-15-2022 4/15/2022 0.13% 6,520,000                6,544,402             6,566,406                 

TSY INFL IX N/B TSY INFL IX N/B US GVT NATIONAL 0.375%01-15-2027 1/15/2027 0.38% 3,680,000                3,713,641             3,730,681                 

TSY INFL IX N/B UNITED STATES OF AMER TREAS BONDS 0.75 DEB TIPS 02-15-2042 2/15/2042 0.82% 480,000                   491,622                 529,077                    

TURKEY REP REPUBLIC OF TURKEY 5.75% 03-22-2024 REG 3/22/2024 5.75% 3,273,000                3,533,663             3,463,435                 

TURKEY REP REPUBLIC OF TURKEY 6.0% 25/03/2027 3/25/2027 6.00% 1,720,000                1,707,319             1,834,566                 

TURKEY REP REPUBLIC OF TURKEY 6.0% DUE 03-25-2027 3/25/2027 6.00% 5,360,000                5,599,445             5,706,878                 

TURKEY REP TURKEY REP 4.875% DUE 10-09-2026 REG 10/9/2026 4.88% 2,200,000                2,219,225             2,169,895                 

TURKEY REP TURKEY REP GLOBAL BD FLTG 6.25% DUE 09-26-2022 REG 9/26/2022 6.25% 663,000                   699,067                 719,488                    

TURKEY REP TURKEY(REP OF) 6.25% BDS 26/09/22 USD1000 9/26/2022 6.25% 1,787,000                2,001,670             1,943,275                 

TURKEY(REPUBLIC OF) TURKEY(REPUBLIC OF) GLOBAL NT 7.375% DUE02-05-2025 REG 2/5/2025 7.38% 1,990,000                2,318,819             2,291,565                 

TURKIYE IHRACAT KR TURKIYE IHRACAT KR 5.375% SNR MTN 24/10/23 USD 10/24/2023 5.38% 800,000                   808,000                 811,150                    

UKRAINE UKRAINE NT 144A 7.375% 09-25-2032 9/25/2032 7.38% 1,270,000                1,267,500             1,248,268                 

UKRAINE UKRAINE NT 144A 7.75% DUE 09-01-2020 REG 9/1/2020 7.75% 650,000                   134,893                 688,297                    

UKRAINE (REPUBLIC OF) UKRAINE(REP OF) 7.75% NTS 01/09/2025 USD 9/1/2025 7.75% 2,815,000                2,719,329             2,943,384                 

UKRAINE (REPUBLIC OF) UKRAINE(REP OF) 7.75% NTS 01/09/2026 USD 9/1/2026 7.75% 5,846,000                5,716,505             6,050,376                 

UKRAINE (REPUBLIC OF) UKRAINE(REP OF) 7.75% SNR 01/09/2023 USD 9/1/2023 7.75% 239,000                   209,723                 254,308                    

UKRAINE (REPUBLIC OF) UKRAINE(REP OF) 7.75% SNR 01/09/2025 USD 9/1/2025 7.75% 300,000                   276,600                 313,682                    

UKRAINE (REPUBLIC OF) UKRAINE(REP OF) 7.75% SNR 01/09/2027 USD 9/1/2027 7.75% 2,350,000                2,430,550             2,432,598                 

UKRAINE GOVERNMENT ING UKRAINE GOVERNMENT 7.75% DUE 09-01-2023 REG 9/1/2023 7.75% 2,400,000                2,402,195             2,545,920                 

UKRAINE(REP OF) GDP LINKED SECS 144A 0% DUE 05-31-2040 REG 5/31/2040 0.00% 1,428,000                5,602,679             785,686                    

UKRAINE(REP OF) NT 144A 7.75% DUE 09-01-2021 REG 9/1/2021 7.75% 2,150,000                1,411,560             2,288,546                 

UKRAINE(REP OF) NT 144A 7.75% DUE 09-01-2023 REG 9/1/2023 7.75% 500,000                   -                          530,400                    

UKRAINE(REP OF) NT 144A 7.75% DUE 09-01-2024 REG 9/1/2024 7.75% 700,000                   -                          736,610                    

UKRAINE(REP OF) NT 144A 7.75% DUE 09-01-2025 REG 9/1/2025 7.75% 700,000                   -                          730,114                    

UKRAINE(REP OF) NT 144A 7.75% DUE 09-01-2026 REG 9/1/2026 7.75% 850,000                   143,573                 877,659                    

UKRAINE(REP OF) UKRAINE(REP OF) 7.75% 7.75% 01/09/2024 9/1/2024 7.75% 2,260,000                2,098,975             2,384,074                 

UNITED MEXICAN STS MEDIUM TERM NTS BOOK UNITED MEXICAN STATES TRANCHE # 6.05% 11/01/2040 1/11/2040 6.05% 1,800,000                2,122,280             2,127,150                 

UNITED MEXICAN STS MEDIUM TERM NTS BOOK UNITED MEXICAN STS 5.55 01-21-2045 1/21/2045 5.55% 2,045,000                2,246,881             2,300,625                 

UNITED MEXICAN STS MEDIUM TERM NTS BOOK UNITED MEXICAN STS MEDIUM TERM BOOK TBOND 4.0% DUE 10-02-2023 REG 10/2/2023 4.00% 1,200,000                1,259,880             1,255,800                 

UNITED STATES OF AMER TREAS BONDS UNITED STATES OF AMER TREAS BONDS DTD 02/15/2015 2.5% DUE 02-15-2045 REG 2/15/2045 2.50% 300,000                   266,730                 285,996                    

UNITED STATES OF AMER TREAS BONDS UNITED STATES OF AMER TREAS BONDS DTD 05/15/2016 2.5% DUE 05-15-2046 REG 5/15/2046 2.50% 2,165,000                1,947,823             2,059,456                 

UNITED STATES TREAS BD STRIPPED PRIN PMT US TREAS BD STRIPPED PRIN PMT STRIP PRINPMT 15/11/2021 USD1000 11-15-2021 REG 11/15/2021 0.00% 2,850,000                1,049,126             2,626,289                 

UNITED STATES TREAS BDS UNITED STATES OF AMER TREAS BONDS 0.625% TIPS INFL IDX 02-15-2043 USD1000 2/15/2043 0.67% 2,300,000                1,880,347             2,414,493                 

UNITED STATES TREAS BDS UNITED STATES TREAS BDS 1.375 02-15-2044 REG 2/15/2044 1.46% 1,190,000                1,382,103             1,453,977                 

UNITED STATES TREAS BDS UNITED STATES TREAS BDS 2.125 2-15-2041 2/15/2041 2.39% 260,000                   313,686                 383,708                    

UNITED STATES TREAS BDS UNITED STATES TREAS BDS 2.875% DUE 11-15-2046 11/15/2046 2.88% 780,000                   789,263                 800,140                    

UNITED STATES TREAS BDS UNITED STATES TREAS BDS 3% DUE 02-15-2047 REG 2/15/2047 3.00% 7,810,000                8,058,743             8,213,621                 

UNITED STATES TREAS BDS UNITED STATES TREAS BDS 3% DUE 05-15-2047 REG 5/15/2047 3.00% 17,710,000              18,243,977           18,619,710              

UNITED STATES TREAS BDS UNITED STATES TREAS BDS 3.125 DUE 08-15-2044 8/15/2044 3.13% 1,500,000                1,608,281             1,612,208                 

UNITED STATES TREAS BDS UNITED STATES TREAS BDS 3.375 05-15-2044REG 5/15/2044 3.38% 1,210,000                1,255,375             1,357,799                 

UNITED STATES TREAS BDS UNITED STATES TREAS BDS 3.75 DUE 11-15-2043 REG 11/15/2043 3.75% 42,545,000              49,916,347           50,693,346              

UNITED STATES TREAS BDS UNITED STATES TREAS BDS DTD 00247 2.5% DUE 02-15-2046 REG 2/15/2046 2.50% 3,625,000                3,290,260             3,449,557                 

UNITED STATES TREAS BDS UNITED STATES TREAS BDS DTD 02/15/2001 5.375 15 FEB 2031 2/15/2031 5.38% 1,410,000                1,977,617             1,873,483                 

UNITED STATES TREAS BDS UNITED STATES TREAS BDS DTD 2.75% 11-15-2047 11/15/2047 2.75% 6,430,000                6,359,831             6,440,552                 

UNITED STATES TREAS BDS US TREASURY DTD 02/15/2010 02-15-2040 2/15/2040 2.43% 610,000                   633,481                 905,844                    

UNITED STATES TREAS NTS UNITED STATES OF AMER TREAS BD 2.375% 5-15-2027 5/15/2027 2.38% 870,000                   865,684                 867,519                    

UNITED STATES TREAS NTS UNITED STATES TREAS NTS 1.375% DUE 08-31-2023 REG 8/31/2023 1.38% 70,000                      70,011                   66,732                      

UNITED STATES TREAS NTS UNITED STATES TREAS NTS 1.625% DUE 07-31-2020 REG 7/31/2020 1.63% 6,375,000                6,484,088             6,325,944                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS 2.125 02-29-2024 2/29/2024 2.13% 260,000                   260,823                 257,430                    

UNITED STATES TREAS NTS UNITED STATES TREAS NTS 2.375% 12-31-2024 12/31/2024 2.25% 6,210,000                6,162,219             6,176,522                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 01/31/2016 .75% DUE 01-31-2018 REG 1/31/2018 0.75% 4,380,000                4,377,304             4,378,331                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 02/15/2013 2% DUE 02-15-2023 REG 2/15/2023 2.00% 140,000                   139,289                 138,562                    

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 02/29/2016 1.5% DUE 02-28-2023 REG 2/28/2023 1.50% 8,770,000                8,516,123             8,462,708                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 03/31/2017 1.875% DUE 03-31-2022 REG 3/31/2022 1.88% 30,000                      30,023                   29,661                      

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 04/30/2016 1.375% DUE 04-30-2021 REG 4/30/2021 1.38% 13,210,000              13,093,997           12,924,122              

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 05/15/2013 1.75% DUE 05-15-2023 REG 5/15/2023 1.75% 1,400,000                1,380,422             1,365,493                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 05/31/2016 1.375% DUE 05-31-2021 REG 5/31/2021 1.38% 50,000                      49,172                   48,875                      

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 05/31/2017 2.0% 05-31-2024 5/31/2024 2.00% 3,040,000                3,027,941             2,983,235                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 06/30/2015 1.625% DUE 06-30-2020 REG 6/30/2020 1.63% 930,000                   941,677                 923,134                    

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 07/31/2014 1.625% DUE 07-31-2019 REG 7/31/2019 1.63% 1,440,000                1,447,012             1,434,712                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 07/31/2016 1.25% DUE 07-31-2023 REG 7/31/2023 1.25% 1,685,000                1,614,375             1,596,866                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 1.375% 07-31-2019 7/31/2019 1.38% 270,000                   270,190                 267,962                    

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 11/15/2014 2.25% DUE 11-15-2024 REG 11/15/2024 2.25% 4,650,000                4,606,159             4,626,025                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 2.25% 11-15-2027 11/15/2027 2.25% 880,000                   869,612                 867,590                    

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 2.75% DUE 02-15-2024 REG 2/15/2024 2.75% 4,640,000                4,797,288             4,761,800                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 604 2.375% DUE 08-15-2024 REG 8/15/2024 2.38% 2,360,000                2,503,076             2,367,559                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 683 1.625% DUE 02-15-2026 REG 2/15/2026 1.63% 2,570,000                2,445,516             2,427,043                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS TREAS NTS 2% DUE11-30-2020 REG 11/30/2020 2.00% 1,515,000                1,559,161             1,516,420                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS TREASURY NOTE 2%DUE 12-31-2021 REG 12/31/2021 2.00% 6,610,000                6,688,752             6,576,432                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS US TREASURY N/B 1.75% DUE 04-30-2022 REG 4/30/2022 1.88% 1,570,000                1,573,261             1,551,234                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS WI TREASURY NOTE1% DUE 11-30-2018 REG 11/30/2018 1.00% 580,000                   578,459                 575,877                    

UNITED STATES TREAS NTS UNITED STATES TREAS NTS WI TREASURY NOTE2% DUE 11-15-2026 REG 11/15/2026 2.00% 3,120,000                3,036,262             3,019,452                 

UNITED STATES TREAS NTS UTD STATES TREAS 1.75% DUE 06-30-2022 6/30/2022 1.75% 5,760,000                5,685,443             5,655,825                 

UNITED STATES TREAS NTS UTD STATES TREAS 1.75% DUE 09-30-2022 9/30/2022 1.75% 975,000                   963,270                 955,460                    

UNITED STATES TREAS NTS UTD STATES TREAS 1.875% 12-15-2020 12/15/2020 1.88% 4,580,000                4,572,425             4,566,759                 

UNITED STATES TREAS NTS UTD STATES TREAS 2.125% DUE 07-31-2024 7/31/2024 2.13% 2,300,000                2,299,851             2,272,688                 

URUGUAY REP REPUBLICA ORIENT URUGUAY 144A 9.875% DUE 06-20-2022 REG 6/20/2022 9.88% 23,634,000              833,535                 867,483                    

US TREASURY N/B US TREASURY N/B US GOVT NATIONAL 1.5% DUE 07-15-2020 REG 7/15/2020 1.50% 3,195,000                3,167,157             3,160,804                 

VENEZUELA REP VENEZUELA REP GLOBAL BD 0% DUE 09-15-2027 REG 9/15/2027 9.25% 2,085,000                858,309                 448,275                    

VENEZUELA(REPUBLIC OF) VENEZUELA(REP OF) 8.25% BDS 13/10/24 USD'REGS 10/13/2024 0.00% 2,158,000                1,005,194             442,390                    

VENEZUELA(REPUBLIC OF) VENEZUELA(REPUBLIC OF) IN DEFAULT 9.25% BDS 07/05/2028 5/7/2028 0.00% 1,969,600                944,923                 408,692                    

ZAMBIA(REPUBLIC OF) REPUBLIC OF ZAMBIA 8.97% 30/07/2027 7/30/2027 8.97% 3,660,000                3,956,888             4,125,490                 

ZAMBIA(REPUBLIC OF) REPUBLIC OF ZAMBIA BNDS 8.5% 14/04/2024 4/14/2024 8.50% 1,000,000                1,071,164             1,107,785                 

Government and government agency securities Total 42,726,390,395     822,152,337        826,527,535            

Corporate debt and other fixed income securities
1011778 B C UNLIMITED LIABILITY CO / NEW PVTPL 1011778 B C / NEW RED FIN INC 5.0% DUE 10-15-2025 10/15/2025 5.00% 70,000                      70,000                   70,525                      

1011778 B C UNLIMITED LIABILITY CO / NEW PVTPL 1011778 BC ULC/NEW RED FIN INC 4.25% DUE 05-15-2024 BEO 5/15/2024 4.25% 50,000                      50,000                   49,875                      

1011778 B C UNLIMITED LIABILITY CO / NEW PVTPL 1011778 BC ULC/NEW RED FIN INC 4.625% DUE 01-15-22 1/15/2022 4.63% 317,000                   317,168                 324,529                    

21ST CENTY FOX AMER INC 21ST CENTY FOX 4.5% DUE 02-15-2021 2/15/2021 4.50% 50,000                      50,089                   52,846                      
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21ST CENTY FOX AMER INC 21ST CENTY FOX 6.2% DUE 12-15-2034 12/15/2034 6.20% 15,000                      15,587                   19,370                      

21ST CENTY FOX AMER INC 21ST CENTY FOX 6.75% DUE 01-09-2038 1/9/2038 6.75% 10,000                      11,610                   13,651                      

21ST CENTY FOX AMER INC 21ST CENTY FOX 6.9% DUE 08-15-2039 8/15/2039 6.90% 20,000                      24,389                   28,227                      

3M CO 3M CO 2.25% DUE 03-15-2023 3/15/2023 2.25% 1,130,000                1,129,254             1,120,590                 

AAF HLG/FIN AAF HLG/FIN AAF HLG/FIN 12% DUE 07-01-2019/01-01-2018 BEO 7/1/2019 12.00% 442,828                   438,106                 456,113                    

ABB FIN USA INC ABB FIN USA INC 4.375 DUE 05-08-2042 5/8/2042 4.38% 30,000                      28,325                   32,358                      

ABBOTT LABS ABBOTT LABS 2.35% DUE 11-22-2019 11/22/2019 2.35% 1,070,000                1,068,951             1,071,164                 

ABBOTT LABS ABBOTT LABS 3.75% DUE 11-30-2026 11/30/2026 3.75% 270,000                   267,991                 277,254                    

ABBOTT LABS ABBOTT LABS 4.75% DUE 11-30-2036 11/30/2036 4.75% 140,000                   139,104                 157,304                    

ABBOTT LABS ABBOTT LABS 4.9% DUE 11-30-2046 11/30/2046 4.90% 220,000                   218,356                 252,229                    

ABBVIE INC ABBVIE INC 3.6% 05-14-2025 5/14/2025 3.60% 170,000                   169,703                 174,773                    

ABN AMRO BK N V MEDIUM TERM SR SUB BK NT PVTPL ABN AMRO BANK NV 2.1% 01-18-2019 1/18/2019 2.10% 1,320,000                1,319,815             1,318,273                 

ABU DHABI CRUDE OIL PIPELINE LLC ABU DHABI CRUDE SR SECD BD 4.6% 02/11/2047 11/2/2047 4.60% 1,344,000                1,344,000             1,386,027                 

ACADEMY LTD ACADEMY LTD TERM LOAN DUE 07-01-2022 BEO 7/1/2022 0.00% 499,579                   482,990                 389,672                    

ACADIA HEALTHCARE CO INC ACADIA HEALTHCARE 5.625% DUE 02-15-2023 2/15/2023 5.63% 530,000                   532,900                 537,950                    

ACADIA HEALTHCARE CO INC ACADIA HEALTHCARE 6.5% DUE 03-01-2024 3/1/2024 6.50% 100,000                   103,750                 104,000                    

ACCESS GROUP INC DEL ACCESS GROUP INC FLTG RT 2.41954% DUE 01-25-2023 1/25/2023 1.43% 460,683                   452,909                 453,161                    

ACCESS MIDSTREAM PARTNERS L P / ACMP FIN ACCESS MIDSTREAM 4.875% DUE 03-15-2024 3/15/2024 4.88% 150,000                   154,687                 156,750                    

ACE INA HLDGS INC ACE INA HLDGS INC 2.3% DUE 11-03-2020 11/3/2020 2.30% 60,000                      59,966                   59,904                      

ACE INA HLDGS INC ACE INA HLDGS INC 3.35% DUE 05-03-2026 5/3/2026 3.35% 1,500,000                1,527,480             1,530,836                 

ACE INA HLDGS INC ACE INA HLDGS INC 4.35% DUE 11-03-2045 11/3/2045 4.35% 180,000                   183,010                 203,237                    

ACI WORLDWIDE INC PVTPL ACI WORLDWIDE INC SR NT 144A 6.375% DUE 08-15-2020/08-15-2017 BEO 8/15/2020 6.38% 745,000                   766,089                 758,038                    

ACOSTA HOLDCO INC ACOSTA HOLDCO INC TRANCHE B-1 LOAN SENIOR SECURED FIRST LIEN DUE 09-26-2021 9/26/2021 0.00% 260,181                   256,455                 228,580                    

ACRISURE LLC ACRISURE LLC 2017-2 REFINANCING TERM LOAN SENIOR SECURED 11-22-2023 11/22/2023 0.00% 127,410                   127,131                 128,525                    

ACRISURE LLC / ACRISURE FIN INC ACRISURE LLC / 7% DUE 11-15-2025 11/15/2025 7.00% 275,000                   275,000                 265,034                    

ACTAVIS FDG SCS ACTAVIS FDG SCS 3% DUE 03-12-2020 3/12/2020 3.00% 1,500,000                1,521,060             1,513,494                 

ACTAVIS FDG SCS ACTAVIS FDG SCS 4.55% DUE 03-15-2035 3/15/2035 4.55% 60,000                      60,844                   63,490                      

ACTAVIS FDG SCS ACTAVIS FDG SCS 4.75% DUE 03-15-2045 3/15/2045 4.75% 27,000                      27,595                   28,743                      

ACTAVIS FDG SCS ACTAVIS FUNDING SCS FIXED 3.8% DUE 03-15-2025 3/15/2025 3.80% 400,000                   407,115                 407,219                    

ACTIVISION BLIZZARD INC PVTPL ACTIVISION BLIZZARD INC SR NT 144A6.125% DUE 09-15-2023/09-19-2013 BEO 9/15/2023 6.13% 220,000                   233,122                 233,229                    

ADANI TRANSMISSION LTD PVTPL ADANI TRANSMISSION LTD SR SECD NT 144A 4% DUE 08-03-2026 BEO 8/3/2026 4.00% 1,140,000                1,129,523             1,132,025                 

ADCB FINANCE (CAYMAN) LIMITED ADCB FIN (KY) LTD 4.5% GTD SUB 06/03/2023 USD 3/6/2023 4.50% 740,000                   768,860                 777,925                    

ADIENT GLOBAL HLDGS LTD PVTPL ADIENT GLOBAL HLDGS LTD SR NT 144A4.875% DUE 08-15-2026/08-15-2021 BEO 8/15/2026 4.88% 400,000                   394,713                 411,000                    

ADJUSTABLE RATE MTG TR CMO ADJBL RATE MTG TR 2004-4 MTG BKD PASSTHRU CTF 1-A-1 DUE 03-25-2035 REG 3/25/2035 3.21% 137,916                   137,258                 134,903                    

ADMI CORP ADMI CORP INITIAL TERM LOAN DUE 04-29-2022 BEO 4/29/2022 0.00% 92,951                      92,574                   93,706                      

ADVANCED MICRO DEVICES INC ADVANCED MICRO 7% DUE 07-01-2024 7/1/2024 7.00% 200,000                   194,000                 207,250                    

ADVANTAGE SALES & MARKETING INC ADVANTAGE SALES & MARKETING INC TERM LOAN DUE 07-23-2021 BEO 7/23/2021 0.00% 431,762                   417,105                 420,518                    

AEGEA FIN S A R L S A PVTPL AEGEA FIN S A R L S A 5.75% DUE 10-10-2024/10-10-2017 BEO 10/10/2024 5.75% 840,000                   849,500                 852,600                    

AERCAP IRELAND CAP DESIGNATED ACTIVITY C AERCAP IRELAND CAP/GLOBA 3.5% 05-26-2022 5/26/2022 3.50% 945,000                   942,349                 959,043                    

AERCAP IRELAND CAP LTD / AERCAP GLOBAL A AERCAP IRELAND CAP 4.5% DUE 05-15-2021 5/15/2021 4.50% 1,205,000                1,270,739             1,265,514                 

AERCAP IRELAND CAP LTD / AERCAP GLOBAL A AERCAP IRELAND CAP 4.625% DUE 07-01-2022 7/1/2022 4.63% 1,000,000                1,000,000             1,059,389                 

AES ANDRES B V / DOMINICAN PWR PARTNERS PVTPL AES ANDRES B V/DOMINICAN PWR PARTNERS 144A 7.95 DUE 05-11-2026 BEO 5/11/2026 7.95% 875,000                   857,360                 947,188                    

AES CORP AES CORP 5.125% 09-01-2027 9/1/2027 5.13% 175,000                   175,000                 183,750                    

AES CORP AES CORP 5.5% DUE 03-15-2024 3/15/2024 5.50% 750,000                   760,938                 780,000                    

AES EL SALVADOR TRUST II AES EL SALVADOR TR 6.75 DUE 03-28-2023 3/28/2023 6.75% 600,000                   566,000                 571,800                    

AES PANAMA S R L AES PANAMA S R L 6% DUE 06-25-2022 6/25/2022 6.00% 2,260,000                2,286,236             2,370,175                 

AETNA INC NEW AETNA INC NEW 2.8% DUE 06-15-2023 6/15/2023 2.80% 60,000                      59,912                   59,051                      

AFLAC INC AFLAC INC 2.4% DUE 03-16-2020 3/16/2020 2.40% 1,000,000                1,017,730             1,000,830                 

AHERN RENTALS INC PVTPL AHERN RENTALS INC 7.375% DUE 05-15-2023 BEO 5/15/2023 7.38% 125,000                   125,719                 117,500                    

AIR LIQUIDE FIN S A AIR LIQUIDE FIN S 1.75% DUE 09-27-2021 9/27/2021 1.75% 595,000                   591,805                 577,013                    

AIR LIQUIDE FIN S A PVTPL AIR LIQUIDE FIN S A NT 144A 1.375%DUE 09-27-2019 BEO 9/27/2019 1.38% 870,000                   867,912                 856,402                    

AIR MED MERGER SUB CORP AIR MED MERGER SUB 6.375% DUE 05-15-2023 5/15/2023 6.38% 70,000                      67,588                   67,200                      

AIR MEDICAL GROUP HOLDINGS INC AIR MEDICAL GROUP HOLDINGS INC TERM LOANB DUE 04-01-2022 BEO 4/1/2022 0.00% 418,128                   417,083                 415,962                    

AIR MEDICAL GROUP HOLDINGS INC AIR MEDICAL GROUP HOLDINGS INC TERM LOANB1 DUE 04-28-2022 BEO 4/28/2022 0.00% 119,395                   118,798                 119,122                    

AIR METHODS CORP AIR METHODS CORP. TERM LOAN B DUE 04-12-2024 BEO 4/12/2024 0.00% 40,562                      40,356                   40,486                      

AIRSPEED LTD AIRSPEED 07-1 FR A/BKD 15/06/2032 USD 144 6/15/2032 1.75% 350,866                   292,973                 289,468                    

AIRXCEL INC PVTPL AIRXCEL INC 8.5% DUE02-15-2022 BEO 2/15/2022 8.50% 280,000                   286,094                 296,800                    

AK STL CORP AK STL CORP 08-09-2017 6.375% DUE 10-15-2025 REG 10/15/2025 6.38% 250,000                   250,052                 247,500                    

AKBANK T A S PVTPL AKBANK T A S 144A BNDS 7.2% DUE 03-16-2027 REG 3/16/2027 7.20% 575,000                   607,161                 603,491                    

ALBANY MOLECULAR RESH INC ALBANY MOLECULAR RESEARCH, INC. FIRST LIEN TERM LN SR SECD DUE 08-30-2024 8/30/2024 0.00% 413,963                   416,369                 407,753                    

ALBERTSONS LLC ALBERTSON'S LLC TERM LOAN B4 DUE 08-25-2021 BEO 8/25/2021 0.00% 59,077                      58,701                   57,836                      

ALBERTSONS LLC ALBERTSON'S LLC TERM LOAN B6 DUE 06-22-2023 BEO 6/22/2023 0.00% 149,250                   141,956                 146,004                    

ALCOA NEDERLAND HLDG B V ALCOA NEDERLAND 7% DUE 09-30-2026 9/30/2026 7.00% 710,000                   735,500                 796,975                    

ALCOA NEDERLAND HLDG B V PVTPL ALCOA NEDERLAND HLDG B V SR 144A 6.75% DUE 09-30-2024/09-27-2016 BEO 9/30/2024 6.75% 200,000                   200,000                 218,000                    

ALERIS INTL INC ALERIS INTL INC 7.875 DUE 11-01-2020 11/1/2020 7.88% 720,000                   674,531                 712,800                    

ALERIS INTL INC PVTPL ALERIS INTL INC SR SECD NT 144A 9.5% DUE 04-01-2021/04-01-2018 BEO 4/1/2021 9.50% 665,000                   693,756                 701,575                    

ALFA S.A. ALFA S.A SER REGS 6.875 DUE 03-25-2044 BEO 3/25/2044 6.88% 650,000                   724,750                 698,750                    

ALIBABA GROUP HLDG LTD ALIBABA GROUP HLDG 3.6% DUE 11-28-2024 11/28/2024 3.60% 1,000,000                1,043,330             1,037,362                 

ALIMENTATION COUCHE-TARD INC ALIMENTATION 3.55% DUE 07-26-2027 7/26/2027 3.55% 2,000,000                2,006,200             1,998,148                 

ALLEGHENY LUDLUM CORP ALLEGY LUDLUM CORP 6.95% DUE 12-15-2025 12/15/2025 6.95% 290,000                   240,700                 297,250                    

ALLIANT HLDGS CO-ISSUER INC / WAYNE MERG PVTPL WAYNE MERGER SUB LLC 8.25% DUE 08-01-2023 BEO 8/1/2023 8.25% 1,110,000                1,136,654             1,165,500                 

ALLISON TRANSMISSION INC PVTPL ALLISON TRANSMISSION BNDS 5.0% 10-01-2024 10/1/2024 5.00% 150,000                   150,000                 154,688                    

ALLISON TRANSMISSION INC PVTPL ALLISON TRANSMISSION INC SR 4.75% 10-01-2027 10/1/2027 4.75% 180,000                   181,000                 181,125                    

ALLY FINANCIAL INC ALLY FINANCIAL INC FIXED 8% DUE 12-31-2018 12/31/2018 8.00% 370,000                   433,825                 387,575                    

ALLY FINL INC ALLY FINL INC 8% DUE 11-01-2031 11/1/2031 8.00% 650,000                   848,469                 845,000                    

ALMONDE INC ALMONDE INC. TERM LOAN B DUE 04-26-2024 BEO 4/26/2024 0.00% 485,942                   483,512                 487,116                    

ALMONDE INC ALMONDE, INC. TERM LOAN (SECOND LIEN) SENIOR SECURED DUE 04-28-2025 BEO 4/28/2025 0.00% 130,556                   133,641                 130,556                    

ALTICE FINANCING SA PVTPL ALTICE FINANCING SA 6.625% 02-15-2023 2/15/2023 6.63% 400,000                   403,750                 418,840                    

ALTICE FING S A ALTICE FING S A 7.5% DUE 05-15-2026 5/15/2026 7.50% 210,000                   210,000                 223,650                    

ALTICE S A PVTPL ALTICE S A BD 7.75 DUE 05-15-2022 5/15/2022 7.75% 300,000                   293,786                 295,500                    

ALTICE US FIN I CORP PVTPL ALTICE US FIN I CORP SR SECD 5.375% DUE 07-15-2023/06-12-2015 7/15/2023 5.38% 330,000                   329,406                 337,425                    

ALTRIA GROUP INC ALTRIA GROUP INC 2.85 DUE 08-09-2022 REG 8/9/2022 2.85% 260,000                   259,709                 261,706                    

ALTRIA GROUP INC ALTRIA GROUP INC 4.75% DUE 05-05-2021 5/5/2021 4.75% 70,000                      69,990                   75,067                      

ALTRIA GROUP INC ALTRIA GROUP INC 5.375 BDS DUE 01-31-2044 USD1000 1/31/2044 5.38% 366,000                   489,754                 445,228                    

ALTRIA GROUP INC ALTRIA GROUP INC 9.25% DUE 08-06-2019 8/6/2019 9.25% 220,000                   283,965                 243,903                    

AMAG PHARMACEUTICALS INC AMAG 7.875% DUE 09-01-2023 9/1/2023 7.88% 535,000                   514,819                 520,956                    

AMAZON COM INC AMAZON COM INC 4.05% DUE 08-22-2047 8/22/2047 4.05% 470,000                   476,901                 506,527                    

AMAZON COM INC AMAZON COM INC 4.95% DUE 12-05-2044 12/5/2044 4.95% 230,000                   226,573                 279,580                    

AMAZON COM INC AMAZON COM INC 5.2% 12-03-2025 12/3/2025 5.20% 1,150,000                1,157,489             1,320,136                 

AMAZON COM INC PVTPL AMAZON COM INC 3.15% DUE 08-22-2027 BEO 8/22/2027 3.15% 300,000                   299,463                 300,452                    

AMAZON COM INC PVTPL AMAZON COM INC 3.875% 08-22-2037 8/22/2037 3.88% 1,640,000                1,658,761             1,740,202                 

AMAZON COM INC PVTPL AMAZON COM INC NT 144A 1.9% DUE 08-21-2020 BEO 8/21/2020 1.90% 880,000                   879,516                 872,787                    

AMC NETWORKS INC AMC NETWORKS INC 4.75% DUE 08-01-2025 8/1/2025 4.75% 125,000                   125,000                 123,906                    

AMC NETWORKS INC AMC NETWORKS INC 5% DUE 04-01-2024 4/1/2024 5.00% 225,000                   228,375                 227,813                    

AMERICA MOVIL SAB DE CV AMER MOVIL SAB DE 5% DUE 03-30-2020 3/30/2020 5.00% 200,000                   228,984                 210,788                    

AMERICAN AIRLS 2017-1 CL AA PASS THRU TR AMERN AIRLS 2017-1 3.65% DUE 08-15-2030 8/15/2030 3.65% 1,500,000                1,500,000             1,532,700                 
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AMERICAN AXLE & MFG INC AMERN AXLE & MFG 6.5% DUE 04-01-2027 144A 4/1/2027 6.50% 270,000                   267,600                 285,863                    

AMERICAN AXLE & MFG INC PVTPL AMERICAN AXLE & MFG INC 6.25% DUE 04-01-2025/03-23-2017 4/1/2025 6.25% 255,000                   253,294                 268,388                    

AMERICAN BANCORP INC AMERICAN BATH GROUP, LLC TERM LOAN DUE 09-30-2023 BEO 9/30/2023 0.00% 484,246                   480,215                 487,676                    

AMERICAN EQUITY INVT LIFE HLDG CO AMERN EQTY INVT 5% DUE 06-15-2027 6/15/2027 5.00% 415,000                   417,965                 430,021                    

AMERICAN EXPRESS CO AMERN EXPRESS CO 2.65 DUE 12-02-2022 12/2/2022 2.65% 93,000                      93,000                   92,353                      

AMERICAN EXPRESS CR CORP MEDIUM TERM NTS AMERICAN EXPRESS CR CORP FLTG RT DUE 11-05-2018 11/5/2018 2.17% 1,230,000                1,230,000             1,236,177                 

AMERICAN EXPRESS CR CORP MEDIUM TERM NTS AMERICAN EXPRESS CREDIT 2.6% 09-14-2020 9/14/2020 2.60% 710,000                   718,016                 713,593                    

AMERICAN HOME MTG INVT TR CMO AMERICAN HOME MTG INVT TR SER 05-1 CL IA2 FLTG 06-25-2045 6/25/2045 1.80% 873,513                   836,747                 860,144                    

AMERICAN HONDA FINANCE AMERICAN HONDA FINANCE CORPORATION 1.5% NTS 03-13-2018 USD2000 3/13/2018 1.50% 1,120,000                1,118,499             1,119,592                 

AMERICAN INTL GROUP INC AMERN INTL GROUP FLTG RT 6.25% DUE 03-15-2087 3/15/2087 6.25% 161,000                   160,708                 175,490                    

AMERICAN RLTY CAP PPTYS INC AMERN RLTY CAP 3% DUE 08-01-2018 8/1/2018 3.00% 200,000                   198,375                 200,000                    

AMERICAN RLTY CAP PPTYS INC AMERN RLTY CAP 3.75% DUE 12-15-2020 12/15/2020 3.75% 610,000                   610,886                 626,394                    

AMERIGAS PARTNERS L P / AMERIGAS FIN COR AMERIGAS PARTNERS 5.625% DUE 05-20-2024 5/20/2024 5.63% 1,415,000                1,415,000             1,471,600                 

AMERIGAS PARTNERS L P / AMERIGAS FIN COR AMERIGAS PARTNERS 5.75% DUE 05-20-2027 5/20/2027 5.75% 310,000                   309,050                 313,100                    

AMERIGAS PARTNERS L P / AMERIGAS FIN COR AMERIGAS PARTNERS 5.875% DUE 08-20-2026 8/20/2026 5.88% 375,000                   375,000                 386,250                    

AMERIQUEST MTG SECS INC AMERIQUEST MTG FLTG RT 2.65711% DUE 09-25-2033 9/25/2033 2.31% 190,963                   179,266                 190,595                    

AMGEN INC AMGEN INC 3.625% DUE 05-22-2024 5/22/2024 3.63% 30,000                      29,950                   31,170                      

AMGEN INC AMGEN INC 4.4% 05-01-2045 5/1/2045 4.40% 1,000,000                1,041,630             1,088,039                 

AMGEN INC AMGEN INC 4.663% DUE 06-15-2051 6/15/2051 4.66% 46,000                      47,858                   51,451                      

AMGEN INC AMGEN INC FLTG RT 2.50394% DUE 05-22-2019 5/22/2019 2.05% 760,000                   760,000                 764,649                    

AMMC CLO XII LTD / AMMC CLO XII CORP PVTPL AMMC CLO XII LTD CL A-R FLTG RATE 144A VAR RT DUE 11-10-2030 11/10/2030 2.61% 250,000                   250,000                 251,542                    

AMSTED INDS INC PVTPL AMSTED INDS INC BNDS 144A 5% 03-15-2022 3/15/2022 5.00% 1,215,000                1,190,825             1,243,856                 

ANADARKO FIN CO ANADARKO FIN CO 7.5% DUE 05-01-2031 5/1/2031 7.50% 160,000                   179,665                 205,376                    

ANADARKO PETE CORP ANADARKO PETE CORP 4.85% DUE 03-15-2021 3/15/2021 4.85% 1,210,000                1,259,341             1,277,804                 

ANADARKO PETE CORP ANADARKO PETE CORP 6.45% DUE 09-15-2036 9/15/2036 6.45% 280,000                   279,354                 342,947                    

ANADARKO PETE CORP ANADARKO PETE CORP 6.6% DUE 03-15-2046 3/15/2046 6.60% 250,000                   311,066                 321,570                    

ANADARKO PETE CORP ANADARKO PETE CORP 8.7% DUE 03-15-2019 3/15/2019 8.70% 1,070,000                1,212,973             1,147,234                 

ANDEAVOR ANDEAVOR BNDS 3.8% 04-01-2028 4/1/2028 3.80% 370,000                   369,456                 370,884                    

ANDRADE GUTIERREZ INTL S A ANDRADE GUTIERREZ 4% DUE 04-30-2018 4/30/2018 4.00% 679,000                   607,033                 648,445                    

ANGLO AMERN CAP PLC PVTPL ANGLO AMERN CAP PLC 144A 4.875% DUE 05-14-2025 BEO 5/14/2025 4.88% 240,000                   198,000                 254,320                    

ANGLO AMERN CAP PLC PVTPL ANGLO AMERN CAP PLC 3.75% 04-10-2022 4/10/2022 3.75% 290,000                   291,668                 294,686                    

ANGLO AMERN CAP PLC PVTPL ANGLO AMERN CAP PLC GTD NT 3.625% 09-11-2024 9/11/2024 3.63% 380,000                   383,796                 378,180                    

ANHEUSER BUSCH INBEV WORLDWIDE INC ANHEUSER BUSCH 2.5% DUE 07-15-2022 7/15/2022 2.50% 890,000                   886,625                 883,250                    

ANHEUSER BUSCH INBEV WORLDWIDE INC ANHEUSER BUSCH 7.75% DUE 01-15-2019 1/15/2019 7.75% 910,000                   1,010,951             961,062                    

ANHEUSER BUSCH INBEV WORLDWIDE INC ANHEUSER BUSCH GTD NT 5.375 DUE 01-15-2020 1/15/2020 5.38% 105,000                   118,447                 111,385                    

ANHEUSER-BUSCH INBEV FIN INC ANHEUSER-BUSCH 2.65% DUE 02-01-2021 2/1/2021 2.65% 150,000                   149,531                 150,753                    

ANHEUSER-BUSCH INBEV FIN INC ANHEUSER-BUSCH 3.65% DUE 02-01-2026 2/1/2026 3.65% 1,760,000                1,793,888             1,816,281                 

ANHEUSER-BUSCH INBEV FIN INC ANHEUSER-BUSCH 4.7% DUE 02-01-2036 2/1/2036 4.70% 500,000                   548,440                 559,075                    

ANHEUSER-BUSCH INBEV FIN INC ANHEUSER-BUSCH 4.9% DUE 02-01-2046 2/1/2046 4.90% 870,000                   913,165                 1,008,320                 

ANHEUSER-BUSCH INBEV FIN INC ANHEUSER-BUSCH INBEV FIN INC GTD NT FLTGRATE DUE 02-01-2021 REG 2/1/2021 2.64% 1,041,000                1,072,121             1,074,236                 

ANHEUSER-BUSCH INBEV FINANCE INC ANHEUSER-BUSCH 3.3% DUE 02-01-2023 2/1/2023 3.30% 270,000                   273,389                 276,289                    

ANHEUSER-BUSCH INBEV WOR ANHUESER-BUSCH 2.625 DUE 01-17-2023 1/17/2023 2.63% 165,000                   168,762                 164,411                    

ANR PIPELINE CO ANR PIPELINE CO 7.375% DUE 02-15-2024 2/15/2024 7.38% 765,000                   729,400                 911,077                    

ANR PIPELINE CO ANR PIPELINE CO 9.625% DUE 11-01-2021 11/1/2021 9.63% 520,000                   662,104                 645,544                    

ANTERO MIDSTREAM PARTNERS LP / ANTERO MI ANTERO MIDSTREAM PARTNERS LP/5.375% 09-15-2024 9/15/2024 5.38% 230,000                   231,750                 236,900                    

ANTERO RES CORP ANTERO RESOURCES COR 5.125% 12-01-2022 12/1/2022 5.13% 250,000                   244,500                 255,000                    

ANTHEM INC ANTHEM INC 2.95% 12-01-2022 12/1/2022 2.95% 260,000                   259,878                 260,109                    

ANTHEM INC ANTHEM INC 3.35% DUE 12-01-2024 12/1/2024 3.35% 110,000                   109,965                 111,598                    

ANTHEM INC ANTHEM INC 3.65% 12-01-2027 12/1/2027 3.65% 180,000                   179,638                 183,479                    

ANTHEM INC ANTHEM INC FIXED 2.5% 11-21-2020 11/21/2020 2.50% 650,000                   648,843                 648,643                    

APACHE CORP APACHE CORP 3.25 DUE 04-15-2022 REG 4/15/2022 3.25% 32,000                      31,892                   32,242                      

APACHE CORP APACHE CORP 4.75% DUE 04-15-2043 4/15/2043 4.75% 90,000                      95,740                   92,496                      

APACHE CORP APACHE CORP 5.1% DUE 09-01-2040 9/1/2040 5.10% 370,000                   367,504                 394,192                    

APACHE CORP APACHE CORP 6% DUE 01-15-2037 1/15/2037 6.00% 50,000                      59,250                   59,139                      

APACHE CORP APACHE CORP 7.625% DUE 07-01-2019 7/1/2019 7.63% 360,000                   405,140                 385,938                    

APACHE CORP APACHE CORP FIXED 4.25% DUE 01-15-2044 1/15/2044 4.25% 440,000                   414,854                 426,261                    

APIDOS CLO XVIII / APIDOS CLO XVIII LLC PVTPL APIDOS CLO XVIII SER 14-18A CL A1R FLTG RT 07-22-2026 7/22/2026 2.48% 500,000                   500,000                 502,247                    

APIDOS CLO XXII / APIDOS CLO XXII LLC PVTPL APIDOS CLO XXII/APIDOS CLO XXII LLC SR SECD NT CL A-1 FLTG 10-20-2027 10/20/2027 3.86% 750,000                   752,700                 757,229                    

APPLE INC APPLE INC 1.55% DUE 08-04-2021 8/4/2021 1.55% 530,000                   529,263                 514,907                    

APPLE INC APPLE INC 1.8% DUE 05-11-2020 5/11/2020 1.80% 640,000                   639,347                 634,580                    

APPLE INC APPLE INC 2% 11-13-2020 11/13/2020 2.00% 240,000                   239,798                 238,483                    

APPLE INC APPLE INC 2.45% DUE 08-04-2026 8/4/2026 2.45% 460,000                   458,744                 440,886                    

APPLE INC APPLE INC 2.85% DUE 05-06-2021 5/6/2021 2.85% 450,000                   451,604                 457,219                    

APPLE INC APPLE INC 3.85% DUE 08-04-2046 8/4/2046 3.85% 385,000                   383,980                 401,235                    

APPLE INC APPLE INC FRNS DUE 05-03-2018 REG 5/3/2018 1.64% 1,060,000                1,060,000             1,060,636                 

APPLEBEE S FDG LLC / IHOP FDG LLC APPLEBEE S FDG LLC 4.277% DUE 09-05-2044 9/5/2044 4.28% 1,057,350                1,072,095             1,028,770                 

APPLIED SYSTEMS INC APPLIED SYSTEMS INC APPLIED SYSTEMS INC TERM LOAN B SENIOR SECURED 9-18-2024 9/18/2024 0.00% 125,000                   125,000                 126,198                    

ARAMARK SVCS INC ARAMARK SVCS INC 5.125% DUE 01-15-2024 1/15/2024 5.13% 1,000,000                1,046,438             1,049,500                 

ARAN SHIPPING & TRADING S A PVTPL ARAN SHIPPING & TRADING S A PROM NT 8.3 DUE 12-31-2040 REG BD DEFAULT 12/31/2040 8.30% 21,250                      -                          213                            

ARCELORMITTAL LUXEMBOURG ARCELORMITTAL STEP CPN 7.75% DUE 10-15-2039 10/15/2039 7.25% 250,000                   271,696                 320,000                    

ARD FIN S A ARD FINANCE S A PIK 7.125% 09-15-2023 9/15/2023 7.13% 200,000                   200,000                 209,000                    

ARDAGH PACKAGING FIN PLC / ARDAGH HLDGS PVTPL ARDAGH PACKAGING FIN PLC/ARDAGH HLDGS 4.625% DUE 05-15-2023 5/15/2023 4.63% 270,000                   270,000                 275,481                    

ARDAGH PACKAGING FIN PLC / ARDAGH HLDGS PVTPL ARDAGH PACKAGING FIN PLC/ARDAGH HLDGS GTD SR SECD 7.25% 05-15-2024 5/15/2024 7.25% 260,000                   260,000                 283,075                    

ARES XXVII CLO LTD 2013-27 PVTPL ARES CLO LTD SER 13-2ACL X-R FLTG 3C7 DUE 07-28-2029 7/28/2029 2.28% 262,500                   262,500                 262,584                    

ARES XXXIII CLO LTD / ARES XXXIII CLO LL PVTPL ARES XXXIII CLO LTD/ARES XXXIII CLO SR 15-1A CL A-1-R FLTG RT 12-05-2025 12/5/2025 3.38% 500,000                   500,000                 504,087                    

ASBURY AUTOMOTIVE GROUP INC ASBURY AUTOMOTIVE 6% DUE 12-15-2024 12/15/2024 6.00% 860,000                   874,161                 895,432                    

ASCEND LEARNING LLC PVTPL ASCEND LEARNING LLC SR 6.875% 08-01-2025 BEO 8/1/2025 6.88% 470,000                   484,339                 485,275                    

ASCENT RES UTICA HLDGS LLC / ARU FIN COR PVTPL ASCENT RES UTICA HLDGS LLC / ARU FIN CORP 10.0% 04-01-2022 4/1/2022 10.00% 345,000                   345,500                 370,013                    

ASHLAND INC ASHLAND INC ASHLAND INC TERM LOAN SECONDLIEN DUE 07-31-2022 BEO 7/31/2022 0.00% 203,438                   203,089                 195,301                    

ASHLAND INC NEW ASHLAND INC NEW 4.75% DUE 08-15-2022 8/15/2022 4.75% 750,000                   783,750                 780,000                    

ASHTEAD CAP INC ASHTEAD CAP INC 4.375% DUE 08-15-2027 8/15/2027 4.38% 150,000                   154,688                 152,250                    

ASHTEAD CAP INC ASHTEAD CAP INC 5.625% DUE 10-01-2024 10/1/2024 5.63% 450,000                   461,875                 477,000                    

ASHTEAD CAPITAL INC PVTPL ASHTEAD CAPITAL INC 4.125% 08-15-2025 8/15/2025 4.13% 360,000                   360,000                 363,600                    

ASHTON WOODS USA LLC / ASHTON WOODS FIN PVTPL ASHTON WOODS USA LLC / ASHTON WOODS FIN CO SR NT 6.875 2-15-21 2/15/2021 6.88% 447,000                   433,308                 455,381                    

ASHTON WOODS USA LLC / ASHTON WOODS FIN PVTPL ASHTON WOODS USA LLC/ASHTON WOODS FIN 6.75% DUE 08-01-2025 8/1/2025 6.75% 381,000                   381,000                 380,524                    

ASP AMC MERGER SUB INC ASP AMC MERGER SUB 8% DUE 05-15-2025 5/15/2025 8.00% 230,000                   228,198                 220,800                    

ASP MCS ACQUISITION CORP ASP MCS ACQSTN CORP (AKA MTG CONTRACTING SERVICES INC.) TERM LN (FIRST 5/11/2024 0.00% 248,750                   247,506                 249,994                    

ASSUREDPARTNERS INC ASSUREDPARTNERS 7% DUE 08-15-2025 8/15/2025 7.00% 3,630,000                3,696,825             3,611,850                 

ASURION LLC ASURION, LLC (FKA ASURION CORPORATION) TERM LOAN SENIOR SECURED 08-04-2025 8/4/2025 0.00% 125,000                   125,868                 128,385                    

AT HOME CORP AT HOME CORP IN DEFAULT SUB NT CONV 4.7512-31-2040 IN DEFAULT 12/31/2040 4.75% 1,900,015                400,946                 190                            

AT&T INC AT&T INC 2.375 DUE 11-27-2018 11/27/2018 2.38% 130,000                   130,764                 130,398                    

AT&T INC AT&T INC 2.625 DUE 12-01-2022 12/1/2022 2.63% 80,000                      79,938                   78,755                      

AT&T INC AT&T INC 2.85% DUE 02-14-2023 2/14/2023 2.85% 670,000                   669,893                 672,657                    

AT&T INC AT&T INC 3% DUE 06-30-2022 6/30/2022 3.00% 10,000                      10,271                   10,018                      

AT&T INC AT&T INC 3.4% DUE 05-15-2025 5/15/2025 3.40% 230,000                   228,910                 226,125                    

AT&T INC AT&T INC 3.9% DUE 08-14-2027 8/14/2027 3.90% 340,000                   339,412                 342,272                    
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AT&T INC AT&T INC 4.125% DUE 02-17-2026 2/17/2026 4.13% 700,000                   715,480                 715,999                    

AT&T INC AT&T INC 4.25% DUE 03-01-2027 3/1/2027 4.25% 150,000                   148,933                 152,913                    

AT&T INC AT&T INC 4.35% DUE 06-15-2045 6/15/2045 4.35% 210,000                   194,774                 193,746                    

AT&T INC AT&T INC 4.45% DUE 05-15-2021 5/15/2021 4.45% 90,000                      100,964                 94,931                      

AT&T INC AT&T INC 4.9% DUE 08-14-2037 8/14/2037 4.90% 120,000                   119,786                 121,511                    

AT&T INC AT&T INC 5.25% DUE 03-01-2037 3/1/2037 5.25% 1,195,000                1,189,372             1,263,861                 

AT&T INC AT&T INC 5.5% DUE 02-01-2018 2/1/2018 5.50% 210,000                   249,452                 210,601                    

AT&T INC AT&T INC 5.8% DUE 02-15-2019 2/15/2019 5.80% 370,000                   395,608                 383,962                    

AT&T INC AT&T INC GLOBAL NT FLTG RATE DUE 11-27-2018 REG 11/27/2018 2.37% 280,000                   280,000                 281,672                    

AT&T INC AT&T INC NT FLTG RATE DUE 06-30-2020 REG 6/30/2020 2.62% 1,650,000                1,650,000             1,669,691                 

ATD FIN CORP ATD FIN CORP 10.25% DUE 03-01-2022 3/1/2022 10.25% 5,890,000                5,774,880             6,066,700                 

ATI HOLDINGS LLC ATI HOLDINGS LLC ATI PHYSICAL THERAPY HOLDINGS LLC TERM LN DUE 05-06-2023 BEO 5/6/2023 0.00% 124,583                   124,880                 125,517                    

ATLAS AMERICA INC ATLAS AMERICA FINANCE INC TERM LN DUE 12-10-2017 BEO 5/6/2021 0.00% 148,217                   147,290                 132,655                    

AUTONATION INC AUTONATION INC 4.5% DUE 10-01-2025 10/1/2025 4.50% 1,500,000                1,532,540             1,569,831                 

AUTOPISTAS DEL SOL S A COSTA RICA PVTPL AUTOPISTAS DEL SOL S A COSTA RICA 7.375% DUE 12-30-2030 BEO 12/30/2030 7.38% 1,310,000                1,328,125             1,395,150                 

AV HOMES INC AV HOMES INC FIXED 6.625% DUE 05-15-2022 5/15/2022 6.63% 300,000                   303,000                 315,375                    

AVANTOR INC PVTPL AVANTOR INC 144A 9.0% 10-01-2025 10/1/2025 9.00% 3,320,000                3,309,200             3,270,200                 

AVIS BUDGET CAR RENT LLC PVTPL AVIS BUDGET CAR RENT LLC 6.375% 04-01-2024 4/1/2024 6.38% 160,000                   157,300                 166,448                    

AVIS BUDGET CAR RENT LLC / AVIS BUDGET F AVIS BUDGET CAR RENT LLC 5.5 DUE 04-01-2023 4/1/2023 5.50% 626,000                   621,347                 641,650                    

AXTEL S A B DE C V PVTPL AXTEL S A B DE C V 6.375% 11-14-2024 11/14/2024 6.38% 840,000                   840,000                 865,200                    

AZURE POWER GLOBAL LIMITED PVTPL AZURE POWER 5.5% DUE 11-03-2022 BEO 11/3/2022 5.50% 750,000                   749,798                 762,375                    

B & G FOODS INC NEW B & G FOODS INC 5.25% DUE 04-01-2025 4/1/2025 5.25% 490,000                   492,825                 498,404                    

B A T CAP CORP B A T CAP CORP 2.764% DUE 08-15-2022 8/15/2022 2.76% 1,050,000                1,050,000             1,044,282                 

B A T CAP CORP B A T CAP CORP 4.54% DUE 08-15-2047 8/15/2047 4.54% 440,000                   440,000                 463,280                    

B A T CAP CORP PVTPL B A T CAP CORP 3.557% DUE 08-15-2027 BEO 8/15/2027 3.56% 1,530,000                1,537,035             1,531,984                 

B&G FOODS INC B&G FOODS INC 4.625% DUE 06-01-2021 6/1/2021 4.63% 185,000                   185,659                 187,775                    

BAKER HUGHES INC BAKER HUGHES INC 3.2 DUE 08-15-2021 8/15/2021 3.20% 52,000                      51,894                   53,111                      

BALL CORP BALL CORP 5.25% DUE 07-01-2025 7/1/2025 5.25% 10,000                      10,000                   10,875                      

BALL CORP BALL CORP SR 4 DUE 11-15-2023 USD1000 11/15/2023 4.00% 1,500,000                1,461,875             1,530,000                 

BAMLL COML MTG SECS TR 2013-DSNY BAMLL COML MTG FLTG RT 1.217 DUE 09-15-2026 9/15/2026 2.53% 480,000                   480,000                 480,964                    

BANC AMER FDG CORP CMO BANC AMER FDG CORP SER 2004-B CL 3-A-2 3.535929% DUE 12-20-2034 REG 12/20/2034 3.32% 36,622                      36,993                   32,861                      

BANCO BTG PACTUAL S A CAYMAN ISLANDS BRH BANCO BTG PACTUAL 5.5% DUE 01-31-2023 1/31/2023 5.50% 470,000                   467,354                 469,413                    

BANCO DE CREDITO E INVERSIONES MIAMI BRH BANCO DE CREDITO E 3.5% DUE 10-12-2027 10/12/2027 3.50% 1,550,000                1,523,768             1,511,250                 

BANCO DO BRASIL (CAYMAN) BANCO DO BRASIL 6.25% 12-31-2049 O 12/31/2049 6.25% 550,000                   489,500                 505,313                    

BANCO DO BRASIL (CAYMAN) BANCO DO BRASIL 9 DUE 12-31-2049 12/31/2049 9.00% 1,625,000                1,535,923             1,744,844                 

BANCO GNB SUDAMERIS S A BANCO GNB 6.5% DUE 04-03-2027 4/3/2027 6.50% 1,000,000                1,000,000             1,037,500                 

BANCO HIPOTECARIO S A BANCO HIPOTECARIO VAR RT 24.875% DUE 01-12-2020 1/12/2020 23.71% 22,100,000              1,454,349             1,202,646                 

BANCO MERCANTIL DE NORTE PVTPL BANCO MERCANTIL DE NORTE CONV BNDS 7.625% DUE 12-31-2049 12/31/2049 7.63% 1,500,000                1,540,600             1,642,500                 

BANCO MERCANTIL DEL NORTE S A GRAND CAYM BANCO MERCANTIL 6.875% DUE 12-29-2999 12/29/2999 6.88% 900,000                   911,625                 948,375                    

BANCO SANTANDER CHILE MEDIUM TERM NTS BO BANCO SANTANDER 2.5% DUE 12-15-2020 12/15/2020 2.50% 670,000                   666,757                 668,660                    

BANCO SANTANDER SA  FORMERLY BANCO SANTA BANCO SANTANDER SA FORMERLY BANCO SANTA FLTG 02-23-2023 2/23/2023 2.55% 600,000                   600,000                 603,677                    

BANCOLOMBIA S A BANCOLOMBIA S A 4.875% DUE 10-18-2027 10/18/2027 4.88% 1,310,000                1,310,246             1,292,315                 

BANISTMO S A PVPTL BANISTMO S A 3.65% 144A 09-19-2022 9/19/2022 3.65% 650,000                   648,557                 641,875                    

BANK 2017-BNK7 CMO BANK 2017-BNK7 COML MTG PASS THRU CTF CL A-5 3.435% 09-15-2060 9/15/2060 3.44% 440,000                   453,199                 449,962                    

BANK AMER CORP BANK AMER CORP 2.625% DUE 10-19-2020 10/19/2020 2.63% 330,000                   334,052                 332,771                    

BANK AMER CORP BANK AMER CORP 3.3% DUE 01-11-2023 1/11/2023 3.30% 530,000                   520,114                 542,190                    

BANK AMER CORP BANK AMER CORP 3.419% DUE 12-20-2028 12/20/2028 3.42% 1,936,000                1,791,052             1,936,416                 

BANK AMER CORP BANK AMER CORP 3.5% DUE 04-19-2026 4/19/2026 3.50% 660,000                   663,929                 674,786                    

BANK AMER CORP BANK AMER CORP 3.593% DUE 07-21-2028 7/21/2028 3.59% 90,000                      90,254                   91,481                      

BANK AMER CORP BANK AMER CORP 3.705% BNDS 04-24-2028 4/24/2028 3.71% 2,235,000                2,270,793             2,293,991                 

BANK AMER CORP BANK AMER CORP 4% DUE 01-22-2025 1/22/2025 4.00% 920,000                   894,254                 957,133                    

BANK AMER CORP BANK AMER CORP 4.25% DUE 10-22-2026 10/22/2026 4.25% 500,000                   525,360                 526,917                    

BANK AMER CORP BANK AMER CORP 4.45% DUE 03-03-2026 3/3/2026 4.45% 70,000                      74,357                   74,718                      

BANK AMER CORP BANK AMER CORP 6.5% DUE 10-29-2049 10/29/2049 6.50% 250,000                   267,943                 284,063                    

BANK AMER CORP BANK AMER CORP BDS 4 04-01-2024 4/1/2024 4.00% 410,000                   408,837                 433,422                    

BANK AMER CORP BANK AMER CORP CORP BD 4.125 DUE 01-22-2024 REG 1/22/2024 4.13% 270,000                   274,351                 287,160                    

BANK AMER CORP BANK AMER CORP FLTG RT 3.178% DUE 04-01-2019 4/1/2019 2.21% 480,000                   484,891                 483,833                    

BANK AMER CORP BANK AMER CORP FLTG RT 5.125% DUE 12-29-2049 12/29/2049 5.13% 615,000                   601,273                 624,533                    

BANK AMER CORP BANK AMER CORP FLTG RT 6.25% DUE 09-29-2049 9/29/2049 6.25% 120,000                   120,000                 132,606                    

BANK AMER CORP BANK AMER CORP FLTG RT 6.3% DUE 12-29-2049 12/29/2049 6.30% 420,000                   431,025                 474,600                    

BANK AMER CORP PVTPL BANK AMER CORP SR NT 144A 3.004% DUE 12-20-2023/12-20-2022 BEO 12/20/2023 3.00% 1,029,000                1,026,914             1,031,641                 

BANK NEW YORK INC MEDIUM TERM SR NTS BOO BANK OF NY MELLON CORP MTN FLTG RT 08-17-2020 8/17/2020 2.29% 570,000                   570,000                 578,568                    

BANK OF AMERICA CORP BANK OF AMER CORP FLTG RT 6.1% DUE 12-29-2049 12/29/2049 6.10% 160,000                   176,200                 175,600                    

BANK OF AMERICA CORP BANK OF AMERICA CORP 2.6 DUE 01-15-2019 1/15/2019 2.60% 18,000                      17,997                   18,062                      

BANK OF AMERICA CORP BANK OF AMERICA CORP BNDS 4.2 DUE 08-26-2024 8/26/2024 4.20% 1,080,000                1,092,055             1,137,317                 

BANK OF AMERICA CORP BANK OF AMERICA CORP FRNS DUE 03-22-2018 3/22/2018 2.73% 750,000                   750,000                 751,414                    

BANK OF NEW YORK MELLON CORP BANK OF NEW YORK MELLON CORP FLTG DUE 12-29-2049 12/31/2049 4.63% 750,000                   750,000                 762,188                    

BARCLAYS PLC BARCLAYS PLC 3.684% DUE 01-10-2023 1/10/2023 3.68% 1,210,000                1,210,000             1,227,881                 

BARRICK GOLD CORP BARRICK GOLD CORP 5.25% DUE 04-01-2042 4/1/2042 5.25% 40,000                      42,018                   46,116                      

BARRICK NA FINANCE LLC BARRICK NA FINANCE LLC 4.4% 05-30-2021 5/30/2021 4.40% 80,000                      87,015                   84,681                      

BARRICK NORTH AMER FIN LLC BARRICK N AMER FIN 5.7% DUE 05-30-2041 5/30/2041 5.70% 70,000                      76,611                   86,012                      

BASS PRO GROUP LLC BASS PRO GROUP LLC VAR LN NTS 09-25-2024 BEO 9/25/2024 0.00% 996,816                   965,535                 990,896                    

BAYVIEW FINL ASSET TR 2007-SSR1 BAYVIEW FINL AST TR 2007-SSR1 ABS CL M-3 144A 0 DUE 03-25-2035 BEO 3/25/2037 2.70% 188,082                   188,082                 171,987                    

BAYVIEW FINL ASSET TR 2007-SSR1 PVTPL BAYVIEW FINL AST TR 2007-SSR1 ABS NT CL M-4 144A 0 DUE 03-25-2035BEO 3/25/2037 3.05% 141,062                   141,062                 126,484                    

BB&T CORP SR MEDIUM TERM NTS BOOK ENTRY BB&T CORP SR 2.45% DUE 01-15-2020 1/15/2020 2.45% 1,000,000                1,020,790             1,003,310                 

BBCCRE TR 2015-GTP BBCCRE TR 2015-GTP FLTG RT 4.5626% DUE 08-10-2033 8/10/2033 4.56% 620,000                   558,744                 580,139                    

BBVA BANCOMER SA BBVA BANCOMER SA SUB NT PFD REG S 6.75% DUE 30/09/2022 9/30/2022 6.75% 1,140,000                1,293,330             1,288,200                 

BC MTN LLC / BC MTN FIN INC PVTPL BC MTN LLC / BC MTN FIN INC SR NT 7 DUE 02-01-2021/02-01-2013 BEO 2/1/2021 7.00% 900,000                   853,750                 866,250                    

BCD ACQUISITION INC BCD ACQSTN INC 9.625% DUE 09-15-2023 9/15/2023 9.63% 360,000                   364,130                 396,000                    

BCP BCP RENAISSANCE PARENT L.L.C. TLB 19/09/2024 9/19/2024 0.00% 380,000                   378,100                 384,433                    

BCP RAPTOR LLC BCP RAPTOR, LLC (AKA EAGLECLAW MIDSTREAMVENTURES) INITIAL T L SEN SEC 06-24-24 6/24/2024 0.00% 417,900                   413,721                 419,119                    

BEACON ROOFING SUPPLY INC PVTPL BEACON ESCROW CORP 4.875% DUE 11-01-2025 BEO 11/1/2025 4.88% 425,000                   426,238                 426,594                    

BEAR STEARNS ALT-A TR BEAR STEARNS ALT-A FLTG RT 3.605378% DUE08-25-2034 8/25/2034 3.54% 1,374,687                1,399,603             1,391,131                 

BEAR STEARNS ALT-A TR CMO BEAR STEARNS ALT-A TR 2004-12 MTG PASSTHRU CTF I-A-3 FLTG DUE 01-25-2035 1/25/2035 2.25% 195,388                   180,032                 195,554                    

BEAR STEARNS ALT-A TR CMO BEAR STEARNS ALT-A TR SER 2004-6 CL IA FLT RT DUE 07-25-2034 BEO 7/25/2034 2.19% 438,752                   432,170                 437,513                    

BEAR STEARNS ALT-A TR CMO BEAR STEARNS ALT-A TR SER 2005-3 CL I-A-1 FLT RT DUE 04-25-2035 REG 4/25/2035 3.37% 228,331                   230,470                 216,876                    

BEAZER HOMES USA INC BEAZER HOMES USA 6.75% DUE 03-15-2025 3/15/2025 6.75% 75,000                      75,000                   79,031                      

BEAZER HOMES USA INC BEAZER HOMES USA INC 7.25 DUE 02-01-2023 2/1/2023 7.25% 225,000                   233,969                 234,000                    

BECTON DICKINSON & CO BECTON DICKINSON & 2.404% DUE 06-05-2020 6/5/2020 2.40% 610,000                   610,000                 606,691                    

BECTON DICKINSON & CO BECTON DICKINSON & 2.675% DUE 12-15-2019 12/15/2019 2.68% 654,000                   671,436                 656,364                    

BECTON DICKINSON & CO BECTON DICKINSON & 3.363% DUE 06-06-2024 6/6/2024 3.36% 550,000                   549,849                 551,537                    

BECTON DICKINSON & CO BECTON DICKINSON & 3.734% DUE 12-15-2024 12/15/2024 3.73% 51,000                      53,165                   52,234                      

BECTON DICKINSON & CO BECTON DICKINSON & 4.685% DUE 12-15-2044 12/15/2044 4.69% 50,000                      49,377                   54,675                      

BELLEMEADE RE II LTD PVTPL BELLEMEADE RE II LTD MTG INS SER 16-1A CL M-2B 144A FLTG 04-25-2026 BEO 4/25/2026 8.05% 2,212,268                2,212,268             2,288,314                 

BELRON SA BELRON S.A. TERM LOAN AUTOMATIC GLASS REPLACEMENT SHOPS DUE 10-25-2024 10/25/2024 0.00% 125,000                   124,844                 126,172                    

BERLIN PACKAGING LLC BERLIN PACKAGING LLC TERM LOAN (SECOND LIEN) DUE 09-30-2022 BEO 9/30/2022 0.00% 1,970,000                1,962,808             1,982,313                 
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BERRY PLASTICS CORP BERRY PLASTICS 5.125% DUE 07-15-2023 7/15/2023 5.13% 1,520,000                1,592,950             1,580,800                 

BHARTI AIRTEL LTD PVTPL BHARTI AIRTEL LTD SR NT 4.375% DUE 06-10-2025 BEO 6/10/2025 4.38% 230,000                   228,399                 234,029                    

BHP BILLITON FIN USA LTD BHP BILLITON FIN 2.875% DUE 02-24-2022 2/24/2022 2.88% 25,000                      25,096                   25,289                      

BHP BILLITON FIN USA LTD BHP BILLITON FIN 5% DUE 09-30-2043 9/30/2043 5.00% 150,000                   149,978                 183,907                    

BHP BILLITON FIN USA LTD PVTPL BHP BILLITON FIN USA LTD 6.75% D UE 10-19-2075 10/19/2075 6.75% 720,000                   696,500                 840,665                    

BIG RIV STL LLC / BRS FIN CORP PVTPL BIG RIV STL LLC/BRS FIN CORP 7.25% 09-01-2025 9/1/2025 7.25% 1,950,000                1,967,738             2,062,125                 

BIOGEN INC BIOGEN INC 3.625% DUE 09-15-2022 9/15/2022 3.63% 1,500,000                1,544,025             1,554,525                 

BIOSCRIP INC BIOSCRIP INC 8.875% DUE 02-15-2021 2/15/2021 8.88% 100,000                   75,750                   90,500                      

BIOSCRIP INC PVTPL BIOSCRIP INC FIRST LIEN NT ACCD INV 2% DUE 08-15-2020 BEO 8/15/2020 8.88% 284,000                   281,160                 281,160                    

BIZ FINANCE PLC BIZ FINANCE PLC 9.75%22/01/25 1/22/2025 9.75% 1,650,000                1,699,413             1,789,656                 

BJS WHOLESALE CLUB INC BJS WHOLESALE CLUB INC BJ'S WHOLESALE CLUB, INC. TERM LOAN B 02-03-2024 2/3/2024 0.00% 259,343                   252,678                 254,982                    

BLOCK COMMUNICATIONS INC PVTPL BLOCK COMMUNICATIONS INC 6.875% 02-15-2025 2/15/2025 6.88% 1,060,000                1,093,831             1,110,350                 

BLUE CUBE SPINCO INC BLUE CUBE SPINCO 10% DUE 10-15-2025 10/15/2025 10.00% 480,000                   485,980                 576,000                    

BLUE CUBE SPINCO INC BLUE CUBE SPINCO 9.75% DUE 10-15-2023 10/15/2023 9.75% 740,000                   752,547                 873,200                    

BLUE RACER MIDSTREAM LLC / BLUE RACER FI PVTPL BLUE RACER MID LLC/FINAN 6.125% DUE 11-15-2022 11/15/2022 6.13% 200,000                   197,606                 208,500                    

BLUELINE RENT FIN CORP / BLUELINE RENT L BLUELINE RENT FIN 9.25% DUE 03-15-2024 3/15/2024 9.25% 635,000                   647,350                 677,863                    

BLUEMOUNTAIN CLO 2014-3 LTD / BLUEMOUNTA PVTPL BLUEMOUNTAIN CLO 2014-3 LTD/BLUEMOUNTA SR SECD NT CL A-1-R FLTG 10/15/2026 2.50% 500,000                   500,000                 503,256                    

BLUESCOPE STL FIN LTD / BLUESCOPE FIN AM PVTPL BLUESCOPE STL FIN LTD/BLUESCOPE FIN AM GTD SR 144A 6.5 05-15-2021 5/15/2021 6.50% 690,000                   705,042                 719,325                    

BMC EAST LLC PVTPL BMC EAST LLC SR SECD NT 144A 5.5% DUE 10-01-2024/10-01-2019 BEO 10/1/2024 5.50% 160,000                   162,100                 165,600                    

BMC SOFTWARE FIN INC PVTPL BMC SOFTWARE FIN INC 8.125% 07-15-2021 7/15/2021 8.13% 250,000                   241,969                 251,563                    

BMW US CAP LLC BMW US CAP LLC 1.5% DUE 04-11-2019 4/11/2019 1.50% 750,000                   749,670                 744,820                    

BNP PARIBAS MEDIUM TERM NTS BOOK ENTRY 1 BNP PARIBAS MEDIUM 4.625% DUE 03-13-2027 3/13/2027 4.63% 230,000                   228,834                 245,360                    

BNP PARIBAS MEDIUM TERM SR NTS BOOK ENTR BNP PARIBAS MEDIUM 2.375% DUE 05-21-2020 5/21/2020 2.38% 650,000                   648,297                 650,809                    

BOEING CAP CORP BOEING CAP CORP 4.7% DUE 10-27-2019 10/27/2019 4.70% 160,000                   159,886                 167,158                    

BOEING CO BOEING CO 2.125% DUE 03-01-2022 3/1/2022 2.13% 745,000                   735,986                 738,679                    

BOEING CO BOEING CO SR NT 4.875 DUE 02-15-2020 2/15/2020 4.88% 50,000                      49,479                   52,811                      

BOEING CO BOEING CO SR NT 6 DUE 03-15-2019 3/15/2019 6.00% 160,000                   157,546                 167,358                    

BOMBARDIER INC PVTPL BOMBARDIER INC 144A 6% DUE 10-15-2022/04-15-2018 BEO 10/15/2022 6.00% 300,000                   276,341                 294,750                    

BOYD GAMING CORP BOYD GAMING CORP 6.375% DUE 04-01-2026 4/1/2026 6.38% 220,000                   220,000                 237,050                    

BOYD GAMING CORP BOYD GAMING CORP 6.875% DUE 05-15-2023 5/15/2023 6.88% 720,000                   774,000                 763,200                    

BP CAP MKTS P L C BP CAP MKTS P L C 3.119% DUE 05-04-2026 5/4/2026 3.12% 590,000                   595,633                 596,328                    

BP CAP MKTS P L C BP CAP MKTS P L C 3.216% DUE 11-28-2023 11/28/2023 3.22% 370,000                   370,000                 377,961                    

BP CAP MKTS P L C BP CAP MKTS P L C 3.506% DUE 03-17-2025 3/17/2025 3.51% 590,000                   579,062                 610,310                    

BP CAP MKTS P L C BP CAP MKTS P L C 3.561% DUE 11-01-2021 11/1/2021 3.56% 10,000                      10,000                   10,394                      

BP CAP MKTS P L C BP CAP MKTS P L C 3.814% DUE 02-10-2024 2/10/2024 3.81% 480,000                   505,776                 504,606                    

BP CAP MKTS P L C BP CAP MKTS P L C 4.5% DUE 10-01-2020 10/1/2020 4.50% 500,000                   534,900                 529,061                    

BP CAP MKTS P L C BP CAP MKTS P L C FLTG 05-10-2019 REG 5/10/2019 1.95% 1,000,000                1,000,000             1,005,068                 

BP CAPITAL MARKETS PLC BP CAP MARKETS PLC 1.676% DUE 05-03-2019 5/3/2019 1.68% 230,000                   230,000                 228,790                    

BPCE SR NON PFD MED TERM NTS BOOK ENTRY BPCE SR NON PFD 3% DUE 05-22-2022 5/22/2022 3.00% 900,000                   894,420                 899,501                    

BRAND ENERGY & INFRASTRU SVCS INC BRAND ENERGY & INFRASTRUCTURE SERVICES INC TERM LN DUE 06-14-24 6/14/2024 0.00% 124,375                   123,131                 124,738                    

BRINKER INTL INC BRINKER INTL INC 5% DUE 10-01-2024 10/1/2024 5.00% 200,000                   200,750                 202,000                    

BRINKS CO BRINKS CO 4.625% DUE 10-15-2027 10/15/2027 4.63% 200,000                   200,000                 196,000                    

BROADCOM CORP / BROADCOM CAYMAN FIN LTD BROADCOM CORP / 3.125% DUE 01-15-2025 1/15/2025 3.13% 180,000                   174,598                 172,074                    

BROADCOM CORP / BROADCOM CAYMAN FIN LTD BROADCOM CORP / 3.875% 144A 01-15-2027 1/15/2027 3.88% 40,000                      39,964                   39,362                      

BROOKFIELD RESIDENTIAL PPTYS INC PVTPL BROOKFIELD RESDNTL PPTYS INC SR NT144A 6.5 DUE 12-15-2020/12-15-2017BEO 12/15/2020 6.50% 820,000                   837,700                 836,400                    

BROOKFIELD RESIDENTIAL PPTYS INC / BROOK BROOKFIELD 6.125 DUE 07-01-2022 7/1/2022 6.13% 255,000                   247,875                 266,475                    

BRUNSWICK CORP BRUNSWICK CORP 4.625% DUE 05-15-2021 5/15/2021 4.63% 395,000                   398,216                 401,504                    

BUILDERS FIRSTSOURCE INC PVTPL BUILDERS FIRSTSOURCE INC BNDS 5.625% DUE 09-01-2024 9/1/2024 5.63% 75,000                      75,000                   78,053                      

BWAY HOLDING COMPANY BWAY HOLDING COMPANY BWAY HOLDING CO TLBSR SECD 1ST LIEN DUE 04-03-2024 BEO 4/3/2024 0.00% 176,613                   175,860                 177,220                    

BX TR 2017-APPL PVTPL BX TR 2017-APPL CL B FLTG 07-15-2034 7/15/2034 2.63% 1,740,000                1,740,000             1,741,079                 

BX TR 2017-APPL PVTPL BX TR SER 2017-APPL CL A FLTG 07-15-2034 7/15/2034 2.36% 410,000                   410,000                 410,514                    

BX TR 2017-IMC PVTPL CMO BX TR 2017-IMC COML MTG PASSTHRU CTF CL E 144A 10-15-2032 10/15/2032 4.50% 1,000,000                1,000,000             1,001,252                 

C&S GROUP ENTERPRISES LLC PVTPL C&S GROUP ENTERPRISES LLC GTD SR SECD NT 5.375 DUE 07-15-2022/07-10-2014 7/15/2022 5.38% 980,000                   951,794                 923,650                    

C&W SR FING DESIGNATED ACTIVITY CO C&W SR FING 6.875% DUE 09-15-2027 9/15/2027 6.88% 1,065,000                1,078,125             1,115,588                 

CAIXA ECONOMICA FED GLOBAL MEDIUM TERM N CAIXA ECONOMICA FEDERAL 4.25% 05-13-2019 5/13/2019 4.25% 870,000                   833,418                 883,050                    

CALATLANTIC GROUP INC CALATLANTIC GROUP 5% DUE 06-15-2027 6/15/2027 5.00% 300,000                   301,125                 311,250                    

CALFRAC HLDGS LP PVTPL CALFRAC HLDGS LP GTD SR NT 144A 7.5% DUE 12-01-2020/12-01-2017 BEO 12/1/2020 7.50% 175,000                   162,625                 172,375                    

CALIFORNIA RES CORP PVTPL CALIFORNIA RES CORP 8.0% DUE 12-15-2022 12/15/2022 8.00% 510,000                   338,588                 420,750                    

CALIFORNIA RESOURCES CORP CA RES CORP CA RES CORPORATION TERM LN SR SECD 1ST LIEN DUE 08-02-2023 BEO 8/2/2023 0.00% 18,750                      19,922                   20,531                      

CALLON PETE CO DEL CALLON PETE CO DEL 6.125% DUE 10-01-2024 10/1/2024 6.13% 415,000                   424,588                 427,450                    

CALPINE CORP CALPINE CORP 5.25% DUE 06-01-2026 6/1/2026 5.25% 685,000                   678,875                 671,307                    

CALPINE CORP CALPINE CORP 5.75% DUE 01-15-2025 1/15/2025 5.75% 2,110,000                1,967,838             1,993,950                 

CALPINE CORP PVTPL CALPINE CORP 6.0% 01-15-2022 1/15/2022 6.00% 640,000                   674,813                 659,200                    

CALPINE CORP PVTPL CALPINE CORP SR SECD NT 144A 5.875% DUE 01-15-2024/10-31-2013 BEO 1/15/2024 5.88% 725,000                   741,405                 737,688                    

CALUMET SPECIALTY PRODS PARTNERS LP / CA CALUMET SPECIALTY 11.5% DUE 01-15-2021 1/15/2021 11.50% 705,000                   692,825                 800,175                    

CALUMET SPECIALTY PRODS PARTNERS LP / CA CALUMET SPECIALTY 7.625% DUE 01-15-2022 1/15/2022 7.63% 150,000                   140,752                 150,188                    

CAMELOT FINANCE LP CAMELOT U.S. ACQUISITION 1 CO TL 10-03-2023 10/3/2023 0.00% 109,725                   110,411                 110,313                    

CAPITAL AUTOMOTIVE L P CAPITAL AUTOMOTIVE L.P TERM LOAN (SECONDLIEN) SENIOR SECURED DUE 03-21-2025 BEO 3/21/2025 0.00% 123,035                   121,804                 124,880                    

CAPITAL ONE FINL CORP CAP 1 FINL CORP FLTG RT 5.55% DUE 12-29-2049 12/29/2049 5.55% 725,000                   725,000                 750,375                    

CAPRI (COMUNE DI) CAPRI ACQUISITIONS BIDCO LIMITED TERM LOAN SENIOR SECURED 10-04-2024 BEO 10/4/2024 0.00% 138,000                   138,081                 137,914                    

CARDINAL HEALTH INC CARDINAL HLTH INC 1.948% DUE 06-14-2019 6/14/2019 1.95% 610,000                   610,000                 606,249                    

CARDINAL HEALTH INC CARDINAL HLTH INC 2.616% DUE 06-15-2022 6/15/2022 2.62% 120,000                   120,000                 117,995                    

CARDINAL HEALTH INC CARDINAL HLTH INC 3.079% DUE 06-15-2024 6/15/2024 3.08% 160,000                   160,000                 157,506                    

CARDTRONICS INC CARDTRONICS INC FIXED 5.125% DUE 08-01-2022 8/1/2022 5.13% 500,000                   495,000                 475,000                    

CARDTRONICS INC & CARDTRONICS USA INC CARDTRONICS INC & 5.5% DUE 05-01-2025 5/1/2025 5.50% 50,000                      45,813                   45,125                      

CARE CAP PPTYS LP CARE CAP PPTYS LP 5.125% DUE 08-15-2026 8/15/2026 5.13% 140,000                   140,000                 141,960                    

CARLSON TRAVEL INC PVTPL CARLSON TRAVEL INC 144A 6.75% DUE 12-15-2023/12-16-2016 BEO 12/15/2023 6.75% 1,280,000                1,283,674             1,158,400                 

CARLSON TRAVEL INC PVTPL CARLSON TRAVEL INC SR NT 144A 9.5%DUE 12-15-2024/12-16-2016 BEO 12/15/2024 9.50% 780,000                   769,506                 627,900                    

CARLYLE GLOBAL MKT STRATEGIES CLO 2014-2 PVTPL CMO CARLYLE GLOBAL MKT STRATEGIES 2014-2 CL AR 144A VAR RT DUE 05-15-2025 5/15/2025 2.67% 1,000,000                1,000,000             1,006,468                 

CAROLINA BEVERAGE GROUP LLC / CAROLINA B PVTPL CAROLINA BEVERAGE GROUP LLC 10.62508-01-2018 BEO 8/1/2018 10.63% 180,000                   180,450                 181,350                    

CAROLINA PWR & LT CO CAROLINA PWR & LT 2.8% DUE 05-15-2022 5/15/2022 2.80% 380,000                   389,397                 383,547                    

CARRIZO OIL & GAS INC CARRIZO OIL & GAS 6.25% DUE 04-15-2023 4/15/2023 6.25% 180,000                   175,388                 186,750                    

CARRIZO OIL & GAS INC CARRIZO OIL & GAS 7.5 DUE 09-15-2020 9/15/2020 7.50% 235,000                   241,762                 239,406                    

CARRIZO OIL & GAS INC CARRIZO OIL & GAS FIXED 8.25% DUE 07-15-2025 7/15/2025 8.25% 70,000                      70,100                   76,913                      

CARROLS RESTAURANT GROUP INC CARROLS RESTAURANT 8% DUE 05-01-2022 5/1/2022 8.00% 340,000                   349,100                 357,850                    

CASCADES INC PVTPL CASCADES INC 144A 5.5% DUE 07-15-2022/07-15-2017 BEO 7/15/2022 5.50% 150,000                   150,000                 154,125                    

CATALENT PHARMA SOLUTIONS INC CATALENT PHARMA 4.875% DUE 01-15-2026 1/15/2026 4.88% 255,000                   258,879                 255,956                    

CATALENT PHARMA SOLUTIONS INC CATALENT PHARMA SOLUTIONS INC DOLLAR TERM LOAN DUE 05-20-2021 BEO 5/20/2021 0.00% 275,972                   275,282                 276,791                    

CATHOLIC HEALTH INITIATIVES CATHOLIC HEALTH INITIATI 4.35 DUE 11-01-2042 11/1/2042 4.35% 40,000                      35,607                   38,615                      

C-BASS TR CMO C-BASS TR 2001-CB4 MTG LN BKD CTF IA-1 DUE 11-25-2033 BEO 11/25/2033 2.23% 41,910                      41,910                   41,939                      

CBRE SERVICES INC CBRE SERVICES INC BNDS 5 DUE 03-15-2023 3/15/2023 5.00% 370,000                   363,202                 380,479                    

CBRE SERVICES INC CBRE SVCS INC 5.25% DUE 03-15-2025 3/15/2025 5.25% 350,000                   371,588                 384,972                    

CBS OUTDOOR AMERS CAP LLC / CBS OUTDOOR CBS OUTDOOR AMERS 5.25% DUE 02-15-2022 2/15/2022 5.25% 145,000                   151,525                 148,625                    

CBS OUTDOOR AMERS CAP LLC / CBS OUTDOOR CBS OUTDOOR AMERS 5.625% DUE 02-15-2024 2/15/2024 5.63% 305,000                   321,475                 322,538                    

CBS RADIO INC. BIOCLINICA, INC. TERM LOAN DUE 10-06-2023 BEO 10/6/2023 0.00% 143,666                   143,679                 140,074                    

CBS RADIO INC. CBS RADIO INC FT DEARBORN HLDG COMPANY INC TL (FIRST LIEN) SR SECD 10-06-2023 10/6/2023 0.00% 52,495                      52,874                   52,429                      
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CCM MERGER INC CCM MERGER INC (MOTORCITY CASINO HOTEL) TERM LN SR SECD DUE 08-06-2021 BEO 8/6/2021 0.00% 199,302                   200,797                 199,900                    

CCM MERGER INC CCM MERGER INC 6% DUE 03-15-2022 3/15/2022 6.00% 75,000                      75,000                   76,969                      

CCO HLDGS LLC PVTPL CCO HLDGS LLC 144A 5.0% 02-01-2028 2/1/2028 5.00% 830,000                   830,000                 807,175                    

CCO HLDGS LLC / CCO HLDGS CAP CORP CCO HLDGS LLC / 5.125% DUE 02-15-2023 2/15/2023 5.13% 670,000                   645,083                 685,075                    

CCO HLDGS LLC / CCO HLDGS CAP CORP CCO HLDGS LLC / 5.25% DUE 09-30-2022 9/30/2022 5.25% 175,000                   164,808                 179,375                    

CCO HLDGS LLC / CCO HLDGS CAP CORP CCO HLDGS LLC / 5.375% DUE 05-01-2025 5/1/2025 5.38% 150,000                   153,750                 154,548                    

CCO HLDGS LLC / CCO HLDGS CAP CORP PVPTL CCO HLDGS LLC / CCO HLDGS CAP CORP 5.125% DUE 05-01-2027 5/1/2027 5.13% 855,000                   846,450                 842,175                    

CCO HLDGS LLC / CCO HLDGS CAP CORP PVTPL CCO HLDGS LLC/CCO HLDGS CAP CORP BNDS 5.5% DUE 05-01-2026 5/1/2026 5.50% 750,000                   776,250                 768,750                    

CCO HLDGS LLC / CCO HLDGS CAP CORP PVTPL CCO HLDGS LLC/CCO HLDGS CAP CORP BNDS 5.75% DUE 02-15-2026 2/15/2026 5.75% 485,000                   495,556                 503,794                    

CCO HLDGS LLC / CCO HLDGS CAP CORP PVTPL CCO HLDGS LLC/CCO HLDGS CAP CORP SR NT 144A 5.875 DUE 05-01-2027 5/1/2027 5.88% 165,000                   170,363                 169,950                    

CD&R WTRWKS MERGER SUB LLC CD&R WTRWKS MERGER 6.125% DUE 08-15-2025 8/15/2025 6.13% 90,000                      90,000                   91,350                      

CDK GLOBAL INC PVPTL CDK GLOBAL INC 4.875% 06-01-2027 6/1/2027 4.88% 1,000,000                1,015,000             1,012,500                 

CEC ENTMT INC CEC ENTMT INC 8% DUE 02-15-2022 2/15/2022 8.00% 350,000                   360,281                 329,000                    

CELGENE CORP CELGENE CORP 3.875% DUE 08-15-2025 8/15/2025 3.88% 1,670,000                1,681,113             1,728,595                 

CELGENE CORP CELGENE CORP 5% DUE 08-15-2045 8/15/2045 5.00% 90,000                      90,637                   102,113                    

CELULOSA ARAUCO Y CONSTITUCION S A CELULOSA ARAUCO Y 5.5% DUE 11-02-2047 11/2/2047 5.50% 1,050,000                1,082,963             1,092,000                 

CEMIG GERACAO E TRANSMISSAO SA PVTPL CEMIG GERACAO E TRANSM BNDS 144A 9.25% 12-05-2024 12/5/2024 9.25% 300,000                   296,229                 323,250                    

CENOVUS ENERGY INC CENOVUS ENERGY INC 6.75% DUE 11-15-2039 11/15/2039 6.75% 250,000                   285,625                 299,371                    

CENT CLO 17 LTD / CENT CLO 17 CORP PVTPL CENT CLO 17 LTD / CENT CLO 17 CORPNT CL A-1 144A VAR RT DUE 01-30-2025 BEO 1/30/2025 2.68% 294,151                   286,650                 294,602                    

CENT CLO 21 LTD / CENT CLO 21 CORP PVTPL CENT CLO 21 LTD/CENT CLO 21 CORP SER 14-21A CL A1BR FLTG RT 07-27-2026 7/27/2026 2.58% 750,000                   750,000                 752,411                    

CENTENE CORP DEL CENTENE CORP DEL 4.75% DUE 01-15-2025 1/15/2025 4.75% 480,000                   480,000                 488,400                    

CENTENE CORP DEL CENTENE CORP DEL 5.625% DUE 02-15-2021 2/15/2021 5.63% 345,000                   352,556                 354,488                    

CENTENE CORP DEL CENTENE CORP DEL 6.125% DUE 02-15-2024 2/15/2024 6.13% 440,000                   440,000                 465,300                    

CENTENNIAL RESOURCE PRODTN LLC PVTPL CENTENNIAL RESOURCE PRODTN LLC 5.375% DUE 01-15-2026/11-30-2017 1/15/2026 5.38% 120,000                   120,000                 122,250                    

CENTRAL GARDEN & PET CO CENT GARDEN & PET 5.125% 02-01-2028 2/1/2028 5.13% 130,000                   130,000                 130,000                    

CENTRAL GARDEN & PET CO CENT GARDEN & PET 6.125% DUE 11-15-2023 11/15/2023 6.13% 120,000                   120,650                 126,900                    

CENTURY ALUM CO PVTPL CENTURY ALUM CO SR SECD NT 7.5 DUE 06-01-2021 BEO 6/1/2021 7.50% 4,940,000                5,006,151             5,063,500                 

CENTURY CMNTYS INC CENTURY CMNTYS INC 6.875% DUE 05-15-2022 5/15/2022 6.88% 550,000                   549,504                 577,500                    

CENTURY CMNTYS INC CENTY COMMUNITIES FIXED 5.875% DUE 07-15-2025 7/15/2025 5.88% 410,000                   410,394                 412,050                    

CENTURYLINK INC CENTURYLINK INC 5.8 DUE 03-15-2022 3/15/2022 5.80% 360,000                   338,788                 352,584                    

CENTURYLINK INC CENTURYLINK, INC. DUE 01-15-2025 BEO 1/31/2025 0.00% 325,000                   323,375                 313,161                    

CERRO DEL AGUILA S A PVPTL CERRO DEL AGUILA S A 4.125% 08-16-2027 8/16/2027 4.13% 850,000                   852,250                 839,375                    

CF INDS INC CF INDS INC 5.15% DUE 03-15-2034 3/15/2034 5.15% 300,000                   286,547                 306,000                    

CHARTER COMMUNICATIONS OPER LLC / CHARTE CHARTER 4.908% DUE 07-23-2025 7/23/2025 4.91% 1,280,000                1,334,369             1,360,877                 

CHARTER COMMUNICATIONS OPER LLC / CHARTE CHARTER 6.384% DUE 10-23-2035 10/23/2035 6.38% 20,000                      20,000                   23,353                      

CHARTER COMMUNICATIONS OPER LLC / CHARTE CHARTER 6.484% DUE 10-23-2045 10/23/2045 6.48% 160,000                   160,000                 186,549                    

CHARTER COMMUNICATIONS OPER LLC / CHARTE CHARTER COMMUNICATIONS OPER LLC/CHARTE 4.2% DUE 03-15-2028 BEO 3/15/2028 4.20% 90,000                      91,411                   89,331                      

CHARTER COMMUNICATIONS OPERATING LLC CHARTER COMMUNICATIONS OPERATING, LLC (AKA CCO SAFARI LLC) TL DUE 04-30-2025 4/30/2025 0.00% 125,000                   124,844                 125,045                    

CHECKOUT HLDG CORP CHECKOUT HOLDING CORP INITIAL LOAN (SECOND LIEN) DUE 04-11-2022 BEO 4/11/2022 0.00% 667,000                   661,998                 270,135                    

CHENIERE CORPUS CHRISTI HLDGS LLC CHENIERE CORPUS 5.875% DUE 03-31-2025 3/31/2025 5.88% 545,000                   545,000                 590,644                    

CHENIERE CORPUS CHRISTI HLDGS LLC CHENIERE CORPUS CHRISTI HLDGS LLC 5.125% 06-30-2027 6/30/2027 5.13% 440,000                   445,063                 455,136                    

CHENIERE ENERGY PARTNERS L P PVTPL CHENIERE ENERGY PARTNERS L P 5.25% DUE 10-01-2025 BEO 10/1/2025 5.25% 310,000                   310,000                 315,425                    

CHESAPEAKE ENERGY CORP CHESAPEAKE ENERGY CORP DUE 08-17-2021 BEO 8/17/2021 0.00% 437,326                   441,442                 464,659                    

CHESAPEAKE ENERGY CORP PVTPL CHESAPEAKE ENERGY CORP 144A 8.0% DUE 01-15-2025 1/15/2025 8.00% 260,000                   263,250                 262,600                    

CHESAPEAKE ENERGY CORP PVTPL CHESAPEAKE ENERGY CORP 144A 8.0% DUE 06-15-2027/06-06-2017 BEO 6/15/2027 8.00% 200,000                   199,500                 192,000                    

CHESAPEAKE ENERGY CORP PVTPL CHESAPEAKE ENERGY CORP SR SECD SECOND LIEN 144A 8.0% 12-15-2022 12/15/2022 8.00% 31,000                      24,335                   33,441                      

CHEVRON CORP NEW CHEVRON CORP 1.991% 03-03-2020 3/3/2020 1.99% 260,000                   260,000                 257,784                    

CHEVRON CORP NEW CHEVRON CORP NEW 2.1% DUE 05-16-2021 5/16/2021 2.10% 200,000                   199,782                 198,363                    

CHEVRON CORP NEW CHEVRON CORP NEW 2.954% DUE 05-16-2026 5/16/2026 2.95% 480,000                   480,000                 479,844                    

CHEVRON CORP NEW CHEVRON CORP NEW FORMERLY CHEVRONTEXACO FLTG RT 11-15-2019 11/15/2019 1.83% 1,570,000                1,529,290             1,580,960                 

CHEVRON PHILLIPS CHEM CO LLC / CHEVRON P CHEVRON PHILLIPS 3.4% DUE 12-01-2026 12/1/2026 3.40% 890,000                   887,668                 912,788                    

CHOICE HOTELS INTL INC CHOICE HOTELS INTL 5.75% DUE 07-01-2022 7/1/2022 5.75% 735,000                   787,423                 804,825                    

CHS / CMNTY HEALTH SYS INC CHS / CMNTY HEALTH SYS INC 6.25% 03-31-2023 3/31/2023 6.25% 240,000                   241,529                 216,000                    

CHS / CMNTY HEALTH SYS INC CHS / CMNTY HLTH 5.125% DUE 08-01-2021 8/1/2021 5.13% 150,000                   136,125                 135,000                    

CHS / CMNTY HEALTH SYS INC CHS / CMNTY HLTH 8% DUE 11-15-2019 11/15/2019 8.00% 290,000                   261,175                 245,050                    

CHURCHILL DOWNS INC PVTPL CHURCHILL DOWNS 4.75% 01-15-2028 1/15/2028 4.75% 340,000                   340,000                 337,773                    

CIGNA CORP CIGNA CORP 3.25% DUE 04-15-2025 REG 4/15/2025 3.25% 840,000                   839,479                 844,096                    

CIGNA CORP CIGNA CORP 4 DUE 02-15-2022 2/15/2022 4.00% 165,000                   173,499                 172,319                    

CIMAREX ENERGY CO CIMAREX ENERGY CO 3.9% 05-15-2027 5/15/2027 3.90% 440,000                   444,105                 449,908                    

CIMPOR FINANCIAL OPERTNS CIMPOR FINL FIXED 5.75% DUE 07-17-2024 7/17/2024 5.75% 400,000                   329,200                 388,000                    

CIMPRESS N V PVTPL CIMPRESS N V SR NT 144A 7% DUE 04-01-2022 BEO 4/1/2022 7.00% 670,000                   674,379                 690,100                    

CINTAS CORP NO 2 CINTAS CORP NO 2 2.9% DUE 04-01-2022 4/1/2022 2.90% 170,000                   170,383                 171,522                    

CINTAS CORP NO 2 CINTAS CORP NO 2 3.7% DUE 04-01-2027 4/1/2027 3.70% 1,065,000                1,093,581             1,108,159                 

CISCO SYS INC CISCO SYS INC SR NT 5.9 DUE 02-15-2039 REG 2/15/2039 5.90% 1,000,000                1,310,580             1,367,194                 

CITGO PETROLEUM CORP CITGO PETROLEUM CORP CITGO PETROLEUM CORP TERM LOAN B DUE 07-29-2021 BEO 7/29/2021 0.00% 320                           319                         315                            

CITIGROUP COML MTG TR 2014-GC21 I/O CITIGROUP COML MTG VAR RT 1.499635% DUE 05-10-2047 5/10/2047 1.24% 1,795,411                169,064                 107,445                    

CITIGROUP COML MTG TR 2015-GC29 PVTPL CMO CITIGROUP COML MTG TR 2015-GC29 3.11% DUE 04-10-2048 BEO 4/10/2048 3.11% 200,000                   131,406                 150,239                    

CITIGROUP COML MTG TR 2016-SMPL PVTPL CMO CITIGROUP COML MTG TR 2016-SMPL 2.228% 09-10-2031 9/10/2031 2.23% 1,040,000                1,039,991             1,020,208                 

CITIGROUP INC CITIGROUP INC 2.5% DUE 07-29-2019 7/29/2019 2.50% 1,655,000                1,662,195             1,660,079                 

CITIGROUP INC CITIGROUP INC 3.4% DUE 05-01-2026 5/1/2026 3.40% 920,000                   927,986                 925,495                    

CITIGROUP INC CITIGROUP INC 3.5% DUE 05-15-2023 5/15/2023 3.50% 150,000                   144,592                 152,683                    

CITIGROUP INC CITIGROUP INC 3.887% DUE 01-10-2028 1/10/2028 3.89% 215,000                   220,448                 222,543                    

CITIGROUP INC CITIGROUP INC 4.125% DUE 07-25-2028 7/25/2028 4.13% 240,000                   246,744                 247,357                    

CITIGROUP INC CITIGROUP INC 4.3% DUE 11-20-2026 11/20/2026 4.30% 70,000                      70,922                   73,200                      

CITIGROUP INC CITIGROUP INC 4.4% DUE 06-10-2025 6/10/2025 4.40% 220,000                   219,321                 232,217                    

CITIGROUP INC CITIGROUP INC 4.45% DUE 09-29-2027 9/29/2027 4.45% 1,990,000                1,997,710             2,106,819                 

CITIGROUP INC CITIGROUP INC 4.65% DUE 07-30-2045 7/30/2045 4.65% 336,000                   336,675                 382,425                    

CITIGROUP INC CITIGROUP INC 4.75% DUE 05-18-2046 5/18/2046 4.75% 40,000                      40,190                   44,094                      

CITIGROUP INC CITIGROUP INC 5.3 DUE 05-06-2044 5/6/2044 5.30% 1,316,000                1,366,828             1,553,770                 

CITIGROUP INC CITIGROUP INC 5.5% DUE 09-13-2025 9/13/2025 5.50% 190,000                   190,103                 214,043                    

CITIGROUP INC CITIGROUP INC 6.125% DUE 08-25-2036 8/25/2036 6.13% 40,000                      38,446                   50,401                      

CITIGROUP INC CITIGROUP INC 6.675% DUE 09-13-2043 9/13/2043 6.68% 690,000                   802,384                 954,934                    

CITIGROUP INC CITIGROUP INC 8.125% DUE 07-15-2039 7/15/2039 8.13% 10,000                      14,349                   15,989                      

CITIGROUP INC CITIGROUP INC FLTG RT 3.10063% DUE 04-08-2019 4/8/2019 2.12% 520,000                   520,000                 522,866                    

CITIGROUP INC CITIGROUP INC FRN 04-27-2018 4/27/2018 2.06% 2,900,000                2,900,000             2,903,845                 

CITIGROUP INC CITIGROUP INC NT VAR RATE 12-31-2049 REG 12/31/2049 5.95% 400,000                   365,000                 426,000                    

CITIGROUP INC CITIGROUP INC VAR RT DUE 12-29-2049 12/29/2049 6.30% 260,000                   259,713                 278,525                    

CITIGROUP MTG LN TR CITIGROUP MTG LN TR 2005-OPT1 MTG PASSTHRU CTF CL M-1 VAR 02-25-2035 REG 2/25/2035 2.18% 651,784                   645,266                 645,369                    

CITIGROUP MTG LN TR CMO CITIGROUP MTG LN TR 2006-AR1 MTG BKDNT CL I-A2 DUE 10-25-2035/02-25-2015 REG 10/25/2035 3.21% 246,723                   -                          58,632                      

CITIZENS BK MEDIUM TERM NTS BOOK ENTRY CITIZENS BK MEDIUM 2.55% DUE 05-13-2021 5/13/2021 2.55% 480,000                   479,554                 478,224                    

CITIZENS FINL GROUP INC CITIZENS FINL 4.35% DUE 08-01-2025 8/1/2025 4.35% 440,000                   440,442                 457,666                    

CITYCENTER HLDGS LLC / CITYCENTER FIN CO CITYCENTER HOLDINGS, LLC TLB SENIOR SECURED FIRST LIEN DUE 04-10-2024 BEO 4/10/2024 0.00% 417,651                   415,562                 419,347                    

CK HUTCHISON INTL 17 II LTD PVTPL CK HUTCHISON INTL 17 II LTD BNDS 3.25% DUE 09-29-2027 9/29/2027 3.25% 910,000                   905,364                 890,690                    

CLEAR CHANNEL COMMUNICATIONS INC CLEAR CHANNEL COMMUNICATIONS INC TERM LOAN EXTENDED D DUE 01-30-2019 BEO 1/30/2019 0.00% 68,759                      58,585                   51,626                      

CLEARWATER SEAFOODS INC PVTPL CLEARWATER SEAFOODS INC SR NT 144A6.875% DUE 05-01-2025/04-26-2017 BEO 5/1/2025 6.88% 275,000                   277,000                 276,375                    

CLEAVER BROOKS INC CLEAVER BROOKS INC 7.875% DUE 03-01-2023 3/1/2023 7.88% 160,000                   160,000                 164,000                    
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CLOUD CRANE LLC CLOUD CRANE LLC 10.125% DUE 08-01-2024 8/1/2024 10.13% 590,000                   602,704                 665,225                    

CMS ENERGY CORP CMS ENERGY CORP 4.875 DUE 03-01-2044 3/1/2044 4.88% 525,000                   634,904                 613,419                    

CNA FINL CORP CNA FINL CORP NT 5.875 DUE 08-15-2020 8/15/2020 5.88% 1,370,000                1,527,290             1,481,892                 

CNO FINL GROUP INC CNO FINL GROUP INC 5.25% DUE 05-30-2025 5/30/2025 5.25% 190,000                   190,000                 200,450                    

CNOOC FIN 2015 U S A LLC CNOOC FIN 2015 U S 3.5% DUE 05-05-2025 5/5/2025 3.50% 540,000                   535,005                 544,270                    

CODELCO INC CODELCO INC 4.5% DUE 08-13-2023 8/13/2023 4.50% 200,000                   215,780                 213,328                    

COEUR MNG INC COEUR MNG INC 5.875% 06-01-2024 6/1/2024 5.88% 110,000                   110,000                 108,625                    

COGENT COMMUNICATIONS FIN INC COGENT 5.625% DUE 04-15-2021 4/15/2021 5.63% 380,000                   377,959                 383,800                    

COGENT COMMUNICATIONS GROUP INC PVTPL COGENT COMMUNICATIONS GROUP INC 5.375% DUE 03-01-2022 3/1/2022 5.38% 460,000                   468,500                 483,000                    

COLD STORAGE TR 2017-ICE3 PVTPL CMO COLD STORAGE SER 2017-ICE3 CL B FLTG 04-15-2019 4/15/2036 2.73% 410,000                   411,666                 410,772                    

COLUMBIA / HCA HEALTHCARE CORP COLUMBIA / HCA 7.69% DUE 06-15-2025 6/15/2025 7.69% 555,000                   630,913                 628,538                    

COLUMBIA / HCA HEALTHCARE CORP COLUMBIA/HCA HEALTHCARE CORP 8.36 DEB DUE 4-15-2024 REG OPT PUT PAY ON 4-**PUT 4/15/2024 8.36% 215,000                   244,394                 254,238                    

COLUMBIA / HCA HEALTHCARE CORP MEDIUM TE COLUMBIA / HCA HEALTHCARE CORP MEDIUM TERM BOOK ENTRY # TR 15 7.58 09-15-2025 9/15/2025 7.58% 215,000                   225,925                 246,175                    

COLUMBIA HEALTHCARE CORP COLUMBIA 7.5% DUE 12-15-2023 12/15/2023 7.50% 85,000                      94,138                   95,200                      

COMM 2010-C1 MTG TR PVTPL CMO COMM 2010-C1 MTG TR COML MTG PASSTHRU CTF 144A CL C VAR RT 10-1-2020 10/1/2020 5.97% 300,000                   335,555                 318,386                    

COMM 2012-LC4 MTG TR CMO COMM 2012-LC4 MTG TR CTF CL AM VAR RT DUE 12-10-2044 REG 12/10/2044 5.61% 230,000                   260,277                 243,630                    

COMM 2013-CCRE12 MTG TR CMO COMM 2013-CCRE12 MTG TR MTG PASS THRU CTF CL B 4.762% DUE 10-10-2046 REG 10/10/2046 4.76% 40,000                      41,198                   42,190                      

COMM 2013-CCRE12 MTG TR COMM 2013-CCRE12 4.3% DUE 10-10-2046 10/10/2046 4.30% 50,000                      51,497                   53,108                      

COMM 2013-CCRE12 MTG TR COMM 2013-CCRE12 MTG TR MTG PASS THRU CTF CL C VAR RATE DUE 10-10-2046 10/10/2046 5.08% 20,000                      20,274                   20,615                      

COMM 2013-CCRE13 MTG TR I/O CMO COMM 2013-CCRE13 MTG TR MTG PASSTHRU CTF CL X-A 12-10-2023 REG 12/10/2023 0.91% 6,735,390                419,383                 223,622                    

COMM 2014-CCRE19 MTG TR COMM 2014-CCRE19 MTG TR MTG SER 2014-CR19 CL C FLTRT DUE 08-10-2047 REG 8/10/2047 4.72% 186,000                   195,009                 188,770                    

COMM 2014-UBS6 MTG TR CMO COMM 2014-UBS6 MTG TR MTG PASS THRU CTF CL A-1 1.445% DUE 12-10-2047 REG 12/10/2047 1.45% 263,686                   263,680                 262,518                    

COMM 2015-DC1 MTG TR CMO COMM MTG TRUST SER 2015-DC1 CL B FLTG RT 2-10-2048 2/10/2048 4.04% 250,000                   257,480                 250,035                    

COMM 2015-LC19 MTG TR COMM MORTGAGE TRUST SER 2015-LC19 CL A-SB 3.04% 2-10-2048 2/10/2048 3.04% 500,000                   506,719                 506,224                    

COMM 2015-PC1 MTG TR CMO COMM MTG TR 2015-PC1 CL A-5 3.902% DUE 07-10-2050 7/10/2050 3.90% 470,000                   484,099                 495,138                    

COMMERCIAL BARGE LINE CO COMMERCIAL BARGE LINE CO INITIAL TERM LOAN FIRST LIEN 11-12-2020 11/12/2020 0.00% 673,750                   512,175                 378,984                    

COMMERZBANK AKTIENGESELLSCHAFT SUB MEDIU COMMERZBANK 144A 8.125 DUE 09-19-2023 9/19/2023 8.13% 500,000                   579,542                 597,917                    

COMMONWEALTH BANK AUST PVTPL COMMONWEALTH BANK AUST 3.9% 07-12-2047 7/12/2047 3.90% 360,000                   358,672                 368,014                    

COMMONWEALTH BK AUSTRALIA MEDIUM TERM SR PVTPL COMMONWEALTH BK AUSTRALIA MEDIUM TERM SR FLTG RT DUE 11-02-2018 11/2/2018 2.17% 700,000                   700,000                 703,514                    

COMMSCOPE TECHNOLOGIES LLC PVTPL COMMSCOPE TECHNOLOGIES LLC 144A BNDS 5.0% DUE 03-15-2027 3/15/2027 5.00% 330,000                   331,650                 330,000                    

COMMUNICATIONS SALES & LEASING INC COMMUNICATIONS SALES & LEASING INC (CSL CAPITAL LLC) JAN 2017 TERM LN 10/24/2022 0.00% 417,098                   408,756                 401,561                    

COMMUNICATIONS SALES & LEASING INC / CSL COMMUNICATIONS 8.25% DUE 10-15-2023 10/15/2023 8.25% 3,280,000                3,112,173             3,152,900                 

COMMUNICATIONS SALES & LEASING INC / CSL PVTPL COMMUNICATIONS SALES & LEASING INC 7.125% 12-15-2024 12/15/2024 7.13% 1,150,000                1,067,975             1,046,500                 

COMMUNITY HEALTH SYSTEMS INC CHS/COMMUNITY HEALTH SYSTEMS INC TERM LOAN H DUE 01-27-2021 BEO 1/27/2021 0.00% 206,739                   206,086                 196,718                    

COMPRESSCO PARTNERS L P / COMPRESSCO FIN COMPRESSCO 7.25% DUE 08-15-2022 8/15/2022 7.25% 325,000                   316,729                 306,313                    

COMPUWARE CORP COMPUWARE CORPORATION TERM LOAN B DUE 12-15-2021 BEO 12/15/2021 0.00% 135,855                   129,062                 137,129                    

COMSTOCK RES INC COMSTOCK RES INC 12.25% 03-15-2020 3/15/2020 10.00% 1,095,000                915,257                 1,129,219                 

COMSTOCK RES INC COMSTOCK RES INC SECD PIK NT CONV 0% DUE06-15-2020/06-15-2017 REG 6/15/2020 0.00% 343,508                   234,155                 314,310                    

COMUNICACIONES CELULARES SA COMUNICACIONES CELULARES SA 6.875 02-06-2024 2/6/2024 6.88% 450,000                   464,625                 465,485                    

CONNECTICUT AVENUE SECURITIES SERIES CMO CONNECTICUT AVENUE SECURITIES SER 2016-C04 CL 1M-1 FLTG 01-25-2029 1/25/2029 3.00% 742,174                   742,174                 749,390                    

CONOCO INC CONOCO INC 6.95% DUE 04-15-2029 4/15/2029 6.95% 155,000                   167,971                 203,578                    

CONSOL ENERGY INC CONSOL ENERGY INC 8% DUE 04-01-2023 4/1/2023 8.00% 620,000                   543,644                 664,640                    

CONSOLIDATED EDISON INC CONS EDISON INC 2% DUE 05-15-2021 5/15/2021 2.00% 430,000                   429,738                 423,431                    

CONSTELLATION BRANDS INC CONSTELLATION 3.7% DUE 12-06-2026 12/6/2026 3.70% 645,000                   644,413                 663,210                    

CONSTELLATION BRANDS INC CONSTELLATION 4.25% DUE 05-01-2023 5/1/2023 4.25% 180,000                   177,300                 190,415                    

CONSTELLATION BRANDS INC CONSTELLATION 4.75% DUE 11-15-2024 11/15/2024 4.75% 1,075,000                1,152,338             1,177,988                 

CONSTELLIUM N V PVTPL CONSTELLIUM N V 5.75% DUE 05-15-2024/05-07-2014 BEO 5/15/2024 5.75% 175,000                   154,875                 178,500                    

CONTINENTAL RES INC CONTL RES INC 4.9% DUE 06-01-2044 6/1/2044 4.90% 300,000                   203,750                 286,500                    

CONTINENTAL RES INC CONTL RES INC 5 DUE 09-15-2022 9/15/2022 5.00% 660,000                   657,818                 669,900                    

CONTINENTAL RES INC PVPTL CONTINENTAL RES INC 4.375% DUE 01-15-2028/01-15-2026 1/15/2028 4.38% 425,000                   424,563                 419,560                    

COOPERATIEVE CENTRALE RAIFFEISEN BOERENL COOPERATIEVE 4.375% DUE 08-04-2025 8/4/2025 4.38% 1,610,000                1,600,191             1,699,524                 

COOPERATIEVE RABOBANK U A COOPERATIEVE RABOBANK U A 5.25% DUE 08-04-2045 BEO 8/4/2045 5.25% 250,000                   251,903                 300,880                    

COOPERATIEVE RABOBANK UA COOPERATIEVE RABOBANK UA 4.625% DUE 12-01-2023 REG 12/1/2023 4.63% 430,000                   426,500                 460,940                    

CORECIVIC INC CORECIVIC INC 4.75% DUE 10-15-2027 10/15/2027 4.75% 200,000                   200,000                 197,500                    

CORNERSTONE CHEMICAL CO PVTPL CORNERSTONE CHEMICAL CO BNDS 6.75% DUE 08-15-2024 8/15/2024 6.75% 2,335,000                2,327,263             2,332,081                 

CORRECTIONS CORP AMER NEW CORRECTIONS CORP 4.125% DUE 04-01-2020 4/1/2020 4.13% 200,000                   206,800                 203,000                    

CORRECTIONS CORP AMER NEW CORRECTIONS CORP 5% DUE 10-15-2022 10/15/2022 5.00% 140,000                   132,650                 146,300                    

COTT HLDGS INC PVTPL COTT HLDGS INC SR 5.5% DUE 04-01-2025 BEO 4/1/2025 5.50% 315,000                   315,000                 323,663                    

COVANTA HLDG CORP COVANTA HLDG CORP 5.875% DUE 07-01-2025 7/1/2025 5.88% 170,000                   171,125                 170,850                    

COVEY PK ENERGY LLC / COVEY PK FIN CORP COVEY PK ENERGY 7.5% DUE 05-15-2025 5/15/2025 7.50% 250,000                   253,825                 260,550                    

CPG INTERNATIONAL INC CPG INTERNATIONAL INC. TL SENIOR SECUREDFIRST LIEN DUE 05-03-2024 BEO 5/3/2024 0.00% 124,063                   124,063                 124,605                    

CREDIT ACCEP CORP MICH CR ACCEP CORP MICH 6.125% DUE 02-15-2021 2/15/2021 6.13% 690,000                   705,550                 696,900                    

CREDIT ACCEPTANCE CORPORATION CR ACCEP 7.375% DUE 03-15-2023 3/15/2023 7.38% 435,000                   435,353                 455,663                    

CREDIT AGRICOLE S A CR AGRICOLE S A FLTG RT 3.0414% DUE 06-10-2020 6/10/2020 2.51% 690,000                   690,000                 699,813                    

CREDIT AGRICOLE S A CR AGRICOLE S A FLTG RT 8.125% DUE 12-29-2049 12/29/2049 8.13% 200,000                   166,000                 239,842                    

CREDIT AGRICOLE S A CREDIT AGRICOLE S A UNDATED DEEPLY FIXEDTO 144A FLTG RATE NT 8.375 15 AUG 39 12/13/2049 8.38% 100,000                   110,750                 109,000                    

CREDIT AGRICOLE S A MEDIUM TERM SR BK NT CREDIT AGRICOLE S A MEDIUM TERM SR BK NTS BOOK ENTRY 144A VAR RT 07-01-2021 7/1/2021 2.52% 570,000                   570,000                 582,531                    

CREDIT SUISSE AG NEW YORK BRH MEDIUM TER CREDIT SUISSE AG NEW YORK BRH MEDIUM TER VAR RT DUE 01-29-2018 1/29/2018 2.07% 910,000                   910,000                 910,255                    

CREDIT SUISSE FIRST BOSTON MTG SECS CORP CR SUISSE 1ST BSTN FLTG RT 2.37711% DUE 02-25-2032 2/25/2032 2.03% 727,276                   699,776                 702,106                    

CREDIT SUISSE GROUP FDG GUERNSEY LTD CR SUISSE GROUP FDG GUERNSEY LTD 4.875% 05-15-2045 5/15/2045 4.88% 500,000                   478,713                 575,520                    

CREDIT SUISSE MORTGAGE TRUST PVTPL CMO CREDIT SUISSE MORTGAGE TRUST SER 2017-LSTK CL A 2.76074% 04-05-2033 4/5/2033 2.76% 410,000                   414,100                 410,983                    

CREDITO REAL S A B DE C V SOCIEDAD FINAN PVTPL CREDITO REAL S A B DE C V SOCIEDAD FINAN 9.125% 12-31-2040 12/31/2040 9.13% 700,000                   700,000                 723,625                    

CRESTWOOD MIDSTREAM PARTNERS LP / CRESTW CRESTWOOD 6.25% DUE 04-01-2023 4/1/2023 6.25% 440,000                   449,564                 457,248                    

CROWN AMERS LLC / CROWN AMERS CAP CORP I CROWN AMERS LLC CAP CORP I 4.5 DUE 01-15-2023 REG 1/15/2023 4.50% 500,000                   496,250                 507,500                    

CROWN CASTLE INTL CORP CROWN CASTLE INTL 4.875% DUE 04-15-2022 4/15/2022 4.88% 530,000                   521,544                 568,353                    

CROWN CASTLE INTL CORP CROWN CASTLE INTL 5.25% DUE 01-15-2023 1/15/2023 5.25% 1,050,000                1,072,745             1,149,692                 

CROWN CASTLE INTL CORP NEW CROWN CASTLE INTL 3.4% DUE 02-15-2021 2/15/2021 3.40% 800,000                   801,045                 816,991                    

CSC HOLDINGS LLC PVTPL CSC HOLDINGS LLC BNDS 5.5% DUE 04-15-2027 4/15/2027 5.50% 425,000                   447,313                 433,500                    

CSMC 2017-RPL3 TR PVTPL CMO CSMC 2017-RPL3 TR CL A-1 FLTG 08-25-2057 8/1/2057 4.00% 607,654                   627,366                 626,231                    

CSMC SER 2010-3R LTD CSMC SER 2010-3R CL 2A3 LTD 144A 4.5 12-26-2036 BEO 12/26/2036 4.50% 650,000                   656,500                 664,687                    

CSMC SER 2015-2R PVTPL CMO CSMC SER 2015-2R NT CL 7-A-3 144A VAR RT DUE 08-27-2036 BEO 8/27/2036 3.11% 1,378,248                1,388,585             1,401,020                 

CSMC TR 2016-BDWN CSMC TR 2016-BDWN FLTG RT 4.797% DUE 02-15-2029 2/15/2029 4.38% 710,000                   710,000                 713,106                    

CSMC TR 2016-NYRT PVTPL CMO CSMC TR 2016-NYRT COML MTG PASSTHRU CTF CL A 09-20-2018 9/20/2018 0.00% 373,642                   372,241                 371,912                    

CSMC TR 2017-CHOP PVTPL CMO CSMC TR SR 2017-CHOP CL A VAR RT 07-15-2032 7/15/2032 2.23% 760,000                   760,000                 759,529                    

CSMC TR 2017-PFHP PVTPL CREDIT SUISSE MORTGAGE TRUST SER 2017-PFHP CL A FLTG RT 12-15-2020 12/15/2030 2.25% 910,000                   910,000                 909,999                    

CSN RESOURCES SA CSN RES SA 6.5 DUE 07-21-2020 7/21/2020 6.50% 1,025,000                891,982                 960,938                    

CTP TRANSN PRODS LLC / CTP FIN INC CTP TRANSN PRODS 8.25% DUE 12-15-2019 12/15/2019 8.25% 570,000                   582,022                 555,750                    

CTR PARTNERSHIP L P / CARETRUST CAP CORP CTR PARTNERSHIP L 5.25% DUE 06-01-2025 6/1/2025 5.25% 530,000                   531,050                 540,600                    

CUMBERLAND FARMS INC PVTPL CUMBERLAND FARMS INC SR NT 144A 6.75% DUE 05-01-2025/04-21-2017 BEO 5/1/2025 6.75% 355,000                   367,032                 376,300                    

CVS HEALTH CORP CVS CAREMARK CORP 6.036 DUE 12-10-2028 12/10/2028 6.04% 98,499                      99,474                   109,500                    

CVS HEALTH CORP CVS HEALTH CORP 2.25% DUE 08-12-2019 8/12/2019 2.25% 890,000                   898,553                 887,310                    

CVS HEALTH CORP CVS HEALTH CORP 2.75% DUE 12-01-2022 12/1/2022 2.75% 450,000                   449,375                 443,287                    

CVS HEALTH CORP CVS HEALTH CORP 2.8% DUE 07-20-2020 7/20/2020 2.80% 915,000                   918,264                 918,812                    

CVS HEALTH CORP CVS HEALTH CORP 3.875% DUE 07-20-2025 7/20/2025 3.88% 1,163,000                1,222,140             1,197,738                 

CVS HEALTH CORP CVS HEALTH CORP 5.125% DUE 07-20-2045 7/20/2045 5.13% 340,000                   367,497                 389,672                    

CVS PASS-THROUGH TRUST CVS PASS THRU TR 5.88 DUE 01-10-2028 REG 1/10/2028 5.88% 172,549                   171,165                 189,193                    
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CWABS ASSET-BACKED CTFS TR 2007-4 CWABS ASSET-BACKED CTFS TR 2007-4 CTF CL A-4W FLTG RT DUE 04-25-2047 REG 4/25/2047 4.81% 533,819                   521,798                 518,452                    

CWABS ASSET-BACKED NTS TR 2006-SD4 PVTPL CWABS AST-BACKED NTS TR 2006-SD4 MTG BACKED A-1 144A VAR DUE 12-25-2036 12/25/2036 1.89% 974,545                   802,268                 536,191                    

CWABS INC CWABS INC 2004-1 AST BKD CTF CL 3-A FLTG RATE 04-25-2034 REG 4/25/2034 2.11% 4,575                        4,575                     4,516                         

CWABS INC CWABS INC 2004-6 ASSET BKD CTF CL 1-A-1 FLTG RATE 12-25-2034 REG 12/25/2034 2.09% 543,231                   492,134                 526,329                    

CWABS INC CWABS INC FLTG RT 2.39711% DUE 10-25-2034 10/25/2034 2.05% 1,343,095                1,251,597             1,323,466                 

CWALT INC CMO CWALT INC 2005-14 ALT LN TR MTG PASSTHRU DUE 05-25-2035 REG 5/25/2035 1.76% 408,291                   408,291                 388,142                    

CWALT INC CMO CWALT INC SR 2004-33 CL 2-A-1 DUE 12-25-2034 REG 12/25/2034 3.59% 14,272                      14,515                   14,539                      

CWHEQ REVOLVING HOME EQUITY LN TR SER 20 CWHEQ REVOLVING HOME EQTY LN TR SER 20 11-15-2036 REG 11/15/2036 1.63% 23,455                      16,067                   19,723                      

CWHEQ REVOLVING HOME EQUITY LN TR SER 20 CWHEQ REVOLVING HOME EQUITY LN TR SER 2006 F CL 2-A-1A FLT RT 07-15-2036 BEO 7/15/2036 1.62% 428,746                   381,338                 404,168                    

CYRUSONE LP / CYRUSONE FIN CORP CYRUSONE LP / 5.375% DUE 03-15-2027 3/15/2027 5.38% 250,000                   253,375                 262,500                    

D R HORTON INC D R HORTON INC 5.75% DUE 08-15-2023 8/15/2023 5.75% 1,160,000                1,319,500             1,299,286                 

D R HORTON INC D R HORTON INC SR NT 4.375 09-15-2022 9/15/2022 4.38% 520,000                   555,100                 547,660                    

DAIMLER FIN NORTH AMER LLC DAIMLER FIN NORTH AMER LLC NT FLTG RATE 144A DUE 08-01-2018 BEO 8/1/2018 2.24% 340,000                   340,000                 341,279                    

DANA FINANCING LUX SARL PVTPL DANA FINANCING LUX SARL BNDS 5.75% DUE 04-15-2025 4/15/2025 5.75% 350,000                   356,500                 368,813                    

DANONE PVTPL DANONE NT 144A 2.589% DUE 11-02-2023/11-02-2016 BEO 11/2/2023 2.59% 700,000                   700,000                 682,645                    

DANONE PVTPL DANONE NT 144A 2.947% DUE 11-02-2026/11-02-2016 BEO 11/2/2026 2.95% 200,000                   200,000                 194,741                    

DBJPM 2016-C1 MTG TR CMO DBJPM 2016-C1 MTG TR CL A-SB 3.038% DUE 05-10-2049 REG 5/10/2049 3.04% 790,000                   832,154                 795,769                    

DBJPM 2017-C6 MTG TR CMO DBJPM MTG TR SR 2017-C6 CL A-5 3.328% 06-10-2050 6/10/2050 3.33% 1,900,000                1,956,944             1,933,605                 

DBUBS 2011-LC1 MTG TR PVTPL CMO DBUBS 2011-LC1 MTG TR MTG PASSTHRU CTF CL C 144A VAR RT DUE 11/10/2046 5.70% 1,280,000                1,437,022             1,371,277                 

DBUBS 2017-BRBK MTG TR DBUBS 2017-BRBK 3.452% DUE 10-10-2034 10/10/2034 3.45% 1,100,000                1,132,947             1,123,860                 

DCP MIDSTREAM LLC PVTPL DCP MIDSTREAM LLC DEFS 6.75 9/15/37 6.75 DUE 09-15-2037 BEO 9/15/2037 6.75% 170,000                   165,325                 185,300                    

DEAN FOODS CO NEW PVTPL DEAN FOODS CO 6.5% DUE 03-15-2023 BEO 3/15/2023 6.50% 350,000                   364,563                 348,250                    

DEERE JOHN CAP CORP MEDIUM TERM NTS-BOOK DEERE JOHN CAP CORP 1.7 01-15-2020 1/15/2020 1.70% 80,000                      75,706                   79,220                      

DEERE JOHN CAP CORP MEDIUM TERM NTS-BOOK DEERE JOHN CAP CORP 2.25 DUE 04-17-2019 4/17/2019 2.25% 90,000                      90,154                   90,108                      

DEFAULT ISSUER ACCESS CIG, LLC TERM LOAN FIRST LIEN DUE10-18-2021 BEO 10/18/2021 0.00% 204,221                   203,344                 205,412                    

DEFAULT ISSUER ALLFLEX HOLDINGS III, INC TERM LOAN DUE 07-17-2020 BEO 7/17/2020 0.00% 237,557                   239,339                 238,646                    

DEFAULT ISSUER ALM MEDIA HOLDINGS, INC. TERM LOAN (SECOND LIEN) DUE 07-30-2021 BEO 7/30/2021 0.00% 500,000                   490,000                 420,000                    

DEFAULT ISSUER AMNEAL PHARMACEUTICALS LLC LLC TERM B LNDUE 11-01-2019 BEO 11/1/2019 0.00% 102,296                   102,389                 102,680                    

DEFAULT ISSUER BRICKMAN GROUP HOLDINGS INC TERM LN(2ND LIEN) DUE 12-17-2021 BEO 12/17/2021 0.00% 58,511                      59,023                   58,688                      

DEFAULT ISSUER CARESTREAM HEALTH INC TERM LN DUE 06-07-2019 BEO 6/7/2019 0.00% 98,109                      99,913                   98,125                      

DEFAULT ISSUER CCS INTERMEDIATE HOLDINGS, LLC TERM LOANDUE 07-23-2021 BEO 7/23/2021 0.00% 99,478                      99,379                   90,525                      

DEFAULT ISSUER CHIEF EXPLORATION & DEVELOPMENT LLC TERMLN(2ND LIEN) DUE 05-12-2021 BEO 5/16/2021 0.00% 500,000                   495,000                 493,125                    

DEFAULT ISSUER EMPIRE GENERATING CO LLC TERM LN B DUE 03-12-2021 BEO 3/12/2021 0.00% 288,265                   285,382                 237,819                    

DEFAULT ISSUER EMPIRE GENERATING CO LLC TERM LN C DUE 03-12-2021 BEO 3/12/2021 0.00% 28,500                      28,215                   23,513                      

DEFAULT ISSUER EVERGREEN SKILLS LUX S.A.R.L INITIAL TERM LN(2ND LIEN) DUE 04-28-2022 BEO 4/28/2022 0.00% 3,189,627                3,004,177             2,818,035                 

DEFAULT ISSUER EVERGREEN SKILLS LUX S.A.R.L TERM LN(1STLIEN) DUE 04-28-2021 BEO 4/28/2021 0.00% 4,149,133                3,561,250             3,984,649                 

DEFAULT ISSUER FHC HEALTH SYSTEMS, INC. TERM LOAN FIRSTLIEN DUE 12-23-2021 BEO 12/23/2021 0.00% 55,384                      54,890                   53,723                      

DEFAULT ISSUER IMG WORLDWIDE INC TERM LOAN(2ND LIEN) DUE 05-06-2022 BEO 5/6/2022 0.00% 470,833                   469,735                 470,833                    

DEFAULT ISSUER INFINITY ACQUISITION, LLC. NITIAL TERM LOAN FIRST LIEN DUE 08-06-2021 BEO 8/6/2021 0.00% 400,055                   390,982                 398,555                    

DEFAULT ISSUER JAZZ ACQUISITION INC TERM LOAN SECOND LIEN DUE06-19-2022 BEO 6/19/2022 0.00% 280,000                   263,206                 263,200                    

DEFAULT ISSUER KCA DEUTAG ALPHA LTD TERM LN B DUE 05-13-2020 BEO 5/13/2020 0.00% 198,281                   189,269                 193,324                    

DEFAULT ISSUER MISTER CAR WASH, INC. TERM LOAN B FIRST LIEN DUE 08-20-2021 BEO 8/20/2021 0.00% 123,849                   123,923                 124,106                    

DEFAULT ISSUER OMNITRACS INC TERM LN (1ST LIEN) DUE 10-29-2020 BEO 11/25/2020 0.00% 123,509                   123,485                 124,486                    

DEFAULT ISSUER OPENLINK INTERNATIONAL INC REPLACEMENT TERM LOAN 07-29-2019 7/29/2019 0.00% 144,928                   144,934                 145,472                    

DEFAULT ISSUER PARAGON OFFSHORE FINANCE COMPANY TERM LNDUE 07-16-2021 BEO 7/16/2021 0.00% 3,554                        3,449                     1,360                         

DEFAULT ISSUER PFS HOLDING CORP TERM LOAN (2ND LIEN) DUE 01-31-2022 BEO 1/31/2022 0.00% 2,800,000                2,592,767             1,297,332                 

DEFAULT ISSUER POTPOURRI GROUP, INC. TERM LOAN DUE 04-25-2020 BEO 4/25/2020 0.00% 644,419                   641,197                 547,756                    

DEFAULT ISSUER SHEARER'S FOODS, LLC TERM LOAN SECOND LIEN DUE 06-30-2022 BEO 6/30/2022 0.00% 275,000                   276,375                 255,750                    

DEFAULT ISSUER SYNCREON TERM LN DUE 10-28-2020 BEO 10/28/2020 0.00% 243,655                   213,502                 212,132                    

DEFAULT ISSUER TANK HOLDING 6/12 COV-LITE TL LIEN1 DUE 03-16-2022 BEO 3/16/2022 0.00% 153,962                   153,434                 154,154                    

DEFAULT ISSUER TERM LOAN (1ST LIEN) DUE 07-13-2020 BEO 7/13/2020 0.00% 412,364                   372,145                 374,907                    

DEFAULT ISSUER TERRA-GEN FINANCE COMPANY, LLC. TERM LOAN B FIRST LIEN DUE 12-09-2021 BEO 12/9/2021 0.00% 181,838                   180,929                 165,473                    

DEFAULT ISSUER US JOINER HOLDING COMPANY TERM LN DUE 04-16-2020 BEO 4/16/2020 0.00% 856,150                   851,869                 847,589                    

DEFAULT ISSUER VENCORE INC TERM LOAN (SECOND LIEN) DUE 05-23-2020 BEO 5/23/2020 0.00% 150,000                   148,500                 150,938                    

DEFAULT ISSUER WORLD TRIATHLON CORP TERM LOAN DUE 06-25-2021 BEO 6/25/2021 0.00% 965,000                   960,175                 965,000                    

DELEK & AVNER TAMAR BD LTD PVTPL DELEK & AVNER TAMAR BD LTD 5.082 DUE 12-30-2023 BEO 12/30/2023 5.08% 1,840,000                1,919,120             1,852,567                 

DELEK & AVNER TAMAR BD LTD PVTPL DELEK & AVNER TAMAR BD LTD SR SECDNT 144A 5.412% DUE 12-30-2025 BEO 12/30/2025 5.41% 1,600,000                1,702,000             1,610,528                 

DELEK LOGISTICS PARTNERS LP / DELEK LOGI DELEK LOGISTICS 6.75% DUE 05-15-2025 5/15/2025 6.75% 215,000                   214,880                 217,150                    

DELPHI JERSEY HLDGS PLC DELPHI JERSEY 5% DUE 10-01-2025 10/1/2025 5.00% 370,000                   372,088                 374,625                    

DENBURY RES INC PVTPL DENBURY RES INC 9.0% DUE 05-15-2021 5/15/2021 9.00% 200,000                   200,875                 204,250                    

DEVON ENERGY CORP DEVON ENERGY CORP 7.95% DUE 04-15-2032 4/15/2032 7.95% 200,000                   266,441                 274,253                    

DEVON ENERGY CORP NEW DEVON ENERGY CORP 3.25% DUE 05-15-2022 5/15/2022 3.25% 210,000                   187,810                 213,611                    

DEVON ENERGY CORP NEW DEVON ENERGY CORP 5% DUE 06-15-2045 6/15/2045 5.00% 680,000                   696,653                 758,571                    

DEVON ENERGY CORP NEW DEVON ENERGY CORP 5.85% DUE 12-15-2025 12/15/2025 5.85% 160,000                   160,100                 186,828                    

DIAGEO INVT CORP DIAGEO INVT CORP 2.875% DUE 05-11-2022 5/11/2022 2.88% 840,000                   851,144                 852,643                    

DIAMOND 1 FIN CORP / DIAMOND 2 FIN CORP DIAMOND 1 FIN CORP 3.48% DUE 06-01-2019 6/1/2019 3.48% 1,060,000                1,071,186             1,073,279                 

DIAMOND 1 FIN CORP / DIAMOND 2 FIN CORP DIAMOND 1 FIN CORP 4.42% DUE 06-15-2021 6/15/2021 4.42% 1,310,000                1,350,856             1,365,045                 

DIAMOND 1 FIN CORP / DIAMOND 2 FIN CORP DIAMOND 1 FIN CORP 7.125% DUE 06-15-2024 6/15/2024 7.13% 110,000                   110,000                 120,435                    

DIAMOND 1 FIN CORP / DIAMOND 2 FIN CORP DIAMOND 1 FIN CORP 8.1% DUE 07-15-2036 7/15/2036 8.10% 725,000                   910,354                 915,523                    

DIAMOND 1 FIN CORP / DIAMOND 2 FIN CORP PVTPL DIAMOND 1 FIN CORP/DIAMOND 2 FIN CORP 1ST LIEN NT 144A 6.02 6/15/2026 6.02% 200,000                   222,840                 220,524                    

DIAMOND 1 FIN CORP / DIAMOND 2 FIN CORP PVTPL DIAMOND 1 FIN CORP/DIAMOND 2 FIN CORP SR 144A 5.875 6/15/2021 5.88% 190,000                   191,625                 197,125                    

DIGICEL GROUP LTD DIGICEL GROUP LTD 8.25 DUE 09-30-2020 9/30/2020 8.25% 1,300,000                1,241,350             1,278,927                 

DIGICERT HOLDINGS INC DIGICERT HOLDINGS, INC. TLB1 TERM LOAN SENIOR SECURED 10-31-2024 10/31/2024 0.00% 230,000                   230,250                 232,818                    

DIGITAL RLTY TR LP DIGITAL RLTY TR LP 2.75% DUE 02-01-2023 2/1/2023 2.75% 175,000                   174,878                 173,462                    

DIGITAL RLTY TR LP DIGITAL RLTY TR LP FIXED 3.7% 08-15-2027 8/15/2027 3.70% 2,125,000                2,142,455             2,140,464                 

DISH DBS CORP DISH DBS CORP 5% DUE 03-15-2023 3/15/2023 5.00% 250,000                   250,625                 236,250                    

DISH DBS CORP DISH DBS CORP 5.875% 11-15-2024 11/15/2024 5.88% 1,130,000                1,156,790             1,100,338                 

DISH DBS CORP DISH DBS CORP 5.875% DUE 07-15-2022 7/15/2022 5.88% 145,000                   153,700                 145,725                    

DISH DBS CORP DISH DBS CORP 6.75% DUE 06-01-2021 6/1/2021 6.75% 500,000                   534,625                 525,000                    

DISH DBS CORP DISH DBS CORP 7.75% DUE 07-01-2026 7/1/2026 7.75% 280,000                   280,000                 294,350                    

DISH NETWORK CORP #REORG/DISH NETWORK MANDATORY EXCHANGE DISH NETWORK 3U2NALM 03-19-2018 3/15/2024 2.38% 50,000                      48,011                   48,031                      

DISH NETWORK CORP DISH NETWORK CORP NT CONV 3.375% 08-15-2026 REG 8/15/2026 3.38% 410,000                   432,012                 446,131                    

DJO FIN LLC / DJO FIN CORP DJO FINANCE LLC TERM LOAN FIRST LIEN DUE06-08-2020 BEO 6/8/2020 0.00% 228,407                   227,265                 225,095                    

DOLE FOOD CO INC NEW PVTPL DOLE FOOD CO INC 7.25% 06-15-2025 6/15/2025 7.25% 225,000                   225,000                 243,281                    

DOLLAR TREE INC DOLLAR TREE INC 5.75% DUE 03-01-2023 3/1/2023 5.75% 1,430,000                1,488,717             1,497,925                 

DOLLAR TREE INC DOLLAR TREE INC TERM LOAN B2 DUE 07-06-2022 BEO 7/6/2022 0.00% 210,000                   210,000                 210,788                    

DOMINION ENERGY GAS HLDGS LLC  FORMERLY DOMINION ENERGY GAS HLDGS LLC 4.6% DUE 12-15-2044 12/15/2044 4.60% 335,000                   343,677                 368,561                    

DOMINION ENERGY INC  FORMERLY DOMINION R DOMINION ENERGY INC FORMERLY 2.579% 07-01-2020 7/1/2020 2.58% 430,000                   430,443                 430,180                    

DONNELLEY FINL SOLUTIONS INC DONNELLEY FINL 8.25% DUE 10-15-2024 10/15/2024 8.25% 410,000                   417,350                 438,700                    

DRAGON MERGER SUB LLC DRAGON MERGER SUB LLC TERM LN (SECOND LIEN) SR SECD 2ND LIEN DUE 07-11-25 7/11/2025 0.00% 3,430,000                3,378,555             3,455,725                 

DRIVETIME AUTOMOTIVE GROUP INC / DT ACCE PVTPL DRIVETIME AUTOMOTIVE GROUP INC SR SECD NT 8 DUE 06-01-2021 6/1/2021 8.00% 755,000                   732,975                 755,000                    

DUKE ENERGY CAROLINAS LLC DUKE ENERGY 2.5% DUE 03-15-2023 3/15/2023 2.50% 770,000                   778,185                 763,121                    

DUKE ENERGY CORP NEW DUKE ENERGY CORP 2.4% DUE 08-15-2022 8/15/2022 2.40% 400,000                   399,172                 392,997                    

DUQUESNE LT HLDGS INC PVTPL DUQUESNE LT HLDGS INC SR NT 144A 6.4% DUE 09-15-2020/09-13-2010 BEO 9/15/2020 6.40% 1,000,000                1,146,460             1,093,541                 

DURAVANT LLC DURAVANT LLC DELAYED TL SECOND LIEN 07-25-2025 BEO 7/25/2025 0.00% 189,447                   187,828                 189,684                    

DURAVANT LLC DURAVANT LLC TERM LOAN (SECOND LIEN) SENIOR SECURED 07-24-2025 7/24/2025 0.00% 1,894,468                1,875,523             1,896,836                 
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DYNEGY INC DYNEGY INC TL 02-07-2024 2/7/2024 0.00% 32,000                      32,280                   32,133                      

DYNEGY INC NEW DEL DYNEGY INC NEW DEL 7.375% DUE 11-01-2022 11/1/2022 7.38% 200,000                   199,000                 211,000                    

EAGLE HLDG CO II LLC EAGLE HLDG CO II 7.625% DUE 05-15-2022 5/15/2022 7.63% 155,000                   159,650                 156,550                    

EASTMAN CHEM CO EASTMAN CHEM CO 4.65% DUE 10-15-2044 10/15/2044 4.65% 900,000                   904,484                 981,744                    

EBAY INC EBAY INC 3.8% DUE 03-09-2022 3/9/2022 3.80% 1,405,000                1,401,797             1,458,515                 

ECOLAB INC ECOLAB INC 4.35% DUE 12-08-2021 12/8/2021 4.35% 66,000                      65,958                   70,251                      

ECOPETROL S A ECOPETROL S A 4.25 DUE 09-18-2018 REG 9/18/2018 4.25% 360,000                   358,412                 363,240                    

ECOPETROL S A ECOPETROL S A 5.875 DUE 09-18-2023 9/18/2023 5.88% 350,000                   379,925                 386,750                    

ECOPETROL S A ECOPETROL S A 5.875% DUE 05-28-2045 5/28/2045 5.88% 510,000                   483,342                 520,710                    

EL PASO CORP EL PASO CORP 6.5 SR NT DUE 09-15-2020 9/15/2020 6.50% 310,000                   350,887                 338,966                    

EL PASO NAT GAS CO EL PASO NAT GAS CO 8.375% DUE 06-15-2032 6/15/2032 8.38% 70,000                      70,875                   91,948                      

EL PUERTO DE LIVERPOOL S A B DE C V EL PUERTO DE 3.875% DUE 10-06-2026 10/6/2026 3.88% 2,000,000                1,977,620             1,950,000                 

ELDORADO RESORTS INC ELDORADO RESORTS INC 6.0% 04-01-2025 4/1/2025 6.00% 380,000                   380,000                 397,100                    

EMERALD PERFORMANCE MATERIALS LLC EMERALD PERFORMANCE MATERIALS LLC TERM 7-30-21 BEO 7/30/2021 0.00% 124,800                   124,800                 125,643                    

EMI MUSIC PUBG GROUP NORTH AMER HLDGS IN EMI MUSIC PUBG 7.625% DUE 06-15-2024 6/15/2024 7.63% 250,000                   255,500                 275,000                    

EMPRESA ELECTRICA ANGAMOS S A EMPRESA ELECTRICA 4.875% DUE 05-25-2029 5/25/2029 4.88% 1,340,000                1,258,321             1,337,848                 

EMPRESA PUBLICA DE EXPLORACION Y E EMPRESA PUBLICA DE 4.625% GTD SNR 06/11/20 USD 11/6/2020 4.63% 379,713                   359,527                 373,068                    

EMPRESA PUBLICA DE EXPLORACION Y E PETROAMAZONAS EP 4.625% 16/02/2020 2/16/2020 4.63% 1,150,000                1,088,600             1,129,875                 

EMPRESAS PUBLICAS DE MEDELLIN ESP EMPRESAS PUBLICAS 8.375% SNR 08/11/2027 COP 11/8/2027 8.38% 3,800,000,000        1,261,842             1,312,334                 

ENDEAVOR ENERGY RESOURCE PVTPL ENDEAVOR ENERGY RES L P/EER FIN 5.75% DUE 01-30-2028 1/30/2028 5.75% 100,000                   100,000                 102,700                    

ENDEAVOR ENERGY RESOURCE PVTPL ENDEAVOR ENERGY RESOURCE 5.5% DUE 01-30-2026/12-07-2017 BEO 1/30/2026 5.50% 60,000                      60,000                   61,050                      

ENDO FIN LLC / ENDO FINCO INC PVTPL ENDO FIN LLC / ENDO FINCO INC 5.875% DUE 01-15-2023 1/15/2023 5.38% 540,000                   464,588                 421,200                    

ENDO LUXEMBOURG ENDO LUXEMBOURG FIN COMPANY I S.A R.L. TLB SENIOR SECD FIRST LIEN 04-29-2024 4/29/2024 0.00% 124,375                   123,753                 124,952                    

ENEL AMERICAS S A ENERSIS AMERICAS S A 4.0% 10-25-2026 10/25/2026 4.00% 1,500,000                1,475,460             1,523,670                 

ENERGIZER HLDGS INC ENERGIZER HLDGS 4.7% DUE 05-24-2022 5/24/2022 4.70% 670,000                   698,690                 686,750                    

ENERGY & EXPL PARTNERS LLC ENERGY & EXPLORATION PARTNERS, LLC TERM LOAN (SECOND LIEN) DUE 05-13-2022 BEO 5/13/2022 0.00% 32,366                      31,516                   324                            

ENGILITY CORP ENGILITY CORPORATION TERM LOAN B2 DUE 08-04-2023 BEO 8/4/2023 0.00% 96,780                      96,510                   97,567                      

ENLINK MIDSTREAM PARTNERS LP ENLINK MIDSTREAM 4.85% DUE 07-15-2026 7/15/2026 4.85% 975,000                   973,625                 1,021,671                 

ENPRO INDS INC ENPRO INDS INC 5.875% DUE 09-15-2022 9/15/2022 5.88% 435,000                   436,088                 452,944                    

ENSCO PLC ENSCO PLC 8.0% DUE 01-31-2024 1/31/2024 8.00% 133,000                   121,571                 133,333                    

ENTEGRIS INC PVTPL ENTEGRIS INC 4.625% 02-10-2026 2/10/2026 4.63% 120,000                   120,000                 121,800                    

ENTERPRISE PRODS OPER LLC ENTERPRISE PRODS 5.7% DUE 02-15-2042 2/15/2042 5.70% 40,000                      41,072                   48,373                      

ENVISION HEALTHCARE CORP ENVISION HEALTHCARE CORPORATION TERM LOAN B SENIOR SECURED DUE 12-01-2023 BEO 12/1/2023 0.00% 356,797                   354,815                 357,243                    

EOG RES INC EOG RES INC 4.15% DUE 01-15-2026 1/15/2026 4.15% 150,000                   160,155                 159,645                    

EP ENERGY LLC / EVEREST ACQUISITION FIN PVTPL EP ENERGY LLC/EVEREST ACQSTN FIN INC SR SECD NT 8% 11-29-2024 11/29/2024 8.00% 150,000                   150,000                 154,875                    

EPICOR SOFTWARE CORP EPICOR SOFTWARE CORP TERM LOAN DUE 05-12-2022 BEO 5/12/2022 0.00% 134,656                   134,478                 134,796                    

EQUATE PETROCHEMICAL B V GLOBAL MEDIUM T EQUATE 3% DUE 03-03-2022 3/3/2022 3.00% 570,000                   560,025                 561,288                    

EQUATE PETROCHEMICAL B V GLOBAL MEDIUM T EQUATE 4.25% DUE 11-03-2026 11/3/2026 4.25% 1,480,000                1,465,297             1,505,900                 

EQUINIX INC EQUINIX INC 5.375% DUE 01-01-2022 1/1/2022 5.38% 482,000                   495,343                 501,280                    

EQUINIX INC EQUINIX INC 5.375% DUE 04-01-2023 4/1/2023 5.38% 280,000                   287,700                 289,520                    

EQUINIX INC EQUINIX INC 5.375% DUE 05-15-2027 5/15/2027 5.38% 745,000                   756,003                 797,150                    

EQUINIX INC EQUINIX INC 5.75% 01-01-2025 1/1/2025 5.75% 315,000                   333,450                 334,294                    

EQUINIX INC EQUINIX INC 5.875% DUE 01-15-2026 1/15/2026 5.88% 670,000                   703,450                 719,413                    

EQUINOX HLDGS EQUINOX HOLDINGS INC. TERM LOAN (SECOND LIEN) DUE 06-09-2024 BEO 6/9/2024 0.00% 200,000                   198,500                 205,833                    

ESH HOSPITALITY INC PVTPL ESH HOSPITALITY INC 144A 5.25% 05-01-2025 5/1/2025 5.25% 260,000                   260,000                 262,600                    

ESKOM HOLDINGS LTD ESKOM HLDGS LTD 6.75% DUE 06/08/2023 8/6/2023 6.75% 218,000                   217,082                 222,537                    

ESTEE LAUDER COS INC ESTEE LAUDER COS 1.8% DUE 02-07-2020 2/7/2020 1.80% 610,000                   609,924                 605,477                    

EVEREST ACQUISITION LLC / EVEREST ACQUIS EVEREST ACQUISITION LLC / EVEREST ACQUIS9.375 05-01-2020 BEO 5/1/2020 9.38% 100,000                   81,500                   84,500                      

EXIDE TECHNOLOGIES EXIDE TECHNOLOGIES 0.0% 12-31-2049 BEO 4/30/2025 7.00% 2,334,465                1,857,335             1,435,696                 

EXIDE TECHNOLOGIES PVTPL EXIDE TECHNOLOGIES 11.0% 04-30-2022 4/30/2022 11.00% 2,172,256                1,872,020             1,955,030                 

EXTERRAN PARTNERS L P / EXLP FIN CORP EXTERRAN PARTNERS 6% DUE 04-01-2021 4/1/2021 6.00% 400,000                   397,075                 400,000                    

EXTRACTION OIL & GAS HLDGS LLC / EXTRACT PVTPL EXTRACTION OIL & GAS HLDGS LLC/EXTRACT 7.875% DUE 07-15-2021 BEO 7/15/2021 7.88% 320,000                   326,963                 338,400                    

EXTRACTION OIL & GAS INC PVTPL EXTRACTION OIL & GAS INC 7.375% 05-15-2024 5/15/2024 7.38% 140,000                   140,000                 149,450                    

EXXON MOBIL CORP EXXON MOBIL CORP 2.726% DUE 03-01-2023 3/1/2023 2.73% 750,000                   750,000                 755,310                    

EXXON MOBIL CORP EXXON MOBIL CORP 3.043% DUE 03-01-2026 3/1/2026 3.04% 670,000                   675,920                 680,347                    

EXXON MOBIL CORP EXXON MOBIL CORP 4.114% DUE 03-01-2046 3/1/2046 4.11% 100,000                   101,237                 111,924                    

EXXON MOBIL CORP EXXON MOBIL CORP NT FLTG RATE DUE 03-06-2022 REG 3/6/2022 1.88% 410,000                   399,344                 412,827                    

FDIC GTD NTS TR 2010-S2 PVTPL CMO FDIC GTD NTS SER 2010-S2 CL 3A 144A VAR RT DUE 12-29-2045 BEO 12/29/2045 1.94% 380,075                   381,360                 380,581                    

FELCOR LODGING LTD PARTNERSHIP FELCOR LODGING LTD PARTNERSHIP 5.625 DUE 03-01-2023 3/1/2023 5.63% 515,000                   528,506                 529,163                    

FENIX PWR PERU S A PVTPL FENIX PWR PERU S A SR NT 144A 4.317% DUE 09-20-2027/09-20-2017 BEO 9/20/2027 4.32% 800,000                   800,000                 796,400                    

FIAT CHRYSLER AUTOMOBILES N V FIAT CHRYSLER 5.25% DUE 04-15-2023 4/15/2023 5.25% 250,000                   250,000                 261,725                    

FIDELITY & GTY LIFE HLDGS INC PVTPL FID & GTY LIFE HLDGS INC SR NT 144A 6.375 DUE 04-01-2021/04-01-2018BEO 4/1/2021 6.38% 660,000                   679,522                 674,850                    

FIRST DATA CORP PVTPL FIRST DATA CORP BNDS 144A 7.0% 12-01-2023 12/1/2023 7.00% 630,000                   632,200                 666,225                    

FIRST DATA CORP PVTPL FIRST DATA CORPORATION 5.375% DUE 08-15-2023 8/15/2023 5.38% 120,000                   120,000                 124,908                    

FIRST DATA CORP NEW PVTPL FIRST DATA CORP 5% DUE 01-15-2024/11-25-2015 BEO 1/15/2024 5.00% 480,000                   489,113                 493,800                    

FIRST DATA CORPORATION FIRST DATA CORPORATION TERM LOAN DUE 04-26-2024 4/26/2024 0.00% 233,089                   231,923                 233,172                    

FIRST QUALITY FIN CO INC PVPTL FIRST QUALITY FIN CO INC 5.0% 07-01-2025 7/1/2025 5.00% 175,000                   178,875                 178,500                    

FIRST QUANTUM MINERALS PVTPL FIRST QUANTUM MINERALS SR NT 144A 7.5% DUE 04-01-2025/03-22-2017 BEO 4/1/2025 7.50% 1,500,000                1,527,038             1,627,500                 

FIRSTCASH INC FIRSTCASH INC 5.375% DUE 06-01-2024 6/1/2024 5.38% 170,000                   170,700                 177,225                    

FIRSTENERGY CORP FIRSTENERGY CORP 2.85% 07-15-2022 7/15/2022 2.85% 920,000                   920,746                 911,636                    

FIRSTENERGY CORP FIRSTENERGY CORP 3.9% 07-15-2027 7/15/2027 3.90% 990,000                   1,003,252             1,014,400                 

FIRSTENERGY CORP FIRSTENERGY CORP 4.25 DUE 03-15-2023 3/15/2023 4.25% 290,000                   290,394                 302,893                    

FIRSTENERGY CORP FIRSTENERGY CORP 7.375% DUE 11-15-2031 11/15/2031 7.38% 775,000                   823,617                 1,045,243                 

FIRSTPLUS RESIDUAL TR PVTPL FIRSTPLUS RESIDUAL TR 98-A SR 144A8.5 DUE 05-15-2023 BEO BD DEFAULT 5/15/2023 0.00% 1                                1                             1                                 

FIVE PT OPER CO LP / FIVE PT PT CAP CORP 5 PT OPER CO LP / 7.875% DUE 11-15-2025 11/15/2025 7.88% 370,000                   370,000                 376,475                    

FLATIRON CLO 17 LTD / FLATIRON CLO 17 LL PVTPL FLATIRON CLO 17 LTD / FLATIRON CLO 17 LLC VAR CL A VAR RT DUE 05-15-2030 5/15/2030 2.67% 500,000                   500,000                 502,417                    

FLEETPRIDE CORP FLEETPRIDE CORP TERM LOAN SECOND LIEN DUE 05-19-2020 BEO 5/19/2020 0.00% 1,501,655                1,471,625             1,467,868                 

FLEX ACQUISITION CO INC FLEX ACQUISITION CO INC (AKA NOVOLEX) TLSR SECD 1ST LIEN DUE 12-15-2023 BEO 12/15/2023 0.00% 415,613                   417,848                 417,518                    

FLEXI VAN LEASING INC PVTPL FLEXI VAN LEASING INC SR NT 7.875 DUE 08-15-2018 8/15/2018 7.88% 340,000                   338,521                 338,300                    

FMG RES AUGUST 2006 PTY LTD PVTPL FMG RES AUG 2006 FIXED 9.75% DUE 03-01-2022 3/1/2022 9.75% 1,020,000                1,186,300             1,128,630                 

FOCUS FINANCIAL PARTNERS FOCUS FINANCIAL PARTNERS DUE 07-03-2024 BEO 7/3/2024 0.00% 125,000                   124,844                 125,938                    

FONDO MIVIVIENDA S A FONDO MIVIVIENDA S A REG S 3.5 01-31-2023 1/31/2023 3.50% 2,500,000                2,581,250             2,509,750                 

FORD CR FLOORPLAN MASTER OWNER TR A FORD CR FLOORPLAN MASTER OWNER TR A 2015-2 CL A-2 FLTG RT DUE 01-15-2022 1/15/2022 2.05% 2,410,000                2,410,492             2,426,318                 

FORD HLDGS INC FORD HLDGS INC 9.3% DUE 03-01-2030 3/1/2030 9.30% 530,000                   480,869                 749,001                    

FORD MTR CO DEL FORD MTR CO DEL 5.291% DUE 12-08-2046 12/8/2046 5.29% 745,000                   788,016                 810,716                    

FORD MTR CO DEL FORD MTR CO DEL 7.5% DUE 08-01-2026 8/1/2026 7.50% 300,000                   369,141                 371,643                    

FORD MTR CO DEL FORD MTR CO DEL NT 4.75 01-15-2043 1/15/2043 4.75% 100,000                   94,391                   101,413                    

FORD MTR CR CO LLC FORD MTR CR CO LLC 2.021% DUE 05-03-2019 5/3/2019 2.02% 780,000                   780,000                 776,463                    

FORD MTR CR CO LLC FORD MTR CR CO LLC 2.551% DUE 10-05-2018 10/5/2018 2.55% 440,000                   440,000                 441,278                    

FORD MTR CR CO LLC FORD MTR CR CO LLC 3.2% DUE 01-15-2021 1/15/2021 3.20% 280,000                   279,796                 283,919                    

FORD MTR CR CO LLC FORD MTR CR CO LLC 5.875 DUE 08-02-2021 8/2/2021 5.88% 410,000                   456,381                 450,223                    

FORD MTR CR CO LLC FORD MTR CR CO LLC FLTG RT 3.29294% DUE 11-04-2019 11/4/2019 2.32% 640,000                   640,000                 645,870                    

FORESIGHT ENERGY LLC FORESIGHT ENERGY LLC FORESIGHT ENERGY LLC TERM LN 1ST LIEN DUE 03-17-2022 BEO 3/17/2022 0.00% 247,701                   243,986                 231,291                    

FORESIGHT ENERGY LLC / FORESIGHT ENERGY PVTPL FORESIGHT ENERGY LLC/FINANCE 11.5% DUE 04-01-2023 4/1/2023 11.50% 7,980,000                7,879,280             6,523,650                 

FORTERRA FINANCE LLC FORTERRA FINANCE, LLC TERM LOAN B DUE 10-25-2023 BEO 10/25/2023 0.00% 431,315                   407,800                 402,355                    

FORTRESS TRANSN & INFRASTRUCTURE INVS LL FORTRESS TRANSN & 6.75% DUE 03-15-2022 3/15/2022 6.75% 390,000                   378,300                 403,650                    
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FORUM ENERGY TECHNOLOGIES INC FORUM ENERGY TECHNOLOGIES INC 6.25% DUE 10-01-2021 10/1/2021 6.25% 865,000                   880,198                 867,163                    

FREEPORT-MCMORAN INC FREEPORT-MCMORAN 4% DUE 11-14-2021 11/14/2021 4.00% 190,000                   187,078                 190,000                    

FREEPORT-MCMORAN INC FREEPORT-MCMORAN 5.45% DUE 03-15-2043 3/15/2043 5.45% 120,000                   72,800                   119,850                    

FREEPORT-MCMORAN INC FREEPORT-MCMORAN 6.75% DUE 02-01-2022 2/1/2022 6.75% 665,000                   451,679                 688,275                    

FREEPORT-MCMORAN INC FREEPORT-MCMORAN COPPER & GOLD INC 3.55%DUE 03-01-2022 3/1/2022 3.55% 220,000                   211,662                 217,525                    

FREEPORT-MCMORAN INC FREEPORT-MCMORAN INC 6.875% 02-15-2023 2/15/2023 6.88% 1,325,000                889,888                 1,444,250                 

FRESENIUS MED CARE US FRESENIUS MED CARE 6.5 DUE 09-15-2018 9/15/2018 6.50% 200,000                   197,246                 206,222                    

FRONTIER COMMUNICATIONS FRONTIER COMMUNICATIONS 9.0% 08-15-2031 8/15/2031 9.00% 50,000                      33,875                   33,375                      

FRONTIER COMMUNICATIONS CORP FRONTIER 10.5% DUE 09-15-2022 9/15/2022 10.50% 585,000                   553,392                 442,406                    

FRONTIER COMMUNICATIONS CORP FRONTIER 11% DUE 09-15-2025 9/15/2025 11.00% 560,000                   483,256                 411,600                    

FRONTIER COMMUNICATIONS CORP FRONTIER 6.25% DUE 09-15-2021 9/15/2021 6.25% 150,000                   147,000                 106,500                    

FTS INTL INC FTS INTL INC 144A FLTG RT DUE 06-15-2020BEO 6/15/2020 9.09% 346,000                   350,974                 352,920                    

FXI HLDGS INC PVTPL FXI HLDGS INC 7.875% 11-01-2024 11/1/2024 7.88% 350,000                   350,000                 349,230                    

GARDA FINANCING DELAWARE G.P. GARDA FINANCING DELAWARE G.P. DUE 05-24-2024 BEO 5/24/2024 0.00% 392,698                   390,451                 394,416                    

GARTNER INC PVTPL GARTNER INC 5.125% 04-01-2025 4/1/2025 5.13% 525,000                   529,906                 548,625                    

GATES GLOBAL LLC / GATES GLOBAL CO GATES GLOBAL LLC / 6% DUE 07-15-2022 7/15/2022 6.00% 630,000                   546,402                 644,175                    

GCP APPLIED TECHNOLOGIES INC PVTPL GCP APPLIED TECHNOLOGIES INC SR NT144A 9.5% DUE 02-01-2023/01-27-2016 BEO 2/1/2023 9.50% 200,000                   228,438                 222,000                    

GENERAL CABLE CORP DEL NEW GEN CABLE CORP DEL 5.75 DUE 10-01-2022 10/1/2022 5.75% 919,000                   863,645                 952,314                    

GENERAL ELEC CAP CORP GEN ELEC CAP CORP 5.3% DUE 02-11-2021 2/11/2021 5.30% 190,000                   218,591                 205,160                    

GENERAL ELEC CAP CORP MEDIUM TERM NTS BO GEN ELEC CAP CORP MEDIUM TERM NTS BO TRANCHE # TR 00818 6.875 DUE 01-10-2039 1/10/2039 6.88% 779,000                   1,047,952             1,122,532                 

GENERAL ELEC CAP CORP MEDIUM TERM NTS BO GEN ELEC CAP CORP MEDIUM TERM NTS BO TRANCHE # TR 00849 4.65 DUE 10-17-2021 10/17/2021 4.65% 110,000                   121,514                 118,430                    

GENERAL ELEC CAP CORP MEDIUM TERM NTS BO GENERAL ELEC CAP CORP MEDIUM TERM NTS BOOK ENTRY MTN 4.375% DUE 09-16-2020 9/16/2020 4.38% 10,000                      10,923                   10,504                      

GENERAL ELEC CAP CORP MEDIUM TERM NTS BO SPCL1 GEN ELEC CAP CORP 5.875% DUE 01-14-2038 1/14/2038 5.88% 30,000                      37,122                   38,796                      

GENERAL ELEC CO GENERAL ELEC CO 4.5% DUE 03-11-2044 3/11/2044 4.50% 110,000                   108,998                 121,855                    

GENERAL MOTORS FINANCIAL CO INC GENERAL MOTORS FINANCIAL 3.45% DUE 04-10-2022 BEO 4/10/2022 3.45% 170,000                   171,603                 172,266                    

GENERAL MOTORS FINL CO GEN MOTORS FINL CO 4.3750 09-25-2021 9/25/2021 4.38% 430,000                   430,000                 452,313                    

GENERAL MTRS CO GENERAL MTRS CO 6.25% DUE 10-02-2043 10/2/2043 6.25% 210,000                   234,105                 248,738                    

GENERAL MTRS CO GENERAL MTRS CO 6.6% DUE 04-01-2036 4/1/2036 6.60% 20,000                      19,984                   24,368                      

GENERAL MTRS CO GENERAL MTRS CO 6.75% DUE 04-01-2046 4/1/2046 6.75% 10,000                      9,991                     12,591                      

GENERAL MTRS FINL CO INC GEN MTRS FINL CO 2.4% DUE 05-09-2019 5/9/2019 2.40% 750,000                   749,220                 750,182                    

GENERAL MTRS FINL CO INC GEN MTRS FINL CO 3.1% DUE 01-15-2019 1/15/2019 3.10% 1,030,000                1,029,526             1,035,513                 

GENERAL MTRS FINL CO INC GEN MTRS FINL CO 3.7% DUE 11-24-2020 11/24/2020 3.70% 480,000                   479,654                 492,760                    

GENERAL MTRS FINL CO INC GEN MTRS FINL CO 6.75% DUE 06-01-2018 6/1/2018 6.75% 635,000                   649,149                 646,843                    

GENERAL MTRS FINL CO INC GEN MTRS FINL CO FIXED 4.35% DUE 01-17-2027 1/17/2027 4.35% 150,000                   151,908                 156,007                    

GENERAL MTRS FINL CO INC GEN MTRS FINL CO INC 3.25 05-15-2018 5/15/2018 3.25% 850,000                   850,604                 853,194                    

GENERAL OBLIGATION TAX ANTICIPATION COMPASS POWER GENERATION, L.L.C. USD TERM LOAN SENIOR SECURED 12-13-2024 12/13/2024 5.55% 125,000                   124,375                 125,729                    

GENESIS ENERGY L P / GENESIS ENERGY FIN GENESIS ENERGY L P 5.625% DUE 06-15-2024 6/15/2024 5.63% 100,000                   93,875                   97,500                      

GENESIS ENERGY L P / GENESIS ENERGY FIN GENESIS ENERGY L P 6% DUE 05-15-2023 5/15/2023 6.00% 120,000                   120,000                 121,500                    

GENESIS ENERGY L P / GENESIS ENERGY FIN GENESIS ENERGY L P 6.75% DUE 08-01-2022 8/1/2022 6.75% 780,000                   760,312                 809,250                    

GENON ESCROW CORP DEFAULTED GENON ESCROW CORP 0.0% 12-31-2040 REG 12/31/2040 9.50% 1,075,000                1,064,238             854,625                    

GEO GROUP INC NEW GEO GROUP INC NEW 5.875% DUE 10-15-2024 10/15/2024 5.88% 260,000                   260,000                 267,150                    

GEORGIA PWR CO GEORGIA PWR CO 2% DUE 09-08-2020 9/8/2020 2.00% 620,000                   619,789                 616,436                    

GEORGIAN OIL & GAS CORP JSC GEORGIAN OIL & GAS 6.75% DUE 04-26-2021 4/26/2021 6.75% 950,000                   940,120                 1,013,470                 

GEORGIAN OIL & GAS CORP JSC GEORGIAN OIL & GAS NT 144A 6.75% 26/04/2021 4/26/2021 6.75% 260,000                   271,700                 279,595                    

GEORGIAN RAILWAY LLC GEORGIAN RAILWAY LLC 7.75% 11/07/2022 7/11/2022 7.75% 2,236,000                2,379,388             2,510,769                 

GERDAU TRADE INC PVTPL GERDAU TRADE INC 4.875% DUE 10-24-2027 BEO 10/24/2027 4.88% 1,440,000                1,430,670             1,432,800                 

GETTY IMAGES INC GETTY IMAGES INC TERM LOAN B DUE 10-18-2019 BEO 10/18/2019 0.00% 3,873,687                3,432,113             3,505,687                 

GFL ENVIRONMENTAL INC PVTPL GFL ENVIRONMENTAL INC 144A 9.875% DUE 02-01-2021/03-14-2016 BEO 2/1/2021 9.88% 150,000                   152,007                 158,063                    

GIBRALTAR INDS INC GIBRALTAR INDS INC 6.25 DUE 02-01-2021 2/1/2021 6.25% 310,000                   318,525                 315,425                    

GILEAD SCIENCES INC GILEAD SCIENCES 1.85% DUE 09-04-2018 9/4/2018 1.85% 420,000                   419,954                 420,017                    

GILEAD SCIENCES INC GILEAD SCIENCES 1.85% DUE 09-20-2019 9/20/2019 1.85% 410,000                   409,857                 408,296                    

GILEAD SCIENCES INC GILEAD SCIENCES 2.55% DUE 09-01-2020 9/1/2020 2.55% 1,000,000                1,013,310             1,008,886                 

GILEAD SCIENCES INC GILEAD SCIENCES 3.65% DUE 03-01-2026 3/1/2026 3.65% 20,000                      20,650                   20,748                      

GILEAD SCIENCES INC GILEAD SCIENCES 3.7% DUE 04-01-2024 4/1/2024 3.70% 70,000                      72,464                   73,233                      

GILEAD SCIENCES INC GILEAD SCIENCES 4.75% DUE 03-01-2046 3/1/2046 4.75% 330,000                   338,219                 381,724                    

GLAXOSMITHKLINE CAP PLC GLAXOSMITHKLINE 2.85 DUE 05-08-2022 5/8/2022 2.85% 240,000                   238,368                 243,604                    

GLENCORE FDG LLC GLENCORE FDG LLC 4% DUE 03-27-2027 3/27/2027 4.00% 500,000                   505,905                 502,009                    

GLENCORE FDG LLC PVTPL GLENCORE FDG LLC GTD NT 4.625 DUE 04-29-2024 BEO 4/29/2024 4.63% 250,000                   254,375                 263,950                    

GLENCORE FDG LLC PVTPL1 GLENCORE FDG LLC GTD 4.125% DUE 05-30-2023 BEO 5/30/2023 4.13% 170,000                   174,699                 175,865                    

GLOBAL BK CORP GLOBAL BANK CORP 144A 4.5% 20/10/2021 10/20/2021 4.50% 958,000                   957,444                 978,310                    

GLOBAL BK CORP GLOBAL BK CORP 4.5% DUE 10-20-2021 10/20/2021 4.50% 240,000                   236,580                 244,488                    

GLOBAL BRASS AND COPPER, INC. GLOBAL BRASS AND COPPER, INC. INITIAL TERM LOAN DUE 07-18-2023 BEO 7/18/2023 0.00% 124,685                   124,795                 125,620                    

GLP CAP L P / GLP FING II INC GLP CAP L P / GLP 4.375% DUE 04-15-2021 4/15/2021 4.38% 370,000                   372,825                 380,175                    

GLP CAP L P / GLP FING II INC GLP CAP L P / GLP 5.375% DUE 04-15-2026 4/15/2026 5.38% 480,000                   498,594                 514,800                    

GOEASY LTD GOEASY LTD 7.875% DUE 11-01-2022 11/1/2022 7.88% 200,000                   200,000                 208,750                    

GOLDEN NUGGET INC NEW GOLDEN NUGGET INC 6.75% DUE 10-15-2024 10/15/2024 6.75% 400,000                   396,000                 407,000                    

GOLDEN NUGGET INC NEW GOLDEN NUGGET, INC INCREMENTAL TERM LOAN B 10-04-2023 10/4/2023 0.00% 159,038                   159,038                 160,088                    

GOLDEN NUGGET INC NEW PVPTL GOLDEN NUGGET INC NEW 8.75% 10-01-2025 10/1/2025 8.75% 80,000                      80,000                   84,000                      

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 2.3% DUE 12-13-2019 12/13/2019 2.30% 790,000                   789,408                 789,493                    

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 3.5% DUE 11-16-2026 11/16/2026 3.50% 1,475,000                1,472,704             1,483,635                 

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 3.85% DUE 01-26-2027 1/26/2027 3.85% 2,000,000                2,048,550             2,053,314                 

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 4% DUE 03-03-2024 3/3/2024 4.00% 90,000                      89,670                   94,422                      

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 4.25% DUE 10-21-2025 10/21/2025 4.25% 1,920,000                1,891,603             2,006,650                 

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 4.75% DUE 10-21-2045 10/21/2045 4.75% 140,000                   138,718                 160,372                    

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 5.15% DUE 05-22-2045 5/22/2045 5.15% 240,000                   242,718                 278,315                    

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 5.25% DUE 07-27-2021 7/27/2021 5.25% 230,000                   243,549                 249,272                    

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 6 DUE 06-15-2020 6/15/2020 6.00% 500,000                   541,699                 540,608                    

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 6.25% DUE 02-01-2041 2/1/2041 6.25% 550,000                   551,306                 741,179                    

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 6.75% DUE 10-01-2037 10/1/2037 6.75% 573,000                   731,648                 767,042                    

GOLDMAN SACHS GROUP INC GOLDMAN SACHS FLTG RT 3.691% DUE 06-05-2028 6/5/2028 3.69% 20,000                      20,207                   20,289                      

GOLDMAN SACHS GROUP INC GOLDMAN SACHS FLTG RT 3.71954% DUE 04-23-2021 4/23/2021 2.73% 570,000                   570,000                 584,025                    

GOLDMAN SACHS GROUP INC GOLDMAN SACHS GROUP INC 7.5 02-15-2019 MTN1 2/15/2019 7.50% 1,250,000                1,492,350             1,321,044                 

GOLDMAN SACHS GROUP INC GOLDMAN SACHS GROUP INC SR NT 2.375 01-22-2018 1/22/2018 2.38% 690,000                   692,580                 690,141                    

GOLDMAN SACHS GROUP INC MEDIUM TERM NTS GOLDMAN SACHS 3.85% DUE 07-08-2024 7/8/2024 3.85% 90,000                      89,881                   93,354                      

GOLDMAN SACHS GROUP INC MEDIUM TERM NTS GOLDMAN SACHS GROUP INC MEDIUM TERM NTS BOOK ENTRY NT 5.375% DUE 03-15-2020 3/15/2020 5.38% 1,090,000                1,229,709             1,155,761                 

GOODYEAR TIRE & RUBR CO GOODYEAR TIRE & 5.125% DUE 11-15-2023 11/15/2023 5.13% 330,000                   331,198                 344,319                    

GOODYEAR TIRE & RUBR CO GOODYEAR TIRE & FIXED 4.875% DUE 03-15-2027 3/15/2027 4.88% 175,000                   175,000                 179,156                    

GOODYEAR TIRE & RUBR CO GOODYEAR TIRE&RUBR 5% GTD SNR 31/05/2026USD 5/31/2026 5.00% 70,000                      70,000                   72,177                      

GRACE 2014-GRCE MTG TR PVTPL CMO GRACE 2014-GRCE MTG TR MTG CL A 144A 3.36870002747 DUE 06-10-28 6/10/2028 3.37% 230,000                   244,375                 235,905                    

GRAFTECH INTL LTD GRAFTECH INTL LTD 6.375% DUE 11-15-2020 11/15/2020 6.38% 750,000                   752,400                 748,125                    

GREAT PLAINS ENERGY INC GREAT PLAINS 4.85% DUE 06-01-2021 6/1/2021 4.85% 300,000                   323,118                 317,749                    

GREAT PLAINS ENERGY INC GREAT PLAINS ENERGY INC STEP DOWN DUE 06-15-2022 REG 6/15/2022 5.29% 1,000,000                1,114,800             1,087,108                 

GREEKTOWN HLDGS L L C / GREEKTOWN HLDGS GREEKTOWN HOLDINGS, L.L.C. TERM LOAN B DUE 03-21-2024 BEO 3/21/2024 0.00% 218,900                   218,353                 218,490                    

GREEN TREE FINL CORP GREEN TREE FINL 6.78% DUE 10-15-2027 10/15/2027 6.78% 249,589                   259,923                 255,028                    

GREENPOINT MTG FDG TR SER 2006-AR4 CMO GREENPOINT MTG FDG TR SER 2006-AR4 DUE 09-25-2046 REG 9/25/2046 0.38% 1                                -                          -                             

GREYSTAR REAL ESTATE PARTNERS LLC GREYSTAR REAL 5.75% 12-01-2025 12/1/2025 5.75% 200,000                   200,000                 206,000                    
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GRIFFON CORP PVTPL GRIFFON CORP 5.25% 03-01-202 2 3/1/2022 5.25% 80,000                      80,800                   80,800                      

GRINDING MEDIA INC / MC GRINDING MEDIA C GRINDING MEDIA INC 7.375% DUE 12-15-2023 12/15/2023 7.38% 990,000                   1,029,019             1,062,963                 

GROUP 1 AUTOMOTIVE INC GROUP 1 AUTOMOTIVE 5% DUE 06-01-2022 6/1/2022 5.00% 395,000                   393,428                 406,850                    

GROUP 1 AUTOMOTIVE INC GROUP 1 AUTOMOTIVE 5.25% DUE 12-15-2023 12/15/2023 5.25% 285,000                   284,288                 294,263                    

GS MTG SECS CORP CMO GS MTG SECS CORP SER 2004-7 CL B1 DUE 06-25-2034 BEO 6/25/2034 3.19% 227,465                   220,046                 208,586                    

GS MTG SECS TR 2013-GCJ16 CMO GS MTG SECS TR 2013-GCJ16 COML MTG PASSTHRU CTF CL B 5.161 DUE 11-01-2046 11/10/2046 5.16% 130,000                   133,891                 139,635                    

GS MTG SECS TR 2015-GC30 GS MTG SECS COML MTG PASSTHRU CTF TR 2015-GC30 CL A-S 3.777% DUE 05-10-2050 5/10/2050 3.78% 180,000                   185,390                 187,235                    

GTLK EUROPE LTD GTLK EUROPE DAC 5.95% GTD SNR 19/07/21 USD 7/19/2021 5.95% 1,170,000                1,196,852             1,240,036                 

GTT COMMUNICATIONS INC GTT COMMUNICATIONS 7.875% DUE 12-31-2024 12/31/2024 7.88% 1,580,000                1,640,332             1,666,900                 

GUITAR CTR INC PVTPL GUITAR CTR INC SR SECD NT 6.5 DUE 04-15-2019 4/15/2019 6.50% 375,000                   343,438                 346,875                    

GUITAR CTR INC PVTPL GUITAR CTR INC SR UNSECURED NT 9.625 04-15-2020 4/15/2020 9.63% 250,000                   241,324                 140,000                    

GULFPORT ENERGY CORP GULFPORT ENERGY CORP 6.0% 10-15-2024 10/15/2024 6.00% 735,000                   737,063                 735,000                    

GULFPORT ENERGY CORP GULFPORT ENERGY CORP 6.375% 05-15-2025 5/15/2025 6.38% 505,000                   506,413                 507,525                    

GULFPORT ENERGY CORP PVTPL GULFPORT ENERGY CORP 6.375% 01-15-2026 1/15/2026 6.38% 285,000                   285,063                 285,713                    

GYPSUM INDUSTRIES LTD. GYP HOLDINGS III CORP TERM LOAN SENIOR SECURED 04-01-2023 4/1/2023 0.00% 572,280                   571,437                 574,247                    

H & E EQUIP SVCS INC PVTPL H & E EQUIP SVCS INC 5.625% 09-01-2025 9/1/2025 5.63% 1,185,000                1,209,113             1,238,325                 

H B P W H BLDG CO H B FULLER COMPANY TERM LOAN SENIOR SECURED DUE 10-20-2024 BEO 10/20/2024 0.00% 228,925                   228,353                 229,625                    

HALLIBURTON CO HALLIBURTON CO 3.25% DUE 11-15-2021 11/15/2021 3.25% 380,000                   392,358                 387,073                    

HALLIBURTON CO HALLIBURTON CO 3.8% DUE 11-15-2025 11/15/2025 3.80% 200,000                   199,773                 207,853                    

HALLIBURTON CO HALLIBURTON CO 4.85% DUE 11-15-2035 11/15/2035 4.85% 40,000                      40,970                   44,874                      

HALLIBURTON CO HALLIBURTON CO 5% DUE 11-15-2045 11/15/2045 5.00% 230,000                   237,778                 264,123                    

HANESBRANDS INC HANESBRANDS INC 4.625% DUE 05-15-2024 5/15/2024 4.63% 260,000                   264,300                 265,200                    

HANESBRANDS INC PVTPL HANESBRANDS INC SR 144A 4.875% DUE 05-15-2026/05-06-2016 BEO 5/15/2026 4.88% 120,000                   122,550                 123,000                    

HARLAND CLARKE HLDGS CORP PVTPL HARLAND CLARKE HLDGS CORP SR SECD 8.375% DUE 08-15-2022 BEO 8/15/2022 8.38% 250,000                   262,344                 259,613                    

HARRIS CORP DEL HARRIS CORP DEL 5.054% DUE 04-27-2045 4/27/2045 5.05% 240,000                   246,639                 282,270                    

HBOS PLC MEDIUM TERM SUB NTS BOOK ENTRY PVTPL HBOS PLC MED TRM SUB NTS BK ENTRY TRANCHE # SB 00008 6.75 5-21-2018 BEO 5/21/2018 6.75% 480,000                   551,870                 488,138                    

HCA INC HCA INC 4.5% DUE 02-15-2027 2/15/2027 4.50% 180,000                   181,725                 180,900                    

HCA INC HCA INC 5% DUE 03-15-2024 3/15/2024 5.00% 400,000                   405,603                 416,000                    

HCA INC HCA INC 5.25% DUE 04-15-2025 4/15/2025 5.25% 665,000                   665,823                 703,238                    

HCA INC HCA INC 5.25% DUE 06-15-2026 6/15/2026 5.25% 170,000                   169,563                 180,200                    

HCA INC HCA INC 5.375% DUE 02-01-2025 2/1/2025 5.38% 1,305,000                1,330,040             1,350,675                 

HCA INC HCA INC 5.5% DUE 06-15-2047 6/15/2047 5.50% 390,000                   390,225                 389,025                    

HEALTHSOUTH CORP HEALTHSOUTH CORP 5.75 DUE 11-01-2024 11/1/2024 5.75% 515,000                   528,775                 527,231                    

HECLA MNG CO HECLA MNG CO 6.875% DUE 05-01-2021 5/1/2021 6.88% 550,000                   551,670                 563,750                    

HEINZ H J CO PVTPL HEINZ H J CO 4.875% DUE 02-15-2025 2/15/2025 4.88% 1,254,000                1,329,025             1,329,444                 

HEINZ H J FIN CO PVTPL HEINZ H J FIN CO GTD NT 144A 7.125% DUE 08-01-2039 BEO 8/1/2039 7.13% 130,000                   173,875                 175,975                    

HELIX GEN FUNDING LLC HELIX GEN FUNDING, LLC TERM LOAN DUE 03-09-2024 BEO 3/10/2024 0.00% 130,753                   130,593                 131,039                    

HERC RENTALS INC PVTPL HERC RENTALS INC BNDS 7.75% DUE 06-01-2024 6/1/2024 7.75% 148,000                   160,256                 162,430                    

HERTZ CORP HERTZ CORP 2.96% DUE 10-25-2021 10/25/2021 2.96% 1,530,000                1,524,130             1,527,171                 

HERTZ CORP HERTZ CORP 3.56% DUE 10-25-2021 10/25/2021 3.56% 1,000,000                996,156                 994,494                    

HERTZ CORP HERTZ CORP 5.875 DUE 10-15-2020 10/15/2020 5.88% 200,000                   196,667                 200,500                    

HERTZ VEH FING II LP PVTPL HERTZ VEH FING II LP 2.27% AST BKD 144A SER 16-3A CL A DUE 07-25-20 7/25/2020 2.27% 790,000                   787,007                 786,204                    

HESS INFRASTRUCTURE PARTNERS LP PVTPL HESS INF PART / FIN CORP 5.625% 2-01-2026 2/15/2026 5.63% 540,000                   545,438                 557,550                    

HEWLETT PACKARD CO HEWLETT PACKARD CO 4.375% DUE 09-15-2021 9/15/2021 4.38% 1,000,000                1,069,920             1,052,599                 

HEWLETT PACKARD ENTERPRISE CO HEWLETT PACKARD STEP CPN 2.85% DUE 10-05-2018 10/5/2018 2.85% 850,000                   848,912                 854,096                    

HEXION U S FIN CORP HEXION U S FIN 6.625 DUE 04-15-2020 4/15/2020 6.63% 5,530,000                5,059,544             4,963,175                 

Hfotco LLC HFOTCO LLC TRANCHE B TERM LOAN DUE 08-19-2021 BEO 8/19/2021 0.00% 364,914                   363,090                 368,107                    

HIGH RIDGE BRANDS CO HI RIDGE BRANDS CO 8.875% DUE 03-15-2025 3/15/2025 8.88% 2,990,000                2,937,900             2,661,100                 

HILCORP ENERGY I L P / HILCORP FIN CO PVTPL HILCORP ENERGY I L P / HILCORP FINCO 5 DUE 12-01-2024/07-09-2014 BEO 12/1/2024 5.00% 300,000                   300,000                 297,000                    

HILL-ROM HLDGS INC HILL-ROM HLDGS INC 5.75% DUE 09-01-2023 9/1/2023 5.75% 315,000                   318,061                 329,569                    

HILTON DOMESTIC OPER CO INC HILTON DOMESTIC FIXED 4.25% DUE 09-01-2024 9/1/2024 4.25% 225,000                   225,000                 227,250                    

HILTON WORLDWIDE FIN LLC / HILTON WORLDW HILTON WORLDWIDE FIXED 4.625% DUE 04-01-2025 4/1/2025 4.63% 750,000                   780,000                 770,625                    

HILTON WORLDWIDE FIN LLC / HILTON WORLDW HILTON WORLDWIDE FIXED 4.875% DUE 04-01-2027 4/1/2027 4.88% 200,000                   212,388                 209,250                    

HOLLY ENERGY PARTNERS L P / HOLLY ENERGY PVTPL HOLLY ENERGY PARTNERS L P/HOLLY ENERGY SR NT 144A 6% DUE 08-01-2024 BEO 8/1/2024 6.00% 290,000                   295,056                 302,325                    

HOLOGIC INC PVTPL HOLOGIC INC 4.375% 10-15-2025 10/15/2025 4.38% 160,000                   160,000                 162,400                    

HOLOGIC INC PVTPL HOLOGIC INC BNDS 5.25% DUE 07-15-2022 7/15/2022 5.25% 390,000                   391,206                 403,650                    

HOME DEPOT INC HOME DEPOT INC 2% DUE 04-01-2021 4/1/2021 2.00% 1,600,000                1,594,304             1,584,227                 

HOME EQUITY MTG LN ASSET BACKED TR SER I HOME EQTY MTG LN AST BACKED TR SER I ASTBACKED CTF CL 2A-4A 04-25-2037 REG 4/25/2037 1.87% 1,154,035                510,661                 1,050,001                 

HOMESTAR MTG ACCEP CORP CMO HOMESTAR MTG ACCEP CORP 2004-2 CL M-1 FLTG DUE 06-25-2034 6/25/2034 2.42% 642,675                   632,232                 631,591                    

HONEYWELL INTL INC HONEYWELL INTL INC 1.4% DUE 10-30-2019 10/30/2019 1.40% 1,525,000                1,523,795             1,508,481                 

HORIZON PHARMA INC HORIZON PHARMA INC 6.625% DUE 05-01-2023 5/1/2023 6.63% 510,000                   519,573                 507,450                    

HOST HOTELS & RESORTS L P HOST HOTELS & 6% DUE 10-01-2021 10/1/2021 6.00% 750,000                   861,585                 824,470                    

HOST HOTELS & RESORTS L P HOST HOTELS & RESORTS L P SR NT SER B 5.25 03-15-2022 3/15/2022 5.25% 540,000                   596,945                 581,466                    

HOWARD HUGHES CORP HOWARD HUGHES CORP 5.375% DUE 03-15-2025 3/15/2025 5.38% 520,000                   521,788                 533,000                    

HSBC BK PLC HSBC BK PLC NT FLTG RATE 144A DUE 05-15-2018 BEO 5/15/2018 2.06% 900,000                   900,000                 901,490                    

HSBC FIN CORP HSBC FIN CORP 6.676% DUE 01-15-2021 1/15/2021 6.68% 110,000                   133,241                 122,299                    

HSBC HLDGS PLC HSBC HLDGS PLC 3.4% DUE 03-08-2021 3/8/2021 3.40% 660,000                   658,495                 674,584                    

HSBC HLDGS PLC HSBC HLDGS PLC 4.25% DUE 08-18-2025 8/18/2025 4.25% 950,000                   923,746                 985,176                    

HSBC HLDGS PLC HSBC HLDGS PLC 4.3% DUE 03-08-2026 3/8/2026 4.30% 740,000                   778,752                 786,753                    

HSBC HLDGS PLC HSBC HLDGS PLC 6.375% DUE 03-29-2049 3/29/2049 6.38% 220,000                   220,000                 236,500                    

HSBC HLDGS PLC HSBC HLDGS PLC RESETTING PERP SUB 6.375 DUE 12-29-2049 12/29/2049 6.38% 490,000                   490,000                 521,850                    

HSBC HLDGS PLC HSBC HOLDINGS PLC 4.25 NTS 03-14-2024 USD1000 3/14/2024 4.25% 260,000                   258,284                 271,591                    

HSBC USA INC NEW HSBC USA INC NEW FRNS VAR RT DUE 09-24-2018 9/24/2018 2.56% 660,000                   660,000                 663,433                    

HUDBAY MINERALS INC PVTPL HUDBAY MINERALS INC 7.625% DUE 01-15-2025 BEO 1/15/2025 7.63% 250,000                   255,525                 273,750                    

HUDBAY MINERALS INC PVTPL HUDBAY MINERALS INC HUDBAY MINERALS 7.25% DUE 01-15-2023 BEO 1/15/2023 7.25% 110,000                   111,900                 116,600                    

HUGHES SATELLITE SYS CORP HUGHES SATELLITE 5.25% DUE 08-01-2026 8/1/2026 5.25% 555,000                   561,375                 566,100                    

HUGHES SATELLITE SYS CORP HUGHES SATELLITE 6.5% DUE 06-15-2019 6/15/2019 6.50% 213,000                   213,000                 222,585                    

HUGHES SATELLITE SYS CORP HUGHES SATELLITE 6.625% DUE 08-01-2026 8/1/2026 6.63% 295,000                   298,712                 309,013                    

HUGHES SATELLITE SYS CORP HUGHES SATELLITE 7.625% DUE 06-15-2021 6/15/2021 7.63% 735,000                   774,678                 812,175                    

HUMANA INC HUMANA INC 2.5% DUE 12-15-2020 12/15/2020 2.50% 340,000                   339,816                 339,740                    

HUMANA INC HUMANA INC 3.15 DUE 12-01-2022 12/1/2022 3.15% 990,000                   1,010,721             996,578                    

HUMANA INC HUMANA INC 4.625 DUE 12-01-2042 12/1/2042 4.63% 100,000                   97,912                   109,113                    

HUMANA INC HUMANA INC 4.8% DUE 03-15-2047 3/15/2047 4.80% 10,000                      10,341                   11,275                      

HUMANA INC HUMANA INC 4.95% DUE 10-01-2044 10/1/2044 4.95% 60,000                      62,965                   69,106                      

HUMANA INC HUMANA INC FIXED 3.95% DUE 03-15-2027 3/15/2027 3.95% 150,000                   150,879                 155,308                    

HYATT HOTELS CORP HYATT HOTELS CORP 4.85% DUE 03-15-2026 3/15/2026 4.85% 1,300,000                1,298,960             1,417,715                 

ICAHN ENTERPRISES L P / ICAHN ENTERPRISE ICAHN ENTERPRISES 5.875% DUE 02-01-2022 2/1/2022 5.88% 175,000                   168,438                 177,188                    

ICD SUKUK CO LTD ICD SUKUK CO LTD 5.0% 01/02/2027 2/1/2027 5.00% 2,400,000                2,517,855             2,494,975                 

IHS MARKIT LTD IHS MARKIT LTD 4.75% DUE 02-15-2025 2/15/2025 4.75% 220,000                   232,100                 232,100                    

IHS MARKIT LTD PVTPL IHS MARKIT LTD 144A 5% DUE 11-01-2022/07-28-2016 11/1/2022 5.00% 1,015,000                1,023,099             1,100,463                 

IMMUCOR INC IMMUCOR, INC. (FKA IVD ACQUISITION CORPORATION) TL 06-25-2021 BEO 6/25/2021 0.00% 479,398                   439,477                 486,589                    

IMPAC CMB TR 2007-A IMPAC CMB TR 2007-A COLL AST BACKED BD CL M-1 144A 05-25-2037 BEO 5/25/2037 2.35% 1,301,018                1,209,540             1,211,922                 

IMS HEALTH INC PVTPL IMS HEALTH INC SR 5.0% DUE 10-15-2026/09-28-2016 BEO 10/15/2026 5.00% 590,000                   597,175                 604,750                    

INCEPTION MERGER SUB INC PVTPL INCEPTION MRGR/RACKSPACE 8.625% 11-15-2024 11/15/2024 8.63% 300,000                   319,750                 320,250                    

INEOS GROUP HLDGS S A PVTPL INEOS GROUP HLDGS S A 5.625% 08-01-2024 8/1/2024 5.63% 275,000                   275,000                 286,688                    

INFOR SOFTWARE PARENT LLC / INFOR SOFTWA PVTPL INFOR SOFTWARE PARENT LLC SR CONTIN CASH PAY NT 7.125 DUE 05-01-2021 5/1/2021 7.13% 100,000                   103,250                 102,250                    
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ING U S INC ING U S INC 2.9 DUE 02-15-2018 REG 2/15/2018 2.90% 473,000                   484,252                 473,462                    

INGLES MKTS INC INGLES MKTS INC 5.75% DUE 06-15-2023 6/15/2023 5.75% 350,000                   351,824                 353,500                    

INGRAM MICRO INC INGRAM MICRO INC STEP CPN 4.95% DUE 12-15-2024 12/15/2024 5.45% 250,000                   250,406                 248,296                    

INKIA ENERGY LTD PVTPL INKIA ENERGY LTD SR NT 144A 5.875%11-09-2022 11/9/2027 5.88% 1,100,000                1,100,000             1,106,336                 

INSTITUTIONAL SHAREHOLDER SVCS INC INSTITUTIONAL SHAREHOLDER SVCS INC SENIOR SECURED DUE 10-04-2024 10/4/2024 0.00% 22,833                      22,813                   22,871                      

INSTITUTIONAL SHAREHOLDER SVCS INC INSTITUTIONAL SHAREHOLDER SVCS INC TERM LOAN SENIOR SECURED DUE 10-04-2024 BEO 10/4/2024 0.00% 251,167                   250,942                 252,004                    

INSTITUTIONAL SHAREHOLDER SVCS INC INSTITUTIONAL SHAREHOLDER SVCS INC TERM LOAN SENIOR SECURED DUE 10-06-2025 BEO 10/6/2025 0.00% 70,000                      70,003                   70,350                      

INTEL CORP INTEL CORP 3.7% DUE 07-29-2025 7/29/2025 3.70% 60,000                      59,911                   63,345                      

INTEL CORP PVTPL INTEL CORP INTEL CORP 3.734% 12-08-2047 12/8/2047 3.73% 54,000                      44,821                   56,076                      

INTELSAT JACKSON HLDGS S A INTELSAT JACKSON 7.5% DUE 04-01-2021 4/1/2021 7.50% 150,000                   157,953                 136,500                    

INTELSAT JACKSON HLDGS S A INTELSAT JACKSON HLDGS S A 7.25 DUE 10-15-2020/10-15-2015 REG 10/15/2020 7.25% 350,000                   314,844                 329,000                    

INTERNATIONAL AUTOMOTIVE COMPONENTS GROU PVTPL INTL AUTOMOTIVE COMPONENTS GROU SRSECD NT 144A 9.125 DUE 06-01-2018 6/1/2018 9.13% 480,000                   473,100                 475,200                    

INTERNATIONAL BUSINESS MACHS CORP INTL BUSINESS 1.9% DUE 01-27-2020 1/27/2020 1.90% 900,000                   899,136                 895,878                    

INTERNATIONAL GAME TECHNOLOGY PLC PVTPL INTERNATIONAL GAME TECHNOLOGY PLC SR SECD 6.5% DUE 02-15-2025 2/15/2025 6.50% 300,000                   324,750                 335,250                    

INTERNATIONAL LEASE FIN CORP INTL LEASE FIN 5.875% DUE 08-15-2022 8/15/2022 5.88% 1,420,000                1,603,313             1,573,171                 

INTESA SANPAOLO S P A PVTPL INTESA SANPAOLO S P A 144A BD 5.017% DUE 06-26-2024 REG 6/26/2024 5.02% 760,000                   769,427                 778,181                    

INTESA SANPAOLO S P A PVTPL INTESA SANPAOLO S P A RCPTS CL X 144A 3.125% DUE 07-14-2022 BEO 7/14/2022 3.13% 300,000                   299,532                 297,837                    

INTESA SANPAOLO S P A PVTPL INTESA SANPAOLO S P A RCPTS CL X 144A 3.875% DUE 07-14-2027 BEO 7/14/2027 3.88% 410,000                   410,303                 409,808                    

INTESA SANPAOLO S P A PVTPL INTESA SANPAOLO S P A RCPTS CL X 144A 5.71% DUE 01-15-2026 BEO 1/15/2026 5.71% 200,000                   214,836                 210,697                    

INTREPID AVIATION GROUP HLDGS LLC / INTR PVTPL INTREPID AVIATION GROUP HLDGS LLC SR NT 6.875 DUE 02-15-2019 2/15/2019 6.88% 250,000                   234,063                 248,125                    

ITAU UNIBANCO HLDG S A GRAND CAYMAN BRH PVTPL ITAU UNIBANCO HLDG S A GRAND CAYMAN BRH 6.125% 12-31-2040 12/31/2040 6.13% 880,000                   880,000                 879,600                    

ITAU UNIBANCO HLDG SA MEDIUM TERM NTS BO ITAU UNIBANCO HLDG 2.85% DUE 05-26-2018 5/26/2018 2.85% 1,090,000                1,089,684             1,091,090                 

ITRON INC PVTPL ITRON INC 5% 01-15-2026 1/15/2026 5.00% 210,000                   211,621                 210,788                    

J P MORGAN CHASE & CO MEDIUM TERM SR NTS J P MORGAN CHASE & CO MEDIUM TERM SR NTS 1.7% DUE 03-01-2018 3/1/2018 1.70% 190,000                   189,951                 189,982                    

J P MORGAN CHASE COML MTG SECS TR 2012-H J P MORGAN CHASE 3.0934% DUE 07-05-2032 7/5/2032 3.09% 1,406,820                1,481,967             1,429,775                 

J P MORGAN CHASE COML MTG SECS TR 2014-P PVTPL CMO J P MORGAN CHASE COML MTG SECS 2014-PHH CL C FLTG RT DUE 08-15-2027 8/15/2027 3.83% 190,000                   190,475                 190,000                    

J P MORGAN CHASE COML MTG SECS TR 2014-P PVTPL CMO J P MORGAN CHASE SER 2014-PHH CL A FLTG 08-15-2027 BEO 8/15/2027 2.93% 450,000                   448,172                 450,000                    

J P MORGAN CHASE COML MTG SECS TR 2015-U J P MORGAN CHASE 2.9332% DUE 09-05-2032 9/5/2032 2.93% 450,000                   463,500                 454,033                    

J P MORGAN MTG TR 2017-5 PVTPL J P MORGAN MTG TR SER 2017-5 CL A-2 FLTG 12-15-2047 10/26/2048 3.19% 1,138,986                1,133,026             1,133,049                 

J2 CLOUD LLC/GLOBAL INC PVTPL J2 CLOUD LLC/GLOBAL INC 6.0% 07-15-2025 7/15/2025 6.00% 630,000                   630,925                 663,075                    

JACK OHIO FIN LLC / JACK OHIO FIN 1 CORP JACK OH FIN LLC / 10.25% DUE 11-15-2022 11/15/2022 10.25% 1,450,000                1,477,675             1,584,125                 

JACK OHIO FIN LLC / JACK OHIO FIN 1 CORP JACK OH FIN LLC / 6.75% DUE 11-15-2021 11/15/2021 6.75% 305,000                   305,000                 321,013                    

JACKSON MILL CLO LTD / JACKSON MILL CLO PVTPL JACKSON ML CLO LTD/JACKSON ML CLO LLC SR NT CL A 144A 3C7 FLTG 04-15-2027 4/15/2027 2.90% 300,000                   297,720                 300,345                    

JACOBS ENTMT INC PVTPL JACOBS ENTMT INC SR SECD NT 7.875% 02-01-2024 2/1/2024 7.88% 132,000                   133,929                 141,240                    

JAGUAR HLDG CO II /PHARMACEUTICAL PROD D PVTPL JAGUAR HLDG CO II/PHARMACEUTICAL 6.375% DUE 08-01-2023 8/1/2023 6.38% 255,000                   266,453                 257,550                    

JAMES HARDIE INTL FIN DESIGNATED ACTIVIT PVTPL JAMES HARDIE INTL FIN DESIGNATED ACTIVIT 4.75% 01-15-2025 1/15/2025 4.75% 300,000                   301,075                 302,250                    

JANE BUTEL CORP JANE STREET GROUP, LLC USD TERM LOAN SENIOR SECURED 08-11-2022 8/11/2022 0.00% 104,426                   105,855                 105,470                    

JDA ESCROW LLC / JDA BD FIN INC PVTPL JDA ESCR LLC / JDA BD FIN INC SRNT144A 7.375 DUE 10-15-2024/10-06-2016BEO 10/15/2024 7.38% 2,290,000                2,341,063             2,398,775                 

JEFFERIES FIN LLC / JFIN CO-ISSUER CORP JEFFERIES FIN LLC 7.25% DUE 08-15-2024 8/15/2024 7.25% 200,000                   200,000                 205,250                    

JEFFERIES FIN LLC / JFIN CO-ISSUER CORP PVTPL JEFFERIES FIN LLC/JFIN CO-ISSUER CORP 7.5% DUE 04-15-2021 4/15/2021 7.50% 200,000                   208,250                 207,000                    

JELD-WEN JELD-WEN INC. USD TERM LOAN 12-07-2024 12/7/2024 3.50% 125,000                   125,000                 125,339                    

JELD-WEN INC PVTPL JELD-WEN INC SR NT 4.625% 12-15-2025 12/15/2025 4.63% 110,000                   110,325                 110,825                    

JELD-WEN INC PVTPL JELD-WEN INC SR NT 4.875% 12-15-2027 12/15/2027 4.88% 160,000                   160,666                 161,600                    

JFIN CLO 2016 LTD / JFIN CLO 2016 LLC PVTPL JFIN CLO 2016 LTD/JFIN CLO 2016 LLC SR SECD NT CL A-1 FLTG 07-27-2028 7/27/2028 3.12% 400,000                   400,000                 401,977                    

JOHNSON & JOHNSON JOHNSON & JOHNSON 2.25% DUE 03-03-2022 3/3/2022 2.25% 1,100,000                1,097,008             1,098,627                 

JOHNSON & JOHNSON JOHNSON & JOHNSON 2.45% DUE 03-01-2026 3/1/2026 2.45% 250,000                   246,385                 243,794                    

JOHNSON & JOHNSON JOHNSON & JOHNSON 3.625% DUE 03-03-2037 3/3/2037 3.63% 590,000                   583,342                 623,324                    

JOSEPH T RYERSON & SON INC JOSEPH T RYERSON & 11% DUE 05-15-2022 5/15/2022 11.00% 750,000                   766,800                 839,063                    

JP MORGAN ALTERNATIVE LN TR 2006-A2 CMO JP MORGAN ALTERNATIVE LN TR 2006-A2 CL 2-A-1 DUE 05-25-2036 REG 5/25/2036 3.54% 380,375                   382,587                 324,846                    

JP MORGAN CHASE COMMERCIAL MORTGAGE SEC PVTPL CMO JP MORGAN CHASE SEC TRUST SER 2015-FL7 CL D DUE 05-15-2028 BEO 5/15/2028 5.23% 200,000                   196,000                 195,010                    

JPMBB COML MTG SECS TR 2013-C15 JPMBB COML MTG FLTG RT 5.24817% DUE 11-15-2045 11/15/2045 5.08% 90,000                      90,449                   94,157                      

JPMBB COML MTG SECS TR 2013-C17 CMO JPMBB COML MTG SECS TR 2013-C17 CL A-SB 3.705 01-15-2047 REG 1/15/2047 3.71% 240,000                   255,244                 248,765                    

JPMBB COML MTG SECS TR 2013-C17 CMO JPMBB COML MTG SECS TR 2013-C17 COMLMTG PASSTHRU CTF CL B DUE 01-15-2047 REG 1/15/2047 4.88% 50,000                      50,910                   52,860                      

JPMBB COML MTG SECS TR 2014-C25 JPMBB COML MTG 1.5207% DUE 11-15-2047 11/15/2047 1.52% 285,449                   285,449                 284,421                    

JPMBB COML MTG SECS TR 2014-C25 JPMBB COML MTG 4.0651% DUE 11-15-2047 11/15/2047 4.07% 60,000                      61,800                   62,731                      

JPMBB COML MTG SECS TR 2015-C28 CMO JPMBB COML MTG SECS TR 2015-C28 COML CTF A-4 3.2274 DUE 10-15-2048 REG 10/15/2048 3.23% 1,010,000                1,019,153             1,022,518                 

JPMBB COML MTG SECS TR 2015-C30 JPMBB COML MTG 3.8218% DUE 07-15-2048 7/15/2048 3.82% 790,000                   813,696                 829,906                    

JPMBB COML MTG SECS TR 2015-C31 CMO JPMBB COMM MTG SECS TST SER 2015-C31 CL A3 3.8014% 08-15-2048 8/15/2048 3.80% 810,000                   834,298                 848,886                    

JPMBB COML MTG SECS TR 2015-C31 JPMBB COML MTG SECS TR 2015-C31 CL A-S 4.1058% DUE 08-15-2048 REG 8/15/2048 4.11% 300,000                   308,998                 313,614                    

JPMCC COML MTG SECS TR 2016-JP3 CMO JPMCC COML MTG SECS TR SER 2016-JP3 CL A5 2.8704% 08-15-2049 8/15/2049 2.87% 660,000                   679,797                 648,327                    

JPMDB COML MTG SECS TR 2017-C5 CMO JPMDB COML MTG SECS TR 2017-C5 MTG CL C 4.5122% DUE 03-15-2050 3/15/2050 4.51% 380,000                   391,398                 393,604                    

JPMDB COML MTG SECS TR 2017-C7 CMO JPMDB COML MTG SECS SR 2017-C7 CL A-5 3.4092% DUE 10-15-2050 10/15/2050 3.41% 1,100,000                1,132,995             1,128,048                 

JPMORGAN CHASE & CO JPMORGAN CHASE & 1.625% DUE 05-15-2018 5/15/2018 1.63% 850,000                   845,988                 849,444                    

JPMORGAN CHASE & CO JPMORGAN CHASE & 4.35% DUE 08-15-2021 8/15/2021 4.35% 70,000                      71,572                   74,243                      

JPMORGAN CHASE & CO JPMORGAN CHASE & 4.4% DUE 07-22-2020 7/22/2020 4.40% 300,000                   301,062                 315,161                    

JPMORGAN CHASE & CO JPMORGAN CHASE & 4.95% DUE 06-01-2045 6/1/2045 4.95% 240,000                   239,309                 278,942                    

JPMORGAN CHASE & CO JPMORGAN CHASE & 6.3% DUE 04-23-2019 4/23/2019 6.30% 650,000                   754,390                 684,318                    

JPMORGAN CHASE & CO JPMORGAN CHASE & CO 3.875 09-10-2024 9/10/2024 3.88% 890,000                   891,490                 928,379                    

JPMORGAN CHASE & CO JPMORGAN CHASE & CO 4.25% 10-01-2027 10/1/2027 4.25% 90,000                      96,448                   95,657                      

JPMORGAN CHASE & CO JPMORGAN CHASE & CO FORMERLY J P MORGAN NT 6.4 DUE 05-15-2038 BEO 5/15/2038 6.40% 1,075,000                1,402,537             1,479,136                 

JPMORGAN CHASE & CO JPMORGAN CHASE & FLTG RT 6.125% DUE 12-31-2049 12/31/2049 6.13% 1,850,000                1,853,070             2,025,750                 

JPW INDS HLDG CORP PVTPL JPW INDS HLDG CORP SR SECD NT 9.0% 10-01-2024 10/1/2024 9.00% 2,220,000                2,220,000             2,319,900                 

KABBAGE ASSET SECURITIZATION LLC PVTPL KABBAGE FUNDING LLC SER 17-1 CL B 5.794% 03-15-2022 BEO 3/15/2022 5.79% 1,000,000                999,985                 1,030,068                 

KAISA GROUP HOLDINGS LIMITED KAISA GROUP HLDGS 0% MTN 31/12/22 USD1000 6/30/2022 8.50% 900,000                   904,063                 872,801                    

KAR AUCTION SVCS INC PVTPL KAR AUCTION SVCS INC 5.125% DUE 06-01-2025 BEO 6/1/2025 5.13% 100,000                   100,000                 102,500                    

KAZAKHSTAN TEMIR ZHOLY NATL CO JSC PVTPL KAZAKHSTAN TEMIR ZHOLY NATL CO JSCGTD NT 4.85% DUE 11-17-2027 BEO 11/17/2027 4.85% 1,650,000                1,666,412             1,719,680                 

KAZMUNAIGAZ FIN SUB BV GTD GLOBAL MEDIUM PVTPL KAZMUNAIGAZ FIN SUB BV GTD GLOBAL MEDIUM 4.75% DUE 04-19-2027 BEO 4/19/2027 4.75% 5,175,000                5,213,160             5,448,758                 

KAZMUNAYGAS NATIONAL PVTPL KAZMUNAYGAS NATIONAL CO 5.75% DUE 04-19-2047 BEO 4/19/2047 5.75% 2,670,000                2,605,146             2,844,885                 

KCA DEUTAG UK FIN PLC PVTPL KCA DEUTAG UK FIN PLC 9.875% DUE 04-01-2022 BEO 4/1/2022 9.88% 250,000                   246,415                 265,000                    

KEHE DISTRS LLC / KEHE FIN CORP KEHE DISTRS LLC / 7.625% DUE 08-15-2021 8/15/2021 7.63% 405,000                   424,102                 406,013                    

KERR MCGEE CORP KERR MCGEE CORP 7.875% DUE 09-15-2031 9/15/2031 7.88% 220,000                   295,207                 292,304                    

KFC HLDG CO / PIZZA HUT HLDGS LLC / TACO PVTPL KFC HLDG / PIZZA HUT / TACO 4.75% DUE 06-01-2027 6/1/2027 4.75% 150,000                   150,000                 153,375                    

KFC HLDG CO / PIZZA HUT HLDGS LLC / TACO PVTPL KFC HLDG CO / PIZZA HUT HLDGS LLC / 144A 5.0%06-01-2024 6/1/2024 5.00% 320,000                   323,938                 330,000                    

KFC HLDG CO / PIZZA HUT HLDGS LLC / TACO PVTPL KFC HLDG CO/PIZZA HUT HLDGS LLC/TACO 144A BNDS 5.25% DUE 06-01-26 6/1/2026 5.25% 715,000                   730,438                 752,538                    

KILROY RLTY L P KILROY RLTY L P 4.375% DUE 10-01-2025 10/1/2025 4.38% 1,000,000                1,044,330             1,049,072                 

KINDER MORGAN ENERGY PARTNERS L P KINDER MORGAN ENERGY PARTNERS L P 3.5 DUE 09-01-2023 9/1/2023 3.50% 190,000                   157,605                 190,122                    

KINDER MORGAN INC DEL KINDER MORGAN INC 5.3% DUE 12-01-2034 12/1/2034 5.30% 140,000                   109,620                 149,347                    

KISSNER HLDGS LP / KISSNER MLG CO LTD / PVTPL KISSNER HLDGS LP/KISSNER MLG CO LTD/ 8.375% DUE 12-01-2022 BEO 12/1/2022 8.38% 290,000                   290,750                 292,900                    

KKR GROUP FIN CO II LLC PVTPL KKR GROUP FIN CO II LLC 5.5 DUE 02-01-2043 2/1/2043 5.50% 20,000                      20,365                   23,241                      

KLX INC KLX INC 5.875% DUE 12-01-2022 12/1/2022 5.88% 555,000                   554,050                 581,196                    

KOPPERS INC PA PVTPL KOPPERS INC PA 6.0% DUE 02-15-2025 BEO 2/15/2025 6.00% 305,000                   321,550                 323,300                    

KRAFT FOODS GROUP INC KRAFT FOODS GROUP 3.5% DUE 06-06-2022 6/6/2022 3.50% 150,000                   148,650                 153,489                    

KRAFT FOODS GROUP INC KRAFT FOODS GROUP 5% DUE 06-04-2042 6/4/2042 5.00% 30,000                      30,757                   32,191                      

KRAFT FOODS GROUP INC KRAFT FOODS GROUP 5.375% DUE 02-10-2020 2/10/2020 5.38% 114,000                   114,000                 120,783                    

KRAFT HEINZ FOODS CO KRAFT HEINZ FOODS 2.8% DUE 07-02-2020 7/2/2020 2.80% 675,000                   684,774                 678,891                    

KRAFT HEINZ FOODS CO KRAFT HEINZ FOODS 3% DUE 06-01-2026 6/1/2026 3.00% 80,000                      76,672                   76,982                      
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KRAFT HEINZ FOODS CO KRAFT HEINZ FOODS 3.95% DUE 07-15-2025 7/15/2025 3.95% 70,000                      69,907                   72,301                      

KRAFT HEINZ FOODS CO KRAFT HEINZ FOODS 4.375% DUE 06-01-2046 6/1/2046 4.38% 150,000                   141,342                 148,583                    

KRAFT HEINZ FOODS CO KRAFT HEINZ FOODS 5% DUE 07-15-2035 7/15/2035 5.00% 60,000                      59,429                   65,506                      

KRAFT HEINZ FOODS CO KRAFT HEINZ FOODS 5.2% DUE 07-15-2045 7/15/2045 5.20% 70,000                      72,450                   77,001                      

KROGER CO KROGER CO 2.6% DUE 02-01-2021 2/1/2021 2.60% 1,000,000                1,018,940             1,001,046                 

KROGER CO KROGER CO 6.15% DUE 01-15-2020 1/15/2020 6.15% 50,000                      50,885                   53,722                      

KRONOS ACQUISITION HLDGS INC PVTPL KRONOS ACQUISITION HLDGS IN 144A 9.0% DUE 08-15-2023/08-15-2018 BEO 8/15/2023 9.00% 150,000                   150,000                 140,250                    

KUEHG CORP. KUEHG CORP. TERM LOAN (SECOND LIEN ) SENIOR SECURED 08-15-2025 8/15/2025 0.00% 1,870,000                1,837,280             1,879,350                 

LA FITNESS LA FITNESS TERM LOAN B DUE 07-01-2020 BEO 7/1/2020 0.00% 314,170                   311,029                 318,019                    

LABORATORY CORP AMER HLDGS LAB CORP AMER 4.7% DUE 02-01-2045 2/1/2045 4.70% 705,000                   687,184                 762,638                    

LABORATORY CORP AMER HLDGS LABORATORY CORP AMER HLDGS 3.6% 09-01-2027 9/1/2027 3.60% 1,000,000                1,008,310             1,002,448                 

LADDER CAP FIN HLDGS LLLP / LADDER CAP F LADDER CAP FIN 5.25% DUE 03-15-2022 3/15/2022 5.25% 150,000                   150,000                 154,688                    

LADDER CAP FIN HLDGS LLLP / LADDER CAP F LADDER CAP FIN 5.875% DUE 08-01-2021 8/1/2021 5.88% 610,000                   603,500                 628,300                    

LADDER CAP FIN HLDGS LLLP / LADDER CAP F PVTPL LADDER CAP FIN HLDGS LLLP 5.25% DUE 10-01-2025 BEO 10/1/2025 5.25% 410,000                   410,000                 407,950                    

LAMAR MEDIA CORP LAMAR MEDIA CORP 5.375% DUE 01-15-2024 1/15/2024 5.38% 1,070,000                1,098,025             1,118,150                 

LAMAR MEDIA CORP LAMAR MEDIA CORP 5.75% DUE 02-01-2026 2/1/2026 5.75% 400,000                   419,750                 427,000                    

LAMAR MEDIA CORP LAMAR MEDIA CORP 5.875 SNR NT DUE 02-01-2022 2/1/2022 5.88% 700,000                   700,000                 714,875                    

LAMB WESTON HLDGS INC LAMB WESTON HLDGS 4.625% DUE 11-01-2024 11/1/2024 4.63% 220,000                   220,050                 226,600                    

LAMB WESTON HLDGS INC LAMB WESTON HLDGS 4.875% DUE 11-01-2026 11/1/2026 4.88% 140,000                   139,475                 146,300                    

LAND O LAKES CAP TR I PVTPL LAND O LAKES CAP TR I CAP SECS 144A 7.45% DUE 03-15-2028/03-15-2008 REG 3/15/2028 7.45% 270,000                   299,600                 314,550                    

LAND O LAKES INC PVTPL LAND O LAKES INC SR NT 144A 6% DUE11-15-2022/11-13-2012 BEO 11/15/2022 6.00% 200,000                   203,674                 223,000                    

LAREDO PETROLEUM INC LAREDO PETROLEUM INC 5.625% 01-15-2022 1/15/2022 5.63% 250,000                   255,625                 252,500                    

LATAM FIN LTD PVTPL LATAM FIN LTD SR NT 144A 6.875% 04-11-2024 4/11/2024 6.88% 2,318,000                2,340,250             2,416,515                 

LATAM PASS THROUGH TRUST SER 2015-1A LATAM PASS THRU TR 4.2% DUE 08-15-2029 8/15/2029 4.20% 662,844                   662,844                 668,644                    

LATITUDE MANAGEMENT REAL ESTATE CAPITAL PVTPL CMO LATITUDE MGMT REAL ESTATE CAP SER 2015-CRE1 CL A FLTG RT 02-22-2032 2/22/2032 3.29% 2,210,000                2,210,000             2,199,127                 

LAUREATE ED INC LAUREATE ED INC 8.25% DUE 05-01-2025 5/1/2025 8.25% 155,000                   155,000                 164,300                    

LCM XXIII LTD / LCM XXIII LLC PVTPL LCM XXIII LTD/LCM XXIII LLC SR NT CL A-1 FLTG 144A VAR RT DUE 10-20-2029 10/20/2029 2.76% 500,000                   500,000                 506,458                    

LEHMAN BROTHERS HLDG INC ESCROW ESC CB LEHMAN BROS SUB NTS D07/19/07 6.5JJ17 ESCROW 7/19/2017 0.00% 140,000                   129,520                 14                              

LEHMAN BROTHERS HLDG INC ESCROW ESC LEHMAN BROTH HLD INC D05/17/07 5.857MN56 6/1/2043 5.86% 50,000                      45,078                   -                             

LEHMAN XS TR CMO LEHMAN XS TR SER 2005-7N CL 1A1B DUE12-25-2035 BEO 12/25/2035 1.85% 219,672                   219,672                 154,532                    

LENNAR CORP PVPTL LENNAR CORP 4.75% 11-29-2027 11/29/2027 4.75% 270,000                   270,000                 278,046                    

LEVEL 3 COMMUNICATIONS INC LEVEL 3 5.75% DUE 12-01-2022 12/1/2022 5.75% 215,000                   219,631                 215,871                    

LEVEL 3 FINANCING INC LEVEL 3 FINANCING INC TERM LOAN SENIOR SECURED DUE 02-22-2024 BEO 2/22/2024 0.00% 270,000                   271,350                 269,887                    

LEVEL 3 FING INC LEVEL 3 FING INC 5.25% DUE 03-15-2026 3/15/2026 5.25% 770,000                   770,250                 755,794                    

LEVEL 3 FING INC LEVEL 3 FING INC 5.625% DUE 02-01-2023 2/1/2023 5.63% 175,000                   180,906                 176,313                    

LEVI STRAUSS & CO NEW LEVI STRAUSS & CO 5% DUE 05-01-2025 5/1/2025 5.00% 150,000                   150,000                 156,375                    

LIBERTY MUT GROUP INC PVTPL LIBERTY MUT GROUP INC GTD SR NT 144A 4.25% DUE 06-15-2023 BEO 6/15/2023 4.25% 500,000                   514,315                 526,866                    

LIBERTY MUT GROUP INC PVTPL LIBERTY MUT GROUP INC SR NT 6.5 DUE 05-01-2042 BEO 5/1/2042 6.50% 500,000                   573,780                 667,195                    

LIBERTY PPTY LTD PARTNERSHIP LIBERTY PPTY LTD 3.25% DUE 10-01-2026 10/1/2026 3.25% 140,000                   138,827                 137,783                    

LIBERTY PPTY LTD PARTNERSHIP LIBERTY PPTY LTD 4.4% DUE 02-15-2024 2/15/2024 4.40% 1,000,000                1,037,350             1,066,970                 

LIFEPOINT HEALTH INC LIFEPOINT HLTH INC 5.875% DUE 12-01-2023 12/1/2023 5.88% 325,000                   329,063                 328,250                    

LILLY ELI & CO LILLY ELI & CO 2.35% DUE 05-15-2022 5/15/2022 2.35% 260,000                   259,607                 259,277                    

LILLY ELI & CO LILLY ELI & CO 3.1% DUE 05-15-2027 5/15/2027 3.10% 130,000                   129,955                 131,955                    

LIMITED BRANDS INC LIMITED BRANDS INC 5.625% DUE 02-15-2022 2/15/2022 5.63% 530,000                   567,050                 565,113                    

LINCOLN FIN LTD PVTPL LINCOLN FIN LTD 7.375% DUE 04-15-2021/03-16-2016 4/15/2021 7.38% 195,000                   195,350                 203,288                    

LITHIA MTRS INC LITHIA MTRS INC 5.25% DUE 08-01-2025 8/1/2025 5.25% 120,000                   120,975                 125,100                    

LLOYDS BANKING GROUP PLC  FORMERLY LLOYD LLOYDS BKG GROUP FLTG RT 2.907% DUE 11-07-2023 11/7/2023 2.91% 2,205,000                2,205,000             2,186,105                 

LLOYDS BANKING GROUP PLC  FORMERLY LLOYD LLOYDS BKG GROUP FLTG RT 3.574% 11-07-2028 11/7/2028 3.57% 200,000                   200,000                 198,119                    

LLOYDS BK PLC LLOYDS BK PLC 2.4% DUE 03-17-2020 3/17/2020 2.40% 1,090,000                1,088,212             1,091,700                 

LLOYDS BKG GROUP PLC LLOYDS BKG GROUP 4.5% DUE 11-04-2024 11/4/2024 4.50% 200,000                   198,870                 209,857                    

LOCKHEED MARTIN CORP LOCKHEED MARTIN 3.55% DUE 01-15-2026 1/15/2026 3.55% 510,000                   526,682                 529,572                    

LONG BEACH MTG LN TR LONG BEACH MTG LN TR 2004-3 AST BKD CTF CL M-1 FLTG RT 07-25-2034 7/25/2034 2.41% 236,726                   223,114                 235,909                    

LONG BEACH MTG LN TR LONG BEACH MTG LN TR SER 2002-1 CL II-M1FLT RT 05-25-2032 BEO 5/25/2032 2.44% 35,836                      36,075                   36,075                      

LOWES COS INC LOWES COS INC FLTG RT 2.4914% DUE 09-10-2019 9/10/2019 1.96% 550,000                   550,000                 552,826                    

LOWES COS INC LOWES COS INC NT FLTG DUE 04-15-2019 REG 4/15/2019 1.60% 990,000                   990,000                 991,300                    

LOWES COS INC LOWES COS INC NT FLTG RATE DUE 09-14-2018 REG 9/14/2018 2.17% 200,000                   200,000                 200,741                    

LPL HLDGS INC PVPTL LPL HLDGS INC 5.75% DUE 09-15-2025/03-10-2017 9/15/2025 5.75% 710,000                   731,300                 722,425                    

LUKOIL INTERNATIONAL FINANCE BV LUKOIL INTERNATION 4.75% GTD SNR 02/11/26 USD 11/2/2026 4.75% 3,700,000                3,789,716             3,889,570                 

LUNDIN MNG CORP PVTPL LUNDIN MNG CORP 7.875% DUE 11-01-2022 11/1/2022 7.88% 185,000                   203,619                 197,950                    

M / I HOMES INC  FORMERLY M / I SCHOTTEN M/I HOMES INC FIXED 5.625% 08-01-2025 8/1/2025 5.63% 285,000                   285,713                 289,252                    

M D C HLDGS INC M D C HLDGS INC 5.5 DUE 01-15-2024 1/15/2024 5.50% 300,000                   318,406                 316,500                    

MA FINANCECO LLC MA FINANCECO LLC (AKA MICRO FOCUS INTL PLC) TLB3 SR SECD 1ST LIEN 04-19-2024 4/19/2024 0.00% 61,910                      61,890                   62,026                      

MAD MTG TR 2017-330M PVTPL CMO MADISON AVENUE TRUST SER 2017-330MC CLS A VAR 144A 08-15-2034 8/15/2034 3.29% 480,000                   487,198                 482,996                    

MAF GLOBAL SECURITIES LTD. MAF GLOBAL SEC 5.5% 31/12/2049 12/31/2049 5.50% 1,230,000                1,240,491             1,260,789                 

MAGNETITE CLO LTD PVTPL MAGNETITE CLO LTD SR 14-9A CL A1R FLTG RATE 07-25-2026 7/25/2026 2.37% 500,000                   500,000                 502,020                    

MALAYSIA (GOVERNMENT OF) MALAYSIA (GOVT OF) 3.226% SUK 15/04/20 MYR1000 4/15/2020 3.23% 2,700,000                642,580                 663,511                    

MALLINCKRODT INTL FIN S A / MALLINCKRODT PVTPL MALLINCKRODT FIN/SB 5.625% 10-15-2023 10/15/2023 5.63% 200,000                   200,559                 170,000                    

MARKEL CORP MARKEL CORP 3.625% DUE 03-30-2023 3/30/2023 3.63% 1,075,000                1,081,769             1,094,433                 

MARKEL CORP MARKEL CORP 5% DUE 03-30-2043 3/30/2043 5.00% 135,000                   142,377                 151,527                    

MASERGY HOLDINGS INC MASERGY COMMUNICATIONS, INC. TERM LOAN SECOND LIEN DUE 12-14-2024 BEO 12/15/2024 0.00% 2,340,000                2,316,606             2,363,400                 

MASONITE INTL CORP NEW PVTPL MASONITE INTL CORP NEW 5.625% DUE 03-15-2023/03-23-2015 BEO 3/15/2023 5.63% 150,000                   156,000                 156,795                    

MATADOR RES CO MATADOR RES CO 6.875% DUE 04-15-2023 4/15/2023 6.88% 220,000                   232,325                 231,550                    

MATCH GROUP INC MATCH GROUP INC 5% DUE 12-15-2027 12/15/2027 5.00% 1,100,000                1,094,189             1,116,500                 

MATCH GROUP INC MATCH GROUP INC 6.375% DUE 06-01-2024 6/1/2024 6.38% 810,000                   828,031                 877,838                    

MATTAMY GROUP CORP PVTPL MATTAMY GROUP CORP 6.5% DUE 10-01-2025 10/1/2025 6.50% 305,000                   307,713                 322,538                    

MATTEL INC PVTPL MATTEL INC 144A 6.75% 12-31-2025 12/31/2025 6.75% 415,000                   418,531                 420,582                    

MATTHEWS INTL CORP MATTHEWS INTL CORP 5.25% DUE 12-01-2025 12/1/2025 5.25% 255,000                   256,756                 257,550                    

MCDONALDS CORP MEDIUM TERM NTS BOOK ENTR MCDONALDS CORP 3.7% DUE 01-30-2026 1/30/2026 3.70% 550,000                   564,057                 573,312                    

MCDONALDS CORP MEDIUM TERM NTS BOOK ENTR MCDONALDS CORP MEDIUM TERM NTS BOOK ENTRTRANCHE # TR 00122 3.5% DUE 03-01-2027 3/1/2027 3.50% 110,000                   110,559                 113,127                    

MEDALLION MIDLAND ACQUISITION LLC MEDALLION MIDLAND ACQUISITION LLC TERM LOAN SENIOR SECURED 10-31-2024 10/31/2024 0.00% 565,000                   563,588                 564,647                    

MEDIARENA ACQUISITION B.V. (FKA AP NMT A MEDIARENA ACQUISITION B.V. (FKA AP NMT ATERM B LOAN (1ST LIEN) 08-13-2021 8/13/2021 0.00% 238,154                   221,440                 234,879                    

MEDTRONIC GLOBAL HLDGS S C A MEDTRONIC GLOBAL 1.7% DUE 03-28-2019 3/28/2019 1.70% 1,640,000                1,638,786             1,633,192                 

MEDTRONIC GLOBAL HLDGS S C A MEDTRONIC GLOBAL HLDGS 3.35% 04-01-2027 4/1/2027 3.35% 220,000                   220,000                 225,735                    

MEDTRONIC INC MEDTRONIC INC 1.5% DUE 03-15-2018 3/15/2018 1.50% 1,100,000                1,095,138             1,099,208                 

MEDTRONIC INC MEDTRONIC INC 3.125 DUE 03-15-2022 REG 3/15/2022 3.13% 10,000                      9,969                     10,220                      

MEDTRONIC INC MEDTRONIC INC 3.15% DUE 03-15-2022 3/15/2022 3.15% 250,000                   252,798                 256,061                    

MEDTRONIC INC MEDTRONIC INC 3.5% DUE 03-15-2025 REG 3/15/2025 3.50% 610,000                   623,162                 632,782                    

MEG ENERGY CORP MEG ENERGY CORP. TERM LOAN B DUE 12-31-2023 BEO 12/31/2023 0.00% 43,312                      42,271                   43,326                      

MEG ENERGY CORP PVTPL MEG ENERGY CORP SR 144A 6.375% DUE 01-30-2023/07-30-2017 BEO 1/30/2023 6.38% 930,000                   805,375                 790,500                    

MEG ENERGY CORP PVTPL MEG ENERGY CORP SR 144A 7% DUE 03-31-2024/10-01-2013 BEO 3/31/2024 7.00% 3,020,000                2,688,613             2,548,125                 

MELCO RESORTS FIN LTD PVTPL MELCO RESORTS FIN LTD 4.875% 06-06-2025 6/6/2025 4.88% 200,000                   200,563                 202,192                    

MENS WEARHOUSE INC MENS WEARHOUSE INC 7% DUE 07-01-2022 7/1/2022 7.00% 620,000                   591,226                 622,356                    

MERCER INTL INC MERCER INTL INC FIXED 6.5% 02-01-2024 2/1/2024 6.50% 610,000                   621,538                 648,125                    

MERCER INTL INC PVTPL MERCER INTL INC 5.5% 01-15- 2026 1/15/2026 5.50% 290,000                   290,000                 294,350                    

MERCK & CO INC NEW MERCK & CO INC NEW FIXED 2.75% DUE 02-10-2025 2/10/2025 2.75% 140,000                   139,769                 139,433                    

MERITOR INC MERITOR INC 6.25% DUE 02-15-2024 2/15/2024 6.25% 155,000                   126,325                 163,138                    
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MERRILL COMMUNICATIONS LLC MERRILL COMMUNICATIONS LLC TERM LOAN DUE06-01-2022 BEO 6/1/2022 0.00% 136,455                   134,423                 137,138                    

MERRILL LYNCH & CO INC MERRILL LYNCH & CO 6.11% DUE 01-29-2037 1/29/2037 6.11% 650,000                   774,215                 830,996                    

MERRILL LYNCH MTG INVS INC CMO MERRILL LYNCH MTG INVS INC 2004-C CTF CL A-3 2.9 DUE 07-25-2029 REG 7/25/2029 3.20% 29,664                      30,569                   29,369                      

MERRILL LYNCH MTG INVS INC CMO MERRILL LYNCH MTG INVS INC SER 2004-E CL A2A FLT RT DUE 11-25-2029 REG 11/25/2029 2.19% 78,998                      79,164                   78,776                      

MERRILL LYNCH MTG INVS INC FOR FUTURE IS CMO MERRILL LYNCH MTG INVS INC FOR FUTURE IS DUE 06-25-2033 REG 5/25/2033 3.26% 157,413                   154,904                 157,058                    

MERRILL LYNCH MTG INVS INC FOR FUTURE IS CMO MERRILL LYNCH MTG INVS INC FOR FUTURE IS SER 2003-A CL 2A1 DUE 03-25-28 3/25/2028 2.33% 57,235                      57,495                   56,845                      

METLIFE INC METLIFE INC 4.75 DUE 02-08-2021 REG 2/8/2021 4.75% 230,000                   229,943                 246,250                    

METLIFE INC METLIFE INC 5.875% DUE 02-06-2041 2/6/2041 5.88% 390,000                   416,779                 507,028                    

MFRS & TRADERS TR CO BK NT PROGRAM MFRS & TRADERS TR CO BK 2.05% 08-17-2020 8/17/2020 2.05% 1,680,000                1,678,589             1,667,665                 

MGIC INVT CORP WIS MGIC INVT CORP WIS 5.75% DUE 08-15-2023 8/15/2023 5.75% 445,000                   457,425                 486,719                    

MGM GROWTH PPTYS OPER PARTNERSHIP LP / M MGM GROWTH / MGM FINANCE 4.5% 09-01-2026 9/1/2026 4.50% 385,000                   385,000                 383,075                    

MGM GROWTH PPTYS OPER PARTNERSHIP LP / M MGM GROWTH /MGM FINANCE 5.625% 05-01-2024 5/1/2024 5.63% 1,140,000                1,163,809             1,214,100                 

MGM RESORTS INTL MGM RESORTS INTL 6.625% DUE 12-15-2021 12/15/2021 6.63% 200,000                   209,500                 219,440                    

MH SUB I, LLC (MICRO HOLDING CORP.) MH SUB I, LLC TERM LOAN (SECOND LIEN) SENIOR SECURED 08-15-2025 8/15/2025 0.00% 2,240,000                2,217,605             2,242,800                 

MH SUB I, LLC (MICRO HOLDING CORP.) MH SUB I, LLC TERM LOAN B SENIOR SECURED 08-16-2024 BEO 8/16/2024 0.00% 125,000                   124,375                 125,179                    

MICRON TECHNOLOGY INC MICRON TECHNOLOGY INC 5.5% DUE 02-01-2025 2/1/2025 5.50% 530,000                   537,509                 554,513                    

MICRON TECHNOLOGY INC PVTPL MICRON TECH INC SR NT 144A FIXED 5.25% DUE 01-15-2024 1/15/2024 5.25% 340,000                   352,689                 353,175                    

MICROSOFT CORP MICROSOFT CORP 2% DUE 08-08-2023 8/8/2023 2.00% 850,000                   847,459                 825,699                    

MICROSOFT CORP MICROSOFT CORP 2.4% DUE 08-08-2026 8/8/2026 2.40% 820,000                   818,546                 790,779                    

MICROSOFT CORP MICROSOFT CORP 2.875% DUE 02-06-2024 2/6/2024 2.88% 450,000                   446,724                 456,515                    

MICROSOFT CORP MICROSOFT CORP 3.3% DUE 02-06-2027 2/6/2027 3.30% 1,230,000                1,248,414             1,268,746                 

MICROSOFT CORP MICROSOFT CORP 3.45% DUE 08-08-2036 8/8/2036 3.45% 20,000                      19,917                   20,620                      

MICROSOFT CORP MICROSOFT CORP 3.95% DUE 08-08-2056 8/8/2056 3.95% 80,000                      76,230                   85,391                      

MICROSOFT CORP MICROSOFT CORP 4.1% DUE 02-06-2037 2/6/2037 4.10% 560,000                   558,964                 625,244                    

MICROSOFT CORP MICROSOFT CORP FIXED 1.85% DUE 02-06-2020 2/6/2020 1.85% 570,000                   569,618                 568,315                    

MICROSOFT CORP MICROSOFT CORP FIXED 2.7% DUE 02-12-2025 2/12/2025 2.70% 110,000                   107,108                 109,831                    

MIDAMERICAN ENERGY CO MIDAMERICAN ENERGY CO 3.95% 08-01-2047 8/1/2047 3.95% 860,000                   858,787                 919,015                    

MIDCONTINENT COMMUNICATIONS / MIDCONTINE PVTPL MIDCONTINENT FIXED 6.875% DUE 08-15-2023 8/15/2023 6.88% 360,000                   379,800                 382,050                    

MINEJESA CAP BV MINEJESA CAP BV 5.625% DUE 08-10-2037 8/10/2037 5.63% 3,910,000                4,092,038             4,168,916                 

MISSION BROADCASTING INC MISSION BROADCASTING, INC. TERM LOAN B2 SENIOR SECD 1ST LIEN DUE 01-17-2024 BEO 1/17/2024 0.00% 19                              19                           19                              

MITSUBISHI UFJ FINL GROUP INC MITSUBISHI UFJ FINL GROUP INC 2.998% 02-22-2022 2/22/2022 3.00% 160,000                   160,624                 161,016                    

MOHEGAN TRIBAL GAMING AUTHORITY MOHEGAN TRIBAL GAMING AUTHORITY TERM LOAN B DUE 09-30-2023 BEO 9/30/2023 0.00% 345,111                   352,030                 347,268                    

MOLINA HEALTHCARE INC MOLINA HEALTHCARE 5.375% DUE 11-15-2022 11/15/2022 5.38% 335,000                   345,926                 349,238                    

MOLSON COORS BREWING CO MOLSON COORS 3.5 DUE 05-01-2022 5/1/2022 3.50% 40,000                      40,086                   41,084                      

MOLSON COORS BREWING CO MOLSON COORS FIXED 2.25% DUE 03-15-2020 3/15/2020 2.25% 290,000                   289,756                 288,538                    

MONDELEZ INTL INC MONDELEZ INTL INC FLTG RT 2.87805% DUE 02-01-2019 2/1/2019 1.90% 1,030,000                1,030,000             1,032,512                 

MONITRONICS INTL INC MONITRONICS INTL INC 9.125 SR NT DUE 04-01-2020 4/1/2020 9.13% 250,000                   244,688                 207,500                    

MORGAN STANLEY MORGAN STANLEY 2.2% DUE 12-07-2018 12/7/2018 2.20% 110,000                   109,915                 110,126                    

MORGAN STANLEY MORGAN STANLEY 3.875% DUE 01-27-2026 1/27/2026 3.88% 800,000                   830,898                 833,893                    

MORGAN STANLEY MORGAN STANLEY 3.971% 07-22-2038 7/22/2038 3.97% 945,000                   948,261                 978,542                    

MORGAN STANLEY MORGAN STANLEY 4.35 DUE 09-08-2026 9/8/2026 4.35% 130,000                   135,282                 136,222                    

MORGAN STANLEY MORGAN STANLEY 4.875% DUE 11-01-2022 11/1/2022 4.88% 1,200,000                1,287,054             1,292,186                 

MORGAN STANLEY MORGAN STANLEY 5% DUE 11-24-2025 11/24/2025 5.00% 750,000                   791,288                 820,682                    

MORGAN STANLEY MORGAN STANLEY 5.45 DUE 12-29-2049 12/29/2049 5.45% 750,000                   753,600                 769,875                    

MORGAN STANLEY MORGAN STANLEY 5.5% DUE 01-26-2020 1/26/2020 5.50% 1,000,000                1,142,280             1,059,708                 

MORGAN STANLEY MORGAN STANLEY 5.625% DUE 09-23-2019 9/23/2019 5.63% 650,000                   735,813                 684,980                    

MORGAN STANLEY  FORMERLY MORGAN STANLEY MORGAN STANLEY FORMERLY MORGAN STANLEY 3.591% 07-22-2028 7/22/2028 3.59% 465,000                   465,000                 469,280                    

MORGAN STANLEY ABS CAP I INC MORGAN STANLEY ABS CAP I INC 2004-HE9 MTG CL M-1 VAR RT 11-25-2034 11/25/2034 2.44% 1,255,499                1,126,713             1,184,095                 

MORGAN STANLEY ABS CAP I INC MORGAN STANLEY ABS DUE 12-27-2033 12/27/2033 2.60% 1,122,532                1,125,689             1,125,600                 

MORGAN STANLEY ABS CAP I INC TR MORGAN STANLEY ABS CAP I INC TR 2003-SD1PASSTHRU CTF CL A FLTG RT 03-25-33 REG 3/25/2033 2.55% 11,001                      11,016                   10,859                      

MORGAN STANLEY BK AMER MERRILL LYNCH TR CMO MORGAN STANLEY BAML TRUST SER 2016-C32 CL A-SB 3.514% 12-15-2049 12/15/2049 3.51% 830,000                   854,849                 858,071                    

MORGAN STANLEY BK AMER MERRILL LYNCH TR CMO MORGAN STANLEY BK AMER MERRILL LYNCH SER 2016-C31 CL C FLTG RT 10-15-2026 11/15/2049 4.32% 410,000                   401,800                 409,706                    

MORGAN STANLEY BK AMER MERRILL LYNCH TR MORGAN STANLEY BK 1.573% DUE 12-15-2047 12/15/2047 1.57% 318,740                   318,734                 317,317                    

MORGAN STANLEY BK AMER MERRILL LYNCH TR MORGAN STANLEY BK 1.68599998951% DUE 10-15-2047 10/15/2047 1.69% 154,806                   154,806                 154,612                    

MORGAN STANLEY BK AMER MERRILL LYNCH TR MORGAN STANLEY BK 3.306% DUE 04-15-2048 4/15/2048 3.31% 400,000                   405,969                 407,746                    

MORGAN STANLEY BK AMER MERRILL LYNCH TR PVTPL CMO MORGAN STANLEY BAML TRUST SER 2012-C6 CL E FLTG RT 11-15-2045 11/15/2045 4.58% 210,000                   208,302                 200,828                    

MORGAN STANLEY CAP CITIGROUP TR 2016-SNR PVTPL CMO MORGAN STANLEY CAP CITIGROUP SER 2016-SNR CL A VAR RT DUE 11-01-2034 11/15/2034 3.46% 1,540,000                1,539,964             1,531,050                 

MORGAN STANLEY CAP I TR 2016-UBS11 MORGAN STANLEY CAP 2.782% DUE 08-15-2049 8/15/2049 2.78% 390,000                   401,677                 380,202                    

MORGAN STANLEY MTG LN TR 2004-2AR CMO MORGAN STANLEY MTG LN TR 2004-2AR 04-6AR CL C-B-1 VAR 07-25-34 REG 8/25/2034 3.56% 233,894                   231,153                 150,822                    

MPH ACQUISITION HLDGS LLC MPH ACQSTN HLDGS 7.125% DUE 06-01-2024 6/1/2024 7.13% 930,000                   983,350                 990,450                    

MPLX LP MPLX LP 4.5% DUE 07-15-2023 7/15/2023 4.50% 600,000                   606,750                 633,912                    

MPLX LP MPLX LP 4.875% DUE 12-01-2024 12/1/2024 4.88% 480,000                   448,416                 517,392                    

MPLX LP MPLX LP 5.5% DUE 02-15-2023 2/15/2023 5.50% 1,770,000                1,745,600             1,821,472                 

MPLX LP MPLX LP FIXED 4.125% DUE 03-01-2027 3/1/2027 4.13% 1,325,000                1,322,801             1,357,115                 

MPT OPER PARTNERSHIP L P / MPT FIN CORP MPT OPER 5.25% DUE 08-01-2026 8/1/2026 5.25% 275,000                   275,000                 284,625                    

MPT OPER PARTNERSHIP L P / MPT FIN CORP MPT OPER FIXED 5% DUE 10-15-2027 10/15/2027 5.00% 500,000                   500,150                 509,375                    

MSCCG TR 2015-ALDR PVTPL CMO MSCCG TR 2015-ALDR 3.57714% DUE 06-07-2035 BEO 6/7/2035 3.46% 250,000                   254,492                 246,410                    

MSCI INC PVTPL MSCI INC 5.75% DUE 08-15-2025 8/15/2025 5.75% 2,035,000                2,161,341             2,185,081                 

MSCI INC PVTPL MSCI INC SR NT 144A 5.25% DUE 11-15-2024 BEO 11/15/2024 5.25% 115,000                   121,475                 121,181                    

MSCI INC PVTPL MSCI INC T 4.75% 08-01-2026 8/1/2026 4.75% 180,000                   180,088                 189,000                    

MTN MAURITIUS INVTS LTD MTN MAURITIUS 6.5% DUE 10-13-2026 10/13/2026 6.50% 1,160,000                1,176,775             1,252,081                 

MUFG AMERS HLDGS CORP MUFG AMERS HLDGS 1.625% DUE 02-09-2018 2/9/2018 1.63% 1,110,000                1,109,256             1,109,780                 

MULTIBANK INC PVTPL MULTIBANK INC 4.375% DUE 11-09-2022 11/9/2022 4.38% 1,300,000                1,301,300             1,296,750                 

MURPHY OIL CORP MURPHY OIL CORP 5.75% DUE 08-15-2025 8/15/2025 5.75% 250,000                   250,000                 255,625                    

MURPHY OIL CORP MURPHY OIL CORP 6.875% DUE 08-15-2024 8/15/2024 6.88% 395,000                   407,738                 421,663                    

MURPHY OIL USA INC MURPHY OIL USA INC 6% DUE 08-15-2023 8/15/2023 6.00% 1,210,000                1,263,526             1,261,425                 

MURPHY OIL USA INC MURPHY OIL USA INC FIXED 5.625% DUE 05-01-2027 5/1/2027 5.63% 420,000                   422,650                 441,084                    

MURRAY ENERGY CORP MURRAY ENERGY CORPORATION TERM LOAN B2 DUE 04-16-2020 BEO 4/16/2020 0.00% 406,805                   380,090                 356,972                    

MYRIAD INTL HLDGS B V MYRIAD INTL HLDGS 4.85% DUE 07-06-2027 7/6/2027 4.85% 740,000                   740,000                 767,318                    

NABORS INDS INC NEW NABORS INDS INC 5.5% DUE 01-15-2023 1/15/2023 5.50% 300,000                   289,406                 291,000                    

NATHANS FAMOUS INC NEW PVTPL NATHANS FAMOUS INC 6.625% DUE 11-01-2025 BEO 11/1/2025 6.63% 160,000                   160,000                 166,000                    

NAVICURE INC NAVICURE, INC TERM LOAN SENIOR SECURED 10-23-2024 10/23/2024 0.00% 125,000                   124,375                 124,688                    

NAVIENT CORP NAVIENT CORP 5% DUE 10-26-2020 10/26/2020 5.00% 420,000                   417,333                 425,775                    

NAVIENT CORP NAVIENT CORP 6.625% DUE 07-26-2021 7/26/2021 6.63% 110,000                   110,000                 116,050                    

NAVIENT CORP NAVIENT CORP 6.75% DUE 06-25-2025 6/25/2025 6.75% 200,000                   199,980                 205,500                    

NAVIENT STUDENT LN TR 2017-3 PVTPL NAVIENT STUDENT LOAN TRUST SER 17-3A CLS A3 FLT 07-26-2066 BEO 7/26/2066 2.60% 1,060,000                1,076,563             1,087,898                 

NAVIOS MARITIME ACQUISITION CORP / NAVIO NAVIOS MARITIME 8.125 DUE 11-15-2021 11/15/2021 8.13% 340,000                   342,426                 288,150                    

NAVISTAR INTL CORP NEW PVTPL NAVISTAR INTL CORP NEW 6.625%11-01-2025 11/1/2025 6.63% 725,000                   727,750                 756,451                    

NBCUNIVERSAL MEDIA LLC NBCUNIVERSAL MEDIA 5.15% DUE 04-30-2020 4/30/2020 5.15% 2,050,000                2,339,876             2,184,103                 

NCI BLDG SYS INC PVTPL NCI BLDG SYS INC SR NT 144A 8.25% DUE 01-15-2023/01-15-2018 BEO 1/15/2023 8.25% 500,000                   536,250                 530,000                    

NCL CORP LTD PVPTL NCL CORP LTD 4.75% 12-15-2021 12/15/2021 4.75% 570,000                   570,000                 589,950                    

NEIMAN MARCUS GP LTD LLC/MARIPOSA B NEIMAN MARCUS GROUP LTD INC 144A 10-15-2021 10/15/2021 8.00% 200,000                   120,250                 115,040                    

NEIMAN MARCUS GROUP INC NEIMAN MARCUS GROUP INC NEIMAN MARCUS GROUP INC OTHER TERM LN DUE 10-25-2020 10/25/2020 0.00% 32,188                      30,125                   26,201                      

NETFLIX INC NETFLIX INC 5.375 02-01-2021 REG 2/1/2021 5.38% 280,000                   289,475                 295,750                    

NETFLIX INC NETFLIX INC 5.5% DUE 02-15-2022 2/15/2022 5.50% 195,000                   197,043                 204,994                    

NETFLIX INC NETFLIX INC 5.75% DUE 03-01-2024 3/1/2024 5.75% 590,000                   622,063                 627,613                    
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NETFLIX INC NETFLIX INC 5.875% DUE 02-15-2025 2/15/2025 5.88% 345,000                   354,530                 366,563                    

NETFLIX INC PVTPL NETFLIX INC 4.875% 04-15-2028 4/15/2028 4.88% 325,000                   324,719                 318,500                    

NETSMART TECHNOLOGIES INC NETSMART TECHNOLOGIES, INC. TERM LOAN C1FIRST LIEN DUE 04-19-2023 BEO 4/19/2023 0.00% 69,123                      69,094                   69,814                      

NEUSTAR INC NEUSTAR INC NEUSTAR INC TERM LOAN B2 SENIOR SECD 1ST LIEN DUE 03-01-2024BEO 3/1/2024 0.00% 124,688                   124,064                 125,831                    

NEW ARCLIN US HOLDINGS CORP NEW ARCLIN U.S. HOLDING CORP. TERM LOAN (SECOND LIEN) DUE 02-14-2025 BEO 2/14/2025 0.00% 1,130,000                1,118,706             1,139,888                 

NEW GOLD INC CDA PVTPL NEW GOLD INC CDA SR NT 144A 6.25% DUE 11-15-2022/11-15-2017 BEO 11/15/2022 6.25% 450,000                   458,344                 464,625                    

NEW HOME CO INC PVTPL NEW HOME CO INC SR NT 7.25% 04-01-2022 4/1/2022 7.25% 340,000                   336,467                 356,150                    

NEW RESIDENTIAL MTG LN TR 2014-1 PVTPL CMO NEW RESIDENTIAL MTG LN TR 2014-1 CL A VAR RT 01-25-2054 BEO 1/25/2054 3.75% 578,996                   601,056                 590,431                    

NEW RESIDENTIAL MTG LN TR 2015-1 PVTPL CMO NEW RESIDENTIAL MTG SER 2015-1 NT CL A-2 FLTG RT 04-25-2052 5/28/2052 3.75% 1,549,690                1,596,181             1,567,521                 

NEW RESIDENTIAL MTG LN TR 2016-3 PVTPL CMO NEW RESIDENTIAL MTG LN TR 2016-3 VAR RT DUE 09-25-2056 BEO 9/25/2056 4.25% 708,991                   749,833                 708,433                    

NEW RESIDENTIAL MTG LN TR 2016-3 PVTPL CMO NEW RESIDENTIAL MTG LN TR SER 16-3A CL A1B 144A VAR 09-01-2056 9/25/2056 3.25% 2,115,792                2,176,263             2,132,299                 

NEW RESIDENTIAL MTG LN TR 2016-4 PVTPL CMO NEW RESIDENTIAL MTG LN TR 2016-4A CL A-1 144A VAR RT 11-25-2056 11/25/2056 3.75% 481,182                   495,743                 491,668                    

NEW RESIDENTIAL MTG LN TR 2017-1 PVTPL NEW RESIDENTIAL MTG LN TR 2017-1 SER 17-1A CL A1 VAR 02-25-2057 2/25/2057 4.00% 1,228,813                1,289,294             1,265,346                 

NEWELL BRANDS INC NEWELL BRANDS INC 3.15% DUE 04-01-2021 4/1/2021 3.15% 110,000                   110,240                 111,231                    

NEWELL BRANDS INC NEWELL BRANDS INC 3.85% DUE 04-01-2023 4/1/2023 3.85% 220,000                   225,405                 227,647                    

NEWELL BRANDS INC NEWELL BRANDS INC 4.2% DUE 04-01-2026 4/1/2026 4.20% 170,000                   177,824                 177,549                    

NEWFIELD EXPL CO NEWFIELD EXPL CO 5.375% DUE 01-01-2026 1/1/2026 5.38% 275,000                   293,500                 290,813                    

NEWFIELD EXPL CO NEWFIELD EXPL CO 5.625% DUE 07-01-2024 7/1/2024 5.63% 175,000                   185,194                 188,125                    

NEWFIELD EXPL CO NEWFIELD EXPL CO 5.75% DUE 01-30-2022 1/30/2022 5.75% 415,000                   437,725                 443,013                    

NEXSTAR ESCROW CORP NEXSTAR ESCROW CORP 144A 5.625% 08-01-2024 8/1/2024 5.63% 150,000                   150,000                 154,875                    

NEXTEER AUTOMOTIVE GROUP LTD PVTPL NEXTEER AUTOMOTIVE GROUP LTD SR NT5.875% DUE 11-15-2021 11/15/2021 5.88% 750,000                   776,638                 781,875                    

NFP CORP PVTPL NFP CORP 144A 6.875% DUE 07-15-2025/07-12-2017 BEO 7/15/2025 6.88% 1,500,000                1,500,000             1,511,250                 

NGL ENERGY PARTNERS LP / NGL ENERGY FIN NGL ENERGY PARTNERS LP/NGL ENERGY 7.5% 11-01-2023 11/1/2023 7.50% 400,000                   400,275                 413,000                    

NGPL PIPECO LLC PVPTL NGPL PIPECO LLC 4.875% DUE 08-15-2027 BEO 8/15/2027 4.88% 510,000                   521,344                 529,125                    

NGPL PIPECO LLC PVPTL NGPL PIPECO LLC FIXED 4.375% DUE 08-15-2022 8/15/2022 4.38% 155,000                   157,731                 157,616                    

NIELSEN BUSINESS MEDIA HOLDING CO EMERALD EXPOSITIONS HOLDING, INC TERM LOAN SENIOR SECURED 05-17-2024 5/17/2024 0.00% 149,250                   148,877                 149,810                    

NIELSEN CO LUXEMBOURG S A R L PVTPL NIELSEN CO LUX SARL/THE 5.0% DUE 02-01-2025 BEO 2/1/2025 5.00% 165,000                   164,175                 171,188                    

NIELSEN FIN LLC / NIELSEN FIN CO NIELSEN FIN LLC / NIELSEN FIN CO 4.5 DUE 10-01-2020 10/1/2020 4.50% 385,000                   384,728                 387,888                    

NIELSEN FIN LLC / NIELSEN FIN CO PVTPL1 NIELSEN FIN LLC 144A 5 DUE 04-15-2022 4/15/2022 5.00% 1,710,000                1,715,854             1,759,163                 

NISOURCE FIN CORP NISOURCE FIN CORP 5.25% DUE 02-15-2043 2/15/2043 5.25% 875,000                   995,752                 1,047,763                 

NMG FINCO PLC NMG FINCO PLC 5.75% DUE 08-01-2022 8/1/2022 5.75% 710,000                   718,200                 722,184                    

NOBLE ENERGY INC NOBLE ENERGY INC 3.85% DUE 01-15-2028 1/15/2028 3.85% 210,000                   209,345                 210,642                    

NOBLE ENERGY INC NOBLE ENERGY INC 4.95% DUE 08-15-2047 8/15/2047 4.95% 100,000                   99,702                   107,016                    

NOBLE ENERGY INC NOBLE ENERGY INC 5.25% DUE 11-15-2043 11/15/2043 5.25% 150,000                   147,724                 166,015                    

NOKIA CORP NOKIA CORP FIXED 4.375% DUE 06-12-2027 6/12/2027 4.38% 225,000                   230,817                 222,413                    

NOMURA ASSET ACCEP CORP ALTERNATIVE LN T NOMURA AST ACCEP FLTG RT 5.957% DUE 03-25-2047 3/25/2047 5.96% 192,276                   190,352                 193,089                    

NORDEA BANK AB TRANCHE # TR 00014 DUE 09-17-2018 BEO 9/17/2018 2.44% 560,000                   560,000                 562,825                    

NORTHROP GRUMMAN CORP NORTHROP GRUMMAN 2.08% DUE 10-15-2020 10/15/2020 2.08% 1,500,000                1,499,775             1,487,775                 

NORTHROP GRUMMAN CORP NORTHROP GRUMMAN 3.25% DUE 01-15-2028 1/15/2028 3.25% 640,000                   639,661                 640,935                    

NORTHWEST ACQUISITIONS ULC / DOMINION FI NORTHWEST ACQUISITIONS ULC / DOMINION FI 144A BNDS 7.125% DUE 11-01-2022 11/1/2022 7.13% 1,440,000                1,441,854             1,486,800                 

NOVA CHEMICALS CORP PVTPL NOVA CHEMICALS CORP SR NT 144A 5.25 06-01-2027 6/1/2027 5.25% 415,000                   415,281                 413,963                    

NOVA CHEMICALS CORP PVTPL NOVA CHEMICALS CORP SR NT 144A 5.25% DUE 08-01-2023/08-01-2018 BEO 8/1/2023 5.25% 150,000                   154,125                 154,313                    

NOVA CHEMICALS CORP PVTPLNOVA CHEMICALS CORP BNDS 144A 4.875% 06-01-2024 6/1/2024 4.88% 395,000                   395,000                 394,013                    

NOVELIS CORP PVTPL NOVELIS CORP 6.25% DUE 08-15-2024 BEO 8/15/2024 6.25% 370,000                   372,138                 387,575                    

NRG ENERGY INC NRG ENERGY INC 6.25% BNDS 07-15-2022 7/15/2022 6.25% 120,000                   123,600                 124,800                    

NRG ENERGY INC NRG ENERGY INC 6.25% DUE 05-01-2024 5/1/2024 6.25% 160,000                   156,800                 167,600                    

NRG ENERGY INC NRG ENERGY INC 6.625% DUE 01-15-2027 1/15/2027 6.63% 255,000                   246,838                 269,663                    

NRG ENERGY INC NRG ENERGY INC 7.25% DUE 05-15-2026 5/15/2026 7.25% 110,000                   110,000                 119,761                    

NRG YIELD OPER LLC NRG YIELD OPER LLC 5.375% DUE 08-15-2024 8/15/2024 5.38% 250,000                   256,250                 258,750                    

NTPC LTD NTPC LTD 7.25% MTN 03/05/2022 INR 5/3/2022 7.25% 110,000,000           1,738,747             1,743,550                 

NUFARM AUSTRALIA LTD PVTPL NUFARM AUSTRALIA LTD SR NT 6.375 DUE 10-15-2019 10/15/2019 6.38% 500,000                   518,750                 508,750                    

NUSTAR LOGISTICS L P NUSTAR LOGISTICS L 6.75% DUE 02-01-2021 2/1/2021 6.75% 545,000                   554,425                 580,425                    

NVR INC NVR INC 3.95 DUE 09-15-2022 9/15/2022 3.95% 725,000                   760,337                 756,840                    

NXP B.V. (NXP FUNDING LLC) WINDSTREAM SERVICES LLC (FKA WINDSTREAM CORPORATION) TERM LN B6 DUE 03-16-2021 3/16/2021 0.00% 62,394                      58,962                   58,455                      

O REILLY AUTOMOTIVE INC NEW O REILLY 3.55% DUE 03-15-2026 3/15/2026 3.55% 1,000,000                998,320                 1,010,303                 

O REILLY AUTOMOTIVE INC NEW O REILLY 4.875% DUE 01-14-2021 1/14/2021 4.88% 350,000                   386,929                 371,671                    

O REILLY AUTOMOTIVE INC NEW O REILLY AUTOMOTIVE INC NEW 3 09-01-2022 9/1/2022 3.80% 360,000                   372,366                 378,717                    

OAS INVESTMENTS GMBH OAS INVESTMENTS GM 8.25% BDS 19/10/19 USD1000 IN DEFAULT 10/19/2019 8.25% 960,000                   984,680                 50,400                      

OASIS PETE INC NEW OASIS PETE INC 6.875 DUE 03-15-2022 3/15/2022 6.88% 325,000                   322,542                 333,531                    

OCCIDENTAL PETE CORP OCCIDENTAL PETE 2.7% DUE 02-15-2023 2/15/2023 2.70% 10,000                      9,983                     10,006                      

OCCIDENTAL PETE CORP OCCIDENTAL PETE 3% DUE 02-15-2027 2/15/2027 3.00% 160,000                   159,506                 159,064                    

OCCIDENTAL PETE CORP OCCIDENTAL PETE 3.125% DUE 02-15-2022 2/15/2022 3.13% 70,000                      68,786                   71,764                      

OCCIDENTAL PETE CORP OCCIDENTAL PETE 3.4% DUE 04-15-2026 4/15/2026 3.40% 10,000                      9,977                     10,241                      

OCCIDENTAL PETE CORP OCCIDENTAL PETE 4.1% DUE 02-15-2047 2/15/2047 4.10% 210,000                   209,578                 223,226                    

OCCIDENTAL PETE CORP OCCIDENTAL PETE 4.4% DUE 04-15-2046 4/15/2046 4.40% 60,000                      59,445                   66,417                      

OCCIDENTAL PETE CORP OCCIDENTAL PETE 4.625% DUE 06-15-2045 6/15/2045 4.63% 380,000                   366,493                 430,775                    

OCCIDENTAL PETROLEUM CORP OCCIDENTAL PETE 4.1% DUE 02-01-2021 2/1/2021 4.10% 180,000                   191,308                 188,521                    

OCEAN TRAILS CLO PVTPL OCEAN TRAILS CLO IV/LLC 0% BDS SER 13-4A CL AR 08-13-2025 8/13/2025 2.26% 1,174,943                1,174,943             1,175,622                 

OCP S A OCP S A 4.5% DUE 10-22-2025 10/22/2025 4.50% 310,000                   299,925                 310,221                    

OCWEN LN SERVICING LLC PVTPL OCWEN LN SERVICING LLC SR SECD 2NDLIEN NT 144A 8.375% DUE 11-15-2022 BEO 11/15/2022 8.38% 150,000                   150,750                 153,750                    

OFFICE CHERIFIEN DES PHOSPHATES OFFICE CHERIFIEN DES 6.875% DUE 04-25-2044 4/25/2044 6.88% 1,440,000                1,601,472             1,651,476                 

OFFICE CHERIFIEN DES PHOSPHATES OFFICE CHERIFIEN DES PHO BNDS 6.875% 25/04/2044 4/25/2044 6.88% 400,000                   455,500                 460,136                    

OHA LN FDG 2014-1 LLC PVTPL OHA LN FDG 2014-1 LLC SR SECD NT CL A-1-R FLTG RT 10-20-2026 10/20/2026 2.51% 1,500,000                1,500,625             1,505,849                 

OHA LN FDG 2015-1 LTD / OHA LN FDG 2015- PVTPL OHA LN FDG LTD SER 15-1A CLS AR FLTG 08-15-2029 8/15/2029 2.73% 250,000                   250,000                 254,259                    

OIL & GAS HLDG CO B S C GLOBAL MEDIUM TE PVTPL OIL & GAS HLDG CO B S C 7.5% 10-25-2027 10/25/2027 7.50% 3,050,000                3,103,144             3,123,139                 

OLIN CORP OLIN CORP 5.125% BDS 09-15-2027 USD2000 9/15/2027 5.13% 100,000                   100,000                 105,250                    

OLYMPUS MERGER SUB INC PVTPL OLYMPUS MERGER SUB INC 8.5% DUE 10-15-2025 BEO 10/15/2025 8.50% 850,000                   832,975                 839,375                    

ONEMAIN FINL HLDGS INC PVTPL ONEMAIN FINL HLDGS INC 144A 7.25% DUE 12-15-2021/12-11-2014 BEO 12/15/2021 7.25% 300,000                   317,250                 311,760                    

OPAL ACQUISITION INC PVTPL OPAL ACQUISITION INC 10.0% 10-01-2024 10/1/2024 10.00% 5,063,000                6,163,985             4,525,056                 

OPAL ACQUISITION INC PVTPL OPAL ACQUISITION INC 7.5% 07-01-2024 7/1/2024 7.50% 3,557,000                2,598,902             3,450,290                 

OPEN TEXT CORP OPEN TEXT CORP 5.625% DUE 01-15-2023 1/15/2023 5.63% 275,000                   275,000                 286,344                    

OPEN TEXT CORP PVTPL OPEN TEXT CORP BD 144A 5.875% DUE 06-01-2026/06-01-2021 BEO 6/1/2026 5.88% 345,000                   362,540                 371,738                    

OPTIMAS OE SOLUTIONS HLDG LLC / OPTIMAS OPTIMAS OE 8.625% DUE 06-01-2021 6/1/2021 8.63% 5,135,000                4,951,988             5,212,025                 

OPTIV INC OPTIV SECURITY INC TERM LOAN(SENIOR SECURED) 01-31-2025 1/31/2025 0.00% 1,150,000                1,144,255             1,026,375                 

ORACLE CORP ORACLE CORP DUE 01-15-2019 REG 1/15/2019 1.94% 910,000                   910,000                 914,727                    

ORAZUL ENERGY EGENOR S EN C POR A PVTPL ORAZUL ENERGY EGENOR S EN C POR A 5.625% 04-28-2027 4/28/2027 5.63% 1,625,000                1,618,779             1,599,000                 

ORBITAL ATK INC ORBITAL ATK INC 5.5% DUE 10-01-2023 10/1/2023 5.50% 940,000                   956,156                 991,700                    

OXEA S.A.R.L. CSM NV TERM LOAN DUE 07-3-2020 BEO 7/3/2020 0.00% 180,240                   177,934                 177,461                    

OXFORD FIN LLC / OXFORD FIN CO-ISSUER II OXFORD FIN LLC / 6.375% DUE 12-15-2022 12/15/2022 6.38% 490,000                   493,263                 505,925                    

P T SAKA ENERGI INDONESIA P T SAKA ENERGI 4.45% DUE 05-05-2024 5/5/2024 4.45% 2,250,000                2,276,847             2,284,315                 

PACIFIC DRILLING S A PACIFIC DRILLING S A TERM LOAN DUE 06-03-2018 BEO 6/3/2018 0.00% 675,867                   534,964                 270,347                    

PACIFIC GAS & ELEC CO PAC GAS & ELEC CO 5.8% DUE 03-01-2037 3/1/2037 5.80% 120,000                   119,112                 149,750                    

PACIFIC GAS & ELEC CO PAC GAS & ELEC CO 6.05% DUE 03-01-2034 3/1/2034 6.05% 1,110,000                1,381,207             1,399,090                 

PACIFIC GAS & ELEC CO PAC GAS & ELEC CO 8.25% DUE 10-15-2018 10/15/2018 8.25% 40,000                      53,766                   41,855                      

PARADIGM ACQUISITIONS CORP PARADIGM ACQUISITIONS CORP TERM LOAN SENIOR SECURED DUE 10-04-2024 BEO 10/4/2024 0.00% 374,000                   373,065                 375,403                    

PAREXEL INTL CORP PAREXEL INTERNATIONAL CORPORATION TERM LOAN B SENIOR SECURED 08-09-2024 8/9/2024 0.00% 360,448                   358,803                 361,950                    
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PARK AEROSPACE HLDGS LTD PVTPL PARK AEROSPACE HLDGS 5.25% 08-15-2022 8/15/2022 5.25% 310,000                   320,025                 308,063                    

PARK AEROSPACE HLDGS LTD PVTPL PARK AEROSPACE HLDGS LTD 144A 5.5% DUE 02-15-2024 BEO 2/15/2024 5.50% 620,000                   635,150                 615,350                    

PARK AEROSPACE HLDGS LTD PVTPL PARK AEROSPACE HLDGS LTD GTD 4.5% DUE 03-15-2023 3/15/2023 4.50% 90,000                      90,000                   85,950                      

PARK OHIO INDS INC OHIO PK OH INDS INC OH FIXED 6.625% DUE 04-15-2027 4/15/2027 6.63% 424,000                   430,681                 456,860                    

PARKER DRILLING CO PARKER DRILLING CO 6.75% DUE 07-15-2022 7/15/2022 6.75% 250,000                   218,250                 205,000                    

PARSLEY ENERGY LLC / PARSLEY FIN CORP PARSLEY ENERGY LLC 5.25% DUE 08-15-2025 8/15/2025 5.25% 210,000                   212,563                 210,525                    

PARSLEY ENERGY LLC / PARSLEY FIN CORP PARSLEY ENERGY LLC 5.625% DUE 10-15-2027 10/15/2027 5.63% 160,000                   160,000                 163,600                    

PARSLEY ENERGY LLC/FINAN PVTPL PARSLEY ENERGY LLC/FINAN 144A 5.375% DUE 01-15-2025/12-13-2016 BEO 1/15/2025 5.38% 200,000                   200,375                 202,000                    

PATTERSON COMPANIES INC LANAI HOLDINGS III, INC. INITIAL TERM LOAN (SECOND LIEN) DUE 08-28-2023 BEO 8/28/2023 0.00% 3,800,000                3,736,812             3,420,000                 

PDC ENERGY INC PDC ENERGY INC FIXED 6.125% DUE 09-15-2024 9/15/2024 6.13% 150,000                   151,800                 155,250                    

PEABODY ENERGY CORP PEABODY ENERGY CORPORATION EXIT TERM LOAN (FIRST LIEN) DUE 02-08-2022 BEO 2/8/2022 0.00% 57,457                      57,864                   58,175                      

PEABODY SECS FIN CORP PEABODY SECS FIN 6% DUE 03-31-2022 3/31/2022 6.00% 75,000                      75,000                   77,813                      

PEACHTREE CORNERS FDG TR PVTPL PEACHTREE CORNERS FDG TR 3.976% DUE 02-15-2025 BEO 2/15/2025 3.98% 600,000                   594,684                 617,790                    

PENN NATL GAMING INC PVTPL PENN NATL GAMING INC SR NT 5.625% DUE 01-15-2027 BEO 1/15/2027 5.63% 250,000                   253,750                 259,375                    

PENSKE AUTOMOTIVE GROUP INC PENSKE AUTOMOTIVE 5.75% DUE 10-01-2022 10/1/2022 5.75% 300,000                   300,075                 309,375                    

PEPSICO INC PEPSICO INC 1.55% DUE 05-02-2019 5/2/2019 1.55% 700,000                   699,475                 696,143                    

PEPSICO INC PEPSICO INC 2.85% DUE 02-24-2026 2/24/2026 2.85% 1,200,000                1,199,064             1,190,458                 

PEPSICO INC PEPSICO INC 4.25% DUE 10-22-2044 10/22/2044 4.25% 90,000                      88,541                   99,323                      

PEPSICO INC PEPSICO INC FIXED 3% 10-15-2027 10/15/2027 3.00% 1,115,000                1,111,845             1,111,064                 

PERSTORP HLDG AB PUBL PERSTORP HLDG AB 8.5% DUE 06-30-2021 6/30/2021 8.50% 240,000                   240,000                 254,400                    

PERTAMINA PT PERTAMINA PT 6.5% NTS 27/05/41 USD1000 5/27/2041 6.50% 2,460,000                2,496,843             2,964,307                 

PERTAMINA PT PERTAMINA PT NOTES SR REG S 6.5 DUE 05-27-2041 5/27/2041 6.50% 780,000                   761,475                 937,952                    

PERUSAHAAN PENERBIT SBSN INDO III PERUSAHAAN PENERBIT SBSN INDO III 3.4% 144A 29/03/2022 3/29/2022 3.40% 1,057,000                1,058,742             1,072,908                 

PERUSAHAAN PENERBIT SBSN INDONESIA III T PERUSAHAAN PENERBIT SBSN INDO III 4.35% BDS 10/09/2024 USD200000 9/10/2024 4.35% 200,000                   212,000                 211,730                    

PERUSAHAAN PENERBIT SBSN INDONESIA III T PERUSAHAAN PENERBIT SBSN INDONESIA III T 4.15% 03-29-2027 3/29/2027 4.15% 3,450,000                3,552,600             3,562,470                 

PERUSAHAAN PENERBIT SBSN INDONESIA III T PERUSAHAAN PENERBIT SBSN INDONESIA III TR CTF ISSUANCE PROGRAM DUE 09-10-2024 9/10/2024 4.35% 1,020,000                1,036,603             1,075,998                 

PETCO ANIMAL SUPPLIES INC PETCO ANIMAL SUPPLIES INC. TERM LOAN B1 DUE 01-26-2023 BEO 1/26/2023 0.00% 271,833                   254,327                 205,404                    

PETROBRAS GLOBAL FIN B V PETROBRAS GLOBAL 6.125% DUE 01-17-2022 1/17/2022 6.13% 1,420,000                1,445,970             1,506,975                 

PETROBRAS GLOBAL FIN B V PETROBRAS GLOBAL 6.25% DUE 03-17-2024 3/17/2024 6.25% 1,522,000                1,530,238             1,614,842                 

PETROBRAS GLOBAL FIN B V PETROBRAS GLOBAL 7.375% DUE 01-17-2027 1/17/2027 7.38% 5,450,000                5,731,273             6,000,450                 

PETROBRAS GLOBAL FIN B V PETROBRAS GLOBAL 8.375% DUE 05-23-2021 5/23/2021 8.38% 970,000                   1,072,358             1,106,285                 

PETROBRAS GLOBAL FIN B V PVTPL PETROBRAS GLOBAL FIN B V GTD NT 144A 5.299% 01-27-2025 1/27/2025 5.30% 1,460,000                1,423,558             1,464,380                 

PETROBRAS GLOBAL FIN B V PVTPL PETROBRAS GLOBAL FIN B V GTD NT 5.999% 01-27-2028 1/27/2028 6.00% 4,755,000                4,749,865             4,766,888                 

PETROBRAS GLOBAL FINANCE PETROBRAS GLOBAL FINANCE BNDS 6.85% DUE 06-05-2115 REG 6/5/2115 6.85% 3,330,000                3,043,920             3,205,125                 

PETROFAC LTD PVTPL PETROFAC LTD GTD SR NT 3.4 DUE 10-10-2018 10/10/2018 3.40% 710,000                   718,114                 702,900                    

PETROLEOS DEL PERU-PETROPERU S A PVPTL PETROLEOS DEL PERU S A 5.625% DUE 06-19-2047 6/19/2047 5.63% 1,630,000                1,669,800             1,711,500                 

PETROQUEST ENERGY INC PETROQUEST ENERGY FIXED 10% DUE 02-15-2021 2/15/2021 10.00% 1,972,920                1,951,695             1,499,419                 

PHILIP MORRIS INTL INC PHILIP MORRIS INTL 2.5% DUE 08-22-2022 8/22/2022 2.50% 130,000                   128,534                 128,806                    

PHILIP MORRIS INTL INC PHILIP MORRIS INTL 4.5% DUE 03-20-2042 3/20/2042 4.50% 110,000                   107,311                 119,704                    

PHILIP MORRIS INTL INC PHILIP MORRIS INTL 5.65% DUE 05-16-2018 5/16/2018 5.65% 1,655,000                1,863,175             1,678,589                 

PHILIP MORRIS INTL INC PHILIP MORRIS INTL INC 1.875% DUE 11-01-2019 11/1/2019 1.88% 1,060,000                1,057,912             1,053,519                 

PHILIP MORRIS INTL INC PHILIP MORRIS INTL INC 2.5% 11-02-2022 11/2/2022 2.50% 230,000                   229,013                 227,953                    

PHILIP MORRIS INTL INC PHILIP MORRIS INTL INC 2.9 DUE 11-15-2021 11/15/2021 2.90% 140,000                   138,118                 141,704                    

PI UK HOLDCO II LIMITED EQUINOX HOLDINGS INC TL 03-08-2024 3/8/2024 0.00% 407,350                   406,332                 410,662                    

PI UK HOLDCO II LIMITED UNIVAR USA INC TERM LOAN 07-01-2024 7/1/2024 0.00% 15,338                      15,299                   15,387                      

PINNACLE ENTMT INC NEW PINNACLE ENTMT INC NEW 5.625% 05-01-2024 5/1/2024 5.63% 375,000                   381,813                 401,250                    

PLAINS ALL AMERICAN PIPELINE LP PLAINS ALL AMERN 3.85% DUE 10-15-2023 10/15/2023 3.85% 475,000                   478,251                 472,744                    

PLANTRONICS INC PVTPL PLANTRONICS INC SR DEB 144A 5.5% DUE 05-31-2023/05-15-2018 BEO 5/31/2023 5.50% 350,000                   361,156                 363,563                    

PLASTIPAK HLDGS INC PVTPL PLASTIPAK HLDGS INC BNDS 6.25% DUE 10-15-2025 10/15/2025 6.25% 215,000                   215,781                 219,838                    

PLAYPOWER PLAYPOWER, INC. TERM LOAN DUE 06-23-2021BEO 6/23/2021 0.00% 341,742                   338,339                 342,597                    

PNC BK N A PITTSBURGH PA MEDIUM TERM SR PNC BK N A PITT PA 1.5% DUE 02-23-2018 2/23/2018 1.50% 890,000                   889,769                 889,721                    

PNC BK N A PITTSBURGH PA MEDIUM TERM SR PNC BK N A PITT PA 3.25% DUE 06-01-2025 6/1/2025 3.25% 1,500,000                1,541,355             1,522,394                 

POLARIS INTER CORP PVTPL POLARIS INTER CORP 8.5% 12-01-2022 12/1/2022 8.50% 3,560,000                3,576,400             3,693,500                 

POLYONE CORP POLYONE CORP 5.25% DUE 03-15-2023 3/15/2023 5.25% 506,000                   521,696                 532,565                    

POLYUS GOLD INTL LTD POLYUS GOLD INTL 5.25% DUE 02-07-2023 2/7/2023 5.25% 1,178,000                1,178,000             1,235,098                 

POST HLDGS INC PVTPL POST HLDGS INC SR 5.5% DUE 03-01-2025 BEO 3/1/2025 5.50% 150,000                   150,000                 155,250                    

POST HLDGS INC PVTPL POST HLDGS INC SR 5.75% DUE 03-01-2027 BO 3/1/2027 5.75% 245,000                   252,975                 249,288                    

PPL CAP FDG INC PPL CAP FDG INC 5% DUE 03-15-2044 3/15/2044 5.00% 500,000                   596,670                 579,348                    

PPL ELEC UTILS CORP PPL ELEC UTILS CORP 3.95% 06-01-2047 6/1/2047 3.95% 910,000                   900,809                 983,582                    

PPT ABS LLC PVTPL PPT ABS LLC 2004-1 ASSET BKD CTF CL A 144A 5.6904% DUE 08-25-2035 BEO 8/25/2035 5.69% 336,567                   329,415                 348,574                    

PPT MGMT LLC PPT MANAGEMENT HOLDINGS, LLC TERM LOAN TL 12-16-2022 12/16/2022 0.00% 364,351                   360,708                 357,064                    

PQ GROUP HLDGS INC PQ CORPORATION DUE 11-04-2022 BEO 11/4/2022 0.00% 124,365                   125,029                 125,279                    

PRECISION DRILLING CORP PVTPL PRECISION DRILLING CORP PRECISION DRILLING CORP 7.125% DUE 01-15-2026 BEO 1/15/2026 7.13% 100,000                   100,663                 102,000                    

PRESTIGE BRANDS INC PRESTIGE BRANDS 6.375% DUE 03-01-2024 3/1/2024 6.38% 440,000                   467,431                 455,950                    

PRIME SEC SVCS BORROWER LLC / PRIME FIN PVTPL PRIME SEC SVCS BORROWER LLC/PRIME FIN 9.25% 05-15-2023 BEO 5/15/2023 9.25% 200,000                   200,000                 222,000                    

PRO MACH INC PRO MACH INC TERM LOAN DUE 10-22-2021 BEO 10/22/2021 0.00% 246,091                   245,169                 246,091                    

PROSPECT MEDICAL HOLDINGS, INC. PROSPECT MEDICAL HOLDINGS, INC. TERM LOAN 06-30-2022 BEO 6/30/2022 0.00% 98,500                      97,023                   100,101                    

PROTECTIVE LIFE CORP PROTECTIVE LIFE 7.375% DUE 10-15-2019 10/15/2019 7.38% 800,000                   966,529                 867,074                    

PROTECTIVE LIFE GLOBAL FDG MEDIUM TERM N PROTECTIVE LIFE 2.161% DUE 09-25-2020 9/25/2020 2.16% 800,000                   800,000                 791,355                    

PROVIDENT FDG ASSOCS LP / PFG FIN CORP PROVIDENT FDG 6.375% DUE 06-15-2025 6/15/2025 6.38% 265,000                   265,000                 278,250                    

PRUDENTIAL FINL INC MEDIUM TERM NTS BOOK PRUDENTIAL FINL INC MEDIUM TERM NTS VAR RT DUE 08-15-2018 8/15/2018 2.20% 790,000                   790,000                 793,019                    

PTC INC PTC INC 6% DUE 05-15-2024 5/15/2024 6.00% 1,920,000                2,015,422             2,035,200                 

PUBLIC SVC CO N MEX PUB SVC CO N MEX 7.95% DUE 05-15-2018 5/15/2018 7.95% 320,000                   330,546                 326,663                    

QCP SNF WEST REIT LLC / QCP SNF CENT REI QCP SNF W REIT LLC 8.125% DUE 11-01-2023 11/1/2023 8.13% 2,200,000                2,287,300             2,255,000                 

QEP RES INC QEP RES INC 5.625% 03-01-2026 3/1/2026 5.63% 530,000                   534,875                 537,288                    

QEP RES INC QEP RES INC 6.875% DUE 03-01-2021 3/1/2021 6.88% 170,000                   158,525                 183,600                    

QEP RESOURCES INC QEP RESOURCES INC 5.25 DUE 05-01-2023 5/1/2023 5.25% 240,000                   236,663                 242,846                    

QORVO INC QORVO INC 6.75% DUE 12-01-2023 12/1/2023 6.75% 1,110,000                1,207,125             1,193,250                 

QORVO INC QORVO INC 7% DUE 12-01-2025 12/1/2025 7.00% 575,000                   580,750                 641,844                    

QUALCOMM INC QUALCOMM INC NT FLTG RATE DUE 01-30-2023REG 1/30/2023 3.09% 1,060,000                1,060,000             1,058,287                 

QUALITYTECH LP / QTS FIN CORP PVTPL QUALITYTECH LP 4.75% 11-15-2025 11/15/2025 4.75% 765,000                   766,600                 772,650                    

QUEBECOR MEDIA INC QUEBECOR MEDIA INC 5.75% DUE 01-15-2023 1/15/2023 5.75% 1,350,000                1,351,688             1,431,000                 

QUICKEN LNS INC PVTPL QUICKEN LNS INC 5.25% 01-15-2028 1/15/2028 5.25% 570,000                   564,454                 562,704                    

QUICKEN LNS INC PVTPL QUICKEN LOANS INC 5.75% DUE 05-01-2025 BEO 5/1/2025 5.75% 370,000                   365,513                 382,954                    

QUINTILES TRANSNATIONAL CORP PVTPL QUINTILES TRANSNATIONAL CORP SR NT4.875% 05-15-2023 5/15/2023 4.88% 185,000                   187,648                 190,550                    

QVC INC QVC INC 4.375% DUE 03-15-2023 3/15/2023 4.38% 1,250,000                1,175,850             1,281,801                 

RABOBANK NEDERLAND NV RABOBANK NEDERLAND NV VAR RATE PERPETUALDUE 12-29-2049/06-30-2019 BEO 12/29/2049 11.00% 270,000                   360,000                 301,725                    

RADIAN GROUP INC RADIAN GROUP INC FIXED 4.5% 10-01-2024 10/1/2024 4.50% 160,000                   160,000                 163,920                    

RADIATE HOLDCO LLC/RADIATE FI RADIATE HOLDCO, LLC (AKA RCN GRANDE) TERM LOAN DUE 12-12-2023 BEO 12/12/2023 0.00% 146,744                   145,304                 145,521                    

RADIO ONE INC RADIO ONE INC 7.375% DUE 04-15-2022 4/15/2022 7.38% 210,000                   210,625                 209,475                    

RADNET MGMT INC RADNET MANAGEMENT, INC. TERM B-1 LOAN (FIRST LIEN) DUE 06-30-2023 BEO 6/30/2023 0.00% 311,688                   310,909                 315,779                    

RANGE RES CORP RANGE RES CORP 5.75% 06-01-2021 6/1/2021 5.75% 450,000                   459,950                 466,875                    

RANGE RES CORP RANGE RES CORP 5.875% 07-01-2022 7/1/2022 5.88% 350,000                   355,400                 357,000                    

RASC SER 2004-KS1 TR RASC SER 04-KS1 TR HOME EQTY MTG ASTBKD PASS THRU CTF 5.072 DUE 022534 REG 2/25/2034 5.07% 182,389                   178,257                 172,190                    

RAYTHEON CO RAYTHEON CO 3.125% DUE 10-15-2020 10/15/2020 3.13% 120,000                   119,358                 122,757                    

REAL ALLOY HLDG INC DEFAULTED REAL ALLOY HLDG INC 0.00% 12-31-2040 12/31/2040 10.00% 5,490,000                4,999,097             3,952,800                 
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REALOGY GROUP LLC / REALOGY CO-ISSUER CO PVTPL REALOGY GROUP LLC/REALOGY CO-ISSUER CO 144A 4.875 6/1/2023 4.88% 970,000                   991,466                 957,875                    

RECEIPT FOR MULTI ORIG PVTPL REAL ALLOY HOLDINGS, INC. 0% DUE 01-01-2059 BEO 1/1/2059 0.00% 2,203,341                -                          2,203,341                 

REGIONALCARE HOSP PARTNERS HLDGS INC PVTPL REGIONALCARE HOSP PARTNERS HLDGS INC 144A 8.25% DUE 05-01-2023/04-29-2016 5/1/2023 8.25% 3,560,000                3,746,856             3,755,800                 

RELIANT ENERGY MID-ATLANTIC PWR HLDGS LL RELIANT ENERGY MID-ATLC PWR HLDGS LL SERC 9.681 DUE 07-02-2026 BEO 7/2/2026 0.00% 925,000                   996,400                 545,750                    

REPUBLIC SVCS INC REPUBLIC SVCS INC 4.75% DUE 05-15-2023 5/15/2023 4.75% 920,000                   1,006,314             999,493                    

RESIDENTIAL ASSET MTG PRODS INC RESDNTL AST MTG FLTG RT 2.37711% DUE 09-25-2035 9/25/2035 2.03% 1,850,000                1,804,766             1,847,928                 

RESOLUTE ENERGY CORP RESOLUTE ENERGY CORP 8.5 05-01-2020 5/1/2020 8.50% 1,930,000                1,925,600             1,963,775                 

REX ENERGY CORP REX ENERGY CORP 8% DUE 10-01-2020 10/1/2020 8.00% 1,997,000                1,149,810             728,905                    

REYNOLDS AMERN INC REYNOLDS AMERN INC 3.25% DUE 06-12-2020 6/12/2020 3.25% 453,000                   452,918                 460,291                    

REYNOLDS AMERN INC REYNOLDS AMERN INC 6.15% DUE 09-15-2043 9/15/2043 6.15% 140,000                   154,117                 179,943                    

REYNOLDS AMERN INC REYNOLDS AMERN INC 7% DUE 08-04-2041 8/4/2041 7.00% 200,000                   235,182                 270,637                    

REYNOLDS AMERN INC REYNOLDS AMERN INC 8.125% DUE 06-23-2019 6/23/2019 8.13% 10,000                      12,681                   10,817                      

REYNOLDS AMERN INC REYNOLDS AMERN INC FIXED 5.85% DUE 08-15-2045 8/15/2045 5.85% 40,000                      45,114                   49,951                      

REYNOLDS GROUP ISSUER INC/ REYNOLDS GROU PVTPL REYNOLDS GROUP ISSUER INC/REYNOLDS 144A 5.125 DUE 07-15-2023/06-27-2016 7/15/2023 5.13% 70,000                      72,450                   72,450                      

REYNOLDS GROUP ISSUER INC/ REYNOLDS GROU REYNOLDS GROUP ISSUER INC/ REYNOLDS FLTG RT 144A 7-15-2021 7/15/2021 4.86% 360,000                   356,400                 365,400                    

RIALTO HLDGS LLC / RIALTO CORP PVTPL RIALTO HLDGS LLC 7 DUE 12-01-2018 BEO 12/1/2018 7.00% 560,000                   563,968                 561,400                    

RING CONTAINER TECHNOLOGIES GROUP LLC RING CONTAINER TECHNOLOGIES GROUP LLC TERM LOAN SENIOR SECURED 09-28-2024 9/28/2024 0.00% 280,000                   280,275                 280,525                    

RITCHIE BROS AUCTIONEERS INC PVTPL RITCHIE BROS AUCTIONEERS INC 144A 5.375% DUE 01-15-2025 1/15/2025 5.38% 150,000                   155,625                 154,875                    

RITE AID CORP PVTPL RITE AID CORP SR 144A 6.125% DUE 04-01-2023/04-01-2018 BEO 4/1/2023 6.13% 565,000                   537,388                 509,913                    

RITE AID CORP RITE AID CORP 6.75 DUE 06-15-2021 6/15/2021 6.75% 160,000                   158,600                 159,200                    

RIVERS PITTSBURGH BORROWER L P /RIVERS P PVTPL RIVERS PITTSBURGH BORROWER L P/RIVERS P SR SECD NT 144A 6.125% 08-15-2021 8/15/2021 6.13% 210,000                   212,986                 208,425                    

ROCKIES EXPRESS PIPELINE LLC PVTPL ROCKIES EXPRESS PIPELINE LLC 14A 6.0%01-15-2019 1/15/2019 6.00% 270,000                   281,138                 277,425                    

ROCKIES EXPRESS PIPELINE LLC PVTPL ROCKIES EXPRESS PIPELINE LLC 6.875% DUE 04-15-2040/03-22-2010 4/15/2040 6.88% 350,000                   323,313                 393,750                    

ROCKIES EXPRESS PIPELINE LLC PVTPL ROCKIES EXPRESS PIPELINE LLC SR NT144A 6.85% DUE 07-15-2018/06-27-2008 BEO 7/15/2018 6.85% 135,000                   141,750                 137,363                    

ROCKIES EXPRESS PIPELINE LLC PVTPL ROCKIES EXPRESS PIPELINE LLC SR NT144A 7.5% DUE 07-15-2038/06-27-2008 BEO 7/15/2038 7.50% 10,000                      9,700                     11,563                      

ROCK-TENN CO ROCK-TENN CO 3.5% DUE 03-01-2020 3/1/2020 3.50% 80,000                      79,528                   81,390                      

ROCK-TENN CO ROCK-TENN CO 4% DUE 03-01-2023 3/1/2023 4.00% 30,000                      29,817                   31,088                      

ROCKWELL COLLINS INC DEL ROCKWELL COLLINS 3.5% DUE 03-15-2027 3/15/2027 3.50% 1,000,000                1,021,090             1,018,177                 

ROSE ROCK MIDSTREAM L P / ROSE ROCK FIN ROSE ROCK 5.625% DUE 07-15-2022 7/15/2022 5.63% 200,000                   200,000                 197,500                    

ROSE ROCK MIDSTREAM L P / ROSE ROCK FIN ROSE ROCK 5.625% DUE 11-15-2023 11/15/2023 5.63% 180,000                   177,021                 175,500                    

ROYAL BK CDA GLOBAL MEDIUM TERM SR BK NT ROYAL BK CDA 2.125% DUE 03-02-2020 3/2/2020 2.13% 1,260,000                1,259,093             1,256,217                 

ROYAL BK SCOTLAND GROUP PLC ROYAL BK SCOTLAND 8.625% DUE 12-31-2049 12/31/2049 8.63% 210,000                   210,000                 236,513                    

ROYAL BK SCOTLAND GROUP PLC ROYAL BK SCOTLAND GROUP PLC 6 DUE 12-19-2023 REG 12/19/2023 6.00% 80,000                      86,415                   88,114                      

ROYAL CARIBBEAN CRUISES LTD ROYAL CARIBBEAN 5.25% DUE 11-15-2022 11/15/2022 5.25% 725,000                   760,525                 796,167                    

RRI ENERGY INC DEFAULTED RRI ENERGY INC 0.0% DUE 12-31-2040 12/31/2040 7.88% 1,170,000                1,086,995             936,000                    

RSP PERMIAN INC RSP PERMIAN INC 5.25% 01-15-2025 1/15/2025 5.25% 155,000                   155,000                 158,875                    

SALEM MEDIA GROUP INC SALEM MEDIA GROUP 6.75% DUE 06-01-2024 6/1/2024 6.75% 350,000                   358,625                 348,250                    

SAMARCO MINERACAO S A DEFAULTED SAMARCO MINERACAO SA 4.125% 11-01-2022 12/31/2040 0.00% 1,050,000                737,563                 714,000                    

SANCHEZ ENERGY CORP SANCHEZ ENERGY 7.75 DUE 06-15-2021 6/15/2021 7.75% 390,000                   373,923                 366,600                    

SANCHEZ ENERGY CORP SANCHEZ ENERGY FIXED 6.125% DUE 01-15-2023 1/15/2023 6.13% 220,000                   175,175                 185,900                    

SANTANDER HLDGS USA INC SANTANDER HLDGS 2.7% DUE 05-24-2019 5/24/2019 2.70% 1,750,000                1,749,650             1,753,817                 

SANTANDER HLDGS USA INC SANTANDER HLDGS FIXED 4.5% DUE 07-17-2025 7/17/2025 4.50% 50,000                      50,543                   52,153                      

SANTANDER UK GROUP HLDGS PLC SANTANDER UK GROUP 3.571% DUE 01-10-2023 1/10/2023 3.57% 320,000                   321,075                 324,612                    

SANTANDER UK PLC SANTANDER UK PLC 3.05% DUE 08-23-2018 8/23/2018 3.05% 850,000                   881,543                 855,817                    

SBA COMMUNICATIONS CORP NEW PVTPL SBA COMMUNICATIONS CORP NEW 4.0% 10-01-2022 10/1/2022 4.00% 150,000                   150,000                 150,188                    

SCHAEFFLER VERWALTUNG ZWEI GMBH PVTPL SCHAEFFLER VERWALTUNG ZWEI GMBH 4.75% DUE 09-15-2026 9/15/2026 4.75% 280,000                   280,984                 284,200                    

SCHAEFFLER VERWALTUNG ZWEI GMBH SCHAEFFLER 4.125% DUE 09-15-2021 9/15/2021 4.13% 480,000                   481,206                 488,400                    

SCHLUMBERGER HLDGS CORP PVTPL SCHLUMBERGER HLDGS CORP SR NT 144A4% DUE 12-21-2025/12-21-2015 BEO 12/21/2025 4.00% 120,000                   119,922                 126,101                    

SCIENTIFIC GAMES INTL INC SCIENTIFIC GAMES FIXED 10% DUE 12-01-2022 12/1/2022 10.00% 350,000                   368,250                 384,125                    

SCIENTIFIC GAMES INTL INC SCIENTIFIC GAMES INTERNATIONAL, INC. TERM LOAN B-4 SEN SEC 08-14-2024 8/14/2024 0.00% 94,655                      94,182                   95,409                      

SCIENTIFIC GAMES INTL INC SCIENTIFIC GAMES INTL INC 7% BDS 01-01-2022USD2000 1/1/2022 7.00% 375,000                   394,538                 395,156                    

SCOTTS MIRACLE-GRO CO  FORMERLY SCOTTS C SCOTTS MIRACLE-GRO 5.25% DUE 12-15-2026 12/15/2026 5.25% 420,000                   442,050                 439,950                    

SCRIPPS E W CO OHIO SCRIPPS E W CO OH 5.125% DUE 05-15-2025 5/15/2025 5.13% 190,000                   193,275                 189,050                    

SEAGATE HDD CAYMAN SEAGATE HDD CAYMAN 4.875% DUE 06-01-2027 6/1/2027 4.88% 300,000                   286,406                 286,851                    

SEALED AIR CORP NEW PVTPL SEALED AIR CORP NEW 5.5% 09-15-2025 9/15/2025 5.50% 500,000                   512,500                 545,000                    

SEATTLE SPINCO INC SEATTLE SPINCO INC (AKA MICRO FOCUS INTLPLC) TLB 1ST LIEN DUE 04-19-2024 BEO 4/19/2024 0.00% 418,090                   417,960                 418,878                    

SEMGROUP CORP SEMGROUP CORP 6.375% DUE 03-15-2025 3/15/2025 6.38% 185,000                   182,164                 182,225                    

SENECA PK CLO LTD / SENECA PAK CLO LLC PVTPL SENECA PK CLO LTD/SENECA PAK CLO LLC SR CL A-R FLTG DUE 07-17-2026 7/17/2026 2.47% 250,000                   250,000                 250,202                    

SEQUOIA MTG TR 2004-1 CMO SEQUOIA MTG TR 2004-1 2004-12 MTG PASSTHRU CTF 1A1 DUE 01-20-2035 REG 1/20/2035 2.04% 123,860                   123,977                 113,971                    

SEQUOIA MTG TR 2004-1 I/O CMO SEQUOIA MTG TR 2004-1 2004-6 CL X-A VAR RATE DUE 07-25-2034 REG 7/20/2034 0.59% 2,014,344                56,843                   52,040                      

SERVICE CORP INTL SERVICE CORP INTL 4.625% DUE 12-15-2027 12/15/2027 4.63% 200,000                   200,000                 202,924                    

SERVICE CORP INTL SERVICE CORP INTL 5.375% DUE 05-15-2024 5/15/2024 5.38% 725,000                   750,375                 763,969                    

SERVICEMASTER CO PVTPL SERVICEMASTER CO 5.125% 11-15-2024 11/15/2024 5.13% 210,000                   214,786                 212,625                    

SESI L L C PVTPL SESI L L C SR 7.75% DUE 09-15-2024 BEO 9/15/2024 7.75% 570,000                   570,000                 605,625                    

SESI L L C SESI L L C 7.125 DUE 12-15-2021 12/15/2021 7.13% 650,000                   615,400                 666,250                    

SFR GROUP SA PVTPL SFR GROUP SA BNDS 144A 7.375% 05-01-2026 5/1/2026 7.38% 1,045,000                1,037,809             1,072,431                 

SFR GROUP SA PVTPL SFR GROUP SA BNDS 6.25% 144A 6.25% 05-15-2024 BEO 5/15/2024 6.25% 450,000                   455,188                 451,125                    

SFR GROUP SA SFR GROUP SA TERM LOAN SENIOR SECURED DUE 01-31-2026 BEO 1/31/2026 0.00% 750,000                   742,500                 721,875                    

SHEA HOMES LTD PARTNERSHIP / SHEA HOMES PVTPL SHEA HOMES LTD PARTNERSHIP / SHEA HOMES FDG CORP 144A 5.875% 4-1-23 4/1/2023 5.88% 385,000                   397,481                 399,438                    

SHEA HOMES LTD PARTNERSHIP / SHEA HOMES SHEA HOMES LTD 6.125% DUE 04-01-2025 4/1/2025 6.13% 130,000                   130,000                 135,200                    

SHEARERS FOODS LLC / CHIP FIN SHEARERS FOODS LLC TERM LOAN DUE 06-30-2021 BEO 6/30/2021 0.00% 197,770                   197,588                 197,029                    

SHELL INTERNATIONAL FIN SHELL INTERNATIONAL FIN 4.375% DUE 05-11-2045 5/11/2045 4.38% 740,000                   701,539                 832,036                    

SHELL INTL FIN B V SHELL INTERNATIONAL FIN 4.55 DUE 08-12-2043 REG 8/12/2043 4.55% 80,000                      83,938                   90,991                      

SHELL INTL FIN B V SHELL INTL FIN B V 2.875% DUE 05-10-2026 5/10/2026 2.88% 50,000                      49,203                   50,000                      

SHELL INTL FIN B V SHELL INTL FIN B V 4% DUE 05-10-2046 5/10/2046 4.00% 10,000                      10,437                   10,651                      

SHELL INTL FIN B V SHELL INTL FIN B V FLTG RT 2.80575% DUE 05-11-2020 5/11/2020 1.86% 1,960,000                1,920,384             1,977,934                 

SI ORGANIZATION INC SI ORGANIZATION INC TERM LOAN DUE 11-23-2019 BEO 11/23/2019 0.00% 241,608                   239,254                 243,421                    

SILVERSEA CRUISE FIN LTD PVTPL SILVERSEA CRUISE FIN LTD GTD SR SECD NT 144A 7.25% DUE 02-01-2025 BEO 2/1/2025 7.25% 487,000                   494,270                 524,743                    

SINOPEC GROUP OVERSEAS DEV 2014 LTD SINOPEC GROUP 4.375% DUE 04-10-2024 4/10/2024 4.38% 580,000                   578,649                 615,272                    

SIRIUS XM RADIO INC PVTPL SIRIUS XM HOLDINGS INC 5.0% DUE 08-01-2027 8/1/2027 5.00% 1,480,000                1,491,250             1,483,700                 

SLC STUDENT LN TR SLC STUDENT LN TR FLTG RT 2.2445% DUE 06-15-2029 6/15/2029 1.71% 1,990,212                1,956,627             1,974,336                 

SLM CORP MEDIUM TERM NTS BOOK ENTRY NAVIENT CORP 6.125% 03-25-2024 3/25/2024 6.13% 440,000                   437,906                 445,500                    

SLM STUDENT LN EDC REPACKAGING TR 2013-M PVTPL SLM STUDENT LN EDC REPACKAGING TR 2013-M NT CL M 3C7 3.5 DUE 10-28-2029 10/28/2029 3.50% 87,636                      86,267                   85,555                      

SLM STUDENT LN TR SLM STUDENT LN TR SLM STUDENT LOAN 03-15-2033 REG 3/15/2033 2.34% 442,949                   441,012                 441,081                    

SLM STUDENT LN TR 2008 9 SLM STUDENT LN TR 2008 9 STUDENT LOAN BKD NTS CL A FLTG 04-25-2023 REG 4/25/2023 2.87% 609,545                   601,259                 623,728                    

SLM STUDENT LN TR 2008-6 SLM STUDENT LN TR 2008-6 STUDENT LN BKD NT CL A-4 FLTG 07-25-2023 REG 7/25/2023 2.47% 250,000                   252,969                 253,316                    

SMALL BUSINESS ADMIN GTD PARTN CTFS SMALL BUSINESS ADMIN GTD PARTN CTFS 2.518% DUE 09-10-2027 REG 9/10/2027 2.52% 730,000                   730,000                 730,572                    

SMALL BUSINESS ADMINISTRATION SMALL BUSINESS ADMINISTRATION SER 2016-10A CL 1 2.507% 03-10-2026 3/10/2026 2.51% 235,119                   235,119                 235,531                    

SMB PRIVATE ED LN TR 2016-B PVTPL SMB PVT ED LN TR 2016-B LN BACKED NT CL A-2A 144A 2.43 DUE 02-17-2032 BEO 2/17/2032 2.43% 640,000                   629,550                 629,090                    

SMB PRIVATE ED LN TR 2016-C PVTPL SMB PRIVATE ED LN TR 2016-C NT CL A-2A 144A 2.34% DUE 09-15-2034 BEO 9/15/2034 2.34% 1,870,000                1,869,075             1,830,541                 

SMITHFIELD FOODS INC PVTPL SMITHFIELD FOODS INC 2.7% 01-31-2020 1/31/2020 2.70% 580,000                   580,955                 576,215                    

SMURFIT CAP FDG PLC SMURFIT CAP FDG 7.5% DUE 11-20-2025 11/20/2025 7.50% 1,440,000                1,374,156             1,735,200                 

SOFI CONSUMER LN PROGRAM 2017-4 LLC PVTPL SCLP SER 2017-4 CL A 2.5% 06-25-2026 5/26/2026 2.50% 849,692                   849,538                 846,907                    

SOPHIA L P / SOPHIA FIN INC SOPHIA, L.P. TERM LOAN B DUE 09-30-2022 BEO 9/30/2022 0.00% 247,718                   246,480                 247,851                    

SOUTHERN COPPER CORP DEL SOUTHERN COPPER CORP DEL RT 3.875% DUE 04-23-2025 4/23/2025 3.88% 730,000                   739,125                 757,032                    

SOUTHERN COPPER CORP DEL SOUTHN COPPER CORP 5.25% DUE 11-08-2042 11/8/2042 5.25% 710,000                   697,270                 793,091                    
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SOUTHERN GAS CORRIDOR CJSC SOUTHERN GAS CORRI 6.875% GTD SNR 24/03/26 USD 3/24/2026 6.88% 960,000                   1,035,175             1,093,141                 

SOUTHERN GAS CORRIDOR CJSC SOUTHN GAS 6.875% DUE 03-24-2026 3/24/2026 6.88% 1,452,000                1,493,009             1,649,835                 

SOUTHERN NAT GAS CO SOUTHN NAT GAS CO 8% DUE 03-01-2032 3/1/2032 8.00% 220,000                   196,454                 298,263                    

SOUTHWESTERN ENERGY CO SOUTHWESTN ENERGY FIXED 7.5% DUE 04-01-2026 4/1/2026 7.50% 250,000                   250,000                 265,625                    

SP FINCO LLC PVTPL SP FINCO LLC SR 6.75% DUE 07-01-2025 7/1/2025 6.75% 1,190,000                1,141,325             1,124,550                 

SPARC EM SPC PVTPL SPARC EM SPC 0.0% 12-05-2022 12/5/2022 0.00% 602,000                   532,138                 552,335                    

SPECIALTY STL HOLDCO INC PVTPL SPECIALTY STL HOLDCO INC FLTG DUE 11-15-2022 11/15/2022 13.62% 2,610,000                2,610,000             2,610,000                 

SPECTRA ENERGY PARTNERS LP SPECTRA ENERGY 4.5% DUE 03-15-2045 3/15/2045 4.50% 435,000                   437,884                 448,539                    

SPECTRUM BRANDS INC SPECTRUM BRANDS 5.75% DUE 07-15-2025 7/15/2025 5.75% 680,000                   697,469                 715,700                    

SPECTRUM BRANDS INC SPECTRUM BRANDS 6.125% DUE 12-15-2024 12/15/2024 6.13% 100,000                   100,804                 105,875                    

SPECTRUM BRANDS INC SPECTRUM BRANDS INC 6.625 DUE 11-15-2022 REG 11/15/2022 6.63% 447,000                   473,076                 462,645                    

SPEEDWAY MOTORSPORTS INC SPEEDWAY FIXED 5.125% DUE 02-01-2023 2/1/2023 5.13% 250,000                   250,000                 258,125                    

SPIRIT AEROSYSTEMS INC SPIRIT AEROSYSTEMS 5.25% DUE 03-15-2022 3/15/2022 5.25% 725,000                   725,741                 747,110                    

SPRINGS INDS INC SPRINGS INDS INC 6.25 DUE 06-01-2021 REG 6/1/2021 6.25% 250,000                   257,083                 255,000                    

SPRINT CAP CORP SPRINT CAP CORP 6.875% DUE 11-15-2028 11/15/2028 6.88% 1,340,000                1,286,453             1,348,375                 

SPRINT CAP CORP SPRINT CAP CORP 8.75% DUE 03-15-2032 3/15/2032 8.75% 750,000                   753,342                 851,250                    

SPRINT COMMUNICATIONS INC SPRINT COMMUNICATIONS INC TERM LOAN SENIOR SECD 1ST LIEN DUE 01-31-2024BEO 1/31/2024 0.00% 126                           126                         125                            

SPRINT CORPORATION SPRINT CORPORATION 7.875% DUE 09-15-2023 9/15/2023 7.88% 1,385,000                1,412,060             1,475,025                 

SPRINT NEXTEL CORP  FORMERLY SPRINT CORP PVTPL SPRINT NEXTEL CORP FORMERLY SPRINTCORP GTD NT 7 DUE 03-01-2020 BEO 3/1/2020 7.00% 805,000                   929,265                 861,350                    

SPRINT NEXTEL CORP  FORMERLY SPRINT CORP SPRINT NEXTEL CORP 11.5 DUE 11-15-2021 11/15/2021 11.50% 40,000                      32,000                   48,300                      

SPRINT NEXTEL CORP  FORMERLY SPRINT CORP SPRINT NEXTEL CORP 6 DUE 11-15-2022 11/15/2022 6.00% 500,000                   463,750                 500,000                    

SPRINT SPECTRUM CO LLC / SPRINT SPECTRUM SPRINT SPECTRUM CO 3.36% DUE 09-20-2021 3/20/2023 3.36% 1,598,438                1,602,909             1,608,428                 

SRC ENERGY INC PVPTL SRC ENERGY INC 6.25% 12-01-2025 12/1/2025 6.25% 385,000                   385,000                 393,663                    

SRS DISTRIBUTION INC SRS DISTRIBUTION INC SRS DISTR INC TERM LN (SECOND LIEN) DUE 02-25-2023 BEO 2/25/2023 0.00% 850,000                   837,411                 867,708                    

STANDARD CHARTERED PLC PVTPL STANDARD CHARTERED PLC SUB NT 144A5.7% DUE 03-26-2044 BEO 3/26/2044 5.70% 520,000                   520,870                 630,704                    

STANDARD CHARTERED PLC STD CHARTERED PLC FLTG RT 2.37133% DUE 04-17-2018 4/17/2018 1.99% 1,030,000                1,030,000             1,031,102                 

STANDARD INDS INC DEL PVTPL STD INDS INC DEL 4.75% 01-15-2028 1/15/2028 4.75% 210,000                   210,000                 210,485                    

STANDARD INDS INC DEL STD INDS INC DEL 5.5% DUE 02-15-2023 2/15/2023 5.50% 60,000                      60,000                   62,550                      

STAPLES INC STAPLES INC TERM LOAN B SENIOR SECURED DUE 09-12-2024 BEO 9/12/2024 0.00% 150,000                   149,625                 146,531                    

STARBUCKS CORP STARBUCKS CORP 2.1% DUE 02-04-2021 2/4/2021 2.10% 1,665,000                1,664,051             1,654,311                 

STATE BANK OF INDIA (LONDON) STATE BK OF INDIA (LONDON) 3.25% BDS 18/04/2018 USD1000 4/18/2018 3.25% 950,000                   954,223                 953,285                    

STATE STR CORP STATE STR CORP STEP CPN 4.956% DUE 03-15-2018 3/15/2018 4.96% 1,390,000                1,448,041             1,397,952                 

STATION CASINOS LLC STA CASINOS LLC 5% DUE 10-01-2025 10/1/2025 5.00% 160,000                   160,000                 160,800                    

STONE ENERGY CORP STONE ENERGY CORP 7.5% DUE 05-31-2022 5/31/2022 7.50% 536,128                   665,643                 542,830                    

STRUCTURED AGENCY CREDIT RISK DEBT NOTES CMO SER 15-DNA3 CL M2 DUE 04-25-2028 BEO 4/25/2028 4.40% 1,918,702                1,982,784             1,985,740                 

STRUCTURED ASSET SECS CORP CMO STRUCTURED ASSET SECS CORP 2004-4 MTG PASSTHRU CTF 3-A2 DUE 04-25-2034 REG 4/25/2034 3.55% 170,519                   166,468                 172,626                    

STRYKER CORP STRYKER CORP 3.375 DUE 05-15-2024 5/15/2024 3.38% 325,000                   327,275                 333,763                    

STRYKER CORP STRYKER CORP 3.375% DUE 11-01-2025 11/1/2025 3.38% 345,000                   344,569                 353,234                    

STRYKER CORP STRYKER CORP 3.5% DUE 03-15-2026 3/15/2026 3.50% 310,000                   307,979                 319,874                    

SUBURBAN PROPANE PARTNERS L P / SUBN ENE SUBN PROPANE 5.5% DUE 06-01-2024 6/1/2024 5.50% 175,000                   175,250                 173,250                    

SUBURBAN PROPANE PARTNERS L P / SUBN ENE SUBN PROPANE 5.875% DUE 03-01-2027 3/1/2027 5.88% 110,000                   110,000                 107,525                    

SUGARHOUSE HSP GAMING PROP MEZZ L P / SU SUGARHOUSE HSP 5.875% DUE 05-15-2025 5/15/2025 5.88% 210,000                   210,625                 199,500                    

SUMITOMO MITSUI BANKING SUMITOMO MITSUI BANKING 2.092% 10-18-2019 10/18/2019 2.09% 1,280,000                1,280,000             1,273,434                 

SUMITOMO MITSUI FINANCE SUMITOMO MITSUI FIXED 2.058% DUE 07-14-2021 7/14/2021 2.06% 240,000                   232,886                 235,203                    

SUMMIT MATLS LLC / SUMMIT MATLS FIN CORP PVTPL SUMMIT MATERIALS LLC 5.125% DUE 06-01-2025 BEO 6/1/2025 5.13% 270,000                   271,200                 275,400                    

SUMMIT MATLS LLC / SUMMIT MATLS FIN CORP SUMMIT MATLS LLC / 6.125% DUE 07-15-2023 7/15/2023 6.13% 525,000                   528,562                 546,000                    

SUMMIT MATLS LLC / SUMMIT MATLS FIN CORP SUMMIT MATLS LLC / 8.5% DUE 04-15-2022 4/15/2022 8.50% 330,000                   360,225                 365,475                    

SUMMIT MIDSTREAM HLDGS LLC / SUMMIT MIDS SUMMIT MIDSTREAM 5.5% DUE 08-15-2022 8/15/2022 5.50% 230,000                   225,588                 230,000                    

SUNOCO LP / SUNOCO FIN CORP SUNOCO LP / SUNOCO 6.375% DUE 04-01-2023 4/1/2023 6.38% 300,000                   308,250                 316,125                    

SURGERY PARTNERS LLC SURGERY PARTNERS, LLC TERM LOAN B TL DUE06-20-2024 BEO 6/20/2024 0.00% 334,475                   334,013                 330,434                    

SYMANTEC CORP PVTPL SYMANTEC CORP 5.0% DUE 04-15-2025 4/15/2025 5.00% 245,000                   247,763                 254,800                    

SYNCHRONY FINL SYNCHRONY FINL 2.7% DUE 02-03-2020 2/3/2020 2.70% 1,000,000                1,007,940             1,002,499                 

SYNCHRONY FINL SYNCHRONY FINL 4.25 DUE 08-15-2024 8/15/2024 4.25% 1,475,000                1,472,320             1,529,364                 

SYNIVERSE FGN HLDGS CORP PVTPL SYNIVERSE FGN HLDGS CORP 9.125% DUE 01-15-2022 BEO 1/15/2022 9.13% 250,000                   250,000                 253,750                    

SYSCO CORP SYSCO CORP 3.75% DUE 10-01-2025 10/1/2025 3.75% 1,000,000                1,047,140             1,039,816                 

TALEN ENERGY SUPPLY LLC PVTPL TALEN ENERGY SUPPLY LLC 9.5% DUE 07-15-2022 7/15/2022 9.50% 250,000                   258,125                 256,250                    

TALLGRASS ENERGY PARTNERS LP / TALLGRASS PVTPL TALLGRASS ENERGY PARTNERS LP 5.5% DUE 01-15-2028 BEO 1/15/2028 5.50% 140,000                   142,100                 141,708                    

TALLGRASS ENERGY PARTNERS LP / TALLGRASS PVTPL TALLGRASS ENERGY PARTNERS LP/TALLGRASS SR 5.5% 09-15-2024 9/15/2024 5.50% 510,000                   514,750                 523,388                    

TARGA RES PARTNERS LP / TARGA RES PARTNE TARGA RES PARTNERS 6.75% DUE 03-15-2024 3/15/2024 6.75% 100,000                   99,500                   107,250                    

TARGA RES PARTNERS LP / TARGA RES PARTNE TARGA RES PARTNERS LP CORP BD 4.25 DUE 11-15-2023 11/15/2023 4.25% 140,000                   131,263                 138,425                    

TCI COMMUNICATIONS INC TCI COMMUNICATIONS 7.875% DUE 02-15-2026 2/15/2026 7.88% 700,000                   806,212                 931,078                    

TEACHERS INS & ANNUITY ASSN AMER PVTPL TEACHERS INS & 4.9% DUE 09-15-2044 9/15/2044 4.90% 430,000                   468,897                 491,867                    

TECK RESOURCES LIMITED TECK RESOURCES LTD 6.25% DUE 07-15-2041 7/15/2041 6.25% 150,000                   104,250                 171,750                    

TECO FIN INC TECO FIN INC FLTG RT 2.30802% DUE 04-10-2018 4/10/2018 1.95% 2,120,000                2,120,000             2,121,702                 

TECPETROL S A PVPTL TECPETROL S A 4.875% 12-12-2022 12/12/2022 4.88% 950,000                   950,000                 949,525                    

TEINE ENERGY LTD PVTPL TEINE ENERGY LTD144A 6.875 09-30-2022 9/30/2022 6.88% 160,000                   158,774                 165,200                    

TELECOM ITALIA S P A NEW PVTPL TELECOM ITALIA S P A NEW 144A 5.303% DUE 05-30-2024 BEO 5/30/2024 5.30% 200,000                   203,750                 213,500                    

TELEFONICA EMISIONES S A U TELEFONICA 4.57% DUE 04-27-2023 4/27/2023 4.57% 800,000                   859,610                 865,206                    

TELEFONICA EMISIONES S A U TELEFONICA 5.134% DUE 04-27-2020 4/27/2020 5.13% 150,000                   142,706                 158,792                    

TELEFONICA SA TELEFONICA SA 5.877% DUE 07-15-2019 7/15/2019 5.88% 20,000                      20,117                   21,026                      

TELENET FINANCE LUXEMB NOTES SARL TELENET FIN LUX 5.5% SNR 01/03/28 USD200000 3/1/2028 5.50% 200,000                   200,000                 200,000                    

TEMPO ACQUISITION LLC / TEMPO ACQUISITIO PVTPL TEMPO ACQUISITION LLC/TEMPO ACQUISITIO 6.75% 06-01-2025 6/1/2025 6.75% 1,050,000                1,050,000             1,060,500                 

TEMPUR SEALY INTL INC TEMPUR SEALY INTL 5.625% DUE 10-15-2023 10/15/2023 5.63% 300,000                   308,063                 312,000                    

TENET HEALTHCARE CORP PVTPL TENET HEALTHCARE CORP 7.5% 01-01-2022 1/1/2022 7.50% 95,000                      95,000                   99,750                      

TENET HEALTHCARE CORP PVTPL TENET HEALTHCARE CORP TENET HEAL THCARE CORP 4.625% DUE 07-15-2024 BEO 7/15/2024 4.63% 285,000                   285,000                 277,875                    

TENET HEALTHCARE CORP TENET HEALTHCARE 6.75% DUE 06-15-2023 6/15/2023 6.75% 3,090,000                2,951,058             2,997,300                 

TENET HEALTHCARE CORP TENET HEALTHCARE CORP 8.125 DUE 04-01-2022 4/1/2022 8.13% 420,000                   427,394                 427,350                    

TENGIZCHEVROIL FIN CO INTL LTD TENGIZCHEVROIL FIN 4% DUE 08-15-2026 8/15/2026 4.00% 1,372,000                1,356,481             1,375,430                 

TENGIZCHEVROIL FINANCE COMPANY TENGIZCHEVROIL FIN 4% DUE 08-15-2026 8/15/2026 4.00% 760,000                   759,400                 761,900                    

TENNANT CO TENNANT CO 5.625% DUE 05-01-2025 5/1/2025 5.63% 230,000                   234,713                 241,500                    

TENNECO INC TENNECO INC 5% DUE 07-15-2026 7/15/2026 5.00% 245,000                   243,545                 251,125                    

TENNECO PACKAGING INC TENNECO PACKAGING 8.375% DUE 04-15-2027 4/15/2027 8.38% 330,000                   327,525                 377,850                    

TESLA INC  FORMERLY TESLA MOTORS INC TO PVPTL TESLA INC 5.3% 8-15-2025 8/15/2025 5.30% 250,000                   250,000                 238,750                    

TESORO LOGISTICS LP / TESORO LOGISTICS F TESORO LOGISTICS 5.25% DUE 01-15-2025 1/15/2025 5.25% 80,000                      80,150                   84,136                      

TESORO LOGISTICS LP / TESORO LOGISTICS F TESORO LOGISTICS 6.375% DUE 05-01-2024 5/1/2024 6.38% 225,000                   225,000                 244,125                    

TEVA PHARMACEUTICAL FIN CO B V TEVA 2.95% DUE 12-18-2022 12/18/2022 2.95% 90,000                      86,575                   80,563                      

TEVA PHARMACEUTICAL FIN NETH III B V TEVA 1.4% DUE 07-20-2018 7/20/2018 1.40% 80,000                      79,480                   79,467                      

TEVA PHARMACEUTICAL FIN NETH III B V TEVA 1.7% DUE 07-19-2019 7/19/2019 1.70% 1,190,000                1,156,604             1,156,199                 

TEVA PHARMACEUTICAL FIN NETH III B V TEVA 2.2% DUE 07-21-2021 7/21/2021 2.20% 170,000                   161,371                 155,290                    

TEVA PHARMACEUTICAL FIN NETH III B V TEVA 2.8% DUE 07-21-2023 7/21/2023 2.80% 30,000                      28,445                   26,124                      

TEVA PHARMACEUTICAL FIN NETH III B V TEVA 3.15% DUE 10-01-2026 10/1/2026 3.15% 390,000                   358,520                 322,002                    

TEXTRON INC TEXTRON INC 7.25% DUE 10-01-2019 10/1/2019 7.25% 630,000                   750,128                 680,356                    

THC ESCROW CORP III THC ESCROW CORP III 5.125% DUE 05-01-2025 5/1/2025 5.13% 160,000                   160,000                 156,000                    

THC ESCROW CORP III THC ESCROW CORP III 7.0% DUE 08-01-2025 8/1/2025 7.00% 1,110,000                1,076,650             1,043,400                 

TIME WARNER CABLE INC TIME WARNER CABLE 5% DUE 02-01-2020 2/1/2020 5.00% 1,410,000                1,508,164             1,471,486                 

TIME WARNER CABLE INC TIME WARNER CABLE 5.5% DUE 09-01-2041 9/1/2041 5.50% 290,000                   255,111                 302,264                    
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TIME WARNER CABLE INC TIME WARNER CABLE 6.75% DUE 06-15-2039 6/15/2039 6.75% 90,000                      87,418                   107,989                    

TIME WARNER CABLE INC TIME WARNER CABLE 7.3% DUE 07-01-2038 7/1/2038 7.30% 20,000                      23,294                   25,069                      

TIME WARNER CABLE INC TIME WARNER CABLE 8.75% DUE 02-14-2019 2/14/2019 8.75% 600,000                   752,754                 639,736                    

TIME WARNER CABLE INC TIME WARNER CABLE INC 8.25 DUE 04-01-2019 REG 4/1/2019 8.25% 550,000                   591,586                 587,833                    

TIME WARNER ENTMT CO L P TIME WARNER ENTMT 8.375% DUE 07-15-2033 7/15/2033 8.38% 160,000                   194,776                 220,144                    

TIME WARNER INC NEW TIME WARNER INC 6.25% DUE 03-29-2041 3/29/2041 6.25% 40,000                      41,621                   49,399                      

TIME WARNER INC NEW TIME WARNER INC NEW NT 4.75 DUE 03-29-2021 3/29/2021 4.75% 20,000                      20,446                   21,288                      

TIME WARNER INC NEW TIME WARNER NEW 4.7 DUE 01-15-2021 1/15/2021 4.70% 80,000                      79,816                   84,518                      

TITAN INTL INC DEL TITAN INTL INC DEL 6.5% DUE 11-30-2023 11/30/2023 6.50% 325,000                   324,225                 330,688                    

TJX COS INC NEW TJX COS INC NEW 2.25% DUE 09-15-2026 9/15/2026 2.25% 40,000                      38,808                   37,538                      

T-MOBILE USA INC T-MOBILE USA INC 5.125% DUE 04-15-2025 4/15/2025 5.13% 630,000                   630,000                 654,413                    

T-MOBILE USA INC T-MOBILE USA INC 5.375% DUE 04-15-2027 4/15/2027 5.38% 735,000                   744,250                 783,694                    

T-MOBILE USA INC T-MOBILE USA INC 6% DUE 04-15-2024 4/15/2024 6.00% 825,000                   825,000                 874,500                    

T-MOBILE USA INC T-MOBILE USA INC 6.125 DUE 01-15-2022 1/15/2022 6.13% 500,000                   514,914                 515,750                    

T-MOBILE USA INC T-MOBILE USA INC 6.375% DUE 03-01-2025 3/1/2025 6.38% 875,000                   889,428                 936,250                    

T-MOBILE USA INC T-MOBILE USA INC 6.5% DUE 01-15-2026 1/15/2026 6.50% 625,000                   652,656                 682,031                    

T-MOBILE USA INC T-MOBILE USA INC 6.625 DUE 04-01-2023 4/1/2023 6.63% 230,000                   245,238                 239,775                    

T-MOBILE USA INC T-MOBILE USA INC 6.836 DUE 04-28-2023 4/28/2023 6.84% 215,000                   232,200                 225,213                    

TOLL BROS FIN CORP TOLL BROS FIN CORP 5.875% DUE 02-15-2022 2/15/2022 5.88% 140,000                   153,219                 152,600                    

TORCHMARK CORP TORCHMARK CORP 9.25% DUE 06-15-2019 6/15/2019 9.25% 280,000                   355,421                 307,003                    

TORONTO DOMINION BANK TORONTO DOMINION BANK TRANCHE # TR 29 1.95% DUE 01-22-2019 1/22/2019 1.95% 1,310,000                1,311,140             1,308,611                 

TORONTO DOMINION BK SR MEDIUM TERM BK NT TORONTO DOMINION BK SR MEDIUM TERM BK FLTG RT DUE 03-13-2018 3/13/2018 1.86% 750,000                   750,000                 750,278                    

TOWD POINT MORTGAGE FUNDING TOWD POINT MTG FDG 144A SER 20/02/2054 2/20/2054 1.73% 488,436                   606,077                 666,348                    

TOWD PT MTG TR 2016-3 PVTPL CMO TOWD PT MTG TR 2016-3 CL A-1 FLTG RT 144A DUE 08-25-2055 BEO 4/25/2056 2.25% 688,410                   687,422                 681,828                    

TOWD PT MTG TR 2017-6 PVTPL TOWD PT MTG TR 2017-6 NT CL A1 VAR RT DUE 10-25-2057 BEO 10/25/2057 2.75% 641,840                   643,681                 639,603                    

TOWNSQUARE MEDIA INC TOWNSQUARE MEDIA 6.5% DUE 04-01-2023 4/1/2023 6.50% 200,000                   202,188                 195,500                    

TOYOTA MOTOR CREDIT CORP TOYOTA MOTOR CREDIT CORP MEDIUM TERM FLTG 01-12-2018 1/12/2018 1.68% 350,000                   350,000                 350,018                    

TPF II LC LLC EASTN POWER LLC (EASTERN COVERT MIDCO LLC) (AKA TPF II LC LLC) TERM LN 10/2/2021 0.00% 512,068                   514,709                 516,229                    

TRADE & DEV BK MONGOLIA LLC MED TERM NTS TRADE & DEV BK 9.375% DUE 05-19-2020 5/19/2020 9.38% 200,000                   179,527                 219,002                    

TRANSCONTINENTAL GAS PIPE LINE CO LLC TRCNTNTL GAS PIPE 7.85% DUE 02-01-2026 2/1/2026 7.85% 240,000                   243,400                 306,761                    

TRANSDIGM GROUP INC TRANSDIGM INC TERM LOAN DUE 05-14-2022 BEO 5/14/2022 0.00% 489,411                   491,841                 490,586                    

TRANSDIGM GROUP INC TRANSDIGM INC TLF 06-09-2023 6/9/2023 0.00% 309,225                   308,838                 309,586                    

TRANSDIGM INC TRANSDIGM INC 6.375% DUE 06-15-2026 6/15/2026 6.38% 1,320,000                1,346,738             1,333,200                 

TRANSDIGM INC TRANSDIGM INC 6.5% DUE 05-15-2025 5/15/2025 6.50% 335,000                   341,688                 342,538                    

TRANSDIGM INC TRANSDIGM INC 6.5% DUE 07-15-2024 7/15/2024 6.50% 650,000                   662,425                 666,250                    

TRANSOCEAN INC PVTPL TRANSOCEAN INC 7.5% DUE 01-15-2026 BEO 1/15/2026 7.50% 140,000                   140,000                 143,367                    

TRANSOCEAN INC TRANSOCEAN INC STEP CPN 8.125% DUE 12-15-2021 12/15/2021 8.38% 250,000                   211,250                 270,000                    

TRANSPRO INC TRANSPRTDRA DE GAS INTL 5.7 DUE 03-20-2022 3/20/2022 5.70% 1,400,000                1,447,000             1,435,700                 

TRAVERSE MIDSTREAM PARTNERS LLC TRAVERSE MIDSTREAM PARTNERS LLC TERM LOAN(FIRST LIEN) SR SECD 09-27-2024 9/27/2024 0.00% 230,000                   228,850                 232,990                    

TREEHOUSE FOODS INC TREEHOUSE FOODS 6% DUE 02-15-2024 2/15/2024 6.00% 470,000                   496,488                 488,800                    

TRIBUNE MEDIA CO TRIBUNE MEDIA CO TERM LOAN DUE 12-27-2020 BEO 12/27/2020 0.00% 7,835                        7,816                     7,842                         

TRIBUNE MEDIA COMPANY (FKA TRIBUNE COMPA TRIBUNE MEDIA COMPANY (FKA TRIBUNE COMPANY) TERM LOAN B DUE 01-26-2024 BEO 1/18/2024 0.00% 97,657                      97,412                   97,738                      

TRIDENT TPI HLDGS INC TRIDENT TPI HLDGS 6.625% DUE 11-01-2025 11/1/2025 6.63% 1,530,000                1,533,050             1,526,175                 

TRIMARK USA LLC TRIMARK USA, LLC DELAYED TERM LOAN SENIOR SECURED 09-13-2024 9/13/2024 0.00% 5,869                        5,862                     5,903                         

TRIMARK USA LLC TRIMARK USA, LLC FIRST LIEN TERM LOAN CREDIT FACILITY SEN SEC 09-13-2024 9/13/2024 0.00% 131,131                   130,979                 131,896                    

TRIUMPH GROUP INC NEW TRIUMPH GROUP INC 7.75% DUE 08-15-2025 8/15/2025 7.75% 285,000                   288,988                 302,456                    

TRONOX BLOCKED BORROWER LLC TRONOX BLOCKED BORROWER LLC TERM LOAN B SENIOR SECURED 09-23-2024 9/23/2024 0.00% 37,791                      37,602                   37,993                      

TRONOX FIN LLC TRONOX FINANCE LLC TERM LOAN B TERM LOAN SENIOR SECURED 09-23-2024 9/23/2024 0.00% 87,209                      86,773                   87,676                      

TTM TECHNOLOGIES INC TTM TECHNOLOGIES 5.625% DUE 10-01-2025 10/1/2025 5.63% 175,000                   177,062                 179,375                    

TUTOR PERINI CORP PVTPL TUTOR PERINI CORP 6.875% DUE 05-01-2025 5/1/2025 6.88% 430,000                   435,438                 462,250                    

TYSON FOODS INC TYSON FOODS INC 2.25% DUE 08-23-2021 8/23/2021 2.25% 790,000                   788,531                 779,389                    

TYSON FOODS INC TYSON FOODS INC 2.65 DUE 08-15-2019 8/15/2019 2.65% 1,100,000                1,109,207             1,105,299                 

TYSON FOODS INC TYSON FOODS INC 4.5% DUE 06-15-2022 6/15/2022 4.50% 200,000                   211,064                 213,623                    

U S ANESTHESIA PARTNERS INC U.S. ANESTHESIA PARTNERS, INC. TERM LOAN(FIRST LIEN) DUE 06-16-2024 BEO 6/16/2024 0.00% 358,200                   359,036                 358,648                    

U S WEST COMMUNICATIONS INC U S W 6.875% DUE 09-15-2033 9/15/2033 6.88% 387,000                   381,195                 371,003                    

UBS AG STAMFORD BRH MEDIUM TERM SR DEP N UBS AG STAMFORD BRH MEDIUM TERM SR DEP FLTG RT 03-26-2018 REG 3/26/2018 2.38% 1,700,000                1,700,000             1,702,428                 

UBS COML MTG TR 2017-C2 UBS COML MTG TR FIXED 3.487% DUE 08-15-2050 8/15/2050 3.49% 400,000                   411,994                 410,754                    

UBS GROUP FDG SWITZ AG PVTPL UBS GROUP FDG SWITZ AG SR 4.253% DUE 03-23-2028 3/23/2028 4.25% 1,020,000                1,050,625             1,074,763                 

UBS GROUP FDG SWITZ AG PVTPL UBS GROUP FUNDING (SWITZERLAND) 3.491% 05-23-2023 5/23/2023 3.49% 830,000                   830,886                 843,209                    

UBS-BARCLAYS COML MTG TR 2012-C4 PVTPL CMO UBS-BRCLYS CML MTG TR 2012-C4 CTF CL D 144A VR RT 12-10-2045 BEO 12/10/2045 4.51% 270,000                   258,230                 230,026                    

UFC HOLDINGS LLC UFC HOLDINGS, L.L.C. TERM LOAN DUE 07-26-2024 BEO 7/26/2024 0.00% 150,000                   152,180                 152,100                    

UNICREDIT SPA PVTPL UNICREDIT SPA 5.861% 06-19-2032 6/19/2032 5.86% 250,000                   265,300                 266,390                    

UNIFIN FINANCIERA S A B DE C V SOFOM E N UNIFIN FINANCIERA 7% DUE 01-15-2025 1/15/2025 7.00% 750,000                   744,638                 766,875                    

UNITED AIRLS 2014-2 PASS THRU TR UTD AIRLS 2014-2 PASS THRU 4.625 09-03-2022 3/3/2024 4.63% 105,450                   105,450                 108,465                    

UNITED BK FOR AFRICA PLC PVTPL UNITED BANK FOR AFRICA PLC 7.75% DUE 06-08-2022 BEO 6/8/2022 7.75% 640,000                   620,800                 658,624                    

UNITED PARCEL SVC INC UNITED PARCEL SVC INC 2.5% DUE 04-01-2023/11-14-2017 4/1/2023 2.50% 110,000                   109,661                 109,388                    

UNITED PARCEL SVC INC UTD PARCEL SVC INC 3.05% DUE 11-15-2027 11/15/2027 3.05% 80,000                      79,651                   80,006                      

UNITED RENTALS NORTH AM UNITED RENTALS NORTH AM 4.625% DUE 07-15-2023 7/15/2023 4.63% 430,000                   429,225                 444,564                    

UNITED RENTALS NORTH AMER INC UNITED RENTALS NORTH AMER INC 4.875% DUE01-15-2028 1/15/2028 4.88% 1,360,000                1,356,350             1,366,800                 

UNITED RENTALS NORTH AMER INC UTD RENTALS N AMER 4.625% DUE 10-15-2025 10/15/2025 4.63% 60,000                      60,000                   60,450                      

UNITED RENTALS NORTH AMER INC UTD RENTALS N AMER 5.75% DUE 11-15-2024 11/15/2024 5.75% 250,000                   255,313                 263,125                    

UNITED RENTALS NORTH AMERICA INC UTD RENTALS N AMER 5.5% DUE 05-15-2027 5/15/2027 5.50% 415,000                   416,840                 436,788                    

UNITED STS STL CORP NEW UTD STS STL CORP 8.375% DUE 07-01-2021 7/1/2021 8.38% 200,000                   202,050                 217,100                    

UNITED TECHNOLOGIES CORP UTD TECHNOLOGIES 1.9% DUE 05-04-2020 5/4/2020 1.90% 200,000                   199,902                 198,029                    

UNITED TECHNOLOGIES CORP UTD TECHNOLOGIES 4.5% DUE 06-01-2042 6/1/2042 4.50% 130,000                   131,408                 144,087                    

UNITEDHEALTH GROUP INC UNITEDHEALTH GROUP 2.7% DUE 07-15-2020 7/15/2020 2.70% 750,000                   749,550                 758,672                    

UNITEDHEALTH GROUP INC UNITEDHEALTH GROUP 3.75% DUE 07-15-2025 7/15/2025 3.75% 550,000                   563,877                 579,714                    

UNITEDHEALTH GROUP INC UNITEDHEALTH GROUP 6% DUE 02-15-2018 2/15/2018 6.00% 330,000                   313,584                 331,628                    

UNITEDHEALTH GROUP INC UNITEDHEALTH GROUP INC NT FLTG 10-15-2020 10/15/2020 1.44% 1,240,000                1,240,000             1,238,523                 

UNITYMEDIA FINANCE LLC UNITYMEDIA FINANCE LLC TERM LOAN SENIOR SECURED 01-20-2026 1/20/2026 0.00% 200,000                   200,688                 200,071                    

UNIVERSAL HEALTH SVCS INC PVTPL UNIVERSAL HEALTH SVCS INC SR SECD NT 144A 5% DUE 06-01-2026/06-03-2016 BEO 6/1/2026 5.00% 300,000                   309,750                 309,375                    

UNIVERSAL HOSP SVCS INC NEW UNVL HOSP SVCS INC 7.625 DUE 08-15-2020 8/15/2020 7.63% 360,000                   351,373                 360,000                    

UNIVISION COMMUNICATIONS INC PVTPL UNIVISION COMMUNICATIONS INC SR SECD NT 144A 5.125% DUE 05-15-2023 BEO 5/15/2023 5.13% 450,000                   450,875                 448,875                    

UPC FINANCING PARTNERSHIP UPC FINANCING PARTNERSHIP TERM LOAN SENIOR SECURED 01-15-2026 1/15/2026 0.00% 310,000                   311,308                 309,743                    

UPC HLDG BV PVTPL UPC HLDG BV SR 5.5% 01-15-2028 1/15/2028 5.50% 630,000                   630,000                 609,525                    

UPL CORP LTD PVTPL UPL CORP LTD SR NT 144A 3.25% DUE 10-13-2021 BEO 10/13/2021 3.25% 1,300,000                1,302,925             1,295,216                 

US AIRWAYS GROUP INC US AIRWAYS GROUP FIXED 6.75% DUE 12-03-2022 12/3/2022 6.75% 579,421                   625,775                 629,309                    

US AWYS PASS THRU TRS US AWYS PASS THRU TRS 6.85% DUE 01-30-2018 1/30/2018 6.85% 8,537                        8,363                     8,623                         

USIS MERGER SUB INC PVTPL USIS MERGER SUB INC 6.875% DUE 05-01-2025 BEO 5/1/2025 6.88% 800,000                   815,363                 808,000                    

UTEX INDS INC UTEX INDS INC TERM LOAN B DUE 05-21-2021BEO 5/21/2021 0.00% 1,925,325                1,915,704             1,880,802                 

UTEX INDS INC UTEX INDS INC TERM LOAN SECOND LIEN DUE 05-20-2022 BEO 5/20/2022 0.00% 1,490,000                1,482,553             1,411,775                 

VALE OVERSEAS LTD VALE OVERSEAS LTD 6.875% DUE 11-21-2036 11/21/2036 6.88% 1,135,000                1,236,322             1,390,375                 

VALEANT PHARMACEUTICALS PVTPL VALEANT PHARMACEUTICALS USD SR 6.125% DUE 04-15-2025/03-27-2015 4/15/2025 6.13% 880,000                   771,206                 805,200                    

VALEANT PHARMACEUTICALS INTL PVTPL VALEANT PHARMACEUTICALS INTL BNDS 9.0% DUE 12-15-2025 12/15/2025 9.00% 120,000                   118,909                 125,064                    

VALEANT PHARMACEUTICALS INTL INC VALEANT PHARMACEUTICALS INTL INC TERM LOAN DUE 04-01-2022 BEO 4/1/2022 0.00% 98,948                      99,005                   100,285                    

VALEANT PHARMACEUTICALS INTL INC CDA PVTPL VALEANT PHARMACEUTICALS 5.5% 11-01-2025 11/1/2025 5.50% 435,000                   435,000                 442,613                    
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VALEANT PHARMACEUTICALS INTL INC CDA PVTPL VALEANT PHARMACEUTICALS 5.625% DUE 01/12/2021 12/1/2021 5.63% 200,000                   180,858                 195,500                    

VALEANT PHARMACEUTICALS INTL INC CDA PVTPL VALEANT PHARMACEUTICALS INTL INC CDA 6.5% DUE 03-15-2022 BEO 3/15/2022 6.50% 240,000                   240,094                 252,000                    

VALEANT PHARMACEUTICALS INTL INC CDA PVTPL VALEANT PHARMACEUTICALS INTL INC CDA 7.0% DUE 03-15-2024 3/15/2024 7.00% 545,000                   558,550                 583,150                    

VALEANT PHARMACEUTICALS INTL INC CDA PVTPL VALEANT PHARMACEUTICALS INTL INC CDA SR NT 144A 5.5% DUE 03-01-2023 3/1/2023 5.50% 170,000                   170,000                 155,550                    

VALERO ENERGY CORP NEW VALERO ENERGY CORP 6.625% DUE 06-15-2037 6/15/2037 6.63% 540,000                   632,408                 711,674                    

VALVOLINE INC VALVOLINE INC 5.5% 07-15-2024 7/15/2024 5.50% 380,000                   394,062                 403,750                    

VALVOLINE INC VALVOLINE INC FIXED 4.375% DUE 08-15-2025 8/15/2025 4.38% 90,000                      90,000                   90,900                      

VANTIV LLC / VANTIV ISSUER CORP PVTPL VANTIV LLC 4.375% DUE 11-15-2025 11/15/2025 4.38% 212,000                   212,000                 214,688                    

VECTOR GROUP LTD VECTOR GROUP LTD 6.125% DUE 02-01-2025 2/1/2025 6.13% 600,000                   605,781                 621,000                    

VEDANTA RES PLC VEDANTA RES PLC 6.375% DUE 07-30-2022 7/30/2022 6.38% 1,075,000                1,082,736             1,122,085                 

VENATOR FIN S A R L / VENATOR MATLS CORP PVTPL VENATOR FIN S A R L / VENATOR 5.75% 07-15-2025 7/15/2025 5.75% 465,000                   469,875                 490,575                    

VENTAS RLTY LTD PARTNERSHIP VENTAS REALTY LP 3.5% DUE 02-01-2025 2/1/2025 3.50% 905,000                   903,377                 911,736                    

VERISIGN INC VERISIGN INC 4.625 DUE 05-01-2023 5/1/2023 4.63% 150,000                   154,500                 153,938                    

VERISIGN INC VERISIGN INC 5.25% DUE 04-01-2025 4/1/2025 5.25% 420,000                   425,525                 457,275                    

VERISIGN INC VERISIGN INC FIXED 4.75% DUE 07-15-2027 7/15/2027 4.75% 155,000                   155,000                 158,488                    

VERIZON COMMUNICATIONS VERIZON COMMUNICATIONS 4.522% 09-15-2048 9/15/2048 4.52% 220,000                   207,459                 216,623                    

VERIZON COMMUNICATIONS INC PVTPL VERIZON COMMUNICATIONS INC 3.376% DUE 02-15-2025 2/15/2025 3.38% 408,000                   407,180                 409,541                    

VERIZON COMMUNICATIONS INC VERIZON 2.625% DUE 08-15-2026 8/15/2026 2.63% 20,000                      18,263                   18,838                      

VERIZON COMMUNICATIONS INC VERIZON 4.862% DUE 08-21-2046 8/21/2046 4.86% 380,000                   390,564                 395,817                    

VERIZON COMMUNICATIONS INC VERIZON 5.5% DUE 03-16-2047 3/16/2047 5.50% 80,000                      84,025                   91,153                      

VERIZON COMMUNICATIONS INC VERIZON COMMUNICATIONS 4.125% DUE 03-16-2027 3/16/2027 4.13% 1,120,000                1,136,391             1,167,839                 

VERIZON COMMUNICATIONS INC VERIZON COMMUNICATIONS BNDS 5.25% DUE 03-16-2037 REG 3/16/2037 5.25% 50,000                      51,479                   54,984                      

VERIZON COMMUNICATIONS INC VERIZON FIXED 3.5% DUE 11-01-2024 11/1/2024 3.50% 360,000                   365,220                 366,454                    

VFH PARENT LLC / ORCHESTRA CO-ISSUER INC PVTPL VFH PARENT LLC/ORCHESTRA CO-ISSUERINC 07-20-2017 6.75% DUE 06-15-2022 6/15/2022 6.75% 405,000                   410,400                 426,263                    

VIACOM INC NEW VIACOM INC NEW 3.875% DUE 04-01-2024 4/1/2024 3.88% 40,000                      37,427                   39,909                      

VIACOM INC NEW VIACOM INC NEW 4.25% DUE 09-01-2023 9/1/2023 4.25% 40,000                      39,415                   40,839                      

VICI PPTYS 1 LLC / VICI FC INC VICI PPTYS 1 LLC 1ST FLTG 10-15-2022 10/15/2022 4.85% 110,000                   110,963                 110,000                    

VIDEOTRON LTD / VIDEOTRON LTEE PVTPL VIDEOTRON LTD / VIDEOTRON LTEE 5.375 DUE 06-15-2024/04-09-2014 BEO 6/15/2024 5.38% 500,000                   523,125                 538,750                    

VIDEOTRON LTD / VIDEOTRON LTEE VIDEOTRON LTD / 5.125% DUE 04-15-2027 4/15/2027 5.13% 500,000                   504,469                 522,500                    

VIKING CRUISES LTD PVTPL VIKING CRUISES LTD 144A 6.25% DUE 05-15-2025/05-08-2015 BEO 5/15/2025 6.25% 150,000                   140,250                 154,500                    

VIKING CRUISES LTD PVTPL VIKING CRUISES LTD 5.875% DUE 09-15-2027 BEO 9/15/2027 5.88% 650,000                   650,000                 661,375                    

VIMPELCOM HLDGS B V VIMPELCOM HLDGS B 4.95% DUE 06-16-2024 6/16/2024 4.95% 2,280,000                2,279,873             2,311,920                 

VIRGIN MEDIA FIN PLC PVTPL VIRGIN MEDIA FIN PLC 6.0% 10-15-2024 10/15/2024 6.00% 430,000                   435,913                 441,288                    

VIRGIN MEDIA INVESTMENT HOLDINGS LIMITED VIRGIN MEDIA INV HLDNGS LTD TERM LOAN SENIOR SECURED 01-30-2026 1/30/2026 0.00% 300,000                   299,250                 299,893                    

VIRGIN MEDIA SECD FIN PLC PVTPL VIRGIN MEDIA SECD FIN PLC 5.5% DUE08-15-2026/04-26-2016 BEO 8/15/2026 5.50% 250,000                   250,563                 256,250                    

VIRGIN MEDIA SECD FIN PLC VIRGIN MEDIA SECD FIN PLC 5.25% 01-15-2021 1/15/2021 5.25% 2,430,000                2,533,075             2,560,613                 

VISA INC VISA INC 3.15% DUE 12-14-2025 12/14/2025 3.15% 350,000                   348,719                 357,804                    

VISA INC VISA INC 4.3% DUE 12-14-2045 12/14/2045 4.30% 630,000                   658,146                 716,896                    

VISA INC VISA INC BNDS 2.2% DUE 12-14-2020 12/14/2020 2.20% 2,350,000                2,348,003             2,348,148                 

VISTA OUTDOOR INC VISTA OUTDOOR INC 5.875% DUE 10-01-2023 10/1/2023 5.88% 500,000                   499,554                 480,000                    

VISTRA OPERATIONS COMPANY LLC VISTRA OPERATIONS CO LLC 2016 INCREMENTAL TERM LN 14/12/2023 DUE 12-13-2023 BEO 12/13/2023 0.00% 596,985                   599,977                 600,902                    

VIVID SEATS LLC VIVID SEATS LLC TERM LOAN B SENIOR SECURED DUE 06-23-2024 BEO 6/23/2024 0.00% 124,375                   123,442                 124,064                    

VM HLDG SA PVTPL VM HLDG SA 5.375% 05-04-2027 5/4/2027 5.38% 2,040,000                2,028,283             2,162,400                 

VNDO 2012-6AVE MTG TR VNDO 2012-6AVE MTG TR SER 2012-6AVE CL A2.9950 144A DUE 11-15-2030 11/15/2030 3.00% 100,000                   102,316                 100,921                    

VOYA CLO 2013-1 LTD / VOYA CLO 2013-1 LL PVTP LVOYA CLO 2013-1 LTD CL A-1AR FLTG 10-15-2030 10/15/2030 2.93% 250,000                   250,000                 251,359                    

VOYA CLO 2013-3 LTD / VOYA CLO 2013-3 LL PVTPL VOYA CLO 2013-3 LTD/VOYA CLO 2013-3 LL NT CL A-1 FLTG 144A 3C7 VAR RT 1/18/2026 2.40% 750,000                   750,000                 751,574                    

VOYA CLO 2015-1 LTD / VOYA CLO 2015-1 LL PVTP PVTPL VOYA CLO LTD SER 15-1A CL A1R VAR RT 01-18-2029 1/18/2029 2.40% 750,000                   750,000                 750,000                    

WABASH NATL CORP WABASH NATL CORP 5.5% DUE 10-01-2025 10/1/2025 5.50% 270,000                   270,988                 272,025                    

WACHOVIA CAP TR III WACHOVIA CAP TR III FXD-FLTG RATE BD DUE12-31-2049 REG 12/31/2049 5.57% 1,480,000                1,461,386             1,491,100                 

WALGREENS BOOTS ALLIANCE INC WALGREENS BOOTS 3.3% DUE 11-18-2021 11/18/2021 3.30% 925,000                   931,531                 940,439                    

WALGREENS BOOTS ALLIANCE INC WALGREENS BOOTS 3.45% DUE 06-01-2026 6/1/2026 3.45% 270,000                   269,468                 266,991                    

WAL-MART STORES INC WALMART INC 1.9% 12-15-2020 12/15/2020 1.90% 1,280,000                1,278,144             1,271,756                 

WAL-MART STORES INC WALMART INC 6.2% DUE 04-15-2038 4/15/2038 6.20% 450,000                   563,149                 635,520                    

WAMU MTG PASS THRU CTFS SER 2006 AR13 CMO WAMU MTG PASS THRU CTFS SER 2006 AR13 CL 2A FLTG RATE DUE 10-25-2046 REG 10/25/2046 2.23% 382,334                   251,743                 374,864                    

WAMU MTG PASS-THROUGH CTFS CMO WAMU MTG PASS-THROUGH CTFS SER 2005-AR8 CL 2AB3 DUE 07-25-2045 BEO 7/25/2045 1.91% 678,065                   637,381                 668,469                    

WAMU MTG PASS-THROUGH CTFS CMO WAMU MTG PASS-THRU CTFS 2005-AR19 MTG PASSTHRU CTF CL A-1A2 12-25-45 12/25/2045 1.84% 581,267                   581,267                 570,579                    

WAMU MTG PASS-THROUGH CTFS CMO WAMU MTG PASS-THRU CTFS SER 2005-AR11 CL A1A FLT RT 8-25-45 8/25/2045 1.87% 870,291                   870,063                 871,371                    

WAMU MTG PASS-THROUGH CTFS CMO WAMU MTG PASS-THRU CTFS SER 2005-AR13 CL A-1A1 FLT 10-25-45 10/25/2045 1.84% 426,949                   426,949                 411,624                    

WASTE MGMT INC DEL WASTE MGMT INC DEL 2.4% DUE 05-15-2023 5/15/2023 2.40% 1,175,000                1,149,576             1,152,194                 

WASTE MGMT INC DEL WASTE MGMT INC DEL 3.5% DUE 05-15-2024 5/15/2024 3.50% 50,000                      49,874                   51,769                      

WASTE MGMT INC DEL WASTE MGMT INC DEL 7.375% DUE 05-15-2029 5/15/2029 7.38% 150,000                   187,710                 198,439                    

WEA FIN LLC / WESTFIELD UK & EUROPE FIN WEA FIN LLC / 3.75% DUE 09-17-2024 9/17/2024 3.75% 310,000                   308,847                 319,737                    

WEATHERFORD INTL LTD BERMUDA WEATHERFORD INTL 4.5 DUE 04-15-2022 4/15/2022 4.50% 425,000                   372,031                 384,625                    

WEEKLEY HOMES LLC / WEEKLEY FIN CORP WEEKLEY HOMES LLC 6 DUE 02-01-2023 2/1/2023 6.00% 175,000                   173,496                 174,125                    

WEEKLEY HOMES LLC / WEEKLEY FIN CORPORAT PVTPL WEEKLEY HOMES LLC/FINAN FIXED 6.625% DUE 08-15-2025 8/15/2025 6.63% 915,000                   894,911                 910,425                    

WEIGHT WATCHERS INTL INC NEW PVPTL WEIGHT WATCHERS 8.625% 12-01-2025 12/1/2025 8.63% 160,000                   160,000                 167,200                    

WELLCARE GROUP INC WELLCARE GROUP INC 5.25% DUE 04-01-2025 4/1/2025 5.25% 225,000                   225,000                 237,375                    

WELLPOINT INC WELLPOINT INC 1.875% DUE 01-15-2018 1/15/2018 1.88% 1,100,000                1,099,186             1,099,925                 

WELLPOINT INC WELLPOINT INC 3.125% DUE 05-15-2022 5/15/2022 3.13% 80,000                      79,590                   80,707                      

WELLPOINT INC WELLPOINT INC 3.7% DUE 08-15-2021 8/15/2021 3.70% 80,000                      79,907                   82,464                      

WELLS ENTERPRISES INC PVTPL WELLS ENTERPRISES INC SR SECD NT 144A 6.75% DUE 02-01-2020/01-18-2018 BEO 2/1/2020 6.75% 546,000                   561,779                 556,238                    

WELLS FARGO & CO WELLS FARGO & CO TRANCHE # SR 00129 3.45DUE 02-13-2023 2/13/2023 3.45% 200,000                   201,032                 203,809                    

WELLS FARGO & CO NEW WELLS FARGO & CO 3% DUE 10-23-2026 10/23/2026 3.00% 440,000                   439,443                 431,269                    

WELLS FARGO & CO NEW WELLS FARGO & CO 4.48% DUE 01-16-2024 1/16/2024 4.48% 1,994,000                1,776,056             2,143,119                 

WELLS FARGO & CO NEW WELLS FARGO & CO FLTG RT 5.9% DUE 12-29-2049 12/29/2049 5.90% 645,000                   659,513                 689,957                    

WELLS FARGO & CO NEW MEDIUM TERM SR NTS WELLS FARGO & CO 4.4% DUE 06-14-2046 6/14/2046 4.40% 70,000                      69,722                   73,825                      

WELLS FARGO & CO NEW MEDIUM TERM SR NTS WELLS FARGO & CO 4.75% DUE 12-07-2046 12/7/2046 4.75% 270,000                   269,487                 301,763                    

WELLS FARGO & CO NEW MEDIUM TERM SR NTS WELLS FARGO & CO 4.9% DUE 11-17-2045 11/17/2045 4.90% 830,000                   834,124                 939,380                    

WELLS FARGO & CO NEW MEDIUM TERM SR NTS WELLS FARGO & CO 5.375% DUE 11-02-2043 11/2/2043 5.38% 150,000                   149,556                 178,619                    

WELLS FARGO & CO NEW MEDIUM TERM SR NTS WELLS FARGO & CO MTN 2.15% 01-30-2020 1/30/2020 2.15% 1,000,000                1,007,620             997,807                    

WELLS FARGO & CO NEW MEDIUM TERM SR NTS WELLS FARGO & CO NEW MEDIUM TERM SR NTS FLTG RT DUE 01-30-2020 1/30/2020 2.06% 630,000                   630,000                 635,211                    

WELLS FARGO & CO NEW MEDIUM TERM SR NTS WELLS FARGO & CO NEW MEDIUM TERM SR NTS TRANCHE # TR 00155 4.3% DUE 07-22-2027 7/22/2027 4.30% 1,820,000                1,880,182             1,937,945                 

WELLS FARGO & COMPANY WELLS FARGO & COMPANY 4.6 MTN TRANCHE # SR 00116 DUE 04-01-2021 USD1000 4/1/2021 4.60% 70,000                      75,177                   74,389                      

WELLS FARGO COML MTG TR 2015-C28 WELLS FARGO COML FLTG RT 3.87199997902% DUE 05-15-2048 5/15/2048 3.87% 290,000                   298,683                 297,560                    

WELLS FARGO COML MTG TR 2015-NXS3 CMO WELLS FARGO COML MTG SER 15-NXS3 CL ASB 3.371% 09-15-2057 9/15/2057 3.37% 240,000                   254,850                 246,275                    

WELLS FARGO COML MTG TR 2016-BNK1 WELLS FARGO COML 2.652% DUE 08-15-2049 8/15/2049 2.65% 580,000                   597,383                 561,764                    

WELLS FARGO COML MTG TR 2016-C37 CMO WELLS FARGO COML MTG TR 2016-C37 COML MTG CTF CL C VAR RT 12-15-2049 12/15/2049 4.49% 400,000                   387,574                 411,607                    

WELLS FARGO COML MTG TR 2016-LC25 WELLS FARGO COML 3.64% DUE 12-15-2059 12/15/2059 3.64% 400,000                   415,422                 414,997                    

WELLS FARGO COML MTG TR 2017-C39 WELLS FARGO COML 4.118% DUE 09-15-2050 9/15/2050 4.12% 420,000                   417,880                 416,611                    

WELLTEC A / S PVTPL WELLTEC A / S BNDS 144A 9.5% 12-01-2022 12/1/2022 9.50% 325,000                   321,835                 326,625                    

WEST CLO 2014-2 LTD / WEST CLO 2014-2 LL PVTPL WEST CLO 2014-2 LTD/WEST CLO 2014-2A CL A-1AR 144A 01-16-2027 1/16/2027 0.00% 500,000                   500,000                 500,105                    

WEST CORP PVTPL WEST CORP 4.75% 07-15-2021 7/15/2021 4.75% 260,000                   260,000                 263,250                    

WEST STR MERGER SUB INC PVTPL WEST STR MERGER SUB INC SR 6.375% DUE 09-01-2025 BEO 9/1/2025 6.38% 160,000                   160,000                 160,400                    

Western Asset AMERICAN AIRLINES INC TLB 12-14-2023 12/14/2023 0.00% 331,650                   333,723                 331,443                    

Western Asset AMERICAN BUILDERS & CONTRACTORS SUPPLY CO., INC. TERM LOAN DUE 10-31-2023 BEO 10/31/2023 0.00% 477,102                   478,867                 478,941                    

Western Asset ARAMARK INTERMEDIATE HOLD CORPORATION TERN LOAN SENIOR SECURED 03-11-2025 3/11/2025 0.00% 530,000                   530,000                 532,429                    
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Western Asset ARISTOCRAT INTERNATIONAL PTY LTD TLB 10-19-2024 10/19/2024 0.00% 230,000                   229,713                 230,288                    

Western Asset ASCEND LEARNING, LLC TERM LOAN B TL 06-28-2024 BEO 6/28/2024 0.00% 339,150                   338,801                 340,761                    

Western Asset BERRY PLASTICS CORPORATION TERM LOAN M SENIOR SECURED 10-01-2022 10/1/2022 0.00% 317,914                   316,984                 319,007                    

Western Asset CURO HEALTH SERVICES HOLDINGS INC TERM LOAN DUE 02-07-2022 BEO 2/7/2022 0.00% 376,543                   372,778                 376,190                    

Western Asset CWGS GROUP, LLC (AKA CAMPING WORLD, INC.) TERM LOAN 11-08-2023 11/8/2023 0.00% 266,804                   265,470                 268,249                    

Western Asset ENERGY FUTURE INTERMEDIATE HOLDING COMPANY LLC TERM LOAN DUE 06-23-2018 BEO 6/23/2018 0.00% 25,000                      24,969                   25,044                      

Western Asset ESC HERCULES OFFSHORE INC ESCROW  0.00% 6,193                        384,267                 -                             

Western Asset FORTRESS INVESTMENT GROUP LLC TERM LOAN B DUE 06-10-2022 BEO 6/10/2022 0.00% 220,000                   219,450                 222,338                    

Western Asset GREATBATCH LTD. NEW TERM B LOAN (2017) DUE 10-27-2022 BEO 10/27/2022 0.00% 443,032                   439,880                 446,147                    

Western Asset HYLAND SOFTWARE, INC. TERM LOAN SENIOR SECURED FIRST LIEN DUE 01-31-2023 BEO 1/31/2023 0.00% 179,098                   180,453                 180,105                    

Western Asset INTELSAT JACKSON HOLDINGS SA TLB 11-30-2023 11/30/2023 0.00% 114,000                   111,684                 111,516                    

Western Asset INTRAWEST RESORTS HOLDINGS, INC. TERM LOAN B1 06-28-2024 BEO 6/28/2024 0.00% 670,000                   666,904                 673,908                    

Western Asset JAGUAR HLDG CO I (AKA PHARMACEUTICAL PROD DEVELOPMENT INC.) TL 1ST 08-18-2022 8/18/2022 0.00% 397,959                   399,951                 398,307                    

Western Asset JO-ANN STORES, INC. TERM LOAN DUE 09-29-2023 BEO 9/29/2023 0.00% 228,420                   228,346                 219,712                    

Western Asset KINGPIN INTERMEDIATE HOLDINGS LLC TL 06-20-2024 BEO 6/20/2024 0.00% 248,750                   247,904                 250,927                    

Western Asset LANTHEUS HOLDINGS INC TERM LOAN 06-30-2022 6/30/2022 0.00% 357,300                   356,605                 359,237                    

Western Asset LAUREATE EDUCATION, INC. SERIES 2024 TERM LOAN 04-26-2024 4/26/2024 0.00% 466,475                   461,810                 468,224                    

Western Asset MA FINANCECO., LLC (AKA MICRO FOCUS INTLPLC) TERM LN B2 DUE 11-19-2021 BEO 11/19/2021 0.00% 200,000                   200,000                 199,877                    

Western Asset MERCK & CO INC FL RT BNDS DUE 02-10-2020 2/10/2020 1.79% 1,750,000                1,750,000             1,760,775                 

Western Asset MICHAELS STORES, INC. TERM LOAN B1 DUE 01-27-2023 BEO 1/28/2023 0.00% 280,000                   277,550                 279,942                    

Western Asset NAVITAS MIDSTREAM MIDLAND BASIN LLC TL 12-13-2024 12/13/2024 0.00% 390,000                   388,050                 390,000                    

Western Asset NOMAD FOODS LIMITED TLB 05-15-2024 5/15/2024 0.00% 370,000                   369,600                 369,538                    

Western Asset PANDA TEMPLE POWER LLC TERM LOAN B DUE 03-06-2022 BEO 3/6/2022 0.00% 575,549                   563,325                 407,201                    

Western Asset PARAGON OFFSHORE LIMITED TERM LOAN SENIOR SECURED DUE 07-18-2022 BEO 7/18/2022 0.00% 27,314                      23,202                   22,739                      

Western Asset PETSMART INC. TERM LOAN B DUE 03-11-2022BEO 3/11/2022 0.00% 538,563                   503,573                 430,851                    

Western Asset PHARMERICA CORPORATION FIRST LIEN TERM LOAN SENIOR SECURED DUE 09-26-2024 BEO 9/26/2024 0.00% 460,000                   458,850                 461,840                    

Western Asset PHARMERICA CORPORATION SECOND LIEN TERM LOAN 09-26-2025 9/26/2025 0.00% 230,000                   227,700                 230,288                    

Western Asset PRINTPACK HOLDINGS, INC. TERM LOAN DUE 07-26-2023 BEO 7/26/2023 0.00% 255,263                   255,263                 256,220                    

Western Asset QUIKRETE HOLDINGS, INC. TERM LOAN B DUE 11-15-2023 BEO 11/15/2023 0.00% 328,761                   327,788                 329,172                    

Western Asset RENTPATH, INC. FIRST LIEN TERM LOAN SENIOR SECURED 12-17-2021 12/17/2021 0.00% 129,154                   129,154                 129,477                    

Western Asset ROBERTSHAW US HOLDING CORP TERM LOAN B SENIOR SECURED 08-02-2024 8/2/2024 0.00% 169,575                   168,303                 170,635                    

Western Asset SALLY HOLDINGS LLC TERM LOAN B-2 06-22-2024 6/22/2024 0.00% 180,000                   179,100                 179,325                    

Western Asset SECURUS TECHNOLOGIES HOLDINGS, INC TERM LOAN SENIOR SECURED 06-20-2024 11/1/2024 0.00% 370,000                   368,150                 372,929                    

Western Asset SFR GROUP S.A (YPSO FRANCE SAS) TLB SENIOR SECD 1ST LIEN DUE 06-22-2025BEO 6/22/2025 0.00% 360,000                   355,950                 343,350                    

Western Asset SINCLAIR TELEVISION GROUP INC TL 12-12-2024 12/12/2024 0.00% 550,000                   548,625                 549,484                    

Western Asset SPENCER GIFTS LLC (SPIRIT HALLOWEEN SUPERSTORES LLC) TERM B-1 LN 07-16-2021 7/16/2021 0.00% 210,112                   209,061                 149,175                    

Western Asset SPENCER GIFTS LLC TERM LOAN (SECOND LIEN) DUE 12-22-2021 BEO 12/22/2021 0.00% 220,000                   218,900                 112,200                    

Western Asset STERIGENICS-NORDION HOLDINGS, LLC TERM LOAN DUE 05-15-2022 BEO 5/15/2022 0.00% 449,655                   449,512                 449,467                    

Western Asset TELENET FINANCING USD LLC TL 05-27-2026 5/27/2026 0.00% 270,000                   270,000                 270,702                    

Western Asset TOMS SHOES LLC TERM LOAN B DUE 10-30-2020 BEO 10/30/2020 0.00% 185,883                   146,244                 105,953                    

Western Asset UNITED AIR LINES INC TLB 04-01-2024 4/1/2024 0.00% 332,722                   332,722                 333,317                    

Western Asset UNITYMEDIA HESSEN GMBH & CO. KG TERM LOAN B DUE 09-08-2025 BEO 9/8/2025 0.00% 200,000                   200,688                 200,076                    

Western Asset UNIVISION COMMUNICATIONS INC. TERM LOAN DUE 03-15-2024 BEO 3/15/2024 0.00% 819,554                   809,760                 816,379                    

Western Asset VENTIA PTY LTD (VENTIA DECO LLC) 2016 REFINANCING TERM B LN (USD) 5/21/2022 0.00% 153,285                   151,752                 155,201                    

Western Asset VFH PARENT LLC INITIAL TERM LOAN SENIOR SECURED 12-30-2021 12/30/2021 0.00% 146,957                   147,338                 148,426                    

Western Asset VIZIENT, INC. TERM LOAN B DUE 02-13-2023BEO 2/13/2023 0.00% 123,154                   119,460                 123,514                    

Western Asset WEIGHT WATCHERS INTERNATIONAL INC TLB 11-20-2024 11/20/2024 0.00% 240,000                   235,200                 240,825                    

Western Asset WESTERN DIGITAL CORPORATION TERM LOAN B SENIOR SECURED 04-29-2023 4/29/2023 0.00% 336,894                   327,673                 337,988                    

Western Asset WINK HOLDCO, INC. (AKA DAVIS VISION 12/2/2024 0.00% 240,000                   239,400                 241,800                    

Western Asset WP CITYMD BIDCO LLC TERM LOAN DUE 05-24-2024 BEO 5/24/2024 0.00% 129,675                   130,570                 129,756                    

Western Asset ZIGGO SECURED FINANCE PARTNERSHIP TERM LOAN E SECOND SECURED DUE 04-15-2025 BEO 4/15/2025 0.00% 30,000                      29,925                   29,743                      

WESTROCK CO PVTPL WESTROCK CO SR NT 144A 3.375% DUE 09-15-2027/08-24-2017 BEO 9/15/2027 3.38% 1,535,000                1,533,565             1,524,224                 

WESTROCK CO WESTROCK CO 3% DUE 09-15-2024 9/15/2024 3.00% 570,000                   568,410                 564,944                    

WFRBS COML MTG TR 2012-C10 WFRBS COML MTG TR 2012-C10 COML MTG PASSTHRU CTF A-S 3.241 DUE 12-15-2045 12/15/2045 3.24% 1,140,000                1,184,130             1,141,979                 

WFRBS COML MTG TR 2012-C7 I/O CMO WFRBS COML MTG TR 2012-C7 PASSTHRU CTF CL X-A 144A 06-15-2045 BEO 6/15/2045 1.44% 2,033,970                202,305                 100,053                    

WFRBS COML MTG TR 2014-C21 I/O WFRBS COML MTG TR FLTG RT 1.36% DUE 08-15-2047 8/15/2047 1.13% 3,221,186                267,281                 164,003                    

WFRBS COML MTG TR 2014-C22 WFRBS COML MTG TR FLTG RT 4.05576% DUE 09-15-2057 9/15/2057 3.91% 40,000                      34,319                   31,913                      

WFRBS COML MTG TR 2014-C24 WFRBS COML MTG TR 2.863% DUE 11-15-2047 11/15/2047 2.86% 2,054,000                2,115,620             2,065,732                 

WFRBS COML MTG TR 2014-C24 WFRBS COML MTG TR 3.692% DUE 11-15-2047 11/15/2047 3.69% 170,000                   144,493                 116,548                    

WFRBS COML MTG TR 2014-C24 WFRBS COML MTG TR FLTG RT 4.29% DUE 11-15-2047 11/15/2047 4.29% 260,000                   259,998                 253,470                    

WHIRLPOOL CORP MEDIUM TERM NTS BOOK ENTR WHIRLPOOL CORP 4.85 DUE 06-15-2021 6/15/2021 4.85% 850,000                   936,224                 908,750                    

WHITING PETE CORP PVTPL WHITING PETE CORP 6.625% 01-15-2026 1/15/2026 6.63% 160,000                   160,000                 163,200                    

WILLIAM CARTER CO WILLIAM CARTER CO 5.25 DUE 08-15-2021 8/15/2021 5.25% 215,000                   216,710                 220,913                    

WILLIAMS COS INC WILLIAMS COMPANIES INC 4.55 DUE 06-24-2024 6/24/2024 4.55% 360,000                   333,000                 373,500                    

WILLIAMS COS INC WILLIAMS COS INC 7.75% DUE 06-15-2031 6/15/2031 7.75% 319,000                   285,216                 393,168                    

WILLIAMS COS INC WILLIAMS COS INC 7.875% DUE 09-01-2021 9/1/2021 7.88% 30,000                      36,659                   34,650                      

WILLIAMS SCOTSMAN INTL INC PVTPL WILLIAMS SCOTSMAN INTL INC SR SECD NT 7.875% 12-15-2022 12/15/2022 7.88% 255,000                   255,000                 262,650                    

WIND TRE SPA WIND TRE SPA 5% DUE 01-20-2026 1/20/2026 5.00% 450,000                   447,688                 423,234                    

WINDSTREAM CORP WINDSTREAM CORP 7.75% DUE 10-15-2020 10/15/2020 7.75% 250,000                   218,750                 211,250                    

WOK ACQUISITION CORP PVTPL WOK ACQSTN CORP 10.25 DUE 06-30-2020/06-29-2012 BEO 6/30/2020 10.25% 200,000                   203,750                 182,000                    

WP CPP WP CPP HOLDINGS, LLC TERM B-3 LOAN DUE 12-28-2019 BEO 12/28/2019 0.00% 534,527                   531,847                 533,357                    

WPX ENERGY INC WPX ENERGY INC 5.25% DUE 09-15-2024 9/15/2024 5.25% 90,000                      88,650                   89,690                      

WPX ENERGY INC WPX ENERGY INC 6% DUE 01-15-2022 1/15/2022 6.00% 515,000                   507,582                 538,175                    

WPX ENERGY INC WPX ENERGY INC 7.5% DUE 08-01-2020 8/1/2020 7.50% 462,000                   473,261                 500,115                    

WRANGLER BUYER CORP WRANGLER BUYER CORP FIRST LIEN TERM LOANSENIOR SECURED DUE 09-20-2024 BEO 9/20/2024 0.00% 230,000                   230,750                 231,273                    

WYETH WYETH NT 5.95 DUE 04-01-2037/03-27-2007 BEO 4/1/2037 5.95% 50,000                      49,661                   67,032                      

WYNN LAS VEGAS LLC / WYNN LAS VEGAS CAP PVTPL WYNN LAS VEGAS LLC/WYNN LAS VEGAS CAP 5.5% DUE 03-01-2025 3/1/2025 5.50% 275,000                   265,031                 283,250                    

XERIUM TECHNOLOGIES INC XERIUM 9.5% DUE 08-15-2021 8/15/2021 9.50% 1,070,000                1,057,921             1,083,375                 

XEROX CORP XEROX CORP 6.35% DUE 05-15-2018 5/15/2018 6.35% 312,000                   352,260                 316,537                    

XL GROUP PLC XL GROUP PLC 5.75% DUE 10-01-2021 10/1/2021 5.75% 955,000                   1,128,331             1,048,151                 

XLIT LTD XLIT LTD 4.45% DUE 03-31-2025 3/31/2025 4.45% 595,000                   619,383                 608,568                    

XPO LOGISTICS INC PVTPL XPO LOGISTICS INC SR NT 144A 6.125% DUE 09-01-2023/08-25-2016 BEO 9/1/2023 6.13% 250,000                   251,988                 264,375                    

YPF SOCIEDAD ANONIMA PVPTL YPF SOCIEDAD ANONIMA 6.95% DUE 07-21-2027 BEO 7/21/2027 6.95% 1,360,000                1,412,231             1,443,640                 

YPF SOCIEDAD ANONIMA YPF SOCIEDAD 7% DUE 12-15-2047 12/15/2047 7.00% 1,070,000                1,070,000             1,060,370                 

YPF SOCIEDAD ANONIMA YPF SOCIEDAD ANONIMA ARGENTINE-PESO LKD FLTG 144A DUE 07-07-2020 BEO 7/7/2020 25.46% 465,000                   465,000                 452,166                    

ZAIS CLO 2 LTD / ZAIS CLO 2 LLC PVTPL ZAIS CLO 2 LTD SER 14-2A CL A1BR 2.92% DUE 07-25-2026 7/25/2026 2.92% 750,000                   750,000                 751,037                    

ZAYO GROUP LLC / ZAYO CAP INC PVTPL ZAYO GROUP LLC/ZAYO CAP INC SR 5.75% 01-15-2027 1/15/2027 5.75% 820,000                   870,000                 836,400                    

ZENITH BK PLC MEDIUM TERM NTS BOOK ENTRY PVTPL ZENITH BK PLC 7.375% DUE 05-30-2022 REG 5/30/2022 7.38% 600,000                   602,315                 624,240                    

ZIFF DAVIS MEDIA INC ZIFF DAVIS MEDIA INC SR SECD NT SER B FLTG VAR RT DUE 07-15-2011 IN DEFAULT 12/31/2040 0.00% 176,326                   1,730,822             -                             

ZIGGO BD FIN B V ZIGGO BD FIN B V 6% DUE 01-15-2027 1/15/2027 6.00% 150,000                   150,000                 146,250                    

ZIGGO SECD FIN B V PVTPL ZIGGO SECD FIN B V SR SECD NT 144A5.5% DUE 01-15-2027/09-23-2016 BEO 1/15/2027 5.50% 320,000                   322,875                 317,600                    

ZIMMER BIOMET HLDGS INC ZIMMER BIOMET 3.55% DUE 04-01-2025 4/1/2025 3.55% 480,000                   475,925                 479,681                    

Crescent Capital AFFORDABLE CARE, INC. TERM LOAN FIRST LIEN SENIOR SECURED DUE 10-21-2022 BEO 10/21/2022 0.00% 98,000                      96,040                   98,245                      

Crescent Capital ALLIED UNVL HOLDCO LLC (F/K/A USAGM HOLDCO LLC) INITIAL TERM LN (FIRST LIEN) 7/31/2022 0.00% 98,787                      97,795                   97,725                      

Crescent Capital ALPHABET HOLDING COMPANY, INC. (AKA NATURE'S BOUNTY) TERM BANK LN 09-26-2024 9/26/2024 0.00% 124,688                   124,064                 120,820                    

Crescent Capital AMERICOLD REALTY OPERATING PARTNERSHIP, L.P. TERM LOAN B DUE 06-20-2023 BEO 6/20/2023 0.00% 87,451                      87,601                   88,107                      
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Crescent Capital AMPLIFY SNACK BRANDS, INC TERM LOAN FIRST LIEN DUE 09-02-2023 BEO 9/2/2023 0.00% 494,494                   488,433                 495,260                    

Crescent Capital ANCHOR GLASS CONTAINER CORPORATION TERM LOAN 2ND LIEN SR SECD DUE 11-22-2024 BEO 11/22/2024 0.00% 49,363                      49,824                   49,850                      

Crescent Capital AQGEN ASCENSUS INC (FKA JCF ASCENSUS HOLDINGS INC.) REPLACEMENT TERM LN 12/3/2022 0.00% 100,309                   97,295                   100,622                    

Crescent Capital ARAMARK INTERMEDIATE HOLD CORPORATION TERN LOAN SENIOR SECURED 03-11-2025 3/11/2025 0.00% 75,000                      75,000                   75,344                      

Crescent Capital ASCEND LEARNING, LLC TERM LOAN B TL 06-28-2024 BEO 6/28/2024 0.00% 124,688                   124,064                 125,280                    

Crescent Capital ASP CHROMAFLO INTER HOLDINGS INC INITIALTRANCHE B-2 TL SR SECD 11-03-2023 11/3/2023 0.00% 69,953                      70,224                   70,215                      

Crescent Capital ASSUREDPARTNERS, INC. TERM LOAN B SENIORSECURED FIRST LIEN DUE 10-22-2024 BEO 10/22/2024 0.00% 153,916                   153,825                 154,782                    

Crescent Capital ASTRO AB BORROWER INC TERM LOAN SENIOR SECURED 04-30-2023 4/30/2023 0.00% 520,000                   503,400                 521,300                    

Crescent Capital AVANTOR PERFORMANCE MATERIALSHOLDINGS INC COV-LITE TERM LN SR SECD9-22-24 9/22/2024 0.00% 138,752                   136,929                 139,298                    

Crescent Capital AVAST HOLDING BV TERM LOAN SENIOR SECURED 09-29-2023 9/29/2023 0.00% 107,360                   107,713                 107,955                    

Crescent Capital AVAYA INC TERM LOAN SENIOR SECURED 11-08-2024 11/8/2024 0.00% 125,000                   123,750                 122,865                    

Crescent Capital BEAVER-VISITEC INTERNATIONAL HOLDINGS, INC T L (FIRST LIEN) SEN SEC 08-21-2023 8/21/2023 0.00% 223,867                   223,867                 222,745                    

Crescent Capital BERLIN PACKAGING L.L.C. TERM LOAN B DUE 10-01-2021 BEO 10/1/2021 0.00% 123,726                   123,726                 124,344                    

Crescent Capital CAESARS RESORT COLLECTION, LLC TERM LOANSENIOR SECURED DUE 10-02-2024 BEO 10/2/2024 0.00% 141,000                   140,648                 141,564                    

Crescent Capital CALIFORNIA PIZZA KITCHEN, INC. TERM LOANDUE 08-19-2022 BEO 8/19/2022 0.00% 346,500                   343,035                 339,050                    

Crescent Capital CALIFORNIA RESOURCES CORPORATION TERM LOAN SENIOR SECURED 11-17-2022 11/17/2022 0.00% 21,000                      20,580                   20,895                      

Crescent Capital CAREERBUILDER, LLC COV-LITE FIRST-LIEN TERM LOAN SENIOR SECURED 07-27-23 7/27/2023 0.00% 122,450                   118,777                 119,236                    

Crescent Capital CASABLANCA US HOLDINGS INC. TERM LOAN DUE 02-21-2024 BEO 2/21/2024 0.00% 138,950                   135,476                 139,037                    

Crescent Capital CHROMAFLO TECHNOLOGIES CORPORATION TERM LOAN DUE 11-03-2023 BEO 11/3/2023 0.00% 53,797                      54,005                   53,999                      

Crescent Capital CLIPPER ACQUISITIONS CORP. (AKA TCW GROUP, INC.) TLB SENIOR SECURED 12-13-2024 12/13/2024 0.00% 125,000                   124,680                 125,104                    

Crescent Capital CONSOLIDATED CONTAINER COMPANY LLC TERM LOAN B DUE 05-10-2024 BEO 5/10/2024 0.00% 124,688                   125,623                 125,100                    

Crescent Capital CURO HEALTH SERVICES HOLDINGS INC TERM LOAN DUE 02-07-2022 BEO 2/7/2022 0.00% 240,335                   237,931                 240,100                    

Crescent Capital CURVATURE INC TL SENIOR SECURED FIRST LIEN 10-30-2023 BEO 10/30/2023 0.00% 101,632                   100,920                 85,371                      

Crescent Capital ENERGY FUTURE INTERMEDIATE HOLDING COMPANY LLC TERM LOAN DUE 06-23-2018 BEO 6/23/2018 0.00% 125,000                   124,844                 125,219                    

Crescent Capital GLOBAL APPLIANCE INC TERM LOAN SENIOR SECURED10-04-2024 10/4/2024 0.00% 124,688                   123,441                 126,870                    

Crescent Capital GLOBAL KNOWLEDGE TRAINING LLCTERM LOAN (SECOND LIEN) DUE 01-21-2022 BEO 1/21/2022 0.00% 100,000                   98,000                   75,000                      

Crescent Capital GLOBAL KNOWLEDGE TRAINING LLCTERM LOAN FIRST LIEN DUE 01-20-2021 BEO 1/20/2021 0.00% 266,750                   264,083                 204,064                    

Crescent Capital GOLD STANDARD BAKING INC TERM LOAN DUE 04-23-2021 BEO 4/23/2021 0.00% 146,625                   147,725                 146,258                    

Crescent Capital HIGGINBOTHAM INSURANCE AGENCY, INC. TERMLOAN FIRST LIEN DUE 11-25-2021 BEO 11/25/2021 0.00% -                            -                          -                             

Crescent Capital IG INVESTMENTS HOLDINGS LLC TL 10-31-2021 10/31/2021 0.00% 105,399                   106,719                 106,453                    

Crescent Capital INTERNATIONAL CAR WASH GROUP LTD TL 09-25-2024 9/25/2024 0.00% 125,000                   124,680                 125,625                    

Crescent Capital ISTAR INC. TERM LOAN B DUE 07-01-2020 BEO 7/1/2020 0.00% 97,524                      98,028                   98,134                      

Crescent Capital KINGPIN INTERMEDIATE HOLDINGS LLC TL 06-20-2024 BEO 6/20/2024 0.00% 124,375                   123,750                 125,463                    

Crescent Capital KMG CHEMICALS, INC TERM LOAN SENIOR SECURED DUE 06-13-2024 BEO 6/13/2024 0.00% 47,444                      47,525                   47,503                      

Crescent Capital MHVC ACQUISITION CORP. INITIAL TERM LOAN(FIRST LIEN) DUE 04-29-2024 BEO 4/29/2024 0.00% 232,167                   231,006                 233,325                    

Crescent Capital MPH ACQSTN HOLDINGS LLC INITIAL TERM LN SR SECD 1ST LIEN DUE 06-07-2023 BEO 6/7/2023 0.00% 135,134                   135,316                 135,320                    

Crescent Capital NAUTILUS POWER, LLC TLB SENIOR SECURED FIRST LIEN DUE 04-26-2024 BEO 4/26/2024 0.00% 43,431                      42,995                   43,567                      

Crescent Capital NVA HOLDINGS, INC. TERM LOAN B2 DUE 08-14-2021 BEO 8/14/2021 0.00% 99,310                      100,304                 99,931                      

Crescent Capital P.F. CHANG'S CHINA BISTRO, INC. (WOK ACQUISITION CORP.) T L 09-01-2022 9/1/2022 0.00% 349,125                   338,651                 331,669                    

Crescent Capital PACKERS HOLDINGS, LLC TL 11-18-2024 11/18/2024 0.00% 125,000                   125,000                 125,313                    

Crescent Capital PEAK 10 HOLDING CORPORATION TERM LOAN B SENIOR SECD 1ST LIEN DUE 07-24-2024 BEO 7/24/2024 0.00% 124,688                   124,064                 124,843                    

Crescent Capital PETSMART INC. TERM LOAN B DUE 03-11-2022BEO 3/11/2022 0.00% 47,032                      47,032                   37,626                      

Crescent Capital PLAZE INC TERM LOAN DUE 07-31-2022 BEO 7/31/2022 0.00% 105,905                   105,871                 106,699                    

Crescent Capital PVTPL NOVELIS CORP 144A 5.875% DUE 09-30-2026/09-14-2016 BEO 9/30/2026 5.88% 350,000                   360,344                 357,000                    

Crescent Capital RAVN AIR GROUP INC. LOAN DUE 07-31-2021 BEO 7/31/2021 0.00% 223,466                   222,349                 220,114                    

Crescent Capital RED VENTURE LLC TLB 10-18-2024 10/18/2024 0.00% 124,688                   123,441                 124,563                    

Crescent Capital RENTPATH, INC. FIRST LIEN TERM LOAN SENIOR SECURED 12-17-2021 12/17/2021 0.00% 238,829                   234,052                 239,426                    

Crescent Capital ROAD INFRASTRUCTURE INVESTMENT, LLC TERMLOAN B DUE 06-09-2023 BEO 6/9/2023 0.00% 133,124                   133,589                 133,901                    

Crescent Capital RSC ACQUISITION INC. TERM LOAN DUE 11-30-2022 BEO 11/30/2022 0.00% 490,008                   485,706                 482,658                    

Crescent Capital SHO HOLDING I CORPORATION TERM LOAN FIRST LIEN DUE 11-18-2022 BEO 11/18/2022 0.00% 490,000                   485,100                 465,500                    

Crescent Capital SPIN HOLDCO INC. TERM LOAN B TL 11-14-2022 BEO 11/14/2022 0.00% 69,097                      68,921                   69,546                      

Crescent Capital SRP COMPANIES, INC DELAYED TERM LOAN FIRST LIEN DUE 09-08-2023 BEO 9/8/2023 0.00% 70,084                      70,084                   69,909                      

Crescent Capital SRP COMPANIES, INC. TERM LOAN FIRST LIENDUE 09-08-2023 BEO 9/8/2023 0.00% 326,374                   323,110                 325,558                    

Crescent Capital STRATEGIC PARTNERS, INC. TERM LOAN DUE 06-09-2023 BEO 6/9/2023 0.00% 237,605                   235,228                 238,793                    

Crescent Capital TECOSTAR HOLDINGS INC TERM LOAN SENIOR SECURED 05-01-2024 5/1/2024 0.00% 124,687                   125,934                 125,778                    

Crescent Capital TGP HLDNGS (AKA TRAEGER PELLET GRILLS HLDNGS LLC) DEL T L SEN SEC 09-25-2024 9/25/2024 0.00% 32,271                      32,052                   32,029                      

Crescent Capital TGP HOLDINGS (AKA TRAEGER PELLET GRILLS HLDGS LLC) T L SEN SEC 09-25-2024 9/25/2024 0.00% 205,215                   203,818                 207,010                    

Crescent Capital TGP HOLDINGS III LLC (AKA TRAEGER PELLETGRILLS HOLDINGS LLC) TERM LN (SECOND 9/25/2025 0.00% 80,000                      78,800                   80,400                      

Crescent Capital THE ADVISORY BOARD COMPANY TERM LOAN SENIOR SECURED 09-27-2024 9/27/2024 0.00% 125,000                   124,375                 125,781                    

Crescent Capital THE EDELMAN FINANCIAL CENTER, LLC TLB LIEN1 11-11-2024 11/11/2024 0.00% 135,000                   134,663                 136,010                    

Crescent Capital TRUGREEN LIMITED PARTNERSHIP TERM LOAN BSENIOR SECURED 04-13-2023 4/13/2023 0.00% 106,250                   107,530                 107,040                    

Crescent Capital USAGM HOLDCO LLC (AKA ALLIEDUNIVERSAL) INCREMENTAL TL SR SECD 1ST LIEN 07-28-22 7/28/2022 0.00% 2                                2                             2                                 

Crescent Capital USIC HOLDINGS, INC TERM LOAN DUE 12-08-2023 BEO 12/8/2023 0.00% 103,515                   104,268                 103,776                    

Crescent Capital VARSITY BRANDS, INC. USD TERM LOAN DUE 12-06-2024 12/6/2024 5.25% 125,000                   124,375                 125,625                    

Crescent Capital VERTIV GROUP CORPORATION TERM LOAN B DUE11-30-2023 BEO 11/30/2023 0.00% 79,184                      78,350                   79,180                      

Crescent Capital VESTCOM INTERNATIONAL INC (FKA VECTOR INVT HOLDINGS INC.) TL SR 12-15-2023 12/19/2023 0.00% 124,060                   124,060                 124,370                    

Crescent Capital VFH PARENT LLC INITIAL TERM LOAN SENIOR SECURED 12-30-2021 12/30/2021 0.00% 106,324                   106,290                 107,385                    

Crescent Capital VICI PROPERTIES INC TL 12-20-2024 12/20/2024 0.00% 125,000                   124,680                 125,026                    

Crescent Capital VISTAGE WORLDWIDE INC TERM LOAN B DUE 08-13-2021 BEO 8/13/2021 0.00% 470,228                   465,525                 474,930                    

Crescent Capital WORLDSTRIDES - DELAYED DRAW USD TERM LOAN 12-06-2024 12/6/2024 4.70% 9,511                        9,485                     9,590                         

Crescent Capital WORLDSTRIDES USD TERM LOAN 12-06-2024 12/6/2024 4.25% 115,485                   115,200                 116,500                    

Crescent Capital ZEST HOLDINGS, LLC 2017 REPLACEMENT TL DUE 08-16-2023 BEO 8/16/2023 0.00% 74,438                      74,251                   75,220                      

DDJ EPIC HEALTH SERVICES, INC. TERM LOAN (SECOND LIEN) DUE 12-30-2040 BEO 12/30/2040 0.00% 3,910,000                3,851,355             3,880,675                 

DDJ FOCUS FINANCIAL PARTNERS, LLC TERM LOAN (SECOND LIEN) DUE 05-22-2025 BEO 5/22/2025 0.00% 2,540,000                2,514,601             2,562,225                 

DDJ GENOA HEALTHCARE HOLDINGS, LLC TERM LOAN(SECOND LIEN) SR SECD DUE 10-25-2024 BEO 10/25/2024 0.00% 2,760,000                2,718,605             2,787,600                 

DDJ HANGER, INC. TERM LOAN DUE 08-01-2019 BEO 8/1/2019 0.00% 1,720,000                1,685,606             1,741,500                 

DDJ HEARTLAND DENTAL, LLC COV-LITE SECOND-LIEN T L SEN SEC 07-26-2024 7/26/2024 0.00% 4,180,000                4,075,500             4,206,125                 

DDJ LINXENS FRANCE SA (FKA MICROCONNECTIONS)INITIAL TERM B-1 LOAN DUE 07-31-2023 BEO 7/31/2023 0.00% 3,840,000                3,811,470             3,753,600                 

DDJ NEWARK EXP LIT  0.00% 116,260                   -                          1,163                         

DDJ NEWARK IND ESC  0.00% 116,260                   -                          9,301                         

DDJ PACKAGING COORDINATORS MIDCO INC TL (SECOND LIEN) SR SECD DUE 06-29-2024 BEO 6/29/2024 0.00% 3,790,000                3,655,004             3,771,050                 

DDJ PARQ HOLDINGS LIMITED PARTNERSHIP TERM LOAN DUE 12-17-2020 BEO 12/17/2020 0.00% 5,773,932                5,625,690             5,759,499                 

DDJ PDC BRANDS TL LIEN2 DUE 06-27-2025 BEO 6/27/2025 0.00% 2,880,000                2,793,605             2,869,200                 

DDJ PEAK 10 HOLDING CORPORATION TERM LOAN SECOND LIEN SENIOR SECURED 07-24-2025 7/24/2025 0.00% 2,970,000                2,940,302             2,984,850                 

DDJ PHARMERICA CORPORATION SECOND LIEN TERM LOAN 09-26-2025 9/26/2025 0.00% 1,910,000                1,833,606             1,912,380                 

DDJ PVTPL MIAMI VALLEY STEEL SERVICE INC TERM LN NT 0% DUE 01-01-2059 BEO 1/1/2059 0.00% 494,000                   489,060                 494,000                    

DDJ PVTPL NEW STAR METALS INC SR SECD NT 9% DUE 06-22-2022 BEO 6/22/2022 14.00% 3,515,937                3,010,550             3,515,930                 

DDJ TEN-X, LLC TERM LOAN (SECOND LIEN) SENIOR SECURED 09-26-2025 BEO 9/26/2025 0.00% 4,660,000                4,520,200             4,660,000                 

DDJ TIERPOINT, LLC TERM LOAN (SECOND LIEN) DUE 04-28-2025 BEO 4/28/2025 0.00% 1,170,000                1,158,305             1,170,000                 

DDJ TRUCK HERO INC TERM LOAN SECOND LIEN DUE05-16-2025 BEO 5/16/2025 0.00% 2,770,000                2,729,060             2,776,925                 

DDJ U.S. RENAL CARE, INC. TERM LOAN (SECOND LIEN) DUE 11-17-2023 BEO 11/17/2023 0.00% 5,650,000                5,385,060             5,537,000                 

MacKay Shields PVTPL NOVELIS CORP 144A 5.875% DUE 09-30-2026/09-14-2016 BEO 9/30/2026 5.88% 315,000                   316,115                 321,300                    

Corporate debt and other fixed income securities Total 5,122,123,401        1,178,285,909     1,188,555,944        

Private equity funds
A & F INVESTING CO HARBOURVEST PARTNERS VI PARTNERSHIP  71,341,932              71,341,932           7,727,182                 
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A & F INVESTING CO HARBOURVEST PTRS VI-BUYOUT PSHP FUND, LP  59,359,238              59,359,238           8,450,803                 

A A IMPORTING INC HAMILTON LANE SECONDARY FUND, LP  939,795                   939,795                 931,855                    

A B C ASSOC INC WESTON PRESIDIO V, LP  2,844,969                2,844,969             713,747                    

AAA NET RLTY FD LTD TPG PARTNERS IV, LP  3,580,227                3,580,227             838,770                    

AAHSA TR BEECKEN PETTY OKEEFE QP FUND II, LP  2,643,959                2,643,959             1,452,283                 

AAI AESGEN HLDGS INC PROVIDENCE EQUITY PARTNERS V, LP #5082  3,555,035                3,555,035             58,322                      

ABCDS 2006-1 LTD PEP VI CREDIT, LP  79,847                      79,847                   1                                 

ABCDS 2006-1 LTD / ABCDS 2006-1 INC TPG PARTNERS VI, LP  11,072,704              11,072,704           10,160,103              

ASCRIBE Ascribe Opportunities Fund II LP  16,445,744              16,445,744           12,141,152              

CVC EUROPEAN EQUITY PARTNERS V (C) CVC EUROPEAN EQUITY PARTNERS V (C), LP  3,347,300                4,243,598             4,750,564                 

MACQUAIRE GROUP LTD GORES CAPITAL PARTNERS II LP  2,691,477                2,691,477             1,111,349                 

MACQUAIRE GROUP LTD KPS SPECIAL SITUATIONS FUND III (A),LP  5,398,115                5,398,115             4,932,018                 

MACQUAIRE GROUP LTD PLATINUM EQUITY CAPITAL PARTNERS II LP  1,883,788                1,883,788             810,350                    

GESD INVESTORS, LP GESD INVESTORS, LP  7,448,566                7,448,566             282,461                    

KPS SPECIAL SITUATIONS FUND II, LP KPS SPECIAL SITUATIONS FUND II, LP  6,193                        6,193                     1                                 

LANDMARK GROWTH CAPITAL PARTNERS, LP LANDMARK GROWTH CAPITAL PARTNERS, LP  4,851,295                4,851,295             6,527,021                 

PLATINUM EQUITY CAPITAL PARTNERS, LP PLATINUM EQUITY CAPITAL PARTNERS, LP  29,168                      29,168                   376,372                    

NEW ENTERPRISE ASSOCIATES XI, LP NEW ENTERPRISE ASSOCIATES XI, LP  1,159,560                1,159,560             502,409                    

KELSO INVESTMENT ASSOCIATES VII, LP KELSO INVESTMENT ASSOCIATES VII, LP  1,487,551                1,487,551             260,089                    

LEVINE LEICHTMAN CAPITAL PTNRS III, LP LEVINE LEICHTMAN CAPITAL PTNRS III, LP  3,005,367                3,005,367             299,858                    

KOHLBERG TE INVESTORS V, LP KOHLBERG TE INVESTORS V, LP  4,474,528                4,474,528             277,216                    

CARLYLE PARTNERS IV LP CARLYLE PARTNERS IV LP  2,539,278                2,539,278             290,786                    

PROVIDENCE EQUITY PARTNERS OFFSHORE V LP PROVIDENCE EQUITY PARTNERS OFFSHORE V LP  605,170                   605,170                 103,512                    

ENHANCED EQUITY FUND, LP ENHANCED EQUITY FUND, LP  3,243,281                3,243,281             524,460                    

NEW ENTERPRISE ASSOCIATES XII, LP NEW ENTERPRISE ASSOCIATES XII, LP  2,956,006                2,956,006             1,058,333                 

TPG PARTNERS V, L.P. TPG PARTNERS V, L.P.  9,369,494                9,369,494             5,033,947                 

OAK INVESTMENT PARTNERS XII LP OAK INVESTMENT PARTNERS XII LP  8,338,213                8,338,213             2,994,069                 

GESD INVESTORS II, LP GESD INVESTORS II, LP  8,979,955                8,979,955             4,378,887                 

LINDSAY GOLDBERG & BESSEMER II-A, LP LINDSAY GOLDBERG & BESSEMER II-A, LP  5,778,880                5,778,880             2,180,187                 

HARBOURVEST PARTNERS VIII - VENTURE FUND, LP HARBOURVEST PARTNERS VIII - VENTURE FUND, LP  84,877,009              84,877,009           87,745,090              

KELSO AIV VII (KDOC) KELSO AIV VII (KDOC)  263,951                   263,951                 1                                 

KELSO AIV VII KELSO AIV VII  734,052                   734,052                 1                                 

FIRST RESERVE FUND XI, LP FIRST RESERVE FUND XI, LP  6,885,690                6,885,690             1                                 

PROVIDENCE EQUITY PARTNERS VI INTL LP PROVIDENCE EQUITY PARTNERS VI INTL LP  3,146,638                3,146,638             3,621,620                 

PROVIDENCE EQUITY PARTNERS VI (UMBRELLA US), LP PROVIDENCE EQUITY PARTNERS VI (UMBRELLA US), LP  414,536                   414,536                 209,415                    

PROVIDENCE EQUITY PARTNERS V (UMBRELLA US)LP PROVIDENCE EQUITY PARTNERS V (UMBRELLA US)LP  1,255,241                1,255,241             825,729                    

BLACKSTONE CAPITAL PARTNERS V, LP BLACKSTONE CAPITAL PARTNERS V, LP  3,540,872                3,540,872             869,447                    

PROVIDENCE EQUITY PARTNERS VI LP PROVIDENCE EQUITY PARTNERS VI LP  4,762,949                4,762,949             2,753,914                 

KOHLBERG TE INVESTORS VI, LP KOHLBERG TE INVESTORS VI, LP  1,181,964                1,181,964             645,817                    

KELSO INVESTMENT ASSOCIATES VIII, LP 6-019480 KELSO INVESTMENT ASSOCIATES VIII, LP 6-019480  2,925,616                2,925,616             5,269,589                 

YUCAIPA AMERICAN ALLIANCE FD (PARALLEL) II, LP YUCAIPA AMERICAN ALLIANCE FD (PARALLEL) II, LP  11,896,507              11,896,507           16,738,344              

KELSO INVESTMENT ASSOCIATES VIII (IGPS DE), LP 6-046268 KELSO INVESTMENT ASSOCIATES VIII (IGPS DE), LP 6-046268  523,818                   523,818                 1                                 

KELSO VII (BUCKEYE), LP KELSO VII (BUCKEYE), LP  707                           707                         1                                 

KELSO VII (KARAT), LP KELSO VII (KARAT), LP  101,408                   101,408                 1                                 

LINDSAY GOLDBERG III, LP LINDSAY GOLDBERG III, LP  2,223,189                2,223,189             361,374                    

FIRST RESERVE FUND XII, L.P. FIRST RESERVE FUND XII, L.P.  12,396,725              12,396,725           3,920,681                 

AMERICAN SECURITES PARTNERS V, LP AMERICAN SECURITES PARTNERS V, LP  1,495,617                1,495,617             2,074,483                 

ONEX PARTNERS III, LP ONEX PARTNERS III, LP  4,646,066                4,646,066             6,140,714                 

NEW ENTERPRISE ASSOCIATES XIII, LP NEW ENTERPRISE ASSOCIATES XIII, LP  3,983,804                3,983,804             5,293,398                 

ASP V ALTERNATIVE INVESTMENTS ASP V ALTERNATIVE INVESTMENTS  899,170                   899,170                 1                                 

KIA VIII (INTERNATIONAL) KIA VIII (INTERNATIONAL)  460,912                   460,912                 1                                 

LINDEN CAPITAL PARTNERS II LINDEN CAPITAL PARTNERS II  12,769,000              12,769,000           15,391,506              

H.I.G. BAYSIDE LOAN OPPORTUNITY CAYMAN FUND II H.I.G. BAYSIDE LOAN OPPORTUNITY CAYMAN FUND II  14,921,248              14,921,248           9,721,676                 

ENHANCED EQUITY FUND II, LP ENHANCED EQUITY FUND II, LP  8,423,892                8,423,892             711,392                    

PROVIDENCE TMT DEBT OPPORTUNITY FUND II,LP PROVIDENCE TMT DEBT OPPORTUNITY FUND II,LP  1,217,257                1,217,257             1,291,648                 

ONEX PARTNERS INTERNATIONAL III ONEX PARTNERS INTERNATIONAL III  208,280                   208,280                 1                                 

ENERGY CAPITAL PARTNERS II-A ENERGY CAPITAL PARTNERS II-A  2,717,508                2,717,508             8,886,764                 

LINDSAY GOLDBERG III REIT AIV LP LINDSAY GOLDBERG III REIT AIV LP  184,105                   184,105                 459,667                    

MERIT MEZZANINE FUND V MERIT MEZZANINE FUND V  9,940,379                9,940,379             8,788,725                 

GORES CAPITAL PARTNERS III GORES CAPITAL PARTNERS III  9,744,383                9,744,383             5,387,133                 

BLACKSTONE CAP PTRS VI BLACKSTONE CAP PTRS VI  8,110,432                8,110,432             9,528,444                 

J.H. WHITNEY VII J.H. WHITNEY VII  44,027                      44,027                   1                                 

NG CAPITAL PARTNERS I NG CAPITAL PARTNERS I  3,764,472                3,764,472             6,207,955                 

KIA VIII HM KIA VIII HM  132,476                   132,476                 1                                 

KIA VIII TRUCK LITE KIA VIII TRUCK LITE  10,363                      10,363                   1                                 

KIA VIII SOP KIA VIII SOP  278,794                   278,794                 1                                 

KIA VIII (SENTINEL) KIA VIII (SENTINEL)  67,344                      67,344                   1                                 

HARBOURVEST PARTNERS IX-VENTURE FUND HARBOURVEST PARTNERS IX-VENTURE FUND  134,504,327           134,504,327         175,057,981            

H.I.G. GROWTH BUYOUTS & EQUITY FUND II, LP H.I.G. GROWTH BUYOUTS & EQUITY FUND II, LP  5,588,724                5,588,724             11,589,714              

AMERICAN SECURITIES PARTNERS VI LP AMERICAN SECURITIES PARTNERS VI LP  6,676,915                6,676,915             12,359,346              

PATRIA - BRAZILIAN PRIVATE EQUITY FUND IV LP PATRIA - BRAZILIAN PRIVATE EQUITY FUND IV LP  3,922,760                3,922,760             5,891,068                 

PEGASUS PARTNERS V LP PEGASUS PARTNERS V LP  4,731,023                4,731,023             7,871,096                 

BLACKSTONE ENERGY PARTNERS LP BLACKSTONE ENERGY PARTNERS LP  11,990,968              11,990,968           14,768,680              

GSO CAPITAL OPPORTUNITIES OVERSEAS CAYMAN FUND II LP GSO CAPITAL OPPORTUNITIES OVERSEAS CAYMAN FUND II LP  4,105,262                4,105,262             3,873,410                 

OHA EUROPEAN STRATEGIC CREDIT FUND (OFFSHORE) LP OHA EUROPEAN STRATEGIC CREDIT FUND (OFFSHORE) LP  1,646,453                1,646,453             3,174,304                 

ETHOS CAPITAL VI (GP) (JERSEY) LIMITED ETHOS CAPITAL VI (GP) (JERSEY) LIMITED  3,531,885                3,461,885             2,661,761                 

TPG GROWTH II LP TPG GROWTH II LP  11,488,958              11,488,958           22,536,215              

HONY CAPITAL FUND V HONY CAPITAL FUND V  5,002,165                5,002,165             6,179,653                 

PLATINUM EQUITY CAPITAL PARTNERS III, L.P. PLATINUM EQUITY CAPITAL PARTNERS III, L.P.  7,318,607                7,318,607             12,005,874              

NEW ENTERPRISE ASSOCIATES 14 LP NEW ENTERPRISE ASSOCIATES 14 LP  4,518,810                4,518,810             7,402,973                 

KOHLBERG INVESTORS VII-B, LP KOHLBERG INVESTORS VII-B, LP  11,390,074              11,390,074           15,014,208              

PROVIDENCE EQUITY PTRS VII PROVIDENCE EQUITY PTRS VII  5,837,298                5,837,298             8,577,173                 

GRIDIRON CAPITAL FUND II GRIDIRON CAPITAL FUND II  4,446,486                4,446,486             3,968,357                 

ECP MEZZANINE OPPTY FUND A LP ECP MEZZANINE OPPTY FUND A LP  6,845,722                6,845,722             4,686,685                 

KIA VIII (CHARIOT) KIA VIII (CHARIOT)  226,956                   226,956                 1                                 

KIA VIII (DEEPWATER) KIA VIII (DEEPWATER)  142,882                   142,882                 1                                 

ROARK CAPITAL PARTNERS III LP ROARK CAPITAL PARTNERS III LP  7,716,885                7,716,885             12,111,026              

HORSLEY BRIDGE X VENTURE HORSLEY BRIDGE X VENTURE  63,583,394              63,583,394           71,381,292              

CLEARLAKE CAPITAL PARTNERS III, LP CLEARLAKE CAPITAL PARTNERS III, LP  7,552,352                7,552,352             12,833,630              

FALCON STRATEGIC PARTNERS IV LP FALCON STRATEGIC PARTNERS IV LP  8,637,796                8,637,796             9,347,398                 

RIDGEMONT EQUITY PARTNERS I LP RIDGEMONT EQUITY PARTNERS I LP  3,385,345                3,385,345             8,886,704                 

LINDSAY GOLDBERG III AIV LP LINDSAY GOLDBERG III AIV LP  1,910,531                1,910,531             1,998,710                 

HAMILTON LANE SECONDARY FUND III-A LP HAMILTON LANE SECONDARY FUND III-A LP  4,381,769                4,381,769             8,320,353                 

HIGH ROAD CAPITAL PARTNERS II LP HIGH ROAD CAPITAL PARTNERS II LP  4,581,581                4,581,581             5,175,714                 

ONEX PARTNERS III HORNET LP ONEX PARTNERS III HORNET LP  245,160                   245,160                 1                                 

KIA VIII POWER KIA VIII POWER  346,405                   346,405                 1                                 
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KIA VIII RUBICON KIA VIII RUBICON  851,888                   851,888                 1                                 

H.I.G. CAPITAL PARTNERS V LP H.I.G. CAPITAL PARTNERS V LP  2,718,693                2,718,693             3,278,105                 

NG CAPITAL PARTNERS II, L.P. NG CAPITAL PARTNERS II, L.P.  7,427,873                7,427,873             9,472,923                 

SIGULER GUFF SMALL BUYOUT OPPORTUNITIES FUND II SIGULER GUFF SMALL BUYOUT OPPORTUNITIES FUND II  55,717,230              55,717,230           69,277,772              

SECONDARY INVESTMENT SPV-4 LP SECONDARY INVESTMENT SPV-4 LP  534,548                   534,548                 2,251,527                 

BLUE WOLF CAPITAL FUND III LP BLUE WOLF CAPITAL FUND III LP  3,143,151                3,143,151             5,624,861                 

APOLLO INVESTMENT FUND VIII, L.P. APOLLO INVESTMENT FUND VIII, L.P.  6,558,042                6,558,042             8,878,764                 

ENERGY CAPITAL PARTNERS III-A, LP ENERGY CAPITAL PARTNERS III-A, LP  7,865,444                7,865,444             10,106,060              

KIA VIII P2 KIA VIII P2  413,504                   413,504                 1                                 

LCP V LIQUIDATION TRUST LCP V LIQUIDATION TRUST  101,179                   101,179                 32,129                      

KPS SPECIAL SITUATIONS FUND IV, LP KPS SPECIAL SITUATIONS FUND IV, LP  6,454,932                6,454,932             6,027,785                 

H.I.G. MIDDLE MARKET LBO FUND II LP H.I.G. MIDDLE MARKET LBO FUND II LP  2,980,450                2,980,450             4,484,466                 

ONEX PARTNERS IV LP ONEX PARTNERS IV LP  6,863,555                6,863,555             6,743,267                 

ASCRIBE OPPORTUNITIES FUND III, L.P. ASCRIBE OPPORTUNITIES FUND III, L.P.  5,270,895                5,270,895             4,561,364                 

HIPEP VII PARTNERSHIP FUND LP HIPEP VII PARTNERSHIP FUND LP  60,093,372              60,093,372           73,016,638              

KIA VIII (OWL DE) LP KIA VIII (OWL DE) LP  3,006                        3,006                     1                                 

LINDSAY GOLDBERG III AIV DT (BLOCKER) LP LINDSAY GOLDBERG III AIV DT (BLOCKER) LP  1,105,436                1,105,436             1,803,652                 

BLACKSTONE ENERGY PARTNERS II LP BLACKSTONE ENERGY PARTNERS II LP  6,936,664                6,936,664             7,369,728                 

TPG PARTNERS VII LP TPG PARTNERS VII LP  4,944,159                4,944,159             6,076,733                 

SIRIS PARTNERS III, LP SIRIS PARTNERS III, LP  3,034,023                3,034,023             3,400,347                 

TPG GROWTH III (A) LP TPG GROWTH III (A) LP  7,365,816                7,365,816             7,595,244                 

HORSLEY BRIDGE XI VENTURE, LP HORSLEY BRIDGE XI VENTURE, LP  32,224,000              32,224,000           32,188,379              

GRIDIRON CAPITAL FUND III GRIDIRON CAPITAL FUND III  3,447,328                3,447,328             3,954,269                 

CLEARLAKE CAPITAL PARTNERS IV LP CLEARLAKE CAPITAL PARTNERS IV LP  4,665,464                4,665,464             4,658,052                 

YUCAIPA AMERICAN ALLIANCE FUND III, LP YUCAIPA AMERICAN ALLIANCE FUND III, LP  5,533,132                5,533,132             5,727,693                 

PATRIA BRAZILIAN PRIVATE EQUITY FUND V PATRIA BRAZILIAN PRIVATE EQUITY FUND V  836,695                   836,695                 952,688                    

KELSO INVESTMENT ASSOCIATES IX LP KELSO INVESTMENT ASSOCIATES IX LP  5,776,820                5,776,820             8,453,886                 

LINDSAY GOLDBERG IV LP LINDSAY GOLDBERG IV LP  3,651,572                3,651,572             6,931,176                 

AMERICAN SECURITIES PARTNERS VII LP AMERICAN SECURITIES PARTNERS VII LP  9,678,954                9,678,954             11,112,534              

HARBOURVEST PARTNERS X VENTURE FUND, LP HARBOURVEST PARTNERS X VENTURE FUND, LP  17,253,312              17,253,312           21,356,515              

SIGULER GUFF SMALL BUYOUT OPPORTUNITIES FUND III LP SIGULER GUFF SMALL BUYOUT OPPORTUNITIES FUND III LP  28,802,430              28,802,430           34,003,139              

HONY CAPITAL FUND VIII (CAYMAN), L.P. HONY CAPITAL FUND VIII (CAYMAN), L.P.  6,490,223                6,490,223             6,726,156                 

BCP ENERGY SERVICES FUND LP BCP ENERGY SERVICES FUND LP  7,373,508                7,373,508             9,800,230                 

THOMAS H LEE EQUITY FUND VII LP THOMAS H LEE EQUITY FUND VII LP  5,475,144                5,475,144             7,625,437                 

ROARK CAPITAL PARTNERS IV LP ROARK CAPITAL PARTNERS IV LP  7,836,578                7,836,578             8,061,668                 

GSO CAPITAL OPPORTUNITIES FEEDER FUND III LP GSO CAPITAL OPPORTUNITIES FEEDER FUND III LP  2,358,532                2,358,532             2,464,851                 

PLATINUM EQUITY CAPITAL PARTNERS IV LP PLATINUM EQUITY CAPITAL PARTNERS IV LP  2,756,139                2,756,139             3,424,773                 

HAMILTON LANE SECONDARY FUND IV LP HAMILTON LANE SECONDARY FUND IV LP  2,254,315                2,254,315             2,857,420                 

BLACKSTONE CAPITAL PARTNERS VII LP BLACKSTONE CAPITAL PARTNERS VII LP  1,534,643                1,534,643             1,627,348                 

SIGULER GUFF DISTRESSED OPPORTUNITIES FUND V LP SIGULER GUFF DISTRESSED OPPORTUNITIES FUND V LP  69,540,315              69,540,315           92,201,480              

BENEFIT STREET PARTNERS DEBT FUND IV L.P. BENEFIT STREET PARTNERS DEBT FUND IV L.P.  1,421,047                1,421,047             1,478,252                 

OFFSHORE MEZZANINE PARTNERS III INSTITUTIONAL, LP OFFSHORE MEZZANINE PARTNERS III INSTITUTIONAL, LP  1,978,837                1,978,837             2,059,179                 

QUAD-C PARTNERS IX LP QUAD-C PARTNERS IX LP  1,708,918                1,708,918             1,633,068                 

PLATINUM EQUITY CAPITAL PARTNERS INTERNATIONAL IV (CAYMAN) LP PLATINUM EQUITY CAPITAL PARTNERS INTERNATIONAL IV (CAYMAN) LP  550,407                   550,407                 1                                 

KOHLBERG INVESTORS VIII-B LP KOHLBERG INVESTORS VIII-B LP  2,155,216                2,155,216             3,180,527                 

CASTLELAKE AVIATION III STABLE YIELD, L.P. CASTLELAKE AVIATION III STABLE YIELD, L.P.  494,682                   494,682                 798,664                    

HGGC FUND III, L.P. HGGC FUND III, L.P.  2,283,923                2,283,923             2,267,731                 

BALANCE POINT CAPITAL PARTNERS III, L.P. BALANCE POINT CAPITAL PARTNERS III, L.P.  728,746                   728,746                 733,593                    

OWL ROCK CAPITAL CORPORATION OWL ROCK CAPITAL CORPORATION  907,731                   907,731                 898,761                    

OHA STRATEGIC CREDIT FUND II (OFFSHORE),L.P. OHA STRATEGIC CREDIT FUND II (OFFSHORE),L.P.  375,000                   375,000                 365,796                    

KOHLBERG SKI INVESTORS VIII B LP KOHLBERG SKI INVESTORS VIII B LP  850,585                   850,585                 1                                 

HORSLEY BRIDGE XII VENTURE LP HORSLEY BRIDGE XII VENTURE LP  3,248,000                3,248,000             3,006,503                 

LINDSAY GOLDBERG III CR AIV LINDSAY GOLDBERG III CR AIV  2,506,024                2,506,024             3,395,539                 

BRIDGEPOINT EUROPE III B BRIDGEPOINT EUROPE III B  5,802,270                7,949,664             6,753,537                 

HARBOURVEST INTL PEP VI - CAYMAN PSHP FUND HARBOURVEST INTL PEP VI - CAYMAN PSHP FUND  38,893,515              48,461,331           61,628,808              

CVC CAPITAL PARTNERS VI (A) LP CVC CAPITAL PARTNERS VI (A) LP  7,694,242                8,778,219             10,423,062              

COOPERATIEVE H2 EQUITY PARTNERS FUND V U.A. COOPERATIEVE H2 EQUITY PARTNERS FUND V U.A.  926,300                   1,191,539             1,076,567                 

GBOF IV CV INVESTORS LP GBOF IV CV INVESTORS LP  3,292,170                4,109,752             10,533,760              

WPEF V FEEDER LP WPEF V FEEDER LP  254,821                   300,573                 10,154,167              

APOLLO EUROPEAN PRINCIPAL FUND II (EURO B), LP APOLLO EUROPEAN PRINCIPAL FUND II (EURO B), LP  4,571,151                5,394,592             6,214,606                 

ANACAP CREDIT OPPORTUNITIES II ANACAP CREDIT OPPORTUNITIES II  1                                1                             1,152,956                 

BC EUROPEAN CAPITAL IX BC EUROPEAN CAPITAL IX  10,528,694              12,660,055           16,868,270              

SIGULER GUFF PRECATORIO CO-INVESTMENT FUND LP SIGULER GUFF PRECATORIO CO-INVESTMENT FUND LP  3,750,000                3,750,000             9,158,036                 

HARBOURVEST INTERNATIONAL PRIVATE EQUITYPARTNERS V CAYMAN PARTNERSHIP FD HARBOURVEST INTERNATIONAL PRIVATE EQUITYPARTNERS V CAYMAN PARTNERSHIP FD  18,946,108              25,523,540           15,350,234              

APOLLO EUROPEAN PRINCIPAL FINANCE FUND APOLLO EUROPEAN PRINCIPAL FINANCE FUND  1                                1                             72,490                      

H2 EQUITY PARTNERS FUND IV H2 EQUITY PARTNERS FUND IV  1                                1                             8,536,459                 

ICG EUROPE FUND V INVESTOR FEEDER LP ICG EUROPE FUND V INVESTOR FEEDER LP  2,885,999                3,717,384             3,891,510                 

WPEF VI FEEDER LP WPEF VI FEEDER LP  2,952,703                3,243,904             3,830,552                 

ANACAP CREDIT OPPORTUNITIES III LP ANACAP CREDIT OPPORTUNITIES III LP  238,560                   277,532                 992,406                    

Private equity funds Total 1,334,683,145        1,360,130,995     1,410,270,072        

Real estate investments
AA INVT CO DRA GROWTH AND INCOME FUND V, LLC  0.00% 5,304,159                5,304,159             150,142                    

ABB SPL FIN CORP MORGAN STANLEY REAL ESTATE FUND V INTERNATIONAL TE, LP  0.00% 8,969,214                8,969,214             1,053,903                 

ACADIA RLTY TR ACADIA RLTY TR COM  1.08% 21,610                      729,542                 591,250                    

ACTIVIA PROPERTIES INC ACTIVIA PROPERTIES INC COM  18655.00% 391                           1,725,910             1,638,278                 

ADO PROPERTIES S.A. ADO PROPERTIES S.A NPV  0.45% 23,929                      916,132                 1,214,871                 

ADVANCE RESIDENCE INV CORP ADVANCE RES INV REIT  10298.00% 150                           398,398                 368,975                    

AEDAS HOMES SA AEDAS HOMES SA EUR1  0.00% 18,009                      663,804                 661,731                    

AEDIFICA AEDIFICA NPV  2.25% 1,570                        114,537                 148,407                    

AEON REIT INVESTMENT CORPORATION AEON REIT INVESTME REIT  5855.00% 306                           328,770                 321,891                    

ALEXANDRIA REAL ESTATE EQUITIES INC ALEXANDRIA REAL ESTATE EQUITIES INC COM  3.60% 2,638                        339,558                 344,496                    

ALLIED PPTYS REAL ESTATE INVT TR ALLIED PROPS REAL TRUST UNITS  1.18% 107,701                   3,039,523             3,617,110                 

ALSTRIA OFFICE REIT-AG ALSTRIA OFFICE REI NPV (BR)  0.52% 54,551                      709,528                 845,012                    

AMERICAN CAMPUS CMNTYS INC AMERICAN CAMPUS CMNTYS INC COM  1.84% 51,755                      2,351,133             2,123,508                 

AMERICAN HOMES 4 RENT AMERICAN HOMES 4 RENT COMMON STOCK  0.20% 53,935                      1,004,755             1,177,940                 

AMERICAN TOWER CORP AMERICAN TOWER CORP  3.00% 24,124                      3,417,690             3,441,771                 

APARTMENT INVT & MGMT CO APARTMENT INVT & MGMT CO CL A  1.52% 42,740                      1,878,492             1,868,165                 

APPLE HOSPITALITY REIT INC APPLE HOSPITALITY REIT INC COM NEW COM NEW  1.20% 56,888                      1,093,185             1,115,574                 

ASCENDAS REAL ESTATE INV TRUST ASCENDAS R/EST INV NPV (REIT)  0.16% 352,300                   690,677                 717,043                    

ASSURA PLC ASSURA PLC ORD GBP0.10  0.03% 1,505,965                1,159,404             1,301,767                 

AVALONBAY CMNTYS INC AVALONBAY CMNTYS REIT  2.80% 29,187                      4,957,970             5,207,253                 

BIG YELLOW GROUP BIG YELLOW GROUP (PLACING) ORD GBP0.10  0.29% 75,529                      696,185                 888,384                    

BOARDWALK REAL ESTATE INVT TR BOARDWALK R/EST IN TRUST UNITS  0.41% 46,994                      1,474,299             1,616,163                 

BOSTON PPTYS INC BSTN PPTYS INC  3.20% 29,283                      3,502,320             3,807,668                 

BR MALLS PARTICIPACOES SA BR MALLS PARTICIPA COM NPV  0.06% 164,230                   565,537                 630,264                    
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BRANDYWINE RLTY TR BRANDYWINE RLTY TR SH BEN INT NEW REIT  0.72% 49,541                      715,341                 901,151                    

BRITISH LAND CO BRITISH LAND CO ORD GBP0.25  0.30% 76,171                      609,070                 712,524                    

BRIXMOR PPTY GROUP INC BRIXMOR PPTY GROUP INC COM  0.51% 49,362                      1,057,247             921,095                    

BUWOG AG BUWOG AG NPV  0.69% 23,076                      499,708                 796,653                    

CANADIAN APT PPTYS REAL ESTATE INVT TR CDN APARTMENT PROP TRUST UNITS  1.00% 23,100                      552,004                 688,050                    

CAPITALAND MALL TRUST CAPITALAND MALL TRUST  0.11% 334,100                   503,768                 532,500                    

CASTELLUM AB CASTELLUM AB NPV  5.00% 47,851                      689,976                 808,865                    

CHARTER HALL GROUP CHARTER HALL GROUP NPV (STAPLED)  0.00% 287,903                   1,275,804             1,355,604                 

CHARTWELL RETIREMENT RESIDENCES CHARTWELL RETIREME TRUST UNITS  0.54% 38,091                      411,793                 494,321                    

CITY DEVELOPMENTS CITY DEVELOPMENTS LTD  0.12% 175,900                   1,290,912             1,643,962                 

CK ASSET HOLDINGS LTD CK ASSET HOLDINGS LTD  1.57% 632,000                   4,528,667             5,521,804                 

COLUMBIA PPTY TR INC COLUMBIA PPTY TR INC COM NEW STK  1.20% 31,313                      675,829                 718,633                    

CORPORATE OFFICE PPTYS TR CORP OFFICE PPTYS TR COM  1.10% 31,409                      992,034                 917,143                    

COUSINS PPTYS INC COUSINS PPTYS INC COM  0.26% 300,406                   1,159,817             2,778,756                 

CROWN CASTLE INTL CORP NEW CROWN CASTLE INTL CORP NEW COM  3.28% 6,492                        686,995                 720,677                    

CYRUSONE INC CYRUSONE INC COM  1.84% 12,570                      621,232                 748,292                    

DAIWA HOUSE REIT INVESTMENT CORP DAIWA HOUSE REIT INVESTMENT CO  9950.00% 417                           997,776                 990,953                    

DAIWA OFFICE INVESTMENT CORP DAIWA OFFICE INVESTMENT CORP REIT  21570.00% 150                           759,487                 790,945                    

DERWENT LONDON DERWENT LONDON ORD GBP0.05  0.56% 32,055                      1,126,385             1,352,040                 

DEUTSCHE WOHNEN SE DEUTSCHE WOHNEN SE NPV (BR)  0.74% 99,240                      3,219,102             4,344,843                 

DEXUS PROPERTY GROUP DEXUS PROPERTY GROUP NPV  0.00% 595,479                   3,710,517             4,541,101                 

DIGITAL RLTY TR INC DIGITAL RLTY TR INC COM  4.04% 33,391                      2,994,870             3,803,235                 

DOUGLAS EMMETT INC DOUGLAS EMMETT INC COM REIT  1.00% 46,317                      1,430,752             1,901,776                 

EASTGROUP PPTYS INC EASTGROUP PPTYS INC REIT  2.56% 2,731                        201,175                 241,366                    

EDUCATION RLTY TR INC EDUCATION RLTY TR INC COM NEW COM NEW  1.56% 28,091                      1,082,625             980,938                    

EMPIRE ST RLTY TR INC EMPIRE ST RLTY TR INC CL A CL A  0.32% 71,516                      1,136,323             1,468,223                 

ENTRA ASA ENTRA ASA NOK1  3.75% 55,525                      597,930                 828,189                    

EQUINIX INC EQUINIX INC COM PAR $0.001  9.12% 4,615                        1,900,346             2,091,610                 

EQUITY LIFESTYLE PPTYS INC EQTY LIFESTYLE PPTYS INC REIT  2.20% 22,530                      1,657,222             2,005,621                 

EQUITY RESIDENTIAL EQTY RESDNTL EFF 5/15/02  2.16% 48,522                      3,228,381             3,094,248                 

ESSEX PPTY TR INC ESSEX PPTY TR REIT  7.44% 16,113                      3,477,149             3,889,195                 

EXTRA SPACE STORAGE INC EXTRA SPACE STORAGE INC COM  3.12% 59,621                      4,683,582             5,213,856                 

FASTIGHETS AB BALDER FASTIGHETS AB BALD SER'B'NPV  0.00% 31,335                      687,053                 839,682                    

FEDERAL RLTY INVT TR FEDERAL RLTY INVT TR SH BEN INT NEW SH BEN INT NEW  4.00% 16,924                      2,262,402             2,247,676                 

FONCIERE DES REGIONS FONCIERE DES REIT EUR  4.30% 7,721                        781,233                 875,960                    

FUKUOKA REIT CORP FUKUOKA REIT CORP REIT  6940.00% 77                              113,352                 114,970                    

GECINA GECINA EUR7.50  5.00% 9,634                        1,395,774             1,780,393                 

GEO GROUP INC(THE) GEO GROUP INC(THE) COM USD0.01 NEW  1.88% 18,075                      497,337                 426,570                    

GGP INC GGP INC COGGP INC COM USD0.01M USD0.01  0.88% 136,363                   3,391,695             3,189,531                 

GLP J-REIT GLP J-REIT REIT  4987.00% 711                           761,509                 769,382                    

GOODMAN GROUP GOODMAN GROUP NPV  0.00% 580,358                   3,136,531             3,822,066                 

GPT GROUP GPT GROUP NPV (STAPLED SECURITIES)  0.22% 257,757                   943,853                 1,030,200                 

GRAND CITY PROPERTIES S.A. GRAND CITY PROPERT NPV  0.68% 85,415                      1,655,971             2,015,429                 

GREAT PORTLAND ESTATES GREAT PORTLAND ESTATES ORD GBP0.13157894736  0.10% 99,716                      857,130                 928,723                    

GREEN REIT PLC GREEN REIT PLC EUR0.1  0.05% 333,348                   549,571                 640,455                    

H&R REAL ESTATE INVT TR H&R REAL ESTATE IN STAPLED UT(1 REIT UT&1 FIN  1.08% 33,000                      639,647                 562,576                    

HAMMERSON HAMMERSON ORD GBP0.25  0.25% 84,642                      596,164                 626,312                    

HANG LUNG PROPERTIES (HLP) HANG LUNG PROPERTIES HKD1  0.75% 1,185,000                2,759,142             2,895,309                 

HCP INC HCP INC COM REIT  1.48% 43,572                      1,400,792             1,136,358                 

HEALTHCARE RLTY TR INC HEALTHCARE RLTY TR  1.20% 63,947                      1,932,243             2,053,978                 

HEITMAN AMERICA CF HEITMAN AMERICA REAL ESTATE TRUST LP FD  0.00% 56,157                      50,875,660           67,273,246              

HILTON WORLDWIDE HLDGS INC HILTON WORLDWIDE HLDGS INC COM NEW COM NEW  0.60% 17,552                      1,018,570             1,401,703                 

HISPANIA ACTIVOS INMOBILIARI SOCIMI HISPANIA ACTIVOS EUR1  0.32% 184                           2,358                     3,469                         

HONGKONG LAND HOLDINGS LTD HONGKONG LAND HLD ORD USD0.10(SINGAPORE REG)  0.19% 101,500                   711,058                 714,560                    

HOST HOTELS & RESORTS L P HOST HOTELS & RESORTS INC REIT  0.80% 197,895                   3,543,383             3,928,216                 

HUDSON PAC PPTYS INC HUDSON PACIFIC PROPERTIES INC COM  0.39% 72,390                      2,092,783             2,479,358                 

HUFVUDSTADEN AB HUFVUDSTADEN AB SER'A'NPV  3.10% 57,641                      979,473                 925,072                    

HULIC CO LTD HULIC COMPANY LTD  20.50% 198,000                   2,056,397             2,225,193                 

HULIC REIT INC HULIC REIT INC REIT  7240.00% 237                           375,984                 345,033                    

ICADE ICADE NPV (POST MERGER)  3.73% 9,169                        745,749                 902,060                    

INMOBILIARIA COLONIAL SOCIMI S.A. INM COLONIAL SOCIM EUR2.5  0.17% 114,384                   975,551                 1,137,689                 

INVINCIBLE INVESTMENT CORP TGR INVESTMENT INC REIT  2363.00% 1,527                        606,140                 649,975                    

INVITATION HOMES INC INVITATION HOMES INC COM  0.44% 101,710                   2,327,773             2,397,305                 

JAPAN HOTEL REIT INVESTMENT CORP JAPAN HOTEL REIT I REIT  3590.00% 1,262                        846,825                 846,935                    

JAPAN LOGISTICS FUND INC JAPAN LOGISTICS FD REIT  8620.00% 125                           278,983                 230,581                    

JAPAN REAL ESTATE INVESTMENT CO JAPAN REAL ESTATE INVESTMENT CO  18100.00% 180                           884,551                 854,860                    

JAPAN RETAIL FUND INVESTMENT JAPAN RETAIL FUND REIT  8660.00% 666                           1,516,295             1,221,443                 

JPMCB CF JPMCB SPECIAL SITUATION PROPERTY FUND  0.00% 8,931                        19,269,251           25,720,689              

JPMCB CF JPMCB STRATEGIC PROPERTY FUND  0.00% 32,196                      87,973,214           104,229,040            

KENEDIX OFFICE INVESTMENT CORP KENEDIX OFFICE INVESTMENT CORPORATION  25400.00% 204                           1,131,359             1,158,988                 

KILLAM APT REAL ESTATE INVT TR KILLAM APT REAL ES TRUST UNIT  0.60% 35,000                      369,767                 397,223                    

KILROY RLTY CORP KILROY RLTY CORP COM  1.70% 50,667                      3,539,222             3,782,292                 

KLEPIERRE KLEPIERRE EUR1.40  0.00% 42,817                      1,838,437             1,885,118                 

LAND SECURITIES GROUP LAND SECURITIES GP ORD GBP0.106666666  0.42% 97,210                      1,452,099             1,325,529                 

LEG IMMOBILIEN AG LEG IMMOBILIEN AG NPV  2.76% 11,833                      773,185                 1,353,982                 

LIBERTY PPTY TR LIBERTY PPTY TR SH BEN INT  1.60% 46,479                      1,717,891             1,999,062                 

LIFE STORAGE INC LIFE STORAGE INC COM  4.00% 18,050                      1,483,029             1,607,714                 

LINK REAL ESTATE INVESTMENT TRUST LINK REAL ESTATE INVESTMENT  2.38% 443,000                   2,881,656             4,105,682                 

LONDONMETRIC PROPERTY PLC LONDONMETRIC PROPERTY PLC  0.08% 390,518                   871,101                 982,588                    

MACERICH CO MACERICH CO REIT  2.96% 21,389                      1,412,923             1,404,830                 

MACQUAIRE GROUP LTD MORGAN STANLEY REAL ESTATE GLOBAL BEST IDEAS FUND LP  0.00% 48,000,000              48,000,000           59,584,687              

MAPLETREE COMMERCIAL TRUST TREA CO MAPLETREE COMMERCIAL TRUST  0.09% 185,000                   219,826                 224,259                    

MERLIN PROPERTIES SOCIMI S.A. MERLIN PROPERTIES EUR1  0.30% 291,811                   3,587,623             3,959,595                 

MID-AMER APT CMNTYS INC MID-AMER APT CMNTYS INC COM  3.69% 13,231                      1,307,296             1,330,509                 

MIRVAC GROUP MIRVAC GROUP STAPLED SECURITIES  0.26% 999,622                   1,621,758             1,837,358                 

MITSUBISHI ESTATE CO MITSUBISHI ESTATE CO LTD  24.00% 116,900                   2,468,467             2,033,946                 

MITSUI FUDOSAN MITSUI FUDOSAN CO LTD NPV  28.00% 327,050                   7,829,742             7,330,681                 

MITSUI FUDOSAN LOGISTICS PARK INC MITSUI FUDOSAN LOG REIT  10839.00% 45                              141,423                 143,009                    

NATIONAL HEALTH INVS INC NATIONAL HEALTH INVS INC COM  3.80% 13,402                      1,022,962             1,010,243                 

NATIONAL RETAIL PPTYS INC NATIONAL RETAIL PPTYS INC COM STK  1.90% 28,276                      1,276,956             1,219,544                 

NEW WORLD DEVELOPMENT CO NEW WORLD DEVELOPMENT CO HKD1  0.46% 1,166,000                1,454,967             1,751,096                 

NIPPON BUILDING FUND INC NIPPON BUILDING FD REIT  18800.00% 311                           1,758,997             1,521,181                 

PANDOX AB PANDOX AB SER'B'NPV  3.80% 52,376                      977,837                 1,013,935                 

PARK HOTELS & RESORTS INC PARK HOTELS & RESORTS INC COM  1.84% 43,022                      1,194,692             1,236,883                 

PEBBLEBROOK HOTEL TR PEBBLEBROOK HOTEL TR COM STK  1.52% 15,912                      466,907                 591,449                    

PHYSICIANS RLTY TR PHYSICIANS RLTY TR COM  0.90% 18,898                      376,275                 339,975                    

83



(c)
(a) (b) Description of Investments, including

Identity Identity of Issue, Maturity Date, Rate of Interest, (d) (e)
of Party Borrower, Lessor, or Collateral, Par, Current 
Involved Similar Party or Maturity Value Maturity Date Interest Rate Par/CV Cost Value

1199SEIU HEALTH CARE EMPLOYEES PENSION FUND

Schedule H, (Form 5500) – Line 4i  – Schedule of Assets (Held at End of Year)

December 31, 2017

PROLOGIS INC PROLOGIS INC COM  1.92% 114,650                   5,751,756             7,396,072                 

PRUDENTIAL CF PRUDENTIAL PRISA SA  0.00% 1,774                        83,032,856           105,955,460            

PUBLIC STORAGE PUB STORAGE COM  8.00% 17,997                      3,819,329             3,761,373                 

QTS RLTY TR INC QTS RLTY TR INC COM CL A COM CL A  1.44% 30,209                      1,456,027             1,636,119                 

REALTY INCOME CORP REALTY INCOME CORP COM  2.63% 96,325                      5,482,917             5,492,452                 

REGENCY CTRS CORP REGENCY CTRS CORP COM  2.22% 12,675                      849,177                 876,857                    

RETAIL OPPORTUNITY INVTS CORP RETAIL OPPORTUNITY INVTS CORP COM STK  0.72% 43,962                      736,856                 877,042                    

RIOCAN REAL ESTATE INVT TR RIOCAN REAL ESTATE TRUST UNITS NPV  1.41% 40,700                      800,908                 791,294                    

SAFESTORE HOLDINGS PLC SAFESTORE HLDGS ORD GBP0.01  0.10% 116,387                   563,401                 786,583                    

SCENTRE GROUP LIMITED SCENTRE GROUP  0.00% 880,696                   2,776,154             2,886,225                 

SEGRO PLC SEGRO PLC ORD GBP0.10  0.17% 399,462                   2,275,825             3,171,985                 

SIMON PPTY GROUP INC NEW SIMON PROPERTY GROUP INC COM  7.55% 49,483                      7,783,064             8,498,210                 

SL GREEN RLTY CORP SL GREEN RLTY CORP COM STK  3.25% 8,491                        863,890                 856,997                    

SMARTCENTRES REAL ESTATE INVESTMENT SMARTCENTRES REIT VARIABLE VTG UNITS  1.75% 9,900                        249,982                 244,231                    

SUMITOMO REALTY & DEVELOPMENT CO SUMITOMO REALTY & DEVELOPMENT NPV  22.00% 65,000                      2,031,882             2,136,662                 

SUN CMNTYS INC SUN COMMUNITIES INC COM  2.84% 49,208                      3,358,917             4,565,518                 

SUN HUNG KAI PROPERTIES LTD SUN HUNG KAI PROP NPV  4.10% 404,397                   5,718,997             6,745,727                 

SUNSTONE HOTEL INVS INC NEW SUNSTONE HOTEL INVS INC NEW COM  0.73% 135,166                   2,024,181             2,234,294                 

SWIRE PROPERTIES LTD SWIRE PROPERTIES LTD HKD1  0.73% 299,000                   935,397                 963,862                    

SWISS PRIME SITE SWISS PRIME SITE CHF18.80 (REGD)  3.70% 12,416                      986,627                 1,146,680                 

TERRENO RLTY CORP TERRENO RLTY CORP  0.88% 13,918                      376,276                 487,965                    

TOKYO TATEMONO CO TOKYO TATEMONO CO NPV  24.00% 172,375                   2,154,439             2,328,937                 

TRITAX BIG BOX REIT PLC TRITAX BIG BOX REIT PLC ORD  0.06% 744,947                   1,374,285             1,500,506                 

UDR INC UDR INC COM STK  1.29% 74,594                      2,459,531             2,873,361                 

UNIBAIL-RODAMCO SE UNIBAIL-RODAMCO SE EUR5  9.60% 12,213                      3,019,981             3,079,728                 

UNIBAIL-RODAMCO SE UNIBAIL-RODAMCO SE EUR5  10.20% 2,879                        709,678                 725,992                    

UNITE GROUP UNITE GROUP ORD GBP0.25  0.19% 169,019                   1,249,366             1,840,556                 

UOL GROUP LIMITED UOL GROUP LIMITED SGD1  0.15% 65,600                      427,071                 435,403                    

VENTAS INC VENTAS INC REIT  3.16% 24,472                      1,630,249             1,468,565                 

VONOVIA SE VONOVIA SE NPV  1.32% 56,414                      1,826,196             2,803,839                 

VORNADO RLTY TR VORNADO RLTY TR COM  2.52% 30,071                      2,291,075             2,350,951                 

WASHINGTON REAL ESTATE INVT TR WASHINGTON REAL ESTATE INVT TR SH BEN INT SH BEN INT  1.20% 18,394                      547,744                 572,421                    

WEINGARTEN RLTY INVS WEINGARTEN RLTY INVS COM  1.58% 82,489                      2,803,719             2,711,413                 

WELLTOWER INC WELLTOWER INC COM REIT  3.48% 76,933                      5,473,435             4,906,017                 

WESTFIELD CORP WESTFIELD CORP NPV STAPLED UNITS  0.00% 76,743                      532,097                 569,633                    

WHARF REAL ESTATE INVESTMENT CO LTD WHARF REAL ESTATE HKD0.1  0.00% 116,000                   459,946                 771,622                    

WHARF(HLDGS) WHARF(HLDGS) NPV  2.21% 116,000                   277,989                 400,650                    

WIHLBORGS FAST. AB WIHLBORGS FAST. AB NPV  4.75% 23,299                      382,961                 558,607                    

WORKSPACE GROUP WORKSPACE GROUP ORD GBP1  0.23% 34,584                      345,339                 468,771                    

SIGULER GUFF BRAZIL SPECIAL SITUATIONS FUND LP SIGULER GUFF BRAZIL SPECIAL SITUATIONS FUND LP  0.00% 20,100,000              20,100,000           21,461,902              

STARWOOD OPPORTUNITY FUND IV STARWOOD OPPORTUNITY FUND IV  0.00% 1                                1                             1                                 

APOLLO RE INVESTMENT FD III APOLLO RE INVESTMENT FD III  0.00% 856,777                   856,777                 37,723                      

GRAMERCY-TOWNSEND FEEDER LTD GRAMERCY-TOWNSEND FEEDER LTD  0.00% 153,031                   182,007                 183,760                    

INVISTA OPPORTUNITY LP HOLDINGS LTD INVISTA OPPORTUNITY LP HOLDINGS LTD  0.00% 1                                2                             208,940                    

STARWOOD GLOBAL OPPORTUNITY FUND VI-A STARWOOD GLOBAL OPPORTUNITY FUND VI-A  0.00% 5,170,273                5,170,273             268,304                    

SECURED CAPITAL JAPAN REAL ESTATE PARTNERS ASIA, LP SECURED CAPITAL JAPAN REAL ESTATE PARTNERS ASIA, LP  0.00% 8,120,935                8,120,935             540,288                    

DWF IV, LP DWF IV, LP  0.00% 926,283                   926,283                 904,837                    

H/2 SPECIAL OPPORTUNITIES IV LP H/2 SPECIAL OPPORTUNITIES IV LP  0.00% 1,091,447                1,091,447             960,454                    

STARWOOD INTERNATIONAL OPPORTUNITY FUND VIII-1 STARWOOD INTERNATIONAL OPPORTUNITY FUND VIII-1  0.00% 698,393                   698,393                 1,114,814                 

GREYSTAR GROWTH AND INCOME FUND GREYSTAR GROWTH AND INCOME FUND  0.00% 8,586,705                8,586,705             8,431,834                 

SIGULER GUFF DREOF II CO-INVESTMENT FUND(E), LP SIGULER GUFF DREOF II CO-INVESTMENT FUND(E), LP  0.00% 9,816,013                9,816,013             11,770,462              

HEMISFERIO SUL INVESTIMENTOS FUND IV HEMISFERIO SUL INVESTIMENTOS FUND IV  0.00% 4,851,039                4,851,039             1,756,273                 

HEMISFERIO SUL INVESTIMENTOS FUND IV (A) HEMISFERIO SUL INVESTIMENTOS FUND IV (A)  0.00% 4,851,039                4,851,039             1,756,273                 

HEMISFERIO SUL INVESTIMENTOS FUND IV (B) HEMISFERIO SUL INVESTIMENTOS FUND IV (B)  0.00% 4,851,039                4,851,039             1,756,273                 

EXETER INDUSTRIAL VALUE FUND II LP EXETER INDUSTRIAL VALUE FUND II LP  0.00% 4,929,569                4,929,569             1,848,996                 

DWF IV REIT LLC DWF IV REIT LLC  0.00% 1                                1                             2,078,800                 

BROOKFIELD FAIRFIELD US MULTIFAMILY VALUE ADD FUND LP BROOKFIELD FAIRFIELD US MULTIFAMILY VALUE ADD FUND LP  0.00% 1                                1                             2,080,145                 

ORTHOGON PARTNERS SIF LP ORTHOGON PARTNERS SIF LP  0.00% 2,126,808                2,126,808             2,153,444                 

TRUE NORTH HIGH YIELD INVESTMENT FUND II, LLC TRUE NORTH HIGH YIELD INVESTMENT FUND II, LLC  0.00% 6,002,703                6,002,703             3,488,363                 

BRV PARTNERS FUND I LP BRV PARTNERS FUND I LP  0.00% 3,555,387                3,555,387             3,979,881                 

SEED COINVESTMENT, LP SEED COINVESTMENT, LP  0.00% 3,885,346                3,885,346             4,038,595                 

SIGULER GUFF DISTRESSED REAL ESTATE OPPORTUNITES FUND II (E), LP SIGULER GUFF DISTRESSED REAL ESTATE OPPORTUNITES FUND II (E), LP  0.00% 35,033,106              35,033,106           43,120,906              

BROOKFIELD PREMIER REAL ESTATE PARTNERSHIP LP BROOKFIELD PREMIER REAL ESTATE PARTNERSHIP LP  0.00% 25,549,856              25,549,856           27,663,994              

GREENFIELD MULTI-STATE PARTNERS LP GREENFIELD MULTI-STATE PARTNERS LP  0.00% 4,063,086                4,063,086             4,671,185                 

STARWOOD US OPPORTUNITY FUND VIII-1, LP STARWOOD US OPPORTUNITY FUND VIII-1, LP  0.00% 975,566                   975,566                 4,735,697                 

USAA EAGLE REAL ESTATE FEEDER I LP USAA EAGLE REAL ESTATE FEEDER I LP  0.00% 35,353,884              35,353,884           54,820,128              

STANDARD LIFE INV EUR RE CLUB OFFSHORE FEEDER LP STANDARD LIFE INV EUR RE CLUB OFFSHORE FEEDER LP  0.00% 9,408,006                10,835,570           6,303,214                 

ASANA PARTNERS FUND I, LP ASANA PARTNERS FUND I, LP  0.00% 5,831,314                5,831,314             6,469,540                 

CARVAL INVESTORS EUROPE REAL ESTATE PARTNERS LP CARVAL INVESTORS EUROPE REAL ESTATE PARTNERS LP  0.00% 3,501,328                3,501,330             8,693,029                 

ALMANAC REALTY SECURITIES VII LP ALMANAC REALTY SECURITIES VII LP  0.00% 8,399,824                8,399,825             8,936,790                 

HSRE QUAD V, LP HSRE QUAD V, LP  0.00% 10,000,000              10,000,000           10,277,964              

FORTRESS JAPAN OPPORTUNITY FUND II (DOLLAR B) LP FORTRESS JAPAN OPPORTUNITY FUND II (DOLLAR B) LP  0.00% 1                                1                             10,561,495              

GERRITY RETAIL FUND 2 LP GERRITY RETAIL FUND 2 LP  0.00% 10,859,005              10,859,004           11,273,775              

UNICO PARTNERS FUND I LP UNICO PARTNERS FUND I LP  0.00% 8,663,837                8,663,837             12,210,000              

IRON POINT REAL ESTATE PARTNERS II-TE LP IRON POINT REAL ESTATE PARTNERS II-TE LP  0.00% 10,716,779              10,716,779           13,492,695              

CITIC CAPITAL CHINA RETAIL PROPERTIES INVESTMENT FEEDER FUND LP CITIC CAPITAL CHINA RETAIL PROPERTIES INVESTMENT FEEDER FUND LP  0.00% 12,924,377              12,924,377           13,627,763              

H/2 SPECIAL OPPORTUNITIES III, L.P. H/2 SPECIAL OPPORTUNITIES III, L.P.  0.00% 14,751,064              14,751,064           14,133,090              

NORTHLIGHT REAL ESTATE OPPORTUNITY FUND I NORTHLIGHT REAL ESTATE OPPORTUNITY FUND I  0.00% 11,661,201              11,661,201           15,118,544              

BROOKFIELD STRATEGIC REAL ESTATE PARTNERS A LP BROOKFIELD STRATEGIC REAL ESTATE PARTNERS A LP  0.00% 9,573,162                9,573,162             15,223,000              

CYPRESS ACQUISITION PARTNERS RETAIL FUNDLP CYPRESS ACQUISITION PARTNERS RETAIL FUNDLP  0.00% 13,238,236              13,238,236           15,944,427              

SAVANNA REAL ESTATE FUND IIA, LP SAVANNA REAL ESTATE FUND IIA, LP  0.00% 8,611,978                8,611,978             16,790,543              

CF PRUDENTIAL PRISA II CF PRUDENTIAL PRISA II  0.00% 722                           17,683,937           25,290,586              

CF PRUDENTIAL PRISA III LP FUND CF PRUDENTIAL PRISA III LP FUND  0.00% 16,370                      20,382,862           26,596,908              

CF LASALLE PROPERTY LP CL B FUND CF LASALLE PROPERTY LP CL B FUND  0.00% 17,829                      28,272,788           28,164,704              

LION INDUSTRIAL TRUST LION INDUSTRIAL TRUST  0.00% 20,000,000              20,000,000           36,419,362              

BERKSHIRE MULTIFAMILY INCOME REALTY FUNDLP BERKSHIRE MULTIFAMILY INCOME REALTY FUNDLP  0.00% 31,548,899              31,548,899           37,963,417              

CF LASALLE PROPERTY LP CL A FUND CF LASALLE PROPERTY LP CL A FUND  0.00% 30,164                      46,363,917           47,650,433              

CF MORGAN STANLEY PRIME PROPERTY FUND CF MORGAN STANLEY PRIME PROPERTY FUND  0.00% 7,443                        93,576,773           135,124,730            

Real estate investments Total 462,569,750           1,135,935,975     1,355,199,951        

Hedge funds
AHL CF AHL DIMENSION (CAYMAN) LIMITED, CLASS A USD (CLIENT SPECIFIC)  0.00% 27,563,018              29,139,477           29,599,925              

ANCHORAGE CF ANCHORAGE CAPITAL PARTNERS OFFSHORE LTD CL D SER 784 (ONLY 1199 ) FD  0.00% 5,763                        5,840,207             6,897,487                 

ANCHORAGE CAPITAL CF ANCHORAGE CAPITAL PARTNERS OFFSHORE (ONLY 1199 SEIU) FD  0.00% 22,888                      24,457,631           28,484,757              

ANCHORAGE CAPITAL CF ANCHORAGE CAPITAL PARTNERS OFFSHORE 1199SEIU HEALTH CARE EMPLOYEE PENSION  0.00% 9,500                        9,500,000             9,651,297                 

AUTONOMY CF AUTONOMY GLOBAL MACRO FUND LIMITED GENERAL SERIES SHARES (US$) (ONLY 1199)  0.00% 78,117                      13,784,965           18,380,913              
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AXONIC CF AXONIC CR - RESTRICTED -1.75 -TRCOF SER 061 JAN 2016(1199 ONLY) ( 1199 ONLY)  0.00% 16,737                      16,136,109           18,048,838              

CADIAN OFFSHORE CADIAN OFFSHORE FUND LTD. SERIES A OCT 2017 CORB(119 HEALTH CARE ONLY)  0.00% 1,500                        1,500,000             1,338,682                 

CADIAN OFFSHORE CF CADIAN OFFSHORE FUND LTD A NOV 2017 CORB  0.00% 3,500                        3,500,000             3,376,366                 

CADIAN OFFSHORE CF CADIAN OFFSHORE LTD SER A APR 2012 CORB (ONLY 1199) FD  0.00% 9,652                        9,983,195             14,464,981              

CADIAN OFFSHORE CF CADIAN OFFSHORE LTD SER A AUG 2017 CORB (ONLY 1199) FD  0.00% 2,000                        2,000,000             1,864,012                 

CC ARB SIF I CF CC ARB SIF I LTD CLASS A INITIAL NON RESTRICTED (ONLY 1199 SEIU) FD  0.00% 13,947                      16,908,741           18,204,243              

CF ATLAS CF THIRD POINT OFFSHORE FUND  0.00% 63,905                      6,390,541             7,497,383                 

CF AUTONOMY GLOBAL CF AUTONOMY GLOBAL MACRO FUND LIMITED INSTITUTIONAL SERIES SHARES  0.00% 78,153                      10,000,000           10,371,132              

CF PELHAM LONG /SHORT LTD CF PELHAM LONG/SHORT FUND LTD CLS B USD NON-NEW IS  0.00% 68,429                      12,860,889           14,443,116              

CORVEX CF CORVEX OFFSHORE II LTD 1199 SEIU HEALTH CARE ONLY)  0.00% 601                           601,460                 629,676                    

CORVEX CF CORVEX OFFSHORE II LTD 1199 SEIU HEALTHCARE PENSION FD 02 2014 FD (1199  0.00% 10,000                      10,000,000           9,928,010                 

CORVEX CF CORVEX OFFSHORE II LTD 1199 SEIU HEALTHCARE PENSION FD 05 2014 FD (1199  0.00% 2,000                        2,000,000             1,962,273                 

CORVEX CF CORVEX OFFSHORE II LTD 1199 SEIU HEALTHCARE PENSION FD 08 2014 FD (1199  0.00% 1,950                        1,950,000             1,779,688                 

CREDIT SUISSE CF CREDIT SUISSE SECURITIZED CLA TR 1 SUB-CL 6 SER 11/17 (ONLY 1199 SEIU)FD  0.00% 11,000                      11,000,000           11,094,744              

CREDIT SUISSE CF CREDIT SUISSE SECURITIZED PRODUCTS CLA1 SUB-CL 6 SER-ONE (ONLY 1199 SEIU)FD  0.00% 4,272                        5,160,969             7,205,393                 

CYRUS OPPORTUNITIES II LTD CF CYRUS OPPORTUNITIES FUND II LTD OFF-LIQJJU1- SER-1 ( ONLY 1199) FD  0.00% 12,414                      14,032,544           17,061,173              

EPSG AS CF EPSG SPC LTD. - SERGREGATED PORTFOLIOA  0.00% 3,166                        3,166,165             4,564,210                 

GARRISON CAP INC PVTPL GARRISON CAP INC COM STK  1.12% 249,289                   3,474,473             2,021,734                 

GOLDENTREE CF GOLDENTREE ENTRUST OFFSHORE FUND CL SPA SER 12 (ONLY GOLDENTREE) FD  0.00% 747                           613,087                 955,909                    

GOLDENTREE CF GOLDENTREE ENTRUST OFFSHORE FUND CL SPA SER 16 (ONLY GOLDENTREE) FD  0.00% 857                           740,327                 1,095,770                 

GOLDENTREE CF GOLDENTREE ENTRUST OFFSHORE FUND CL SPA SER 17 (ONLY GOLDENTREE) FD  0.00% 431                           381,736                 551,275                    

GOLDENTREE CF GOLDENTREE ENTRUST OFFSHORE FUND CL SPA SER 19 (ONLY GOLDENTREE) FD  0.00% 550                           508,965                 703,339                    

GOLDENTREE CF GOLDENTREE ENTRUST OFFSHORE FUND CLASS A 12  0.00% 1,794                        1,737,313             2,405,733                 

GOLDENTREE CF GOLDENTREE ENTRUST OFFSHORE FUND SPC CL A SER 16 (ONLY GOLDENTREE) FD  0.00% 5,730                        5,659,673             7,374,214                 

GOLDENTREE CF GOLDENTREE ENTRUST OFFSHORE FUND SPC CL A SER 17 (ONLY GOLDENTREE) FD  0.00% 2,954                        2,918,264             3,709,874                 

GOLDENTREE CF GOLDENTREE ENTRUST OFFSHORE FUND SPC CL A SER 19 (ONLY 1199) FD  0.00% 3,939                        3,891,035             4,733,363                 

GRAMERCY CF GRAMERCY VENEZUELA OPPORTUNITY OFFSHORE FUND B  0.00% 4,800                        4,800,000             4,626,720                 

GREYWOLF CAPITAL OVERSEAS II CF GREYWOLF CAPITAL OVERSEAS II (ONLY 1199 SEIU HEALTH) FD  0.00% 9,417                        10,550,000           7,928,574                 

HBK CF HBK MULTI-STRATEGY FD LTD CL A: SUBCLS A.1: SER 05-17 FD (ONLY 1199)  0.00% 10,222                      10,222,000           10,537,081              

HBK HBK MULTI-STRATEGY OFFSHORE FUND LTD CLASS A: SUBCLASS A.1: SERIES LEAD  0.00% 18,710                      19,645,551           21,444,648              

JANA OFFSHORE CF JANA OFFSHORE PARTNERS LTD CL A NON RESTRICT-ENTRUST SER 08/2014 (ONLY 1199 )  0.00% 2,500                        2,500,000             2,568,373                 

JANA OFFSHORE PARTNERS LTD CF JANA OFFSHORE PARTNERS LTD CL A NON RESTRICTED SER 01/2002 (ONLY 1199) FD  0.00% 3,408                        14,022,369           15,125,881              

JUNIPERUS CF JUNIPERUS INSURANCE OPPORTUNITY FUND LIMITED  0.00% 8,300                        8,300,000             7,894,362                 

MAKURIA CF MAKURIA CREDIT FUND LTD CL A - ANCHOR USD NI SERIES AUG 2015 (ONLY 1199)  0.00% 9,900                        9,900,000             10,726,194              

MAKURIA CF MAKURIA CREDIT FUND LTD CL A - ANCHOR USD NI SERIES JULY 2015 07 (ONLY 1199)  0.00% 14,500                      14,500,000           15,802,954              

MONARCH CF MONARCH DEBT RECOVERY LTD CLASS ANR SER 08-17 (1199 HEALTH CARE ONLY) FUND  0.00% 4,810                        15,531,067           20,828,815              

MONARCH CF MONARCH DEBT RECOVERY LTD CLASS ANR SER 09-14 (1199 HEALTH CARE ONLY) FUND  0.00% 3,300                        3,300,000             3,461,766                 

NOKOTA CAPITAL CF NOKOTA CAPITAL OFFSHORE LTD SER A NR SUB SER 1 UNREST (ONLY 1199) FD  0.00% 6,070                        9,375,171             10,600,469              

OZ ASIA CF OZ ASIA OVERSEAS FD LTD C/0031  0.00% 8                                8,125                     4,047                         

OZ ASIA CF OZ ASIA OVERSEAS FD LTD C/0052  0.00% -                            360                         7,322                         

OZ ASIA CF OZ ASIA OVERSEAS FD LTD C/0053  0.00% -                            50                           50                              

OZ ASIA CF OZ ASIA OVERSEAS FD LTD C/0057  0.00% 39                              38,777                   29,904                      

OZ ASIA CF OZ ASIA OVERSEAS FD LTD C/0066  0.00% 64                              63,894                   48,220                      

OZ ASIA CF OZ ASIA OVERSEAS FD LTD C/0068  0.00% 21                              20,981                   69,539                      

OZ ASIA CF OZ ASIA OVERSEAS FUND LTD C/0059  0.00% 35                              34,842                   6,659                         

OZ EUROPE CF OZ EUROPE OVERSEAS INSTITUTIONAL FUNDLTD I/ 0092  0.00% 34                              33,990                   26,210                      

OZ EUROPE CF OZ EUROPE OVERSEAS INSTITUTIONAL FUNDLTD I/ 0101  0.00% 44                              43,713                   21,384                      

OZ EUROPE CF OZ EUROPE OVERSEAS INSTITUTIONAL FUNDLTD I/ 0103  0.00% -                            10                           230                            

OZ EUROPE CF OZ EUROPE OVERSEAS INSTL FD LTD I/ 0026  0.00% 11                              11,313                   4,113                         

PAULSON CF PAULSON ESP SEGREGATED CL SBIC1 SER INITIAL FD (1199 ONLY)  0.00% 13,063                      1,684,630             1,687,481                 

PELHAM CF PELHAM LONG/SHORT FUND LTD CLASS B USD SUB CLASS 1 FD (1199 HEALTH ONLY)  0.00% 48,495                      12,274,980           13,402,910              

PENNANT SRS PARTNERS LTD CLASS B-1A USD S 1-C1  0.00% 4,823                        12,487,670           16,331,234              

PERSHING SQUARE CF PERSHING SQUARE INTERNATIONAL LTD CL E SERIES 1E (ONLY 1199 HEALTH CARE) FD  0.00% 2,244                        3,551,666             4,106,601                 

PERSHING SQUARE CF PERSHING SQUARE INTL LTD CL E SER 1 E(ONLY 1199) FD  0.00% 6,091                        11,816,225           11,146,735              

PINE RIVER CF PINE RIVER FIXED INCOME LTD CL A SER 65 (1199 ONLY) FUND  0.00% 1,334                        1,334,122             821,978                    

POST TOTAL CF EVELLINE LLC FD  0.00% 50,000                      50,000,000           75,687,300              

REDWOOD CF REDWOOD OFFSHORE FUND LTD CL A NR 1.5/20 ( 1199 ONLY)  0.00% 138,614                   14,000,000           14,922,720              

REDWOOD CF REDWOOD OFFSHORE FUND LTD CL AI_ NR 2/20 AI- 244 ( 1199 ONLY)  0.00% 51,930                      5,378,368             5,378,368                 

REDWOOD CF REDWOOD OPPORTUNITY OFFSHORE LTD CL ASER 22 (NOV 2011) ( ONLY 1199) FD  0.00% 18,319                      26,317,404           32,156,698              

REDWOOD CAP BK EUREKA CA CF REDWOOD ARGENTINA OFFSHORE LTD CLASS A (ONLY 1199 SEIU HEALTH) FUND  0.00% 3,488                        358,562                 451,268                    

SB SPECIAL CF SB SPECIAL SITUATION MASTER FUND LTD CL SGTD F 1216.1.6 (1199 ONLY)  0.00% 359                           359,458                 209,781                    

SB SPECIAL SITUATION CF SB SPECIAL SITUATION LTD CL D SER 0814.1 (ONLY 1199 SEIU HEALTH CARE) FD  0.00% 3,300                        3,300,000             1,827,849                 

SB SPECIAL SITUATION CF SB SPECIAL SITUATION LTD CL D SER 0815.2.3 (ONLY 1199 SEIU HEALTH CARE) FD  0.00% 574                           574,400                 399,320                    

SB SPECIAL SITUATION CF SB SPECIAL SITUATION LTD CL D SER 0816.2.4 (ONLY 1199 SEIU HEALTH CARE) FD  0.00% 889                           889,248                 670,365                    

SB SPL CF CF SB SPL CF SB SPL SITUATION MASTER FUND SPC SER 0216.11.1  0.00% 287                           287,200                 190,941                    

SENATOR CF SENATOR GLOBAL OPPORTUNITY OFFSHORE II LTD CL A1 SER 1 (ONLY 1199 HEALTH) FD  0.00% 16,132                      16,312,708           20,124,080              

SENATOR CF SENATOR GLOBAL OPPORTUNITY OFFSHORE II LTD CL A1 SER 44 (ONLY 1199 HEALTH) FD  0.00% 5,000                        5,000,000             5,213,409                 

SENATOR GLOBAL OPPORTUNITY CF SENATOR GBL OPP OFSHR II LTD CL A1 SER 45 (NEW ISSUE EGBL) FD (1199 HLTH CR )  0.00% 5,000                        5,000,000             5,063,108                 

SILVER POINT CF SILVER POINT CAP OFFSHORE FD D-495-H-495-14  0.00% 39                              388,675                 349,925                    

SILVER POINT CF SILVER POINT CAP OFFSHORE FD D-495-H-495-31  0.00% -                            2                             15                              

SILVER POINT CF SILVER POINT CAP OFFSHORE FD H-495  0.00% 1,971                        19,769,520           24,470,271              

SRS CF SRS PARTNERS LTD CLASS B NR FD (1199 HEALTH CARE ONLY)  0.00% 5,000                        5,000,000             4,779,403                 

SRS PARTNERS CF SRS PARTNERS LTD CLASS B (NR) SR 68 OCTOBER 2017 FUND ( 1199 HEALTHCARE ONLY)  0.00% 1,500                        1,500,000             1,485,429                 

SRS PARTNERS CF SRS PARTNERS LTD CLASS B SERIES 67 SEPTEMBER 2017FUND (1199 HEALTH CARE ONLY)  0.00% 2,000                        2,000,000             1,990,011                 

THIRD ATTRANSCO TANKER CORP CFTHIRD PT OFFSHORE CLASS E SER 1 ( 1199HEALTH CARE ONLY)  0.00% 17,060                      6,000,000             7,094,780                 

THIRD PT RE USA HLDSG INC CFTHIRD PT OFFSHORE SR 76-E ( 1199 HEALTH CARE ONLY)  0.00% 69,000                      6,900,000             8,118,540                 

TRIAN PARTNERS CF TRIAN PARTNERS (ERISA) LTD, CLASS A QOPT 3 - SERIES 1/17 FD (1199 ONLY)  0.00% 1,716                        2,355,070             2,481,517                 

TRIAN PARTNERS CF TRIAN PARTNERS LTD, CLASS DUQO3-10/17E (1199 ONLY)  0.00% 10,635                      10,635,105           10,747,062              

TRIAN PARTNERS CF TRIAN PARTNERS LTD, CLASS DUQO3-12/17E (1199 ONLY)  0.00% 3,117                        3,116,567             3,185,545                 

WHITEBOX CF WHITEBOX ASYMMETRIC OPP FD, LTD CL/SER C-1-09-17 FD(1199 HEALTH CARE ONLY)  0.00% 6,000                        6,000,000             6,175,440                 

WHITEBOX CF WHITEBOX ASYMMETRIC OPP FD, LTD CL/SER C-1-11-17 FD (1199 HEALTH CARE ONLY)  0.00% 8,000                        8,000,000             8,115,439                 

WHITEBOX CF WHITEBOX ASYMMETRIC OPPORTUNITIES FUND,  0.00% 1,000                        1,000,000             1,023,465                 

WHITEBOX CF WHITEBOX ASYMMETRIC OPPORTUNITIES FUND, LTD CL/SER C-1-08-17 FUND(119  0.00% 3,000                        3,000,000             3,074,090                 

WHITEBOX CF WHITEBOX ASYMMETRIC OPPORTUNITIES FUND, LTD CL/SER C-1-1  0.00% 10,261                      16,000,000           17,609,153              

WHITEBOX CF WHITEBOX ASYMMETRIC OPPORTUNITIES FUND, LTD. CL C-1 SER 02-17  0.00% 1,000                        1,000,000             1,040,223                 

Grosvenor GROSVENOR FARIA FUND, LP 6-008727  0.00% 1                                1                             1,938,870                 

Grosvenor GROSVENOR WILMORE FUND, L.P.  0.00% 166,340,883           166,340,883         273,937,773            

Mesirow CF SENATOR GLOBAL OPPORTUNITY OFFSHORE FUND II LTD CL A1 SER 1 (1199 ONLY) FD  0.00% 8,563                        6,380,211             10,682,512              

Mesirow CORVEX CO-INVESTMENT OFFSHORE LP  0.00% 623,918                   623,918                 2,115                         

Mesirow HBK SPECIAL OPPORTUNITY FUND II LP  0.00% 2,048,109                2,048,109             857,163                    

Mesirow MERION CAPITAL OFFSHORE LP  0.00% 1                                1                             1                                 

Mesirow MERION ERISA FUND LP-03/09/2016-CO-INVESTMENT  0.00% 1                                1                             1                                 

Mesirow MERION ERISA FUND LP-09/19/2016 CO-INVESTMENT  0.00% 2,400,000                2,400,000             2,531,212                 

Mesirow OMNI SECURED LENDING FEEDER FUND MSW A II LP  0.00% 2,800,000                2,800,000             3,020,177                 

Mesirow OZ MESC OVERSEAS FUND LP  0.00% 1                                1                             1                                 

Mesirow VALUEACT CAPITAL INTERNATIONAL II  0.00% 13,670,202              13,670,202           25,648,175              
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Entrust CEVIAN CAPITAL II CO-INVESTMENT NO.4 L.P  0.00% 3,168,000                3,168,000             3,735,563                 

Entrust CF GRAMERCY OPPORTUNITY FUND SPC - ODB SP CL A - SER 1 (1199 HEALTHCARE ONLY)  0.00% 3,130                        3,065,358             2,665,418                 

Entrust CF SB SPECIAL SITUATION LTD CL F1 SER 4.17.08.1 (ONLY 1199 SEIU HEALTH CARE) FD  0.00% 296                           296,199                 220,156                    

Entrust CF SB SPECIAL SITUATION LTD CL F1 SER 4.17.12.1 (ONLY 1199 SEIU HEALTH CARE) FD  0.00% 120                           119,732                 88,991                      

Entrust CF SB SPECIAL SITUATION LTD CL F2 SER 4.17.1.1 (ONLY 1199 SEIU HEALTH CARE) FD  0.00% 661                           660,712                 493,349                    

Entrust CF SCOGGIN OVERSEAS LTD CL R-U SER 1113.2(ONLY 1199 HEALTH) FD  0.00% 6,682                        7,081,965             7,317,792                 

Entrust CF THIRD PT OFFSHORE CL E SER 11 ( 1199 HEALTH CARE ONLY)  0.00% 50,000                      5,000,000             5,348,000                 

Entrust CF TRIAN PARTNERS DU Q OPT 3-09/17E LTD FD ( 1199 ONLY )FD  0.00% 2,667                        2,666,824             2,758,084                 

Entrust CORVEX CO-INVESTMENT OFFSHORE LP  0.00% 476,644                   476,644                 2,235                         

Entrust EPMR PARTNERS LP  0.00% 3,178,285                3,178,285             5,537,589                 

Entrust GB SPECIAL OPPORTUNITIES FUND LLC  0.00% 1                                1                             517                            

Entrust GLADE BROOK PRIVATE INVESTORS IX LLC  0.00% 3,340,794                3,340,794             3,638,484                 

Entrust GLADE BROOK PRIVATE INVESTORS V LLC  0.00% 1,292,575                1,292,575             1,645,617                 

Entrust GOLDENTREE DISTRESSED DEBT FUND (CAYMAN)II LP  0.00% 1,979,933                1,979,933             2,688,314                 

Entrust SABA E FUND LLC - CLASS 1 - SERIES MA-11  0.00% 12,577,157              12,577,157           11,372,679              

Entrust TRIAN SPV IX, LP  0.00% 1                                1                             1                                 

Corbin AUTONOMY GLOBAL MACRO FUND  0.00% 18,500,000              18,500,000           18,779,128              

Corbin CANVAS DISTRESSED CREDIT FUND, L.P  0.00% 450,000                   450,000                 443,575                    

Corbin CERBERUS CMBS OPPORTUNITIES FUND LP  0.00% 12,101,216              12,101,216           16,326,487              

Corbin CF CADIAN OFFSHORE LTD SER A SEP 2017 CORB FD ( 1199 HEALTH ONLY)  0.00% 2,000                        2,000,000             1,859,590                 

Corbin CF SENATOR GLOBAL OPPORTUNITY OFFSHORE II LTD CL A1 SER 43 (ONLY 1199 HEALTH) FD  0.00% 2,000                        2,000,000             2,092,087                 

Corbin CORBIN ERISA OPPORTUNITY FUND LP  0.00% 47,000,000              47,000,000           48,449,480              

Corbin CORBIN MEZZANINE FUND I LP  0.00% 7,183,452                7,183,452             9,961,854                 

Corbin CORBIN PRIVATE CREDIT OPPORTUNITY FUND II, LP  0.00% 8,262,084                8,262,084             8,151,275                 

Corbin D.E. SHAW ALKALI FUND II, L.P.  0.00% 6,871,252                6,871,252             10,052,193              

Corbin D.E. SHAW ALKALI INTERNATIONAL FUND II, LP  0.00% 3,411,137                3,411,137             5,053,851                 

Corbin GARRISON SPECIAL OPPORTUNITIES FUND  0.00% 406,292                   406,292                 192,517                    

Corbin IRONSIDES PARTNERS SPECIAL SITUATIONS FUND III LP  0.00% 2,100,000                2,100,000             2,141,049                 

Corbin KINGSBRIDGE PARTNERS LP  0.00% 1                                1                             331,411                    

Corbin MERION CAPITAL OFFSHORE LP  0.00% 870,784                   870,784                 1,057,530                 

Corbin PERELLA WEINBERG PARTNERS ABV OFFSHORE FUND  0.00% 631,722                   631,722                 626,424                    

Corbin PERELLA WEINBERG PARTNERS ABV OFFSHORE FUND (3 Year)  0.00% 3,551,340                3,551,340             3,623,941                 

Corbin SPF SECURITIZED PRODUCTS FUND LP  0.00% 38,000,000              38,000,000           45,590,185              

Corbin SRS SPECIAL OPPORTUNITIES MASTER II, LP  0.00% 2,002,095                2,002,095             1,350,033                 

Corbin VIKING GLOBAL OPPORTUNITIES III LP  0.00% 33,000,000              33,000,000           36,054,658              

Corbin VPC SPECIALTY FINANCE FUND I, LP  0.00% 1                                1                             63,018                      

Hedge funds Total 427,170,238           1,043,840,442     1,282,026,554        

Derivative financial instruments
Western Asset CME_IRS GOLDUS33 05/31/2022 USD P 3MLIBOR / R 2.25% 0WS026724-0WZ026 5/31/2022 0.00% (11,583,000)            -                          (3,410)                       

Western Asset CME_IRS GOLDUS33 11/15/2043 USD P 2.63% / R 3MLIBOR 0WS024307-0WZ024 11/15/2043 0.00% (1,450,000)               (8,037)                    (28,372)                     

Western Asset CME_IRS GOLDUS33 11/15/2043 USD P 2.734% / R 3MLIBOR 0WS024489-0WZ024 11/15/2043 0.00% (139,000)                  (3,093)                    (5,583)                       

Western Asset CME_IRS GOLDUS33 23/08/2047 EUR P 1.498% / R 6MEURIB 0WS026161-0WZ026 8/23/2047 0.00% (2,276,000)               (1,241)                    (20,096)                     

Western Asset FUT CALL FEB 18 CBT 5Y T-NOTE 1162 1/26/2018 0.00% 59                              12,135                   12,447                      

Western Asset FUT CALL FEB 18 CBT 5Y T-NOTE 1165 1/26/2018 0.00% 324                           93,873                   40,500                      

Western Asset FUT PUT FEB 18 CBT 5Y T-NOTE 115.50 1/26/2018 0.00% (59)                            (5,842)                    (2,766)                       

Western Asset FUT PUT FEB 18 U.S. T-BONDS 1520 1/26/2018 0.00% 26                              31,578                   21,531                      

Western Asset FUT PUT FEB 18 U.S. T-BONDS 1530 1/26/2018 0.00% 229                           240,105                 289,829                    

BARCLAYS BANK PLC CDS BARCGB5G SELL PROTECTION ON US59156RAX6 06-20-2021 0WR269176 6/20/2021 1.00% 196,000                   2,650                     4,682                         

GOLDMAN SACHS AND CO, CME CDS / STS CME_GOLDUS 12-20-2022 0WS026484 12/20/2022 0.00% (800,000)                  (60,494)                  (67,369)                     

GOLDMAN SACHS AND CO, ICE CDS / STS ICE_GOLDUS 06-20-2022 2I65BYDN2 6/20/2022 0.00% (59,000,000)            (1,163,642)            (1,282,389)               

GOLDMAN SACHS AND CO, ICE CDS / STS ICE_GOLDUS 06-20-2022 2I65BZCM2 6/20/2022 0.00% (56,800,000)            (3,215,827)            (1,561,216)               

GOLDMAN SACHS AND CO, ICE CDS / STS ICE_GOLDUS 12-20-2022 2I65BZCN0 12/20/2022 0.00% (68,870,000)            (2,474,729)            (600,243)                   

GOLDMAN SACHS AND CO, ICE CDS / STS ICE_GOLDUS PURC PROTECTION ON CDX EMS27V1 5Y 06-20-2022 2I65BZCM2 6/20/2022 1.00% 56,800,000              1,563,837             1,561,216                 

GOLDMAN SACHS AND CO, ICE CDS / STS ICE_GOLDUS SELL PROTECTION ON CDX NAHYS29V1 5Y 12-20-2022 2I65BROT2 12/20/2022 5.00% 40,200,000              3,302,765             3,385,282                 

GOLDMAN SACHS AND CO, ICE CDS / STS ICE_GOLDUS SELL PROTECTION ON CDX NAIGS28V1 5Y 06-20-2022 2I65BYDN2 6/20/2022 1.00% 59,000,000              919,357                 1,282,389                 

GOLDMAN SACHS AND CO, ICE CDS / STS ICE_GOLDUS SELL PROTECTION ON CDX NAIGS29V1 5Y 12-20-2022 2I65BYDO0 12/20/2022 1.00% 39,300,000              797,503                 947,374                    

GOLDMAN SACHS NEW YORK CME_IRS CME_GOLDUS USD P 2.47%/R 3M LIBOR 11/15/2043 LEGID:0WS025841- 11/15/2043 0.00% 17,903,000              394,955                 203,999                    

GOLDMAN SACHS NEW YORK CME_IRS GOLDUS33 05/31/2022 USD P 3MLIBOR / R 2.25% 0WS026724-0WZ026 5/31/2022 0.00% 11,583,000              21,509                   -                             

GOLDMAN SACHS NEW YORK CME_IRS GOLDUS33 23/08/2047 EUR P 1.498% / R 6MEURIB 0WS026161-0WZ026 8/23/2047 0.00% 2,276,000                3,432                     -                             

Derivative financial instruments Total 26,340,579             450,794                4,177,805                

51,350,281,706     9,516,335,801     11,110,879,675      

Securities Lending

BANK OF AMERICA NA Var.Rate CD 1,500,460                1,500,460             1,500,460                 

BANK OF AMERICA NA (NEW YORK BRANC Var.Rate CD 1,500,460                1,500,460             1,500,460                 

BANK OF MONTREAL (CHICAGO BRANCH) Cert.of Deposit 8/17/2017 1.60% 1,500,460                1,500,460             1,500,460                 

BANK OF MONTREAL (CHICAGO BRANCH) Var.Rate CD 1,500,460                1,500,460             1,500,460                 

BANK OF NOVA SCOTIA Comm. Paper 12/30/2017 1.53% 1,497,565                1,497,565             1,497,565                 

BANK OF NOVA SCOTIA (NEW YORK BRAN Cert.of Deposit 1/8/2018 1.51% 1,500,460                1,500,460             1,500,460                 

BARTON CAPITAL SA ABS Comm Paper 1/4/2018 1.53% 3,000,920                3,000,920             3,000,920                 

BENNINGTON STARK CAP CO ABS Comm Paper 1/21/2018 1.49% 2,996,972                2,996,972             2,996,972                 

CANADIAN IMPERIAL BANK OF COMMERCE Var.Rate CD 5,701,748                5,701,748             5,701,748                 

COLLATERALIZED COMMERCIAL PAPER CO ABS Comm Paper 1/18/2018 1.69% 3,000,920                3,000,920             3,000,920                 

COMMONWEALTH BANK OF AUSTRALIA Comm. Paper 1/29/2018 1.75% 3,000,920                3,000,920             3,000,920                 

CONCORD MINUTEMEN CAPITAL CO LLC ABS Comm Paper 1/5/2018 1.66% 2,990,604                2,990,604             2,990,604                 

COOPERATIEVE RABOBANK UA (NEW YORK Var.Rate CD 1,500,460                1,500,460             1,500,460                 

CREDIT SUISSE AG (NEW YORK BRANCH) Var.Rate CD 3,000,920                3,000,920             3,000,920                 

CROWN POINT CAPITAL COMPANY ABS Comm Paper 1/23/2018 1.80% 3,000,920                3,000,920             3,000,920                 

FEDERAL HOME LOAN BANKS Agency Bd/Note 1/14/2018 1.37% 6,001,840                6,001,840             6,001,840                 

FFCB Agency Bd/Note 12/30/2017 1.41% 9,002,219                9,002,219             9,002,219                 

FFCB Agency Bd/Note 12/30/2017 1.42% 6,001,840                6,001,840             6,001,840                 

FFCB Agency Bd/Note 12/30/2017 1.43% 2,101,059                2,101,059             2,101,059                 

FFCB Agency Bd/Note 12/30/2017 1.44% 3,000,490                3,000,490             3,000,490                 

FFCB Agency Bd/Note 12/30/2017 1.66% 3,000,708                3,000,708             3,000,708                 

FFCB Agency Bd/Note 1/3/2018 1.28% 1,500,346                1,500,346             1,500,346                 

FFCB Agency Bd/Note 1/14/2018 1.59% 1,500,460                1,500,460             1,500,460                 

FFCB Agency Disct Nt 1/5/2018 1.27% 2,974,245                2,974,245             2,974,245                 

FHLB Agency Bd/Note 1/1/2018 1.20% 3,000,528                3,000,528             3,000,528                 

FHLB Agency Bd/Note 1/4/2018 1.29% 1,500,460                1,500,460             1,500,460                 

FHLB Agency Bd/Note 1/6/2018 1.25% 7,502,300                7,502,300             7,502,300                 

FHLB Agency Bd/Note 1/8/2018 1.25% 6,001,840                6,001,840             6,001,840                 

FHLB Agency Bd/Note 1/8/2018 1.32% 4,501,380                4,501,380             4,501,380                 

FHLB Agency Bd/Note 1/12/2018 1.33% 6,001,840                6,001,840             6,001,840                 

FHLB Agency Bd/Note 1/15/2018 1.60% 4,501,380                4,501,380             4,501,380                 
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FHLB Agency Bd/Note 1/21/2018 1.41% 3,000,920                3,000,920             3,000,920                 

FHLB Agency Bd/Note 1/22/2018 1.40% 4,501,380                4,501,380             4,501,380                 

FHLB Agency Bd/Note 1/23/2018 1.44% 4,501,380                4,501,380             4,501,380                 

FHLB Agency Bd/Note 1/24/2018 1.40% 7,502,300                7,502,300             7,502,300                 

FHLB Agency Bd/Note 1/25/2018 1.41% 3,000,920                3,000,920             3,000,920                 

FHLB Agency Bd/Note 1/25/2018 1.41% 4,501,380                4,501,380             4,501,380                 

FHLB Agency Bd/Note  0.88% 4,501,361                4,501,361             4,501,361                 

FHLB Agency Bd/Note  1.00% 1,500,039                1,500,039             1,500,039                 

FHLB Agency Disct Nt 12/30/2017 1.16% 4,489,877                4,489,877             4,489,877                 

FHLB Agency Disct Nt 12/30/2017 1.30% 14,971,188              14,971,188           14,971,188              

FHLB Agency Disct Nt 1/20/2018 1.26% 11,992,337              11,992,337           11,992,337              

ING US FUNDING LLC Comm. Paper 1/16/2018 1.60% 3,601,104                3,601,104             3,601,104                 

JP MORGAN SECURITIES LLC Comm. Paper 1/10/2018 1.60% 1,500,460                1,500,460             1,500,460                 

KFW Comm. Paper 1/17/2018 1.33% 7,497,311                7,497,311             7,497,311                 

NATIONAL AUSTRALIA BANK LTD (LONDO Cert.of Deposit 1/17/2018 1.52% 3,000,920                3,000,920             3,000,920                 

NATIONWIDE BUILDING SOC Comm. Paper 12/30/2017 1.58% 2,992,806                2,992,806             2,992,806                 

NATIXIS (NEW YORK BRANCH) Cert.of Deposit 3/12/2018 1.60% 3,000,920                3,000,920             3,000,920                 

NORTHERN TRUST GRAND CAYMAN DEPOSI Sweep Vehicle 12/30/2017 0.61% 1,435,442                1,435,442             1,435,442                 

OVERSEA-CHINESE BANKING CORPORATIO Comm. Paper 1/20/2018 1.46% 1,495,625                1,495,625             1,495,625                 

OVERSEA-CHINESE BK CO NY Comm. Paper 1/23/2018 1.70% 3,000,920                3,000,920             3,000,920                 

Repo. Agreement with BANK OF AMERICA NA Repo.Agmts. 12/29/2017 1.42% 43,513,341              43,513,341           43,513,341              

Repo. Agreement with BANK OF MONTREAL Repo.Agmts. 12/29/2017 1.35% 4,501,380                4,501,380             4,501,380                 

Repo. Agreement with BNP PARIBAS SA Repo.Agmts. 12/29/2017 1.38% 45,013,801              45,013,801           45,013,801              

Repo. Agreement with BNP PARIBAS SA Repo.Agmts. 12/29/2017 1.40% 7,502,300                7,502,300             7,502,300                 

Repo. Agreement with CITIGROUP GLOBAL MARKETS INC Repo.Agmts. 12/29/2017 1.40% 34,105,760              34,105,760           34,105,760              

Repo. Agreement with CREDIT SUISSE SECURITIES (USA) LLC Repo.Agmts. 12/30/2017 1.52% 16,505,062              16,505,062           16,505,062              

Repo. Agreement with JP MORGAN SECURITIES LLC Repo.Agmts. 12/29/2017 1.43% 34,510,581              34,510,581           34,510,581              

Repo. Agreement with MERRILL LYNCH PIERCE FENNER & SMITH INC Repo.Agmts. 12/30/2017 1.04% 5,001,533                5,001,533             5,001,533                 

Repo. Agreement with SOCIETE GENERALE (NEW YORK BRANCH) Repo.Agmts. 12/29/2017 1.37% 1,500,460                1,500,460             1,500,460                 

Repo. Agreement with SOCIETE GENERALE (NEW YORK BRANCH) Repo.Agmts. 12/30/2017 1.03% 5,001,533                5,001,533             5,001,533                 

RIDGEFIELD FUNDING CO LLC ABS Comm Paper 10/15/2017 0.00% 2,994,418                2,994,418             2,994,418                 

ROYAL BANK OF CANADA (NEW YORK BRA Var.Rate CD 3,000,920                3,000,920             3,000,920                 

SOCIETE GENERALE (NEW YORK BRANCH) Cert.of Deposit 2/1/2018 1.43% 3,000,920                3,000,920             3,000,920                 

STATE STREET BANK AND TRUST COMPAN Var.Rate CD 3,000,920                3,000,920             3,000,920                 

SVENSKA HANDELSBANKEN AB (NEW YORK Var.Rate CD 3,000,920                3,000,920             3,000,920                 

TORONTO DOMINION BANK (NEW YORK BR Var.Rate CD 4,501,380                4,501,380             4,501,380                 

TREASURY FLOATING RATE NOTE Treasury Nt/Bd 12/30/2017 1.52% 1,500,400                1,500,400             1,500,400                 

TREASURY FLOATING RATE NOTE Treasury Nt/Bd 12/30/2017 1.59% 8,102,145                8,102,145             8,102,145                 

TREASURY FLOATING RATE NOTE Treasury Nt/Bd 12/30/2017 1.62% 6,601,413                6,601,413             6,601,413                 

TREASURY FLOATING RATE NOTE Treasury Nt/Bd 12/30/2017 1.62% 3,002,934                3,002,934             3,002,934                 

TREASURY FLOATING RATE NOTE Treasury Nt/Bd 12/30/2017 1.72% 13,504,613              13,504,613           13,504,613              

UNITED OVERSEAS BK LTD Comm. Paper 2/1/2018 1.44% 2,993,887                2,993,887             2,993,887                 

WELLS FARGO BANK WEST NA Var.Rate CD 6,001,840                6,001,840             6,001,840                 

WESTPAC BANKING CORP (NEW YORK BRA Var.Rate CD 3,000,920                3,000,920             3,000,920                 

Securities lending Total 458,639,155           458,639,155        458,639,155            

51,808,920,861     9,974,974,956     11,569,518,830      

* Party-In-Interest

See accompanying independent auditors' report.
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Description of Asset  # of Purchases  Purchase Price  # of Sales  Sale Price Cost of Asset Current Value on Transaction Date Net Gain (loss)
CF AMAL BK MKT CHECKING A/C 193    676,284,165    —    —    676,284,165    676,284,165    —    
CF AMAL BK MKT CHECKING A/C —    —    58    (668,102,995)   668,102,993    668,102,995    2    

NTGI COLLECTIVE GOVERNMENT SHORT TERM IN VESTMENT FUND 1,879    1,393,970,367    —    —    1,393,970,367    1,393,970,367    —    
NTGI COLLECTIVE GOVERNMENT SHORT TERM IN VESTMENT FUND —    —   884    (1,399,913,833)   1,399,913,833    1,399,913,833    —  

1199SEIU HEALTH CARE EMPLOYEES PENSION FUND

Schedule H, (Form 5500) – Line 4j  – Schedule of Assets (Held at End of Year)

December 31, 2017
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(c)
(a) (b) Description of Investments, including

Identity Identity of Issue, Maturity Date, Rate of Interest, (d) (e)
of Party Borrower, Lessor, or Collateral, Par, Current 
Involved Similar Party or Maturity Value Maturity Date Interest Rate Par/CV Cost Value Address Issue Date

ARAN SHIPPING & TRADING S A PVTPL ARAN SHIPPING & TRADING S A PROM NT 8.3 DUE 12-31-2040 REG BD DEFAULT 12/31/2040 8.3 21,250             -                         213                               Char. Trikoupi 1 
Pireas 185 36, Greece 

8/17/2001

GENON ESCROW CORP DEFAULTED GENON ESCROW CORP 0.0% 12-31-2040 REG 12/31/2040 9.5 1,075,000        1,064,238        854,625                       804 Carnegie Center
Princeton, NJ 08540 

4/15/2011

RRI ENERGY INC DEFAULTED RRI ENERGY INC 0.0% DUE 12-31-2040 12/31/2040 7.875 1,170,000        1,086,995        936,000                       1000 Main Street
Houston, TX 77002 

6/13/2007

ZIFF DAVIS MEDIA INC ZIFF DAVIS MEDIA INC SR SECD NT SER B FLTG VAR RT DUE 07-15-2011 IN DEFAULT 12/31/2040 0 176,326           1,730,822        -                                     28 E 28th St, New York, NY 10016 5/5/2010

AT HOME CORP AT HOME CORP IN DEFAULT SUB NT CONV 4.7512-31-2040 IN DEFAULT 12/31/2040 4.75 1,900,015        400,946           190                               450 Broadway Street 
Redwood City, California 94063 

12/13/1999

FIRSTPLUS RESIDUAL TR PVTPL FIRSTPLUS RESIDUAL TR 98-A SR 144A8.5 DUE 05-15-2023 BEO BD DEFAULT 5/15/2023 0 1                        1                        1                                   
 3965 Phelan Boulevard 
Suite 209 
Beaumont, TX 77707 

4/23/1998

REAL ALLOY HLDG INC DEFAULTED REAL ALLOY HLDG INC 0.00% 12-31-2040 12/31/2040 10 5,490,000        4,999,097        3,952,800                    15301 Ventura Boulevard, Suite 400, Sherman Oaks, CA 91403, United States 1/8/2015

OAS INVESTMENTS GMBH OAS INVESTMENTS GM 8.25% BDS 19/10/19 USD1000 IN DEFAULT 10/19/2019 8.25 960,000           984,680           50,400                         
 Av. Francisco Matarazzo, nº 1350 
Água Branca 
São Paulo, SP 05001-100 

10/19/2012

PETROLEOS DE VENEZUELA SA DEFAULTED PETROLEOS DE VENEZUELA SA 6% BDS 16/05/24 12/31/2040 6 11,616,561     3,817,657        2,675,643                    Complejo MinPetróleo - PDVSA, Avenida Libertador con calle El Empalme, La Campiña, Caracas, 1050, 
Venezuela 

5/16/2014

PETROLEOS DE VENEZUELA SA DEFAULTED PETROLEOS DE VENEZUELA SA 6% NTS 15/11/2026 12/31/2040 6 1,888,150        456,457           422,946                       Complejo MinPetróleo - PDVSA, Avenida Libertador con calle El Empalme, La Campiña, Caracas, 1050, 
Venezuela 

11/15/2013

PETROLEOS DE VENEZUELA SA PETROLEOS DE VENEZUELA SA 0% INDEFAULT 12-31-2040/05-16-2022 BEO 12/31/2040 0 400,000           158,000           90,132                          Complejo MinPetróleo - PDVSA, Avenida Libertador con calle El Empalme, La Campiña, Caracas, 1050, 
Venezuela 

5/16/2014

VENEZUELA(REPUBLIC OF) VENEZUELA(REPUBLIC OF) IN DEFAULT 9.25% BDS 07/05/2028 5/7/2028 9.25 1,969,600        944,923           408,692                       VENEZUELA (REPUBLIC OF) 5/7/2008
SAMARCO MINERACAO S A DEFAULTED SAMARCO MINERACAO SA 4.125% 11-01-2022 12/31/2040 4.125 1,050,000        737,563           714,000                       Rua ParaÃ-ba, 1.122, 9 e 10 andares, Funcionarios, Belo Horizonte, MG 30130-918, Brazil 10/31/2012

PETROLEOS DE VENEZUELA SA DEFAULTED PETROLEOS DE VENEZUELA SA 5.375% 12/04/27 12/31/2049 5.375 3,905,000        1,350,947        927,438                       Complejo MinPetróleo - PDVSA, Avenida Libertador con calle El Empalme, La Campiña, Caracas, 1050, 
Venezuela 

4/12/2007

DOMINGO ORTIZ Home Mortgage Loan Program Default; Q1, 2017 2/26/2020 5.5 4,032                4,032                4,032                           2/26/2020
CECIL LEWIS Home Mortgage Loan Program Default; Q2, 2017 6/23/2025 5 7,500                7,500                7,500                           6/23/2025
GEORGE ATTOH Home Mortgage Loan Program Default; Q2, 2017 12/7/2017 5.5 1,085                1,085                1,085                           12/7/2017

31,634,520     17,744,944     11,045,696                 

See accompanying independent auditors' report.

1199SEIU HEALTH CARE EMPLOYEES PENSION FUND
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Schedule MB Line 8b2 – Schedule of Active Participant Data 
 

 

  

 

Number of Participants by Age and Service Groups 

Years of Vesting Service 

Age <1 1-4 5-9 10-14 15-19 20-24 25-29 30-34 35-39 40&Up Total 

0-24 677 3,358 172        4,207 

25-29 796 7,402 2,534 207       10,939 

30-34 549 5,089 3,997 1,919 139      11,693 

35-39 321 3,534 3,263 3,150 1,431 66     11,765 

40-44 249 2,800 2,847 2,963 2,419 662 74    12,014 

45-49 771 3,077 2,667 3,308 2,825 1,389 920 80   15,037 

50-54 164 1,897 2,497 3,223 3,248 1,795 1,836 577 68  15,305 

55-59 148 1,324 1,909 2,777 3,180 2,076 2,314 1,035 506 48 15,317 

60-64 49 620 1,168 1,806 2,213 1,585 1,752 865 477 299 10,834 

65-69 10 179 380 579 632 447 436 224 137 163 3,187 

70&Up 6 32 75 119 132 103 103 59 51 111 791 

Total 3,740 29,312 21,509 20,051 16,219 8,123 7,435 2,840 1,239 621 111,089 

 

Average Compensation ($) by Age and Service Groups 

Years of Vesting Service 

Age <1 1-4 5-9 10-14 15-19 20-24 25-29 30-34 35-39 40&Up Average 

0-24 6,071 26,985 30,785        23,775 

25-29 8,140 40,929 43,580 36,245       39,068 

30-34 8,010 42,554 48,686 45,715 44,036      43,564 

35-39 8,068 40,758 49,182 50,907 49,346 49,323     46,013 

40-44 8,173 41,660 49,229 51,915 52,622 53,782 44,284    48,180 

45-49 6,563 36,029 49,123 51,865 52,361 55,523 58,137 49,955   46,620 

50-54 7,989 41,345 49,243 50,632 52,585 55,791 60,553 57,550 54,993  51,287 

55-59 8,221 41,630 49,108 49,520 52,141 55,410 61,866 67,573 60,903 54,930 53,208 

60-64 9,235 42,542 47,916 50,702 51,493 55,983 61,843 61,081 63,872 62,525 54,218 

65-69 n/a 41,390 45,871 47,700 48,129 53,216 57,995 59,723 63,589 65,811 51,815 

70&Up n/a 34,962 39,801 48,790 47,351 53,238 49,492 60,710 57,828 59,854 50,606 

Average 7,523 39,237 48,122 50,206 51,740 55,295 60,501 62,301 61,892 62,323 47,264 
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Actuarial Methods 
Actuarial Cost Method: The ultimate cost of a pension plan is the total amount needed to provide benefits for 
plan members and beneficiaries and to pay the expenses of administering the plan. Pension costs are met by 
contributions and by any investment return on plan assets. 
 

 Ultimate Cost = Benefits Paid + Expenses 
Incurred 

- Investment 
Return 

 

 

The true cost of a pension plan will ultimately be determined by the excess of benefits actually paid and the 
expenses incurred in its administration over investment income earned on monies set aside for its funding. 
Thus, the ultimate cost of a plan cannot be known until the last payment has been made to its last participant. 
The actuarial cost method is the technique adopted by the actuary for establishing the amount and incidence 
of annual actuarial costs. The actuarial cost method determines the portion of the ultimate cost of a pension 
plan, which should be allocated to each plan year (known as the normal cost). The cost method is thus a 
budgeting tool, which helps to ensure that the pension plan will be adequately and systematically funded. 

  
The annual costs for a pension plan can be determined using any one of several actuarial cost methods. The 
methods differ in how much of the ultimate cost of the plan is assigned to each prior year, the current year 
and to each future year. Although the ultimate cost for a pension plan will be determined not by the cost 
method but by the benefits and expenses which become payable and the earnings which are obtained on the 
investments of the plan, the pattern of annual contributions from year to year and the rate of funding for the 
benefits will vary with the choice of actuarial cost method. In addition, the choice of actuarial assumptions for 
a given actuarial cost method will affect the current level of contributions and pattern of future contributions. 

 
The actuarial cost method used in the valuation is the projected unit credit cost method.  Under this method, 
the normal cost is the actuarial present value of benefits scheduled to accrue during the valuation year using 
projected compensation.  The actuarial accrued liability is the actuarial present value of the accrued benefits 
as of the beginning of the Plan Year.  The accrued benefits are calculated using projected compensation. 

 
Under this method, gains and losses are amortized over a 15-year period for minimum funding purposes. 
 
Actuarial Asset Valuation Method: Effective January 1, 2006, the actuarial value of assets was changed to 
the smoothed market value (with phase-in) as permitted under Approval 16 of Revenue Ruling 2000-40.  
Under this method, the actuarial value of assets is set equal to the market value of assets in the year of the 
change.  In subsequent years, the actuarial value of assets equals the market value of assets less an 
adjustment to smooth asset gains and losses (investment return for the year greater than or less than the 
assumed rate) at the rate of 20% per year, over the year in which it occurs and the four subsequent years.  In 
no event shall the actuarial value of assets be less than 80% nor greater than 120% of the market value of 
assets. 

The report is based on the trustees’ election to adopt funding relief available under the Pension Relief Act of 
2010 (PRA 2010).  The difference between the expected and actual return for the 2008 plan year is spread 
over a 10 year period in the computation of the actuarial value of assets.  The 2008, 2009, 2010, 2011, 2012 
and 2013 actuarial experience bases have been bifurcated into: (a) asset losses due to 2008 investment 
experience (amortized over a period ending December 31, 2037), and (b) remaining experience (amortized 
over 15 years).  
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Assumptions 
Economic Assumptions 

Information on economic assumptions is provided below in accordance with the Actuarial Standards of 
Practice (ASOP) No. 27 effective for measurement dates on or after September 30, 2014. 

Interest Rates:   

Assumption Rate 

Funding 7.75% 
Current Liability  3.05% 

Withdrawal Liability  
(first 20 years) 

1.98% 

Withdrawal Liability  
(after first 20 years) 

2.67% 

 
Rationale: The funding interest rate was developed as part of our 2012 Experience Study dated 
March 15, 2013. In addition, we have monitored and considered relevant market data since that time. 
In setting the assumption, we have considered many sources, including (but not limited to) a review of 
the Plan’s historical investment performance along with forward-looking data such as projections of 
inflation and total return growth. Projected growth is determined based on mean returns, standard 
deviations and correlations between asset classes, and in developing these expectations, we rely in 
part on outside investment experts and publicly available surveys of capital market expectations. The 
Current Liability interest rate is the highest rate within the statutory allowable range. The Withdrawal 
Liability interest rates are based on market settlement rates which represent our best estimate for 
withdrawal liability purposes. 

Salary Increases: Contracted rate through the end of the current contract (3.50% on October 1, 2017). 3.0% 
per year effective October 1, 2018 and every October 1 thereafter.   

Rationale: The salary scale increase assumption reflects the rates in the current Collective 
Bargaining Agreement through the expiration of the agreement on September 30, 2018.     
The salary scale assumption after the expiration of the Collective Bargaining Agreement is consistent 
with the average annual salary increases for active participants during the study period as developed 
in the 2012 Experience Study. 

CPI: 2.80% per year, compounded annually.  This assumption represents an estimate of future experience 
and is based in part on observations of estimates inherent in market data. 

Rationale: The CPI assumption was developed as part of our 2012 Experience Study, in part relying 
on the latest available OASDI Trustees Report published by the Office of the Chief Actuary of the 
Social Security Administration at that time, which utilized 2.80% as the long term inflation rate in its 
intermediate scenario.  We have monitored and considered relevant market data since that time.  We 



 
 
 
The 1199SEIU Health Care Employees Pension Fund 
EIN/PN: 13-3604862/001 
Attachment to 2017 Schedule MB 
 
Schedule MB Line 6 – Actuarial Methods and Assumptions 
 

will continue to monitor this assumption, but find in our professional judgment, that 2.80% remains a 
reasonable assumption for this purpose and is not expected to have any significant bias. 

Ratio of Base Pay to Total Pay: Base Pay is assumed to be 93% of total pay. 

 Rationale: Based on the 2012 Experience Study dated March 15, 2013. 

Demographic Assumptions 

Funding and Withdrawal Liability Mortality: Combined Healthy Annuitant/Nonannuitant Tables (Year 2000) 
for males and females with Blue Collar Adjustment, using Projection Scale AA on a generational basis as set 
forth in §1.430(h)(3)-1. 

Rationale: The Blue Collar adjustment to the RP2000 Table with a generational projection scale is 
appropriate for the Fund based on the characteristics of the covered participants and the 2012 
Experience Study. 

Current Liability Mortality: RP 2000 Separate Annuitant and Non-Annuitant tables for males and females, 
projected to the valuation year with Scale AA, plus an additional 7 years for Annuitants and 15 years for Non-
Annuitants. 

Rationale: For calculation of the Current Liability under ERISA funding requirements, the required 
mortality tables are prescribed by law. 

Disabled Participant Mortality: In accordance with the rates set forth in IRS Rev. Ruling 96-7. 

Rationale: For disabled mortality, it is generally appropriate to use a standard table. This is a widely 
used disabled mortality table. Based on our experience with other large plan sponsors, this remains 
an appropriate table. 

Withdrawal: The assumed rates of termination prior to eligibility for retirement when combined with the 
mortality and disability rates vary with length of time since employment during the first five years of service, 
and with age thereafter.  Sample rates are illustrated below. 

Rate of Termination 
During the First Five Years of Employment 

Years of Service Rate 

0 22% 
1 21% 
2 16% 
3 14% 
4 10% 
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Rate of Termination 
After the First Five Years of Employment 

Age Rate 

25 13% 
30 11% 
35 8% 
40 6% 
45 5% 
50 4% 
55 3% 
60 0% 

 

Rationale: Based on the 2012 Experience Study dated March 15, 2013. We believe the 
assumption selected is reasonable for the contingency it is measuring and is not anticipated 
to produce significant cumulative actuarial gains or losses over the measurement period. 

Disability: Sample rates are illustrated below. 

Age Rate 

30 .05% 
35 .07% 
40 .11% 
45 .17% 
50 .30% 
55 .56% 
60 .97% 
64 1.38% 

 

Rationale: Based on the 2012 Experience Study dated March 15, 2013. We have reviewed 
industry standard disability rates as well as the plan’s historical experience to develop the 
assumption.  We believe the disability assumption selected is reasonable for the contingency 
it is measuring and is not anticipated to produce significant cumulative actuarial gains or 
losses over the measurement period. 
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Retirement: Sample rates are illustrated below. 

Age Rate 

55-61 2% 
62 15% 

63-64 10% 
65-70 30% 
71-74 50% 

75 100% 
 

Those eligible for unreduced pensions at age 62 with 20 years of vesting service are 
assumed to retire with a probability of 35% at first eligibility and 25% per year thereafter until 
age 65 when participants are assumed to retire with a probability of 40% per year until age 71 
when the rates on the above table apply. 

Terminated vested participants are assumed to retire with a probability of 10% per year from 
age 62 to 64, and 100% at age 65 or current age if older. 

Rationale: Based on the 2012 Experience Study dated March 15, 2013. We have reviewed 
the plan’s historical experience to help develop this assumption.  In addition, we have 
considered sponsor input and economic conditions that might have influenced prior 
experience or may impact future experience.  We believe the retirement assumption selected 
is reasonable for the contingency it is measuring and is not anticipated to produce significant 
cumulative actuarial gains or losses over the measurement period. 

Percentage Married:  

Sex Percentage Married 

Males 60% 

Females 60% 
 

Rationale: Based on the 2012 Experience Study dated March 15, 2013. We believe the 
marriage assumption selected is reasonable for the contingency it is measuring and is not 
anticipated to produce significant cumulative actuarial gains or losses over the measurement 
period. 
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Age Difference:  A male is assumed to be 3 years older than his spouse. 

 Rationale: Based on the 2012 Experience Study dated March 15, 2013. This is a reasonable and 
fairly typical assumption. We believe the age difference selected is reasonable for the contingency it 
is measuring and is not anticipated to produce significant cumulative actuarial gains or losses over 
the measurement period. 

Expense Provision: 0.875 of 1% of payroll, plus the PBGC flat-rate premium for each participant ($28 in 
2017). 

Rationale: The expense assumption most closely represents actual administrative expenses paid by 
the Fund. 

Form of payment: Joint & 75% Survivor Annuity with 50% probability, if married and Life Annuity otherwise. 

Rationale: Based on a study of data received in recent years. We believe the form of payment 
selected is reasonable for the contingency it is measuring and is not anticipated to produce significant 
cumulative actuarial gains or losses over the measurement period. The 75% rate was chosen as a 
blend of the Joint & Survivor options and based on recent retirements. 

Incomplete Data: Assumed averages were substituted where appropriate for missing data.  This included 
missing age, service, date of hire, and salary information.  Those missing gender codes were assumed to be 
female.  Adjustment factors have been applied to the liability for terminated vested participants ages 72 and 
above, starting at 0.9 and scaling down by 0.1 for each successive age until 0.1 for ages 80 and greater.     
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3a Plan administrator's name and address Same as Plan Sponsor 3b

3c

Administrator's EIN

Administrator's telephone

number

4 If the name and/or EIN of the plan sponsor or the plan name has changed since the last return/report filed for this
plan, enter the plan sponsor's name, EIN, the plan name and the plan number from the last return/report:

4b

4d

 EIN

 PNa Sponsor's name

c Plan Name

5
6

Total number of participants at the beginning of the plan year 5

6a(1)

6a(2)

6b

6c

6d
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6g

6h

7

Number of participants as of the end of the plan year unless otherwise stated (welfare plans complete only lines
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b
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d
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Total number of active participants at the end of the plan year m m m m m m m m m m m m m m m m m m m m m m m m

Retired or separated participants receiving benefits

Other retired or separated participants entitled to future benefits

Subtotal. Add lines 6a(2), 6b, and 6c.

Deceased participants whose beneficiaries are receiving or are entitled to receive benefits

Total.  Add lines 6d and 6e .

Number of participants with account balances as of the end of the plan year (only defined contribution plans
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Number of participants that terminated employment during the plan year with accrued benefits that were

less than 100% vested
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7 Enter the total number of employers obligated to contribute to the plan (only multiemployer plans complete this item) m m m m m m
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b

If the plan provides pension benefits, enter the applicable pension feature codes from the List of Plan Characteristics Codes in the instructions:

If the plan provides welfare benefits, enter the applicable welfare feature codes from the List of Plan Characteristics Codes in the instructions:

9

10

a Plan funding arrangement (check all that apply) 9b Plan benefit arrangement (check all that apply)
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(2)

(3)

(4)

Insurance

Code section 412(e)(3) insurance contracts

Trust
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(2)

(3)
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Insurance

Code section 412(e)(3) insurance contracts

Trust
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Part III Form M-1 Compliance Information (to be completed by welfare benefit plans)

11a If the plan provides welfare benefits, was the plan subject to the Form M-1 filing requirements during the plan year? (See instructions and 29 CFR

2520.101-2.) Yes Nom m m m m m m m m m m m m m
If "Yes" is checked, complete lines 11b and 11c.

11b Is the plan currently in compliance with the Form M-1 filing requirements? (See instructions and 29 CFR 2520.101-2) Yes Nom m m m m m
11c Enter the Receipt Confirmation Code for the 2017 Form M-1 annual report.  If the plan was not required to file the 2017 Form M-1 annual report,

enter the Receipt Confirmation Code for the most recent Form M-1 that was required to be filed under the Form M-1 filing requirements.  (Failure

to enter a valid Receipt Confirmation Code will subject the Form 5500 filing to rejection as incomplete.)

Receipt Confirmation Code

7A6706 2.000
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 Plan Year Expected Annual Benefit Payments 

 2017  $837,420,249  
 2018  879,630,383   
 2019  919,303,345  
 2020  955,797,708  
 2021  989,276,070  
 2022  1,020,354,809  
 2023  1,047,663,336  
 2024  1,070,752,271  
 2025  1,089,757,052   
  2026 1,105,564,498 
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The actuarial valuation was prepared in accordance with the provisions of the plan, a summary of which is 
presented below.  The summary describes the principal provisions only and is not intended to be 
authoritative.  For questions about specific benefits, please refer to the plan document.  This summary of plan 
provisions is intended to only describe the essential features of the plan. 

Basic Information 
Plan Name: The 1199SEIU Health Care Employees Pension Fund. 

Effective Date of Plan: January 1, 1991. Prior to this date, the members were participants of the National 
Pension Fund which had an effective date of January 1, 1970.  The provisions of the plan on January 1, 1991 
were unchanged from the prior plan.  Amendments subsequent to January 1, 1991 have been made in the 
Plan. 

EIN/PN: 13-3604862/001. 

Date of Last Amendment: January 5, 2015. 

Plan Year: January 1 – December 31. 

Eligibility: Each employee on whose behalf pension contributions are required is covered.  If a participant 
ceases to be an employee of a Contributing Employer other than for death or retirement, he remains a 
participant for up to 24 consecutive months (approved leaves of absence which may be for as long as six 
months and military service leaves do not count towards the 24 consecutive months).  A Break-in-Service is 
defined as any Plan Year in which a Participant failed to work more than 500 hours. 

Benefit Service: Credited future service means the sum of all the service with all Contributing Employers 
after the Applicable Effective Date.  Such service is credited at the rate of one month for each month for which 
a pension contribution is required on behalf of the employee. 

Credited past service is the sum of all service with all Contributing Employers prior to the Applicable Effective 
Date.  Credited past service prior to 1975 for participants in the prior Drug Pension Plan is determined in 
accordance with that plan then in effect. 

Vesting Service: A year of vesting service is accorded for each Plan year (after January 1, 1976) in which a 
participant accumulates 1000 hours of service. 

Compensation: The maximum salary used to determine Plan benefits is limited as required by IRC Section 
401(a)(17).  The limit for 2017 is $270,000. 

Employee Contributions: None.  Plan is funded entirely by employer contributions. 

Benefit Formulas and Eligibilities 
Normal Retirement Eligibility: Age 65 with 5 years of credited service or vesting service.  
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Normal Retirement Benefit: For participants first joining the Fund prior to August 1, 2009, monthly benefit 
equal to the sum of (i) and (ii):  

(i) Future Service (after the Applicable Effective Date):1.85% of average final pay multiplied by credited future 
service.  Average final pay is based on the highest consecutive 5 years base pay within the last 10 calendar 
years subsequent to the Applicable Effective Date. 

(ii) Past Service (prior to the Applicable Effective Date): The larger of $66 or 1.5% of past service pay (annual 
rate of base pay on the day preceding the Applicable Effective Date) multiplied by credited past service.  If 
such date is after January 1, 1980, such pay is discounted back to January 1, 1980 by uniform factors 
adopted by the Trustees. 

Note: For a participant in the prior Drug Pension Plan, the minimum for Credited Past Service prior to 1970 is 
the larger of the accrued pension as of 12/31/69 under the prior Drug Pension Plan, or $66 multiplied by 
credited past service. 

For participants first joining the Fund on or after August 1, 2009, benefit will be determined under the following 
formula:  1.60% final average pay multiplied by credited future service.  Final average pay is based on the 
highest consecutive 10 years base pay with the last 10 calendar years subsequent to the Applicable Effective 
Date.  There will be no benefit payable on account of Past Service. 

Deferred Retirement Benefit: Calculated in the same manner as described in Normal Retirement above, 
based on service and salary history at actual retirement date. 

Early Retirement Eligibility: The first day of any month following age 55 and completion of 5 years of 
Credited Service. 

Early Retirement Benefit: Determined as for normal retirement but based on pay and service to early 
retirement.  Payments commence at normal retirement date or the Participant may elect earlier 
commencement, in which case the benefit is reduced by ½% for each month that payments begin before age 
65. 

Unreduced Retirement Eligibility: Age 62 and 20 years of credited service or vesting service. 

Unreduced Retirement Benefit: Determined as for normal retirement but based on pay and service to early 
retirement.  Payments are not reduced for commencement prior to age 65. 

Disability Retirement Eligibility: Total and Permanent disability after 5 years of credited service provided 
the participant qualifies for Social Security disability pension. 

Disability Retirement Benefit: Determined as for normal retirement but based on pay and service to 
disability retirement date.  Pension commences immediately without reduction. 

Vested Termination Eligibility: 5 years of credited service or vested service.  
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Vested Termination Benefit: Deferred Vested Benefit: A pension to commence at normal retirement date in 
the amount determined as for normal retirement, but based on pay and credited service to date participation 
ceased.  The participant may elect to have payments commence between ages 55 and 65, in which case the 
benefit will be reduced ½% per month for each month commencement precedes age 65. 

Pre-Retirement Surviving Spouse Coverage Eligibility: Vested participant; not receiving a benefit and 
married at least one year.  

Vested Termination Benefit: If a vested active or vested terminated employee dies prior to the 
commencement of retirement benefits, the surviving spouse, if any shall receive a monthly allowance for life 
commencing at the later of: (a) the employee’s death, or (b) the earliest date on which the employee could 
have commenced retirement benefits.  The amount of spousal benefit, commencing on the above date, shall 
be equal to fifty percent of the benefit the deceased employee would have received if the Joint & 50% 
Survivor Option had been in effect. 

Forms of Payment 
Normal Form of Benefit: Life Annuity. 

Qualified Joint and Survivor Annuity: A participant with an eligible spouse will automatically receive a 
pension in the Joint & 50% Survivor form unless the participant elects (and the spouse consents) in writing, 
not to take such a form.  If the participant so elects, one of the optional forms of benefits may be elected. 

Optional Forms: Joint & 100% Survivor – an actuarially reduced pension payable for the life of the 
participant and, at his death, continuing for the life of his designated beneficiary;  

Joint & 50% Survivor – an actuarially reduced pension payable for the life of the participant and, at his death, 
½ of such pension continuing for the life of his designated beneficiary;  

Life, with 60 or 120 Months Guaranteed – an actuarially reduced pension payable for the lifetime of the 
participant, but in no event for less than 60 or 120 months, as elected by the participant;  

Joint & 75% Survivor – an actuarially reduced pension payable for the life of the participant and, at his death, 
¾ of such pension continuing for the life of his designated beneficiary. 

All optional forms of benefits will be actuarially adjusted based on factors derived from the 1951 Mortality 
Table for Males and Females projected to 1967 with Scale C.  Joint and Survivor Annuities will be calculated 
using an interest assumption of 7¼% and the Life with 60 or 120 Months Guarantee will be calculated using 
an interest assumption of 5½%. 

Maximum Benefits: Annual benefits may not exceed the limits in IRC Section 415(b).  This limit is indexed 
annually.  For 2017, the limit is $215,000. 
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Retiree Benefit Adjustments: 

Age Rate 

July 1, 1992 3% 
July 1, 1993 3% 
July 1, 1994 4% 
July 1, 1996 3% 
July 1, 1997 3% 
July 1, 1998 2% 
July 1, 1999 3% 
July 1, 2000 2% 

November 1, 2002 3% 
May 1, 2003 2% 

January 1, 2004 4% 
April 1, 2005 4% 

February 1, 2006 2% 
May 1, 2007 3% 
April 1, 2008 3% 

 

All participants in pay status on July 1, 2013 received a one-time lump sum payout of $200.  All participants in 
pay status on November 1, 2015 received a one-time lump sum payout of $300. 

All participants in pay status on February 1, 2017 will receive a one-time lump sum payout of $300. 

Retiree Benefit Incentives: Effective in January, 1995, members at least age 65 with 10 or more years of 
service who elected to retire within a required period received a $20,000 lump sum or the benefit equivalent.  
Effective in 1999, members at least age 40 with 5 or more years of service who elected to retire or terminate 
employment within a required period received a $25,000 lump sum or the benefit equivalent. 

Mergers and Acquisitions: Effective January 1, 2001, members of the 144 Hospital Pension Fund (“144 
Fund”) became members of this Pension Fund (“1199SEIU Fund”).  As such, they became eligible to accrue 
Future Service Benefits under the Fund on and after that date. 

Prior to the merger, pursuant to the terms of the merger agreement, the 144 Fund was amended effective 
June 1, 2000 to provide the following benefit to each active participant: 

· his or her accrued benefit under the terms of the 144 Fund for all service through May 31, 2000, 

· a “past service benefit” under a formula identical to the Past Service Benefit in the 1199SEIU 
Fund, based upon accrued future service in the 144 Fund as of May 31, 2000, plus 
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· a future service benefit for service after May 31, 2000 and prior to January 1, 2001 under a formula 
identical to the Future Service Benefit in the 1199SEIU Fund. 

Effective April 1, 2007, the Local 721 SEIU Pension Fund (“721 Fund”) merged into this Pension Fund 
(“1199SEIU Fund”) and became eligible to accrue Future Service Benefits under the Fund.  Prior to the 
merger, the 721 Fund was amended to provide an additional benefit to each active participant of a “past 
service benefit” under a formula identical to the Past Service Benefit in the 1199SEIU Fund based on prior 
accrued service in the 721 Fund. 
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Short-term investments
DREYFUS RETIREMENT INCOME FD CF DREYFUS INTL CASH ADVANTAG E  220,374                   220,374                 220,374                    

FEDERAL HOME LN BK CONS DISC NTS FEDERAL HOME LN BK CONS DISC NTS 02-28-2018 2/28/2018 16,890,000              16,822,018           16,854,700              

FEDERAL HOME LN BK CONS DISC NTS FHLB DISC NT 01-18-2018 0% DISC NTS 18/01/2018 USD 1/18/2018 15,000,000              14,968,313           14,991,406              

FEDERAL HOME LN BK CONS DISC NTS FHLB DISC NT 02-07-2018 0% DISC NTS 07/02/2018 USD 2/7/2018 15,000,000              14,944,933           14,980,200              

FEDERAL HOME LN BK CONS DISC NTS FHLB DISC NT 02-22-2018 0% DISC NTS 22/02/2018 USD 2/22/2018 1,300,000                1,296,654             1,297,569                 

FEDERAL HOME LN MTG CORP FHLMC DISC NT 04-03-2018 0% DISC NTS 03/04/2018 USD 4/3/2018 10,000,000              9,937,489             9,964,900                 

JPMCB CF JPMCB LIQUIDITY FD  0.11% 7,358                        7,358                     7,358                         

LETRAS BANCO CENT ARGENT LETRAS BANCO CENT 15/08/2018 8/15/2018 10,530,000              503,470                 482,879                    

LETRAS BANCO CENT ARGENT LETRAS BANCO CENT ARGENT TBILL DUE 18/07/2018 7/18/2018 67,930,000              3,269,865             3,167,685                 

NORTHERN TR GLOBAL INVTS COLLECTIVE FDS NTGI COLLECTIVE GOVERNMENT SHORT TERM INVESTMENT FUND  1.21% 179,163,534           179,163,533         179,163,533            

SHORT TERM INVTS CO SHORT TERM INTEREST ADJUSTMENT  0.47% 31                              31                           31                              

UNITED STATES TREAS BILLS UNITED STATES TREAS BILLS 06-07-2018 6/7/2018 11,250,000              11,172,890           11,178,461              

* Northern Trust Corporation Cash  281,379,681           281,379,681         281,379,681            

Short-term investments Total 608,670,978           533,686,609        533,688,777            

Equities
104 CORP 104 CORP TWD10  6,000                        29,742                   32,865                      

2U INC 2U INC COM  18,575                      607,734                 1,198,273                 

3M CO 3M CO COM  15,026                      1,502,657             3,536,670                 

51JOB INC ADR 51JOB INC SPONSORED ADR REPSTG COM  71,650                      2,661,145             4,359,903                 

58 COM INC ADR 58 COM INC SPONSORED ADR REPSTG CL A  41,511                      2,592,953             2,970,942                 

888 HOLDINGS 888 HOLDINGS ORD GBP0.005  228,108                   575,757                 869,251                    

A.D.O. GROUP LTD A.D.O. GROUP LTD ILS1  1,548                        33,507                   30,116                      

AALBERTS INDUSTRIES AALBERTS INDS EUR0.25  94,156                      2,633,711             4,793,286                 

AAPICO HITECH PUBLIC CO LTD AAPICO HITECH THB1(NVDR)  84,700                      40,221                   89,664                      

ABB LTD ABB LTD CHF0.12 (REGD)  391,573                   8,652,337             10,495,523              

ABBOTT LABS ABBOTT LAB COM  118,356                   4,511,980             6,754,577                 

ABBVIE INC ABBVIE INC COM USD0.01  45,641                      2,643,025             4,413,941                 

ABCAM ABCAM ORD GBP0.002  111,297                   984,306                 1,588,377                 

ABG SUN COL HLDG ABG SUNDAL COLLIER HOLDING ASA NOK0.23  87,419                      63,040                   63,592                      

ABILITY ENTERPRISE CO LTD ABILITY ENTERPRISE TWD10  317,759                   260,164                 212,491                    

ABIOMED INC ABIOMED INC COM  3,581                        384,070                 671,115                    

ABSA BANK LIMITED ABSA BANK LTD ZAR0.01 NON CUM NON REDEEMA  1,186                        78,088                   65,581                      

ACADIA HEALTHCARE CO INC ACADIA HEALTHCARE CO INC COM  1,610                        106,968                 52,534                      

ACADIA PHARMACEUTICALS INC ACADIA PHARMACEUTICALS INC COM  6,860                        214,335                 206,555                    

ACCENTURE PLC ACCENTURE PLC SHS CL A NEW  7,203                        520,811                 1,102,707                 

ACHILLES CORP ACHILLES CORP NPV  12,700                      227,848                 268,769                    

ACTIVISION BLIZZARD INC ACTIVISION BLIZZARD INC COM STK  70,151                      2,368,666             4,441,961                 

ACUITY BRANDS INC ACUITY BRANDS INC COM  2,817                        548,421                 495,792                    

ACXIOM CORP ACXIOM CORP COM  15,110                      381,693                 416,432                    

ADARO ENERGY TBK ADARO ENERGY TBK IDR100  5,397,400                586,241                 739,942                    

ADIENT PLC ADIENT PLC ADIENT PLC LTD COM  1,981                        8,117                     155,905                    

ADOBE SYS INC ADOBE SYS INC COM  5,712                        249,993                 1,000,971                 

ADTALEM GLOBAL ED INC ADTALEM GLOBAL ED INC COM  12,980                      378,178                 545,809                    

ADVANCE AUTO PTS INC ADVANCE AUTO PTS INC COM  3,266                        418,618                 325,588                    

ADVANCED MEDICAL SOLUTIONS GROUP ADV MED SOLUTIONS ORD GBP0.05  42,172                      173,131                 181,271                    

ADVANCED MICRO DEVICES INC ADVANCED MICRO DEVICES INC COM  67,960                      950,531                 698,629                    

AE & CI LTD AECI ZAR1  31,206                      223,867                 252,068                    

AECOM AECOM  3,186                        98,680                   118,360                    

AEGEAN AIRLINES SA AEGEAN AIRLINES SA SHS  42,427                      361,843                 420,307                    

AEKYUNG PETROCHEMICAL AEKYUNG CO LTD  5,210                        22,438                   85,410                      

AEON CREDIT SERVICE CO AEON FINANCIAL SERVICE CO LTD NPV  131,100                   2,686,090             3,053,763                 

AEON MALL CO LTD AEON MALL CO LTD NPV  221,200                   4,032,532             4,327,783                 

AEROJET ROCKETDYNE HLDGS INC AEROJET ROCKETDYNE HLDGS INC COM  7,818                        269,206                 243,922                    

AEROVIRONMENT INC AEROVIRONMENT INC COM  5,652                        314,962                 317,416                    

AES CORP AES CORP COM  21,172                      298,414                 229,293                    

AETNA INC NEW AETNA INC  12,515                      794,083                 2,257,581                 

AFFILIATED MANAGERS GROUP INC AFFILIATED MANAGERS GROUP INC COM STK  1,818                        286,503                 373,145                    

AFLAC INC AFLAC INC COM  15,960                      814,269                 1,400,969                 

AG GROWTH INTERNATIONAL INC COMMON AG GROWTH INTL INC COM NPV  115,921                   3,754,348             4,934,929                 

AGCO CORP DEL AGCO CORP COM  11,010                      431,294                 786,444                    

AGF MGMT LTD AGF MANAGEMENT CLASS'B'NON-VTG NPV  48,285                      247,880                 315,233                    

AGFA GEVAERT NV AGFA GEVAERT NV NPV  201,481                   745,496                 940,415                    

AGILE GROUP HOLDING LTD AGILE GROUP HOLDINGS LTD  944,000                   858,713                 1,432,188                 

AGILENT TECHNOLOGIES INC AGILENT TECHNOLOGIES INC COM  14,325                      487,301                 959,345                    

AGILYSYS INC AGILYSYS INC COM STK  18,272                      224,031                 224,380                    

AGIOS PHARMACEUTICALS INC AGIOS PHARMACEUTICALS INC COM  7,967                        493,764                 455,473                    

AGNC INVT CORP AGNC INVT CORP COM  8,120                        206,824                 163,943                    

AGRICULTURAL BANK OF CHINA AGRICULTURAL BANK OF CHINA CMN STK  11,686,000              5,425,874             5,441,398                 

AHLSTROM-MUNKSJO OYJ AHLSTROM-MUNKSJO OYJ  134,881                   2,361,548             2,942,906                 

AIA GROUP LIMITED AIA GROUP LTD NPV  3,059,800                16,697,102           26,087,737              

AICA KOGYO CO AICA KOGYO CO NPV  113,100                   2,857,940             4,201,718                 

AICHI BANK AICHI BANK NPV  6,400                        357,846                 303,950                    

AIMIA INC AIMIA INC COM  198,500                   1,250,280             592,514                    

AIR ARABIA AIR ARABIA AED1  176,284                   59,583                   59,516                      

AIR FRANCE-KLM AIR FRANCE - KLM EUR8.50  182,412                   2,279,039             2,974,568                 

AIR LEASE CORP AIR LEASE CORP CL A CL A  30,341                      1,127,566             1,459,099                 

AIR LIQUIDE(L') AIR LIQUIDE(L') EUR5.50  15,092                      1,409,807             1,903,766                 

AIR NEW ZEALAND AIR NEW ZEALAND NPV  60,486                      108,577                 137,226                    

AIR PRODS & CHEMS INC AIR PROD & CHEM INC COM  5,355                        603,383                 878,648                    

AIRASIA X BERHAD AIRASIA BHD MYR0.15  659,800                   60,435                   53,801                      

AIRBUS SE AIRBUS SE EUR1  65,103                      6,418,904             6,488,582                 

AIRMATE CAYMAN INTL CO AIRMATE CAYMAN INT TWD10  72,000                      72,844                   58,067                      

AIRPORT FACILITIES CO AIRPORT FACILITIES NPV  100,900                   565,542                 591,158                    

AIZAWA SECURITIES CO LTD AIZAWA SECURITIES NPV  15,400                      99,298                   106,494                    

AKAMAI TECHNOLOGIES INC AKAMAI TECHNOLOGIES INC COM STK  5,432                        248,170                 353,297                    

AKELIUS RESIDENTIAL PROPERTY AB AKELIUS RESIDENT P NPV PRF  7,109                        245,088                 287,399                    

AKER ASA AKER ASA SER'A'NOK28  16,675                      471,813                 821,584                    

AKKA TECHNOLOGIES AKKA TECHNOLOGIES EUR1.53  45,114                      2,382,133             2,508,205                 

AKORN INC AKORN INC COM  5,990                        199,906                 193,058                    

AKZO NOBEL NV AKZO NOBEL NV EUR2  136,272                   9,270,291             11,948,659              

ALARKO GAYRIMENKUL ALARKO GAYRIMENKUL TRY1 (C SHARES)  13,270                      153,740                 177,967                    

ALARM COM HLDGS INC ALARM COM HLDGS INC COM  4,637                        204,818                 175,047                    

ALASKA AIR GROUP INC ALASKA AIR GROUP INC COM  16,546                      1,157,852             1,216,296                 

ALBANY INTL CORP NEW ALBANY INTL CORP NEW CL A  4,990                        214,672                 306,636                    
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ALBEMARLE CORP ALBEMARLE CORP COM  4,605                        337,546                 588,933                    

ALCHIP TECHNOLOGIES LIMITD ALCHIP TECHNOLOGIE TWD10  308,000                   643,726                 936,674                    

ALCO HOLDINGS ALCO HOLDINGS HKD0.10  72,365                      33,897                   15,552                      

ALCOA CORPORATION COM ALCOA CORPORATION COM USD0.01  3,773                        99,048                   203,252                    

ALDAR PROPERTIES ALDAR PROPERTIES AED1  5,187,247                3,644,181             3,107,151                 

ALEXANDRIA REAL ESTATE EQUITIES INC ALEXANDRIA REAL ESTATE EQUITIES INC COM  3,071                        302,542                 401,042                    

ALEXION PHARMACEUTICALS INC ALEXION PHARMACEUTICALS INC COM  16,013                      1,935,102             1,914,995                 

ALFA LAVAL AB ALFA LAVAL AB NPV  151,689                   2,469,563             3,590,513                 

ALIBABA GROUP HOLDING LTD ADR ALIBABA GROUP HOLDING LTD SPONSORED ADS  158,213                   17,998,863           27,280,668              

ALIGN TECHNOLOGY INC ALIGN TECHNOLOGY INC COM  6,451                        587,368                 1,433,348                 

ALINCO INC ALINCO INC NPV  8,400                        86,656                   93,209                      

ALIO GOLD INC ALIO GOLD INC COM NPV  14,122                      64,658                   52,072                      

ALKERMES PLC ALKERMES PLC SHS  10,647                      542,914                 582,710                    

ALLEGHANY CORP DEL ALLEGHANY CORP DEL COM  3,718                        1,862,858             2,216,263                 

ALLEGION PLC ALLEGION PLC COMMON STOCK  7,855                        424,805                 624,944                    

ALLERGAN PLC. ALLERGAN PLC. COM STK  34,510                      7,004,176             5,645,146                 

ALLIANCE DATA SYS CORP ALLIANCE DATA SYS CORP COM  3,962                        934,506                 1,004,288                 

ALLIANT ENERGY CORP ALLIANT ENERGY CORP COM  51,485                      1,858,627             2,193,776                 

ALLIANZ SE ALLIANZ SE NPV(REGD)(VINKULIERT)  68,704                      11,143,483           15,798,706              

ALLIED ELECTRONICS CORP ALLIED ELECTRONICS  42,908                      41,478                   41,868                      

ALLIED PROPERTIES(HK) ALLIED PROPERTIES NPV  322,000                   82,928                   65,081                      

ALLISON TRANSMISSION HLDGS INC ALLISON TRANSMISSION HOLDING  17,289                      607,949                 744,637                    

ALLREAL HOLDING AG ALLREAL HOLDING AG CHF50  1,750                        284,176                 295,947                    

ALLSTATE CORP ALLSTATE CORP COM  52,307                      3,225,643             5,477,066                 

ALLY FINL INC ALLY FINL INC COM  9,420                        213,663                 274,687                    

ALNYLAM PHARMACEUTICALS INC ALNYLAM PHARMACEUTICALS INC COM  5,481                        409,980                 696,361                    

ALPHA SYSTEMS INC ALPHA SYSTEMS INC NPV  1,700                        37,457                   37,033                      

ALPHABET INC ALPHABET INC CAP STK USD0.001 CL C  11,051                      6,338,038             11,563,766              

ALPHABET INC ALPHABET INC CAPITAL STOCK USD0.001 CL A  7,112                        3,383,279             7,491,781                 

ALPS LOGISTICS CO.LTD. ALPS LOGISTICS NPV  5,900                        40,273                   48,813                      

ALSO HOLDING AG ALSO HOLDING AG CHF1 (REGD)  1,361                        99,964                   187,146                    

ALSTRIA OFFICE REIT-AG ALSTRIA OFFICE REI NPV (BR)  156,020                   2,272,414             2,416,800                 

ALTAMIR ALTAMIR EUR6  5,963                        75,939                   109,124                    

ALTRI SGPS S.A. ALTRI SGPS S.A. EUR0.125  83,918                      491,160                 521,075                    

ALTRIA GROUP INC ALTRIA GROUP INC COM  22,170                      647,750                 1,583,160                 

ALTUS GROUP LTD ALTUS GROUP LTD COM NPV  19,000                      492,932                 560,014                    

ALVIVA HOLDINGS LTD ALVIVA HOLDINGS ZAR0.01  40,866                      45,481                   60,903                      

AMADEUS FIRE AG AMADEUS FIRE AG NPV  14,966                      763,769                 1,387,554                 

AMADEUS IT GROUP SA AMADEUS IT GROUP EUR0.01  11,825                      848,951                 853,530                    

AMAG PHARMACEUTICALS INC AMAG PHARMACEUTICALS INC COM STK  11,600                      398,176                 153,700                    

AMAGERBANKEN AMAGERBANKEN DKK3.00  31,500                      125,061                 17,527                      

A-MARK PRECIOUS METALS INC A-MARK PRECIOUS METALS INC COM  8,280                        163,982                 121,799                    

AMAZE CO LTD AMAZE CO LTD NPV  2,700                        26,774                   36,096                      

AMAZON COM INC AMAZON COM INC COM  9,008                        4,835,479             10,534,586              

AMBEV SA ADR AMBEV SA SPONSORED ADR  189,386                   1,103,750             1,223,434                 

AMC NETWORKS INC AMC NETWORKS INC CL A  3,535                        215,841                 191,173                    

AMDOCS LTD AMDOCS ORD GBP0.01  32,849                      1,802,930             2,150,953                 

AMERCO AMERCO COM  103                           22,774                   38,925                      

AMEREN CORP AMEREN CORP COM  7,801                        322,632                 460,181                    

AMERICA MOVIL SAB DE CV AMER MOVIL SAB DE C V SPONSORED ADR REPSTG SER L SHS  448,798                   7,350,429             7,696,886                 

AMERICAN AIRLINES INC AMERICAN AIRLINES INC COM USD1  39,337                      1,689,374             2,046,704                 

AMERICAN ASSETS TR INC AMERICAN ASSETS TR INC COM  14,829                      604,676                 567,061                    

AMERICAN CAMPUS CMNTYS INC AMERICAN CAMPUS CMNTYS INC COM  2,840                        124,226                 116,525                    

AMERICAN ELEC PWR CO INC AMER ELEC PWR CO INC COM  37,676                      2,061,148             2,771,823                 

AMERICAN EXPRESS CO AMERICAN EXPRESS CO  31,995                      1,927,810             3,177,423                 

AMERICAN FINL GROUP INC OHIO AMER FINL GROUP INC OH COM STK  5,147                        175,003                 558,655                    

AMERICAN HOMES 4 RENT AMERICAN HOMES 4 RENT COMMON STOCK  27,341                      500,135                 597,127                    

AMERICAN INTL GROUP INC AMERICAN INTERNATIONAL GROUP INC COM  43,464                      2,264,625             2,589,585                 

AMERICAN ISRAELI PAPER MLS LTD HADERA PAPER LTD ILS0.01  1,525                        58,525                   107,270                    

AMERICAN NATL INS CO AMER NATL INS CO COM  150                           17,792                   19,238                      

AMERICAN TOWER CORP AMERICAN TOWER CORP  28,650                      2,790,858             4,087,496                 

AMERICAN WTR WKS CO INC NEW AMERICAN WTR WKS CO INC NEW COM  5,715                        284,324                 522,865                    

AMERIPRISE FINL INC AMERIPRISE FINL INC COM  27,796                      2,530,885             4,710,588                 

AMERISOURCEBERGEN CORP AMERISOURCEBERGEN CORP COM  54,051                      4,476,096             4,962,963                 

AMETEK INC NEW AMETEK INC NEW COM  32,894                      1,763,577             2,383,828                 

AMG ADVANCED METALLURGICAL GROUP NV AMG ADVANCED METAL EUR0.02  44,652                      602,882                 2,247,404                 

AMGEN INC AMGEN INC COM  29,123                      3,469,703             5,064,490                 

AMIYAKI TEI CO LTD AMIYAKI TEI CO LTD NPV  2,400                        97,107                   113,129                    

AMMB HOLDINGS BERHAD AMMB HOLDINGS BHD MYR1  235,900                   252,848                 257,059                    

AMOREPACIFIC CORP AMOREPACIFIC CORP KRW500  10,491                      3,446,605             2,983,989                 

AMPHENOL CORP NEW AMPHENOL CORP NEW CL A  24,526                      1,253,847             2,153,383                 

ANADARKO PETE CORP ANADARKO PETRO CORP COM  31,905                      1,517,860             1,711,384                 

ANADOLU CAM ANADOLU CAM TRY1 (A SHARES)  70,725                      47,196                   49,058                      

ANALOG DEVICES INC ANALOG DEVICES INC COM  29,945                      2,016,086             2,666,003                 

ANDEAVOR ANDEAVOR COM USD0.1666  27,100                      2,224,000             3,098,614                 

ANGANG STEEL CO ANGANG STEEL CO LT 'H'CNY1  1,078,000                831,483                 985,980                    

ANN JOO RESOURCES BHD ANN JOO RESOURCES MYR1  81,100                      39,991                   77,353                      

ANNALY CAP MGMT INC ANNALY CAP MGMT INC COM  79,688                      871,041                 947,490                    

ANSYS INC ANSYS INC COM  6,975                        717,333                 1,029,440                 

ANTARCHILE SA ANTARCHILE SA NPV SER'A'  3,424                        50,588                   60,621                      

ANTERO RES CORP ANTERO RES CORP COM  10,300                      264,134                 195,700                    

ANTHEM INC ANTHEM INC COM  19,688                      2,105,043             4,429,997                 

ANTOFAGASTA ANTOFAGASTA ORD GBP0.05  523,241                   5,375,142             7,113,534                 

AON PLC AON PLC COM  15,665                      1,518,841             2,099,110                 

AOYAMA ZAISAN NETWORKS CO LIMITED AOYAMA ZAISAN NETW NPV  4,600                        51,143                   66,560                      

APACHE CORP APACHE CORP COM  13,194                      704,321                 557,051                    

APARTMENT INVT & MGMT CO APARTMENT INVT & MGMT CO CL A  5,005                        139,009                 218,769                    

APPIAN CORP APPIAN CORP CL A CL A  5,000                        101,250                 157,400                    

APPLE HOSPITALITY REIT INC APPLE HOSPITALITY REIT INC COM NEW COM NEW  4,290                        82,478                   84,127                      

APPLE INC APPLE INC COM STK  142,143                   13,478,431           24,054,860              

APPLIED MATLS INC APPLIED MATERIALS INC COM  26,928                      701,048                 1,376,559                 

APTARGROUP INC APTARGROUP INC COM  2,018                        122,376                 174,113                    

APTIV PLC APTIV PLC COM USD  22,000                      1,412,870             1,866,260                 

AQUA AMER INC AQUA AMER INC COM  3,697                        84,137                   145,033                    

ARAKAWA CHEMICAL INDUSTRIES ARAKAWA CHEMICAL COM STK  11,400                      160,217                 234,578                    

ARAMARK ARAMARK COM  10,108                      328,145                 432,016                    

25



(c)
(a) (b) Description of Investments, including

Identity Identity of Issue, Maturity Date, Rate of Interest, (d) (e)
of Party Borrower, Lessor, or Collateral, Par, Current 
Involved Similar Party or Maturity Value Maturity Date Interest Rate Par/CV Cost Value

1199SEIU HEALTH CARE EMPLOYEES PENSION FUND

Schedule H, (Form 5500) – Line 4i  – Schedule of Assets (Held at End of Year)

December 31, 2017

ARATA CORPORATION ARATA CORPORATION NPV  19,800                      532,497                 1,079,201                 

ARC LAND SAKAMOTO ARC LAND SAKAMOTO NPV  5,100                        77,041                   82,668                      

ARCELORMITTAL ARCELORMITTAL NPV(POST STK SPLIT)  42,937                      856,309                 1,398,016                 

ARCH CAPITAL GROUP ARCH CAPITAL GROUP COM STK  3,399                        203,079                 308,527                    

ARCHER DANIELS MIDLAND CO ARCHER-DANIELS-MIDLAND CO COM  29,966                      884,722                 1,201,037                 

ARCONIC INC ARCONIC INC COM USD1.00  13,850                      269,377                 377,413                    

ARDAGH GROUP S A ARDAGH GROUP S A ARDAGH GROUP S A EUR0.01 CL A  840                           18,380                   17,724                      

ARDENTEC CORPORATION ARDENTEC CORP TWD10  138,000                   189,984                 174,132                    

AREALINK CO LTD AREALINK CO LTD NPV  5,030                        62,626                   106,092                    

AREZZO INDUSTRIA E COMERCIO SA AREZZO INDUSTRIA E COMERCIO  8,100                        88,049                   133,571                    

ARGO GRAPHICS ARGO GRAPHICS NPV  3,700                        99,771                   112,166                    

ARISTA NETWORKS INC ARISTA NETWORKS INC COM  3,721                        396,945                 876,593                    

ARMSTRONG WORLD INDS INC NEW ARMSTRONG WORLD INDS INC NEW COM STK  10,221                      452,270                 618,882                    

ARRIS INTERNATIONAL LTD ARRIS INTERNATIONAL LTD COM USD0.01  3,680                        109,868                 94,539                      

ARROW ELECTRS INC ARROW ELECTR INC COM  28,226                      1,758,525             2,269,653                 

ARROWHEAD PRORERTIES LIMITED ARROWHEAD PROR LTD NPV  102,699                   65,497                   54,336                      

ARTIS REAL ESTATE INVT TR ARTIS REAL ESTATE TRUST UNITS  75,367                      811,238                 848,138                    

ARTNATURE INC ARTNATURE INC NPV  29,600                      193,395                 205,742                    

ARYZTA AG ARYZTA AG CHF0.02 (REGD)  90,344                      4,748,573             3,583,166                 

ASAHI BROADCASTING ASAHI BROADCASTING NPV  21,300                      144,950                 171,686                    

ASAHI INTECC CO LTD ASAHI INTECC CO LT NPV  85,800                      1,829,891             2,955,206                 

ASALEO CARE LIMITED ASALEO CARE LTD NPV  1,100,290                1,237,636             1,290,888                 

ASANUMA CORP ASANUMA CORP NPV  317,000                   800,691                 1,148,123                 

ASCENTIAL PLC ASCENTIAL PLC ORD GBP0.01  869,626                   4,119,911             4,532,618                 

ASCOPIAVE ASCOPIAVE EUR1  29,322                      75,559                   124,854                    

ASG WT CORP ASG WT CORP WT EXP  550                           -                          275                            

ASHLAND GLOBAL HLDGS INC ASHLAND GLOBAL HLDGS INC COM  1,315                        50,342                   93,628                      

ASIA CEMENT ASIA CEMENT RIGHTS EXP DT 06/02/2018  141                           -                          922                            

ASIA CEMENT CHINA HOLDINGS CORP ASIA CEMENT CHINA HKD0.1  246,500                   82,993                   86,399                      

ASIA CEMENT CO LTD ASIA CEM CO  974                           71,501                   100,079                    

ASIA HOLDINGS CO LTD ASIA HOLDINGS CO  338                           15,499                   36,151                      

ASIA PAPER MANUFACTURING ASIA PAPER MFG KRW5000  69                              1,235                     1,173                         

ASIA STANDARD INTL GROUP ASIA STD INTL GP COMSTK  533,000                   126,518                 129,546                    

ASIA TECH IMAGE INC ASIA TECH IMAGE IN TWD10  65,000                      111,575                 103,206                    

ASIA VITAL COMPONENTS CO LTD ASIA VITAL COMPONE TWD10  164,000                   146,480                 178,557                    

ASKA PHARMACEUTICAL CO LTD ASKA PHARMACEUTICAL CO LTD  42,600                      551,702                 754,056                    

ASML HOLDING NV ASML HOLDING NV EUR0.09  36,471                      4,227,745             6,356,754                 

ASPEN INSURANCE HLDGS ASPEN INSURANCE HLDGS COM  2,162                        86,230                   87,777                      

ASR NEDERLAND NV ASR NEDERLAND NV EUR0.16  19,826                      641,062                 816,701                    

ASSICURAZIONI GENERALI SPA ASSIC GENERALI SPA EUR1  414,513                   6,312,730             7,565,758                 

ASSOCIATED BANC-CORP ASSOCTD BANC-CORP COM  3,100                        74,432                   78,740                      

ASSURA PLC ASSURA PLC ORD GBP0.10  4,049,353                3,173,691             3,500,291                 

ASSURANT INC ASSURANT INC COM  6,953                        394,823                 701,141                    

ASSURED GUARANTY LTD ASSURED GUARANTY LTD COMMON STK  2,464                        43,875                   83,456                      

ASTM SPA ASTM S.P.A  87,128                      1,306,463             2,535,023                 

ASTRAL FOODS ASTRAL FOODS ZAR0.01  3,273                        56,024                   70,827                      

ASTRAZENECA ASTRAZENECA ORD USD0.25  132,607                   7,612,782             9,186,262                 

ASTRO JAPAN PROPERTY GROUP ASTRO JAPAN PROP G NPV (STAPLED)  12,797                      58,935                   500                            

ASUNARO AOKI CONSTRUCTION ASUNARO AOKI CONST NPV  6,500                        58,584                   58,451                      

ASUSTEK COMPUTER INC ASUSTEK COMPUTER TWD10  13,000                      116,759                 122,100                    

AT HOME GROUP INC AT HOME GROUP INC COM  21,115                      425,378                 641,685                    

AT&T INC AT&T INC COM  395,596                   14,746,732           15,380,772              

ATEA ASA ATEA ASA NOK10  507,096                   4,332,238             7,160,665                 

A-TEC INDUSTRIES AG A-TEC INDUSTRIES AKT.O.N COM STK  1,176                        19,291                   -                             

ATHENAHEALTH INC ATHENAHEALTH INC COM MON STOCK  2,754                        323,586                 366,392                    

ATHENE HOLDING LTD ATHENE HOLDING LTD COM USD0.001 CL A  2,200                        116,400                 113,762                    

ATLAS AIR WORLDWIDE HLDGS INC ATLAS AIR WORLDWIDE HLDGS INC COM NEW STK  7,677                        470,855                 450,256                    

ATLAS COPCO AB ATLAS COPCO AB SER'A'NPV (POST SPLIT)  51,800                      1,402,253             2,240,923                 

ATLAS IRON LIMITED ATLAS IRON LTD (PLACEMENT)  11,639,471              224,093                 282,218                    

ATLASSIAN CORPORATION PLC ATLASSIAN CORPORATION PLC COM USD0.1 CL A  6,430                        228,625                 292,694                    

ATMOS ENERGY CORP ATMOS ENERGY CORP COM  2,154                        102,310                 185,007                    

ATS AUTOMATION TOOLING SYS INC ATS AUTO TOOLING COM NPV  9,400                        98,300                   116,661                    

AU OPTRONICS CORPORATION AU OPTRONICS CORP TWD10  10,437,000              3,965,728             4,348,969                 

AUCNET INC AUCNET INC NPV  11,400                      137,833                 145,321                    

AUDIOCODES LTD AUDIOCODES LTD COM STK  10,608                      64,299                   78,075                      

AUDIX CORP AUDIX CORP TWD10  64,000                      74,042                   92,370                      

AUK CORP AUK CORP KRW500  36,828                      85,114                   95,463                      

AURELIUS EQUITY OPPORTUNITIES SE & AURELIUS EQUITY OP NPV  59,507                      2,636,619             4,070,134                 

AUSDRILL LIMITED AUSDRILL LIMITED NPV  127,082                   122,249                 261,415                    

AUSTEVOLL SEAFOOD ASA AUSTEVOLL SEAFOOD NOK0.50  39,599                      287,540                 330,421                    

AUSTRIA TECHNOLOGY SYSTEMTECHNIK AT&S AUSTRIA TECH NPV  1,317                        31,259                   37,227                      

AUTODESK INC AUTODESK INC COM  15,234                      882,692                 1,596,980                 

AUTOGRILL SPA AUTOGRILL SPA NPV  27,915                      341,589                 385,484                    

AUTOHOME INC ADR AUTOHOME INC SPONSORED ADR REPST CL A  9,013                        435,459                 582,871                    

AUTOMATIC DATA PROCESSING INC AUTOMATIC DATA PROCESSING INC COM  5,191                        252,705                 608,333                    

AUTONATION INC AUTONATION INC COM  1,187                        55,948                   60,929                      

AUTOSTRADE MERIDIONALI SPA AUTOSTRADE MERID EUR2.07  1,047                        29,960                   34,825                      

AUTOZONE INC AUTOZONE INC COM  4,304                        2,386,214             3,061,736                 

AVADEL PHARMACEUTICALS PLC ADR AVADEL PHARMACEUTICALS PLC SPONSOREDADR  35,152                      400,507                 288,246                    

AVALONBAY CMNTYS INC AVALONBAY CMNTYS REIT  4,459                        597,860                 795,530                    

AVANGRID INC AVANGRID INC COM  1,190                        45,988                   60,190                      

AVERY DENNISON CORP AVERY DENNISON CORP COM  6,951                        424,150                 798,392                    

AVEVA GROUP AVEVA GROUP ORD GBP0.03556  3,345                        108,597                 125,115                    

AVEXIS INC AVEXIS INC COM  4,286                        378,811                 474,332                    

AVIANCA HLDGS SA ADR AVIANCA HLDGS SA SPONSORED ADR REPSTG PFD SHS  21,228                      232,155                 168,126                    

AVIVA AVIVA ORD GBP0.25  1,097,206                7,456,252             7,517,704                 

AVNET INC AVNET INC COM  2,540                        101,656                 100,635                    

AVON RUBBER AVON RUBBER ORD GBP1  2,371                        29,628                   39,098                      

AXALTA COATING SYSTEMS LTD AXALTA COATING SYSTEMS LTD COM USD1.00  14,797                      444,314                 478,831                    

AXIS CAPITAL HOLDINGS LTD AXIS CAPITAL HOLDINGS LTD COM USD0.0125  1,751                        76,588                   88,005                      

AXOGEN INC AXOGEN INC COM USD0.01  8,492                        241,837                 240,324                    

BACHEM HOLDING AG BACHEM HOLDING AG CHF0.50(REGD)CLS'B'  2,031                        133,442                 320,958                    

BAE SYSTEMS BAE SYSTEMS ORD GBP0.025  532,661                   4,403,357             4,128,793                 

BAIDU INC  FORMERLY BAIDU COM INC TO 12/ ADR BAIDU INC SPONS REPR 0.10 ORD CLS'A'  61,490                      11,286,576           14,401,573              

BAKER HUGHES A GE CO BAKER HUGHES A GE CO USD0.0001 CL A  13,625                      524,872                 431,095                    

BALFOUR BEATTY BALFOUR BEATTY GBP0.50  989,771                   4,035,993             3,976,571                 
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BALL CORP BALL CORP COM  20,592                      612,405                 779,407                    

BANCA IFIS BANCA IFIS EUR1  18,043                      439,091                 883,324                    

BANCA INTESA SPA INTESA SANPAOLO EUR0.52  2,305,627                5,839,357             7,669,014                 

BANCO ACTINVER SA BANCO ACTINVER SA CBFI (PROLOGIS)  799,559                   1,166,138             1,389,844                 

BANCO BILBAO VIZCAYA ARGENTARIA SA BBVA(BILB-VIZ-ARG) EUR0.49  290,700                   2,098,945             2,482,604                 

BANCO BRADESCO S A ADR BANCO BRADESCO S A SPONSORED ADR REPSTG PFD SHS NEW 2004  691,400                   5,875,863             7,079,936                 

BANCO BTG PACTUAL SA BANCO BTG PACTUAL UNITS (1 COM & 2 PRF CL'A')  4,100                        24,384                   23,472                      

BANCO ESTADO RIO GRANDE DO SUL SA BCO EST R GDE SUL PRF CLASS 'B' NPV  199,300                   465,882                 895,231                    

BANDO CHEMICAL INDUSTRIES LTD BANDO CHEMICAL IND NPV  22,000                      129,649                 258,180                    

BANGCHAK CORPORATION PCL BANGCHAK CORPORATI THB1(NVDR)  381,800                   341,608                 477,396                    

BANGCHAK CORPORATION PCL BANGCHAK CORPORATION PLC  250,100                   241,035                 312,721                    

BANGKOK BANK PUBLIC CO BANGKOK BANK THB10 (NVDR)  150,800                   709,041                 934,692                    

BANGKOK LAND PUBLIC CO BANGKOK LAND PCL THB1(NVDR)  1,765,200                94,465                   96,953                      

BANK AMER CORP BANK OF AMERICA CORP  456,276                   7,825,838             13,469,268              

BANK BUKOPIN PT BANK BUKOPIN PT IDR100  860,900                   40,588                   37,437                      

BANK CENTRAL ASIA BK CENTRAL ASIA IDR62.50  4,218,200                4,160,758             6,808,814                 

BANK HAWAII CORP BK HAW CORP COM  886                           50,486                   75,930                      

BANK NEW YORK MELLON CORP BANK NEW YORK MELLON CORP COM STK  95,277                      3,760,306             5,131,619                 

BANK OF CHINA LTD BANK OF CHINA LTD 'H'CNY1  20,628,000              9,055,642             10,132,849              

BANK OF KOCHI LTD (THE) BANK OF KOCHI LTD NPV  2,300                        25,141                   26,644                      

BANK OF SAGA BK OF SAGA NPV  1,500                        36,311                   34,274                      

BANK OF THE OZARKS BANK OF THE OZARKS  5,220                        237,035                 252,909                    

BANK PEMBANGUNAN DAERAH JAWA TIMUR BANK PEMBANGUNAN.D IDR250  446,900                   15,223                   23,387                      

BANK RAKYAT INDONESIA BANK RAKYAT INDONESIA PERSER  10,870,000              2,153,375             2,916,293                 

BANK TABUNGAN NEGARA PERSERO BANK TABUNGAN NEG IDR500  1,569,000                182,816                 412,849                    

BANKUNITED INC BANKUNITED INC  2,120                        65,940                   86,326                      

BANPU PUBLIC COMPANY LIMITED BANPU PUBLIC CO THB1(NVDR)  895,000                   479,348                 535,517                    

BANQUE CANTONALE VAUDOISE BQE CANT VAUDOISE CHF30.00(REGD)  242                           185,016                 182,524                    

BARCLAYS PLC BARCLAYS PLC ORD GBP0.25  4,536,021                13,581,503           12,462,426              

BARCO BARCO NPV  21,131                      1,260,335             2,264,639                 

BARD C R INC #REORG/BARD C R INC CASH AND STOCK MERGER BECTON DICKINSON & CO 2060748 12-29-17  5,098                        953,731                 1,688,662                 

BARD(CR)INC BARD(CR)INC COMMON STOCK  845                           37,859                   -                             

BARLOWORLD BARLOWORLD LTD ZAR0.05  50,678                      302,869                 653,165                    

BARR(A.G.) BARR(AG) ORD GBP0.04167  2,570                        19,164                   23,171                      

BARWA REAL ESTATE COMPANY BARWA REAL ESTATE QAR10  76,846                      1,047,113             683,638                    

BASF SE BASF - ORD SHS COMSTK  91,327                      8,199,101             10,060,710              

BASSO INDUSTRY BASSO INDUSTRY TWD10  1,164,000                3,324,313             2,608,962                 

BAUER AG BAUER AG NPV (BR)  3,888                        92,320                   140,061                    

BAXTER INTL INC BAXTER INTL INC COM  11,708                      471,227                 756,805                    

BAYERISCHE MOTOREN WERKE AG BAYERISCHE MOTOREN WERKE A G COM  18,350                      1,763,346             1,913,271                 

BB&T CORP BB&T CORP COM  44,604                      1,569,414             2,217,711                 

BE GROUP AB BE GROUP AB NPV  5,355                        43,715                   32,702                      

BE SEMICONDUCTOR INDUSTRIES NV BE SEMICONDUCTOR EUR0.01  56,550                      880,664                 4,747,256                 

BEACON ROOFING SUPPLY INC BEACON ROOFING SUPPLY INC COM  8,588                        383,728                 547,571                    

BEAUTY COMMUNITY PUBLIC CO LTD BEAUTY COMMUNITY THB0.1(ALIEN MARKET)  7,920,800                3,017,791             5,055,313                 

BECHTLE AG BECHTLE AG NPV  4,912                        410,569                 410,052                    

BECTON DICKINSON & CO BECTON DICKINSON & CO COM  3,124                        345,049                 668,726                    

BED BATH & BEYOND INC BED BATH & BEYOND INC COM  2,835                        140,896                 62,342                      

BEFIMMO SA BEFIMMO SA NPV  13,813                      874,004                 888,215                    

BEIERSDORF AG BEIERSDORF AG EUR1  68,613                      5,269,794             8,066,029                 

BEKAERT SA BEKAERT SA NPV  11,159                      450,397                 488,353                    

BEL GLOBAL RESOURCES HOLDINGS LTD BEL GLOBAL RESOURCES HOLDING  362,000                   10,563                   6,622                         

BELDEN INC NEW BELDEN INC COM  6,636                        518,828                 512,100                    

BEMIS CO INC BEMIS CO INC COM  1,912                        72,076                   91,374                      

BENETEAU BENETEAU EUR0.10  4,594                        83,012                   110,026                    

BERENTZEN-GRUPPE AG BERENTZEN-GRUPPE NPV  5,129                        68,389                   50,743                      

BERGMAN & BEVING AB BERGMAN & BEVING SER'B'NPV  4,322                        52,613                   45,398                      

BERKLEY W R CORP BERKLEY W R CORP COM  17,882                      940,628                 1,281,245                 

BERKSHIRE HATHAWAY INC DEL BERKSHIRE HATHAWAY INC-CL B  96,075                      12,278,220           19,043,987              

BERRY GLOBAL GROUP INC BERRY GLOBAL GROUP INC COM USD0.01  30,882                      1,250,504             1,811,847                 

BEST BUY INC BEST BUY INC COM STK  8,568                        270,607                 586,651                    

BEST WORLD INTERNATIONAL LIMITED BEST WORLD INTL NPV (POST SUBDIVISION)  174,850                   57,419                   172,704                    

BGC PARTNERS INC BGC PARTNERS INC CL A CL A  7,540                        89,661                   113,929                    

BHP BILLITON PLC BHP BILLITON PLC USD0.50  147,246                   2,302,215             3,032,623                 

BID CORPORATION LIMITED BID CORP LTD NPV  67,254                      1,507,158             1,635,120                 

BIESSE SPA PESARO 1 BIESSE EUR1  33,722                      553,007                 1,712,870                 

BIG LOTS INC BIG LOTS INC COM  10,900                      345,752                 612,035                    

BIG YELLOW GROUP BIG YELLOW GROUP (PLACING) ORD GBP0.10  288,021                   3,036,366             3,387,750                 

BIGBEN INTERACTIVE BIGBEN INTERACTIVE EUR2  7,931                        78,271                   131,330                    

BINCKBANK N.V. BINCKBANK N.V. EUR0.10  199,066                   1,902,675             1,059,897                 

BIO PAPPEL  S.A.B. BIO PAPPEL COMSTK  5,130                        4,340                     6,078                         

BIO RAD LABS INC BIO RAD LABS INC CL A  437                           46,397                   104,299                    

BIOGAIA AG BIOGAIA AB SER'B'NPV  2,160                        76,985                   86,004                      

BIOGEN INC BIOGEN INC COMMON STOCK  18,499                      4,869,031             5,893,226                 

BIOMARIN PHARMACEUTICAL INC BIOMARIN PHARMACEUTICAL INC COM ISIN CH0008107010  12,305                      1,126,317             1,097,237                 

BIOTAGE AB BIOTAGE AB NPV  11,991                      126,826                 123,022                    

BIO-TECHNE CORP BIO-TECHNE CORP COM  2,587                        249,018                 335,146                    

BIOTEST AG BIOTEST AG NON-VTG PRF NPV  8,146                        132,680                 197,591                    

BIOVERATIV INC #REORG/BIOVERATIV INC CASH MERGER 03-09-2018  7,610                        475,701                 410,331                    

BLACK KNIGHT INC BLACK KNIGHT INC COM USD0.0001 WI  7,611                        310,304                 336,026                    

BLACKLINE INC BLACKLINE INC COM  5,591                        181,376                 183,385                    

BLACKROCK INC BLACKROCK INC COM STK  5,346                        1,731,764             2,746,294                 

BLOCK H & R INC BLOCK H & R INC COM  8,128                        207,173                 213,116                    

BLOOMBERRY RESORTS CORPORATION BLOOMBERRY RESORTS PHP1  301,600                   48,600                   65,854                      

BLUE BIRD CORP BLUE BIRD CORP COM  22,100                      390,693                 439,790                    

BLUE BUFFALO PET PRODS INC #REORG/BLUE BUFFALO CASH MERGER 04-25-2018  6,490                        145,431                 212,807                    

BLUE RIDGE MTN RES INC BLUE RIDGE MTN RES INC COM  52,194                      1,136,636             430,601                    

BLUEBIRD BIO INC BLUEBIRD BIO INC COM  2,574                        362,136                 458,429                    

BLUEKNIGHT ENERGY PARTNERS L P MLP BLUEKNIGHT ENERGY PARTNERS L P COM UNIT  703                           -                          3,585                         

BLUEPRINT MEDICINES CORP BLUEPRINT MEDICINES CORP COM  8,474                        292,883                 639,024                    

BNP PARIBAS BNP PARIBAS EUR2  71,027                      4,636,753             5,309,254                 

BOARDWALK REAL ESTATE INVT TR BOARDWALK R/EST IN TRUST UNITS  87,374                      3,255,765             3,004,865                 

BOBST GROUP AG BOBST GROUP AG CHF1 (REGD)  8,471                        579,335                 1,126,569                 

BODYCOTE PLC BODYCOTE PLC ORD GBP0.1727272  12,265                      145,906                 151,480                    

BOE VARITRONIX LTD BOE VARITRONIX LTD HKD0.25  35,000                      28,234                   23,058                      

BOEING CO BOEING CO COM  10,803                      1,035,130             3,185,913                 
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BOFI HLDG INC BOFI HLDG INC COM STK  17,030                      416,105                 509,197                    

BOIRON BOIRON EUR1  1,267                        62,387                   113,878                    

BOK FINL CORP BOK FINL CORP COM NEW  511                           29,667                   47,176                      

BONAVISTA ENERGY CORP BONAVISTA ENERGY CORP  516,659                   1,318,386             927,797                    

BONDUELLE BONDUELLE EUR1.75  1,130                        37,244                   59,806                      

BONHEUR ASA BONHEUR ASA NOK1.25  4,466                        40,126                   49,004                      

BOOT BARN HLDGS INC BOOT BARN HLDGS INC COM  28,160                      220,689                 467,738                    

BOOZ ALLEN HAMILTON HLDG CORP BOOZ ALLEN HAMILTON HLDG CORP CL A COM STK  9,768                        289,844                 372,454                    

BORGWARNER INC BORG WARNER INC COM  61,245                      2,528,077             3,129,007                 

BORREGAARD ASA BORREGAARD ASA COM STK  182,760                   821,330                 1,821,042                 

BORUSSIA DORTMUND KGAA BORUSSIA DORTMUND NPV  41,662                      363,419                 306,470                    

BOSTON PPTYS INC BSTN PPTYS INC  23,159                      2,754,462             3,011,365                 

BOSTON SCIENTIFIC CORP BOSTON SCIENTIFIC CORP COM  63,770                      947,706                 1,580,858                 

BOUSTEAD SINGAPORE BOUSTEAD SINGAPORE NPV  151,600                   107,207                 97,558                      

BOWLEVEN BOWLEVEN ORD GBP0.10  132,096                   56,083                   55,842                      

BP BP ORD USD0.25  1,499,469                8,763,368             10,602,483              

BPOST SA/NV BPOST SA/NV NPV  39,096                      1,172,713             1,191,736                 

BRAC BANK LTD BRAC BANK LTD BDT10  1,929,655                2,068,360             2,514,873                 

BRANDYWINE RLTY TR BRANDYWINE RLTY TR SH BEN INT NEW REIT  3,453                        39,006                   62,810                      

BREDERODE(LUX) BREDERODE SHS  552                           32,259                   32,937                      

BREMBO SPA BREMBO SPA NPV  456,499                   5,562,930             6,945,238                 

BREWIN DOLPHIN BREWIN DOLPHIN ORD GBP0.01  51,994                      224,160                 274,306                    

BRIDGEPOINT ED INC BRIDGEPOINT ED INC COM  21,589                      221,918                 179,189                    

BRIGHT HORIZONS FAMILY SOLUTIONS INC DEL BRIGHT HORIZONS FA COM USD0.001  3,790                        297,771                 356,260                    

BRIGHTHOUSE FINL INC BRIGHTHOUSE FINL INC COM  3,150                        170,458                 184,716                    

BRINKER INTL INC BRINKER INTL INC COM  7,000                        377,832                 271,880                    

BRINKS CO BRINKS CO COM  2,966                        247,736                 233,424                    

BRISTOL MYERS SQUIBB CO BRISTOL MYERS SQUIBB CO COM  47,784                      2,271,689             2,928,204                 

BRITISH AMERICAN TOBACCO BRITISH AMERICAN TOBACCO ORD GBP0.25  185,432                   9,128,775             12,587,310              

BRIXMOR PPTY GROUP INC BRIXMOR PPTY GROUP INC COM  6,240                        133,046                 116,438                    

BROADCOM LIMITED #REORG/BROADCOM NAME CHANGE BROADCOM 2P1TAW2 04-05-2018  24,342                      3,356,776             6,253,460                 

BROADRIDGE FINL SOLUTIONS INC BROADRIDGE FINL SOLUTIONS INC COM STK  8,237                        437,790                 746,107                    

BROOKDALE SR LIVING INC BROOKDALE SR LIVING INC COM STK  3,712                        99,857                   36,006                      

BROOKFIELD BUSINESS PARTNERS L P BROOKFIELD BUSINES UNIT LTD PARTNERSHIP  18,043                      552,617                 623,394                    

BROWN & BROWN INC BROWN & BROWN INC COM  2,431                        70,674                   125,099                    

BROWN FORMAN CORP BROWN FORMAN CORP CL A CL A  3,658                        189,297                 245,964                    

BROWN FORMAN CORP BROWN-FORMAN INC CL B NON-VTG COM  14,186                      557,146                 974,153                    

BROWN(N.)GROUP BROWN(N)GROUP ORD GBP0.1105263  68,134                      263,210                 249,500                    

BRP INC BRP INC SUB VTG NPV  24,529                      479,652                 910,526                    

BRUKER CORP  FORMERLY BRUKER BIOSCIENCES BRUKER CORP  12,142                      268,477                 416,713                    

BRUNSWICK CORP BRUNSWICK CORP COM  14,671                      767,143                 810,133                    

BTG BTG ORD GBP0.10  25,345                      256,033                 261,427                    

BUCHER INDUSTRIES AG BUCHER INDUSTRIES CHF0.20 (REGD)  558                           207,010                 226,750                    

BUILDERS FIRSTSOURCE INC BUILDERS FIRSTSOURCE INC COM STK  22,356                      309,547                 487,137                    

BUKIT ASAM TBK BUKIT ASAM TBK IDR500 SER'B'  941,500                   166,266                 170,709                    

BUNGE LIMITED BUNGE LTD  2,914                        224,393                 195,471                    

BURLINGTON STORES INC BURLINGTON STORES INC COM  3,420                        239,960                 420,763                    

BWX TECHNOLOGIES INC BWX TECHNOLOGIES INC COM  22,512                      959,212                 1,361,751                 

BYD ELECTRONIC INTERNATIONAL CO. LT BYD ELECTRONIC INT NPV  1,544,000                904,829                 3,361,631                 

BYGGMAX GROUP AB BYGGMAX GROUP AB NPV  522,381                   3,818,790             3,509,124                 

C H ROBINSON WORLDWIDE INC C H ROBINSON WORLDWIDE INC COM NEW COM NEW  11,461                      739,941                 1,021,060                 

C I TAKIRON CORPORATION C I TAKIRON CORPOR NPV  15,000                      52,061                   107,057                    

C SUN MANUFACTURING CO C-SUN MFG TWD10  64,000                      59,009                   59,250                      

CA IMMOBILIEN ANLAGEN AG CA IMMOBILIEN ANLA NPV  52,362                      692,200                 1,622,523                 

CA INC CA INC COM  10,201                      262,346                 339,489                    

CABLE ONE INC CABLE ONE INC COM  970                           517,421                 682,250                    

CABOT CORP CABOT CORP COM  10,161                      406,734                 625,816                    

CABOT OIL & GAS CORP CABOT OIL & GAS CORP COM  30,750                      683,737                 879,450                    

CADENCE BANCORPORATION CADENCE BANCORPORATION CL A CL A  10,484                      230,469                 284,326                    

CADENCE DESIGN SYS INC CADENCE DESIGN SYS INC COM  22,550                      553,561                 943,041                    

CAE INC CAE INC COM NPV  237,097                   3,194,419             4,418,544                 

CAIXABANK SA CAIXABANK SA EUR1  544,151                   2,469,383             2,541,137                 

CAJA DE AHORROS DEL MEDITERRANEO C A DE MEDITERRANE EUR2  6,315                        52,268                   10,161                      

CALATLANTIC GROUP INC #REORG/CALATLANTIC MANDATORY EXCHANGE LENNAR CORP 2472730 02-13-2018  6,400                        243,108                 360,896                    

CALAVO GROWERS INC CALAVO GROWERS INC COM  4,360                        284,397                 367,984                    

CALBEE INC CALBEE INC  135,000                   5,114,471             4,392,144                 

CAL-COMP ELECTRONICS(THAILAND) CAL-COMP ELECTRONI THB1(NVDR)  778,863                   66,228                   71,219                      

CALLON PETE CO DEL CALLON PETE CO DEL COM  18,710                      267,145                 227,327                    

CALPINE CORP #REORG/CALPINE CORP CASH MERGER 03-09-2018  7,438                        152,133                 112,537                    

CAMBREX CORP CAMBREX CORP COM  7,552                        347,603                 362,496                    

CAMDEN PPTY TR CAMDEN PPTY TR SH BEN INT  1,894                        131,758                 174,362                    

CAMPBELL SOUP CO CAMPBELL SOUP CO COM  20,119                      981,801                 967,925                    

CAMPING WORLD HLDGS INC CAMPING WORLD HLDGS INC CL A CL A  8,041                        346,796                 359,674                    

CANACCORD GENUITY GROUP INC CANACCORD GENUITY GROUP INC  17,400                      58,508                   80,546                      

CANADA GOOSE HLDGS INC CANADA GOOSE HLDGS INC CANADA GOOSE HOLDINGS INC  17,138                      280,793                 540,875                    

CANADIAN IMPERIAL BK COMM TORONTO ONT CANADIAN IMP BANK COM NPV  9,944                        886,778                 972,535                    

CANADIAN NAT RES LTD CDN NAT RES LTD COM CDN NAT RES COM STK  107,735                   3,334,277             3,848,294                 

CANADIAN PAC RY LTD CAN PACIFIC RYS COM NPV  41,918                      6,294,665             7,683,378                 

CANADIAN PAC RY LTD CANADIAN PAC RY LTD COM NPV  60,186                      8,525,477             10,999,593              

CANADIAN REAL ESTATE INVT TR CDN REAL EST INV T UNIT BEN INT  22,600                      831,992                 835,133                    

CANADIAN WESTN BK EDMONTON ALBA CDN WESTERN BANK COM NPV  15,100                      390,634                 473,024                    

CANFOR CORP NEW CANFOR CORP COM NPV  123,100                   1,536,152             2,434,589                 

CAP SA CAP SA COM NPV  39,676                      259,066                 507,089                    

CAPITAL ONE FINL CORP CAPITAL ONE FINL CORP COM  27,550                      1,699,066             2,743,429                 

CAPSTONE MNG CORP CAPSTONE MNG CORP COM  294,000                   291,281                 337,891                    

CARDINAL HEALTH INC CARDINAL HLTH INC  31,124                      2,138,364             1,906,967                 

CARE RATINGS LIMITED CARE RATINGS LTD  208,001                   4,611,693             4,341,861                 

CAREER DESIGN CENTER CO.LTD. CAREER DESIGN CENT NPV  2,600                        39,287                   54,308                      

CARGURUS INC CARGURUS INC CL A CL A  8,630                        227,398                 258,727                    

CARLISLE COS INC CARLISLE COMPANIES INC COM  1,325                        82,510                   150,586                    

CARMAX INC CARMAX INC COM  15,040                      823,317                 964,515                    

CARNIVAL CORP CARNIVAL CORP COM PAIRED  10,109                      387,738                 670,934                    

CARNIVAL PLC CARNIVAL PLC ORD USD1.66  99,973                      4,622,851             6,615,867                 

CARRARO SPA CARRARO SPA EUR0.52  32,378                      91,508                   150,852                    

CARRIZO OIL & GAS INC CARRIZO OIL & GAS INC COM  10,235                      294,367                 217,801                    

CARS COM INC CARS COM INC COM  13,680                      330,748                 394,531                    
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CARTER INC CARTER INC FORMERLY CARTER HLDGS INC TO 09/13/2003 COM  3,339                        288,210                 392,299                    

CASCADES INC CASCADES INC COM NPV  35,607                      256,780                 387,060                    

CASEYS GEN STORES INC CASEYS GEN STORES INC COM  792                           97,225                   88,656                      

CASHBOX PARTYWORLD CO. LTD. CASHBOX PARTYWORLD TWD10  16,248                      28,153                   44,766                      

CATERPILLAR INC CATERPILLAR INC COM  7,596                        452,157                 1,196,978                 

CATTOLICA ASSICURAZIONI CATTOLICA ASSICURA EUR3  62,856                      536,459                 683,071                    

CAVIUM INC CAVIUM INC COM  7,795                        522,864                 653,455                    

CBOE HLDGS INC CBOE GLOBAL MARKETS INC  9,084                        634,835                 1,131,776                 

CBRE GROUP INC CBRE GROUP INC CL A CL A  15,806                      404,461                 684,558                    

CBS CORP NEW CBS CORP NEW CL B  33,732                      1,783,376             1,990,188                 

CD PROJEKT SA CD PROJEKT SA PLN1.00  47,427                      428,737                 1,323,938                 

CDK GLOBAL INC CDK GLOBAL INC COM  9,100                        520,709                 648,648                    

CDW CORP CDW CORP COM  10,593                      445,558                 736,108                    

CEBU AIR INC CEBU AIR INC COMSTK  76,880                      171,138                 154,006                    

CECEP COSTIN NEW MATERIALS GROUP CECEP COSTIN NEW HKD0.1  339,000                   56,436                   26,019                      

CELANESE CORP DEL CELANESE CORP DEL COM SER A STK  16,540                      1,122,271             1,771,103                 

CELGENE CORP CELGENE CORP COM  45,001                      4,623,719             4,696,304                 

CELLAVISION AB CELLAVISION AB NPV  22,555                      177,902                 396,004                    

CEMBRE SPA CEMBRE SPA EUR0.52  1,793                        41,919                   46,506                      

CEMEX S A B DE C V ADR CEMEX SAB DE CV  307,083                   2,598,038             2,303,123                 

CENTENE CORP DEL CENTENE CORP DEL COM  6,592                        386,253                 665,001                    

CENTENNIAL RESOURCE DEV INC CENTENNIAL RESOURCE DEVELOPMENT INC COM USD0.01  2,810                        44,891                   55,638                      

CENTERPOINT ENERGY INC CENTERPOINT ENERGY INC COM  13,822                      247,375                 391,992                    

CENTERRA GOLD INC CENTERRA GOLD INC COM NPV  35,200                      233,666                 180,923                    

CENTERSTATE BANK CORP CENTERSTATE BANK CORP  16,151                      413,969                 415,565                    

CENTRAIS ELETRICAS DE SANTA CATARIN CENT ELET STA CATA PRF NPV  5,100                        25,967                   41,666                      

CENTRAL PATTANA PUBLIC CO CENT PATTANA PUB  991,200                   2,081,627             2,592,814                 

CENTRAL REINSURANCE CENTRAL REINSURANC TWD10  53,000                      30,662                   31,168                      

CENTRAL SPORTS CENTRAL SPORTS NPV  10,500                      353,514                 408,722                    

CENTROTEC SUSTAINABLE AG CENTROTEC SUSTAIN NPV  13,904                      246,404                 258,286                    

CENTURION CORPORATION LTD CENTURION CORP LTD NPV  40,400                      11,035                   15,871                      

CENTURY ENKA CENTURY ENKA INR10  15,234                      73,494                   79,240                      

CENTURYLINK INC CENTURYLINK INC COM  30,827                      749,143                 514,194                    

CERAGON NETWORKS LTD CERAGON NETWORKS LTDSEDOL 2616148  106,846                   254,617                 211,555                    

CERNER CORP CERNER CORP COM  23,938                      1,020,002             1,613,182                 

CEVA INC CEVA INC COM  8,213                        322,861                 379,030                    

CEWE COLOR HOLDING AG CEWE STIFTUNG & CO NPV  15,248                      581,100                 1,612,178                 

CEZ CEZ CZK100  35,954                      751,810                 839,660                    

CF INDS HLDGS INC CF INDS HLDGS INC COM  7,460                        224,965                 317,348                    

CHARGEURS CHARGEURS EUR0.16  2,633                        20,035                   80,023                      

CHARLES RIV LABORATORIES INTL INC CHARLES RIV LABORATORIES INTL INC COM  3,309                        238,353                 362,170                    

CHART INDS INC CHART INDS INC COM PAR $0.01 COM PAR $0.01  7,780                        336,080                 364,571                    

CHARTER COMMUNICATIONS INC NEW CHARTER COMMUNICATIONS INC NEW CL A CL A  3,034                        885,071                 1,019,303                 

CHECK POINT SOFTWARE TECHNOLOGIES LTD CHECK PT SOFTWARE TECHNOLOGIES ORDILS.01  16,600                      1,446,171             1,720,092                 

CHEGG INC CHEGG INC COM  33,325                      450,383                 543,864                    

CHEMOURS CO CHEMOURS CO COM  12,860                      462,978                 643,772                    

CHEMTRADE LOGISTICS INCOME FD CHEMTRADE LOGISTIC TRUST UNITS  22,800                      348,761                 353,023                    

CHENG UEI PRECISION INDUSTRY CO LTD CHENG UEI PRECISIO TWD10  222,000                   319,759                 373,003                    

CHENIERE ENERGY INC CHENIERE ENERGY INC COM NEW  10,830                      458,225                 583,087                    

CHESAPEAKE ENERGY CORP CHESAPEAKE ENERGY CORP COM  30,192                      330,260                 119,560                    

CHEVRON CORP NEW CHEVRON CORP COM  116,329                   10,460,152           14,563,228              

CHIA CHANG CO  LTD CHIA CHANG CO LTD TWD10  55,000                      46,044                   42,601                      

CHIBA KOGYO BANK CHIBA KOGYO BANK NPV  38,000                      236,524                 189,241                    

CHILDRENS PL INC NEW CHILDRENS PL INC NEW COM  3,300                        358,070                 479,655                    

CHIMERA INVT CORP CHIMERA INVT CORP COM NEW COM NEW  3,785                        62,772                   69,947                      

CHINA AOYUAN PROPERTY GROUP CHINA AOYUAN PROPE HKD0.01  651,000                   198,117                 357,258                    

CHINA COMMUNICATIONS SERVICES CORP CHINA COMM SERVICE 'H'CNY1  876,000                   367,074                 587,190                    

CHINA CONSTRUCTION BANK CHINA CONSTRUCTION BANK'H'CNY1  15,896,000              11,760,411           14,640,758              

CHINA HENGSHI FOUNDATION CO LTD CHINA HENGSHI FOUN USD0.001  64,000                      22,606                   18,912                      

CHINA LITERATURE LTD CHINA LITERATURE L USD0.0001  2,499                        17,795                   26,645                      

CHINA MEDICAL SYSTEM HLDGS LTD CHINA MEDICAL SYS USD0.005  1,906,000                3,257,754             4,442,368                 

CHINA MEIDONG AUTO HOLDINGS LIMITED CHINA MEIDONG AUTO HKD0.1  106,000                   24,174                   33,086                      

CHINA MERCHANTS CHINA DIRECT INV CHINA MRCHNT CHINA NPV  36,000                      61,812                   59,775                      

CHINA MERCHANTS PORT HLDGS LTD CHINA MERCHANTS PO NPV  1,834,947                5,423,839             4,800,208                 

CHINA MOBILE LTD CHINA MOBILE LTD NPV  1,630,184                17,256,817           16,526,433              

CHINA NATIONAL MATERIALS CO CHINA NATIONAL MAT 'H'CNY1  770,000                   262,396                 575,237                    

CHINA ORIENTAL GROUP COMPANY LTD CHINA ORIENTAL GP HKD0.10  346,000                   81,353                   258,041                    

CHINA OVERSEAS LAND & INVESTMNTS CHINA OVERSEAS LAND & INVESTMNT HKD0.10  156,000                   508,290                 501,887                    

CHINA RESOURCES LAND CHINA RESOURCES LAND HKD0.10  648,000                   1,940,035             1,906,541                 

CHINA SANJIANG FINE CHEMS CO LTD CHINA SANJIANG FIN HKD0.10  218,000                   75,507                   83,382                      

CHINA SCE PROPERTY HOLDINGS LIMITED CHINA SCE PROPERTY HKD0.10  523,000                   245,639                 225,463                    

CHINA SHENHUA ENERGY COMPANY LTD CHINA SHENHUA ENERGY CO 'H'  1,072,000                2,671,403             2,776,918                 

CHINA STARCH HOLDINGS LIMITED CHINA STARCH COMSTK  2,810,000                94,098                   109,635                    

CHINA SUNSINE CHEMICAL HLDGS CHINA SUNSINE CHEM NPV  89,600                      60,939                   60,341                      

CHINA TELECOM CORPORATION CHINA TELECOM CORP LTD 'H'CNY1  8,656,000                4,636,530             4,119,110                 

CHINA VANKE CO CHINA VANKE CO COM STK  204,200                   607,685                 814,992                    

CHINA WEST VENTURE CORP CHINA YUCHAI INTL LTD COM  61,141                      918,871                 1,467,384                 

CHIPOTLE MEXICAN GRILL INC CHIPOTLE MEXICAN GRILL INC COM STK  2,067                        765,210                 597,425                    

CHIYODA INTEGRE CO CHIYODA INTEGRE CO NPV  8,300                        176,514                 202,250                    

CHOICE HOTELS INTL INC CHOICE HOTELS INTL INC COM  2,335                        129,683                 181,196                    

CHORUS AVIATION INC CHORUS AVIATION IN VTG & VARIABLE VTG SHS  74,000                      527,015                 569,935                    

CHR. HANSEN HOLDING A/S CHR. HANSEN HLDG DKK10  27,650                      1,536,559             2,595,365                 

CHUBB LTD CHUBB LTD ORD CHF24.15  26,774                      2,967,132             3,912,485                 

CHUBU SHIRYO CO CHUBU SHIRYO CO NPV  51,900                      588,021                 1,153,640                 

CHUKYO BANK CHUKYO BANK NPV  2,100                        43,303                   43,454                      

CHURCH & DWIGHT INC CHURCH & DWIGHT INC COM  20,464                      812,988                 1,026,679                 

CIA BRASILEIRA DISTR(PAO DE ACUCAR) CIA BRAS DE DISTRI PRF NPV  41,600                      961,297                 989,867                    

CIA CERVECERIAS UNIDAS SA COMPANIA CERVECERI COM NPV  206,921                   2,762,951             3,104,757                 

CIA DE DIST INTEG LOGISTA HOLDINGS LOGISTA HOLDINGS EUR0.2  58,187                      1,405,899             1,339,426                 

CIA FERRO LIGAS DA BAHIA(FERBASA) CIA FERRO LIGAS DA PRF NPV  12,400                      48,095                   76,521                      

CIA SANEAMENTO BASICO DE SAO PAULO SABESP CIA SANEAME COM NPV  353,800                   2,396,687             3,661,618                 

CIGNA CORP CIGNA CORPORATION  27,000                      2,866,727             5,483,430                 

CIMAREX ENERGY CO CIMAREX ENERGY CO COM  13,004                      1,364,983             1,586,618                 

CIMB GROUP HOLDINGS BERHAD CIMB GROUP HOLDINGS BERHAD MYR1  805,500                   1,059,121             1,301,698                 

CINCINNATI FINL CORP CIN FNCL CORP COM  4,864                        220,576                 364,654                    

CINEMARK HLDGS INC CINEMARK HLDGS INC COM  2,150                        60,809                   74,863                      
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CINTAS CORP CINTAS CORP COM  6,996                        579,995                 1,090,187                 

CIPHER PHARMACEUTICALS INC CIPHER PHARMS INC COM NPV  8,265                        93,125                   32,323                      

CIR-COMPAGNIE INDUSTRIALI SPA CIR-COMPAGNIE INDS EUR0.50  80,771                      114,570                 112,993                    

CIRRUS LOGIC INC CIRRUS LOGIC INC COM  10,265                      576,245                 532,343                    

CISCO SYS INC CISCO SYSTEMS INC  341,554                   8,938,233             13,081,518              

CIT GROUP INC NEW CIT GROUP INC NEW COM NEW COM NEW  2,785                        105,067                 137,106                    

CITIGROUP INC CITIGROUP INC COM NEW COM NEW  210,691                   11,144,956           15,677,517              

CITIZENS FINL GROUP INC CITIZENS FINL GROUP INC COM  16,080                      365,372                 675,038                    

CITRIX SYS INC CITRIX SYS INC COM  12,420                      679,499                 1,092,960                 

CJ O SHOPPING CO LTD CJ HOME SHOPPING CO KRW5000  202                           33,538                   43,587                      

CKH FOOD & HEALTH LTD CKH FOOD & HEALTH LIMITED  64,604                      278,554                 53,165                      

CLEAN HBRS INC CLEAN HBRS INC COM  2,923                        156,177                 158,427                    

CLEAR MEDIA CLEAR MEDIA HKD0.10  17,000                      3,382                     16,897                      

CLICKS GROUP LTD CLICKS GROUP LTD ZAR0.01  468,199                   4,802,255             6,850,152                 

CLOROX CO CLOROX CO COM  9,598                        991,501                 1,427,607                 

CLOVIS ONCOLOGY INC CLOVIS ONCOLOGY INC  2,735                        207,420                 185,980                    

CME GROUP INC CME GROUP INC COM STK  8,373                        619,222                 1,222,877                 

CMS ENERGY CORP CMS ENERGY CORP COM  9,018                        219,236                 426,551                    

CNA FINL CORP CNA FNCL CORP COM  16,241                      421,897                 861,585                    

CNOOC LTD CNOOC LTD HKD0.02  3,825,000                5,306,574             5,489,939                 

CNX RESOURCES CORPORATION CNX RESOURCES CORPORATION COM  4,605                        125,178                 67,371                      

COASTER INTERNATIONAL CO LTD COASTER INTERNATIO TWD10  13,000                      19,251                   13,979                      

COBHAM COBHAM ORD GBP0.025  2,706,002                4,280,832             4,623,268                 

COCA COLA CO COCA COLA CO COM  57,060                      1,879,434             2,617,913                 

COCA-COLA EUROPEAN PARTNERS PLC COCA-COLA EUROPEAN PARTNERS PLC ORD GBP0.01  283,092                   10,813,985           11,281,216              

CODAN LTD CODAN LTD NPV  36,179                      54,886                   63,103                      

CODEXIS INC CODEXIS INC COM  66,197                      324,826                 552,745                    

COFIDE COFIDE EUR0.50  179,024                   134,929                 124,469                    

COGECO COMMUNICATIONS INC COGECO COMMUNICATI SUB VTG SHS  20,867                      1,248,288             1,440,264                 

COGECO INC COGECO INC SUB-VTG SHS NPV  13,027                      599,294                 941,038                    

COGNEX CORP COGNEX CORP COM  11,690                      331,140                 714,960                    

COGNIZANT TECHNOLOGY SOLUTIONS CORP COGNIZANT TECH SOLUTIONS CORP CL A  40,719                      2,496,601             2,891,863                 

COHERENT INC COHERENT INC COM  1,712                        409,646                 483,161                    

COLFAX CORP COLFAX CORP COM US .01  1,800                        80,825                   71,316                      

COLGATE PALMOLIVE CO COLGATE-PALMOLIVE CO COM  52,968                      2,913,065             3,996,436                 

COLLECTORS UNIVERSE INC COLLECTORS UNIVERSE INC COM NEW STK  6,980                        165,226                 199,907                    

COLLIERS INTL GROUP INC COLLIERS INTL GROUP INC COMMON STOCK  5,912                        203,779                 356,789                    

COLONY NORTHSTAR INC COLONY NORTHSTAR INC CL A COM CL A COM  11,098                      167,197                 126,628                    

COLTENE HOLDING AG COLTENE HOLDING AG CHF5(REGD)  252                           10,152                   24,541                      

COLUMBIA PPTY TR INC COLUMBIA PPTY TR INC COM NEW STK  2,500                        63,644                   57,375                      

COLUMBUS A/S COLUMBUS A/S DKK1.25  47,302                      78,319                   112,907                    

COMCAST CORP NEW COMCAST CORP NEW-CL A  269,622                   7,479,903             10,798,361              

COMDIRECT BANK AG COMDIRECT BANK AG NPV  12,507                      168,540                 172,036                    

COMERICA INC COMERICA INC COM  5,724                        237,916                 496,900                    

COMMERCE BANCSHARES INC COMM BANCSHARES INC COM  1,928                        62,945                   107,660                    

COMMSCOPE HLDG CO INC COMMSCOPE HLDG CO INC COM  8,647                        277,030                 327,116                    

COMPAGNIE FINANCIERE RICHEMONT SA RICHEMONT(CIE FIN) CHF1 (REGD)  95,948                      7,372,472             8,693,903                 

COMPAL ELECTRONICS INC COMPAL ELECTRONIC TWD10  879,000                   650,199                 629,155                    

COMPANHIA DE GAS DE SAO PAULO-COMGA COMPANHIA DE GAS D PRF'A'NPV  12,217                      129,586                 220,982                    

COMPANHIA DE LOCACAO DAS AMERICAS CIA LOCACAO AMERIC COM NPV  8,900                        25,955                   51,515                      

COMPANIA CERVECERIAS UNIDAS S A ADR COMPANIA CERVECERIAS UNIDAS S A SPONSORED ADR  4,492                        118,232                 132,873                    

COMPEQ MANUFACTURING COMPEQ MFG TWD10  188,000                   296,000                 242,593                    

COMPUTACENTER COMPUTACENTER ORD GBP0.075555  24,795                      320,062                 386,733                    

CONA RES LTD CONA RESOURCES LTD COM NPV  37,012                      76,238                   59,966                      

CONAGRA BRANDS INC CONAGRA BRANDS INC COM USD5  44,948                      1,495,130             1,693,191                 

CONCENTRIC AB CONCENTRIC AB NPV  5,438                        88,177                   100,292                    

CONCHO RES INC CONCHO RES INC COM STK  4,802                        448,406                 721,356                    

CONDUENT INC CONDUENT INC COM  3,866                        74,490                   62,475                      

CONNECT GROUP PLC CONNECT GRP PLC  484,724                   933,015                 734,396                    

CONOCOPHILLIPS CONOCOPHILLIPS COM  63,541                      2,730,791             3,487,765                 

CONSOL ENERGY INC NEW CONSOL ENERGY INC NEW COM  575                           25,584                   22,718                      

CONSOLIDATED EDISON INC CONS EDISON INC COM  10,016                      592,000                 850,859                    

CONSTELLATION BRANDS INC CONSTELLATION BRANDS INC CL A CL A  2,003                        111,357                 457,826                    

CONSTRUTORA TENDA SA CONSTRUTORA TENDA COM NPV  65,900                      373,328                 397,335                    

CONTINENTAL RES INC CONTINENTAL RES INC COM  3,660                        140,930                 193,870                    

CONVATEC GROUP PLC CONVATEC GROUP PLC ORD GBP0.1 (WI)  1,674,427                4,883,413             4,654,742                 

CONZZETA AG CONZZETA AG COM  93                              94,485                   96,960                      

COOPER COS INC COOPER COS INC COM NEW COM NEW  3,422                        551,786                 745,585                    

COOPER TIRE & RUBR CO COOPER TIRE & RUBBER CO COM, NO PAR  13,800                      334,161                 487,830                    

COPA HOLDINGS SA COPA HOLDINGS SA COM STK  769                           57,743                   103,092                    

COPART INC COPART INC COM  13,876                      289,298                 599,304                    

CORECIVIC INC CORECIVIC INC COM  2,342                        66,340                   52,695                      

CORELOGIC INC CORELOGIC INC-W/I COM STK  4,208                        144,946                 194,452                    

CORESITE RLTY CORP CORESITE RLTY CORP CORESITE REALTY CORP  2,363                        261,162                 269,146                    

CORETRONICS CORP CORETRONICS CORP TWD10  342,600                   423,217                 392,582                    

CORNING INC CORNING INC COM  49,862                      867,909                 1,595,085                 

CORONA CORPORATION CORONA CORP NPV  4,600                        57,480                   58,107                      

CORPORACION FINANCIERA ALBA CORP FINANC ALBA EUR1  5,957                        342,400                 341,349                    

CORPORATE OFFICE PPTYS TR CORP OFFICE PPTYS TR COM  2,022                        57,580                   59,042                      

COSCO CAPITAL INC COSCO CAPITAL INC PHP1  148,000                   26,547                   22,829                      

COSTAIN GROUP COSTAIN GROUP ORD GBP0.50  101,974                   624,297                 645,239                    

COSTAR GROUP INC COSTAR GROUP INC COM  2,492                        516,144                 739,999                    

COSTCO WHOLESALE CORP NEW COSTCO WHOLESALE CORP NEW COM  11,565                      1,488,956             2,152,478                 

COTY INC COTY INC COM CL A COM CL A  15,165                      319,399                 301,632                    

COUNTRY GARDEN HLDGS CO LTD COUNTRY GARDEN HLD HKD0.10  2,116,000                2,436,759             4,033,157                 

COUPA SOFTWARE INC COUPA SOFTWARE INC COM  4,860                        172,925                 151,729                    

CRANE CO CRANE CO COM  1,046                        55,580                   93,324                      

CRANSWICK CRANSWICK ORD GBP0.10  7,043                        91,766                   317,930                    

CRCAM NORD DE FRANCE CRCAM NORD DE FRAN EUR3.05 (INVEST CERT)  1,040                        25,629                   27,250                      

CREATIVE SENSOR INC CREATIVE SENSOR TWD10  143,000                   126,393                 124,459                    

CREDICORP LTD CREDICORP LTD COM STK  29,400                      5,079,977             6,098,442                 

CREDIT ACCEP CORP MICH CREDIT ACCEP CORP MICH COM  727                           165,916                 235,170                    

CREDIT SUISSE GROUP CREDIT SUISSE AG CHF0.04(REGD)  47,095                      849,213                 840,896                    

CROPENERGIES AG CROPENERGIES AG NPV (BR)  46,911                      456,274                 438,760                    

CROWN CASTLE INTL CORP NEW CROWN CASTLE INTL CORP NEW COM  4,665                        332,100                 517,862                    

CROWN HLDGS INC CROWN HLDGS INC COM  27,795                      1,452,267             1,563,469                 
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CRYOLIFE INC CRYOLIFE INC COM  17,050                      332,478                 326,508                    

CSC STEEL HOLDINGS CSC STEEL HOLDINGS MYR1  252,300                   106,623                 96,007                      

CSR LIMITED CSR LIMITED NPV  449,531                   1,411,179             1,673,619                 

CSRA INC #REORG/CSRA INC COM CASH MERGER 04-03-2018  22,755                      613,722                 680,830                    

CSX CORP CSX CORP COM  11,700                      197,945                 643,617                    

CTS EVENTIM AG & CO. KGAA CTS EVENTIM AG & C NPV  60,275                      2,473,620             2,810,085                 

CUBESMART CUBESMART  9,690                        273,388                 280,235                    

CULLEN / FROST BANKERS INC CULLEN / FROST BANKERS INC COM  1,173                        72,919                   111,024                    

CUMMINS INC CUMMINS INC  18,780                      2,689,504             3,317,299                 

CURTISS WRIGHT CORP CURTISS WRIGHT CORP COM  10,829                      974,030                 1,319,514                 

CVS HEALTH CORP CVS HEALTH CORP COM  52,791                      3,671,216             3,827,348                 

CYBER AGENT CYBERAGENT INC  69,800                      2,037,702             2,726,320                 

CYIENT LIMITED CYIENT LIMITED INR5  5,630                        47,840                   51,446                      

CYPRESS SEMICONDUCTOR CORP CYPRESS SEMICONDUCTOR CORP COM  8,060                        95,653                   122,834                    

CYRUSONE INC CYRUSONE INC COM  5,780                        304,857                 344,083                    

D R HORTON INC D R HORTON INC COM  20,236                      500,665                 1,033,453                 

DAE DUCK ELECTRONICS CO DAE DUCK ELECTRNC KRW500  13,467                      112,422                 124,034                    

DAEHAN FLOUR MILL CO DAEHAN FLOUR MILL KRW5000  1,208                        164,353                 187,877                    

DAEHAN STEEL CO LT DAEHAN STEEL CO LT KRW1000  21,823                      194,405                 193,045                    

DAEYANG ELECTRIC CO LTD DAEYANG ELECTRIC C KRW500  2,695                        35,315                   30,838                      

DAI NIPPON TORYO DAI NIPPON TORYO NPV  18,800                      169,851                 300,733                    

DAIDO KOGYO CO LTD DAIDO KOGYO CO LTD NPV  7,200                        97,521                   113,577                    

DAIHATSU DIESEL MFG CO DAIHATSU DIESEL NPV  5,100                        20,957                   36,671                      

DAIICHI JITSUGYO CO DAIICHI JITSUGYO NPV  26,800                      763,393                 810,067                    

DAI-ICHI SEIKO CO. LTD DAI-ICHI SEIKO CO. NPV  16,400                      264,113                 438,207                    

DAIKOKU DENKI CO LTD DAIKOKU DENKI CO NPV  9,800                        152,248                 153,198                    

DAIKYO INC DAIKYO INC NPV  118,400                   1,949,081             2,295,478                 

DAINICHISEIKA COLOR & CHEM MFG CO DAINICHISEIKA C&C NPV  3,400                        114,582                 170,226                    

DAISEKI CO LTD DAISEKI CO LTD NPV  115,100                   2,187,634             3,203,182                 

DAISHIN SECURITIES CO DAISHIN SECURITIES KRW5000  5,943                        67,442                   79,939                      

DAISHINKU CORP DAISHINKU CORP NPV  1,700                        29,090                   25,685                      

DAITO BANK DAITO BANK NPV  11,800                      126,943                 171,893                    

DAITO PHARMACEUTICAL CO.LTD DAITO PHARM NPV  11,000                      292,816                 311,496                    

DAIWA INDUSTRIES DAIWA INDUSTRIES NPV  5,400                        41,811                   61,981                      

DAIWABO HOLDINGS CO LTD DAIWABO HOLDINGS NPV  19,400                      363,420                 798,216                    

DANAHER CORP DANAHER CORP COM  26,430                      1,748,382             2,453,233                 

DANEL (ADIR YEOSHUA) LTD DANEL-ADIR YEHOSHU ILS1  4,158                        179,581                 234,390                    

DANIELI & C DANIELI & C EUR1  20,007                      485,158                 475,924                    

DAQO NEW ENERGY CORP ADR DAQO NEW ENERGY CORP SPONSORED ADR NEW  2,594                        134,036                 154,187                    

DARDEN RESTAURANTS INC DARDEN RESTAURANTS INC COM  10,255                      638,328                 984,685                    

DARFON ELECTRONICS CORP DARFON ELECTRONICS TWD10  430,000                   324,585                 428,432                    

DART GROUP DART GROUP ORD GBP0.0125  186,791                   506,283                 1,719,498                 

DARWIN PRECISIONS CORPORATION DARWIN PRECISIONS TWD10  165,000                   130,107                 205,429                    

DAVE & BUSTERS ENTMT INC DAVE & BUSTERS ENTMT INC COM  11,374                      590,261                 627,504                    

DAVITA INC DAVITA INC COM  14,425                      880,883                 1,042,206                 

DB HITEK CO DB HITEK CO., LTD  28,485                      545,779                 319,294                    

DCM SHRIRAM LTD DCM SHRIRAM LTD INR2  5,273                        45,778                   46,040                      

DCT INDL TR INC DCT INDL TR INC  1,950                        90,087                   114,621                    

DD HOLDINGS CO LTD DD HOLDINGS CO LTD NPV  10,100                      164,260                 428,566                    

DDR CORP DDR CORP COM  6,265                        93,393                   56,134                      

DEBENHAMS DEBENHAMS ORD GBP0.0001  120,194                   146,457                 56,501                      

DECEUNINCK DECEUNINCK VVPR STRIP  6,804                        -                          8                                 

DECHRA PHARMACEUTICALS DECHRA PHARMA ORD GBP0.01  8,792                        238,130                 249,285                    

DEDICARE AB DEDICARE AB SER'B'NPV  1,555                        25,566                   18,423                      

DEERE & CO DEERE & CO COM  9,218                        1,095,809             1,442,709                 

DELL TECHNOLOGIES INC DELL TECHNOLOGIES INC COM CL V COM CL V  18,551                      1,113,776             1,507,825                 

DELONG HOLDINGS LTD DELONG HLDGS LTD NPV (POST CONSOLIDATION)  24,600                      28,099                   48,780                      

DELPHI TECHNOLOGY INC. DELPHI TECHNOLOGIES PLC COM USD0.01 WI  6,263                        250,935                 328,620                    

DELTA AIR LINES INC DEL DELTA AIR LINES INC DEL COM NEW COM NEW  65,789                      2,904,120             3,684,184                 

DELTA ELECTRONICS DELTA ELECTRONICS THB1(ALIEN MKT)  1,660,500                4,551,944             3,732,176                 

DENTSPLY SIRONA INC DENTSPLY SIRONA INC COM  7,318                        315,460                 481,744                    

DENYO CO LTD DENYO CO LTD NPV  10,700                      148,541                 191,489                    

DERICHEBOURG DERICHEBOURG EUR0.25  199,424                   984,455                 2,182,036                 

DEUTSCHE BANK MEXICO S.A. MACQUARIE MEXICO REAL ESTATE MGMT  157,809                   204,379                 167,363                    

DEUTSCHE BETEILIGUNGS AG DT BETEILIGUNGS AG NPV (REG)  102,843                   3,579,325             5,809,770                 

DEUTSCHE BOERSE AG DEUTSCHE BOERSE AG NPV(REGD)  162,249                   14,208,391           18,859,409              

DEUTSCHE EUROSHOP AG DEUTSCHE EUROSHOP NPV (REGD)  3,237                        123,104                 131,983                    

DEUTSCHE POST AG DEUTSCHE POST AG NPV(REGD)  222,300                   7,389,416             10,610,780              

DEUTSCHE TELEKOM AG DEUTSCHE TELEKOM NPV(REGD)  263,372                   5,106,845             4,679,024                 

DEUTZ AG DEUTZ AG NPV  366,476                   2,270,261             3,335,248                 

DEVON ENERGY CORP NEW DEVON ENERGY CORP NEW COM  18,688                      735,366                 773,683                    

DEXCOM INC DEXCOM INC COM  12,150                      792,011                 697,289                    

DGB FINANCIAL GROUP CO LTD DGB FINANCIAL GROU KRW5000  14,848                      148,424                 146,323                    

DIAGEO DIAGEO ORD PLC  113,699                   3,178,944             4,191,223                 

DIAMOND BUILDING PRODUCTS PCL DIAMOND BUILDING PRODUCTS PCL THB1(ALIENMKT)  149,400                   25,116                   26,130                      

DIAMONDBACK ENERGY INC DIAMONDBACK ENERGY INC COM  16,699                      1,377,844             2,108,249                 

DIC ASSET AG DIC ASSET AG NPV (REG)  103,385                   1,082,786             1,307,244                 

DICKER DATA LTD DICKER DATA LTD SHS  12,958                      23,098                   30,304                      

DICKS SPORTING GOODS INC DICKS SPORTING GOODS INC OC-COM OC-COM  5,123                        239,449                 147,235                    

D'IETEREN NV D'IETEREN NV NPV  18,323                      833,495                 825,855                    

DIGITAL BROS SPA DIGITAL BROS SPA EUR0.40  3,043                        33,812                   39,537                      

DIGITAL RLTY TR INC DIGITAL RLTY TR INC COM  14,320                      1,351,586             1,631,048                 

DILLARDS INC DILLARDS INC CL A COM  4,400                        372,406                 264,220                    

DISCOVER FINL SVCS DISCOVER FINL SVCS COM STK  84,518                      4,482,718             6,501,125                 

DISCOVERY INC  FORMERLY DISCOVERY COMMUN DISCOVERY INC - A  11,808                      290,199                 255,879                    

DISH NETWORK CORP DISH NETWORK CORP CL A COM STK  3,250                        197,277                 155,188                    

DISNEY WALT CO WALT DISNEY CO  49,148                      4,140,652             5,283,901                 

DKS CO. LTD. DKS CO. LTD. NPV  11,000                      67,642                   90,226                      

DMG MORI AKTIENGESELLSCHAFT DMG MORI AG NPV  5,204                        316,716                 287,577                    

DMX TECHNOLOGIES GROUP DMX TECHNOLOGIES USD0.05  114,700                   27,939                   9,355                         

DNA OYJ DNA OYJ NPV  5,641                        100,985                 106,009                    

DOGAN HOLDINGS DOGAN HOLDINGS TRY1  1,372,140                289,125                 314,844                    

DOLBY LABORATORIES INC DOLBY LABORATORIES INC CL A COM STK  1,163                        47,695                   72,106                      

DOLLAR GEN CORP NEW DOLLAR GEN CORP NEW COM  37,854                      2,627,739             3,520,801                 

DOLLAR TREE INC DOLLAR TREE INC COM STK  18,382                      1,219,249             1,972,572                 

DOMINION ENERGY MIDSTREAM PATNRS LP DOMINION ENERGY INC COM STK NPV  15,832                      917,269                 1,283,342                 
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DOMINOS PIZZA ENTERPRISES LIMITED DOMINOS PIZZA ENT NPV  118,109                   3,661,785             4,314,097                 

DOMINO'S PIZZA GROUP PLC DOMINO'S PIZZA GROUP PLC ORD GBP0.00520833  990,676                   3,953,553             4,632,854                 

DOMINOS PIZZA INC DOMINOS PIZZA INC COM  3,068                        376,879                 579,729                    

DOMTAR CORP DOMTAR CORP COM NEW COM NEW  1,244                        41,600                   61,603                      

DONALDSON INC DONALDSON INC COM  8,710                        312,109                 426,355                    

DONGIL INDUSTRIES DONGIL INDUSTRIES KRW5000  1,864                        104,411                 117,354                    

DONGKUK STEEL MILL DONGKUK STEEL MILL KRW5000  20,569                      222,874                 211,348                    

DONGWON DEVELOPMENT COMPANY DONGWON DEVMT KRW500  26,346                      131,957                 122,557                    

DONGYANG E&P INC DONGYANG E&P INC KRW500  9,150                        131,775                 105,128                    

DONGYUE GROUP LIMITED DONGYUE GROUP LTD HKD0.1  820,000                   454,406                 572,730                    

DONNELLEY FINL SOLUTIONS INC DONNELLEY FINL SOLUTIONS INC COM  3,300                        94,495                   64,317                      

DONNELLEY R R & SONS CO DONNELLEY R R & SONS CO COM NEW COM NEW  8,800                        255,486                 81,840                      

DOREL INDS INC DOREL INDUSTRIES CLASS'B'SUB VTG NPV  12,900                      345,125                 320,196                    

DOUGLAS DYNAMICS INC DOUGLAS DYNAMICS INC COM  12,700                      379,144                 480,060                    

DOUGLAS EMMETT INC DOUGLAS EMMETT INC COM REIT  36,483                      1,186,230             1,497,992                 

DOUTOR NICHIRES HOLDINGS CO LTD DOUTOR NICHIRES HO NPV  106,500                   1,713,636             2,631,065                 

DOVER CORP DOVER CORP COM  5,857                        309,390                 591,498                    

DOWDUPONT INC DOWDUPONT INC COM USD0.01  67,237                      3,536,541             4,788,619                 

DOWNER EDI LTD DOWNER EDI LTD NPV  539,953                   2,173,420             2,926,707                 

DR PEPPER SNAPPLE GROUP INC DR PEPPER SNAPPLE GROUP INC COM STK  14,913                      1,029,880             1,447,456                 

DR REDDYS LABS LTD DR REDDYS LABS LTD ADR REPSTG 1/2 SH  170,400                   6,978,609             6,400,224                 

DRAEGERWERK AG & CO KGAA DRAEGERWERK KGAA NON-VTG PRF NPV  4,505                        398,503                 391,114                    

DREAM INDL REAL ESTATE INVT TR DREAM INDL REAL ESTATE INVT TR TR UNIT  85,124                      641,908                 597,862                    

DREAM OFFICE REAL ESTATE INVT TR DREAM OFFICE REAL ESTATE INVESTMENT TRUST UNITS SERIES A  282,929                   4,342,370             5,003,956                 

DST SYS INC DEL #REORG/DST SYSTEMS INC CASH MERGER 04-17-2018  1,556                        74,071                   96,581                      

DTE ENERGY CO DTE ENERGY CO COM  24,249                      2,254,667             2,654,296                 

DTS CORPORATION DTS CORP JPY50  7,500                        91,306                   244,341                    

DUKE ENERGY CORP NEW DUKE ENERGY CORP NEW COM NEW COM NEW  17,308                      1,134,843             1,455,776                 

DUKE RLTY CORP DUKE RLTY CORP COM NEW REIT  33,112                      913,506                 900,978                    

DUN & BRADSTREET CORP DEL NEW DUN & BRADSTREET CORP DEL NEW COM  1,489                        165,199                 176,312                    

DUNKIN BRANDS GROUP INC DUNKIN BRANDS GROUP INC COM  6,379                        311,082                 411,254                    

DXC TECHNOLOGY CO DXC TECHNOLOGY CO COM  48,497                      3,559,897             4,602,365                 

DY CORPORATION DY CORP  6,351                        39,188                   38,146                      

E L FINL CORP LTD CDA E L FINL CORP LTD COM NPV  100                           70,443                   65,031                      

E TRADE FINL CORP E TRADE FINL CORP FORMERLY E TRADE GROUPINC TO 10/01/2003 COM NEW COM NEW  50,503                      1,725,728             2,503,434                 

E.I.D.-PARRY(INDIA) EID PARRY LTD  23,111                      105,367                 134,370                    

EAGLE MATLS INC EAGLE MATLS INC COM  7,135                        675,540                 808,396                    

EAGLE NICE INTERNATIONAL HLDGS EAGLE NICE INTL HL HKD0.01  758,000                   233,694                 332,588                    

EAST JAPAN RAILWAY CO EAST JAPAN RAILWAY CO NPV  88,200                      7,512,049             8,608,602                 

EAST WEST BANCORP INC EAST WEST BANCORP INC COM  36,829                      1,530,070             2,240,308                 

EASTMAN CHEM CO EASTMAN CHEM CO COM  13,356                      729,611                 1,237,300                 

EATON CORP PLC EATON CORP PLC COM USD0.50  36,227                      2,344,591             2,862,295                 

EATON VANCE CORP EATON VANCE CORP COM NON VTG  7,895                        322,288                 445,199                    

EATON VANCE TRUST COMPANY PARAGON OFFSHORE LIMITED LITIGATION A  791                           989                         4,045                         

EATON VANCE TRUST COMPANY PARAGON OFFSHORE LIMITED LITIGATION B  395                           7,900                     42,082                      

EBARA JITSUGYO CO EBARA JITSUGYO CO NPV  1,600                        27,691                   29,145                      

EBAY INC EBAY INC COM USD0.001  148,315                   4,655,383             5,597,408                 

EBRO FOODS SA EBRO FOODS SA EUR0.60  10,628                      245,712                 249,116                    

ECHOSTAR CORP  FORMERLY ECHOSTAR HLDG CO ECHOSTAR CORPORATION  971                           34,693                   58,163                      

ECKERT & ZIEGLER STRAHLEN-& MEDIZIN ECKERT & ZIEGLER NPV (BR)  1,140                        47,788                   49,425                      

ECOLAB INC ECOLAB INC COM STK USD1  3,058                        191,735                 410,322                    

ECOPETROL S A ADR ECOPETROL S A SPONSORED ADS  34,240                      404,804                 500,931                    

EDGEWELL PERS CARE CO EDGEWELL PERS CARE CO COM  1,220                        47,131                   72,456                      

EDISON INTL EDISON INTL COM  17,271                      951,927                 1,092,218                 

EDOM TECHNOLOGY CO EDOM TECHNOLOGY CO TWD10  87,000                      52,269                   55,401                      

EDWARDS LIFESCIENCES CORP EDWARDS LIFESCIENCES CORP COM  17,108                      1,188,628             1,928,243                 

EFG HERMES HOLDING EFG HERMES HLDGS EGP5  162,434                   203,917                 215,239                    

EHIME BANK EHIME BANK NPV  19,400                      233,625                 231,973                    

EI GROUP PLC EI GROUP PLC ORD GBP0.025  629,086                   1,061,168             1,202,032                 

EIFFAGE EIFFAGE EUR4  49,410                      4,079,587             5,419,342                 

EIGHTEENTH BANK EIGHTEENTH BANK NPV  28,000                      80,463                   72,082                      

ELECTRA CONSUMER PRODUCTS(1970)LTD ELECTRA CONSUMER PRODUCTS COM STK  3,341                        57,795                   60,312                      

ELECTRONIC ARTS INC ELECTR ARTS COM  4,766                        187,664                 500,716                    

ELEMATEC CORPORATION ELEMATEC CORP NPV  1,100                        26,041                   25,330                      

ELICA ELICA EUR0.20  11,346                      32,943                   32,998                      

ELIOR GROUP ELIOR GROUP  107,063                   2,150,027             2,214,468                 

E-LITECOM CO LTD E-LITECOM CO LTD KRW500  4,836                        79,577                   32,570                      

ELMOS SEMICONDUCTOR AG ELMOS SEMICONDUCTO NPV  13,336                      176,757                 369,600                    

EMAAR MISR FOR DEVELOPMENT EMAAR MISR FOR DEV EGP1  1,118,914                204,102                 225,922                    

EMAAR PROPERTIES PJSC EMAAR PROPERTIES AED1  329,938                   720,883                 623,440                    

EMAK EMAK EUR0.26  20,886                      40,691                   35,990                      

EMERSON ELECTRIC CO EMERSON ELECTRIC CO COM  14,612                      668,380                 1,018,310                 

EMIRATES NBD PJSC EMIRATES NBD PJSC  5,000                        11,123                   11,163                      

EMIS GROUP PLC EMIS GROUP PLC ORD GBP0.01  49,337                      612,150                 674,748                    

EMPEROR CAPITAL GROUP LTD EMPEROR CAPITAL GR HKD0.01  948,000                   99,252                   69,124                      

EMPEROR ENTERTAINMENT HOTEL LIMITED EMPEROR ENTERTAINMENT HOTEL LTD HKD0.0001  420,000                   101,211                 92,410                      

EMPEROR INTERNATIONAL HOLDINGS LTD EMPEROR INTL HLD L HKD0.01  999,333                   263,680                 334,931                    

EMPIRE LTD EMPIRE CO CLASS'A'N/VTG COM NPV  46,300                      800,448                 904,974                    

EMPIRE ST RLTY TR INC EMPIRE ST RLTY TR INC CL A CL A  2,590                        45,839                   53,173                      

ENCANA CORP ENCANA CORP COM NPV  667,273                   6,923,052             8,931,057                 

ENCE ENERGIA Y CEL ENCE ENERGIA Y CEL EUR0.90  387,467                   1,515,314             2,558,987                 

ENCORE CAP GROUP INC ENCORE CAP GROUP INC COM  8,843                        271,406                 372,290                    

ENDO INTERNATIONAL LIMITED ENDO INTL LTD COM STK  4,548                        250,596                 35,247                      

ENDO LIGHTING CORP ENDO LIGHTING CORP NPV  16,200                      166,545                 178,035                    

ENEL AMERICAS S A ADR ENEL AMERICAS S A SPONSORED ADR ENERSIS AMERICAS S.A  32,179                      234,953                 359,439                    

ENERFLEX LTD ENERFLEX LTD COM NPV  239,969                   2,536,668             2,937,966                 

ENERGA SA ENERGA SA PLN10.92  87,566                      270,095                 320,800                    

ENERGEN CORP ENERGEN CORP COM  41,310                      2,305,410             2,378,217                 

ENERGIAS DO BRASIL SA EDP ENERGIAS BR COM NPV  455,000                   1,659,854             1,920,352                 

ENERGISA SA ENERGISA SA- UNITS  8,100                        55,737                   66,664                      

ENERGIZER HLDGS INC NEW ENERGIZER HLDGS INC NEW COM  4,300                        234,396                 206,314                    

ENERSYS ENERSYS COM  7,300                        555,812                 508,299                    

ENGIE ENGIE COMSTK  213,536                   3,458,628             3,675,695                 

ENKA INSAAT ENKA INSAAT TRY1 (B SHARES)  2,777,934                4,252,983             4,417,909                 

ENSIGN ENERGY SVCS INC ENSIGN ENERGY SVS COM NPV  170,900                   1,061,719             882,496                    

ENTERGY CORP NEW ENTERGY CORP NEW COM  12,698                      893,583                 1,033,490                 
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ENTERTAINMENT ONE LTD (CANADA) ENTERTAINMENT ONE ORD NPV  158,696                   658,849                 698,771                    

ENVISION HEALTHCARE CORP ENVISION HEALTHCARE CORP COM  3,848                        314,253                 132,987                    

EOG RES INC EOG RESOURCES INC COM  60,239                      5,104,122             6,500,390                 

EPAM SYS INC EPAM SYS INC COM STK  6,193                        579,894                 665,314                    

EPR PPTYS EPR PPTYS COM SH BEN INT COM SH BEN INT  1,320                        101,255                 86,407                      

EQT CORP EQT CORP COM  30,385                      1,904,729             1,729,514                 

EQUIFAX INC EQUIFAX INC COM  9,765                        882,288                 1,151,489                 

EQUINIX INC EQUINIX INC COM PAR $0.001  904                           250,541                 409,711                    

EQUITY COMMONWEALTH EQUITY COMMONWEALTH USD0.01( BNF INT)  2,481                        75,004                   75,695                      

EQUITY LIFESTYLE PPTYS INC EQTY LIFESTYLE PPTYS INC REIT  18,229                      1,317,322             1,622,746                 

EQUITY RESIDENTIAL EQTY RESDNTL EFF 5/15/02  21,517                      1,420,312             1,372,139                 

ERAJAYA TBK ERAJAYA SWASEMBADA TBK PT  710,300                   34,360                   38,479                      

ERAMET ERAMET EUR3.05  8,601                        739,008                 1,022,790                 

ERG SPA ERG SPA EUR0.10  110,794                   1,881,456             2,048,838                 

ERIE INDTY CO ERIE INDTY CO CL A  1,389                        120,793                 169,236                    

ESCO TECHNOLOGIES INC ESCO TECHNOLOGIES INC  6,840                        323,318                 412,110                    

ESSEX PPTY TR INC ESSEX PPTY TR REIT  4,534                        894,188                 1,094,372                 

ESSILOR INTERNATIONAL ESSILOR INTL EUR0.18  18,150                      1,945,246             2,505,280                 

ESSO (THAILAND) PCL ESSO (THAILAND) PC THB4.9338 (ALIEN MKT)  2,552,200                1,188,295             1,378,298                 

ESTACIO PARTICIPACOES SA ESTACIO PARTICIPAC COM NPV  33,500                      204,708                 331,455                    

ESTEC CORPORATION ESTEC CORPORATION KRW500  12,418                      159,631                 133,396                    

ESTEE LAUDER COMPANIES INC ESTEE LAUDER COMPANIES INC CL A USD0.01  2,550                        103,724                 324,462                    

ESUN HOLDINGS LTD ESUN HOLDINGS LTD HKD0.50  148,000                   34,617                   24,233                      

ETSY INC ETSY INC COM  28,644                      514,549                 585,770                    

EUROCASTLE INVESTMENT EUROCASTLE INV ORD NPV  10,551                      108,219                 103,891                    

EUROCOMMERCIAL EUROCOMMERCIAL EUR0.50  11,616                      494,596                 506,470                    

EURONET WORLDWIDE INC EURONET WORLDWIDE INC COM  3,560                        260,770                 300,001                    

EVERBRIDGE INC EVERBRIDGE INC COM  8,000                        224,343                 237,760                    

EVERCORE INC EVERCORE INC  4,475                        312,619                 402,750                    

EVEREST RE GROUP EVEREST RE GROUP COM  9,073                        1,455,847             2,007,492                 

EVERSOURCE ENERGY EVERSOURCE ENERGY COM  10,261                      404,474                 648,290                    

EVERTZ TECHNOLOGIES LTD EVERTZ TECHNOLOGIE COM NPV  3,500                        51,979                   50,840                      

EVN AG EVN AG NPV  4,256                        74,017                   85,347                      

EVOTEC AG EVOTEC AG NPV  222,329                   1,109,331             3,604,131                 

EVRAZ PLC EVRAZ GROUP SA ORD USD1  173,474                   455,308                 797,868                    

EXACT SCIENCES CORP EXACT SCIENCES CORP COM  13,421                      262,214                 705,139                    

EXCEL CO LTD EXCEL CO LTD NPV  3,100                        50,956                   78,016                      

EXELIXIS INC EXELIXIS INC COM STK  20,200                      480,617                 614,080                    

EXELON CORP EXELON CORP COM  45,673                      1,606,341             1,799,973                 

EXIDE TECHNOLOGIES EXIDE TECHNOLOGIES COMMON STOCK  31,493                      143,298                 14,172                      

EXIDE TECHNOLOGIES EXIDE TECHNOLOGIES NEW CMN STK  10,282                      44,213                   7,197                         

EXOR NV EXOR NV EUR0.01  1,223                        30,650                   75,044                      

EXPEDIA INC DEL EXPEDIA GROUP INC COM USD0.001  28,247                      3,294,045             3,383,143                 

EXPEDITORS INTL WASH INC EXPEDITORS INTL WASH INC COM  12,002                      522,418                 776,409                    

EXPERIAN PLC EXPERIAN ORD USD0.10  207,317                   4,352,692             4,588,131                 

EXPRESS SCRIPTS HLDG CO EXPRESS SCRIPTS HLDG CO COM  25,386                      1,732,953             1,894,811                 

EXTENDED STAY AMER INC EXTENDED STAY AMER INC PAIRED SHS COMPRISED 1 COM 1 CL B COM  9,190                        177,502                 174,610                    

EXTRA SPACE STORAGE INC EXTRA SPACE STORAGE INC COM  9,087                        625,773                 794,658                    

EXTRACTION OIL & GAS INC EXTRACTION OIL & GAS INC EXTRACTION OIL & GAS LLC  2,450                        38,282                   35,060                      

EXXARO RESOURCES EXXARO RESOURCES ZAR0.01  62,078                      476,111                 814,836                    

EXXON MOBIL CORP EXXON MOBIL CORP COM  243,864                   19,176,908           20,396,785              

F N B CORP PA F N B CORP PA COM  6,560                        88,176                   90,659                      

F5 NETWORKS INC F5 NETWORKS INC COM STK  5,254                        608,773                 689,430                    

FACC AG FACC AG NVP  11,546                      157,789                 239,924                    

FACEBOOK INC FACEBOOK INC COM USD0.000006 CL 'A'  96,586                      9,710,010             17,043,566              

FACTSET RESH SYS INC FACTSET RESH SYS INC COM STK  2,701                        397,239                 520,645                    

FALCO HOLDINGS CO LTD FALCO HOLDINGS CO LTD  3,500                        36,132                   55,801                      

FALTEC CO LIMITED FALTEC CO LTD NPV  6,500                        80,944                   85,166                      

FAMOUS BRANDS LIMITED FAMOUS BRANDS LTD ZAR0.01  508,540                   4,144,132             4,230,576                 

FANUC CORPORATION FANUC CORP NPV  26,900                      5,440,628             6,461,731                 

FAR EASTERN INTERNATIONAL BANK FAR EAST INTL BK TWD10  347,000                   109,224                 111,241                    

FARGLORY FREE TRADE ZONE INVESTMENT FARGLORY FREE TRAD TWD10  51,000                      30,439                   28,877                      

FAROE PETROLEUM FAROE PETROLEUM ORD GBP0.10  52,368                      117,811                 74,383                      

FASTENAL CO FASTENAL CO COM  23,623                      956,321                 1,291,942                 

FAVELLE FAVCO BHD FAVELLE FAVCO BHD MYR0.5  42,500                      33,543                   28,669                      

FDM GROUP (HOLDINGS) PLC FDM GROUP (HLDGS) ORD GBP0.01  7,844                        89,185                   99,053                      

FEDERAL RLTY INVT TR FEDERAL RLTY INVT TR SH BEN INT NEW SH BEN INT NEW  3,713                        483,509                 493,124                    

FEDERATED INVS INC PA FEDT INVESTORS INC CL B  3,243                        106,242                 117,007                    

FEDEX CORP FEDEX CORP COM  36,790                      5,851,394             9,180,577                 

FENNER FENNER ORD GBP0.25  129,334                   417,224                 699,389                    

FERGUSON PLC FERGUSON PLC ORD GBP0.108030303  102,558                   6,251,928             7,394,594                 

FERREXPO PLC FERREXPO PLC ORD GBP0.10  701,068                   1,646,597             2,779,672                 

FIBROGEN INC FIBROGEN INC COM  6,258                        324,432                 296,629                    

FIDEA HOLDINGS CO LTD FIDEA HOLDINGS NPV  431,500                   799,251                 785,242                    

FIDELITY NATL FINL INC NEW FIDELITY NATL FINL INC NEW FORMERLY FIDELITY COMMON STOCK  5,419                        120,053                 212,642                    

FIDELITY NATL INFORMATION SVCS INC FIDELITY NATL INFORMATION SVCS INC COM STK  71,711                      4,611,859             6,747,288                 

FIDESSA GROUP FIDESSA GROUP ORD GBP0.10  6,858                        204,242                 234,805                    

FIFTH THIRD BANCORP 5TH 3RD BANCORP COM  110,792                   1,937,510             3,361,429                 

FINNAIR OYJ FINNAIR OYJ NPV  15,486                      110,282                 238,395                    

FINTECH GROUP AG FINTECH GROUP AG NPV (REG)  2,226                        62,195                   81,914                      

FIREEYE INC FIREEYE INC COM  3,770                        123,290                 53,534                      

FIRST AMERN FINL CORP FIRST AMERN FINL CORP COM STK  2,220                        86,849                   124,409                    

FIRST CAP RLTY INC 1ST CAP REALTY INC COM NPV  62,900                      1,027,858             1,040,176                 

FIRST DATA CORP NEW FIRST DATA CORP NEW COM CL A COM CL A  33,320                      519,439                 556,777                    

FIRST HAWAIIAN INC FIRST HAWAIIAN INC COM  1,080                        29,736                   31,514                      

FIRST HORIZON NATL CORP 1ST HORIZON NATL CORP COM  5,981                        107,436                 119,560                    

FIRST INTERNATIONAL BANK OF ISRAEL FIRST INTER BK ISR ILS0.05  11,900                      245,738                 247,348                    

FIRST JUKEN CO FIRST JUKEN CO NPV  2,100                        33,819                   32,698                      

FIRST REP BK SAN FRANCISCO CALIF NEW FIRST REP BK SAN FRANCISCO CALIF NEW COM  38,220                      2,025,559             3,311,381                 

FIRST SHANGHAI INVESTMENTS 1ST SHANGHAI INVS NPV  184,000                   30,451                   20,948                      

FIRST SOLAR INC FIRST SOLAR INC COM  1,710                        87,475                   115,459                    

FIRSTCASH INC FIRSTCASH INC COM  12,228                      559,711                 824,779                    

FIRSTENERGY CORP FIRSTENERGY CORP COM  36,547                      1,364,131             1,119,069                 

FIRSTRAND LIMITED FIRSTRAND LTD ZAR0.01  1,396,581                5,333,884             7,586,436                 

FIRSTSERVICE CORP NEW FIRSTSERVICE CORP COMMON STOCK  5,414                        205,661                 378,547                    

FISERV INC FISERV INC COM  17,341                      1,335,737             2,273,925                 
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FIVE9 INC FIVE9 INC COM  20,900                      325,412                 519,992                    

FJ NEXT CO LTD FJ NEXT CO LTD NPV  58,400                      443,374                 512,199                    

FLAT GLASS GROUP CO LTD FLAT GLASS GROUP CO LTD 'H' CNY0.25  170,000                   38,163                   36,099                      

FLEETCOR TECHNOLOGIES INC FLEETCOR TECHNOLOGIES INC COM  13,526                      1,961,226             2,602,808                 

FLEX LTD FLEX LTD FLEX LTD  87,212                      1,120,664             1,568,944                 

FLIR SYS INC FLIR SYS INC COM  7,892                        263,432                 367,925                    

FLOOR & DECOR HLDGS INC FLOOR & DECOR HLDGS INC CL A CL A  12,137                      460,230                 590,829                    

FLOWERS FOODS INC FLOWERS FOODS INC COM  3,657                        54,797                   70,617                      

FLOWSERVE CORP FLOWSERVE CORP COM  4,203                        167,659                 177,072                    

FLUGHAFEN WIEN AG FLUGHAFEN WIEN AG NPV(EX SPLIT)  2,529                        84,004                   102,189                    

FLUIDRA SA FLUIDRA SA EUR1  16,770                      162,956                 237,823                    

FLUOR CORP NEW FLUOR CORP NEW COM  15,729                      822,863                 812,403                    

FMC CORP FMC CORP COM (NEW)  17,692                      1,074,078             1,674,725                 

FNAC DARTY FNAC DARTY SA EUR1  944                           44,286                   114,149                    

FOOT LOCKER INC FOOT LOCKER INC COM  4,636                        232,100                 217,336                    

FORD MTR CO DEL FORD MTR CO DEL COM PAR $0.01 COM PAR $0.01  159,090                   2,077,119             1,987,034                 

FORD OTOMOTIV SAN FORD OTOMOTIV SAN TRY1  10,668                      130,980                 169,519                    

FORESIGHT ENERGY LP MLP FORESIGHT ENERGY LP COM UNIT REPSTG LTD PARTNER INTS  199,909                   -                          873,602                    

FOREST CITY RLTY TR INC FOREST CITY RLTY TR INC COM CL A COM CL A  5,188                        119,507                 125,031                    

FORMOSA ADVANCED TECHNOLOGIES FORMOSA ADVANCED T TWD10  310,000                   309,969                 327,621                    

FORMOSA PETROCHEMICAL CORPORATION FORMOSA PETROCHEMI TWD10  440,000                   1,192,042             1,707,747                 

FORTINET INC FORTINET INC COM  10,297                      347,066                 449,876                    

FORTIVE CORP FORTIVE CORP COM MON STOCK  23,667                      1,384,638             1,712,307                 

FORTUNE BRANDS HOME & SEC INC FORTUNE BRANDS HOME & SEC INC COM  11,937                      575,486                 816,968                    

FOUNDATION MEDICINE INC FOUNDATION MEDICINE INC COM  6,368                        256,530                 434,298                    

FOXLINK IMAGE TECHNOLOGY FOXLINK IMAGE TECH TWD10  82,000                      50,527                   54,835                      

FRANKLIN RES INC FRKLN RES INC COM  8,187                        281,897                 354,743                    

FRED OLSEN ENERGY ASA FRED OLSEN ENERGY NOK20  136,250                   270,358                 366,472                    

FREEPORT-MCMORAN INC FREEPORT-MCMORAN INC  56,404                      879,807                 1,069,420                 

FRENCKEN GROUP LIMITED FRENCKEN GROUP LIMITED NPV  69,600                      26,837                   28,123                      

FRESH DEL MONTE PRODUCE INC FRESH DEL MONTE PRODUCE INC COM STK  7,900                        164,543                 376,593                    

FROCH ENTERPRISE CO FROCH ENTERPRISE TWD10  295,000                   135,837                 156,628                    

FSP TECHNOLOGY INC. FSP TECHNOLOGY INC TWD10  58,000                      47,413                   46,971                      

FUBON FINANCIAL HLDG CO LTD FUBON FINANCIAL HL TWD10  509,000                   845,137                 867,191                    

FUJI OIL CO LTD FUJI OIL CO LTD NPV  110,500                   375,187                 613,071                    

FUJI OIL HOLDINGS INC FUJI OIL HOLDINGS NPV  81,400                      2,190,292             2,380,941                 

FUJI PHARMA CO LTD FUJI PHARMA CO LTD NPV  2,500                        90,860                   96,427                      

FUJI SOFT INCORPORATED FUJI SOFT INC NPV  18,000                      383,529                 578,429                    

FUJIBO HOLDINGS INC FUJIBO HOLDINGS NPV  27,000                      816,963                 892,810                    

FUJIMAK CORP FUJIMAK CORP NPV  1,400                        27,762                   29,578                      

FUJITSU FRONTECH LIMITED FUJITSU FRONTECH NPV  7,200                        116,022                 127,510                    

FUKOKU CO LTD FUKOKU CO LTD NPV  18,600                      173,118                 180,634                    

FUKUDA CORP FUKUDA CORP NPV  6,800                        287,045                 409,268                    

FUKUDA DENSHI CO FUKUDA DENSHI CO NPV  800                           21,001                   58,447                      

FUYAO GLASS INDUSTRY GROUP CO. LTD. FUYAO GLASS INDUSTRY GROUP CO. LTD. CNY1H  1,186,000                4,594,150             4,999,002                 

G5 ENTERTAINMENT AB G5 ENTERTAINMENT NPV  1,911                        27,785                   74,223                      

G-7 HOLDINGS INC G-7 HOLDINGS INC NPV  10,900                      184,686                 252,350                    

GAKKEN HOLDINGS CO LTD GAKKEN HOLDINGS CO LTD NPV  3,000                        86,887                   130,493                    

GALLAGHER ARTHUR J & CO GALLAGHER ARTHUR J & CO COM  11,762                      552,429                 744,299                    

GALLIFORD TRY GALLIFORD TRY ORD GBP0.50  12,328                      222,790                 214,462                    

GAMES WORKSHOP GROUP GAMES WORKSHOP GRP ORD GBP0.05  10,871                      217,718                 387,202                    

GAMESTOP CORP NEW GAMESTOP CORP NEW CL A  15,761                      563,356                 282,910                    

GAMING & LEISURE PPTYS INC GAMING & LEISURE PPTYS INC COM  7,325                        247,342                 271,025                    

GANNETT CO INC GANNETT CO INC COM  13,400                      291,174                 155,306                    

GAP INC GAP INC COM  8,080                        189,928                 275,205                    

GARDNER DENVER HLDGS INC GARDNER DENVER HLDGS INC COM  4,530                        112,219                 153,703                    

GARMIN GARMIN LTD COMMON STOCK  3,811                        195,387                 227,021                    

GARTNER INC GARTNER INC COM  7,154                        605,633                 881,015                    

GARWARE WALL ROPES GARWARE WALL ROPES INR10  20,038                      104,979                 301,618                    

GASLOG LTD GASLOG LTD  27,736                      428,368                 617,126                    

GAVAZZI(CARLO)HLDGS AG CARLO GAVAZZI HLDG CHF15 (BR) 'B'  246                           81,665                   85,702                      

GAZPROM NEFT PJSC  FORMERLY GAZPROM NEFT GAZPROM NEFT PJSC LEVEL 1 ADR REPR 5 ORDRUB  2,560                        43,762                   55,040                      

GEELY AUTOMOBILE HOLDINGS LIMITED GEELY AUTOMOBILE H HKD0.02  1,942,000                1,799,792             6,732,273                 

GEFRAN GEFRAN EUR1  1,687                        14,701                   20,106                      

GENERAL DYNAMICS CORP GENERAL DYNAMICS CORP COM  5,244                        489,384                 1,066,892                 

GENERAL ELEC CO GENERAL ELECTRIC CO  288,479                   6,231,154             5,033,959                 

GENERAL MILLS INC GENERAL MILLS INC COM  8,808                        373,243                 522,226                    

GENERAL MTRS CO GEN MTRS CO COM  53,090                      1,660,783             2,176,159                 

GENERALPLUS TECHNOLOGY INC GENERALPLUS TECHNO TWD10  114,000                   209,523                 206,482                    

GENESEE & WYO INC GENESEE & WYO INC CL A CL A  1,296                        104,101                 102,034                    

GENMAB AS GENMAB AS DKK1  2,703                        586,443                 448,582                    

GENPACT LIMITED GENPACT LIMITED COM STK USD0.01  10,630                      244,353                 337,396                    

GENTEX CORP GENTEX CORP COM  14,700                      239,775                 307,965                    

GENTHERM INC GENTHERM INC COM NPV  9,230                        324,553                 293,053                    

GENTING BERHAD GENTING BHD MYR0.10  208,700                   451,542                 474,435                    

GENUINE PARTS CO GENUINE PARTS CO COM  7,407                        558,682                 703,739                    

GENUS GENUS ORD GBP0.10  22,636                      496,931                 775,014                    

GENWORTH FINL INC GENWORTH FINL INC COM CL A COM CL A  40,000                      1,402,208             124,400                    

GEO ENERGY RESOURCES LTD GEO ENERGY RESO NPV  1,091,300                193,550                 216,398                    

GEORG FISCHER AG GEORG FISCHER AG CHF1.00 (REGD)  3,933                        3,003,060             5,198,260                 

GESCO AG GESCO AG REGISTERED SHARES  1,087                        27,007                   40,033                      

GET NICE HOLDINGS GET NICE HOLDINGS HKD0.10  3,532,000                124,466                 135,546                    

GETBUSY PLC GETBUSY PLC ORD GBP0.0015  6,250                        639                         2,875                         

GETIN HOLDING SA GETIN HOLDING SA PLN1.00  74,332                      34,818                   29,521                      

GFPT PUBLIC COMPANY LIMITED GFPT PCL THB1(NVDR)  104,700                   42,897                   45,298                      

GGP INC GGP INC COGGP INC COM USD0.01M USD0.01  20,007                      426,420                 467,964                    

GIANT MANUFACTURING CO GIANT MFG CO TWD10  411,000                   2,405,223             2,258,128                 

GIGA-BYTE TECHNOLOGY CO GIGA-BYTE TECH TWD10  268,000                   434,330                 486,315                    

GILDAN ACTIVEWEAR INC GILDAN ACTIVEWEAR COM NPV  155,931                   4,040,434             5,053,959                 

GILEAD SCIENCES INC GILEAD SCIENCES INC  49,087                      3,391,512             3,516,593                 

GITANJALI GEMS LIMITED GITANJALI GEMS LTD INR10  70,647                      75,012                   75,542                      

GK SOFTWARE SE GK SOFTWARE SE NPV (BR)  233                           25,380                   32,203                      

GL EVENTS GL EVENTS EUR4.00  3,531                        94,672                   103,881                    

GLACIER BANCORP INC NEW GLACIER BANCORP INC NEW COM  9,230                        320,150                 363,570                    

GLARNER KANTONALBANK GLARNER KB CHF10 (REGD)  812                           25,948                   25,664                      

GLAUKOS CORP GLAUKOS CORP COM  13,500                      448,611                 346,275                    
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GLAXOSMITHKLINE GLAXOSMITHKLINE ORD GBP0.25  452,029                   9,211,796             8,086,854                 

GLENCORE PLC GLENCORE PLC ORD USD0.01  1,530,253                7,475,261             8,073,195                 

GLOBAL BRANDS GROUP HOLDING LIMITED GLOBAL BRANDS HLDG  1,438,000                177,877                 117,729                    

GLOBAL PMTS INC GLOBAL PMTS INC COM  12,484                      770,743                 1,251,396                 

GLOBALTRANS INVT PLC GLOBALTRANS INVEST GDR EACH REPR 1 ORD 'REGS'  44,304                      315,913                 416,015                    

GLOBE UNION INDUSTRIAL CORP GLOBE UNION INDUST TWD10  99,000                      70,675                   73,522                      

GLORY LTD GLORY LTD NPV  103,900                   2,940,112             3,924,496                 

GMAC CAP TR I GMAC CAPITAL TRUST I PRFD STOCK  4,750                        125,543                 123,263                    

GMB KOREA GMB KOREA KRW500  13,474                      70,936                   104,842                    

GODADDY INC GODADDY INC CL A CL A  8,790                        353,299                 441,961                    

GOLD FIELDS LTD NEW ADR GOLD FIELDS LTD NEW SPONSORED ADR  26,044                      101,993                 111,989                    

GOLDBACH GROUP AG GOLDBACH GROUP AG CHF1.25 (REGD)  1,670                        53,432                   61,008                      

GOLDCREST CO LTD GOLDCREST CO LTD NPV  23,600                      433,420                 476,818                    

GOLDEN ENTMT INC GOLDEN ENTMT INC COM  16,139                      203,290                 526,938                    

GOLDEN LAND PROPERTY DEVELOPMENT CO GOLDEN LAND PROP THB4.747052 (NVDR)  1,400                        277                         352                            

GOLDEN WHEEL TIANDI HLDGS CO LTD GOLDEN WHEEL TIANDI HLDGS CO LTD USD0.01  466,000                   47,428                   43,516                      

GOLDLION HLDGS GOLDLION HLDGS NPV  100,000                   46,243                   39,528                      

GOLDMAN SACHS GROUP INC GOLDMAN SACHS GROUP INC COM  11,891                      1,738,496             3,029,351                 

GOLDPAC GROUP LIMITED GOLDPAC GRP LTD NPV  243,000                   84,959                   73,671                      

GOOD WILL INSTRUMENT GOOD WILL INSTRUME TWD10  69,000                      59,690                   52,750                      

GOODYEAR TIRE & RUBR CO GOODYEAR TIRE & RUBBER CO COM  30,568                      880,095                 987,652                    

GRACE W R & CO DEL NEW GRACE W R & CO DEL NEW COM STK  4,804                        320,560                 336,905                    

GRACO INC GRACO INC COM  11,520                      286,133                 520,934                    

GRAHAM HLDGS CO GRAHAM HLDGS CO COM  89                              30,762                   49,693                      

GRAINGER PLC GRAINGER PLC ORD GBP0.05  117,048                   386,142                 458,385                    

GRAINGER W W INC GRAINGER W W INC COM  4,115                        855,101                 972,169                    

GRAND CANYON ED INC GRAND CANYON ED INC COM STK  9,851                        731,924                 881,960                    

GRANDY HOUSE CORPORATION GRANDY HOUSE CORPO NPV  37,400                      147,156                 186,917                    

GRANGES AB GRANGES AB NPV  51,487                      539,738                 529,805                    

GRANITE REAL ESTATE INVT TR GRANITE REAL ESTATE INVT TR STAPLED UNITINVT TR  1,236                        38,189                   48,303                      

GRAPHIC PACKAGING HLDG CO GRAPHIC PACKAGING HLDG CO COM STK  88,622                      1,206,439             1,369,210                 

GREAT CDN GAMING CORP GREAT CAN GAMING C COM NPV  12,100                      298,936                 326,317                    

GREAT EAGLE HLDGS GREAT EAGLE HLDGS HKD0.50  75,000                      187,350                 392,879                    

GREAT PLAINS ENERGY INC GREAT PLAINS ENERGY INC COM  20,172                      561,074                 650,345                    

GREATEK ELECTRONICS INC GREATEK ELECTRONIC TWD10  117,000                   211,351                 204,839                    

GREENYARD GREENYARD NPV  13,406                      282,307                 323,649                    

GRENDENE SA GRENDENE SA COM NPV  32,400                      234,113                 277,887                    

GRIFOLS S A ADR GRIFOLS S A SPONSORED ADR REPSTG 1/2CL B NON VTG NEW  268,723                   4,549,165             6,159,131                 

GRIFOLS SA GRIFOLS SA  75,745                      1,188,140             2,221,566                 

GROUPE GUILLIN GROUPE GUILLIN EUR0.62 (POST SUBDIVISION)  1,654                        75,151                   68,323                      

GROUPE OPEN GROUPE OPEN NPV  4,407                        122,659                 167,648                    

GRUBHUB INC GRUBHUB INC COM  9,789                        471,700                 702,850                    

GRUH FINANCE GRUH FIN INR2  544,990                   3,073,630             4,297,418                 

GRUPA LOTOS SA GRUPA LOTOS SA PLN1.00  51,743                      481,093                 859,207                    

GRUPO AEROPORTUARIO DEL CENTRO NORT GPO AERO CENT NORT SER'B' NPV  559,100                   3,067,538             2,905,303                 

GRUPO AEROPORTUARIO DEL SURESTE S A DE S GRUPO AEROPORTUARIO DEL SURESTE S.A.B DEC.V.  10,462                      1,385,043             1,909,420                 

GRUPO COMERCIAL CHEDRAUI SAB DE CV GRUPO COM CHEDRAUI NPV B CL'I'  38,777                      82,353                   71,507                      

GRUPO ELEKTRA SAB DE CV GRUPO ELEKTRA SAB COM NPV(SERIE UNICA)  5,047                        138,879                 180,723                    

GRUPO FINANCIERO GALICIA S A ADR GRUPO FINANCIERO GALICIA S A SPONSORED ADR REPSTG 10 CL B SHS  33,200                      1,932,190             2,186,220                 

GRUPO TELEVISA S A B ADR GRUPO TELEVISA SA DE CV SPONSORED ADR REPSTG ORD PARTN SPONS ADR  70,400                      1,458,298             1,314,368                 

GS RETAIL CO LTD GS RETAIL CO LTD  110,694                   4,129,599             4,166,987                 

GTT (GAZTRANSPORT ET TECHNIGAZ) GTT EUR0.01  3,523                        172,893                 211,944                    

GUARANTY TRUST BANK PLC GUARANTY TRUST BAN NGN0.50  15,175,075              1,639,985             1,717,734                 

GUARARAPES CONFECCOES SA GUARARAPES CONFECC COM NPV  1,300                        44,328                   58,802                      

GUDANG GARAM(PERUSAHAAN ROKOK TJAP) GUDANG GARAM TBK IDR500  78,000                      453,112                 481,769                    

GUIDEWIRE SOFTWARE INC GUIDEWIRE SOFTWARE INC COM USD0.0001  9,470                        528,291                 703,242                    

GULFPORT ENERGY CORP GULFPORT ENERGY CORP COM NEW COM NEW  10,779                      331,599                 137,540                    

GURIT HOLDING AG GURIT HOLDING AG CHF50 (BR)  113                           89,461                   122,103                    

H PLUS H INTERNATIONAL AS H PLUS H INTL DKK10.00  3,726                        49,366                   87,135                      

HAIN CELESTIAL GROUP INC HAIN CELESTIAL GROUP INC COM  2,050                        96,304                   86,900                      

HAI-O ENTERPRISE BHD HAI-O ENTERPRISE MYR0.5  85,100                      70,646                   112,710                    

HAKUDO CO LTD HAKUDO CO LTD NPV  1,500                        23,792                   32,517                      

HAKUTO CO LTD HAKUTO CO LTD NPV  10,500                      94,875                   180,732                    

HALLIBURTON CO HALLIBURTON CO COM  93,449                      4,182,084             4,566,853                 

HALMA HALMA ORD GBP0.10  251,072                   3,012,504             4,279,435                 

HAMAKYOREX CO LTD HAMAKYOREX CO LTD NPV  5,700                        142,479                 163,182                    

HAMBURGER HAFEN UND LOGISTIK AG HAMBURGER HAFEN NPV (REGD) 'A'  2,940                        83,644                   83,563                      

HAMILTON LANE INC HAMILTON LANE INC CL A CL A  985                           16,203                   34,859                      

HANA FINANCIAL GROUP INC. HANA FINANCIAL GRP KRW5000  37,689                      1,109,200             1,753,222                 

HANESBRANDS INC HANESBRANDS INC COM STK  29,502                      747,517                 616,887                    

HANG FUNG GOLD TECH HANG FUNG GOLD TEC HKD0.1  113,772                   20,332                   9,460                         

HANIL CEMENT CO HANIL CEMENT CO KRW5000  753                           78,535                   100,583                    

HANISON CONSTRUCTION HOLDINGS HANISON CONSTRUCTI HKD0.1  52,386                      7,761                     9,248                         

HANKUK PAPER MANUFACTURING CO HANKUK PAPER MFG KRW5000  627                           17,501                   13,119                      

HANNSTAR BOARD CORP HANNSTAR BOARD CRP TWD10  647,000                   254,808                 470,708                    

HANON SYSTEMS HANON SYSTEMS  191,253                   1,743,650             2,483,225                 

HANOVER INS GROUP INC HANOVER INS GROUP INC COM  882                           52,082                   95,327                      

HANSTEEN HLDGS HANSTEEN HLDGS ORD GBP0.10  331,391                   601,391                 641,054                    

HANWHA CHEMICAL CORP HANWHA CHEMICAL CORP KRW5000  82,331                      1,852,335             2,430,208                 

HANWHA CORPORATION HANWHA CORP KRW5000  21,480                      718,374                 832,675                    

HANWHA CORPORATION HANWHA CORPORATION 3RD PRF KRW5000  7,906                        139,346                 134,038                    

HANWHA LIFE INSURANCE HANWHA LIFE INSURANCE CO LTD  35,336                      235,179                 228,081                    

HARGREAVES SERVICES HARGREAVES SERVICE ORD GBP0.10  1,052                        7,495                     4,728                         

HARLEY DAVIDSON HARLEY DAVIDSON COM USD0.01  21,598                      1,183,118             1,098,906                 

HARMONY GOLD MNG LTD ADR HARMONY GOLD MNG LTD SPONSORED ADR  137,090                   335,269                 256,358                    

HARRIS CORP DEL HARRIS CORP COM  19,051                      1,575,163             2,698,574                 

HARTFORD FINL SVCS GROUP INC HARTFORD FINL SVCS GROUP INC COM  29,463                      1,207,265             1,658,178                 

HARUM ENERGY TBK. PT HARUM ENERGY TBK COMM STK  991,400                   167,018                 149,797                    

HASBRO INC HASBRO INC COM  15,148                      1,165,252             1,376,802                 

HASTINGS GROUP HLDGS PLC HASTINGS GROUP HLD ORD GBP0.02  1,508,256                4,876,349             6,528,939                 

HAWAIIAN ELEC INDS INC HAWAIIAN ELEC INDS INC COM  2,194                        60,867                   79,313                      

HAYS HAYS PLC ORD GBP0.01  544,807                   1,170,381             1,347,951                 

HCA HEALTHCARE INC HCA HEALTHCARE INC COM  17,170                      1,348,930             1,508,213                 

HCL TECHNOLOGIES HCL TECHNOLOGIES INR2  23,023                      289,098                 321,209                    

HCP INC HCP INC COM REIT  15,048                      480,808                 392,452                    

HD SUPPLY HLDGS INC. HD SUPPLY HLDGS INC. COM  13,132                      467,595                 525,674                    
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HDFC BK LTD ADR HDFC BK LTD ADR REPSTG 3 SHS  17,900                      1,141,041             1,819,893                 

HEADLAM GROUP HEADLAM GROUP ORD GBP0.05  2,154                        13,021                   17,046                      

HEALTH MANAGEMENT HEALTH MANAGEMENT NPV  14,400                      5,632                     7,112                         

HEALTHCARE TR AMER INC HEALTHCARE TR AMER INC CL A NEW CL A NEW  4,215                        117,397                 126,619                    

HEALTHEQUITY INC HEALTHEQUITY INC COM  5,864                        253,430                 273,614                    

HEALTHSOUTH CORP #REORG/HEALTHSOUTH CORP NEW NAME CHANGE ENCOMPASS HEALTH 2L16A62 1/2/18  11,501                      487,631                 568,264                    

HEICO CORP NEW HEICO CORP NEW CL A CL A  8,847                        415,249                 699,355                    

HEICO CORP NEW HEICO CORP NEW COM  1,697                        94,448                   160,112                    

HEIDELBERGER DRUCKMASCHINEN AG HEIDELBERGER DRUCK ORD NPV  14,516                      40,075                   50,114                      

HEIWA REAL ESTATE CO HEIWA REAL ESTATE NPV  11,800                      192,851                 212,850                    

HELLENIC PETROLEUM SA HELLENIC PETROLEUM EUR2.18  31,224                      284,348                 285,328                    

HELMERICH & PAYNE INC HELMERICH & PAYNE INC COM  8,744                        505,037                 565,212                    

HEMFOSA FASTIGHETER AB HEMFOSA FASTIGHETER AB NPV (POST SPLIT)  180,429                   2,144,339             2,421,881                 

HENGYUAN REFINING COMPANY BHD HENGYUAN REFINING CO BHD  328,200                   234,176                 1,321,883                 

HENKEL AG&CO. KGAA HENKEL AG & CO KGAA NON-VTG PRF NPV  43,317                      4,584,260             5,739,861                 

HENRY JACK & ASSOC INC JACK HENRY & ASSOC INC COM  5,423                        382,750                 634,274                    

HENRY SCHEIN INC HENRY SCHEIN INC COMMON STOCK  13,012                      889,888                 909,279                    

HERBALIFE NUTRITION LTD HERBALIFE NUTRITION LTD COM STK  4,471                        220,646                 302,776                    

HERO HONDA HERO MOTOCORP LTD INR2  41,769                      2,494,726             2,477,019                 

HERSHEY CO HERSHEY COMPANY COM STK USD1  18,871                      1,801,341             2,142,047                 

HESS CORP HESS CORP COM STK  8,952                        534,892                 424,951                    

HEVEABOARD BERHAD HEVEABOARD BERHAD MYR0.25  87,100                      29,125                   25,611                      

HEWLETT PACKARD ENTERPRISE CO HEWLETT PACKARD ENTERPRISE CO COM  103,608                   1,181,034             1,487,811                 

HEXAWARE TECHNOLOGIES LTD HEXAWARE CMSTK  67,790                      228,980                 361,798                    

HEXCEL CORP NEW HEXCEL CORP NEW COM  4,823                        221,420                 298,303                    

HIGHWOODS PPTYS INC HIGHWOODS PPTYS INC COM  17,130                      887,434                 872,088                    

HILL-ROM HLDGS INC HILL-ROM HLDGS INC COM STK  12,369                      753,125                 1,042,583                 

HILTON GRAND VACATIONS INC HILTON GRAND VACATIONS INC COM  12,866                      473,617                 539,729                    

HILTON WORLDWIDE HLDGS INC HILTON WORLDWIDE HLDGS INC COM NEW COM NEW  16,457                      989,517                 1,314,256                 

HINDALCO INDUSTRIES HINDALCO INDS INR1  155,876                   333,803                 668,049                    

HINDUJA GLOBAL SOLUTIONS LTD HINDUJA GLOBAL SOL INR10  4,660                        47,254                   65,676                      

HINDUSTAN PETROLEUM CORP LIMITED HINDUSTAN PETROL INR10  754,231                   2,283,032             4,946,474                 

HINOKIYA HLDGS CO HINOKIYA GROUP CO LTD  1,400                        24,602                   30,672                      

HI-P INTERNATIONAL HI-P INTERNATIONAL NPV  164,700                   107,966                 230,462                    

HIROSHIMA GAS CO HIROSHIMA GAS CO NPV  71,900                      238,430                 236,156                    

HISPANIA ACTIVOS INMOBILIARI SOCIMI HISPANIA ACTIVOS EUR1  44,441                      797,462                 837,827                    

HITACHI LTD HITACHI NPV  504,000                   3,098,305             3,927,755                 

HOKKAN HOLDINGS LIMITED HOKKAN HOLDINGS NPV  10,000                      28,237                   40,391                      

HOKKO CHEMICAL INDUSTRY CO HOKKO CHEMICAL IND NPV  41,800                      196,568                 275,698                    

HOKUETSU INDUSTRIES CO HOKUETSU INDS CO NPV  7,600                        77,480                   86,221                      

HOKURIKU ELECTRICAL CONSTRUCTION CO HOKURIKU ELEC CONS NPV  17,400                      176,429                 177,630                    

HOLLYFRONTIER CORP HOLLYFRONTIER CORP COM  3,618                        128,934                 185,314                    

HOLOGIC INC HOLOGIC INC COM  16,798                      568,996                 718,115                    

HOLTEK SEMICONDUCTOR INC HOLTEK SEMICONDUCT TWD10  46,000                      119,609                 106,349                    

HOME BANCSHARES INC HOME BANCSHARES INC COM  17,200                      424,543                 399,900                    

HOME DEPOT INC HOME DEPOT INC COM  20,325                      1,609,403             3,852,197                 

HOME PRODUCT CENTER PLC HOME PRODUCT CENTE THB1(ALIEN MKT)  7,445,000                2,270,718             2,924,087                 

HON HAI PRECISION INDUSTRY HON HAI PRECISION TWD10  3,134,100                8,404,787             10,026,255              

HON KWOK LAND INVESTMENT CO HON KWOK LAND INV NPV  38,000                      25,540                   22,847                      

HONEYWELL INTL INC HONEYWELL INTL INC COM STK  63,094                      6,548,843             9,676,096                 

HONG KONG AIRCRAFT ENGINEERING CO HONG KONG AIRCRAFT ENGINEERING  2,800                        19,965                   17,927                      

HONG KONG FERRY(HLDGS)CO HONG KONG FERRY HD NPV  46,000                      67,673                   52,136                      

HONG LEONG ASIA HONG LEONG ASIA NPV  164,600                   148,435                 129,325                    

HONG LEONG FINANCIAL GROUP BERHAD HONG LEONG FINANCIAL GROUP MYR1  16,300                      57,806                   72,015                      

HONG LEONG INDUSTRIES BERHAD HONG LEONG INDS MYR0.50  13,600                      23,923                   32,563                      

HONSHU CHEMICAL INDUSTRY CO HONSHU CHEM IND NPV  3,900                        46,337                   48,123                      

HOP FUNG GROUP HOLDINGS HOP FUNG GP HLDGS HKD0.10  580,000                   78,132                   101,646                    

HOPEFLUENT GROUP HLDGS LTD HOPEFLUENT GP HLDG HKD0.01  332,800                   101,235                 146,023                    

HORIZON PHARMA PLC HORIZON PHARMA INC COMMON STOCK  34,490                      374,058                 503,554                    

HORMEL FOODS CORP HORMEL FOODS CORP COM  8,700                        163,400                 316,593                    

HORNBACH BAUMARKT AG HORNBACH BAUMARKT ORD NPV  839                           38,095                   31,166                      

HORNBACH HLDG AG & CO KGAA HORNBACH HLDG KGAA NPV  1,901                        145,383                 168,967                    

HOSOKAWA MICRON CORP HOSOKAWA MICRON CO NPV  8,200                        258,626                 588,886                    

HOSPITALITY PPTYS TR HOSPITALITY PPTYS TR COM SH BEN INT COM SH BEN INT  22,067                      566,138                 658,700                    

HOST HOTELS & RESORTS L P HOST HOTELS & RESORTS INC REIT  23,476                      392,184                 465,999                    

HOTEL PROPERTY INVESTMENTS HOTEL PROPERTY INVESTMENTS NPV (STAPLED SECURITY)  11,893                      27,235                   30,976                      

HOTUNG INVESTMENT HOLDINGS HOTUNG INVESTMENT TWD50  20,600                      26,458                   30,521                      

HOUSING DEVELOPMENT & INFRASTRU LTD HOUSING DEVELOPMEN INR10  256,478                   293,226                 263,400                    

HOUSING DEVELOPMENT FINANCE CORP HOUSING DEVEL FIN INR2  407,350                   6,415,074             10,915,850              

HOWARD HUGHES CORP HOWARD HUGHES CORP COM STOCK  697                           63,758                   91,495                      

HP INC HP INC COM  147,753                   2,525,038             3,104,291                 

HUBBELL INC HUBBELL INC COM  6,599                        682,984                 893,109                    

HUBSPOT INC HUBSPOT INC COM  7,714                        511,998                 681,918                    

HUBTOWN LIMITED HUBTOWN LIMITED INR10  12,512                      24,993                   25,425                      

HUDSON PAC PPTYS INC HUDSON PACIFIC PROPERTIES INC COM  3,980                        137,156                 136,315                    

HUFVUDSTADEN AB HUFVUDSTADEN AB SER'A'NPV  49,410                      796,746                 792,974                    

HUMAN HLDGS CO.LTD HUMAN HLDGS CO.LTD NPV  5,800                        95,383                   112,756                    

HUMANA INC HUMANA INC COM  1,790                        136,784                 444,045                    

HUNG HING PRINTING GROUP HUNG HING PRINTING NPV  64,000                      17,599                   13,509                      

HUNT J B TRANS SVCS INC HUNT J B TRANS SVCS INC COM  7,080                        566,419                 814,058                    

HUNTINGTON BANCSHARES INC HUNTINGTON BANCSHARES INC COM  301,550                   3,553,431             4,390,568                 

HUNTINGTON INGALLS INDS INC HUNTINGTON INGALLS INDS INC COM  5,269                        682,899                 1,241,903                 

HUNTSMAN CORP HUNTSMAN CORP COM STK  32,995                      624,351                 1,098,404                 

HUON AQUACULTURE GROUP LIMITED HUON AQUACULTURE GROUP LTD  6,452                        24,599                   23,819                      

HUSTEEL CO LTD HUSTEEL CO KRW5000  3,046                        69,218                   43,959                      

HWA SUNG INDUSTRIAL CO HWA SUNG IND KRW5000  5,260                        74,169                   74,437                      

HWANG KUM STEEL & TECHNOLOGY HWANG KUM STEEL&TE KRW500  5,763                        51,122                   48,449                      

HYAKUGO BANK HYAKUGO BANK LTD NPV  7,000                        31,841                   33,369                      

HYATT HOTELS CORP HYATT HOTELS CORP COM CL A COM CL A  961                           47,634                   70,672                      

I.T LIMITED I.T LIMITED HKD0.1  168,000                   61,910                   71,564                      

IAC / INTERACTIVECORP IAC / INTERACTIVECORP COM PAR $.001 STK  15,938                      1,095,255             1,948,899                 

ICF INTL INC ICF INTL INC COM STK  5,533                        218,084                 290,483                    

ICHIKEN CO LTD ICHIKEN CO LTD NPV  21,800                      450,287                 463,286                    

ICHINEN HOLDINGS ICHINEN HOLDINGS CO LTD NPV  18,800                      181,819                 269,692                    

ICICI BK LTD ADR ICICI BK LTD  283,550                   2,148,723             2,758,942                 

ICON ICON PLC COM  4,723                        354,570                 529,684                    
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IDEX CORP IDEX CORP COM  5,089                        390,657                 671,595                    

IDEXX LABS INC IDEXX LABS INC COM  7,133                        626,951                 1,115,459                 

IDORSIA LTD IDORSIA LTD CHF0.05  21,090                      231,614                 550,786                    

IFAST CORPORATION LTD IFAST CORP LTD CORP LTD  158,300                   115,397                 104,831                    

IFB INDUSTRIES LTD IFB INDUSTRIES LTD INR10  3,773                        62,949                   80,523                      

IG GROUP HLDGS IG GROUP HLDGS ORD GBP0.00005  57,353                      495,185                 556,667                    

IHS MARKIT LTD IHS MARKIT LTD COM  23,050                      1,073,937             1,040,708                 

IJT TECHNOLOGY HOLDINGS CO LTD IJT TECHNOLOGY HLD NPV  23,300                      162,629                 204,353                    

ILLINOIS TOOL WKS INC ILL TOOL WKS INC COM  3,563                        190,099                 594,487                    

ILLUMINA INC ILLUMINA INC COM  11,904                      1,807,452             2,600,905                 

IMASEN ELECTRIC INDUSTRIAL CO IMASEN ELEC IND CO NPV  5,600                        58,826                   66,365                      

IMAX CORP IMAX CORP COM  12,940                      241,325                 299,561                    

IMMOBILIARE GRANDE DISTRIBUZIONE IMM GRANDE DISTRIB NPV  1,527,799                1,526,749             1,768,536                 

IMMSI SPA IMMSI SPA NPV  71,305                      40,665                   60,578                      

IMPEXMETAL SA IMPEXMETAL SA PLN0.40  67,497                      69,765                   83,915                      

IMPLENIA AG IMPLENIA AG CHF1.02 (REGD)  11,802                      525,099                 798,103                    

INCYTE CORP  FORMERLY INCYTE PHARMACEUTI INCYTE CORP COM  14,207                      1,280,321             1,345,545                 

INDAH KIAT PULP & PAPER INDAH KIAT P&P TBK SCRIPLESS SHARES  625,100                   140,647                 248,796                    

INDIAN OIL CORP INDIAN OIL CORP INR10  739,076                   2,553,924             4,499,126                 

INDIKA ENERGY TBK INDIKA ENERGY TBK IDR100  2,085,900                120,732                 470,452                    

INDIVIOR PLC INDIVIOR PLC ORD USD0.10  1,002,259                3,226,885             5,534,400                 

INDO TAMBANGRAYA MEGAH TBK INDO TAMBANGRAY IDR500  276,900                   320,685                 422,468                    

INDOFOOD AGRI RESOURCES LTD INDOFOOD AGRI RE NPV  126,600                   46,772                   36,946                      

INDOSAT(PT INDOSAT TBK) INDOSAT TBK LKD SHS(IDR100 'A' & 'B')  119,600                   40,646                   42,313                      

INDUSTRIA MACCHINE AUTOMATICHE(IMA) IMA(IND MACC AUTO) EUR0.52  51,085                      3,167,019             4,159,047                 

INDUSTRIAL & COMMERCIAL BK OF CHINA INDUSTRIAL & COMMERCIAL BANK CHINA 'H'  15,141,000              9,201,174             12,182,837              

INDUSTRIAL-ALLIANCE LIFE INS LIFE CO INDL ALLIANCE INS COM NPV  36,600                      1,295,468             1,747,406                 

INDUSTRIAS BACHOCO S A DE C V ADR INDUSTRIAS BACHOCO SAB DE CV SPONSORED ADR REPSTG UNIT 1SER B & L SH  1,512                        80,060                   86,638                      

INDUSTRIAS BACHOCO SAB DE CV INDS BACHOCO SAB D SERIES 'B' NPV  83,121                      425,171                 397,730                    

INDUSTRIAS ROMI SA INDUSTRIAS ROMI SA COM NPV  36,100                      68,298                   83,799                      

INES CORPORATION INES CORPORATION NPV  46,100                      524,057                 478,392                    

INFICON HOLDING AG INFICON HOLDING AG CHF5 (REGD)  9,033                        3,433,023             5,640,411                 

INFOCOM CORPORATION INFOCOM CORP NPV  29,900                      298,711                 727,792                    

INFORMATION SERVICES INTL-DENTSU INFO SVC INTL DENT NPV  43,700                      367,313                 990,766                    

INFOSYS LTD INFOSYS LIMITED ADR  18,840                      280,560                 305,585                    

ING GROEP N.V. ING GROEP N.V. EUR0.01  914,603                   12,685,291           16,830,763              

INGERSOLL-RAND INGERSOLL-RAND PLC COM STK  23,592                      1,412,911             2,104,170                 

INGREDION INC INGREDION INC COM  6,686                        425,120                 934,703                    

INMOBILIARIA COLONIAL SOCIMI S.A. INM COLONIAL SOCIM EUR2.5  349,187                   3,425,437             3,473,093                 

INNOLUX CORPORATION INNOLUX CORP TWD10  5,544,543                2,241,718             2,310,343                 

INNOTECH CORP (JAPAN) INNOTECH CORP(JPN) NPV  27,300                      157,518                 266,820                    

INOVALIS REAL ESTATE INVT TR INOVALIS REAL UNIT  4,102                        33,720                   32,641                      

INPHI CORP INPHI CORP COM  15,819                      618,204                 578,975                    

INSAS BERHAD INSAS BERHAD MYR1  602,200                   147,517                 139,129                    

INSMED INC INSMED INC COM PAR $.01  6,885                        199,555                 214,674                    

INSULET CORP INSULET CORP COM STK  11,489                      511,067                 792,741                    

INTEL CORP INTEL CORP COM  175,175                   4,451,897             8,086,078                 

INTERACTIVE BROKERS GROUP INC INTERACTIVE BROKERS GROUP INC CL COM  1,451                        41,706                   85,914                      

INTERCEPT PHARMACEUTICALS INC INTERCEPT PHARMACEUTICALS INC COM  1,247                        231,057                 72,850                      

INTERCONTINENTAL EXCHANGE INC INTERCONTINENTAL EXCHANGE INC COM  29,568                      1,690,441             2,086,318                 

INTERFOR CORP INTERFOR CORP COM NPV  74,000                      1,052,212             1,247,360                 

INTERMEDIATE CAPITAL GROUP PLC INTERMED CAP GRP ORD GBP0.2625  322,413                   3,554,009             4,998,213                 

INTERNATIONAL BUSINESS MACHS CORP INTERNATIONAL BUSINESS MACHS CORP COM  18,867                      2,275,752             2,894,575                 

INTERNATIONAL FLAVORS & FRAGRANCES INC INTL FLAVORS & FRAGRANCES INC COM  6,474                        641,604                 987,997                    

INTERNATIONAL GAME TECHNOLOGY INTERNATIONAL GAME TECHNOLOGY COMMON STOCK  2,210                        40,205                   58,587                      

INTERNATIONAL PAPER CO INTL PAPER CO COM  43,429                      2,044,280             2,516,276                 

INTERPUBLIC GROUP COS INC INTERPUBLIC GROUP COMPANIES INC COM  29,194                      535,303                 588,551                    

INTERSHOP HLDG AG INTERSHOP HLDG AG CHF10(REG)  778                           390,485                 388,800                    

INTOPS CO INTOPS CO KRW500  35,736                      378,112                 357,176                    

INTRALOT S.A. - INTEGR LOTTERY SYST INTRALOT SA - INTE EUR0.3  20,019                      26,315                   27,212                      

INTREXON CORP INTREXON CORP COM  3,270                        112,494                 37,670                      

INTRUM JUSTITIA AB INTRUM JUSTITIA AB NPV  51,253                      1,781,992             1,898,630                 

INTUIT INTUIT COM  2,848                        143,743                 449,357                    

INTUITIVE SURGICAL INC INTUITIVE SURGICAL INC COM NEW STK  1,311                        127,439                 478,436                    

INVESCO LTD INVESCO LTD COM STK USD0.20  15,809                      433,822                 577,661                    

INVESTEC INVESTEC ORD GBP0.0002  407,481                   3,396,395             2,949,027                 

INVESTEC LIMITED INVESTEC LIMITED ZAR0.0002  27,257                      194,705                 197,536                    

INVESTEC PROPERTY FUND INVESTEC PROP FUND NPV  30,561                      34,504                   40,732                      

INVITATION HOMES INC INVITATION HOMES INC COM  6,050                        136,588                 142,599                    

INZI CONTROLS CO LTD INZI CONTROLS CO LTD KRW500  5,810                        38,861                   30,826                      

IONIS PHARMACEUTICALS INC IONIS PHARMACEUTICALS INC COM  8,650                        447,931                 435,095                    

IPG PHOTONICS CORP IPG PHOTONICS CORP COM  14,708                      1,125,876             3,149,424                 

IPSOS IPSOS EUR0.25  23,709                      576,627                 874,022                    

IQVIA HLDGS INC IQVIA HLDGS INC COM USD0.01  10,293                      847,734                 1,007,685                 

IRON MTN INC NEW IRON MTN INC NEW COM  20,870                      702,176                 787,425                    

IRPC PUBLIC CO LTD IRPC PUBLIC CO LTD THB1(NVDR)  9,364,700                1,270,369             2,025,810                 

ISHARES TR MFC ISHARES TR RUSSELL MID-CAP ETF  100                           20,019                   20,813                      

ISHIHARA SANGYO KAISHA ISHIHARA SANGYO NPV  72,600                      690,740                 1,373,374                 

ISRAEL DISC BK LTD ISRAEL DISCOUNT BK ILS0.10 SER'A'  623,740                   1,104,795             1,816,431                 

ISTYLE INC ISTYLE INC NPV  271,000                   2,045,258             2,117,000                 

ITALIAONLINE SPA ITALIAONLINE SPA NPV  9,073                        32,699                   33,839                      

ITAU UNIBANCO HLDG SA ADR ITAU UNIBANCO HLDG SA SPONSORED ADR REPSTG 500 PFD PFD ADR  158,950                   1,229,766             2,066,350                 

ITE TECH INC. ITE TECH INC TWD10  61,000                      74,407                   72,872                      

ITEQ CORP ITEQ CORP TWD10  157,000                   166,470                 344,510                    

ITT INC ITT INC COM  1,859                        63,649                   99,215                      

IVS GROUP SA IVS GROUP SA NPV  3,063                        37,128                   48,109                      

IWAI SECURITIES CO. LTD IWAI COSMO HOLDINGS INC NPV  77,200                      858,558                 986,159                    

IWAKI & CO IWAKI & CO NPV  18,000                      72,533                   83,728                      

IWASAKI ELECTRIC CO IWASAKI ELECTRIC NPV  5,600                        119,878                 83,515                      

IWATANI CORPORATION IWATANI CORP  3,300                        103,882                 106,338                    

J.O.E.L JERUSALEM OIL EXPLORATION JOEL-JERUSALEM OIL ILS1  1,023                        55,244                   62,471                      

J2 GLOBAL INC J2 GLOBAL INC COM  8,242                        545,477                 618,397                    

JABIL INC  FORMERLY JABIL CIRCUIT INC TO JABIL INC  17,996                      399,812                 472,395                    

JACOBS ENGR GROUP INC JACOBS ENGR GROUP INC COM  3,901                        183,975                 257,310                    

JACQUET METAL SERVICE JACQUET METAL SERV NPV  10,134                      236,247                 334,645                    

JAFCO CO LTD JAFCO CO LTD NPV  52,700                      2,049,537             3,054,869                 
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JAHWA ELECTRONICS JAHWA ELECTRONICS KRW500  8,505                        132,098                 211,721                    

JALUX INC JALUX INC NPV  1,600                        40,217                   40,962                      

JANOME SEWING MACHINE CO JANOME SEWING MACH NPV  16,000                      118,761                 119,308                    

JAPAN AIRLINES CO LTD JAPAN AIRLINES CO NPV  231,400                   7,801,071             9,054,693                 

JAPAN BEST RESCUE SYSTEM CO LTD JAPAN BEST RESCUE NPV  19,300                      56,600                   122,328                    

JAPAN SECURITIES FINANCE CO JAPAN SECS FINANCE NPV  212,300                   1,087,669             1,204,258                 

JAPAN TOBACCO INC JAPAN TOBACCO INC NPV  306,685                   11,068,658           9,885,248                 

JASTRZEBSKA SPOLKA WEGLOWA SA JASTRZEBSKA SPOLKA WEGLOWA S  67,603                      1,981,465             1,872,954                 

JAZZ PHARMACEUTICALS PLC JAZZ PHARMACEUTICALS PLC COM USD0.0001  3,427                        460,088                 461,446                    

JB FINANCIAL GROUP CO LTD JB FINANCIAL GROUP  20,168                      111,656                 114,352                    

JBCC HOLDINGS INC JBCC HOLDINGS INC NPV  19,300                      146,665                 192,914                    

JBG SMITH PROPERTIES JBG SMITH PROPERTIES COM USD0.01 WI  1,763                        64,031                   61,229                      

JD SPORTS FASHION PLC JD SPORTS FASHION ORD GBP0.0025  566,832                   1,829,126             2,577,921                 

JENOPTIK AG JENOPTIK AG NPV  29,171                      489,427                 964,861                    

JETBLUE AWYS CORP JETBLUE AWYS CORP COM  6,830                        140,350                 152,582                    

JINDAL STAINLESS (HISAR) LTD JINDAL STAINLESS ( INR2  28,815                      41,675                   101,938                    

JM AB JM AB NPV  24,500                      869,840                 559,273                    

JOBAN KOSAN CO LTD JOBAN KOSAN CO LTD NPV  5,600                        93,082                   93,557                      

JOHN BEAN TECHNOLOGIES CORP JOHN BEAN TECHNOLOGIES CORP COM STK  2,830                        162,489                 313,564                    

JOHNSON & JOHNSON JOHNSON & JOHNSON COM USD1  152,398                   15,153,131           21,293,049              

JOHNSON CTLS INTL PLC JOHNSON CTLS INTL PLC COM USD0.01  80,838                      3,309,695             3,080,736                 

JOHNSON ELECTRIC HOLDINGS JOHNSON ELEC HLDGS HKD0.05  16,000                      54,456                   67,031                      

JOHNSON SERVICE GROUP JOHNSON SERVICE GP ORD GBP0.10  26,348                      40,055                   51,325                      

JONES LANG LASALLE INC JONES LANG LASALLE INC COM STK  940                           102,480                 139,994                    

JPMORGAN CHASE & CO JPMORGAN CHASE & CO COM  258,063                   15,558,837           27,597,257              

JUKI CORP JUKI CORP NPV  67,600                      638,030                 1,117,365                 

JUNGHEINRICH JUNGHEINRICH NON-VTG PRF NPV  6,450                        261,964                 304,733                    

JUNIPER NETWORKS INC JUNIPER NETWORKS INC COM  37,416                      903,843                 1,066,356                 

JUNO THERAPEUTICS INC #REORG/JUNO THERAPEUTICS INC COM CASH MERGER 03-08-2018  1,410                        61,128                   64,451                      

JURONG TECHNOLOGIES INDUSTRIAL CORP JURONG TECHNO IND NPV  54,600                      29,258                   1,021                         

JUST ENERGY GROUP INC JUST ENERGY GROUP STK  102,342                   603,146                 441,077                    

JUST GROUP PLC JUST GROUP PLC ORD GBP0.10  16,503                      27,584                   38,041                      

JUVENTUS FOOTBALL CLUB JUVENTUS F.C. NPV  111,038                   63,297                   101,934                    

JVC KENWOOD CORP JVC KENWOOD CORPORATION  327,300                   777,151                 1,124,413                 

K.WAH INTERNATIONAL HLDGS K WAH INTL HKD0.10 COM STK  809,000                   435,316                 441,896                    

K1 VENTURES K1 VENTURES NPV (POST CONSOLIDATION)  10,400                      3,170                     3,553                         

KAGA ELECTRONICS CO KAGA ELECTRONICS NPV  55,900                      715,300                 1,525,899                 

KAINOS GROUP PLC KAINOS GROUP  8,749                        33,216                   40,181                      

KAKIYASU HONTEN KAKIYASU HONTEN NPV  1,900                        44,383                   45,354                      

KALBE FARMA KALBE FARMA IDR10  34,710,400              4,211,146             4,323,610                 

KAMEI CORP KAMEI CORP NPV  12,000                      137,866                 207,830                    

KANADEN CORP KANADEN CORP NPV  6,000                        57,840                   75,686                      

KANEKO SEEDS CO KANEKO SEEDS CO NPV  5,000                        68,801                   75,544                      

KANEMATSU CORP KANEMATSU CORP NPV  131,200                   926,606                 1,814,555                 

KANEMATSU ELECTRONICS KANEMATSU ELECTRON NPV  13,200                      226,349                 396,059                    

KANG YONG ELECTRIC PUBLIC CO KANG YONG ELECTRIC THB10(NVDR)  1,200                        11,659                   17,306                      

KANGNAM JEVISCO CO LTD KANGNAM JEVISCO CO LTD  3,637                        98,778                   127,230                    

KANSAS CITY SOUTHN KS CY SOUTHN  3,413                        275,536                 359,116                    

KANTO TSUKUBA BANK TSUKUBA BANK LTD NPV  81,400                      278,337                 278,921                    

KAPPAHL AB KAPPAHL AB NPV  27,635                      126,673                 152,900                    

KAR AUCTION SVCS INC KAR AUCTION SVCS INC COM STK  9,564                        370,500                 483,078                    

KARDEX AG KARDEX AG CHF4.05 (REGD)  5,246                        114,357                 643,840                    

KASAI KOGYO CO LTD KASAI KOGYO CO LTD NPV  34,300                      186,887                 565,729                    

KATHMANDU HOLDINGS LIMITED KATHMANDU HOLDINGS LIMITED CMSTK  17,423                      23,774                   30,117                      

KAUFMAN & BROAD SA KAUFMAN & BROAD SA EUR0.26  7,833                        368,404                 372,755                    

KAWAI MUSICAL INSTRUMENT MANUF.CO KAWAI MUSICAL INST NPV  2,700                        54,517                   61,718                      

KBC ANCORA KBC ANCORA NPV  5,219                        315,994                 328,954                    

KDDI CORPORATION KDDI CORP NPV  381,000                   6,988,483             9,485,260                 

KEIHANSHIN BUILDING CO LTD KEIHANSHIN BUILD NPV  69,500                      411,898                 547,239                    

KELLOGG CO KELLOGG CO COM USD0.25  19,186                      1,251,772             1,304,264                 

KENDRION KENDRION EUR2  6,330                        286,254                 305,259                    

KENT(GEORGE)(MALAYSIA)BERHAD GEORGE KENT (M) MYR0.50  990,300                   360,960                 858,896                    

KEYCORP NEW KEYCORP NEW COM  105,003                   1,463,979             2,117,911                 

KEYENCE CORP KEYENCE CORP NPV  5,400                        905,274                 3,025,726                 

KEYSIGHT TECHNOLOGIES INC KEYSIGHT TECHNOLOGIES INC COM  3,833                        112,622                 159,453                    

KGI SECURITIES(THAILAND)PUBLIC CO KGI SECURITIES THA THB1(ALIEN MKT)  829,000                   112,702                 112,941                    

KILER GYO KILER GYO TRY1 (B SHARES)  110,811                   132,784                 106,965                    

KILLAM APT REAL ESTATE INVT TR KILLAM APT REAL ES TRUST UNIT  60,951                      564,928                 691,746                    

KILROY RLTY CORP KILROY RLTY CORP COM  8,338                        541,243                 622,432                    

KIMBERLY CLARK CORP KIMBERLY-CLARK CORP COM  4,820                        379,908                 581,581                    

KIMBERLY-CLARK DE MEXICO SAB DE CV KIMBERLY CLARK DE MEXICO S.A.B DE C.V  1,290,700                2,696,062             2,285,797                 

KIMCO RLTY CORP KIMCO RLTY CORP COM  39,001                      942,496                 707,868                    

KIMLUN CORP BHD KIMLUN CORP BHD MYR0.5  59,100                      27,051                   32,420                      

KIMOTO CO LTD KIMOTO CO LTD NPV  10,200                      24,766                   30,152                      

KIN YAT HLDGS KIN YAT HLDGS HKD0.10  222,000                   63,457                   82,640                      

KINDER MORGAN INC DEL KINDER MORGAN INC DEL COM  47,240                      1,327,841             853,627                    

KINDRED GROUP PLC KINDRED GROUP PLC SDR EACH REP 1 GBP0.000625  579,281                   4,040,512             8,306,270                 

KINGBOARD CHEMICAL HLDG KINGBOARD CHEMICAL HKD0.10  715,000                   1,921,211             3,864,346                 

KINGBOARD LAMINATES HOLDINGS LTD KINGBOARD LAMINATE HKD0.10  218,500                   299,958                 340,441                    

KIRBY CORP KIRBY CORP COM  1,107                        62,909                   73,948                      

KIRINDO HOLDINGS CO LTD KIRINDO HOLDINGS CO LTD NPV  2,300                        25,203                   41,406                      

KISCO CORP KISCO CORP COMSTK  946                           31,678                   33,358                      

KITAGAWA IRON WORKS CO KITAGAWA IRON WKS NPV  13,800                      302,517                 377,310                    

KITA-NIPPON BANK KITA-NIPPON BANK NPV  7,000                        199,422                 191,389                    

KLA-TENCOR CORP KLA-TENCOR CORP  16,401                      1,179,332             1,723,253                 

KLOECKNER & CO SE KLOECKNER & & CO SE  104,841                   1,099,939             1,295,440                 

KNT-CT HOLDINGS LIMITED KNT-CT HLDGS LTD NPV  20,500                      339,751                 329,747                    

KOATSU GAS KOGYO CO KOATSU GAS KOGYO NPV  3,500                        26,034                   29,609                      

KOC HOLDING KOC HLDG TRY1 (B SHARES)  980,284                   4,380,855             4,777,837                 

KOENIG & BAUER AG KOENIG +BAUER AG  15,432                      571,896                 1,164,287                 

KOH YOUNG TECHNOLOGY INC KOH YOUNG TECHNOLO KRW500  50,336                      1,826,808             3,879,053                 

KOHLS CORP KOHLS CORP COM  22,756                      1,156,588             1,234,058                 

KOMATSU KOMATSU NPV  139,900                   3,018,261             5,064,467                 

KONAKA CO LTD KONAKA CO LTD NPV  48,500                      384,703                 273,822                    

KONDOTEC INC KONDOTEC INC NPV  11,200                      88,113                   108,272                    

KONE OYJ KONE CORPORATION NPV ORD 'B'  32,800                      1,459,340             1,763,716                 
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KONGSBERG AUTOMOTIVE ASA KONGSBERG AUTOMOT NOK0.50  185,867                   216,545                 267,006                    

KOREA FLANGE IND CO KOREA FLANGE CO KRW5000  1,501                        30,862                   13,881                      

KOREA INVESTMENT HOLDINGS CO LTD KOREA INVESTMENT HOLDINGS KRW5000  64,341                      3,328,801             4,146,961                 

KOSHIDAKA HOLDINGS CO LTD KOSHIDAKA HLDG CO NPV  7,400                        168,750                 346,844                    

KOSMOS ENERGY LTD KOSMOS ENERGY LTD  4,730                        41,703                   32,401                      

KPX CHEMICAL CO LTD KPX CHEMICAL KRW5000  472                           27,477                   30,819                      

KPX HOLDINGS CO LTD KPX HOLDINGS CORP KRW5000  424                           32,214                   25,942                      

KRAFT HEINZ CO KRAFT HEINZ CO COM  14,721                      923,707                 1,144,705                 

KROGER CO KROGER CO COM  43,046                      951,561                 1,181,613                 

KRONES AG KRONES AG ORD NPV  4,065                        505,300                 558,903                    

KRUNG THAI BANK PUBLIC CO LTD KRUNG THAI BNK LTD THB5.15(NVDR)  2,063,900                1,053,592             1,215,921                 

KSB SE & CO. KGAA KSB SE &CO KGAA  287                           139,616                 175,072                    

KSL HLDGS BERHAD KSL HLDGS BERHAD MYR0.50  606,900                   301,983                 160,460                    

KT CORP ADR KT CORP SPONSORED ADR  113,176                   1,859,530             1,766,677                 

KT CORPORATION KT CORPORATION KRW5000  6,632                        157,532                 187,397                    

KTCS CORPORATION KTCS CORPORATION KRW500  84,682                      209,676                 179,560                    

KUBOTA CORP KUBOTA CORP NPV  190,800                   2,951,582             3,742,322                 

KUMBA IRON ORE LTD KUMBA IRON ORE LTD ZAR0.01  25,604                      298,558                 784,107                    

KUMPULAN FIMA BERHAD KUMPULAN FIMA MYR1  31,225                      18,341                   12,113                      

KURABO INDUSTRIES KURABO INDUSTRIES NPV  247,000                   466,536                 802,503                    

KURIMOTO LTD KURIMOTO LTD NPV  23,300                      474,840                 471,171                    

KVAERNER ASA KVAERNER ASA NOK0.34  278,634                   273,033                 538,236                    

KYERYONG CONSTRUCTION INDUSTRIAL CO KYERYONG CONST IND KRW5000  4,445                        61,952                   71,831                      

KYODO PRINTING CO KYODO PRINTING CO NPV  5,300                        193,635                 170,550                    

KYOWA LEATHER CLOTH CO KYOWA LEATHER NPV  4,600                        37,502                   40,712                      

L BRANDS INC L BRANDS INC COM  9,789                        510,038                 589,494                    

L3 TECHNOLOGIES INC L3 TECHNOLOGIES INC COM  5,614                        761,321                 1,110,730                 

LABORATORY CORP AMER HLDGS LAB CORP AMER HLDGS COM NEW  14,274                      1,688,514             2,276,846                 

LABRADOR IRON ORE RTY CORP LABRADOR IRON ORE COM  29,300                      529,337                 636,067                    

LAI SUN DEVELOPMENT CO LAI SUN DEVELOPMENT CO NPV POST CON  258,500                   279,182                 439,800                    

LALIN PROPERTY PUB LALIN PROPERTY PUB THB1(NVDR)  458,239                   57,369                   69,741                      

LAM RESH CORP LAM RESH CORP COM  20,216                      1,917,508             3,721,159                 

LAMAR ADVERTISING CO NEW LAMAR ADVERTISING CO NEW CL A CL A  5,392                        340,553                 400,302                    

LAMB WESTON HLDGS INC LAMB WESTON HLDGS INC COM USD5  4,726                        129,599                 266,783                    

LANDSTAR SYS INC LANDSTAR SYS INC COM  2,954                        207,601                 307,511                    

LANNA RESOURCES LANNA RESOURCES THB1(ALIEN MKT)  121,100                   66,512                   66,886                      

LAR ESPANA REAL ESTATE SOCIMI SA LAR ESPANA REAL ESTATE SOCIMI SA EUR2  32,092                      270,597                 342,586                    

LARCHMONT RESOURCES, L.L.C. LARCHMONT RESOURCES, L.L.C. COMMON EQUITY  83                              145,203                 -                             

LARCHMONT RESOURCES, L.L.C. LARCHMONT RESOURCES, L.L.C. DEEMED CAPITAL CONTRIBUTION  10,380                      10,380                   -                             

LAREDO PETROLEUM INC LAREDO PETROLEUM INC  11,260                      130,595                 119,469                    

LATECOERE LATECOERE EUR2  9,395                        60,699                   64,417                      

LAUREATE ED INC LAUREATE ED INC CL A CL A  22,488                      295,748                 304,937                    

LAURENTIAN BK CDA QUE LAURENTIAN BNK CDA COM NPV  7,100                        331,636                 320,334                    

LAY HONG BERHAD LAY HONG MYR0.2  77,700                      19,354                   19,199                      

LAZARD LTD MLP LAZARD LTD CL A  7,767                        347,483                 407,768                    

LCY TECHNOLOGY CORP LCY TECHNOLOGY COR TWD10  15,000                      16,005                   16,886                      

LE SAUNDA HOLDINGS LE SAUNDA HOLDINGS HKD0.10  66,000                      29,215                   11,398                      

LEAR CORP LEAR CORP COM NEW COM NEW  12,780                      1,272,348             2,257,715                 

LECTRA LECTRA EUR1.00  1,929                        57,949                   58,256                      

LEGG MASON INC LEGG MASON INC COM  12,659                      516,834                 531,425                    

LEGGETT & PLATT INC LEGGETT & PLATT INC COM  9,480                        372,697                 452,480                    

LEIDOS HLDGS INC LEIDOS HLDGS INC COM  16,554                      805,250                 1,068,892                 

LEM HOLDING SA LEM HOLDING SA CHF0.50(REGD)  30                              47,607                   50,857                      

LENNAR CORP LENNAR CORP CL A CL A  6,422                        218,024                 406,127                    

LENNAR CORP LENNAR CORP CL B  285                           11,081                   14,729                      

LENNOX INTL INC LENNOX INTL INC COM  2,578                        296,680                 536,894                    

LEOPALACE 21 CORP LEOPALACE 21 CORP NPV  600,400                   3,515,927             4,668,889                 

LES NOUV CONSTRUCT LES NOUV CONSTRUCT EUR1  71                              3,222                     4,314                         

LEUCADIA NATL CORP LEUCADIA NATL CORP COM  14,090                      344,517                 373,244                    

LEWIS GROUP LTD LEWIS GROUP LTD ZAR0.01  22,614                      51,494                   48,297                      

LEXINGTON RESOURCES INC LEXINGTON RLTY TR COM  65,200                      511,886                 629,180                    

LF CORP LF CORP  8,531                        222,092                 249,423                    

LG CORP LG CORP KRW5000  13,499                      946,180                 1,147,456                 

LG DISPLAY CO LTD LG DISPLAY CO LTD KRW5000  123,064                   2,862,112             3,437,124                 

LG DISPLAY CO LTD  FORMERLY LG PHILIPS L LG DISPLAY  98,700                      1,192,886             1,358,112                 

LG ELECTRONICS INC LG ELECTRONICS INC KRW5000  80,066                      4,108,403             7,927,697                 

LG HOUSEHOLD&HEALTHCARE LG HSEHLD & HLTCRE COMMON STOCK  1,750                        1,362,883             1,943,627                 

LG TELECOM LTD LG UPLUS CORP KRW5000  74,962                      745,243                 980,307                    

LHC GROUP INC LHC GROUP INC COM  5,500                        263,077                 336,875                    

LIAN BENG GROUP LIAN BENG GROUP NPV  289,400                   77,927                   160,248                    

LIBERTY BROADBAND CORP LIBERTY BROADBAND CORP COM SER A COM SERA  555                           17,903                   47,203                      

LIBERTY BROADBAND CORP LIBERTY BROADBAND CORP COM SER C COM SERC  2,197                        101,509                 187,097                    

LIBERTY EXPEDIA HLDGS INC LIBERTY EXPEDIA HLDGS INC SER A COM SER A COM  1,558                        68,844                   69,066                      

LIBERTY GLOBAL PLC LIBERTY GLOBAL PLC -SERIES C COM  177,450                   5,224,937             6,004,908                 

LIBERTY GLOBAL PLC LIBERTY GLOBAL PLC USD0.01 A  89,379                      2,756,096             3,203,343                 

LIBERTY HLDGS LIBERTY HLDGS ZAR0.0833  38,507                      355,760                 387,030                    

LIBERTY INTERACTIVE CORP #REORG/LIBERTY INTERACTIVE MANDATORY EXCHANGE GCI LIBERTY 2M1VAL2 03-12-2018  1,661                        66,235                   90,093                      

LIBERTY INTERACTIVE CORP #REORG/LIBERTY NAME CHANGE QURATE 2P1NAQ2 04-10-2018  19,066                      425,407                 465,592                    

LIBERTY MEDIA CORP DEL LIBERTY MEDIA CORP DEL COM SER A FORMULAONE COM SER A MEDIA GROUP  500                           16,681                   16,360                      

LIBERTY MEDIA CORP DEL LIBERTY MEDIA CORP DEL COM SER A SIRIUSXM GROUP COM SER A SIRIUSXM GROUP  1,830                        56,730                   72,578                      

LIBERTY MEDIA CORP DEL LIBERTY MEDIA CORP DEL COM SER C SIRIUSXM GROUP COM SER C SIRIUSXM GROUP  3,660                        113,661                 145,156                    

LIBERTY MEDIA CORPORATION LIBERTY MEDIA CORPORATION COM USD0.01 SER C FORMULA  3,860                        140,932                 131,858                    

LIBERTY PPTY TR LIBERTY PPTY TR SH BEN INT  2,992                        110,337                 128,686                    

LIFE STORAGE INC LIFE STORAGE INC COM  980                           97,680                   87,289                      

LIFEPOINT HEALTH INC LIFEPOINT HEALTH INC COM ISIN US53219L1098  1,083                        59,713                   53,933                      

LIGAND PHARMACEUTICALS INC LIGAND PHARMACEUTICALS INCORPORATED CL BCOMMON STOCK  4,442                        442,711                 608,243                    

LII HEN INDUSTRIES BHD LII HEN INDUSTRIES MYR0.5  82,800                      62,754                   73,655                      

LILLY ELI & CO ELI LILLY & CO COM  20,510                      1,222,298             1,732,275                 

LINAMAR CORP LINAMAR CORP COMMON STOCK  17,300                      911,808                 1,010,841                 

LINCOLN ELEC HLDGS INC LINCOLN ELEC HLDGS INC COM  4,152                        292,791                 380,240                    

LINCOLN NATL CORP IND LINCOLN NATL CORP COM  24,915                      1,203,020             1,915,216                 

LINDE AG LINDE AG NPV (ASD 24/11/2017)  132,967                   22,405,362           31,079,139              

LINK NET TBK LINK NET TBK IDR100  6,100,700                2,215,283             2,473,105                 

LIONS GATE ENTMT CORP LIONS GATE ENTMT CORP CL B NON VTG NON VOTING SHS CL B  5,333                        139,127                 169,269                    

LIONS GATE ENTMT CORP LIONS GATE ENTMT CORP VOTING SHARES CL A  2,693                        74,003                   91,050                      

LIPPO CHINA RESOURCES LIPPO CHINA RES NPV  2,270,000                66,127                   71,434                      
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LITHIA MTRS INC LITHIA MTRS INC CL A CL A  4,250                        366,165                 482,758                    

LITTELFUSE INC LITTELFUSE INC COM  1,900                        310,096                 375,858                    

LIU CHONG HING INVESTMENT LIU CHONG HING INV NPV  46,000                      77,645                   79,439                      

LIVANOVA PLC LIVANOVA PLC ORD GBP1.00 (DI)  25,947                      1,310,810             2,073,684                 

LIVE NATION ENTMT INC LIVE NATION ENTERTAINMENT INC  23,736                      672,034                 1,010,442                 

LIVECHAT SOFTWARE SA LIVECHAT SOFTWARE PLN0.02  3,109                        46,658                   35,700                      

LIVEPERSON INC LIVEPERSON INC COM STK ISIN# US5381461012  4,295                        49,290                   49,393                      

LKQ CORP LKQ CORP COM LKQ CORP  11,963                      288,526                 486,535                    

LLOYDS BANKING GROUP LLOYDS BANKING GP ORD GBP0.1  5,279,394                4,987,002             4,860,642                 

LNA SANTE SA LNA SANTE SA EUR2  3,599                        241,839                 254,547                    

LOCKHEED MARTIN CORP LOCKHEED MARTIN CORP COM  3,224                        430,301                 1,035,065                 

LOEWS CORP LOEWS CORP COM  35,476                      1,467,318             1,774,864                 

LOGMEIN INC LOGMEIN INC COM  2,658                        293,181                 304,341                    

LOGO YAZILIM LOGO YAZILIM TRY1  144,023                   2,162,217             2,231,604                 

LONDON STOCK EXCHANGE GROUP LONDON STOCK EXCHANGE GROUP ORD GBP0.06918604  62,685                      3,107,950             3,216,356                 

LONZA GROUP AG LONZA GROUP AG CHF1 (REGD)  16,145                      1,764,679             4,362,215                 

LOOMIS AB LOOMIS AB SER'B'NPV  3,051                        106,348                 128,412                    

LOPEZ HOLDINGS CORPORATION LOPEZ HOLDING CORP PHP1  1,084,000                182,528                 121,603                    

LORAL SPACE & COMMUNICATIONS INC LORAL SPACE & COMMUNICATIONS INC COM  5                                197                         220                            

L'OREAL L'OREAL EUR0.20  7,900                        1,032,466             1,754,495                 

LOTTE CHEMICAL CORPORATION LOTTE CHEMICAL COR KRW5000  2,667                        744,517                 916,777                    

LOTTE FINE CHEMICAL CO LTD LOTTE FINE CHEMICA KRW5000  3,723                        147,797                 225,700                    

LOTTE HIMART CO LOTTE HIMART CO LTD  1,853                        91,321                   119,258                    

LOVISA HLDGS LTD LOVISA HLDGS LTD NPV  9,838                        25,483                   52,863                      

LOWES COS INC LOWES COS INC COM  90,151                      6,108,893             8,378,634                 

LOXO ONCOLOGY INC LOXO ONCOLOGY INC COM  4,751                        354,833                 399,939                    

LPL FINL HLDGS INC LPL FINL HLDGS INC COM  6,230                        250,611                 355,982                    

LPP SA LPP SA PLN2.00  40                              95,539                   102,567                    

LS CORP LS CORP KRW5000  3,122                        176,144                 211,429                    

LSC COMMUNICATIONS INC LSC COMMUNICATIONS INC COM  3,300                        313,062                 49,995                      

LUBELSKI WEGIEL BOGDANKA SA LUBEL.WEG.BOGDANKA PLN5.00  7,114                        138,809                 137,170                    

LULULEMON ATHLETICA INC LULULEMON ATHLETICA INC COM  6,810                        451,051                 535,198                    

LUMENTUM HLDGS INC LUMENTUM HLDGS INC COM  3,410                        195,111                 166,749                    

LUNG KEE(BERMUDA)HLDGS LUNG KEE(BERMUDA) HKD0.10  56,000                      26,885                   26,290                      

LUXFER HOLDINGS PLC LUXFER HOLDINGS PLC  11,201                      146,556                 176,976                    

LUXOTTICA GROUP LUXOTTICA GROUP EUR0.06  37,100                      1,981,282             2,278,716                 

LXB RETAIL PROPERTIES PLC LXB RETAIL PROPS COMMON STOCK W/I  56,275                      47,212                   17,319                      

LYCOS INTERNET LIMITED YBRANT DIGITAL LIMITED NEW  169,653                   69,407                   15,018                      

LYONDELLBASELL INDUSTRIES N V LYONDELLBASELL IND N V COM USD0.01 CL 'A'  6,147                        410,778                 678,137                    

M & T BK CORP M & T BK CORP COM  4,696                        494,097                 802,969                    

M.C.S.STEEL M.C.S.STEEL THB1(NVDR)  56,200                      20,112                   20,004                      

M3 INC M3 INC NPV  69,339                      1,128,034             2,440,560                 

MACA LIMITED MACA LIMITED NPV  64,734                      79,703                   85,314                      

MACERICH CO MACERICH CO REIT  4,259                        300,447                 279,731                    

MACOM TECHNOLOGY SOLUTIONS HLDGS INC MACOM TECHNOLOGY SOLUTIONS HOLDINGS INC COM STK  13,364                      586,772                 434,865                    

MACQUARIE INFRASTRUCTURE CORP MACQUARIE INFRASTRUCTURE CORP  1,650                        133,044                 105,930                    

MACYS INC MACYS INC COM STK  9,788                        282,347                 246,560                    

MADDEN STEVEN LTD MADDEN STEVEN LTD COM  9,770                        366,425                 456,259                    

MADISON SQUARE GARDEN CO NEW MADISON SQUARE GARDEN CO NEW CL A CL A  465                           50,082                   98,045                      

MAEZAWA KASEI INDUSTRIES CO MAEZAWA KASEI IND NPV  17,300                      188,718                 191,045                    

MAEZAWA KYUSO INDUSTRIES CO MAEZAWA KYUSO INDS NPV  6,100                        100,500                 109,004                    

MAGAZINE LUIZA SA MAGAZINE LUIZA SA COM NPV  132,800                   333,559                 3,211,605                 

MAGNESITA REFRATARIOS SA MAGNESITA REFRA SA COM NPV  13,700                      101,393                 208,158                    

MAGNIT PJSC  FORMERLY MAGNIT OJSC TO 09/ MAGNIT PJSC GDR REGS  42,802                      1,545,233             1,170,635                 

MAGNITOGORSK IRON & STL WORKS PJSC MAGNITOGORSK IRON& GDR EACH REPR 13 ORD 'REGS'  23,122                      67,204                   225,208                    

MAHARASHTRA SEAMLESS MAHARASHTRA SEAML INR5  6,232                        41,564                   49,986                      

MAIRE TECNIMONT SPA MAIRE TECNIMONT SP NPV  24,315                      135,669                 126,075                    

MAITHAN ALLOYS LTD MAITHAN ALLOYS LTD INR10  3,270                        41,105                   40,978                      

MAKITA CORP MAKITA CORP NPV  42,200                      1,139,509             1,773,786                 

MALAYAN BANKING BERHAD MALAYAN BKG BERHAD MYR1  671,400                   1,378,189             1,625,827                 

MALAYSIAN PACIFIC INDUSTRIES BERHAD MALAYSIAN PACIFIC MYR0.50  89,600                      212,469                 279,405                    

MALLINCKRODT PLC MALLINCKRODT PLC COMMON STOCK  2,034                        164,573                 45,887                      

MANDOM CORP MANDOM CORP NPV  81,000                      2,361,019             2,656,858                 

MANHATTAN ASSOCS INC MANHATTAN ASSOCS INC COM  4,830                        281,184                 239,278                    

MANITOU MANITOU EUR1  3,479                        111,482                 127,416                    

MANNAI CORPORATION (Q.S.C.) MANNAI CORPORATION (Q.S.C.) SHS  6,178                        193,201                 96,164                      

MANPOWER GROUP MANPOWERGROUP INC  17,813                      1,535,248             2,246,397                 

MANULIFE FINL CORP MANULIFE FINL CORP COM NPV  265,100                   4,634,451             5,547,645                 

MAPLE LEAF FOODS INC NEW MAPLE LEAF FOODS COM NPV  102,750                   2,143,659             2,937,472                 

MAPLETREE COMMERCIAL TRUST TREA CO MAPLETREE COMMERCIAL TRUST  2,851,165                2,922,647             3,456,216                 

MARATHON OIL CORP MARATHON OIL CORP COM  27,410                      542,024                 464,051                    

MARATHON PETE CORP MARATHON PETE CORP COM  60,474                      2,388,200             3,990,075                 

MARKEL CORP MARKEL CORP HOLDING CO COM  285                           175,973                 324,652                    

MARKETAXESS HLDGS INC MARKETAXESS HLDGS INC COM STK  2,569                        388,716                 518,296                    

MARRIOTT INTL INC NEW MARRIOTT INTL INC NEW COM STK CL A  15,051                      1,166,607             2,042,872                 

MARRIOTT VACATIONS WORLDWIDE CORP MARRIOTT VACATIONS WORLDWIDE CORP COM  2,839                        317,626                 383,861                    

MARSH & MCLENNAN COS INC MARSH & MCLENNAN CO'S INC COM  19,666                      1,052,213             1,600,616                 

MARSHALLS MARSHALLS ORD GBP0.25  36,105                      189,035                 222,178                    

MARTIN MARIETTA MATLS INC MARTIN MARIETTA MATLS INC COM  4,846                        862,439                 1,071,160                 

MARTINREA INTL INC MARTINREA INTL INC COM NPV  209,100                   1,351,524             2,676,854                 

MARUDAI FOOD CO MARUDAI FOOD CO NPV  109,000                   377,878                 489,605                    

MARUKA MACHINERY CO MARUKA MACHINERY NPV  8,300                        119,363                 156,569                    

MARUZEN CO LTD MARUZEN CO JPY50  2,000                        29,597                   43,018                      

MARUZEN SHOWA UNYU CO MARUZEN SHOWA UNYU NPV  24,000                      72,875                   107,803                    

MARVELL TECH GROUP MARVELL TECH GROUP COM USD0.002  45,267                      703,677                 971,882                    

MASCO CORP MASCO CORP COM  66,615                      1,843,936             2,927,063                 

MASISA S.A. MASISA S.A. COM NPV  353,581                   26,502                   26,804                      

MASTEC INC MASTEC INC COM  10,645                      409,647                 521,073                    

MASTERCARD INC MASTERCARD INC CL A  63,062                      5,304,465             9,545,064                 

MATCH GROUP INC MATCH GROUP INC COM  2,520                        40,908                   78,901                      

MATERIALISE NV ADR MATERIALISE NV SPONSORED ADS REPSTG SHS  4,378                        42,649                   55,644                      

MATSUI CONSTRUCTION CO MATSUI CONSTRUCT NPV  16,300                      173,270                 141,513                    

MATTEL INC MATTEL INC COM  14,249                      376,074                 219,150                    

MAXIM INTEGRATED PRODS INC MAXIM INTEGRATED PRODS INC COM  19,738                      690,445                 1,031,903                 

MAXIMUS INC MAXIMUS INC COM  5,760                        327,709                 412,301                    

MAXLINEAR INC MAXLINEAR INC COMMON STOCK  23,077                      514,448                 609,694                    
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MCBRIDE MCBRIDE ORD GBP0.10  26,537                      66,181                   82,745                      

MCCORMICK & CO INC MC CORMICK & CO INC COM NON-VTG  9,862                        755,322                 1,005,036                 

MCDONALDS CORP MC DONALDS CORP COM  20,329                      1,951,415             3,499,027                 

MCINERNEY HLDGS MCINERNEY HLDGS ORD EUR0.025  24,979                      76,275                   1,188                         

MCKESSON CORP MCKESSON CORP  8,518                        1,112,323             1,328,382                 

MDU RES GROUP INC MDU RES GROUP INC COM  4,016                        107,901                 107,950                    

MEDIATEK INC MEDIATEK INC TWD10  268,000                   2,183,625             2,647,714                 

MEDICAL PPTYS TR INC MEDICAL PPTYS TR INC COM REIT  7,400                        97,986                   101,972                    

MEDIUS HLDG CO LTD MEDIUS HLDG CO LTD NPV  6,100                        128,771                 134,346                    

MEDIVIR AB MEDIVIR SER'B'NPV  1,086                        9,564                     6,407                         

MEDNAX INC MEDNAX INC COM  1,894                        89,961                   101,215                    

MEDTRONIC HLDG LTD MEDTRONIC PLC COMMON STOCK STOCK  61,604                      4,207,488             4,974,523                 

MEGAFORCE COMPANY LIMITED MEGAFORCE COMPANY LIMITED  108,000                   96,534                   87,101                      

MEIJI ELECTRIC INDUSTRIES CO LTD MEIJI ELECTRIC IND NPV  2,000                        31,489                   32,259                      

MEIWA ESTATE CO MEIWA ESTATE CO NPV  32,100                      237,973                 245,915                    

MELCO RESORTS & ENTMT PHILI CORP MELCO RESORTS & COM  495,700                   62,639                   73,779                      

MELEXIS MELEXIS NPV  43,750                      2,835,407             4,432,378                 

MELIA HOTELS INTERNATIONAL SA MELIA HOTELS INTL EUR0.2  29,411                      442,203                 406,142                    

MENDELSON INFRASTRUCTURES & INDS MENDELSON INFRASTR ILS0.01  1,833                        4,727                     6,051                         

MERAFE RESSOURCES LIMITED MERAFE RESOURCES ZAR0.01  396,058                   45,670                   47,668                      

MERCK & CO INC NEW MERCK & CO INC NEW COM  80,624                      3,510,912             4,536,712                 

MERCURY GEN CORP NEW MERCURY GEN CORP NEW COM  546                           28,522                   29,178                      

MERCURY SYS INC  FORMERLY MERCURY COMPUT MERCURY SYSTEMS INC  7,858                        222,089                 403,508                    

MERITZ FIRE & MARINE INSURANCE CO MERITZ FIRE & MARINE INSURANCE LTD KRW500  5,642                        122,048                 123,849                    

MERSEN MERSEN EUR2  11,760                      299,883                 527,293                    

META FINL GROUP INC META FINL GROUP INC COM  7,437                        553,262                 689,038                    

METAIR INVESTMENTS METAIR INVESTMENTS ZAR0.00  18,437                      27,888                   32,019                      

METLIFE INC METLIFE INC COM STK USD0.01  34,774                      1,417,542             1,758,173                 

METTLER-TOLEDO INTL INC METTLER-TOLEDO INTL INC COM  2,080                        702,072                 1,288,602                 

MFA FINL INC  FORMERLY MFA MTG INVTS INC MFA FINL INC  8,060                        61,870                   63,835                      

MFEC PUBLIC CO LTD MFEC PUBLIC CO LTD THB1(ALIEN MKT)  307,000                   85,657                   45,782                      

MFEC PUBLIC CO LTD MFEC PUBLIC CO LTD THB1(NVDR)  126,900                   32,067                   18,924                      

MGI COUTIER MGI COUTIER EUR0.8  2,710                        86,793                   109,698                    

MGIC INVT CORP WIS MGIC INVT CORP WIS COM  43,700                      451,998                 616,607                    

MGM RESORTS INTL  FORMERLY MGM GRAND INC MGM RESORTS INTERNATIONAL COM  18,286                      471,240                 610,570                    

MGP INGREDIENTS INC NEW MGP INGREDIENTS INC NEW COM  6,410                        298,447                 492,801                    

MI CHANG OIL INDUSTRIES MI CHANG OIL INDS KRW5000  439                           33,674                   35,184                      

MICHAEL KORS HOLDINGS LTD MICHAEL KORS HOLDINGS LTD COM NPV  5,375                        353,153                 338,356                    

MICHAELS COS INC MICHAELS COS INC COM  6,717                        151,930                 162,484                    

MICHINOKU BANK MICHINOKU BANK NPV  11,900                      190,321                 189,513                    

MICRO FOCUS INTERNATIONAL PLC MICRO FOCUS INTL ORD GBP0.10  67,470                      2,162,688             2,302,743                 

MICROCHIP TECHNOLOGY INC MICROCHIP TECHNOLOGY INC COM  18,693                      1,010,985             1,642,741                 

MICRON TECHNOLOGY INC MICRON TECH INC COM  16,810                      287,673                 691,227                    

MICROPORT SCIENTIFIC CORPORATION MICROPORT COMSTK  67,000                      46,609                   64,709                      

MICROSEMI CORP MICROSEMI CORP COM  21,176                      895,929                 1,093,740                 

MICROSOFT CORP MICROSOFT CORP COM  222,563                   9,042,613             19,038,039              

MID-AMER APT CMNTYS INC MID-AMER APT CMNTYS INC COM  3,660                        289,154                 368,050                    

MIDDLEBY CORP MIDDLEBY CORP COM  3,877                        435,420                 523,201                    

MIE BANK MIE BANK NPV  17,400                      393,387                 391,249                    

MILBON CO LTD MILBON CO LTD NPV  87,780                      1,740,040             2,953,273                 

MILLENNIUM & COPTHORNE HOTELS MILLENNIUM&COPTHNE GBP0.30  27,221                      161,982                 215,416                    

MIMECAST LIMITED MIMECAST LIMITED MIMECAST LTD  6,186                        171,726                 177,353                    

MINERALS TECHNOLOGIES INC MINERALS TECHNOLOGIES INC COM  329                           24,898                   22,652                      

MING FAI INTTERNATIONAL HOLDING LTD MING FAI INTL HLDG HKD0.01  170,000                   28,085                   26,966                      

MINMETALS LAND LIMITED MINMETALS LAND HKD 0.1  234,000                   29,601                   39,213                      

MISC BERHAD MISC BHD MYR1  56,000                      98,741                   102,674                    

MITO SECURITIES CO MITO SECURITIES CO NPV  193,900                   845,314                 709,159                    

MITSUBISHI PAPER MILLS MITSUBISHI PAPER NPV  38,300                      265,451                 247,854                    

MITSUBISHI UFJ FINANCIAL GROUP INC MITSUBISHI UFJ FIN NPV  589,900                   4,075,636             4,327,504                 

MITSUI HOME CO MITSUI HOME CO NPV  35,000                      193,202                 242,344                    

MIURA CO LTD MIURA CO LTD NPV  91,500                      1,946,519             2,461,119                 

MIX TELEMATICS LTD ADR MIX TELEMATICS LTD SPONSORED ADR  13,650                      112,859                 174,174                    

MIXI. INC MIXI. INC NPV  5,700                        194,682                 256,032                    

MLP SE MLP SE NPV  63,894                      372,690                 431,802                    

MMC CORPORATION BERHAD MMC CORPORATION MYR0.10  600                           349                         304                            

MMC NORILSK NICKEL PJSC MMC NORILSK NICKEL ADR EACH REPR 1/10 SHARE (S  261,060                   4,148,202             4,892,264                 

MMI HOLDINGS LIMITED MMI HOLDINGS LIMIT ZAR0.000001  354,717                   619,450                 601,701                    

MNRB HOLDINGS BERHAD MNRB HOLDINGS BHD MYR1  31,500                      20,586                   17,902                      

MOBIMO HLDG AG MOBIMO HLDG AG CHF38(REGD)  1,106                        207,822                 296,787                    

MODETOUR NETWORK INC MODETOUR NETWORK I KRW500  145,187                   2,780,566             4,136,382                 

MOELIS & CO MOELIS & CO CL A CL A  8,089                        285,096                 392,317                    

MOHAWK INDS INC MOHAWK INDS INC COM  2,209                        310,027                 609,463                    

MOLSON COORS BREWING COMPANY MOLSON COORS BREWING COM CL B  5,675                        372,167                 465,747                    

MOMENTUM GROUP AB MOMENTUM GROUP AB SER'B'NPV  4,322                        24,193                   61,498                      

MOMO INC ADR MOMO INC ADR  59,740                      1,920,676             1,462,435                 

MONDELEZ INTL INC MONDELEZ INTL INC COM  95,331                      3,525,513             4,080,167                 

MONDI LTD MONDI LTD NPV  286,146                   7,461,984             7,379,470                 

MONEYSUPERMARKET.COM GROUP PLC MONEYSUPERMARKET.C ORD GBP0.0002  27,009                      119,408                 130,143                    

MONOLITHIC PWR SYS INC MONOLITHIC PWR SYS INC COM  5,109                        404,253                 574,047                    

MONOTARO CO.LTD MONOTARO CO.LTD NPV  173,300                   3,839,776             5,538,216                 

MONSANTO CO NEW MONSANTO CO NEW COM  18,142                      1,629,348             2,118,623                 

MONSTER BEVERAGE CORP NEW MONSTER BEVERAGE CORP NEW COM  4,769                        166,499                 301,830                    

MOODYS CORP MOODYS CORP COM  18,037                      1,682,693             2,662,442                 

MOOG INC MOOG INC CL A  4,600                        251,345                 399,510                    

MOOLEN (VAN DER) MOOLEN (VAN DER) EUR0.08  5,696                        28,563                   68                              

MOORIM PAPER MOORIM PAPER KRW5000  59,491                      181,691                 135,870                    

MORESCO CORP MORESCO CORP NPV  7,300                        104,645                 144,380                    

MORGAN SINDALL GRP MORGAN SINDALL GRP PLC ORD GBP0.05  26,616                      368,485                 514,149                    

MORGAN STANLEY MORGAN STANLEY COM STK USD0.01  154,231                   4,937,642             8,092,501                 

MORGUARD CORP MORGUARD CORPORATI COM NPV  1,000                        100,193                 143,246                    

MORGUARD NORTH AMERN RESIDENTIAL REAL ES MORGUARD NA RES RE TR UNIT  10,863                      116,047                 130,309                    

MORGUARD REAL ESTATE INVT TR MORGUARD REAL ESTA TRUST UNIT  12,600                      139,704                 138,776                    

MORNEAU SHEPELL INC MORNEAU SHEPHELL I COM STK  11,300                      193,800                 201,117                    

MORNINGSTAR INC MORNINGSTAR INC COM STK  1,299                        93,266                   125,964                    

MOSAIC CO/THE MOSAIC CO/THE  53,865                      1,539,348             1,382,176                 

MOTOR OIL SA MOTOR OIL SA EUR0.75  63,385                      703,523                 1,429,397                 
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MOTOROLA SOLUTIONS INC MOTOROLA SOLUTIONS INC  6,019                        338,370                 543,756                    

MPH HEALTH CARE AG MPH HEALTH CARE AG NPV  7,071                        27,736                   31,348                      

MPHASIS LTD MPHASIS LTD INR10  8,518                        80,419                   96,841                      

MSC INDL DIRECT INC MSC INDL DIRECT INC CL A COM  1,838                        134,930                 177,661                    

MSCI INC MSCI INC COMMON  6,250                        418,911                 790,875                    

MTI LTD MTI LTD NPV  137,600                   702,232                 786,635                    

MUDA HLDGS BERHAD MUDA HLDGS BHD MYR0.50  17,200                      8,534                     5,653                         

MULESOFT INC #REORG/MULESOFT CASH & STOCK MERGER SALESFORCE 2008483 05-02-2018  3,553                        88,399                   82,643                      

MULLEN GROUP LTD MULLEN GROUP LTD COM STK  28,483                      354,308                 357,814                    

MULTIPOLAR TECHNOLGY TBK MULTIPOLAR TECHNOL IDR100  277,400                   27,669                   12,676                      

MURO CORPORATION MURO CORPORATION NPV  3,100                        52,510                   53,607                      

MURPHY OIL CORP MURPHY OIL CORP COM  3,330                        159,645                 103,397                    

MURPHY USA INC MURPHY USA INC COM  750                           33,367                   60,270                      

MURRAY & ROBERTS HLDGS MURRAY & ROBERTS NPV  58,442                      45,033                   57,167                      

MYLAN NV MYLAN NV  17,204                      614,739                 727,901                    

NABORS INDUSTRIES INC NABORS INDUSTRIES COM USD0.10  6,385                        131,250                 43,610                      

NABTESCO CORP NABTESCO CORP NPV  54,200                      2,091,941             2,078,509                 

NAFCO CO LTD NAFCO CO LTD NPV  1,700                        26,653                   29,729                      

NAGACORP LTD NAGACORP LTD HKD0.0125  8,293,000                4,791,381             6,418,156                 

NAKABAYASHI CO LTD NAKABAYASHI CO LTD NPV  10,500                      47,733                   69,814                      

NAKANISHI INC NAKANISHI INC NPV  62,000                      2,174,275             3,236,218                 

NAKANO CORPORATION NAKANO CORPORATION NPV  44,900                      273,619                 257,482                    

NAMESON HLDGS LTD NAMESON HLDGS LTD HKD0.01  128,000                   27,798                   51,905                      

NASDAQ INC NASDAQ INC  3,669                        134,912                 281,889                    

NASPERS NASPERS 'N' ZAR0.02  63,060                      12,717,407           17,578,357              

NATIONAL CENTRAL COOLING (TABREED) TABREED COMSTK  328,262                   152,803                 162,665                    

NATIONAL FERTILIZERS LTD NATIONAL FERTILIZE INR10  77,241                      85,581                   89,007                      

NATIONAL FUEL GAS CO NATL FUEL GAS CO COM  1,654                        92,894                   90,821                      

NATIONAL INSTRS CORP NATIONAL INSTRS CORP COM  6,291                        181,233                 261,894                    

NATIONAL OILWELL VARCO INC NATIONAL OILWELL VARCO COM STK  20,330                      949,199                 732,287                    

NATIONAL RETAIL PPTYS INC NATIONAL RETAIL PPTYS INC COM STK  3,130                        111,575                 134,997                    

NATIONAL VISION HLDGS INC NATIONAL VISION HLDGS INC COM  1,296                        28,512                   52,631                      

NATURA COSMETICOS SA NATURA COSMETICOS SA COM NPV  324,900                   3,178,526             3,238,128                 

NAVIENT CORP NAVIENT CORP COM  63,362                      895,951                 843,982                    

NCR CORP NEW NCR CORP COM  21,218                      644,680                 721,200                    

NEC CAPITAL SOLUTIONS LIMITED NEC CAPITAL SOLUTIONS LTD NPV  5,500                        111,088                 113,174                    

NEC NETWORKS & SYSTEM INTEGRATION NEC NETWORKS AND SYSTEM INTEGRATION CORPORATION  2,900                        62,411                   76,329                      

NEENAH ENTERPRISES INC NEW NEENAH ENTERPRISES INC NEW COM STK  34,920                      2,351                     68,094                      

NEMETSCHEK AG NEMETSCHEK SE ORD NPV  80,676                      4,800,727             7,250,181                 

NEOGENOMICS INC NEOGENOMICS INC COM NEW COM NEW  35,258                      300,293                 312,386                    

NEOPOST NEOPOST EUR1  34,807                      947,271                 1,003,110                 

NEOWIZ CORPORATION NEOWIZ HOLDINGS CORP  2,034                        26,669                   25,269                      

NESTLE S A ADR NESTLE S A SPONSORED ADR REPSTG REG SH  27,200                      1,667,709             2,338,384                 

NESTLE SA NESTLE SA CHF0.10(REGD)  162,528                   10,159,679           13,976,241              

NESTLE(MALAYSIA BERHAD) NESTLE (MALAYSIA) MYR1  12,200                      247,571                 311,105                    

NETAPP INC NETAPP INC COM STK  42,773                      1,661,142             2,366,202                 

NETEASE INC ADR NETEASE INC SPONSORED ADR ADR EACH REPR 25 COM STK USD0.0001  19,235                      5,616,866             6,637,421                 

NETENT AB NETENT AB SER'B'NPV  530,454                   4,405,680             3,660,538                 

NETFLIX INC NETFLIX INC COM STK  4,995                        227,188                 958,840                    

NETGEAR INC NETGEAR INC COM  9,000                        327,584                 528,750                    

NETSHOES CAYMAN LTD NETSHOES CAYMAN LTD COM USD0.01  190,977                   2,995,488             1,508,718                 

NEUROCRINE BIOSCIENCES INC NEUROCRINE BIOSCIENCES INC COM  6,140                        264,325                 476,403                    

NEVRO CORP NEVRO CORP COM  4,260                        376,715                 294,110                    

NEW HOPE CORPORATION NEW HOPE CORP NPV  17,787                      25,291                   34,780                      

NEW RESIDENTIAL INVT CORP NEW RESIDENTIAL INVT CORP COM NEW COM NEW  6,280                        104,194                 112,286                    

NEW STAR METALS HOLDINGS LLC PVTPL NEW STAR METALS HOLDINGS LLC WARRANT  185,353                   329,450                 329,450                    

NEW YORK CMNTY BANCORP INC NEW YORK CMNTY BANCORP INC COM  9,892                        160,695                 128,794                    

NEW ZEALAND OIL & GAS NZ OIL & GAS NPV  57,699                      69,349                   28,725                      

NEWAYS ELECTRONICS INTERNATIONAL NEWAYS ELEC INT NV EUR0.50  1,547                        16,631                   25,357                      

NEWELL BRANDS INC NEWELL BRANDS INC COM  15,657                      517,728                 483,801                    

NEWFIELD EXPL CO NEWFIELD EXPLORATION  40,284                      1,586,470             1,270,155                 

NEWMARKET CORP NEWMARKET CORP COM  489                           193,905                 194,324                    

NEWMONT MNG CORP NEWMONT MINING CORP NEW COM  17,252                      531,553                 647,295                    

NEWOCEAN ENERGY HOLDINGS LIMITED NEWOCEAN ENERGY HL HKD0.10  294,000                   111,532                 77,098                      

NEWS CORP NEW NEWS CORP COM CL A  12,214                      155,023                 197,989                    

NEWS CORP NEW NEWS CORP COM CL B  3,850                        54,141                   63,910                      

NEX GROUP PLC NEX GROUP PLC ORD GBP0  216,495                   1,857,186             1,776,218                 

NEXITY NEXITY EUR5  29,987                      1,403,972             1,786,736                 

NEXTERA ENERGY INC NEXTERA ENERGY INC COM  11,611                      1,018,480             1,813,522                 

NGK SPARK PLUG CO NGK SPARK PLUG CO NPV  145,900                   3,066,418             3,547,449                 

NICE LTD ADR NICE LTD SPONSORED ADR  4,030                        330,189                 370,397                    

NICHIREKI CO LTD NICHIREKI CO LTD NPV  43,577                      331,538                 562,459                    

NICHIRIN CO LTD NICHIRIN CO LTD NPV  13,910                      198,336                 373,526                    

NICK SCALI NICK SCALI NPV  19,362                      105,251                 100,405                    

NIELSEN HOLDINGS N.V. NIELSEN HOLDINGS PLC COMSTK  21,280                      900,345                 774,592                    

NIHON ESLEAD CORPORATION NIHON ESLEAD CORP NPV  14,200                      204,631                 318,287                    

NIHON M&A CENTER INC NIHON M&A CENTER I NPV  18,700                      628,520                 891,425                    

NIKE INC NIKE INC CL B  88,418                      3,181,249             5,530,546                 

NIKKO CO LTD NIKKO CO LTD NPV  2,000                        38,943                   42,255                      

NINTENDO CO LTD NINTENDO CO LTD NPV  27,500                      9,997,510             10,055,260              

NIPPON BEET SUGAR MANUFACTURING CO NIPPON BEET SUGAR NPV  5,000                        97,834                   121,083                    

NIPPON CARBIDE INDUSTRIES CO INC NIPPON CARBIDE IND JPY50  2,500                        45,251                   47,781                      

NIPPON CARE SUPPLY CO NIPPON CARE SUPPLY NPV  11,100                      149,774                 130,953                    

NIPPON CHEMICAL INDUSTRIAL CO NIPPON CHEM INDL NPV  22,800                      445,637                 513,278                    

NIPPON CHEMIPHAR CO NIPPON CHEMIPHAR CO LTD NPV  1,600                        95,796                   67,395                      

NIPPON FILCON CO NIPPON FILCON CO NPV  8,000                        57,609                   55,819                      

NIPPON KINZOKU CO NIPPON KINZOKU CO NPV  4,500                        108,846                 106,418                    

NIPPON PISTON RING CO NIPPON PISTON RING NPV  15,000                      302,187                 300,399                    

NIPPON ROAD CO LTD NIPPON ROAD CO LTD NPV  18,300                      707,966                 1,070,546                 

NIPPON SEISEN CO NIPPON SEISEN CO NPV  2,600                        85,507                   121,633                    

NIPPON SHINYAKU CO NIPPON SHINYAKU CO NPV  30,100                      1,639,801             2,247,146                 

NIPPON VALQUA INDUSTRIES NIPPON VALQUA INDS NPV  3,400                        83,997                   93,111                      

NIRAKU GC HOLDINGS INC NIRAKU GC HOLDINGS NPV  443,000                   61,684                   40,802                      

NISOURCE INC NISOURCE INC COM  10,657                      133,224                 273,565                    

NISSAN TOKYO SALES HLDG NISSAN TOKYO SALES NPV  30,700                      123,065                 110,373                    

NISSEI PLASTIC INDUSTRIAL CO NISSEI PLASTIC IND NPV  35,900                      357,664                 542,404                    
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NISSHIN FUDOSAN NISSHIN FUDOSAN NPV  116,800                   399,959                 961,150                    

NISSHIN OILLIO GROUP LTD NISSHIN OILLIO GP NPV  1,600                        48,041                   48,504                      

NISSIN CORP NISSIN CORP NPV  10,400                      178,891                 292,659                    

NITTETSU MINING CO NITTETSU MINING CO NPV  8,500                        430,577                 622,503                    

NITTO KOGYO CORPORATION NITTO KOGYO CORP NPV  7,400                        144,705                 118,834                    

NITTOBEST CORP NITTOBEST CORP NPV  3,100                        31,098                   26,033                      

NITTOC CONSTRUCTION CO NITTOC CONSTRUCT NPV  8,800                        48,452                   55,620                      

NOBLE ENERGY INC NOBLE ENERGY INC COM  15,670                      560,976                 456,624                    

NOF CORP NOF CORP NPV  101,900                   1,782,513             2,736,329                 

NOLATO AB NOLATO AB SER'B'NPV  709                           13,861                   46,675                      

NOMAD FOODS LIMITED NOMAD FOODS LIMITED COMMON STOCK  31,535                      528,949                 533,257                    

NORBORD INC NORBORD INC COMSTK  34,972                      1,027,817             1,187,644                 

NORDSON CORP NORDSON CORP COM  4,014                        354,437                 587,650                    

NORDSTROM INC NORDSTROM INC COM  9,410                        515,014                 445,846                    

NORFOLK SOUTHN CORP NORFOLK SOUTHN CORP COM  7,188                        485,502                 1,041,541                 

NORITAKE COMPANY LIMITED NORITAKE CO LTD NPV  10,300                      328,547                 522,086                    

NORITZ CORP NORITZ CORP JPY50  8,900                        173,128                 174,603                    

NORMA GROUP SE NORMA GROUP SE NPV  44,489                      1,929,827             2,990,051                 

NORTEL NETWORKS CORP NEW NORTEL NETWORKS CORP NEW COM  184                           1,321                     -                             

NORTH AMERN ENERGY PARTNERS INC #REORGNORTH AMERN ENERGY NAME CHANGE NORTH AMERN CONSTR 04-16-2018  6,318                        33,387                   31,274                      

NORTH ATLANTIC TRADING INC N ATLC TRADING INC COM  1,143                        12                           11                              

NORTHERN TR CORP NORTHERN TR CORP COM  6,870                        392,136                 686,244                    

NORTHROP GRUMMAN CORP NORTHROP GRUMMAN CORP COM  8,370                        1,507,573             2,568,837                 

NORTHVIEW APT REAL ESTATE INVT TR NORTHVIEW APT R/ES TRUST UNITS  11,800                      211,803                 235,350                    

NORWEGIAN CRUISE LINE HLDGS LTD NORWEGIAN CRUISE LINE HLDGS LTD COM USD0.001  5,870                        291,515                 312,578                    

NOVA MEASURING INSTRUMENTS NOVA MEASURING INSTRUMENTS  3,289                        32,519                   85,218                      

NOVARTIS AG NOVARTIS AG CHF0.50 (REGD)  94,631                      6,386,240             8,001,636                 

NOVOZYMES A/S NOVOZYMES A/S SERIES'B'DKK2 (POST CONSOLIDAT  40,300                      1,455,095             2,304,101                 

NRG ENERGY INC NRG ENERGY INC COM NEW  12,751                      304,273                 363,148                    

NRW HOLDINGS LIMITED NRW HOLDINGS LTD NPV  52,110                      23,716                   64,194                      

NSD CO.LTD NSD CO LTD NPV  5,500                        98,925                   117,372                    

NTT DOCOMO INC NTT DOCOMO NPV  61,262                      1,470,717             1,447,121                 

NU SKIN ENTERPRISES INC NU SKIN ENTERPRISES INC CL A CL A  9,843                        492,589                 671,588                    

NUANCE COMMUNICATIONS INC NUANCE COMMUNICATIONS INC COM  5,866                        97,492                   95,909                      

NUCOR CORP NUCOR CORP COM  59,030                      3,284,596             3,753,127                 

NUTRI SYS INC NEW NUTRI SYS INC NEW COM  6,480                        190,036                 340,848                    

NVC LIGHTING HOLDING LIMITED NVC LTG HOLDINGS COMSTK  216,000                   30,141                   21,276                      

NVIDIA CORP NVIDIA CORP COM  7,039                        238,219                 1,362,047                 

NVR INC N V R INC COM  233                           327,746                 817,415                    

NXP SEMICONDUCTORS N V NXP SEMICONDUCTORS N V COM STK  1,922                        211,593                 225,047                    

O REILLY AUTOMOTIVE INC NEW O REILLY AUTOMOTIVE INC NEW COM USD0.01  6,939                        1,307,226             1,669,107                 

OBALON THERAPEUTICS INC OBALON THERAPEUTICS INC COM  13,890                      149,377                 91,813                      

OCCIDENTAL PETROLEUM CORP OCCIDENTAL PETROLEUM CORP  18,818                      1,251,864             1,386,134                 

OCEANEERING INTL INC OCEANEERING INTL INC COM  1,956                        74,696                   41,350                      

ODELIC CO LTD ODELIC CO LTD NPV  5,500                        191,803                 234,354                    

ODFJELL DRILLING LIMITED ODFJELL DRILLING LIMITED USD0.01  58,756                      109,538                 262,196                    

ODONTOPREV SA ODONTOPREV SA COM NPV  633,300                   2,478,723             3,037,534                 

OENON HOLDINGS INC OENON HOLDINGS INC JPY50  84,000                      205,236                 275,899                    

OFFICE DEPOT INC OFFICE DEPOT INC COM  5,200                        30,337                   18,408                      

OGE ENERGY CORP OGE ENERGY CORP COM  4,136                        105,658                 136,116                    

OHB SE OHB SE NPV  6,629                        242,815                 355,140                    

OHSHO FOOD SERVICE CORP OHSHO FOOD SERVICE NPV  900                           40,317                   43,063                      

OIL & NATURAL GAS CORPORATION OIL & NATURAL GAS  47,199                      133,968                 144,346                    

OIL REFINERIES LTD OIL REFINERIES LTD COM STK ILS1  981,184                   473,350                 470,292                    

OITA BANK OITA BANK NPV  27,700                      1,041,213             1,077,017                 

OKTA INC OKTA INC CL A CL A  4,293                        101,991                 109,944                    

OKURA INDUSTRIAL CO OKURA INDUSTRIAL NPV  67,000                      334,074                 410,981                    

OLAV THON EIENDOMSSELSKAP OLAV THON EIENDOMS NOK1  1,196                        25,173                   23,834                      

OLD DOMINION FGHT LINE INC OLD DOMINION FGHT LINE INC COM  3,162                        221,257                 415,961                    

OLD REP INTL CORP OLD REP INTL CORP COM  5,072                        92,872                   108,439                    

OLIN CORP OLIN CORP COM  3,360                        94,958                   119,549                    

OLLIES BARGAIN OUTLET HLDGS INC OLLIES BARGAIN OUTLET HLDGS INC COM  3,123                        92,088                   166,300                    

OMEGA HEALTHCARE INVS INC OMEGA HEALTHCARE INVS INC REIT  15,970                      511,855                 439,814                    

OMNICOM GROUP INC OMNICOM GROUP INC COM  22,737                      1,613,354             1,655,936                 

ON SEMICONDUCTOR CORP ON SEMICONDUCTOR CORP COM  149,466                   2,180,181             3,129,818                 

ONEMAIN HLDGS INC ONEMAIN HLDGS INC COM  1,290                        51,653                   33,527                      

ONEOK INC NEW ONEOK INC COM STK  29,514                      1,417,170             1,577,523                 

ONMOBILE GLOBAL LTD ONMOBILE GLOBAL LT INR10  217,020                   368,850                 192,956                    

ONOKEN CO LTD ONOKEN CO LTD NPV  24,200                      319,174                 436,953                    

OOREDOO OOREDOO TELECOM Q.S.C. QAR10  125,568                   3,161,676             3,137,476                 

OPENJOBMETIS OPENJOBMETIS NPV  3,993                        51,032                   61,757                      

OPKO HEALTH INC OPKO HEALTH INC COM STK  8,300                        110,544                 40,670                      

OPTO TECH CORP OPTO TECH CORPN TWD10  160,000                   108,735                 115,060                    

ORACLE CORP ORACLE CORP COM  121,160                   4,592,776             5,728,445                 

ORACLE FINANCIAL SERVICES SOFTWARE ORACLE FIN SERVICE INR5  2,872                        166,501                 184,397                    

ORANGE BELGIUM ORANGE BELGIUM  13,565                      320,616                 285,055                    

ORBCOMM INC ORBCOMM INC COM STK  35,144                      301,408                 357,766                    

ORBITAL ATK INC ORBITAL ATK INC COM  4,279                        382,590                 562,689                    

ORGANO CORP ORGANO CORP NPV  3,200                        79,797                   93,600                      

ORIENTAL WATCH HLDGS ORIENTAL WATCH HLD HKD0.10  144,000                   26,832                   32,789                      

ORIGIN ELECTRIC CO ORIGIN ELECTRIC CO NPV  2,000                        36,150                   31,105                      

ORION ORION ENGINEERED CARBONS SA COMMON STOCK  1,283                        32,767                   32,845                      

OSG CORPORATION CO LTD OSG CORPORATION CO NPV  102,400                   1,877,317             2,217,985                 

OSHKOSH CORPORATION OSHKOSH CORPORATION  7,272                        282,704                 660,952                    

OSLO BORS VPS HLDG OSLO BORS VPS HLDG NOK2  1,844                        25,887                   28,068                      

OTSUKA CORPORATION OTSUKA CORP NPV  47,300                      2,519,843             3,627,803                 

OUE LIMITED OUE LTD NPV  85,200                      103,358                 119,219                    

OUTFRONT MEDIA INC OUTFRONT MEDIA INC COM  3,745                        105,867                 86,884                      

OVERSEAS CHINESE TOWN(ASIA)HLDGS O/SEAS CHINESE T.A HKD0.1  210,000                   83,895                   86,232                      

OVERSTOCK COM INC DEL OVERSTOCK COM INC DEL COM  2,601                        181,119                 166,204                    

OWENS CORNING NEW OWENS CORNING NEW COM STK  2,313                        85,501                   212,657                    

OWENS ILL INC OWENS ILL INC COM NEW  9,507                        208,004                 210,770                    

OZ MINERALS LTD OZ MINERALS LTD COMSTK  390,346                   2,007,379             2,796,632                 

OZAK GAYRIMENKUL YATIRIM ORT OZAK GAYRIMENKUL YATIRIM ORT TRY1  53,271                      40,753                   32,876                      

P.S.MITSUBISHI CONSTRUCTION CO.LTD P.S.MITSUBISHI CON NPV  34,100                      182,010                 284,848                    

PACCAR INC PACCAR INC COM  18,437                      1,014,985             1,310,502                 
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PACIFIC ANDES INTERNATIONAL HLDGS PACIFIC ANDES INTL HKD0.10  634,000                   103,975                 11,841                      

PACKAGING CORP AMER PACKAGING CORP AMER COM ISIN US6951561090  13,760                      1,004,331             1,658,768                 

PACWEST BANCORP DEL PACWEST BANCORP DEL COM  2,680                        114,685                 135,072                    

PADAENG INDUSTRY PADAENG INDUSTRY THB10 (NVDR)  211,100                   101,958                 145,743                    

PADAENG INDUSTRY PADAENG INDUSTRY THB10(ALIEN MKT)  431,900                   241,642                 298,182                    

PADINI HLDGS BERHAD PADINI HLDGS BHD MYR0.10  682,600                   334,687                 890,568                    

PAGEGROUP PLC PAGEGROUP PLC ORD GBP0.01  347,926                   2,050,872             2,200,321                 

PALO ALTO NETWORKS INC PALO ALTO NETWORKS INC COM USD0.0001  14,931                      2,066,651             2,164,099                 

PANDORA MEDIA INC PANDORA MEDIA INC  16,376                      245,815                 78,932                      

PAPELES Y CART DE EUROPA PAPELES Y CART EUR EUR2  24,891                      168,799                 338,195                    

PARADE TECHNOLOGIES LTD PARADE TECHNOLOGIE TWD10  166,000                   2,826,999             3,285,582                 

PARAGON OFFSHORE PLC PARAGON OFFSHORE PLC  791                           15,425                   10,283                      

PARAMOUNT GROUP INC PARAMOUNT GROUP INC COM  4,240                        75,038                   67,204                      

PARK HOTELS & RESORTS INC PARK HOTELS & RESORTS INC COM  2,970                        84,796                   85,388                      

PARKER CORPORATION PARKER CORPORATION NPV  5,000                        25,629                   30,315                      

PARKER-HANNIFIN CORP PARKER-HANNIFIN CORP COM  23,102                      3,303,221             4,610,697                 

PARKSON HOLDINGS BERHAD PARKSON HOLDINGS MYR1  196,400                   27,882                   24,993                      

PARSLEY ENERGY INC PARSLEY ENERGY INC CL A CL A  51,107                      1,221,906             1,504,590                 

PASONA GROUP INC PASONA GROUP INC NPV  17,200                      202,709                 349,191                    

PATHEON N V PATHEON N V COM USD0.01  2,300                        71,582                   80,454                      

PATTERSON COS INC PATTERSON COS INC COM  3,050                        106,581                 110,197                    

PATTERSON-UTI ENERGY INC PATTERSON-UTI ENERGY INC COM  4,245                        93,246                   97,677                      

PAYCHEX INC PAYCHEX INC COM  26,281                      1,293,305             1,789,210                 

PAYCOM SOFTWARE INC PAYCOM SOFTWARE INC COM  6,732                        379,076                 540,782                    

PAYLOCITY HLDG CORP PAYLOCITY HLDG CORP COM  4,953                        252,503                 233,583                    

PAYPAL HLDGS INC PAYPAL HLDGS INC COM  94,670                      2,763,805             6,969,605                 

PBF ENERGY INC PBF ENERGY INC CL A CL A  2,200                        64,519                   77,990                      

PBG SA (BR) PBG SA (BR) COM NPV  148,400                   171,151                 245,611                    

PCA CORPORATION PCA CORPORATION NPV  2,000                        29,989                   31,957                      

PEC LTD PEC LTD COMSTK  56,800                      28,599                   26,989                      

PEET LIMITED PEET LIMITED NPV  5,873                        5,441                     6,477                         

PEGATRON CORPORATION PEGATRON CORP TWD10  980,000                   2,098,429             2,371,087                 

PENDRAGON PENDRAGON ORD GBP0.05  272,130                   179,281                 104,915                    

PENSKE AUTOMOTIVE GROUP INC PENSKE AUTOMOTIVE GROUP INC COM STK  780                           37,736                   37,323                      

PENTAIR PLC PENTAIR PLC COM STK  5,367                        370,078                 379,018                    

PENUMBRA INC PENUMBRA INC COM  6,404                        469,956                 602,616                    

PEOPLES UTD FINL INC PEOPLES UTD FINL INC COM  10,990                      180,605                 205,513                    

PEPSICO INC PEPSICO INC COM  65,730                      6,118,864             7,882,342                 

PER AARSLEFF HOLDING A/S PER AARSLEFF HLDNG SER'B'DKK2  25,708                      350,352                 810,579                    

PEREGRINE HLDGS PEREGRINE HLDGS ZAR0.001  231,522                   499,148                 477,631                    

PERKINELMER INC PERKINELMER INC COM  4,618                        167,270                 337,668                    

PERRIGO CO PLC  FORMERLY PERRIGO CO LTD PERRIGO COMPANY LIMITED COM EUR0.001  4,443                        670,818                 387,252                    

PERSOL HOLDINGS CO LTD PERSOL HOLDINGS CO NPV  76,100                      1,306,276             1,907,735                 

PETRO RIO SA PETRO RIO S A COM  4,000                        73,848                   98,640                      

PETROCHINA CO PETROCHINA CO 'H'CNY1  2,014,000                1,417,872             1,404,104                 

PETROLEOS DE CHILE SA EMPRESAS COPEC SA COM NPV  18,503                      213,234                 292,315                    

PETROLEUM AUTHORITY OF THAILAND PTT PUBLIC COMPANY THB10(ALIEN MKT)  2,000                        25,372                   27,002                      

PETRON MALAYSIA REFINING & MKTG BHD PETRON MALAYSIA REFINING AND MARKETING BERHAD  279,400                   433,478                 934,785                    

PETRONAS CHEMICALS GROUP BHD PETRONAS CHEMICALS GROUP BHD  753,400                   1,313,371             1,433,452                 

PETROQUEST ENERGY INC PETROQUEST ENERGY INC COM NEW COM NEW  26,363                      -                          49,826                      

PFIZER INC PFIZER INC COM  411,971                   11,995,782           14,921,590              

PG&E CORP PG& E CORP COM  12,506                      618,848                 560,644                    

PHILIP MORRIS INTL INC PHILIP MORRIS INTL COM STK NPV  108,854                   9,253,588             11,500,425              

PHILLIPS 66 PHILLIPS 66 COM  14,514                      722,791                 1,468,091                 

PHISON ELECTRONICS CORP PHISON ELECTRONICS TWD10  168,000                   1,947,817             1,648,470                 

PHOENIX MECANO AG PHOENIX MECANO AG CHF1 (BR)  42                              24,926                   26,484                      

PICO FAR EAST HLDGS PICO FAR EAST HLDG HKD0.05  180,000                   67,635                   71,841                      

PIEDMONT OFFICE RLTY TR INC PIEDMONT OFFICE REALTY TRU-A  2,942                        57,482                   57,693                      

PILGRIMS PRIDE CORP NEW PILGRIMS PRIDE CORP  29,619                      643,606                 919,966                    

PING AN INSURANCE(GROUP)CO.OF CHINA PING AN INSURANCE GROUP 'H' CNY1  1,300,000                11,104,177           13,528,328              

PINNACLE FINL PARTNERS INC PINNACLE FINL PARTNERS INC COM  7,979                        520,254                 529,008                    

PINNACLE FOODS INC DEL PINNACLE FOODS INC DEL COM  2,470                        100,334                 146,891                    

PINNACLE WEST CAP CORP PINNACLE W. CAP CORP COM  26,156                      2,124,399             2,227,968                 

PIONEER CORP PIONEER CORP NPV  618,600                   1,611,863             1,252,027                 

PIONEER CREDIT LTD PIONEER CREDIT LTD NPV  14,450                      24,848                   33,341                      

PIONEER NAT RES CO PIONEER NAT RES CO COM  9,759                        1,401,788             1,686,843                 

PITNEY BOWES INC PITNEY BOWES INC COM  3,799                        125,513                 42,473                      

PLANET FITNESS INC PLANET FITNESS INC CL A CL A  27,708                      565,703                 959,528                    

PLANET TECHNOLOGY CORPORATION PLANET TECHNOLOGY TWD10  42,000                      79,164                   86,940                      

PLATFORM SPECIALTY PRODS CORP PLATFORM SPECIALTY PRODS CORP COM USD0.01  9,500                        142,073                 94,240                      

PLUS500 LIMITED PLUS500 LTD ORD ILS0.01 (DI)  125,319                   1,233,352             1,540,137                 

PNC FINL SVCS GROUP INC PNC FINANCIAL SERVICES GROUP COM STK  18,739                      2,202,796             2,703,850                 

PNE WIND AG PNE WIND AG NPV (REGD)  18,852                      63,116                   64,970                      

POL.GORNICTWO NAFT.I GAZOWNICTWO SA POL.GORN.NAFT.I GA PLN1.00  408,977                   718,589                 740,320                    

POLARIS INDS INC POLARIS INDS INC COM  4,139                        442,825                 513,195                    

POLARIS INFRASTRUCTURE INC POLARIS INFRASTRUC COM NPV(POST REV SPLT)  1,635                        20,699                   22,693                      

POLETOWIN PITCREW HLDG POLETOWIN PITCREW NPV  47,900                      425,942                 893,368                    

POLSKI KONCERN NAFTOWY ORLEN SA PKN ORLEN SA PLN1.25  19,689                      373,402                 600,620                    

POLYONE CORP POLYONE CORP COM  6,040                        274,419                 262,740                    

POLYPIPE GROUP PLC POLYPIPE GROUP PLC ORD GBP0.001  723,797                   3,432,105             3,849,886                 

POLYPLEX CORP POLYPLEX CORP INR10(DEMAT)  13,297                      99,024                   114,976                    

POLYPLEX THAILAND POLYPLEX THAILAND THB1(NVDR)  70,100                      26,309                   28,178                      

POLYTEC HOLDING AG POLYTEC HOLDING AG EUR1.00 (BR)  9,499                        188,037                 211,018                    

POOL CORP POOL CORP COM STK  2,799                        269,064                 362,890                    

POONGSAN CORPORATION POONGSAN CORP KRW5000  13,821                      375,182                 613,234                    

POPULAR INC POPULAR INC COM NEW COM USD6 (POST REV SPLIT)  2,107                        98,332                   74,777                      

POSCO POSCO KRW5000  28,904                      6,540,063             8,977,236                 

POSCO COATED&COLOR STEEL CO LTD POSCO COATED & COLOR STEEL CO., LTD KRW5000  1,493                        50,285                   39,746                      

POST HLDGS INC POST HLDGS INC COM STK  1,340                        103,413                 106,168                    

POSTNL N.V. POSTNL NV EUR0.48  165,801                   786,314                 811,507                    

POWERLONG REAL ESTATE HOLDINGS LTD POWERLONG REAL EST HKD0.01  289,000                   57,549                   140,114                    

PPG INDS INC PPG IND INC COM  6,578                        505,090                 768,442                    

PPL CORP PPL CORP COM ISIN US69351T1060  39,046                      1,291,047             1,208,474                 

PRAKASH INDUSTRIES LTD PRAKASH INDUSTRIES INR10  80,188                      67,290                   245,988                    

PRAXAIR INC PRAXAIR INC COM  3,764                        323,572                 582,216                    

PRE-BUILT PUBLIC COMPANY LIMITED PRE-BUILT PUBLIC C THB1(NVDR)  81,200                      34,764                   30,895                      
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PREMIER GOLD MINES LTD PREMIER GOLD MINES COM NPV  58,300                      168,774                 167,509                    

PREMIER INC PREMIER INC CL A CL A  1,861                        64,516                   54,323                      

PRICE T ROWE GROUP INC T ROWE PRICE GROUP INC  9,494                        579,353                 996,205                    

PRICELINE GROUP INC #REORG/THE PRICELINE NAME CHANGE BOOKING HLDGS 2M11AX2 02-27-2018  3,068                        3,516,790             5,331,386                 

PRIMA INDUSTRIE SPA PRIMA INDUSTRIE SP EUR2.5  13,410                      433,875                 544,272                    

PRIME RETIREMENT AND AGED CARE PROP PRIME RETIREMENT NPV UNITS  10,511                      8,264                     395                            

PRIMO WTR CORP PRIMO WTR CORP COM  32,547                      417,987                 409,116                    

PRINCIPAL FINL GROUP INC PRINCIPAL FINL GROUP INC COM STK  8,622                        341,389                 608,368                    

PROASSURANCE CORP PROASSURANCE CORP COM  1,100                        49,743                   62,865                      

PROCTER & GAMBLE CO PROCTER & GAMBLE COM NPV  77,921                      5,886,208             7,159,381                 

PROFILGRUPPEN AB PROFILGRUPPEN AB SER'B'NPV  15                              196                         229                            

PROGRESSIVE CORP OH PROGRESSIVE CORP OH COM  47,442                      1,673,668             2,671,933                 

PROLOGIS INC PROLOGIS INC COM  39,894                      1,856,039             2,573,562                 

PROOFPOINT INC PROOFPOINT INC COM  4,959                        405,883                 440,409                    

PROSEGUR COMPANIA SEGURIDAD PROSEGUR SEGURIDAD EUR0.06  463,329                   2,909,070             3,644,194                 

PROSPERITY BANCSHARES INC PROSPERITY BANCSHARES INC COM  1,410                        88,248                   98,799                      

PROTO LABS INC PROTO LABS INC COM  3,501                        230,894                 360,603                    

PRUDENTIAL PRUDENTIAL GBP0.05  518,572                   11,219,138           13,367,051              

PRUDENTIAL FINL INC PRUDENTIAL FINL INC COM  21,878                      1,356,607             2,515,532                 

PSG GROUP PSG GROUP LTD ZAR0.01  72,863                      1,373,995             1,589,096                 

PSK INC PSK INC KRW500  25,987                      287,638                 625,067                    

PT BANK NEGARA INDONESIA(PERSERO) PT BANK NEGARA IND LKD SHS(IDR7500 & IDR375)  6,808,300                2,739,803             4,967,914                 

PT MEDIA NUSANTARA CIRTA TBK PT MEDIA NUSANTARA IDR100  19,394,800              2,794,962             1,836,913                 

PTC INC PTC INC COM  8,066                        395,412                 490,171                    

PTT EXPLORATION & PRODUCTION PUBLIC PTT EXPLORTN & PRD THB1(NVDR)  256,900                   691,864                 788,279                    

PTT GLOBAL CHEMICAL PUBLIC CO LTD PTT GLOBAL CHEMICAL PUBLIC CO LTD THB10(NVDR)  952,900                   1,813,686             2,485,318                 

PTT PUBLIC COMPANY PTT PUBLIC COMPANY THB10(NVDR)  391,200                   3,960,372             5,281,620                 

PUBLIC BANK BERHAD PUBLIC BK BHD MYR1  1,169,100                5,508,793             6,002,940                 

PUBLIC POWER CORP. FINANCE PLC PUBLIC POWER CORP EUR2.48  67,299                      198,766                 157,585                    

PUBLIC STORAGE PUB STORAGE COM  1,734                        221,649                 362,406                    

PUBLIC SVC ENTERPRISE GROUP INC PUB SERVICE ENTERPRISE GROUP INC COM  76,930                      2,972,049             3,961,895                 

PULTEGROUP INC PULTE GROUP INC  12,828                      250,737                 426,531                    

PUNCH INDUSTRY CO LTD PUNCH INDUSTRY CO NPV  6,600                        34,905                   79,856                      

PURE INDL REAL ESTATE TR PURE INDUSTRIAL RE TRUST UNITS  747,022                   3,320,329             4,036,345                 

PURECIRCLE LTD PURECIRCLE LTD ORD USD0.10 (DI)  358,572                   1,565,774             2,265,222                 

PVH CORP PVH CORP COM USD1  31,407                      3,155,053             4,309,354                 

QATAR FUEL - WOQOD QATAR FUEL - WOQOD QAR10  4,110                        158,146                 115,671                    

QATAR NATIONAL BANK QATAR NATIONAL BK QAR10  21,712                      751,355                 757,058                    

QEP RES INC QEP RES INC COM STK  4,860                        121,554                 46,510                      

QIAGEN NV QIAGEN NV EUR0.01  8,398                        228,349                 259,750                    

QINETIQ GROUP QINETIQ GROUP ORD GBP0.01  657,921                   2,095,794             2,056,796                 

QINGLING MOTORS CO QINGLING MOTORS 'H'CNY1  364,000                   115,196                 115,943                    

QISDA CORPORATION QISDA CORPORATION TWD10  704,000                   440,499                 500,348                    

QORVO INC QORVO INC COM  12,807                      905,888                 852,946                    

QUAD / GRAPHICS INC QUAD / GRAPHICS INC COM STK  99                              -                          2,237                         

QUALCOMM INC QUALCOMM INC COM  58,412                      3,266,938             3,739,536                 

QUALICORP SA QUALICORP SA EQUITY  263,600                   1,659,935             2,463,477                 

QUANTA SVCS INC QUANTA SVCS INC COM  48,956                      1,710,729             1,914,669                 

QUEBECOR INC QUEBECOR INC CLASS'B'SUB-VTG NPV  91,400                      1,018,318             1,728,864                 

QUEST DIAGNOSTICS INC QUEST DIAGNOSTICS INC COM  7,174                        431,180                 706,567                    

QUICK CO LTD QUICK CO LTD NPV  51,600                      602,713                 818,546                    

RADIANT OPTO-ELECTRONICS CORP RADIANT OPTO-ELECT TWD10  431,000                   744,021                 1,023,966                 

RAJESH EXPORTS RAJESH EXPORTS INR1  86,070                      881,010                 1,084,177                 

RALPH LAUREN CORP RALPH LAUREN CORP CL A CL A  1,831                        164,673                 189,856                    

RANGE RES CORP RANGE RES CORP COM  6,881                        299,677                 117,390                    

RAS AL KHAIMAH PROPERTIES RAS AL KHAIMAH AED1  135,407                   21,344                   26,176                      

RASSINI SAB DE CV RASSINI SAB DE CV CPO NPV(1 SER'C'& 1 SER'B')  31,885                      146,804                 114,891                    

RATCHABURI ELECTRICITY GENERATING RATCHABURI ELECTRI THB10(NVDR)  143,200                   208,581                 238,374                    

RATHBONE BROS RATHBONE BROTHERS ORD GBP0.05  2,022                        72,272                   69,859                      

RAUBEX GROUP LTD RAUBEX GROUP LTD ZAR0.01  24,731                      43,545                   39,833                      

RAYMOND JAMES FINL INC RAYMOND JAMES FNCL INC COM STK  32,582                      1,973,029             2,909,573                 

RAYONIER INC RAYONIER INC REIT  2,615                        66,197                   82,712                      

RAYSUM CO LTD RAYSUM CO LTD NPV  72,100                      619,460                 935,092                    

RAYTHEON CO RAYTHEON CO USD0.01  13,713                      1,723,621             2,575,987                 

RBC BEARINGS INC RBC BEARINGS INC COM  2,119                        262,215                 267,842                    

RDI REIT PLC RDI REIT PLC  279,051                   128,470                 138,990                    

REACH PLC REACH PLC ORD GBP0.10  84,845                      106,461                 91,245                      

REALIA BUSINESS SA REALIA BUSINESS SA ORD EUR0.24  36,902                      42,613                   48,743                      

REALOGY HLDGS CORP REALOGY HLDGS CORP COM  2,780                        117,810                 73,670                      

REALPAGE INC REALPAGE INC COM STK  13,040                      359,327                 577,672                    

REALTY INCOME CORP REALTY INCOME CORP COM  9,153                        439,305                 521,904                    

RECIPHARM AB RECIPHARM AB SER'B'NPV  302,029                   4,823,837             3,642,793                 

RECKITT BENCKISER GROUP PLC RECKITT BENCK GRP ORD GBP0.10  26,400                      2,385,717             2,470,955                 

RED ELECTRICA CORP RED ELECTRICA CORP EUR0.5  12,268                      260,551                 275,625                    

RED HAT INC RED HAT INC COM  14,509                      923,107                 1,742,531                 

REDFIN CORP REDFIN CORP COM  6,039                        115,094                 189,141                    

REDROW REDROW ORD GBP0.10  78,111                      549,392                 691,575                    

REGAL BELOIT CORP REGAL BELOIT CORP COM  941                           59,927                   72,081                      

REGAL ENTMT GROUP #REORG/REGAL ENTMT GROUP CASH MERGER 03-01-2018  3,768                        78,205                   86,702                      

REGENCY CTRS CORP REGENCY CTRS CORP COM  22,248                      1,470,815             1,539,117                 

REGENERON PHARMACEUTICALS INC REGENERON PHARMACEUTICALS INC COM  9,581                        3,586,908             3,602,073                 

REGIONS FINL CORP NEW REGIONS FINL CORP NEW COM  174,368                   2,151,189             3,013,079                 

REINSURANCE GROUP AMER INC REINSURANCE GROUP AMER INC COM NEW STK  14,293                      1,409,775             2,228,707                 

RELIANCE STL & ALUM CO RELIANCE STL & ALUM CO COM  1,477                        91,459                   126,712                    

REMOTE DYNAMICS INC REMOTE DYNAMICS INC COM PAR $0.0001 COM PAR $0.0001  2                                1,101,609             -                             

RENAISSANCE RE HLDGS RENAISSANCE RE HLDGS LTD COM  962                           85,594                   120,818                    

RENESAS EASTON CO LTD RENESAS EASTON CO NPV  13,200                      75,087                   86,477                      

RENOWN INCORPORATE RENOWN INCORPORATED NPV  140,200                   206,258                 232,733                    

REPLIGEN CORP REPLIGEN CORP COM STK USD0.01  16,783                      583,338                 608,887                    

REPUBLIC SVCS INC REPUBLIC SVCS INC COM  7,426                        241,701                 502,072                    

RESMED INC RESMED INC COM  11,441                      681,087                 968,938                    

RESTAURANT BRANDS NEW ZEALAND RESTAURANT BRANDS. NPV  926,226                   4,290,144             4,808,743                 

RETAIL ESTATES RETAIL ESTATES NPV  943                           82,566                   83,579                      

RETAIL PPTYS AMER INC RETAIL PPTYS AMER INC CL A  4,830                        67,601                   64,915                      

REUNERT REUNERT NPV  73,615                      318,726                 428,727                    

REX ENERGY CORP REX ENERGY CORP COM NEW COM NEW  5,556                        -                          7,723                         
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RICH GOLDMAN HOLDINGS LTD RICH GOLDMAN HOLDINGS LTD  81,000                      19,142                   4,145                         

RIETER HOLDING AG RIETER HLDG AG CHF5 (REGD)  2,847                        568,764                 694,732                    

RIGHTMOVE RIGHTMOVE ORD GBP0.01  81,526                      4,046,948             4,962,794                 

RINGCENTRAL INC RINGCENTRAL INC CL A CL A  10,317                      387,035                 499,343                    

RION CO LTD RION CO LTD NPV  9,300                        140,071                 184,927                    

RITE AID CORP RITE AID CORP COM  45,047                      340,350                 88,743                      

RIVERSTONE HOLDINGS LTD RIVERSTONE HOLDING NPV  78,400                      57,683                   63,358                      

ROAD KING INFRASTRUCTURE ROAD KING INFRASTR HKD0.10  521,000                   666,484                 898,402                    

ROBERT HALF INTL INC ROBERT HALF INTL INC COM  33,589                      1,647,361             1,865,533                 

ROBLON ROBLON SER'B'DKK20  394                           25,542                   23,194                      

ROCHE HOLDINGS AG ROCHE HLDGS AG GENUSSCHEINE NPV  33,119                      6,931,047             8,377,459                 

ROCKWELL AUTOMATION INC ROCKWELL AUTOMATION  10,516                      1,222,398             2,064,817                 

ROCKWELL COLLINS INC DEL ROCKWELL COLLINS INC COM  13,272                      1,155,533             1,799,949                 

ROCKY MTN DEALERSHIPS INC ROCKY MOUNTAIN DEL COM NPV  2,568                        21,881                   28,079                      

ROGERS CORP ROGERS CORP COM  1,900                        251,138                 307,648                    

ROHM CO LTD ROHM CO LTD NPV  39,000                      3,990,554             4,320,639                 

ROKU INC ROKU INC COM CL A COM CL A  9,633                        343,323                 498,797                    

ROLLINS INC ROLLINS INC COM  6,648                        180,752                 309,331                    

ROPER INDS INC NEW ROPER TECHNOLOGIES , INC  28,246                      4,192,999             7,315,714                 

ROSKILDE BANK ROSKILDE BANK DKK10  70                              7,156                     4                                 

ROSS STORES INC ROSS STORES INC COM  31,096                      1,393,071             2,495,454                 

ROTHSCHILD & CO ROTHSCHILD & CO EUR2  5,608                        200,178                 205,625                    

ROWAN COS PLC ROWAN COMPANIES PLC  26,000                      305,370                 407,160                    

ROYAL CARIBBEAN CRUISES ROYAL CARIBBEAN CRUISES COM STK  10,002                      695,437                 1,193,039                 

ROYAL DUTCH SHELL ROYAL DUTCH SHELL 'B'ORD EUR0.07  319,251                   8,173,888             10,833,380              

ROYAL GOLD INC ROYAL GOLD INC COM STK USD0.01  2,561                        167,884                 210,309                    

RPC INC RPC INC COM  3,760                        67,040                   95,993                      

RPM INTERNATIONAL INC RPM INTL INC  8,669                        389,039                 454,429                    

RPS GROUP RPS GROUP ORD GBP0.03  77,205                      256,632                 284,335                    

RREEF CHINA COMMERCIAL TRUST RREEF CHINA COMMER UNITS REIT  66,000                      35,238                   36,726                      

RSP PERMIAN INC RSP PERMIAN INC COM  28,198                      855,556                 1,147,095                 

RURALCO HOLDINGS RURALCO HOLDINGS NPV  11,288                      25,129                   27,193                      

RUSSEL METALS INC RUSSEL METALS INC COM NPV  97,504                      1,760,995             2,269,996                 

RXP SERVICES LIMITED RXP SERVICES LTD NPV COM STK  50,589                      38,355                   26,709                      

RYDER SYS INC RYDER SYS INC COM  6,128                        397,372                 515,794                    

RYODEN CORPORATION RYODEN CORPORATION NPV  15,000                      176,031                 243,009                    

S IMMO AG S IMMO AG NPV  15,468                      240,542                 299,970                    

S&C ENGINE GROUP S&C ENGINE GROUP NPV  179,350                   261,180                 163,510                    

S&P GLOBAL INC S&P GLOBAL INC COM  8,671                        674,760                 1,468,867                 

S&T HOLDINGS CO LTD S&T HOLDINGS KRW500  6,249                        64,618                   91,936                      

S.O.P.A.F. SOPAF NPV  44,615                      28,963                   391                            

SABRE CORP SABRE CORP COM  12,201                      303,240                 250,121                    

SAERON AUTOMOTIVE CORP SAERON AUTOMOTIVE KRW500  3,935                        39,260                   27,568                      

SAFESTORE HOLDINGS PLC SAFESTORE HLDGS ORD GBP0.01  233,659                   915,379                 1,579,147                 

SAFEWAY CASA LEY #REORG/SAFEWAY CASA LEY NPV FINAL LIQUIDATION 02-23-2018  19,033                      19,317                   19,317                      

SAFEWAY PDC LLC #REORG/SAFEWAY PDC LLV CVR FINAL LIQIUIDATION 05-09-2018  19,033                      605                         605                            

SAGE THERAPEUTICS INC SAGE THERAPEUTICS INC COM  4,745                        317,970                 781,549                    

SAHAMIT MACHINERY PUBLIC CO LI SAHAMIT MACHINERY THB1(ALIEN)  93,900                      18,977                   16,567                      

SAIZERIYA COMPANY SAIZERIYA COMPANY NPV  67,000                      1,173,493             2,242,255                 

SAKAI HEAVY INDUSTRIES SAKAI HEAVY INDS NPV  11,600                      327,655                 457,204                    

SAKAI OVEX CO LTD SAKAI OVEX CO LTD NPV  10,700                      180,867                 250,854                    

SALESFORCE COM INC SALESFORCE COM INC COM STK  7,966                        321,609                 814,364                    

SALLY BEAUTY HLDGS INC SALLY BEAUTY HLDGS INC COM STK  5,265                        138,960                 98,771                      

SALZGITTER AG SALZGITTER AG ORD NPV  15,461                      464,993                 883,628                    

SAM HO DEVELOPMENT CO SAM HO DEVELOPMENT KRW500  20,604                      88,057                   87,955                      

SAMCHULLY CO SAMCHULLY KRW5000  279                           26,223                   29,449                      

SAMSUNG ELECTRONICS CO SAMSUNG ELECTRONIC KRW5000  18,885                      28,021,175           44,947,905              

SAMSUNG FIRE & MARINE SAMSUNG FIRE & MARINE INS.CO.LTD  12,370                      3,065,505             3,085,134                 

SAMTY CO.LTD. SAMTY CO.LTD. NPV  37,200                      500,188                 554,780                    

SAN HOLDINGS INC (JAPAN) SAN HLDGS (JAPAN) NPV  3,100                        69,992                   89,161                      

SAN-AI OIL CO SAN-AI OIL CO NPV  55,513                      357,169                 808,671                    

SANDOWN CAPITAL LIMITED SANDOWN CAPITAL NPV  231,522                   -                          60,779                      

SANDUR MANGANESE & IRON ORES LTD SANDUR MANGANESE INR10 (DEMAT)  558                           9,181                     10,527                      

SANEI ARCHITECTURE PLANNING CO LTD SANEI ARCHITECTURE NPV  4,200                        93,852                   94,104                      

SANKO GOSEI LTD SANKO GOSEI LTD NPV  5,900                        32,049                   33,153                      

SANKO METAL INDUSTRIAL CO SANKO METAL INDL NPV  3,600                        110,726                 133,582                    

SANKYO FRONTIER CO SANKYO FRONTIER CO NPV  7,500                        118,212                 194,541                    

SANKYO SEIKO CO SANKYO SEIKO CO NPV  7,500                        25,716                   32,423                      

SANKYO TATEYAMA INC SANKYO-TATEYAMA HOLDINGS INC  14,200                      236,606                 214,922                    

SANOH INDUSTRIAL CO SANOH INDUSTRIAL NPV  5,700                        43,994                   45,792                      

SANSEI TECHNOLOGIES INC SANSEI TECHNOLOGIES INC NPV  15,500                      129,890                 162,636                    

SANSHA ELECTRIC MANUFACTURING SANSHA ELEC MFG NPV  16,300                      146,936                 224,134                    

SANSIRI CO SANSIRI CO THB1.07(ALIEN MKT)  1,675,200                80,689                   112,057                    

SANSIRI CO SANSIRI THB1.07(NVDR)  2,200,600                108,480                 147,202                    

SANTANDER CONSUMER USA HLDGS INC SANTANDER CONSUMER USA HLDGS INC COM  3,020                        51,718                   56,232                      

SANYO HOUSING NAGOYA CO SANYO HOUSING NAGO NPV  3,400                        36,746                   36,490                      

SAP SE SAP SE  93,302                      7,372,802             10,469,862              

SAPPE PUBLIC COMPANY LIMITED SAPPE PUBLIC COMPANY LIMITED THB1(ALIEN MARKET)  26,700                      25,548                   22,120                      

SAPPI SAPPI ZAR1  459,840                   2,008,711             3,324,368                 

SARAS RAFFINERIE SARDE SPA SARAS RAFFINERIE NPV  931,236                   1,869,368             2,240,929                 

SARAWAK OIL PALMS BERHAD SARAWAK OIL PALMS MYR1  67,400                      59,398                   64,952                      

SARDA ENERGY & MINERALS LTD SARDA ENERGY & MIN INR10  51,621                      289,355                 405,875                    

SAREPTA THERAPEUTICS INC SAREPTA THERAPEUTICS INC COM  7,397                        316,225                 411,569                    

SASOL LTD SASOL NPV  46,100                      1,799,386             1,594,434                 

SATO SHOJI CORP SATO SHOJI CORP NPV  8,700                        126,137                 102,639                    

SAVILLS SAVILLS ORD GBP0.025  180,113                   1,782,223             2,419,424                 

SAXA HOLDINGS INC SAXA HOLDINGS INC NPV  7,800                        159,970                 138,067                    

SBA COMMUNICATIONS CORP NEW SBA COMMUNICATIONS CORP COM USD0.01 CL A  9,833                        1,077,250             1,606,319                 

SBERBANK RUSSIA SBERBANK OF RUSSIA SPON ADR  696,352                   5,581,877             11,789,239              

SCALES CORPORATION LIMITED SCALES CORP LT NPV  9,608                        19,966                   32,663                      

SCANA CORP NEW SCANA CORP NEW COM  4,300                        209,193                 171,054                    

SCHLUMBERGER LTD SCHLUMBERGER LTD COM COM  146,477                   9,884,988             9,871,085                 

SCHNEIDER ELECTRIC SE SCHNEIDER ELECTRIC EUR4.00  177,151                   12,916,206           15,073,547              

SCHWAB CHARLES CORP NEW SCHWAB CHARLES CORP COM NEW  17,072                      343,441                 876,989                    

SCOPE METALS GROUP LTD SCOPE METALS GROUP ILS1  6,845                        162,564                 200,915                    

SCOTTS MIRACLE-GRO COMPANY SCOTTS MIRACLE-GRO CLASS'A'COM NPV  2,910                        201,257                 311,341                    
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SCRIPPS NETWORKS INTERACTIVE INC #REORG/SCRIPPS NETWORKS CASH & STOCK MERGER DISCOVERY 2046755 3-12-18  11,251                      648,620                 960,610                    

SCROLL CORPORATION SCROLL CORP NPV  121,000                   439,577                 591,842                    

SEABOARD CORP DEL SEABOARD CORP DEL COM  6                                22,870                   26,460                      

SEAGATE TECHNOLOGY PLC SEAGATE TECHNOLOGY PLC COM USD0.00001  17,710                      434,268                 740,986                    

SEAH HOLDINGS SEAH HOLDINGS KRW5000  167                           28,439                   23,711                      

SEALED AIR CORP NEW SEALED AIR CORP NEW COM STK  38,045                      1,619,488             1,875,619                 

SEATTLE GENETICS INC SEATTLE GENETICS INC COM  6,687                        309,100                 357,755                    

SECTRA AB SECTRA AB SER'B'NPV  1,386                        29,345                   29,117                      

SEI INVTS CO SEI INVTS CO COM  9,431                        433,817                 677,712                    

SEIKITOKYU KOGYO CO SEIKITOKYU KOGYO NPV  35,800                      174,056                 206,887                    

SEIKO HOLDINGS CORPORATION SEIKO HOLDINGS NPV  4,100                        111,131                 119,379                    

SEJONG INDUSTRIAL CO SEJONG INDUSTRIAL KRW500  14,863                      104,727                 105,237                    

SEKISUI PLASTICS CO SEKISUI PLASTICS CO LTD NPV  32,000                      223,882                 421,838                    

SELCUK ECZA DEPOSU TICARET VE SANAY SELCUK ECZA DEPOSU TRY1 (B SHARES)  86,109                      82,206                   81,758                      

SEMAPA SOC INVEST E GESTAO SGPS SEMAPA SOC INVEST NPV  32,058                      608,283                 685,023                    

SEMBA CORPORATION SEMBA CORPORATION NPV  2,400                        25,353                   28,549                      

SEMPRA ENERGY SEMPRA ENERGY INC COM STK  8,154                        629,250                 871,826                    

SENIOR HSG PPTYS TR SENIOR HSG PPTYS TR SH BEN INT SH BEN INT  4,764                        93,619                   91,231                      

SENSATA TECHNOLOGIES HLDG NV #REORG/SENSATA TECHNOLOGIES MANDATORY EXCHANGE SENSATA 2P1WAW2 3-28-18  7,730                        318,127                 395,080                    

SENSHU ELECTRIC CO SENSHU ELECTRIC CO NPV  2,800                        42,982                   85,628                      

SEOHEE CONSTRUCTION CO LTD SEOHEECONSTRUCTION KRW500  165,790                   146,653                 197,452                    

SEOUL SEMICONDUCTOR SEOUL SEMICONDUCTO KRW500  28,638                      455,457                 745,008                    

SEOYON CO LTD SEOYON CO LTD  8,180                        30,113                   56,237                      

SERIA CO LTD SERIA CO LTD NPV  53,900                      1,648,431             3,253,617                 

SERVICE CORP INTL SERVICE CORP INTL COM  12,746                      321,962                 475,681                    

SERVICEMASTER GLOBAL HLDGS INC SERVICEMASTER GLOBAL HLDGS INC COM  9,358                        340,659                 479,785                    

SERVICENOW INC SERVICENOW INC COM USD0.001  11,741                      865,828                 1,530,909                 

SERVIZI ITALIA SPA SERVIZI ITALIA EUR1.00  2,466                        12,782                   19,840                      

SEVEN BANK LTD SEVEN BANK NPV  830,200                   3,187,123             2,844,715                 

SEWON PRECISION SEWON PRECISION KRW500  1,414                        39,558                   19,746                      

SFA SEMICON PHILIPPINES CORPORATION SFA SEMICON PHILIPPINES CORPORATION  536,000                   32,428                   21,367                      

SFP HOLDINGS CO LTD SFP HOLDINGS CO LT NPV  5,700                        88,607                   113,798                    

SHAN LOONG TRANSPORTATION CO SHAN LOONG TRANSPO TWD10  50,000                      52,900                   54,102                      

SHAWCOR LTD NEW SHAWCOR LTD NEW COM NPV  96,328                      2,379,967             2,108,076                 

SHERWIN-WILLIAMS CO SHERWIN-WILLIAMS CO COM  10,024                      2,726,013             4,110,241                 

SHIBAURA MECHATRONICS CO SHIBAURA MECHATRON NPV  19,000                      45,083                   75,899                      

SHIBUSAWA WAREHOUSE CO SHIBUSAWA W'HOUSE NPV  1,600                        26,385                   28,747                      

SHIMAO PROPERTY HOLDINGS LIMITED SHIMAO PROPERTY HO HKD0.10  12,000                      20,117                   26,096                      

SHIN KONG FINANCIAL HLDG CO SHIN KONG FINL HLD TWD10  3,669,000                1,284,550             1,294,571                 

SHINAGAWA REFRACTORIES CO SHINAGAWA REFRACTORIES NPV  4,300                        98,287                   129,019                    

SHINDENGEN ELECTRIC MANUFACTURING SHINDENGEN ELECTRC NPV  1,700                        93,706                   134,461                    

SHIN-ETSU POLYMER CO SHIN-ETSU POLYMER NPV  106,700                   657,875                 1,206,709                 

SHINHAN FINANCIAL GROUP CO LTD SHINHAN FIN GROUP KRW5000  139,304                   6,157,058             6,428,114                 

SHINKO SHOJI CO SHINKO SHOJI CO NPV  3,800                        65,583                   71,615                      

SHINKONG INSURANCE CO SHINKONG INSURANCE TWD10  49,000                      47,616                   47,257                      

SHINNIHON CORP SHINNIHON CORP NPV  23,700                      130,421                 207,862                    

SHINSEGAE I & C COMPANY SHINSEGAE I & C CO KRW5000  905                           64,780                   69,658                      

SHINSHO CORP SHINSHO CORP NPV  10,300                      228,413                 299,902                    

SHIRE SHIRE PLC ORD GBP0.05  26,300                      1,822,752             1,387,516                 

SHIZUOKA GAS CO LTD SHIZUOKAGAS CO LTD NPV  26,400                      182,768                 224,277                    

SHOPRITE HOLDINGS SHOPRITE HLDGS LTD ZAR0.01134  135,932                   2,115,777             2,428,659                 

SHOUGANG FUSHAN RESOURCES GP LTD SHOUGANG FUSHAN INTL ENERGY HKD0.10  292,000                   65,405                   62,753                      

SHUI ON LAND LIMITED SHUI ON LAND LTD USD0.0025  662,000                   162,826                 182,917                    

SIAM CEMENT CO SIAM CEMENT PCL-NVDR  79,100                      1,224,817             1,174,728                 

SIAMGAS AND PETROCHEMICALS PUB CO L SIAMGAS AND PETROC THB1 (NVDR)  104,600                   54,739                   77,993                      

SIAMGAS AND PETROCHEMICALS PUB CO L SIAMGAS AND PETROC THB1(ALIEN MKT)  280,700                   84,285                   209,298                    

SIEGFRIED HOLDING AG SIEGFRIED HLDG AG CHF2 (REGD)  2,253                        575,660                 749,073                    

SIG SIG ORD GBP0.10  312,365                   522,802                 744,536                    

SIGNATURE BK NEW YORK N Y SIGNATURE BK NY N Y COM  12,494                      1,682,760             1,714,926                 

SIGNET JEWELERS LTD SIGNET JEWELERS LTD ORD USD0.18  2,035                        175,861                 115,079                    

SILERGY CORP SILERGY CORP TWD10  225,000                   3,086,705             5,141,388                 

SILGAN HLDGS INC SILGAN HLDGS INC COM  5,156                        146,191                 151,535                    

SILICON MOTION TECHNOLOGY CORP ADR SILICON MOTION TECHNOLOGY CORP SPONSORED ADR REPSTG SHS  51,327                      2,376,775             2,718,278                 

SILTRONIC AG SILTRONIC AG NPV  4,043                        73,609                   588,891                    

SIM TECHNOLOGY GROUP LIMITED SIM TECHNOLOGY GP HKD0.1  440,000                   25,002                   22,796                      

SIMCORP SIM CORP  121,985                   4,319,132             6,950,729                 

SIMON PPTY GROUP INC NEW SIMON PROPERTY GROUP INC COM  4,027                        444,747                 691,597                    

SIMPLO TECHNOLOGY SIMPLO TECHNOLOGY TWD10  37,200                      210,713                 208,135                    

SIMULATIONS PLUS INC SIMULATIONS PLUS INC COM  13,597                      153,923                 218,912                    

SIN HENG HEAVY MACHINERY LTD SIN HENG HEAVY MAC NPV (POST CONSOLIDATION)  11,800                      13,162                   4,062                         

SINANEN HOLDINGS CO LTD SINANEN HOLDINGS C NPV  16,600                      365,719                 396,691                    

SING TAO NEWS CORPORATION LIMITED SING TAO NEWS HKD0.20  354,000                   73,576                   46,643                      

SINO BIOPHARMACEUTICAL SINO BIOPHARMACEUT HKD0.025  929,838                   806,592                 1,648,594                 

SINON CORP SINON CORP TWD10  390,000                   215,290                 221,483                    

SINO-OCEAN GROUP HOLDINGS LTD SINO-OCEAN GROUP H NPV  292,500                   145,924                 201,678                    

SINOPEC SHANGHAI PETROCHEMICAL CO SINOPEC S/PETROCHE 'H'CNY1  1,214,000                537,333                 691,070                    

SINOPHARM GROUP CO. LTD. SINOPHARM GROUP CO. LTD. 'H'SHS CNY1  41,600                      170,097                 179,868                    

SINOTRUK (HONG KONG) LTD SINOTRUK (HK) LTD NPV  1,588,500                1,035,331             1,788,188                 

SINTOKOGIO LTD SINTOKOGIO LTD NPV  13,400                      143,020                 171,292                    

SIPEF N.V. SIPEF N.V. NPV  627                           42,388                   47,282                      

SIRIUS XM HLDGS INC SIRIUS XM HLDGS INC COM  98,478                      397,242                 527,842                    

SIRTEC INTERNATIONAL CO SIRTEC INTERNATIO TWD10  18,000                      31,153                   24,467                      

SITEONE LANDSCAPE SUPPLY INC SITEONE LANDSCAPE SUPPLY INC COM  4,710                        170,063                 361,257                    

SIX FLAGS ENTMT CORP NEW SIX FLAGS ENTMT CORP NEW COM  13,014                      637,944                 866,342                    

SJVN LTD SJVN LTD INR10  124,555                   55,024                   66,154                      

SK HOLDINGS CO LTD SK HOLDINGS CO LTD  481                           115,514                 127,152                    

SK HYNIX INC SK HYNIX INC  131,334                   3,956,642             9,384,943                 

SK INNOVATION CO LTD SK INNOVATION CO.LTD KRW5000  15,286                      1,906,449             2,919,982                 

SK TELECOM SK TELECOM KRW500  33,514                      7,032,201             8,358,543                 

SKECHERS U S A INC SKECHERS U S A INC CL A CL A ISIN #US8305661055  5,494                        182,652                 207,893                    

SK-ELECTRONICS CO SK-ELECTRONICS CO NPV  200                           2,411                     3,528                         

SKYWORKS SOLUTIONS INC SKYWORKS SOLUTIONS INC COM  19,542                      1,677,698             1,855,513                 

SL GREEN RLTY CORP SL GREEN RLTY CORP COM STK  17,839                      1,916,254             1,800,490                 

SLM CORP SLM CORP COM  94,206                      893,107                 1,064,528                 

SM ENERGY CO SM ENERGY CO COM  2,254                        80,126                   49,768                      

SM INVESTMENTS CORPORATION SM INVEST CORP PHP10  369,350                   5,943,514             7,324,850                 
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SMITH A O CORP SMITH A O CORP COM  11,828                      478,871                 724,820                    

SMUCKER J M CO SMUCKER J M CO COM NEW  3,619                        289,415                 449,625                    

SNAP ON INC SNAP-ON INC COM  2,204                        220,839                 384,157                    

SNS REAAL GROEP NV SNS REAAL N.V.  744,722                   1,122,414             752,075                    

SOC INIZIATIVE AUTOSTRAD SERVIZI SIAS EUR0.50  120,654                   1,577,107             2,248,558                 

SOCIEDAD QUIMICA Y MINERA DE CHILE S A ADR SOCIEDAD QUIMICA Y MINERA DE CHILE SA SPONSORED ADR REPSTG SER B SHS  9,131                        338,617                 542,107                    

SODASTREAM INTERNATIONAL LTD SODASTREAM INTERNATIONAL LTD COM STK  16,416                      744,737                 1,154,701                 

SOFTCAT PLC SOFTCAT PLC ORD GBP0.0005  51,685                      275,082                 363,568                    

SOFT-WORLD INTL CORP SOFT-WORLD INTL CO TWD10  52,000                      139,625                 122,493                    

SOGEFI SOGEFI EUR0.52  70,216                      337,097                 338,105                    

SOHGO SECURITY SERVICES CO.LTD. SOHGO SECURITY SER NPV  69,300                      3,066,483             3,771,052                 

SOKEN CHEMICAL & ENGINEERING CO SOKEN CHEM & ENG NPV  15,400                      220,825                 321,261                    

SOMBOON ADVANCE TECHNOLOGY SOMBOON ADVANCE TE THB1(ALIEN MKT)  164,300                   87,648                   109,903                    

SOMPO HOLDINGS INC SOMPO HOLDINGS INC  48,000                      1,917,204             1,859,494                 

SONAE INDUSTRIA SONAE INDUSTRIA NPV (POST REV SPLT)  9,919                        27,285                   41,699                      

SONOCO PRODS CO SONOCO PROD CO COM  2,040                        85,957                   108,406                    

SONOVA HOLDING AG SONOVA HOLDING AG COMMON STOCK  10,600                      1,075,269             1,655,536                 

SOUL PATTINSON(WASHINGTON H.)&CO SOUL PATTINSON(WH) NPV  34,810                      480,695                 484,634                    

SOUNDWILL HOLDINGS SOUNDWILL HOLDINGS HKD0.1 (POST B/L CHANGE)  35,500                      77,895                   74,294                      

SOUTH INDIA BANK S INDIA BK LTD COMSTK  327,991                   130,295                 159,300                    

SOUTHERN CO SOUTHERN CO COM STK  62,921                      2,997,633             3,025,871                 

SOUTHERN COPPER CORP DEL SOUTHN COPPER CORP DEL COM  16,153                      640,632                 766,460                    

SOUTHERN STEEL BERHAD SOUTHERN STEEL BHD MYR1  83,000                      27,717                   46,145                      

SOUTHWEST AIRLS CO S.W. AIRL CO COM  38,443                      1,980,556             2,516,094                 

SOUTHWESTERN ENERGY CO SOUTHWESTERN ENERGY CO COM  10,370                      237,115                 57,865                      

SPAREBANK 1 NORD-NORGE SPAREBANK 1 NORD-NORGE GRUNNFONDSBEVIS NOK50  75,317                      399,139                 573,210                    

SPAREBANK 1 SMN SPAREBANK 1 SMN NOK25  227,599                   1,760,250             2,288,693                 

SPAREBANKEN VEST SPAREBANKEN VEST NOK25 GRUNNFONDSBEVIS  13,902                      80,182                   92,631                      

SPAREKASSEN SJAELLAND-FYN A/S SPAREK.SJAELLAND-F DKK10  2,778                        52,546                   51,300                      

SPARK THERAPEUTICS INC SPARK THERAPEUTICS INC COM  3,640                        234,394                 187,169                    

SPECIALTY STL HOLDCO INC PVTPL SPECIALTY STEEL HOLDCO INC COMSTK  39                              6,870,100             7,104,677                 

SPECTRUM BRANDS HLDGS INC SPECTRUM BRANDS HLDGS INC COM STK  1,706                        180,737                 191,754                    

SPEEDY HIRE SPEEDY HIRE ORD GBP0.05  160,646                   99,315                   133,648                    

SPIRAX-SARCO ENGINEERING SPIRAX-SARCO ENGINEERING ORD GBP0.269230769  55,917                      3,226,883             4,251,065                 

SPIRIT AEROSYSTEMS HLDGS INC SPIRIT AEROSYSTEMS HLDGS INC CL A  23,786                      1,421,486             2,075,329                 

SPIRIT AIRLS INC SPIRIT AIRLS INC COM  1,470                        90,086                   65,930                      

SPIRIT RLTY CAP INC NEW SPIRIT RLTY CAP INC NEW COM  9,720                        101,028                 83,398                      

SPLUNK INC SPLUNK INC COMSTK COM USD0.001  9,802                        577,585                 811,998                    

SPRINT CORP SPRINT CORP COM SER 1 COM SER 1  8,020                        64,572                   47,238                      

SPROUTS FMRS MKT INC SPROUTS FMRS MKT INC COM  9,366                        255,093                 228,062                    

SQUARE INC SQUARE INC CL A CL A  17,000                      376,644                 589,390                    

SS&C TECHNOLOGIES HLDGS INC SS&C TECHNOLOGIES HLDGS INC COM  11,310                      363,215                 457,829                    

SSE PLC SSE PLC ORD GBP0.50  318,591                   6,655,162             5,688,857                 

SSP GROUP PLC SSP GROUP PLC ORD GBP0.01  65,848                      415,424                 608,388                    

ST BARBARA LIMITED ST BARBARA LIMITED NPV  36,925                      86,279                   110,325                    

ST.MODWEN PROPERTIES ST.MODWEN PROPS ORD GBP0.10  41,267                      182,358                 226,534                    

STAFFLINE GROUP STAFFLINE GROUP ORD GBP0.10  23,310                      372,653                 327,939                    

STAMPS COM INC STAMPS COM INC COM NEW  1,877                        217,106                 352,876                    

STANDARD BANK GROUP LIMITED STANDARD BK GR LTD ZAR0.1  635,347                   6,745,365             10,041,357              

STANDARD FOODS CORPORATION STANDARD FOODS CORP TWD10  1,624,480                4,186,513             4,039,569                 

STANLEY BLACK & DECKER INC STANLEY BLACK & DECKER INC COM  22,839                      2,398,975             3,875,550                 

STAR COMGISTIC CAPITAL CO. LTD. TSANN KUEN COMSTK  33,000                      34,350                   14,361                      

STAR FLYER INC STAR FLYER INC NPV  1,700                        76,382                   63,307                      

STAR PETROLEUM REFINING PLC STAR PETROLEUM PLC THB6.92 (NVDR)  4,084,400                1,275,258             2,143,088                 

STARBUCKS CORP STARBUCKS CORP COM  87,056                      4,317,928             4,999,626                 

STARK TECHNOLOGY STARK TECHNOLOGY TWD10  32,000                      38,316                   38,389                      

STARWOOD PROPERTY TRUST INC STARWOOD PROPERTY TRUST INC COM REIT  22,610                      497,914                 482,724                    

STATE STR CORP STATE STR CORP COM  45,141                      3,163,264             4,406,213                 

STEEL DYNAMICS INC STEEL DYNAMICS INC COM  47,785                      1,221,917             2,060,967                 

STELLA JONES INC STELLA JONES INC COM NPV  5,400                        208,456                 217,646                    

STEP CO LTD STEP CO LTD NPV  3,800                        51,317                   60,584                      

STERICYCLE INC STERICYCLE INC COM  2,707                        216,299                 184,049                    

STERIS PLC STERIS PLC NEW STERIS LTD COMSTK  1,770                        146,448                 154,822                    

STERLING BANCORP DEL STERLING BANCORP DEL COM  10,703                      266,522                 263,294                    

STHREE STHREE ORD GBP0.01  12,387                      50,304                   61,664                      

STO SE & CO. KGAA STO SE & CO. KGAA NON VTG PRF NPV  1,637                        212,166                 247,483                    

STOCK SPIRITS GROUP PLC STOCK SPIRITS GROUP PLC ORD GBP0.10  20,228                      66,059                   73,539                      

STONE ENERGY CORP #REORG/STONE ENERGY STOCK MERGER TALOS ENERGY 2P1VAJ2 05-10-2018  45,273                      1,462,015             1,455,980                 

STORE CAP CORP STORE CAPITAL CORPORATION COM USD0.01  3,510                        95,873                   91,400                      

STRABAG SE STRABAG SE NPV (BR)  1,806                        52,496                   73,799                      

STROEER SE&CO KGAA STROEER SE&CO KGAA NPV  105,208                   5,684,413             7,782,160                 

STRYKER CORP STRYKER CORP  3,705                        241,432                 573,682                    

STUDIO ALICE STUDIO ALICE NPV  17,600                      385,438                 445,117                    

SUBARU ENTERPRISE CO SUBARU ENTERPRISE NPV  1,000                        46,407                   67,643                      

SUBSEA 7 S.A. SUBSEA 7 SA USD2  400,736                   4,787,431             6,026,216                 

SUGA INTERNATIONAL HLDGS SUGA INTERNATIONAL HKD0.10  102,000                   38,581                   33,794                      

SUGIMOTO & CO SUGIMOTO & CO NPV  7,200                        96,010                   113,129                    

SUMITOMO METAL MINING CO SUMITOMO METAL MINING CO LTD NPV  133,786                   4,674,181             6,149,524                 

SUMITOMO MITSUI CONSTRUCTION CO LTD MITSUI CONSTRUCT JPY50  13,500                      75,549                   75,379                      

SUMITOMO MITSUI FINANCIAL GROUP INC SUMITOMO MITSUI FINANCIAL GROUP NPV  110,900                   4,143,288             4,792,376                 

SUMITOMO SEIKA CHEMICALS CO SUMITOMO SEIKA NPV  1,900                        83,602                   105,584                    

SUMMIT INDL INCOME REIT SUMMIT INDL INCOME TRUST UNITS  20,900                      122,738                 122,603                    

SUMMIT THERAPEUTICS PLC ADR SUMMIT THERAPEUTICS PLC SPONSORED ADS  2,700                        26,027                   29,916                      

SUN CMNTYS INC SUN COMMUNITIES INC COM  1,630                        123,812                 151,231                    

SUN HUNG KAI & CO LTD SUN HUNG KAI CO NPV  84,000                      52,542                   53,620                      

SUNNINGDALE TECH LTD SUNNINGDALE TECH NPV (POST-SPLIT)  161,100                   205,675                 232,657                    

SUNPLUS TECHNOLOGY SUNPLUS TECHNOLOGY TWD10  222,000                   118,070                 122,345                    

SUNREX TECHNOLOGY SUNREX TECHNOLOGY TWD10  208,152                   131,202                 121,008                    

SUNTRUST BKS INC SUN TR BANKS INC COM  101,231                   3,998,456             6,538,510                 

SUN-WA TECHNOS CORP SUN-WA TECHNOS NPV  14,600                      125,987                 296,018                    

SUPER GROUP SUPER GROUP EQUITY  17,952                      56,288                   59,961                      

SUPERNUS PHARMACEUTICALS INC SUPERNUS PHARMACEUTICALS INC COM STK  11,171                      470,737                 445,164                    

SUPERVALU INC SUPERVALU INC COM NEW COM NEW  6,471                        1,438,228             139,774                    

SURGUTNEFTEGAZ JSC SURGUTNEFTEGAZ ADR-REPR 10 ORD RUB1  75,265                      412,564                 354,874                    

SURTECO SE SURTECO SE NPV  2,851                        84,506                   92,092                      

SUSCO PCL SUSCO PCL COMMON STOCK  2,270,800                249,393                 259,201                    
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SUZANO PAPEL E CELULOSE SA SUZANO PAPEL E CEL COM NPV  72,900                      366,883                 410,751                    

SVB FINL GROUP SVB FINANCIAL GROUP COMMON STOCK  23,304                      2,086,904             5,447,776                 

SVG CAPITAL PLC SOLE REALISATION CO PLC  11,409                      4,774                     10,803                      

SWCC SHOWA HOLDINGS CO.LTD SWCC SHOWA HOLDINGS CO., LTD NPV  16,900                      120,377                 144,321                    

SWECO AB SWECO AB SER'B'NPV  191,558                   2,728,492             4,253,465                 

SWISSQUOTE GROUP HOLDING LTD SWISSQUOTE GP HLDG CHF0.20 (REGD)(POST SUBD)  8,046                        283,290                 314,987                    

SWITCH INC SWITCH INC CL A CL A  2,050                        35,073                   37,290                      

SYMANTEC CORP SYMANTEC CORP COM  79,098                      2,018,385             2,219,490                 

SYMRISE AG SYMRISE AG NPV (BR)  52,700                      3,560,357             4,532,269                 

SYNCHRONY FINL SYNCHRONY FINL COM  57,268                      1,619,000             2,211,117                 

SYNOPSYS INC SYNOPSYS INC COM  5,399                        264,614                 460,211                    

SYNOVUS FINL CORP SYNOVUS FINL CORP COM NEW COM NEW  2,533                        98,119                   121,432                    

SYNTEC CONSTRUCTION PUBLIC CO.LTD SYNTEC CONSTRUCTIO THB1 (ALIEN MKT)  1,558,600                110,905                 265,426                    

SYNTEC CONSTRUCTION PUBLIC CO.LTD SYNTEC CONSTRUCTIO THB1 (NVDR)  483,400                   33,542                   82,322                      

SYSCO CORP SYSCO CORP COM  52,119                      2,498,569             3,165,187                 

SYSMEX CORP SYSMEX CORP NPV  63,586                      3,888,877             5,006,725                 

T SISE VE CAM FABRIKALARI AS T SISE VE CAM FABR TRY1  536,485                   547,491                 665,017                    

T.RAD CO LTD T RAD CO LTD JPY50  3,300                        93,848                   117,470                    

TABLEAU SOFTWARE INC TABLEAU SOFTWARE INC CL A CL A  4,525                        329,798                 313,130                    

TACHIBANA ELETECH CO LTD. TACHIBANA ELETECH NPV  4,500                        58,851                   81,052                      

TACHIKAWA CORP TACHIKAWA CORP NPV  4,500                        53,304                   58,242                      

TAEKWANG IND CO TAEKWANG IND CO KRW5000  44                              34,108                   54,129                      

TAG IMMOBILIEN AG TAG IMMOBILIEN AG NPV  97,553                      1,794,839             1,855,523                 

TAHOE RES INC TAHOE RES INC COM  6,090                        80,806                   29,171                      

TAICHUNG COMMERCIAL BANK TAICHUNG COMM BANK TWD10  1,200,501                353,021                 399,784                    

TAIKO BANK TAIKO BANK NPV  2,300                        55,783                   50,818                      

TAISEI ONCHO CO TAISEI ONCHO CO NPV  4,300                        64,289                   81,343                      

TAIWAN SEMICONDUCTOR MANUFACTURING TAIWAN SEMICON MAN TWD10  1,307,567                8,538,088             10,084,062              

TAIWAN SEMICONDUCTOR MFG CO LTD TAIWAN SEMICONDUCTOR MANUFACTURING ADS EACH CNV INTO 5 ORD  41,807                      1,717,688             1,657,648                 

TAIWAN SURFACE MOUNTING TECHNOLOGY TAIWAN SURFACE MOU TWD10  80,000                      89,906                   94,628                      

TAIYO KAGAKU CO TAIYO KAGAKU CO NPV  3,000                        35,128                   45,140                      

TAKANO CO LTD TAKANO CO LTD NPV  5,100                        43,744                   52,652                      

TAKAOKA TOKO CO LTD TAKAOKA TOKO CO LTD  1,800                        35,041                   29,401                      

TAKE & GIVE NEEDS CO TAKE & GIVE NEEDS NPV  35,900                      319,542                 366,808                    

TAKEDA PHARMACEUTICAL CO LTD TAKEDA PHARMACEUTICAL CO NPV  155,200                   8,492,590             8,818,777                 

TAKE-TWO INTERACTIVE SOFTWARE INC TAKE-TWO INTERACTIVE SOFTWARE INC COM STK USD0.01  7,846                        602,135                 861,334                    

TAMA HOME CO LIMITED TAMA HOME CO LTD NPV  7,800                        45,307                   58,301                      

TANGER FACTORY OUTLET CTRS INC TANGER FACTORY OUTLET CTRS INC COM  2,195                        72,386                   58,189                      

TAO HEUNG HOLDINGS LIMITED TAO HEUNG HOLDINGS HKD0.1  87,000                      24,969                   15,470                      

TAPESTRY INC TAPESTRY INC COM USD0.01  69,197                      2,356,310             3,060,581                 

TARGA RES CORP TARGA RES CORP COM  4,387                        228,986                 212,419                    

TARGET CORP TARGET CORP COM STK  27,722                      1,618,074             1,808,861                 

TASEKO MINES LTD TASEKO MINES LTD COM  100,441                   119,992                 234,028                    

TAT HONG HOLDINGS TAT HONG HOLDINGS NPV  64,320                      21,466                   21,658                      

TATA CONSULTANCY SERVICES TATA CONSULTANCY S INR1  228,281                   8,782,838             9,660,922                 

TATA STEEL LTD TATA STEEL LTD INR10  39,728                      396,474                 455,866                    

TATE & LYLE TATE & LYLE ORD GBP0.25  86,255                      798,356                 820,271                    

TATSUTA ELECTRIC WIRE & CABLE CO TATSUTA ELEC WIRE NPV  73,500                      280,193                 585,260                    

TAUBMAN CTRS INC TAUBMAN CTRS INC COM  2,686                        183,410                 175,745                    

TAURON POLSKA ENERGIA SA TAURON POLSKA ENER PLN5.00  647,556                   722,565                 568,391                    

TAYCA CORP TAYCA CORP NPV  29,000                      239,413                 850,821                    

TCF FINL CORP TCF FNCL CORP COM  3,175                        63,934                   65,088                      

TD AMERITRADE HLDG CORP TD AMERITRADE HLDG CORP COM STK  40,386                      1,586,239             2,064,936                 

TDC SOFTWARE TDC SOFT INC NPV  6,100                        68,184                   64,601                      

TE CONNECTIVITY LTD TE CONNECTIVITY LTD  22,107                      1,414,910             2,101,049                 

TEAM INC TEAM INC COM STK  17,059                      497,280                 254,179                    

TECAN GROUP AG TECAN GROUP AG CHF0.10 (REGD)  10,438                      1,390,080             2,171,147                 

TECHNI CN TECHNI CN COM USD1  5,282                        163,753                 165,379                    

TECHNO RYOWA LTD TECHNO RYOWA LTD NPV  6,500                        49,597                   48,526                      

TEGNA INC TEGNA INC COM  14,507                      391,326                 204,259                    

TEIKOKU TSUSHIN KOGYO CO TEIKOKU TSUSHIN NPV  3,600                        37,985                   40,810                      

TEKFEN HOLDING AS TEKFEN HOLDING AS TRY1  59,918                      145,963                 268,648                    

TELECOM EGYPT TELECOM EGYPT EGP10  225,426                   220,575                 171,542                    

TELEDYNE TECHNOLOGIES INC TELEDYNE TECHNOLOGIES INC COM  714                           89,508                   129,341                    

TELEFLEX INC TELEFLEX INC COM  1,303                        159,430                 324,212                    

TELEFONICA BRASIL SA TELEFONICA BRASIL PRF NPV  130,400                   1,741,428             1,911,323                 

TELEKOMUNIKASI INDONESIA(PERSERO) TELEKOMUNIKASI SER'B'IDR50  24,233,300              6,069,169             7,930,408                 

TELEPHONE & DATA SYS INC TELEPHONE & DATA SYS INC COM STK  1,932                        76,032                   53,710                      

TELEVISION FRANCAISE(T.F.1) TF1 - TV FRANCAISE EUR0.20  14,996                      230,121                 221,218                    

TELKOM SA SOC LTD TELKOM SA SOC LTD ZAR10  406,436                   1,751,227             1,579,782                 

TEMPUR SEALY INTL INC TEMPUR SEALY INTL INC COM  1,822                        96,850                   114,221                    

TEN PAO GROUP HOLD TEN PAO GROUP HOLD HKD0.01  1,544,000                276,973                 345,644                    

TENAGA NASIONAL BERHAD TENAGA NASIONL BHD MYR1  1,990,000                6,856,053             7,503,682                 

TENARIS S A ADR TENARIS S A SPONSORED ADR  48,496                      1,237,620             1,545,083                 

TENCENT HOLDINGS LIMITED TENCENT HLDGS LIMITED COMMON STOCK  452,800                   17,142,484           23,516,660              

TENNECO INC TENNECO INC  7,932                        428,516                 464,339                    

TERADATA CORP DEL TERADATA CORP DEL COM STK  2,618                        90,058                   100,688                    

TERADYNE INC TERADYNE INC COM  13,263                      370,129                 555,322                    

TERANGA GOLD CORP CDA TERANGA GOLD CORP COM NPV (POST REV SPLT)  124,907                   315,924                 298,074                    

TEREX CORP NEW TEREX CORP NEW COM  1,594                        67,100                   76,863                      

TERNIUM S A ADR TERNIUM S A SPONSORED ADR  156,502                   3,088,076             4,943,898                 

TESARO INC TESARO INC COM  3,818                        526,975                 316,398                    

TEST RITE INTERNATIONAL TEST RITE INTL TWD10  44,000                      32,842                   33,859                      

TETHYS OIL AB TETHYS OIL AB NPV  59,306                      567,514                 476,259                    

TEXAS CAP BANCSHARES INC TX CAP BANCSHARES INC COM  3,995                        321,145                 355,156                    

TEXAS INSTRUMENTS INC TEXAS INSTRUMENTS INC COM  11,504                      323,367                 1,201,478                 

TEXTRON INC TEXTRON INC COM  26,059                      1,026,780             1,474,679                 

TFS FINL CORP TFS FINL CORP COM STK  1,150                        15,266                   17,181                      

T-GAIA CORPORATION T-GAIA CORP NPV  28,900                      365,946                 671,640                    

THAI AIRWAY INTL PUBLIC CO THAI AIRWAYS INTL THB10(NVDR)  133,100                   75,341                   70,655                      

THAI OIL PUBLIC CO LIMITED THAI OIL PCL THB10(NVDR)  1,083,300                2,031,237             3,440,367                 

THAI VEGETABLE OIL CO THAI VEGETABLE OIL THB1 (NVDR)  73,300                      48,950                   66,912                      

THANACHART CAPITAL THANACHART CAPITAL PUBLIC COMPANY LTD THB10 (NVDR)  137,500                   218,949                 237,324                    

THANACHART CAPITAL THANACHART CAPITAL THB10 (ALIEN)  2,690,900                3,451,639             4,644,465                 

THE (GLOBAL) ENERGY & EXPLORATION PARTNERS LLC CLASS A UNITS  15                              15,000                   5,250                         

THE FIRST BANK OF TOYAMA LTD THE FIRST BANK OF TOYAMA LTD NPV  5,300                        26,050                   24,747                      
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THE RENEWABLES INFRASTRUCTURE GRP THE RENEWABLES INF ORD NPV  175,852                   249,754                 258,342                    

THE TRADE DESK INC THE TRADE DESK INC COM CL A COM CL A  5,388                        234,499                 246,393                    

THERMO FISHER SCIENTIFIC INC THERMO FISHER CORP  13,193                      1,697,961             2,505,087                 

THINKWARE SYSTEMS CORPORATION THINKWARE SYSTEMS KRW500  4,826                        53,669                   46,207                      

THOR INDS INC THOR INDS INC COM STK  3,459                        253,575                 521,340                    

THURGAUER KANTONALBANK THURGAUER KTBK CHF20 (PTG CERT)(BR)  270                           27,311                   28,178                      

TIANNENG POWER INTERNATIONAL LTD TIANNENG POWER INT HKD0.10  334,000                   287,549                 346,933                    

TIFFANY & CO NEW TIFFANY & CO COM  3,538                        206,312                 367,775                    

TIM PARTICIPACOES SA ADR TIM PARTICIPACOES SA SPONSORED ADR  60,604                      1,060,218             1,170,260                 

TIME WARNER INC NEW TIME WARNER INC USD0.01  19,170                      1,194,557             1,753,480                 

TIMKEN CO TIMKEN CO COM  26,087                      991,972                 1,282,176                 

TISCO FINANCIAL GROUP PUBLIC CO LTD TISCO FINANCIAL GR THB10(ALIEN MKT)  1,207,200                2,755,862             3,278,220                 

TIVITY HEALTH INC TIVITY HEALTH INC COM  4,999                        200,616                 182,713                    

TIVO CORP TIVO CORP COM NPV  94                              1,554                     1,466                         

TJX COS INC NEW TJX COS INC COM NEW  7,410                        207,081                 566,569                    

TK GROUP (HOLDINGS) LIMITED TK GROUP (HOLDINGS) LIMITED HKD0.1  76,000                      24,526                   47,443                      

TLG IMMOBILIEN AG TLG IMMOBILIEN AG NPV  23,591                      596,194                 627,325                    

TMB BANK PUBLIC COMPANY LIMITED TMB BANK PUBLIC CO THB0.95(NVDR)  6,033,900                432,161                 559,140                    

T-MOBILE US INC T-MOBILE US INC COM  1,490                        57,357                   94,630                      

TMX GROUP LTD TMX GROUP LTD COM  34,005                      1,543,927             1,911,738                 

TOA OIL COMPANY LIMITED TOA OIL CO LTD NPV  25,000                      31,805                   36,840                      

TOA ROAD CORPORATION TOA ROAD CORP NPV  5,700                        202,142                 225,925                    

TOBA INC TOBA INC NPV  1,200                        33,347                   34,248                      

TOBISHIMA CORP TOBISHIMA CORP NPV  78,500                      120,242                 132,401                    

TOCHIGI BANK TOCHIGI BANK NPV  115,000                   598,896                 463,471                    

TOGAMI ELECTRIC MFG CO TOGAMI ELECTRIC NPV  800                           17,682                   16,845                      

TOHOKUSHINSHA FILM CORPORATION TOHOKUSHINSHA FILM NPV  1,300                        8,261                     9,659                         

TOKAI CORP(GIFU) TOKAI CORP(GIFU) NPV  5,000                        51,359                   114,470                    

TOKEN CORPORATION TOKEN CORPORATION NPV  11,090                      546,696                 1,311,308                 

TOKYO THEATRES CO INC TOKYO THEATRES CO NPV  2,400                        33,710                   31,382                      

TOLL BROS INC TOLL BROS INC COM  6,640                        216,184                 318,853                    

TOM TAILOR HOLDING SE TOM TAILOR HOLD SE NPV  10,768                      105,597                 140,810                    

TOMEN DEVICES CORPORATION TOMEN DEVICES CORP NPV  1,500                        39,362                   45,539                      

TOMOE ENGINEERING CO TOMOE ENGINEERING NPV  32,100                      557,485                 602,676                    

TOMOEGAWA PAPER CO TOMOEGAWA PAPER CO NPV  9,000                        24,796                   24,847                      

TOMOKU CO LTD TOMOKU Y50  12,000                      155,901                 243,302                    

TOMSON GROUP TOMSON GROUP HKD0.50  366,000                   172,511                 154,972                    

TONAMI HOLDINGS CO LTD TONAMI HOLDINGS CO LTD JPY50  7,000                        231,932                 354,816                    

TOPOINT TECHNOLOGY CO LTD TOPOINT TECHNOLOGY TWD10  118,000                   85,813                   85,253                      

TOPY INDUSTRIES TOPY INDUSTRIES NPV  1,600                        42,434                   49,356                      

TORCHMARK CORP TORCHMARK CORP COM  10,265                      522,394                 931,138                    

TORII PHARMACEUTICAL CO TORII PHARM CO LTD NPV  2,500                        57,371                   67,133                      

TORO CO TORO CO COM  7,424                        302,618                 484,268                    

TORSTAR CORP TORSTAR CLASS'B'N/VTG COM NPV  20,200                      28,585                   27,569                      

TORUNLAR GYO TORUNLAR GYO TRY1 (C SHARES)  726,389                   506,267                 637,956                    

TOTAL SYS SVCS INC TOTAL SYS SVCS INC COM  38,625                      1,965,286             3,054,851                 

TOTTORI BANK TOTTORI BANK NPV  2,000                        31,734                   31,673                      

TOTVS SA TOTVS SA COM NPV  255,500                   2,359,571             2,302,281                 

TOUKEI COMPUTER TOUKEI COMPUTER NPV  1,100                        18,074                   31,931                      

TOWA BANK TOWA BANK NPV  70,500                      680,144                 955,646                    

TOWER BERSAMA INFRASTRUCTURE TBK TOWER BERSAMA INFR IDR100  4,932,800                2,414,247             2,335,968                 

TOYO CONSTRUCTION CO TOYO CONSTRUCTION NPV  12,100                      46,134                   70,785                      

TOYO KOHAN CO LTD TOYO KOHAN CO LTD NPV  99,069                      390,675                 429,167                    

TOYO MACHINERY & METAL CO TOYO MACHINY&METAL NPV  16,300                      84,131                   138,908                    

TOYO SECURITIES CO TOYO SECURITIES CO NPV  377,000                   1,118,144             1,064,234                 

TOYO WHARF & WAREHOUSE CO TOYO WHARF & W HSE NPV  3,500                        56,700                   56,485                      

TPV TECHNOLOGY TPV TECHNOLOGY USD0.01  216,000                   59,417                   29,289                      

TRACTOR SUPPLY CO TRACTOR SUPPLY CO COM  10,320                      634,104                 771,420                    

TRANSAT A T INC TRANSAT AT INC COM VTG/VAR VTG  14,900                      116,021                 133,428                    

TRANSCONTINENTAL INC TRANSCONTINENTAL CLASS'A'SUB-VTG NPV  59,700                      822,732                 1,183,565                 

TRANSDIGM GROUP INC TRANSDIGM GROUP INC COM  3,961                        820,029                 1,087,770                 

TRANSOCEAN LTD SWITZERLAND TRANSOCEAN LTD  8,020                        87,218                   85,654                      

TRANSUNION TRANSUNION COM  11,120                      455,621                 611,155                    

TRAVELERS COS INC TRAVELERS COS INC COM STK  14,300                      967,672                 1,939,652                 

TREEHOUSE FOODS INC TREEHOUSE FOODS INC COM  1,982                        182,472                 98,030                      

TRELLEBORG AB TRELLEBORG AB SER'B'NPV  75,726                      1,395,208             1,757,306                 

TREX CO INC TREX CO INC COM  3,357                        323,449                 363,865                    

TRIBUNE MEDIA COMPANY TRIBUNE MEDIA COMPANY CLASS A COMMON STOCK  1,630                        82,721                   69,226                      

TRIMBLE INC TRIMBLE INC COM TRIMBLE INC  14,894                      376,874                 605,292                    

TRINITY INDS INC TRINITY IND INC COM  18,420                      415,624                 690,013                    

TRINITY INDUSTRIAL CORP TRINITY INDL CORP NPV  3,000                        25,060                   26,045                      

TRIPADVISOR INC TRIPADVISOR INC COM USD0.001  6,125                        331,830                 211,068                    

TRUE NORTH COML REAL ESTATE INVT TR TRUE NORTH COML RE COM NPV  25,600                      133,246                 137,097                    

TSANN KUEN ENTERPRISE CO TSANN KUEN ENTERPR TWD10  5,000                        4,660                     4,041                         

TT HELLENIC POSTBA SA TT HELLENIC POSTBA EUR3.70  11,277                      17,738                   2,275                         

TUPPERWARE BRANDS CORP  FORMERLY TUPPERW TUPPERWARE BRANDS CORPORATION  3,541                        209,270                 222,021                    

TURK HAVA YOLLARI TURK HAVA YOLLARI TRY1 (A SHARES)  1,230,825                3,138,276             5,093,270                 

TURKIYE GARANTI BANKASI A S ADR TURKIYE GARANTI BANKASI A S SPONSORED ADR REPSTG 2000 SHS  420,040                   1,352,873             1,188,713                 

TURKIYE IS BANKASI TURKIYE IS BANKASI TRY1 (C SHARES)  424,140                   747,236                 779,686                    

TURKIYE PETROL RAFINERILERI A.S. TUPRAS(T PETR RAF) TRY1 (A SHARES)  46,710                      1,559,501             1,496,800                 

TURKIYE VAKIFLAR BANKASI T.A.O. TURKIYE VAKIFLAR TRY1 (D SHARES)  3,109,766                4,457,759             5,552,568                 

TVS MOTOR COMPANY TVS MOTOR CO INR1  406,734                   2,509,408             4,911,204                 

TWENTY-FIRST CENTURY FOX INC TWENTY-FIRST CENTURY FOX INC CL A  25,203                      502,568                 870,260                    

TWENTY-FIRST CENTY FOX INC TWENTY-FIRST CENTY FOX INC CL B CL B  10,960                      296,789                 373,955                    

TWITTER INC TWITTER INC COM  15,952                      522,536                 383,008                    

TWO HARBORS INVESMENT CORP TWO HARBORS INVESMENT CORP  3,510                        70,383                   57,073                      

TYK CORPORATION TYK CORPORATION NPV  9,800                        33,373                   38,191                      

TYLER TECHNOLOGIES INC TYLER TECHNOLOGIES INC COM STK  2,403                        370,983                 425,451                    

TYSON FOODS INC TYSON FOODS INC CL A COM (DELAWARE)  40,806                      1,811,241             3,308,142                 

U AND I GROUP PLC U AND I GROUP PLC ORD GBP0.50  23,435                      51,857                   61,264                      

U S AUTO PTS NETWORK INC U S AUTO PTS NETWORK INC COM  87,622                      270,554                 220,807                    

U S PHYSICAL THERAPY U S PHYSICAL THERAPY COM  4,655                        311,269                 336,091                    

UBISOFT ENTERTAINMENT UBISOFT ENTERTAIN NPV  89,172                      888,117                 6,867,966                 

UCHIDA YOKO CO UCHIDA YOKO CO JPY50  12,000                      276,552                 336,618                    

UDG HEALTHCARE PLC UDG HEALTHCARE PLC ORD EUR0.05  393,609                   4,241,721             4,499,242                 

UDR INC UDR INC COM STK  8,489                        259,279                 326,996                    
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UFLEX LTD UFLEX LTD INR10  21,661                      44,507                   165,187                    

UGI CORP NEW UGI CORP NEW COM  3,548                        94,640                   166,579                    

UIL CO LTD UIL CO LTD KRW500  7,562                        34,292                   45,984                      

ULTA BEAUTY INC ULTA BEAUTY INC COM STK USD0.01  4,796                        864,260                 1,072,673                 

ULTIMATE SOFTWARE GROUP INC ULTIMATE SOFTWARE GROUP INC COM  1,983                        361,613                 432,750                    

ULTRAGENYX PHARMACEUTICAL INC ULTRAGENYX PHARMACEUTICAL INC COM  53,306                      3,425,256             2,472,332                 

UNDER ARMOUR INC UNDER ARMOR INC CL A  12,324                      319,660                 177,835                    

UNDER ARMOUR INC UNDER ARMOUR INC CL C COM  12,486                      299,685                 166,314                    

UNICREDIT SPA UNICREDIT SPA NPV  610,823                   9,166,011             11,427,561              

UNILAND S.P.A UNILAND S.P.A NPV  5,862                        6,178                     3,548                         

UNILEVER PLC UNILEVER PLC ORD GBP0.031111  125,213                   7,065,793             6,987,851                 

UNION BANK OF TAIWAN UNION BK OF TAIWAN TWD10  243,485                   78,256                   75,766                      

UNION PAC CORP UNION PAC CORP COM  10,281                      490,293                 1,378,682                 

UNIPETROL UNIPETROL CZK100  8,241                        79,563                   145,787                    

UNI-PRESIDENT ENTERPRISES CORP UNI-PRESIDENT ENT TWD10  1,704,000                3,388,512             3,779,223                 

UNISEM (M) BHD UNISEM (M) BHD MYR0.50  542,900                   322,182                 489,643                    

UNITED CONTL HLDGS INC UNITED CONTL HLDGS INC COM STK  29,888                      1,669,610             2,014,451                 

UNITED DEVELOPMENT COMPANY UTD DEVELOPMENT CO QAR10  104,562                   645,171                 411,989                    

UNITED MICRO ELECTRONICS UTD MICRO ELECT TWD10  3,421,000                1,566,647             1,632,414                 

UNITED PARCEL SVC INC UNITED PARCEL SVC INC CL B  7,984                        548,164                 951,294                    

UNITED RENTALS INC UNITED RENTALS INC COM  6,930                        650,476                 1,191,336                 

UNITED STATES CELLULAR CORP U.S. CELLULAR CORP COM  291                           11,823                   10,950                      

UNITED STS STL CORP NEW UNITED STS STL CORP NEW COM  3,554                        103,345                 125,065                    

UNITED TECHNOLOGIES CORP UNITED TECHNOLOGIES CORP COM  18,439                      1,568,712             2,352,263                 

UNITED THERAPEUTICS CORP DEL UNITED THERAPEUTICS CORP DEL COM STK  917                           76,075                   135,670                    

UNITED TRACTORS UTD TRACTORS IDR250  478,000                   788,644                 1,247,186                 

UNITEDHEALTH GROUP INC UNITEDHEALTH GROUP INC COM  18,801                      1,753,620             4,144,868                 

UNITI GROUP INC UNITI GROUP INC COM  3,382                        123,702                 60,166                      

UNIVAR INC UNIVAR INC COM  7,180                        213,328                 222,293                    

UNIVENTURES PUBLIC CO UNIVENTURES THB1(NVDR)  96,300                      19,335                   26,742                      

UNIVERSAL DISPLAY CORP UNVL DISPLAY CORP COM  5,839                        580,839                 1,008,103                 

UNIVERSAL ELECTRS INC UNVL ELECTRS INC COM  9,389                        536,559                 443,630                    

UNIVERSAL HEALTH SVCS INC UNVL HEALTH SERVICES INC CL B COM  11,594                      1,308,225             1,314,180                 

UNUM GROUP  FORMERLY UNUMPROVIDENT CORP UNUM GROUP  28,388                      941,572                 1,558,217                 

UPSTATE N Y PWR PRODUCERS INC PVTPL UPSTATE N Y PWR PRODUCERS INC COM  27,564                      215,108                 -                             

URBAN OUTFITTERS INC URBAN OUTFITTERS INC COM  1,779                        49,771                   62,372                      

US BANCORP DEL US BANCORP  38,687                      1,214,071             2,072,849                 

US FOODS HLDG CORP US FOODS HLDG CORP COM  4,230                        112,883                 135,064                    

USA TECHNOLOGIES INC USA TECHNOLOGIES INC COM NO PAR STK  36,709                      139,278                 357,913                    

USG CORP USG CORP COM NEW  1,780                        51,061                   68,637                      

USHIO INC USHIO INC NPV  134,800                   1,890,772             1,927,766                 

UTOC CORPORATION UTOC CORPORATION NPV  4,100                        17,795                   19,690                      

V F CORP V F CORP COM  22,498                      1,167,253             1,664,852                 

VAIL RESORTS INC VAIL RESORTS INC COM  2,816                        431,740                 598,316                    

VALE S A ADR VALE S A ADR  265,107                   2,750,346             3,242,259                 

VALE S.A. VALE SA COM NPV  77,100                      841,032                 935,771                    

VALERO ENERGY CORP NEW VALERO ENERGY CORP COM STK NEW  32,254                      1,298,216             2,964,465                 

VALIANT HOLDING AG VALIANT HOLDING AG CHF5.8(REGD)  1,101                        118,647                 119,082                    

VALIDUS HOLDING LTD VALIDUS HOLDING LTD COM STK USD0.175  12,641                      572,649                 593,116                    

VALMONT INDS INC VALMONT INDS INC COM  452                           50,349                   74,964                      

VALORA HOLDING VALORA HOLDING CHF1(REGD)  471                           118,183                 157,081                    

VALUE PARTNERS GROUP LTD VALUE PARTNERS GP HKD0.10  1,061,000                1,113,480             1,126,514                 

VALVOLINE INC VALVOLINE INC COM  44,382                      1,009,358             1,112,213                 

VAN LANSCHOT KEMPEN NV VAN LANSCHOT KEMPE CVA REP CLASS 'A' NPV  5,887                        165,870                 184,857                    

VANTIV INC #REORG/VANTIV INC NAME CHANGE WORLDPAY INC 2K1CAG2 01-16-18  11,300                      551,302                 831,115                    

VAPIANO SE VAPIANO SE NPV  158,309                   4,220,559             4,609,863                 

VARDHMAN TEXTILES LTD VARDHMAN TEXTILES INR10  8,418                        94,530                   181,852                    

VARIAN MED SYS INC VARIAN MEDICAL SYSTEMS INC  7,549                        522,322                 839,071                    

VARONIS SYS INC VARONIS SYS INC COM  11,810                      381,819                 573,376                    

VASTNED RETAIL VASTNED RETAIL EUR5  9,273                        449,944                 459,876                    

VECTREN CORP VECTREN CORP COM  1,735                        63,644                   112,810                    

VECTRUS INC VECTRUS INC COM  677                           8,759                     20,885                      

VEEVA SYS INC VEEVA SYS INC CL A COM CL A COM  7,620                        300,067                 421,234                    

VENKYS(INDIA) VENKY'S (INDIA) INR10  9,790                        189,438                 427,415                    

VENTAS INC VENTAS INC REIT  11,429                      561,549                 685,854                    

VENTURE MANUFACTURING SINGAPORE LTD VENTURE CORP LTD NPV  211,100                   1,291,100             3,233,476                 

VERBIO AG VERBIO AG NPV (BR)  17,472                      148,434                 170,990                    

VEREIT INC VEREIT INC COM USD0.001  83,800                      753,336                 652,802                    

VERINT SYS INC VERINT SYS INC COM  4,145                        176,119                 173,468                    

VERISIGN INC VERISIGN INC COM  7,102                        425,121                 812,753                    

VERISK ANALYTICS INC VERISK ANALYTICS INC COM STK  52,683                      3,709,093             5,057,568                 

VERIZON COMMUNICATIONS INC VERIZON COMMUNICATIONS COM  202,256                   9,394,366             10,705,409              

VERSUM MATLS INC  FORMERLY VERSUM MATLS VERSUM MATLS LLC COM  2,700                        90,859                   102,195                    

VERTEX PHARMACEUTICALS INC VERTEX PHARMACEUTICALS INC COM  7,692                        699,898                 1,152,723                 

VERTU MOTORS PLC VERTU MOTORS PLC ORD GBP0.10  355,039                   247,879                 242,541                    

VESUVIUS PLC VESUVIUS PLC ORD GBP0.10  31,161                      230,308                 246,174                    

VIA VAREJO SA VIA VAREJO SA UNITS (REPR 1 COM & 2 PRF)  317,400                   1,130,595             2,341,435                 

VIACOM INC NEW VIACOM INC NEW CL A  210                           9,669                     7,329                         

VIACOM INC NEW VIACOM INC NEW CL B  21,084                      1,108,054             649,598                    

VIB VERMOEGEN AG VIB VERMOEGEN AG NPV  1,782                        39,573                   45,364                      

VILLA WORLD LTD VILLA WORLD LTD NPV STAPLED  24,113                      47,122                   53,940                      

VILMORIN & CIE VILMORIN CIE EUR15.25 (POST SUBDIVISION)  581                           49,088                   61,632                      

VIRTU FINL INC VIRTU FINL INC CL A CL A  21,953                      408,289                 401,740                    

VISA INC VISA INC COM CL A STK  21,097                      767,997                 2,405,480                 

VISAKA IND VISAKA IND INR10  3,131                        27,047                   32,081                      

VISANG EDUCATION INC VISANG EDUCATION I KRW500  11,263                      134,128                 125,197                    

VISCOM AG VISCOM AG NPV (BR)  1,121                        38,490                   39,831                      

VISHAY INTERTECHNOLOGY INC VISHAY INTERTECHNOLOGY INC COM STK  30,300                      379,055                 628,725                    

VISTEON CORP VISTEON CORP COM NEW COM NEW  2,209                        202,436                 276,434                    

VISTRA ENERGY CORP VISTRA ENERGY CORP COM  4,940                        82,752                   90,501                      

VITASOY INTERNATIONAL HOLDINGS VITASOY INTL NPV  2,133,000                4,127,426             5,457,127                 

VITEC GROUP PLC VITEC GROUP PLC ORD GBP0.20  5,323                        68,742                   81,368                      

VITRO SAB DE CV VITRO SAB DE CV  4,738                        13,733                   17,060                      

VITTORIA ASSICURAZIONI VITTORIA ASSICURAZ EUR1  18,194                      251,925                 260,420                    

VIVIMED LABS LTD VIVIMED LABS LTD INR2  28,629                      55,639                   46,670                      

VODAFONE GROUP VODAFONE GROUP ORD USD0.2095238  2,145,330                6,332,121             6,819,924                 
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VOLKSWAGEN AG VOLKSWAGEN AG NON VTG PRF NPV  87,015                      15,634,708           17,391,964              

VOLTRONIC POWER TECHNOLOGY CORP VOLTRONIC POWER TE TWD10  214,373                   2,899,797             3,709,935                 

VONTOBEL HOLDING AG VONTOBEL HLDG AG CHF1 (REGD)  16,762                      836,229                 1,057,838                 

VORNADO RLTY TR VORNADO RLTY TR COM  5,511                        376,187                 430,850                    

VOYA FINL INC VOYA FINL INC COM  22,000                      703,440                 1,088,340                 

VP BANK AG (VERWALTUNGS-UND PRIVAT) VP BANK AG CHF10 (REGD A SHS)  622                           72,836                   84,891                      

VS INDUSTRY BHD VS INDUSTRY BHD MYR0.2  131,300                   79,777                   97,656                      

VULCABRAS/AZALEIA VULCABRAS AZALEIA SA  9,300                        25,644                   25,512                      

VULCAN MATLS CO VULCAN MATERIALS CO COM  10,314                      1,085,168             1,324,008                 

W P CAREY INC W P CAREY INC COM  2,200                        143,151                 151,580                    

WABCO HLDGS INC WABCO HLDGS INC COM STK  52,344                      5,866,197             7,511,364                 

WABTEC WABTEC CORP COM  3,163                        214,035                 257,563                    

WACKER CHEMIE AG WACKER CHEMIE AG NPV(BR)  401                           55,974                   78,103                      

WACKER NEUSON SE WACKER NEUSON SE(REGD)  4,442                        83,767                   160,419                    

WAGEWORKS INC WAGEWORKS INC COM USD0.001  2,883                        190,716                 178,746                    

WAH LEE INDUSTRIAL CORP WAH LEE INDUSTRIAL TWD10  20,000                      33,988                   37,502                      

WAJAX CORP WAJAX CORP COM  8,119                        149,929                 159,859                    

WALGREENS BOOTS ALLIANCE INC WALGREENS BOOTS ALLIANCE INC COM  53,802                      3,876,415             3,907,101                 

WAL-MART STORES INC WALMART INC COM  46,305                      3,002,480             4,572,619                 

WALSIN LIHWA CORP WALSIN LIHWA CORP TWD10  252,000                   140,760                 149,040                    

WALTON ADVANCED ENGINEERING INC WALTON ADVANCED ENGINEERING  66,000                      29,039                   35,707                      

WARABEYA NICHIYO HOLDINGS CO LTD WARABEYA NICHIYO HOLDINGS CO L  19,500                      317,043                 553,063                    

WASTE MGMT INC DEL WASTE MGMT INC DEL COM STK  27,309                      1,620,849             2,356,767                 

WATABE WEDDING COR WATABE WEDDING COR NPV  7,441                        105,861                 43,199                      

WATAHAN CO LTD WATAHAN CO LTD NPV  2,200                        47,769                   68,842                      

WATERS CORP WATERS CORP COM  18,367                      2,107,169             3,548,321                 

WATKIN JONES PLC WATKIN JONES PLC COMMON STOCK  34,444                      68,582                   102,274                    

WATSCO INC WATSCO INC COM  2,109                        291,944                 358,614                    

WAYFAIR INC WAYFAIR INC CL A CL A  2,730                        210,274                 219,137                    

WDB HOLDINGS CO LTD WDB HOLDINGS NPV  8,900                        136,034                 296,272                    

WEATHERFORD INTL PLC WEATHERFORD INTERNATIONAL LTD(IE)USD0.001  18,050                      186,943                 75,269                      

WEBSTER FINL CORP WATERBURY CONN WEBSTER FNCL CORP WATERBURY CONN COM  7,394                        375,458                 415,247                    

WEC ENERGY GROUP INC WEC ENERGY GROUP INC COM  10,206                      390,876                 677,985                    

WEG SA WEG SA COM NPV  321,400                   1,856,961             2,336,063                 

WEIBO CORP ADR WEIBO CORP SPONSORED ADR  47,767                      4,355,203             4,941,974                 

WEICHAI POWER CO WEICHAI POWER CO 'H'CNY1  139,000                   88,135                   152,206                    

WEIFU HIGH-TECHNOLOGY GROUP CO LTD WEIFU HIGH-TECH 'B'CNY1  637,593                   1,482,512             1,362,898                 

WEINGARTEN RLTY INVS WEINGARTEN RLTY INVS COM  2,485                        87,032                   81,682                      

WEIQIAO TEXTILE CO WEIQIAO TEXTILE CO 'H'CNY1  639,000                   356,442                 362,933                    

WELBILT INC WELBILT INC COM  8,873                        169,545                 208,604                    

WELL SHIN TECHNOLOGY CO LTD WELL SHIN TECHNOLO TWD10  24,000                      40,671                   46,615                      

WELLCARE HEALTH PLANS INC WELLCARE HLTH PLANS INC COM  2,933                        358,704                 589,856                    

WELLING HOLDING LIMITED WELLING HOLD LTD. NPV  86,000                      19,253                   22,002                      

WELLS FARGO & CO NEW WELLS FARGO & CO NEW COM STK  264,943                   12,169,582           16,074,091              

WELLTOWER INC WELLTOWER INC COM REIT  11,878                      709,923                 757,460                    

WENDYS CO WENDYS CO COM  12,817                      140,842                 210,455                    

WESCO INTL INC WESCO INTL INC COM  12,071                      761,897                 822,639                    

WEST COAST PAPER MILLS LTD WEST COAST PAPER M INR2.00  11,405                      31,250                   56,884                      

WEST PHARMACEUTICAL SVCS INC WEST PHARMACEUTICAL SVCS INC COM  5,190                        404,381                 512,097                    

WESTAR ENERGY INC WESTAR ENERGY INC COM  2,973                        96,509                   156,974                    

WESTERN ALLIANCE BANCORPORATION WESTERN ALLIANCE BANCORPORATION COM  14,362                      607,841                 813,175                    

WESTERN DIGITAL CORP WESTN DIGITAL CORP COM  23,068                      1,153,973             1,834,598                 

WESTERN FST PRODS INC WESTERN FOREST PRO COM STK NPV  165,000                   293,789                 322,639                    

WESTERN UN CO WESTERN UNION CO  37,867                      728,169                 719,852                    

WESTFIELD CORP WESTFIELD CORP NPV STAPLED UNITS  113,093                   784,631                 839,445                    

WESTLAKE CHEM CORP WESTLAKE CHEM CORP COM STK  13,669                      1,265,139             1,456,159                 

WESTROCK CO WESTROCK CO COM  32,826                      1,531,304             2,074,931                 

WETHERSPOON(J.D.) WETHERSPOON (J.D) ORD GBP0.02  21,518                      360,159                 365,894                    

WEX INC WEX INC COM  2,348                        265,017                 331,608                    

WEYERHAEUSER CO WEYERHAEUSER CO COM  24,164                      621,600                 852,023                    

WH SMITH PLC WH SMITHS PLC - ORD GBP0.27 6/67  226,867                   4,286,231             7,202,811                 

WHIRLPOOL CORP WHIRLPOOL CORP COM  6,813                        652,432                 1,148,944                 

WHITE MOUNTAINS INSURANCE GROUP WHITE MOUNTAINS INSURANCE GROUP COM STOCK  75                              47,675                   63,846                      

WHITING PETE CORP WHITING PETE CORP COM NEW COM USD0.001(POST REV SPLIT)  1,840                        162,265                 48,723                      

WILEY JOHN & SONS INC WILEY JOHN & SONS INC CL A  935                           44,652                   61,476                      

WILLDAN GROUP INC WILLDAN GROUP INC COM  7,790                        223,365                 186,493                    

WILLIAMS COS INC WILLIAMS CO INC COM  32,654                      758,388                 995,620                    

WILLIAMS SONOMA INC WILLIAMS SONOMA INC COM  2,636                        134,358                 136,281                    

WILLIS TOWERS WATSON PLC WILLIS TOWERS WATSON PLC COM USD0.000115  4,182                        575,835                 630,186                    

WILSON BAYLY HOLMES-OVCON LIMITED WILSON BAYLY HOLME ZAR0.01  22,778                      216,694                 285,995                    

WIN HANVERKY HOLDINGS LIMITED WIN HANVERKY HOLD HKD0.10  342,000                   77,957                   44,187                      

WINBOND ELECTRONIC CORP WINBOND ELECTRONIC TWD10  3,663,603                1,184,752             2,886,956                 

WINPAK LTD WINPAK COM NPV  50,980                      2,067,199             1,904,197                 

WINTRUST FINL CORP WINTRUST FINL CORP COM  3,831                        267,239                 315,559                    

WIPRO WIPRO INR2  217,057                   945,650                 1,068,664                 

WIRECARD AG WIRECARD AG NPV  137,041                   6,525,046             15,315,491              

WISTRON CORPORATION WISTRON CORP TWD10  2,362,489                1,620,703             1,901,360                 

WIZ SOLUCOES E CORRETAGEM SEGURO SA WIZ SOLUCOES CORRE COM NPV  30,000                      170,280                 105,996                    

WNS HLDGS LTD ADR WNS HLDGS LTD SPONSORED ADR  8,790                        309,926                 352,743                    

WONG'S KONG KING INTERNATIONAL WONG'S KONG KING HKD0.10  332,000                   52,312                   50,539                      

WORKDAY INC WORKDAY INC CL A COM USD0.001  9,375                        790,197                 953,813                    

WORKSPACE GROUP WORKSPACE GROUP ORD GBP1  20,512                      181,923                 278,031                    

WORLD ACCEP CORP S C NEW WORLD ACCEP CORP S C NEW COM  8,400                        662,803                 678,048                    

WORLD FUEL SVCS CORP WORLD FUEL SERVICE COM STK USD0.01  10,810                      488,098                 304,193                    

WPP PLC WPP PLC ORD GBP0.10  89,600                      1,303,068             1,625,378                 

WPX ENERGY INC WPX ENERGY INC COM SHS  8,110                        97,172                   114,108                    

WSFS FINANCIAL CORP WSFS FINANCIAL CORP COM  1,675                        76,156                   80,149                      

WSP GLOBAL INC WSP GLOBAL INC COM NPV  7,600                        351,021                 363,395                    

WTK HLDGS BERHAD WTK HOLDINGS BHD MYR0.5  259,800                   84,785                   45,579                      

WULING MOTORS HLDGS LTD WULING MOTORS HOLDINGS LTD  520,000                   54,066                   37,916                      

WUSTENROT & WURTTEMBERGISCHE AG WUSTENROT & WURTTE NPV  8,362                        224,854                 234,560                    

WUXI BIOLOGICS (CAYMAN) INC WUXI BIOLOGICS (CAYMAN) INC USD0.000025  201,000                   1,039,679             1,123,623                 

WYNDHAM WORLDWIDE CORP WYNDHAM WORLDWIDE CORP COM STK  15,534                      1,050,759             1,799,925                 

WYNN RESORTS LTD WYNN RESORTS LTD COM  6,522                        659,538                 1,099,544                 

XCEL ENERGY INC XCEL ENERGY INC COM  85,006                      3,536,510             4,089,639                 

XEROX CORP XEROX CORP COM NEW COM NEW  29,964                      928,093                 873,451                    
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XIABUXIABU CATERING MGT(CHINA)HLDGS XIABUXIABU USD0.000025  1,040,000                1,352,898             2,094,022                 

XILINX INC XILINX INC COM  19,697                      1,006,103             1,327,972                 

XINGFA ALUMINIUM HOLDINGS LIMITED XINGFA ALUMINUM HKD0.01  220,000                   122,337                 151,689                    

XIWANG SPECIAL STEEL CO LTD XIWANG SPECIAL STE NPV  390,000                   58,623                   74,834                      

XL GROUP LTD XL GROUP LTD XL GROUP LTD COM NPV  31,457                      1,151,617             1,106,028                 

XPO LOGISTICS INC XPO LOGISTICS INC COM  13,346                      744,196                 1,222,360                 

XXL ASA XXL ASA NOK0.4  96,328                      963,386                 1,001,043                 

XYLEM INC XYLEM INC COM  10,417                      413,431                 710,439                    

YACHIYO INDUSTRY CO YACHIYO INDUSTRY NPV  8,000                        93,990                   112,135                    

YA-MAN LTD. YA-MAN LTD PLACEMENT  7,200                        14,308                   121,310                    

YAMANASHI CHUO BANK YAMANASHI CHUO BK NPV  34,000                      166,207                 148,495                    

YAMAYA CORPORATION YAMAYA CORPORATION NPV  3,500                        87,829                   106,568                    

YAMAZEN CORP YAMAZEN CORP NPV  7,700                        86,508                   90,842                      

YANDEX N.V. YANDEX N.V. COM USD0.01 CL 'A  75,400                      1,666,197             2,469,350                 

YANLORD LAND GROUP LTD YANLORD LAND GROUP NPV  556,100                   470,357                 674,111                    

YELP INC YELP INC CL A  8,290                        257,685                 347,848                    

YOGAWORKS INC YOGAWORKS INC COM  28,855                      157,983                 81,660                      

YOO SUNG ENTERPRISE CO YOOSUNG ENTERPRISE KRW500  32,941                      146,897                 109,542                    

YOTAI REFRACTORIES CO YOTAI REFRACTORIES NPV  7,200                        28,404                   38,605                      

YOUNGTEK ELECTRONICS CORPORATION YOUNGTEK ELECTRONI TWD10  133,000                   263,806                 256,985                    

YUANDA CHINA HOLDINGS LTD YUANDA CHINA HOLDI HKD0.10  1,744,000                47,730                   30,786                      

YUANTA FUTURES CO LTD YUANTA FUTURES CO TWD10  21,000                      28,538                   28,968                      

YUASA TRADING CO YUASA TRADING CO NPV  22,700                      407,062                 825,180                    

YUM BRANDS INC YUM BRANDS INC COM  3,992                        128,112                 325,787                    

YUM CHINA HLDGS INC YUM CHINA HLDGS INC COM  23,360                      934,469                 934,865                    

YUNSHIN CONSTRUCTION & DEVELOPMENT YUNSHIN CONSTRUCT TWD10  48,000                      49,576                   51,051                      

YURTEC CORPORATION YURTEC CORPORATION NPV  51,000                      400,839                 435,979                    

YUSHIRO CHEMICAL INDUSTRY CO YUSHIRO CHEMICAL NPV  5,100                        75,170                   76,466                      

YY INC ADR YY INC ADS REPSTG COM CL A  45,279                      3,309,140             5,119,242                 

ZAYO GROUP HLDGS INC ZAYO GROUP HLDGS INC COM  12,942                      378,729                 476,266                    

ZCL COMPOSITES INC ZCL COMPOSITE INC COM NPV  35,800                      308,338                 320,299                    

ZEAL NETWORK SE ZEAL NETWORK SE NPV(CI)  2,710                        79,042                   69,737                      

ZEBRA TECHNOLOGIES CORP ZEBRA TECHNOLOGIES CORP CL A  3,655                        317,280                 379,389                    

ZEUS CO LTD ZEUS CO LTD COMMON STOCK  4,808                        80,038                   75,676                      

ZHONGSHENG GROUP HOLDINGS LIMITED ZHONGSHENG GROUP H HKD0.0001  276,000                   318,020                 629,865                    

ZHUHAI HLDGS INVESTMENT GROUP LTD ZHUHAI HLDGS INVESTMENT GROUP LTD SHS  158,000                   25,119                   23,041                      

ZIFF DAVIS HLDGS INC ZIFF DAVIS HLDGS INC OC-COM STK  1,423                        -                          14                              

ZILLOW GROUP INC ZILLOW GROUP INC COM USD0.0001  2,833                        103,512                 115,415                    

ZILLOW GROUP INC ZILLOW GROUP INC COM USD0.0001 CLASS C  5,936                        223,695                 242,900                    

ZIMMER BIOMET HLDGS INC ZIMMER BIOMET HLDGS INC COM  10,129                      918,013                 1,222,265                 

ZIONS BANCORPORATION ZIONS BANCORP COM  6,469                        214,954                 328,819                    

ZOETIS INC ZOETIS INC COM USD0.01 CL 'A'  40,276                      1,874,889             2,901,483                 

ZUKEN INC ZUKEN INC NPV  19,500                      220,262                 329,414                    

ZURICH INSURANCE GROUP AG ZURICH INSURANCE GROUP AG CHF0.10  16,947                      3,540,675             5,158,008                 

ZYNGA INC ZYNGA INC  15,490                      60,584                   61,960                      

Equities Total 624,308,630           2,887,565,202     3,761,423,639        

Common collective and other trusts
AFL CIO HOUSING INVESTMENT TRUST CF AFL CIO HOUSING INVESTMENT TRUST  0.00% 189,934                   212,974,596         212,216,934            

CF ARCHER CAPITAL OFFSHORE LTD CF ALGER COLLECTIVE TRUST SPECTRA SERIES  0.00% 14,213,877              145,398,835         183,927,574            

CF ARCHER CAPITAL OFFSHORE LTD CF W A FLOATING RATE HIGH INCOME FUND LLC  0.00% 392,933                   7,808,729             8,204,840                 

DFA INVT CO CF DFA SMALL CAP VALUE TR  0.00% 23,060                      17,517,925           65,406,881              

DFA INVT CO CF DFA US SMALL CAP TR  0.00% 21,963                      20,888,651           66,990,396              

SSGA CF SSGA RUSSELL 1000 (R) GROWTH INDEX NL FUND (CM83NON)  0.00% 2,138,852                130,478,556         190,285,139            

Western Asset CF WA EMG CORP CREDIT LLC  0.00% 225,362                   4,139,000             4,181,143                 

Western Asset CF WA OPPORTUNISTIC NON DOLLAR HEDGED PORTFOLIO LLC  0.00% 124,486                   2,210,272             4,017,176                 

Western Asset CF WA OPPORTUNISTIC US $ HIGH YIELD SEC PORT LLC  0.00% 528                           14,103                   17,711                      

Western Asset CF WESTERN ASSET EMERGING MARKETS LOCAL DEBT PORTFOLIO LLC FUND  0.00% 305,533                   4,919,215             5,658,478                 

Western Asset CF WESTN AST FLOATING RATE HI INC FD LLC  0.00% 388,062                   7,937,656             8,103,126                 

Common collective and other trusts Total 18,024,590             554,287,538        749,009,398            

Government and government agency securities
ALBERTA PROV CDA GLOBAL MEDIUM TERM NTS PVTPL ALBERTA PROV CDA GLOBAL MEDIUM TERM TRANCHE # TR 00002 DUE 08-26-2020 8/26/2020 1.75% 840,000                   833,885                 827,753                    

ANGOLA (REPUBLIC OF) ANGOLA (REP OF) 9.5% NTS 12/11/2025 USD1000 11/12/2025 9.50% 850,000                   948,768                 982,805                    

ARAB REP EGYPT ARAB REP EGYPT NT 144A 6.125% DUE 01-31-2022 BEO 1/31/2022 6.13% 3,593,000                3,628,072             3,758,458                 

ARAB REP EGYPT EGYPT(ARAB REP OF 7.5% SNR MTN 31/01/2027 USD 1/31/2027 7.50% 876,000                   928,359                 970,077                    

ARAB REP EGYPT EGYPT(ARAB REP OF 8.5% SNR MTN 31/01/2047 USD 1/31/2047 8.50% 3,153,000                3,370,256             3,628,189                 

ARAB REP EGYPT PVPTL ARAB REP EGYPT NT 144A 7.5% DUE 01-31-2027 1/31/2027 7.50% 2,300,000                2,407,005             2,542,185                 

ARGENTINA REP ARGENTINA REP BD 6.875% DUE 01-26-2027 REG 1/26/2027 6.88% 1,930,000                2,028,442             2,108,525                 

ARGENTINA REP ARGENTINA REP BD SER B 7.5% DUE 04-22-2026 REG 4/22/2026 7.50% 3,950,000                4,080,812             4,471,993                 

ARGENTINA REP ARGENTINA(REP OF) 7.5% BDS 22/04/26 USD150000 4/22/2026 7.50% 80,000                      86,156                   90,772                      

ARGENTINA REP ARGENTINA(REP OF) 8.28%-VAR 31/12/33 USD'DISC 12/31/2033 8.28% 2,150,802                2,424,371             2,546,550                 

ARGENTINA REP REPUBLIC OF ARGENTINA 6.875% 04-22-2021 4/22/2021 6.88% 280,000                   280,000                 304,920                    

ARGENTINA REP REPUBLIC OF ARGENTINA 7.125% 07-06-2036 7/6/2036 7.13% 3,160,000                3,191,908             3,423,860                 

ARGENTINA(REPUBLIC OF) ARGENTINA(REP OF) 18.2% BDS 03/10/21 ARS1000 10/3/2021 18.20% 62,360,000              4,088,008             3,565,203                 

ARGENTINA(REPUBLIC OF) ARGENTINA(REP OF) 5.25% SNR 15/01/2028 EUR 1/15/2028 5.25% 1,220,000                1,447,913             1,526,901                 

ARGENTINA(REPUBLIC OF) ARGENTINA(REP OF) 7.82% BDS 31/12/40 EUR1000 12/31/2033 7.82% 582,092                   674,548                 818,850                    

ARGENTINA(REPUBLIC OF) ARGENTINA(REP OF) FRN 22/06/20 ARS1 6/21/2020 28.75% 46,025,520              2,840,046             2,622,171                 

ARGENTINA(REPUBLIC OF) ARGENTINA(REPUBLIC OF) DISC BD 8.28% DUE12-31-2033/06-30-2024 REG 12/31/2033 8.28% 1,683,772                1,728,827             1,985,167                 

ARGENTINA(REPUBLIC OF) REP OF ARGENTINA TBOND 6.25% 09/11/2047 11/9/2047 6.25% 620,000                   715,388                 757,085                    

ARGENTINA(REPUBLIC OF) REP OF ARGENTINA VAR 31/12/2033 12/31/2033 7.82% 1,069,950                1,128,192             1,495,373                 

ARMENIA (REPUBLIC OF) ARMENIA (REP OF) 7.15% SNR 26/03/2025 USD 3/26/2025 7.15% 672,000                   706,620                 768,264                    

ARMENIA (REPUBLIC OF) REPUBLIC OF ARMENIA 6% 30/9/2013 9/30/2020 6.00% 411,000                   425,819                 437,546                    

BAHAMAS COMWLTH PVPTL BAHAMAS COMWLTH NT 6.0% 08-21-2028 11/21/2028 6.00% 1,800,000                1,816,025             1,872,000                 

BAHRAIN KINGDOM ACTING THROUGH MINISTRY BAHRAIN KINGDOM ACTING THROUGH MINISTRY FIN BD 144A 7% DUE 10-12-2028 REG 10/12/2028 7.00% 2,762,000                2,819,202             2,804,148                 

BAHRAIN KINGDOM ACTING THROUGH MINISTRY KINGDOM OF BAHRAIN TBOND 7.0% 12/10/2028 10/12/2028 7.00% 1,743,000                1,767,107             1,774,034                 

BAHRAIN(KINGDOM OF) BAHRAIN (KINGDOM) 7% SNR 26/01/2026 USD200000 1/26/2026 7.00% 690,000                   730,418                 719,594                    

BANCO NAC DE DESEN ECONO BANCO NAC DE DESEN ECONO 5.75% 26/09/2023 9/26/2023 5.75% 320,000                   297,120                 347,043                    

BRAZIL FEDERATIVE REP BRAZIL FEDERATIVE REP BD 4.625% DUE 01-13-2028 1/13/2028 4.63% 1,397,000                1,386,345             1,403,287                 

BRAZIL FEDERATIVE REP BRAZIL FEDERATIVE REP GLOBAL BD 5 T BOND 01-27-2045 1/27/2045 5.00% 200,000                   168,000                 186,400                    

BRAZIL FEDERATIVE REP BRAZIL FEDERATIVE REP GLOBAL NT 5.625% DUE 01-07-2041 REG 1/7/2041 5.63% 380,000                   351,864                 388,170                    

BRAZIL MINAS SPE VIA STATE OF M.G. BRAZIL MINAS SPE V 5.333% BDS 15/02/2028 2/15/2028 5.33% 2,225,000                2,205,790             2,258,375                 

BRAZIL(FEDERATIVE REPUBLIC OF) BRAZIL(FED REP OF) 10% GTD 01/01/2021 BRL 'F' 1/1/2021 10.00% 9,164                        2,932,002             2,979,453                 

BRAZIL(FEDERATIVE REPUBLIC OF) BRAZIL(FED REP OF) 10% GTD SNR 01/01/23 BRL'F' 1/1/2023 10.00% 11,390                      3,596,086             3,642,156                 

BUENOS AIRES(PROVINCE OF) BUENOS AIRES(PROV) 7.875% SNR 15/06/2027USD 6/15/2027 7.88% 450,000                   489,585                 500,544                    

CHILE(REPUBLIC OF) CHILE(REP OF) 4.5% BDS 03/2026 CLP5000000 3/1/2026 4.50% 835,000,000           1,291,682             1,380,646                 
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COLOMBIA(REP OF) COLOMBIA(REPUBLIC OF) 4.375% DUE 07-12-2021 REG 7/12/2021 4.38% 1,000,000                1,067,900             1,054,500                 

COLOMBIA(REP OF) REPUBLIC OF COLOMBIA 5.625 02-26-2044 REG 2/26/2044 5.63% 540,000                   538,256                 618,300                    

COLOMBIA(REPUBLIC OF) COLOMBIA(REPUBLIC OF) 7.5% BD 26/08/2026 8/26/2026 7.50% 3,700,000,000        1,332,029             1,326,801                 

COTE D'IVOIRE COTE D'IVOIRE 6.125% 15/06/2033 USD 6/15/2033 6.13% 2,260,000                2,221,458             2,303,842                 

COTE D'IVOIRE COTE D'IVOIRE 6.375% SNR 03/03/28 USD1000 3/3/2028 6.38% 1,280,000                1,306,643             1,357,376                 

COTE D'IVOIRE IVORY COAST TBOND 5.375% 23/07/2024 7/23/2024 5.38% 451,000                   445,926                 460,131                    

CROATIA(REPUBLIC OF) CROATIA 6.0% T-BOND 26/01/2024 1/26/2024 6.00% 1,170,000                1,284,075             1,336,585                 

CROATIA(REPUBLIC OF) CROATIA(REP OF)T- BD 5.5% 04/04/2023 4/4/2023 5.50% 640,000                   678,400                 706,962                    

DOMINICAN REP DOMINICAN REP USD BD 144A 7.45% DUE 04-30-2044 BEO 4/30/2044 7.45% 1,910,000                1,978,192             2,277,675                 

DOMINICAN REP DOMINICAN REPUBLIC 5.95% 01-25-2027 1/25/2027 5.95% 2,780,000                2,884,713             3,002,400                 

DOMINICAN REP DOMINICAN REPUBLIC TBOND 6.85% 27/01/2045 1/27/2045 6.85% 2,260,000                2,260,889             2,549,845                 

DOMINICAN REPUBLIC DOMINICAN REP,THE 7.5 DUE 05-06-2021 5/6/2021 7.50% 690,000                   765,370                 752,963                    

DOMINICAN REPUBLIC DOMINICAN REPUBLIC 5.875% BDS 18/04/24 TBOND 4/18/2024 5.88% 1,500,000                1,556,377             1,618,680                 

DOMINICAN REPUBLIC DOMINICAN REPUBLIC 7.45% NTS 30/04/2044 USD1000 'REGS' 7.45% DUE 04-30-2044 BEO 4/30/2044 7.45% 1,130,000                1,142,740             1,347,525                 

DOMINICAN REPUBLIC DOMINICAN REPUBLIC 7.5% 06/05/2021 5/6/2021 7.50% 1,070,000                1,195,107             1,170,313                 

DOMINICAN REPUBLIC DOMINICAN REPUBLIC TBOND 6.85% DUE 27/01/2045 1/27/2045 6.85% 1,938,000                2,107,126             2,186,549                 

DUBAI (GOVERNMENT OF) DUBAI (GOVERNMENT OF) 5.25% BDS 30/01/2043 USD200000 1/30/2043 5.25% 850,000                   753,514                 861,324                    

ECUADOR(REPUBLIC OF) ECUADOR(REP OF) 10.75% SNR 28/03/2022 USD 3/28/2022 10.75% 2,935,000                3,078,688             3,437,619                 

ECUADOR(REPUBLIC OF) ECUADOR(REP OF) 9.625% SNR 02/06/2027 USD 6/2/2027 9.63% 720,000                   726,729                 827,100                    

ECUADOR(REPUBLIC OF) ECUADOR(REP OF) 9.65% SNR 13/12/2026 USD 12/13/2026 9.65% 1,529,000                1,579,112             1,760,261                 

ECUADOR(REPUBLIC OF) REP OF ECUADOR 8.75% 02/06/2023 6/2/2023 8.75% 2,000,000                1,999,900             2,217,500                 

ECUADOR(REPUBLIC OF) REPUBLIC OF ECUADOR 8.875% 23/10/2027 10/23/2027 8.88% 1,650,000                1,656,387             1,821,188                 

EL SALVADOR REP EL SALVADOR REP 7.65% DUE 06-15-2035 REG 6/15/2035 7.65% 600,000                   605,500                 650,346                    

EL SALVADOR REP EL SALVADOR REP NT 144A 6.375% DUE 01-18-2027 BEO 1/18/2027 6.38% 2,193,000                2,219,932             2,231,378                 

EL SALVADOR REP EL SALVADOR REP SR NT 144A 5.875 01-30-2025 1/30/2025 5.88% 940,000                   937,569                 944,700                    

EL SALVADOR REP EL SALVADOR REPUBLIC SR NT REG S 5.875 01-30-2025 1/30/2025 5.88% 1,350,000                1,199,658             1,356,750                 

EL SALVADOR REP PVTPL EL SALVADOR REP NT 8.625% 02-28-2029 2/28/2029 8.63% 1,125,000                1,171,873             1,316,250                 

EL SALVADOR(REPUBLIC OF) EL SALVADOR(REP OF 7.375% SNR 01/12/19 USD1000 12/1/2019 7.38% 600,000                   618,000                 636,750                    

EL SALVADOR(REPUBLIC OF) EL SALVADOR(REP OF) 5.875% 30/01/2025 1/30/2025 5.88% 2,150,000                2,063,250             2,171,500                 

EMIRATE ABU DHABI GLOBAL MEDIUM TERM NTS PVPTL ABU DHABI GOVT INT'L 2.5% 10-11-2022 10/11/2022 2.50% 1,390,000                1,385,399             1,362,200                 

FANNIE MAE FANNIE MAE CONN AVE SECS SER 2017-C01 CL1M-1 DUE 07-25-2029 7/25/2029 2.85% 782,006                   782,006                 790,027                    

FEDERAL HOME LN MTG CORP FED HOME LOAN MTG 3.5% MBS 01/05/2046 USD 5/1/2046 3.50% 1,162,089                1,220,920             1,195,181                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #A39803 5.5% 11-01-2035 BEO 11/1/2035 5.50% 60,287                      59,439                   66,911                      

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #C90698 4.5% 08-01-2023 BEO 8/1/2023 4.50% 3,982,452                4,255,313             4,232,172                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #C90705 4.5% 09-01-2023 BEO 9/1/2023 4.50% 14,780                      15,795                   15,707                      

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #C90812 4.5% 03-01-2024 BEO 3/1/2024 4.50% 8,177                        8,739                     8,690                         

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G01737 5%12-01-2034 BEO 12/1/2034 5.00% 9,207                        8,884                     9,987                         

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G06172 5.5% 12-01-2038 BEO 12/1/2038 5.50% 109,265                   118,228                 120,827                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G06409 6%11-01-2039 BEO 11/1/2039 6.00% 486,151                   541,754                 547,774                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G06500 4%04-01-2041 BEO 4/1/2041 4.00% 1,257,458                1,348,624             1,329,615                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G07459 3.5% 08-01-2043 BEO 8/1/2043 3.50% 1,036,639                1,085,555             1,069,778                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08368 4.5% 10-01-2039 BEO 10/1/2039 4.50% 736,966                   802,832                 786,231                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08534 3%06-01-2043 BEO 6/1/2043 3.00% 1,320,802                1,347,940             1,328,015                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08635 3%04-01-2045 BEO 4/1/2045 3.00% 1,879,551                1,898,502             1,881,423                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08657 4.5% 07-01-2045 BEO 7/1/2045 4.50% 169,901                   181,569                 180,610                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08681 3.5% 12-01-2045 BEO 12/1/2045 3.50% 2,979,794                3,110,160             3,064,581                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08682 4%12-01-2045 BEO 12/1/2045 4.00% 1,289,409                1,377,250             1,348,447                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08694 4%02-01-2046 BEO 2/1/2046 4.00% 946,177                   1,010,191             989,475                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08698 3.5% 03-01-2046 BEO 3/1/2046 3.50% 1,789,522                1,846,703             1,840,420                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08719 2.5% 08-01-2046 BEO 8/1/2046 2.50% 1,408,740                1,422,827             1,360,696                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G0-8737 3% 12-01-2046 BEO 12/1/2046 3.00% 3,082,172                3,105,770             3,085,325                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08753 4.5% 02-01-2047 BEO 2/1/2047 4.50% 197,539                   211,104                 209,952                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08754 4.5% 03-01-2047 BEO 3/1/2047 4.50% 534,236                   570,923                 567,752                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G0-8764 4.5% 05-01-2047 BEO 5/1/2047 4.50% 976,376                   1,043,426             1,037,727                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G0-8767 4% 06-01-2047 BEO 6/1/2047 4.00% 3,637,315                3,826,285             3,803,962                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G0-8771 4% 07-01-2047 BEO 7/1/2047 4.00% 1,141,169                1,205,895             1,194,165                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08774 3.5% 08-01-2047 BEO 8/1/2047 3.50% 2,665,618                2,738,506             2,741,562                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G08779 3.5% 09-01-2047 BEO 9/1/2047 3.50% 2,161,257                2,234,537             2,222,831                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G14492 4%10-01-2025 BEO 10/1/2025 4.00% 195,152                   206,617                 202,802                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #G1-8626 2.5% 01-01-2032 BEO 1/1/2032 2.50% 1,360,527                1,364,088             1,358,914                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #Q25285 4.5% 03-01-2044 BEO 3/1/2044 4.50% 971,499                   1,038,214             1,033,073                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #Q45737 3.0% DUE 3 01-01-2047 1/1/2047 3.00% 1,034,679                1,033,143             1,038,116                 

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #U90245 3.5% 10-01-2042 BEO 10/1/2042 3.50% 132,000                   137,280                 135,996                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #U92272 4.5% 12-01-2043 BEO 12/1/2043 4.50% 72,772                      78,426                   78,306                      

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #U99045 3.5% 03-01-2043 BEO 3/1/2043 3.50% 66,787                      69,594                   68,809                      

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #U99091 4.5% 03-01-2044 BEO 3/1/2044 4.50% 226,627                   244,235                 243,723                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #U99114 3.5% 02-01-2044 BEO 2/1/2044 3.50% 72,791                      75,702                   74,994                      

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP POOL #U99124 3.5% 03-01-2045 BEO 3/1/2045 3.50% 712,859                   746,919                 734,470                    

FEDERAL HOME LN MTG CORP FEDERAL HOME LN MTG CORP SER 17-DNA2 CLASS M2 VAR RT DUE 10-25-2029 10/25/2029 5.00% 1,000,000                1,002,461             1,087,815                 

FEDERAL HOME LN MTG CORP FHLMC GOLD C90689 4.5 07-01-2023 7/1/2023 4.50% 25,419                      27,165                   27,013                      

FEDERAL HOME LN MTG CORP FHLMC GOLD G07117 6 10-01-2036 10/1/2036 6.00% 216,666                   246,593                 244,720                    

FEDERAL HOME LN MTG CORP FHLMC GOLD G07335 7 03-01-2039 3/1/2039 7.00% 61,885                      73,063                   69,234                      

FEDERAL HOME LN MTG CORP FHLMC GOLD G08675 3 11-01-2045 11/1/2045 3.00% 1,092,460                1,117,893             1,093,923                 

FEDERAL HOME LN MTG CORP FHLMC GOLD G08793 4 12-01-2047 12/1/2047 4.00% 1,995,015                2,102,247             2,088,904                 

FEDERAL HOME LN MTG CORP FHLMC GOLD POOL #Q45819 Q45819 3 01-01-2047 1/1/2047 3.00% 280,053                   279,309                 280,983                    

FEDERAL HOME LN MTG CORP FHLMC GOLD POOL #Q45827 Q45827 3 01-01-2047 1/1/2047 3.00% 188,830                   188,151                 189,201                    

FEDERAL HOME LN MTG CORP FHLMC GOLD POOL# Q19131 4 DUE 06-01-2043 6/1/2043 4.00% 70,666                      73,360                   75,270                      

FEDERAL HOME LN MTG CORP FHLMC GOLD POOL# U91254 4 DUE 04-01-2043 4/1/2043 4.00% 142,735                   147,452                 150,575                    

FEDERAL HOME LN MTG CORP FHLMC GOLD POOL#Q17792 3.5 DUE 05-01-2043 5/1/2043 3.50% 488,121                   522,747                 504,348                    

FEDERAL HOME LN MTG CORP FHLMC GOLD Q02173 4.5 07-01-2041 7/1/2041 4.50% 7,151                        7,642                     7,630                         

FEDERAL HOME LN MTG CORP FHLMC GOLD Q18473 4 05-01-2043 5/1/2043 4.00% 64,626                      67,090                   68,836                      

FEDERAL HOME LN MTG CORP FHLMC GOLD Q19611 4 07-01-2043 7/1/2043 4.00% 128,213                   133,412                 136,567                    

FEDERAL HOME LN MTG CORP FHLMC GOLD Q19615 4 07-01-2043 7/1/2043 4.00% 126,664                   131,443                 134,425                    

FEDERAL HOME LN MTG CORP FHLMC GOLD Q37878 4 12-01-2045 12/1/2045 4.00% 1,757,071                1,832,844             1,837,492                 

FEDERAL HOME LN MTG CORP FHLMC GOLD Q41947 4.5 07-01-2046 7/1/2046 4.50% 152,236                   162,691                 161,787                    

FEDERAL HOME LN MTG CORP FHLMC GOLD Q45560 3.0% 01-01-2047 1/1/2047 3.00% 477,862                   478,011                 478,801                    

FEDERAL HOME LN MTG CORP FHLMC GOLD Q48093 4.5% 05-01-2047 5/1/2047 4.50% 25,356                      27,097                   26,954                      

FEDERAL HOME LN MTG CORP FHLMC GOLD U90316 4 10-01-2042 10/1/2042 4.00% 59,347                      66,154                   62,585                      

FEDERAL HOME LN MTG CORP FHLMC GOLD U90598 3.5 12-01-2042 12/1/2042 3.50% 70,362                      74,633                   72,492                      

FEDERAL HOME LN MTG CORP FHLMC GOLD U90720 3.5 01-01-2043 1/1/2043 3.50% 61,406                      65,134                   63,277                      

FEDERAL HOME LN MTG CORP FHLMC GOLD U90778 3.5 01-01-2043 1/1/2043 3.50% 76,840                      81,504                   79,181                      

FEDERAL HOME LN MTG CORP FHLMC GOLD U90841 3.5 02-01-2043 2/1/2043 3.50% 82,352                      87,351                   84,861                      

FEDERAL HOME LN MTG CORP FHLMC GOLD U90903 3.5 02-01-2043 2/1/2043 3.50% 71,550                      75,893                   73,716                      

FEDERAL HOME LN MTG CORP FHLMC GOLD U90940 3.5 02-01-2043 2/1/2043 3.50% 83,207                      88,258                   85,740                      

FEDERAL HOME LN MTG CORP FHLMC GOLD U95137 4 08-01-2043 8/1/2043 4.00% 148,530                   152,534                 156,630                    

FEDERAL HOME LN MTG CORP FHLMC GOLD V70210 3.5% 02-01-2034 2/1/2034 3.50% 63,252                      66,172                   65,925                      
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FEDERAL HOME LN MTG CORP FHLMC MULTICLASS SER 15-DNA2 CL M-2 FLTG RT 12-25-2027 12/25/2027 4.15% 1,522,988                1,511,089             1,555,296                 

FEDERAL HOME LN MTG CORP FHLMC MULTICLASS SER 4210 CL Z 3 05-15-2043 5/15/2043 3.00% 337,026                   280,788                 314,314                    

FEDERAL HOME LN MTG CORP FHLMC MULTICLASS SER R007 CL ZA 6 05-15-2036 5/15/2036 6.00% 165,157                   190,348                 183,521                    

FEDERAL HOME LN MTG CORP FHLMC MULTICLASS STACR 2016-DNA4 M2 03-25-2029 3/25/2029 2.85% 2,650,000                2,646,266             2,689,506                 

FEDERAL HOME LN MTG CORP FHLMC MULTICLASS TRANCHE 00415 2.982% DUE SER KJ17 CL A2 11-25-2025 11/25/2025 2.98% 580,000                   591,598                 589,518                    

FEDERAL HOME LN MTG CORP FHLMC MULTICLASS TRANCHE 00435 1.669 01-25-2021 1/25/2021 1.67% 297,254                   297,246                 292,651                    

FEDERAL HOME LN MTG CORP FHLMC POOL #2B1386 ADJ RT 06-01-2043 6/1/2043 1.99% 1,111,588                1,128,435             1,114,194                 

FEDERAL HOME LN MTG CORP I/O FEDERAL HOME LN MTG CORP SER 4057 CLUI 3 05-15-2027 5/15/2027 3.00% 488,034                   60,625                   42,587                      

FEDERAL HOME LN MTG CORP I/O FEDERAL HOME LN MTG CORP SER K-044 CL X-1 FLTG RT 1-25-2025 1/25/2025 0.76% 762,343                   34,127                   33,300                      

FEDERAL HOME LN MTG CORP I/O FEDERAL HOME LN MTG CORP SR K036 CL X1 VAR RT 10-25-2023 REG 10/25/2023 0.94% 4,621,086                221,126                 169,520                    

FEDERAL HOME LN MTG CORP I/O FHLMC MULTICLASS 1.7432% 10-25-2021 10/25/2021 1.71% 3,087,384                220,914                 147,441                    

FEDERAL HOME LN MTG CORP I/O FHLMC MULTICLASS FHLMC #S1-3903 08-15-2044 8/15/2044 4.18% 356,544                   87,186                   70,182                      

FEDERAL HOME LN MTG CORP I/O FHLMC MULTICLASS SER 353 CL S1 FLTG 12-15-2046 BEO 12/15/2046 4.52% 1,012,697                225,958                 203,098                    

FEDERAL HOME LN MTG CORP I/O FHLMC MULTICLASS SER 3947 CL SG FLTGRT DUE 10-15-2041 REG 10/15/2041 4.47% 145,939                   26,305                   22,070                      

FEDERAL HOME LN MTG CORP I/O FHLMC MULTICLASS SER 4085 CL IO 3 06-15-2027 REG 6/15/2027 3.00% 992,539                   127,760                 81,849                      

FEDERAL HOME LN MTG CORP I/O FHLMC MULTICLASS SER 4092 CL AI 3 09-15-2031 9/15/2031 3.00% 1,018,753                137,927                 112,266                    

FEDERAL HOME LN MTG CORP I/O FHLMC MULTICLASS SER 4203 CL PS 09-15-2042 9/15/2042 4.77% 257,024                   54,023                   38,020                      

FEDERAL HOME LN MTG CORP I/O FHLMC MULTICLASS SER K015 X1 FLTG RT07-25-2021 7/25/2021 1.80% 631,370                   45,867                   29,916                      

FEDERAL HOME LN MTG CORP I/O FHLMC MULTICLASS TRANCHE 00048 08-25-2027 8/25/2027 0.57% 2,348,692                86,298                   85,037                      

FEDERAL HOME LN MTG CORP I/O FHLMC MULTICLASS TRANCHE 08-25-2023 8/25/2023 1.08% 3,193,317                147,940                 142,176                    

FEDERAL HOME LOAN MORTGAGE CORP FHLMC GOLD Q48434 4.5% 06-01-2047 6/1/2047 4.50% 599,027                   640,164                 636,796                    

FEDERAL HOME LOAN MORTGAGE CORP FHLMC GOLD Q48917 4.5% 06-01-2047 6/1/2047 4.50% 190,325                   203,366                 202,506                    

FEDERAL HOME LOAN MORTGAGE CORP FHLMC Q46839 4.5% 03-01-2047 3/1/2047 4.50% 36,747                      39,271                   39,064                      

FEDERAL HOME LOAN MORTGAGE CORP FHLMC Q48701 4.5% DUE 06-01-2047 6/1/2047 4.50% 775,419                   828,669                 824,310                    

FEDERAL NATIONAL MORTGAGE ASSOC FNMA SINGLE FAMILY MORTGAGE 3% 30 YEARS SETTLES JANUARY 1/15/2044 3.00% 300,000                   299,484                 300,000                    

FEDERAL NATIONAL MORTGAGE ASSOC FNMA SINGLE FAMILY MORTGAGE 3.5% 30 YEARS SETTLES JANUARY 1/15/2044 3.50% 14,040,000              14,409,979           14,415,135              

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AH0951 4.5% 12-01-2040 BEO 12/1/2040 4.50% 1,052,762                1,148,830             1,133,624                 

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AI1863 5% 05-01-2041 BEO 5/1/2041 5.00% 28,240                      30,843                   30,810                      

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AI1892 5% 05-01-2041 BEO 5/1/2041 5.00% 105,161                   114,856                 114,917                    

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AI2433 5% 05-01-2041 BEO 5/1/2041 5.00% 37,482                      40,937                   40,979                      

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AI2443 5% 05-01-2041 BEO 5/1/2041 5.00% 33,276                      36,344                   36,337                      

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AI2462 5% 05-01-2041 BEO 5/1/2041 5.00% 38,155                      41,672                   41,670                      

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AJ4713 4.5% DUE 11-01-2041 BEO 11/1/2041 4.50% 339,306                   359,452                 363,500                    

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL0215 4.5% 04-01-2041 BEO 4/1/2041 4.50% 541,050                   576,891                 580,126                    

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL0476 5% 11-01-2040 BEO 11/1/2040 5.00% 74,136                      80,970                   80,502                      

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL1848 3.016% DUE 04-01-2022 BEO 4/1/2022 3.02% 2,450,772                2,562,205             2,483,038                 

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL1948 4% 01-01-2042 BEO 1/1/2042 4.00% 1,408,747                1,512,533             1,489,873                 

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL2491 6% 09-01-2039 BEO 9/1/2039 6.00% 118,049                   135,018                 135,494                    

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL3508 4% 04-01-2043 BEO 4/1/2043 4.00% 60,846                      63,147                   64,504                      

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL4014 3.5% 07-01-2043 BEO 7/1/2043 3.50% 1,466,750                1,532,295             1,518,442                 

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL4741 4.5% 01-01-2044 BEO 1/1/2044 4.50% 132,772                   144,722                 142,153                    

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL5540 4.5% 07-01-2044 BEO 7/1/2044 4.50% 60,757                      66,586                   65,700                      

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL5750 3.5% 11-01-2042 BEO 11/1/2042 3.50% 1,234,347                1,291,435             1,274,511                 

FEDERAL NATL MTG ASSN GTD MTG FEDERAL NATL MTG ASSN GTD MTG POOL #AL9631 3% 12-01-2046 BEO 12/1/2046 3.00% 472,301                   471,692                 473,872                    

FEDERAL NATL MTG ASSN GTD MTG FNMA SER 2012-28 CL B 6.5 06-25-2039 6/25/2039 6.50% 16,199                      18,933                   17,571                      

FHLMC FHLMC GOLD Q41793 4.5% 05-01-2046 5/1/2046 4.50% 452,866                   483,965                 481,346                    

FHLMC FHLMC GOLD Q46628 4.5% 03-01-2047 3/1/2047 4.50% 790,565                   844,855                 840,411                    

FHLMC FHLMC GOLD Q48187 4.5% 05-01-2047 5/1/2047 4.50% 69,418                      74,185                   73,864                      

FHLMC FHLMC GOLD SINGLE FAMILY 3% 30 YEARS SETTLES JANUARY 1/15/2044 3.00% 23,680,000              23,640,170           23,676,282              

FHLMC FHLMC Q46247 4.5% DUE 02-01-2047 2/1/2047 4.50% 400,277                   427,765                 425,515                    

FHLMC FHLMC Q47955 4.5% DUE 04-01-2047 4/1/2047 4.50% 499,321                   533,610                 532,031                    

FHLMC FHLMC Q48335 4.5% DUE 05-01-2047 5/1/2047 4.50% 329,833                   352,484                 350,623                    

FHLMC FHLMC Q48642 4.5% 06-01-2047 6/1/2047 4.50% 1,333,084                1,424,629             1,418,775                 

FHLMC 30-YR GOLD FHLMC GOLD SINGLE FAMILY 3.5% 30 YEARS SETTLES JANUARY 1/15/2044 3.50% 5,600,000                5,748,273             5,750,791                 

FHLMC 30-YR GOLD FHLMC GOLD SINGLE FAMILY 4% 30 YEARS SETTLES JANUARY 1/15/2044 4.00% 7,800,000                8,157,094             8,156,483                 

FHLMC GOLD FHLMC GOLD POOL #U9-0772 3.5 01-01-2043 1/1/2043 3.50% 228,490                   242,199                 235,447                    

FHLMC MULTICLASS SERIES FHLMC MULTICLASS STACR 2017-DNA3 M2 FLTG 03-25-2030 3/25/2030 4.05% 1,840,000                1,840,000             1,905,683                 

FNMA FNMA CAP DEB ZERO CPN DTD 10/09/84 0% DUE 10-09-2019 REG 10/9/2019 0.00% 130,000                   73,692                   125,203                    

FNMA FNMA FN BF0145 POOL #BF0145 3.5% DUE 03-01-2057 REG 3/1/2057 3.50% 2,889,877                2,996,667             2,963,421                 

FNMA FNMA FNMA #0256448 6 10-01-2026 10/1/2026 6.00% 153,213                   155,080                 171,159                    

FNMA FNMA PO0L #AR8151 3 03-01-2043 3/1/2043 3.00% 1,661,012                1,672,691             1,669,988                 

FNMA FNMA POOL #254793 5% 07-01-2033 BEO 7/1/2033 5.00% 26,665                      28,806                   28,958                      

FNMA FNMA POOL #310088 5% DUE 06-01-2038 BEO 6/1/2038 5.00% 195,813                   212,656                 210,772                    

FNMA FNMA POOL #555743 5% 09-01-2033 BEO 9/1/2033 5.00% 32,604                      35,222                   35,422                      

FNMA FNMA POOL #725162 6% 02-01-2034 BEO 2/1/2034 6.00% 5,022                        5,738                     5,706                         

FNMA FNMA POOL #745000 6% 10-01-2035 BEO 10/1/2035 6.00% 17,060                      17,212                   19,306                      

FNMA FNMA POOL #745959 5.5% 11-01-2036 BEO 11/1/2036 5.50% 107,491                   105,946                 118,962                    

FNMA FNMA POOL #888560 6 11-01-2035 BEO 11/1/2035 6.00% 54,178                      61,898                   61,633                      

FNMA FNMA POOL #889117 5% 10-01-2035 BEO 10/1/2035 5.00% 109,738                   118,585                 119,203                    

FNMA FNMA POOL #890248 6% 08-01-2037 BEO 8/1/2037 6.00% 104,168                   119,011                 118,475                    

FNMA FNMA POOL #890604 4.5% 10-01-2044 BEO 10/1/2044 4.50% 349,450                   383,194                 377,107                    

FNMA FNMA POOL #924874 7% 10-01-2037 BEO 10/1/2037 7.00% 3,566                        4,141                     3,914                         

FNMA FNMA POOL #928938 7% 12-01-2037 BEO 12/1/2037 7.00% 3,411                        3,961                     3,843                         

FNMA FNMA POOL #932391 4.5% 01-01-2040 BEO 1/1/2040 4.50% 892,603                   970,984                 954,112                    

FNMA FNMA POOL #934648 7% DUE 11-01-2038 BEO 11/1/2038 7.00% 17,697                      20,550                   20,820                      

FNMA FNMA POOL #955183 7% 11-01-2037 BEO 11/1/2037 7.00% 5,139                        5,968                     5,608                         

FNMA FNMA POOL #974156 7% 02-01-2038 BEO 2/1/2038 7.00% 3,527                        4,096                     3,843                         

FNMA FNMA POOL #979967 5.5% 05-01-2038 BEO 5/1/2038 5.50% 1,096,251                1,102,675             1,206,874                 

FNMA FNMA POOL #981575 4.5% 06-01-2038 BEO 6/1/2038 4.50% 4,687                        4,228                     4,993                         

FNMA FNMA POOL #985626 6% 04-01-2033 BEO 4/1/2033 6.00% 23,072                      26,359                   26,153                      

FNMA FNMA POOL #985867 7% DUE 08-01-2038 BEO 8/1/2038 7.00% 1,010                        1,173                     1,112                         

FNMA FNMA POOL #987891 7% 09-01-2038 BEO 9/1/2038 7.00% 1,493                        1,733                     1,529                         

FNMA FNMA POOL #991549 7% 11-01-2038 BEO 11/1/2038 7.00% 4,841                        5,622                     5,175                         

FNMA FNMA POOL #992249 7% 11-01-2038 BEO 11/1/2038 7.00% 2,968                        3,446                     3,115                         

FNMA FNMA POOL #995072 5.5% 08-01-2038 BEO 8/1/2038 5.50% 54,291                      59,423                   60,098                      

FNMA FNMA POOL #AB6201 3% 09-01-2042 BEO 9/1/2042 3.00% 354,870                   371,976                 356,788                    

FNMA FNMA POOL #AB9597 4% 06-01-2043 BEO 6/1/2043 4.00% 53,978                      55,884                   56,919                      

FNMA FNMA POOL #AB9683 4% DUE 06-01-2043 BEO 6/1/2043 4.00% 224,047                   231,958                 236,255                    

FNMA FNMA POOL #AD0217 6% 08-01-2037 BEO 8/1/2037 6.00% 10,398                      11,879                   11,822                      

FNMA FNMA POOL #AD0392 4.5% 10-01-2039 BEO 10/1/2039 4.50% 1,121,773                1,230,796             1,210,167                 

FNMA FNMA POOL #AE0981 3.5% DUE 03-01-2041 BEO 3/1/2041 3.50% 1,108,580                1,159,245             1,144,659                 

FNMA FNMA POOL #AM8674 2.81% 04-01-2025 BEO 4/1/2025 2.81% 10,000                      9,804                     10,078                      

FNMA FNMA POOL #AN2713 2.24% DUE 09-01-2026 BEO 9/1/2026 2.24% 400,857                   400,857                 384,989                    

FNMA FNMA POOL #AP4781 3% 09-01-2042 BEO 9/1/2042 3.00% 173,128                   181,622                 174,063                    

FNMA FNMA POOL #AP9633 2.5% 10-01-2042 BEO 10/1/2042 2.50% 494,656                   504,742                 479,682                    

FNMA FNMA POOL #AP9766 4% 10-01-2042 BEO 10/1/2042 4.00% 245,457                   267,931                 258,690                    
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FNMA FNMA POOL #AQ4078 4% 06-01-2043 BEO 6/1/2043 4.00% 59,417                      61,766                   62,989                      

FNMA FNMA POOL #AQ4080 4% 06-01-2043 BEO 6/1/2043 4.00% 57,893                      60,082                   61,152                      

FNMA FNMA POOL #AQ4555 4% 12-01-2042 BEO 12/1/2042 4.00% 138,432                   150,890                 145,388                    

FNMA FNMA POOL #AQ4573 4% 12-01-2042 BEO 12/1/2042 4.00% 48,755                      53,143                   52,348                      

FNMA FNMA POOL #AQ9333 4% 01-01-2043 BEO 1/1/2043 4.00% 1,168,529                1,253,612             1,232,329                 

FNMA FNMA POOL #AS0070 4% DUE 08-01-2043 REG 8/1/2043 4.00% 138,834                   143,433                 146,384                    

FNMA FNMA POOL #AS1767 4 DUE 02-01-2044 REG 2/1/2044 4.00% 902,386                   968,233                 953,167                    

FNMA FNMA POOL #AS6328 3.5% 12-01-2045 BEO 12/1/2045 3.50% 151,138                   158,283                 155,259                    

FNMA FNMA POOL #AS8359 3% 11-01-2046 BEO 11/1/2046 3.00% 1,184,878                1,220,332             1,185,480                 

FNMA FNMA POOL #AS8623 3% 01-01-2047 BEO 1/1/2047 3.00% 284,291                   283,480                 284,960                    

FNMA FNMA POOL #AS8745 3% 02-01-2047 BEO 2/1/2047 3.00% 954,943                   953,265                 958,140                    

FNMA FNMA POOL #AT0534 4.5% 09-01-2043 BEO 9/1/2043 4.50% 71,817                      78,006                   76,757                      

FNMA FNMA POOL #AT3874 4 DUE 06-01-2043 REG 6/1/2043 4.00% 63,177                      65,388                   66,734                      

FNMA FNMA POOL #AT6546 4% DUE 06-01-2043 REG 6/1/2043 4.00% 68,696                      71,337                   73,010                      

FNMA FNMA POOL #AT7698 4% DUE 06-01-2043 REG 6/1/2043 4.00% 59,208                      61,493                   62,628                      

FNMA FNMA POOL #AT8394 4 DUE 06-01-2043 6/1/2043 4.00% 120,922                   125,702                 128,155                    

FNMA FNMA POOL #AT9637 4% DUE 07-01-2043 REG 7/1/2043 4.00% 253,432                   263,014                 267,703                    

FNMA FNMA POOL #AT9653 4% DUE 07-01-2043 REG 7/1/2043 4.00% 190,773                   198,315                 202,243                    

FNMA FNMA POOL #AT9657 4% DUE 07-01-2043 REG 7/1/2043 4.00% 160,129                   166,059                 168,685                    

FNMA FNMA POOL #AV1884 3.5% 12-01-2033 BEO 12/1/2033 3.50% 330,146                   345,596                 344,762                    

FNMA FNMA POOL #AW5309 4.5% 05-01-2044 BEO 5/1/2044 4.50% 283,269                   306,639                 301,614                    

FNMA FNMA POOL #AX0074 4.5% 08-01-2044 BEO 8/1/2044 4.50% 10,165                      11,004                   10,824                      

FNMA FNMA POOL #AZ7336 3.5% 11-01-2045 BEO 11/1/2045 3.50% 1,336,383                1,375,169             1,376,688                 

FNMA FNMA POOL #BD2455 3% 01-01-2047 BEO 1/1/2047 3.00% 851,800                   849,437                 853,806                    

FNMA FNMA POOL #BF0133 4% 08-01-2056 BEO 8/1/2056 4.00% 3,723,136                3,930,236             3,913,739                 

FNMA FNMA POOL #BF0141 5.5% 09-01-2056 BEO 9/1/2056 5.50% 903,110                   1,022,843             1,003,131                 

FNMA FNMA POOL #BF0148 4.5% 04-01-2056 BEO 4/1/2056 4.50% 277,946                   302,158                 298,912                    

FNMA FNMA POOL #BF0163 5% 11-01-2046 BEO 11/1/2046 5.00% 1,242,266                1,358,825             1,344,967                 

FNMA FNMA POOL #MA0706 4.5% 04-01-2031 BEO 4/1/2031 4.50% 57,899                      61,499                   61,792                      

FNMA FNMA POOL #MA0776 4.5% DUE 06-01-2031 BEO 6/1/2031 4.50% 62,767                      66,670                   67,002                      

FNMA FNMA POOL #MA0913 4.5% 11-01-2031 BEO 11/1/2031 4.50% 93,120                      100,366                 99,405                      

FNMA FNMA POOL #MA0939 4.5% 12-01-2031 BEO 12/1/2031 4.50% 109,532                   118,055                 116,924                    

FNMA FNMA POOL #MA0968 4.5% 12-01-2031 BEO 12/1/2031 4.50% 35,445                      38,203                   37,832                      

FNMA FNMA POOL #MA1028 4% 04-01-2042 BEO 4/1/2042 4.00% 1,175,649                1,255,923             1,234,716                 

FNMA FNMA POOL #MA1177 3.5% 09-01-2042 BEO 9/1/2042 3.50% 61,511                      63,991                   63,398                      

FNMA FNMA POOL #MA1547 4% 08-01-2043 BEO 8/1/2043 4.00% 72,416                      74,815                   76,382                      

FNMA FNMA POOL #MA1591 4.5% 09-01-2043 BEO 9/1/2043 4.50% 199,681                   217,762                 213,830                    

FNMA FNMA POOL #MA1629 4.5% 10-01-2043 BEO 10/1/2043 4.50% 208,369                   227,236                 223,067                    

FNMA FNMA POOL #MA1664 4.5% 11-01-2043 BEO 11/1/2043 4.50% 144,471                   157,474                 154,713                    

FNMA FNMA POOL #MA1711 4.5% 12-01-2043 BEO 12/1/2043 4.50% 139,392                   151,981                 149,234                    

FNMA FNMA POOL #MA2803 2.5% DUE 11-01-2031 BEO 11/1/2031 2.50% 1,350,518                1,347,458             1,349,074                 

FNMA FNMA POOL #MA2963 2.5% 04-01-2032 BEO 4/1/2032 2.50% 1,534,982                1,540,978             1,533,340                 

FNMA FNMA POOL #MA3121 4% 09-01-2047 BEO 9/1/2047 4.00% 1,760,977                1,846,962             1,843,265                 

FNMA FNMA PRIN STRIP SER 1-PRIN PMT ON 9% 2019 CAP DEB 02-01-2019 (UNDDATE) REG 2/1/2019 0.00% 270,000                   120,617                 264,216                    

FNMA FNMA REMIC SER 2012-46 CL BA 6 DUE 05-25-2042 5/25/2042 6.00% 170,165                   195,317                 192,505                    

FNMA FNMA REMIC SER 2013-9 CL CB 5.50 04-25-2042 4/25/2042 5.50% 506,867                   584,402                 556,994                    

FNMA FNMA REMIC SER 2017-M15 CL ATS2 VAR 11-25-2027 11/25/2027 3.14% 420,000                   424,992                 423,455                    

FNMA FNMA SER 2013-9 CL BC 6.5 07-25-2042 7/25/2042 6.50% 233,982                   282,643                 267,804                    

FNMA FNMA SINGLE FAMILY MORTGAGE 4% 30 YEARS SETTLES JANUARY 1/15/2044 4.00% 8,400,000                8,789,420             8,784,208                 

FNMA FNMA SINGLE FAMILY MORTGAGE 4.5% 30 YEARS SETTLES JANUARY 1/15/2044 4.50% 5,770,000                6,143,286             6,138,738                 

FNMA I/O FNMA 1.43% CMO 25/03/37 USD 03-25-2037 3/25/2037 5.20% 614,601                   148,589                 109,742                    

FNMA I/O FNMA FNMA TRANCHE SER 2017-85 CL SC 11-25-2047 11/25/2047 4.65% 384,591                   66,582                   69,263                      

FNMA I/O FNMA POOL #AN7675 2.84% 01-01-2028 1/1/2028 2.84% 690,000                   684,286                 686,837                    

FNMA I/O FNMA REMIC SER 2012-70 CL YS FTLG RTDUE 02-25-2041 2/25/2041 5.10% 69,426                      16,556                   8,831                         

FNMA I/O FNMA REMIC SR 2013-124 CL-SB VAR RATE 12-25-2043 12/25/2043 4.40% 216,017                   44,300                   41,117                      

FNMA I/O FNMA REMIC TR 2012-35 CL-SC VAR RATE04-25-2042 4/25/2042 4.95% 60,309                      12,024                   11,485                      

FNMA I/O FNMA REMIC TR 2016-23 CL-ST VAR RATE11-25-2045 11/25/2045 4.45% 1,542,980                381,888                 302,347                    

FNMA I/O FNMA REMIC TR 2016-60 CL-QS VAR RATE09-25-2046 9/25/2046 4.55% 700,210                   141,902                 111,564                    

FNMA I/O FNMA REMIC TR SER 2013-54 CL-BS VAR 06-25-2043 6/25/2043 4.60% 197,549                   42,473                   39,079                      

FNMA I/O FNMA SER 2014-47 CL AI 1.8840 08-25-2044 8/25/2044 1.80% 326,824                   21,754                   19,455                      

FNMA I/O FNMA SER 2017-76 CL SB FLTG 10-25-2057 10/25/2057 4.55% 1,140,904                213,741                 208,917                    

FNMA I/O FNMA STRIP TR 409 CL C17 4 11-25-2041 11/25/2041 4.00% 326,817                   70,266                   63,380                      

FNMA I/O FNMA TRANCHE 09-25-2046 9/25/2046 4.55% 298,533                   57,654                   43,847                      

FNMA TBA POOL FNMA SINGLE FAMILY MORTGAGE 3% 15 YEARS SETTLES JANUARY 3/15/1945 3.00% 1,500,000                1,528,594             1,527,833                 

FREMF 2012-K20 MTG TR I/O FREMF 2012-K20 MTG .2% DUE 05-25-2045 5/25/2045 0.20% 5,814,553                68,897                   40,888                      

GEORGIA(REPUBLIC OF) GEORGIA(REPUB. OF) 6.875% SNR 12/04/2021USD 4/12/2021 6.88% 1,550,000                1,745,732             1,747,780                 

GNMA GNMA 2010-H03 CL FA FLTG RT 03-20-2060 3/20/2060 1.89% 687,752                   686,625                 688,750                    

GNMA GNMA 2010-H10 REMIC PASS THRU CTF CL FB 05-20-2060 5/20/2060 2.34% 485,486                   499,730                 492,875                    

GNMA GNMA 2010-H11 REMIC PASSTHRU CTF CL FA 06-20-2060 6/20/2060 2.34% 983,033                   997,743                 998,601                    

GNMA GNMA 2010-H28 REMIC PASSTHRU CTF CL FLTG RT DUE 12-20-2060 12/20/2060 1.64% 618,351                   614,251                 616,606                    

GNMA GNMA 2011-H05 REMIC PASSTHRU CTF CL FB FLTG 12-20-2060 12/20/2060 1.74% 1,316,967                1,313,239             1,317,153                 

GNMA GNMA 2011-H06 REMIC PASSTHRU CTF CL FA FLTG RATE 02-20-2061 2/20/2061 1.69% 873,599                   871,963                 872,377                    

GNMA GNMA 2011-H07 REMIC PASSTHRU CTF CL FA 02-20-2061 2/20/2061 1.74% 1,285,945                1,280,971             1,285,856                 

GNMA GNMA 2011-H08 CL FG FLTG 03-20-2061 3/20/2061 1.72% 445,301                   444,747                 445,076                    

GNMA GNMA 2011-H08 REMIC PASSTHRU CTF CL FD 02-20-2061 2/20/2061 1.74% 1,018,060                1,015,499             1,018,148                 

GNMA GNMA 2011-H09 CL AF VAR 03-20-2061 3/20/2061 1.74% 265,357                   265,357                 265,370                    

GNMA GNMA 2012-H23 REMIC PASSTHRU SA FLT RT 10-20-2062 10/20/2062 1.77% 1,009,481                1,009,481             1,008,145                 

GNMA GNMA 2013-H14 CL F REMIC PASSTHRU FLTG RT 06-20-2063 REG 6/20/2063 1.71% 1,056,652                1,055,420             1,055,811                 

GNMA GNMA 2013-H14 REMIC PASSTHRU CTF CL FD VAR RT 06-20-2063 6/20/2063 1.71% 912,145                   912,145                 911,414                    

GNMA GNMA 2013-H14 REMIC PASSTHRU CTF CL FG FLTG RT 05-20-2063 5/20/2063 1.71% 845,399                   845,399                 844,727                    

GNMA GNMA 2015-H05 REMIC PASSTHRU CTF CL FC FLTG 02-20-2065 2/20/2065 1.72% 1,342,178                1,340,291             1,341,601                 

GNMA GNMA 2015-H23 REMIC PASSTHRU CTF CL FD 09-20-2065 9/20/2065 1.76% 837,101                   833,964                 838,267                    

GNMA GNMA 2015-H26 REMIC PASSTHRU CTF CL FK 05-20-2061 5/20/2061 1.74% 769,073                   768,472                 769,644                    

GNMA GNMA FLTG RT 2.0705% DUE 12-20-2060 12/20/2060 1.62% 590,294                   590,294                 588,123                    

GNMA GNMA II JUMBOS 3% 30 YEARS SETTLES JANUARY 1/15/2044 3.00% 8,000,000                8,060,531             8,072,504                 

GNMA GNMA II JUMBOS 3.5% 30 YEARS SETTLES JAN 1/15/2044 3.50% 14,200,000              14,694,180           14,679,250              

GNMA GNMA II JUMBOS 4% 30 YEARS SETTLES JANUARY 1/15/2044 4.00% 300,000                   313,125                 312,727                    

GNMA GNMA POOL #4039 6% 10-20-2037 BEO 10/20/2037 6.00% 79,565                      88,143                   91,429                      

GNMA GNMA POOL #417290 SER 2026 7% DUE 03-15-2026 REG 3/15/2026 7.00% 1,280                        1,218                     1,384                         

GNMA GNMA POOL #417548 SER 2026 7% DUE 04-15-2026 REG 4/15/2026 7.00% 13,662                      13,948                   14,012                      

GNMA GNMA POOL #4245 6% 09-20-2038 BEO 9/20/2038 6.00% 190,337                   212,999                 212,577                    

GNMA GNMA POOL #424870 SER 2027 7% DUE 11-15-2027 REG 11/15/2027 7.00% 23,062                      23,545                   24,069                      

GNMA GNMA POOL #433528 SER 2028 7% DUE 01-15-2028 REG 1/15/2028 7.00% 9,890                        10,097                   10,637                      

GNMA GNMA POOL #433969 SER 2028 6.5% DUE 09-15-2028 REG 9/15/2028 6.50% 14,874                      14,855                   16,501                      

GNMA GNMA POOL #442929 SER 2028 6.5% DUE 09-15-2028 REG 9/15/2028 6.50% 26,309                      26,276                   29,187                      

GNMA GNMA POOL #443742 SER 2028 7% DUE 07-15-2028 REG 7/15/2028 7.00% 5,966                        6,091                     6,059                         
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GNMA GNMA POOL #443834 SER 2027 7% DUE 12-15-2027 REG 12/15/2027 7.00% 10,474                      10,693                   10,897                      

GNMA GNMA POOL #454103 SER 2027 7% DUE 12-15-2027 REG 12/15/2027 7.00% 11,573                      11,816                   12,368                      

GNMA GNMA POOL #454571 SER 2028 7% DUE 06-15-2028 REG 6/15/2028 7.00% 10,010                      10,219                   10,755                      

GNMA GNMA POOL #456239 SER 2028 7% DUE 04-15-2028 REG 4/15/2028 7.00% 7,474                        7,631                     7,760                         

GNMA GNMA POOL #460690 SER 2028 7% DUE 01-15-2028 REG 1/15/2028 7.00% 6,052                        6,179                     6,326                         

GNMA GNMA POOL #461108 SER 2027 7% DUE 12-15-2027 REG 12/15/2027 7.00% 7,161                        7,311                     7,689                         

GNMA GNMA POOL #4617 4.5% 01-20-2040 BEO 1/20/2040 4.50% 95,169                      103,868                 100,943                    

GNMA GNMA POOL #462623 SER 2028 6.5% DUE 03-15-2028 REG 3/15/2028 6.50% 184                           170                         204                            

GNMA GNMA POOL #462927 SER 2028 7% DUE 07-15-2028 REG 7/15/2028 7.00% 5,800                        5,652                     5,971                         

GNMA GNMA POOL #465899 SER 2028 7% DUE 01-15-2028 REG 1/15/2028 7.00% 4,216                        4,304                     4,543                         

GNMA GNMA POOL #467764 SER 2028 7% DUE 01-15-2028 REG 1/15/2028 7.00% 4,804                        4,904                     5,123                         

GNMA GNMA POOL #468223 SER 2028 6.5% DUE 09-15-2028 REG 9/15/2028 6.50% 27,699                      27,664                   30,729                      

GNMA GNMA POOL #469629 SER 2028 7.5% DUE 10-15-2028 REG 10/15/2028 7.50% 10,522                      10,467                   11,567                      

GNMA GNMA POOL #474677 SER 2028 7% DUE 10-15-2028 REG 10/15/2028 7.00% 16,109                      16,446                   17,344                      

GNMA GNMA POOL #474811 SER 2028 7% DUE 10-15-2028 REG 10/15/2028 7.00% 26,433                      26,986                   27,768                      

GNMA GNMA POOL #4774 6% 08-20-2040 BEO 8/20/2040 6.00% 192,359                   213,068                 218,307                    

GNMA GNMA POOL #4802 5% 09-20-2040 BEO 9/20/2040 5.00% 34,637                      36,932                   37,967                      

GNMA GNMA POOL #481524 SER 2028 6.5% DUE 09-15-2028 REG 9/15/2028 6.50% 15,735                      15,715                   17,457                      

GNMA GNMA POOL #484856 SER 2028 7.5% DUE 10-15-2028 REG 10/15/2028 7.50% 2,256                        2,244                     2,289                         

GNMA GNMA POOL #486447 SER 2028 6.5% DUE 08-15-2028 REG 8/15/2028 6.50% 7,028                        7,019                     7,917                         

GNMA GNMA POOL #486470 SER 2028 6.5% DUE 08-15-2028 REG 8/15/2028 6.50% 3,227                        3,080                     3,580                         

GNMA GNMA POOL #486516 SER 2028 6.5% DUE 09-15-2028 REG 9/15/2028 6.50% 6,513                        6,214                     7,356                         

GNMA GNMA POOL #4923 4.5% 01-20-2041 BEO 1/20/2041 4.50% 22,355                      23,668                   23,713                      

GNMA GNMA POOL #4978 4.5% 03-20-2041 BEO 3/20/2041 4.50% 891,534                   943,912                 945,603                    

GNMA GNMA POOL #5240 6% 11-20-2041 BEO 11/20/2041 6.00% 116,465                   129,068                 129,372                    

GNMA GNMA POOL #5269 6% 12-20-2041 BEO 12/20/2041 6.00% 44,119                      49,454                   49,313                      

GNMA GNMA POOL #5338 6% 03-20-2042 BEO 3/20/2042 6.00% 137,781                   154,444                 152,949                    

GNMA GNMA POOL #615937 5% 09-15-2033 BEO 9/15/2033 5.00% 87,122                      85,407                   94,900                      

GNMA GNMA POOL #700748 6.5% 10-15-2038 BEO 10/15/2038 6.50% 131,310                   140,584                 152,535                    

GNMA GNMA POOL #780588 SER 2027 7% DUE 06-15-2027 REG 6/15/2027 7.00% 6,371                        6,504                     7,217                         

GNMA GNMA POOL #780824 SER 2028 6.5% DUE 07-15-2028 REG 7/15/2028 6.50% 7,968                        7,958                     9,036                         

GNMA GNMA POOL #780903 SER 2022 8% DUE 12-15-2022 REG 12/15/2022 8.00% 5,326                        5,281                     5,830                         

GNMA GNMA POOL #781001 SER 2029 7.5% DUE 03-15-2029 REG 3/15/2029 7.50% 15,306                      15,227                   17,820                      

GNMA GNMA POOL #781340 SER 2031 6.5% DUE 10-15-2031 REG 10/15/2031 6.50% 9,373                        9,663                     10,801                      

GNMA GNMA POOL #782197 6% 10-15-2037 BEO 10/15/2037 6.00% 48,982                      50,466                   54,762                      

GNMA GNMA POOL #BC4732 3.5% 10-20-2047 BEO 10/20/2047 3.50% 598,076                   622,911                 619,714                    

GNMA GNMA POOL #BD0384 3.5% 10-20-2047 BEO 10/20/2047 3.50% 397,805                   414,323                 412,308                    

GNMA GNMA POOL #MA4501 3.5% 06-20-2047 BEO 6/20/2047 3.50% 1,456,579                1,496,180             1,490,663                 

GNMA GNMA POOL #MA4836 3% 11-20-2047 BEO 11/20/2047 3.00% 3,790,505                3,824,672             3,828,581                 

GNMA GNMA REMIC SER 2012-H30 CL GA FLT RT 12-20-2062 12/20/2062 1.59% 873,049                   863,792                 869,259                    

GNMA GNMA REMIC SER 2013-H08 CL BF FLTG RT 03-20-2063 3/20/2063 1.63% 1,300,140                1,293,664             1,295,225                 

GNMA GNMA SER 2010-61 CL CE 4.5 DUE 11-20-2038 11/20/2038 4.50% 1,071,982                1,084,377             1,099,263                 

GNMA GNMAII POOL #4040 SER 2037 6.5% DUE 10-20-2037 REG 10/20/2037 6.50% 87,083                      97,071                   103,193                    

GNMA GNMAII POOL #4060 SER 2037 6% DUE 12-20-2037 REG 12/20/2037 6.00% 18,968                      21,262                   21,402                      

GNMA GNMAII POOL #4696 SER 2040 4.5% DUE 05-20-2040 REG 5/20/2040 4.50% 128,573                   140,326                 136,364                    

GNMA GNMAII POOL #4747 SER 2040 5% DUE 07-20-2040 BEO 7/20/2040 5.00% 48,668                      53,410                   52,907                      

GNMA GNMAII POOL #783368 SER 2041 4.5% DUE 07-20-2041 BEO 7/20/2041 4.50% 142,312                   155,475                 150,762                    

GNMA GNMAII POOL #891562 SER 2058 ADJ RT 08-20-2058 8/20/2058 2.41% 848,579                   856,455                 865,347                    

GNMA GNMAII POOL #892354 SER 2059 ADJ RT 10-20-2059 10/20/2059 2.75% 129,506                   132,322                 133,874                    

GNMA GNMAII POOL #892379 FLTG RATE DUE 12-20-2059 REG 12/20/2059 2.72% 716,844                   734,069                 736,895                    

GNMA GNMAII POOL #892382 FLT RT 12-20-2059 FLT 12/20/2059 2.71% 129,680                   132,720                 133,129                    

GNMA GNMAII POOL #892399 SER 2060 ADJ RT 01-20-2060 1/20/2060 2.75% 518,600                   532,429                 534,319                    

GNMA GNMAII POOL #MA4837 SER 2047 3.5% DUE 11-20-2047 REG 11/20/2047 3.50% 99,784                      103,783                 103,255                    

GNMA GOVERNMENT NATIONAL MORTGAGE ASSOCIATION2011-H05 CL FA FLTG 12-20-2060 12/20/2060 1.74% 170,575                   171,750                 170,582                    

GNMA GOVERNMENT NATL MTG ASSN GTD HECM MBS REMIC PASS THRU SECS DUE 01-20-2061 1/20/2061 1.74% 867,390                   867,390                 867,471                    

GNMA I/O GNMA 16-152 CL IO FRNS DUE 08-15-2058 8/15/2058 0.98% 5,680,011                452,626                 440,337                    

GNMA I/O GNMA 2012-053 REMIC PASSTHRU CL IO FLTG RT 03-16-2047 3/16/2047 0.95% 2,563,290                179,742                 109,583                    

GNMA I/O GNMA 2012-066 REMIC PASS THRU CL CI 3.5 02-20-2038 REG 2/20/2038 3.50% 190,450                   33,841                   14,875                      

GNMA I/O GNMA 2012-144 REMIC PASSTHRU MX CL IO 01-16-2053 1/16/2053 0.47% 9,005,418                355,995                 298,016                    

GNMA I/O GNMA 2012-H27 CL AI FLTG 10-20-2062 10/20/2062 1.76% 875,659                   61,570                   60,065                      

GNMA I/O GNMA 2013-53 REMIC CL OI 3.5 DUE 04-20-2043 4/20/2043 3.50% 661,239                   103,938                 107,701                    

GNMA I/O GNMA 2016-021 REMIC PASSTHRU CTF CL ST 02-20-2046 2/20/2046 4.65% 385,064                   89,648                   75,743                      

GNMA I/O GNMA 2016-084 REMIC PASSTHRU CTF MX CL IG 11-16-2045 11/16/2045 4.50% 525,682                   96,841                   105,907                    

GNMA I/O GNMA 2016-135 REMIC PASSTHRU CTF CL SB 10-16-2046 10/16/2046 4.61% 178,036                   44,620                   36,698                      

GNMA I/O GNMA 2017-190 REMIC PASSTHRU CTF CL IO 12-16-2059 3/16/2060 0.69% 7,440,000                500,747                 488,689                    

GNMA I/O GNMA 2017-H15 CL KI VAR RT DUE 07-20-2067 7/20/2067 2.16% 505,319                   71,692                   72,175                      

GNMA I/O GNMA 2017-H20 REMIC PASSTHRU CTF CL IB 10-20-2067 10/20/2067 1.96% 199,812                   25,570                   25,776                      

GNMA I/OGNMA 2017-H18 CL BI FLTG 09-20-2067 9/20/2067 1.63% 4,426,648                453,750                 455,117                    

GREECE (REPUBLIC OF) GREECE(REP OF) 4.375% NTS 01/08/2022 EUR10 8/1/2022 4.38% 1,600,000                1,865,808             1,995,825                 

GUATEMALA(REP OF) REPUBLIC OF GUATEMALA 4.875 DUE 02-13-2028 2/13/2028 4.88% 1,110,000                1,107,414             1,145,642                 

GUATEMALA(REPUBLIC OF) GUATEMALA(REPUBLIC OF) 4.875% BDS 13/02/2028 USD1000 REG S 2/13/2028 4.88% 200,000                   204,900                 207,422                    

HASHEMITE KINGDOM JORDAN GOVT PVTPL JORDAN(KINGDOM OF) 7.375% 10-10-2047 10/10/2047 7.38% 1,520,000                1,518,251             1,583,633                 

HONDURAS (REPUBLIC OF) HONDURAS (REP OF) 8.75% SNR 16/12/2020 USD 12/16/2020 8.75% 430,000                   484,395                 483,406                    

HONDURAS (REPUBLIC OF) HONDURAS (REPUBLIC OF) 8.75% 16/12/2020 12/16/2020 8.75% 1,210,000                1,339,290             1,360,282                 

HONDURAS REP HONDURAS REP 7.5 DUE 03-15-2024 REG 3/15/2024 7.50% 1,320,000                1,330,217             1,475,100                 

HUNGARY (REPUBLIC OF) HUNGARY(REP OF) 6.375% 29/03/21 USD2000 3/29/2021 6.38% 1,000,000                1,130,000             1,112,000                 

INDONESIA REP INDONESIA REP MEDIUM TERM NT 144A 3.75% DUE 04-25-2022 BEO 4/25/2022 3.75% 700,000                   722,260                 720,712                    

INDONESIA REP REPUBLIC OF INDONESIA 4.35% DUE 01-11-2048 REG 1/11/2048 4.35% 1,660,000                1,646,156             1,684,123                 

INDONESIA(REP OF) INDONESIA(REP OF) 5.125% DUE 01-15-2045 1/15/2045 5.13% 350,000                   396,813                 386,856                    

INDONESIA(REPUBLIC OF) INDONESIA GOVERNMEN 8.375% 15/03/34 3/15/2034 8.38% 24,435,000,000      2,031,040             2,012,612                 

INDONESIA(REPUBLIC OF) INDONESIA GOVERNMENT 9.0% 15/03/29 3/15/2029 9.00% 12,000,000,000      1,015,018             1,046,128                 

INDONESIA(REPUBLIC OF) INDONESIA(REP OF) 4.875% SNR MTN 05/05/21 USD 5/5/2021 4.88% 400,000                   416,028                 427,352                    

INDONESIA(REPUBLIC OF) INDONESIA(REP OF) 5.875 BDS 15/01/2024 USD'REGS' 5.875 DUE 01-15-2024 REG 1/15/2024 5.88% 3,690,000                4,076,605             4,195,929                 

INDONESIA(REPUBLIC OF) INDONESIA(REP OF) 6.625% BDS 02/2037 USD'REGS 2/17/2037 6.63% 170,000                   200,192                 217,954                    

INDONESIA(REPUBLIC OF) INDONESIA(REPUBLIC OF) 4.625% DUE 04-15-2043 REG 4/15/2043 4.63% 540,000                   570,089                 561,270                    

INDONESIA(REPUBLIC OF) INDONESIA(REPUBLIC OF) MTN 2.95% DUE 01-11-2023 1/11/2023 2.95% 620,000                   618,537                 615,175                    

INDONESIA(REPUBLIC OF) INDONESIA(REPUBLIC OF) T BOND 3.5% 01-11-2028 1/11/2028 3.50% 1,850,000                1,841,947             1,843,658                 

IRAQ (REPUBLIC OF) IRAQ (REPUBLIC OF) IRAQ (REP OF) 5.8% DUE 01-15-2028 REG 1/15/2028 5.80% 1,425,000                1,238,137             1,374,470                 

ISLAMIC REP OF PAKISTAN ISLAMIC REP OF PAKISTAN 6.875% 144A 12-05-2027 REG 12/5/2027 6.88% 850,000                   850,000                 852,232                    

IVORY COAST INC COTE D'IVOIRE STEP UP 12-31-2032 REG 12/31/2032 5.75% 635,935                   611,467                 634,610                    

JORDAN(KINGDOM OF) JORDAN(KINGDOM OF) 5.75% SNR 31/01/2027 USD 1/31/2027 5.75% 1,049,000                1,020,143             1,043,236                 

JORDAN(KINGDOM OF) JORDAN(KINGDOM OF) 6.125% SNR 29/01/2026USD 1/29/2026 6.13% 1,001,000                1,018,623             1,032,331                 

KENYA (REPUBLIC OF) KENYA (REPUBLIC OF) 6.875% 24/06/2024 6/24/2024 6.88% 662,000                   664,557                 706,688                    

KENYA REP KENYA REP BD 144A 6.875% DUE 06-24-2024 REG 6/24/2024 6.88% 750,000                   750,000                 797,970                    

KINGDOM OF BAHRAIN BD 144A 6.75% DUE 09-20-2029 REG 9/20/2029 6.75% 680,000                   680,000                 669,960                    

KUWAIT ST KUWAIT ST NT 144A 2.75% DUE 03-20-2022 BEO 3/20/2022 2.75% 530,000                   526,640                 528,092                    
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KUWAIT ST KUWAIT ST NT 144A 3.5% DUE 03-20-2027 BEO 3/20/2027 3.50% 550,000                   544,643                 558,587                    

LEBANON REPUBLIC LEBANON REPUBLIC 6.0% 27/01/2023 1/27/2023 6.00% 4,045,000                3,996,638             3,886,436                 

LEBANON REPUBLIC LEBANON REPUBLIC EURO ISS 5.8% 14/04/2020 4/14/2020 5.80% 1,405,000                1,417,996             1,390,149                 

LEBANON(REPUBLIC OF) LEBANON(REP OF) 5.45% SNR MTN 28/11/19 USD 11/28/2019 5.45% 800,000                   794,274                 796,680                    

LEBANON(REPUBLIC OF) LEBANON(REP OF) 6.1% SNR MTN 04/10/2022 USD 10/4/2022 6.10% 1,750,000                1,755,803             1,707,237                 

LEBANON(REPUBLIC OF) LEBANON(REP OF) 6.4% MTN 26/05/23 USD1000 5/26/2023 6.40% 825,000                   852,638                 802,329                    

LEBANON(REPUBLIC OF) LEBANON(REP OF) 6.75% SNR MTN 29/11/27 USD 11/29/2027 6.75% 2,450,000                2,431,140             2,342,014                 

LEBANON(REPUBLIC OF) LEBANON(REP OF) 6.85% SNR MTN 23/03/27 USD 3/23/2027 6.85% 2,600,000                2,630,998             2,519,572                 

MALAYSIA (GOVERNMENT OF) MALAYSIA (GOVT OF) 3.844% BDS 15/04/33 MYR1000 4/15/2033 3.84% 2,800,000                641,302                 648,262                    

MALAYSIA (GOVERNMENT OF) MALAYSIA (GOVT OF) 4.16% NTS 15/07/21 MYR1000 7/15/2021 4.16% 2,576,000                630,901                 653,293                    

MALAYSIA (GOVERNMENT OF) MALAYSIAN GOVERNMENT 3.889% 31/07/2020 7/31/2020 3.89% 2,700,000                648,448                 677,367                    

MEXICO(UNITED MEXICAN STATES) MEXICO(UNITED MEXICAN STATES) 10% 05/12/24 12/5/2024 10.00% 63,700                      603,113                 367,305                    

MEXICO(UNITED MEXICAN STATES) MEXICO(UNITED MEXICAN STATES) 6.5% BDS 09/06/22 6/9/2022 6.50% 271,115                   2,122,489             1,327,791                 

MEXICO(UNITED MEXICAN STATES) MEXICO(UNITED MEXICAN STATES) 7.75% NTS 13/11/42 11/13/2042 7.75% 1,184,330                9,326,080             6,022,889                 

MEXICO(UNITED MEXICAN STATES) MEXICO(UTD MEX ST) 8% GTD 07/11/2047 MXN100 11/7/2047 8.00% 166,500                   1,041,277             869,229                    

MEXICO(UNITED MEXICAN STATES) MEXICO(UTD MEX ST) 8.5% SNR 18/11/2038 MXN 11/18/2038 8.50% 543,800                   4,778,737             2,982,277                 

MONGOLIA MONGOLIA TBOND 5.125% 05/12/2022 12/5/2022 5.13% 550,000                   538,244                 545,955                    

MONGOLIA GOVT MEDIUM TERM NTS BOOK ENTRY MONGOLIA GOVT MEDIUM TERM NTS BOOK ENTRY10.875% DUE 04-06-2021 REG 4/6/2021 10.88% 732,000                   764,440                 859,528                    

MOROCCO(GOVT OF) MOROCCO(GOVT OF) 4.25% BDS 11/12/2022 USD1000'REGS' 12/11/2022 4.25% 2,000,000                2,061,296             2,113,520                 

NAMIBIA(GOVT OF) REPUBLIC OF NAMIBIA 5.25% 29/10/2025 10/29/2025 5.25% 729,000                   735,286                 744,876                    

NATIONAL HIGHWAYS AUTHORITY INDIA NATL HIGHWAYS AUTH OF IN 7.3% 18/05/2022 5/18/2022 7.30% 50,000,000              785,975                 789,888                    

NATIONAL SAVINGS BANK NTL SAVINGS BANK 8.875% SNR 18/9/18 USD'REGS 9/18/2018 8.88% 550,000                   588,225                 568,975                    

NIGERIA FED REP MED TRM NT BOOK ENTRY 14 FED REP OF NIGERIA 7.625% SNR MTN 28/11/47 USD 11/28/2047 7.63% 1,866,000                1,944,184             2,007,320                 

NIGERIA FED REP MED TRM NT BOOK ENTRY 14 NIGERIA FED REP 144A 6.5% 11-28-2027 11/28/2027 6.50% 1,230,000                1,234,500             1,281,690                 

NIGERIA FED REP MED TRM NT BOOK ENTRY 14 PVTPL REPUBLIC OF NIGERIA 7.875% 02-16-2032 2/16/2032 7.88% 1,732,000                1,828,438             1,956,121                 

NIGERIA FED REP MED TRM NT BOOK ENTRY 14 REPUBLIC OF NIGERIA TBOND 7.625% 11-28-2047 REG 11/28/2047 7.63% 1,125,000                1,133,978             1,206,527                 

NOTA DO TESOURO NACIONAL SECRETARIA TESOURO 10% GTD 01/01/2027 BRL 'F' 1/1/2027 10.00% 13,130                      3,858,483             4,097,501                 

PANAMA REP PANAMA REP DEB 5.2% DUE 01-30-2020 REG 1/30/2020 5.20% 200,000                   217,996                 210,800                    

PANAMA REP PANAMA(REP OF) 5.2% SNR 30/01/2020 USD1000 1/30/2020 5.20% 345,000                   373,463                 364,493                    

PARAGUAY REP PARAGUAY REP 6.1 DUE 08-11-2044 REG 8/11/2044 6.10% 1,732,000                1,766,842             1,974,480                 

PARAGUAY REP PARAGUAY REP BD 144A 5% DUE 04-15-2026 REG 4/15/2026 5.00% 890,000                   907,348                 956,750                    

PARAGUAY REP PVTPT PARAGUAY REP 6.1 DUE 08-11-2044 R EG 8/11/2044 6.10% 1,769,000                1,770,872             2,016,660                 

PARAGUAY REP REPUBLIC OF PARAGUAY 144A 4.7% DUE 03-27-2027 3/27/2027 4.70% 481,000                   488,056                 503,848                    

PEMEX PROJ FDG MASTER TR PEMEX PROJ FDG MASTER TR GTD BD 6.625% DUE 06-15-2035 REG 6/15/2035 6.63% 2,902,000                3,034,844             3,100,323                 

PEMEX PROJ FDG MASTER TR PEMEX PROJ FDG MASTER TR GTD BD 6.625% DUE 06-15-2038 BEO 6/15/2038 6.63% 1,410,000                1,613,526             1,466,400                 

PERU REP PERU REP BD 6.55 DUE 03-14-2037 BEO 3/14/2037 6.55% 40,000                      49,800                   54,100                      

PERU REP PERU REP BD 7.125% DUE 03-30-2019 REG 3/30/2019 7.13% 870,000                   960,045                 929,160                    

PERU REP PERU REP US$ GLOBAL BD 5.625% DUE 11-18-2050 REG 11/18/2050 5.63% 190,000                   216,876                 243,770                    

PERU REP REPUBLIC OF PERU 6.95% 12/08/2031 8/12/2031 6.95% 12,900                      4,427,769             4,551,120                 

PERU(REPUBLIC OF) &&&BONOS DE TESORERIA 144A BNDS 6.15% 12/08/2032 8/12/2032 6.15% 2,071,000                638,577                 683,048                    

PETROLEOS DE VENEZUELA SA DEFAULTED PETROLEOS DE VENEZUELA SA 5.375% 12/04/27 12/31/2049 0.00% 3,905,000                1,350,947             927,438                    

PETROLEOS DE VENEZUELA SA DEFAULTED PETROLEOS DE VENEZUELA SA 6% BDS 16/05/24 12/31/2040 0.00% 11,616,561              3,817,657             2,675,643                 

PETROLEOS DE VENEZUELA SA DEFAULTED PETROLEOS DE VENEZUELA SA 6% NTS 15/11/2026 12/31/2040 6.00% 1,888,150                456,457                 422,946                    

PETROLEOS DE VENEZUELA SA PETROLEOS DE VENEZUELA SA 0% INDEFAULT 12-31-2040/05-16-2022 BEO 12/31/2040 0.00% 400,000                   158,000                 90,132                      

PETROLEOS MEXICANOS PEMEX PROJECT FUNDING MASTER TRUST TRANCHE # TR 00037 ADJ RT 03-11-2022 REG 3/11/2022 5.19% 470,000                   484,432                 516,057                    

PETROLEOS MEXICANOS PETROLEOS 5.5% DUE 01-21-2021 1/21/2021 5.50% 660,000                   772,200                 700,260                    

PETROLEOS MEXICANOS PETROLEOS 6.5% DUE 06-02-2041 6/2/2041 6.50% 3,916,000                4,085,820             4,027,606                 

PETROLEOS MEXICANOS PETROLEOS MEXICANOS 6.375% 01-23-2045 1/23/2045 6.38% 770,000                   745,561                 774,120                    

PETROLEOS MEXICANOS PETROLEOS MEXICANOS 6.5% 03-13-2027 3/13/2027 6.50% 1,580,000                1,714,660             1,726,940                 

PETROLEOS MEXICANOS PETROLEOS MEXICANOS 6.75% DUE 09-21-2047 9/21/2047 6.75% 620,000                   625,580                 647,187                    

PETROLEOS MEXICANOS PETROLEOS MEXICANOS GTD 6.875% DUE 08-04-2026 REG 8/4/2026 6.88% 90,000                      89,834                   102,038                    

PETROLEOS MEXICANOS MEDIUM TERM NTS BOOK PVTPL PETROLEOS MEXICANOS MEDIUM TERM NTS BOOK 144A 6.75% DUE 09-21-2047 REG 9/21/2047 6.75% 1,850,000                1,844,418             1,931,123                 

PRESIDENT ISLAMIC REP PAKISTAN FOR & ON PAKISTAN(REP OF) 6.875% SNR 05/12/2027 USD 12/5/2027 6.88% 2,650,000                2,653,556             2,663,571                 

PROVINCIA DE BUENOS AIRE PROVINCIA DE BUENOS AIRE 6.5% DUE 02-15-2023 BEO 6.5% DUE 02-15-2023 BEO 2/15/2023 6.50% 220,000                   219,078                 236,346                    

PROVINCIA DE BUENOS AIRES PVTPL PROVINCIA DE BUENOS AIRE 7.875% 144A06-15-2027 6/15/2027 7.88% 180,000                   177,358                 199,768                    

REPUBLIC OF ARGENTINA REPUBLIC OF ARGENTINA 5.625% 01-26-2022 1/26/2022 5.63% 2,700,000                2,699,574             2,848,500                 

REPUBLIC OF ARGENTINA REPUBLIC OF ARGENTINA 6.625% 07-06-2028 7/6/2028 6.63% 4,785,000                4,932,558             5,131,913                 

REPUBLIC OF ARGENTINA REPUBLIC OF ARGENTINA 7.125% DUE 12-31-2049 6/28/2117 7.13% 2,090,000                2,054,403             2,153,745                 

REPUBLIC OF ARGENTINA REPUBLIC OF ARGENTINA 7.625% 04-22-2046 4/22/2046 7.63% 150,000                   143,637                 169,200                    

REPUBLIC OF ECUADOR 10.75% DUE 03-28-2022 REG 3/28/2022 10.75% 525,000                   525,000                 613,594                    

REPUBLIC OF ECUADOR REPUBLIC OF ECUADOR 7.95 DUE 06-20-2024 REG 6/20/2024 7.95% 2,160,000                1,957,644             2,295,000                 

REPUBLIC OF GHANA REP OF GHANA BNDS 8.125% 18/01/2026 1/18/2026 8.13% 3,830,000                3,568,541             4,270,607                 

REPUBLIC OF GHANA REPUBLIC OF GHANA 10.75% SNR 14/10/2030 USD 10/14/2030 10.75% 630,000                   588,513                 868,795                    

REPUBLIC OF GHANA TBOND REP OF GHANA 7.875% 07/08/2023 8/7/2023 7.88% 1,350,000                1,272,938             1,487,012                 

REPUBLIC OF SOUTH AFRICA REPUBLIC OF SOUTH AFRICA 4.875% DUE 04-14-2026 REG 4/14/2026 4.88% 2,275,000                2,302,711             2,325,187                 

REPUBLIC OF SOUTH AFRICA SOUTH AFRICA(REPUBLIC OF) 4.3% DUE 10-12-2028 REG 10/12/2028 4.30% 5,275,000                4,998,689             5,089,056                 

REPUBLIC OF TURKEY REPUBLIC OF TURKEY 5.75% 05-11-2047 5/11/2047 5.75% 5,585,000                5,471,050             5,445,375                 

REPUBLICA ORIENTAL DEL URUGUAY REPUBLICA ORIENTAL DEL URUGUAY BD 144A 8.5% DUE 03-15-2028 BEO 3/15/2028 8.50% 56,850,000              1,986,147             1,978,166                 

REPUBLICA ORIENTAL DEL URUGUAY REPUBLICA ORIENTAL DEL URUGUAY BD 4.375%DUE 10-27-2027 REG 10/27/2027 4.38% 1,150,000                1,232,487             1,231,478                 

REPUBLICA ORIENTAL DEL URUGUAY REPUBLICA ORIENTAL DEL URUGUAY SR NT 5.1% DUE 06-18-2050 REG 6/18/2050 5.10% 2,070,000                2,031,716             2,297,700                 

REPUBLICA ORIENTAL DEL URUGUAY URUGUAY(REP OF) 8.5% SNR 15/03/28 DUAL CURR 3/15/2028 8.50% 50,100,000              1,728,964             1,746,186                 

ROMANIA(REPUBLIC OF) ROMANIA(REP OF) 5.8% BDS DUE 26/07/27 RON10000 7/26/2027 5.80% 6,790,000                1,930,267             1,968,408                 

RUSSIAN FEDERATION MINISTRY FINANCE MINISTRY OF FINANCE OF THE RUSSIAN FEDER6.7% 15/05/2019 5/15/2019 6.70% 112,000,000           1,924,526             1,946,797                 

RUSSIAN FEDERATION MINISTRY FINANCE RUSSIAN FEDERATION 144A 5.25% 23/06/2047 6/23/2047 5.25% 2,600,000                2,656,700             2,726,420                 

RUSSIAN FEDERATION MINISTRY FINANCE RUSSIAN FEDERATION 4.25% SNR 23/06/2027 USD 6/23/2027 4.25% 2,200,000                2,253,550             2,268,871                 

RUSSIAN FEDERATION MINISTRY FINANCE RUSSIAN FEDERATION 5% SNR 29/04/2020 USD100000 4/29/2020 5.00% 2,100,000                2,232,650             2,208,469                 

RUSSIAN FEDERATION MINISTRY FINANCE RUSSIAN FEDERATION 5.25% 5.25% 23/06/2047 6/23/2047 5.25% 6,400,000                6,556,850             6,711,187                 

RUSSIAN FEDERATION MINISTRY FINANCE RUSSIAN FEDERATION 7% SNR 16/08/2023 RUB1000 8/16/2023 7.00% 130,800,000           2,112,780             2,271,967                 

RUSSIAN FEDERATION MINISTRY FINANCE RUSSIAN FEDERATION 7.5% SNR 15/03/2018 RUB1000 3/15/2018 7.50% 155,400,000           2,593,028             2,708,037                 

RUSSIAN FEDERATION MINISTRY FINANCE RUSSIAN FEDERATION 7.7% BDS 23/03/33 RUB1000 3/23/2033 7.70% 109,500,000           1,898,304             1,912,452                 

RUSSIAN FEDERATION MINISTRY FINANCE RUSSIAN FEDERATION 8.5% BDS 17/09/2031 RUB1000 9/17/2031 8.50% 138,000,000           2,236,425             2,599,099                 

RUSSIAN FEDN RUSSIAN FEDN BD 144A 4.875% DUE 09-16-2023 BEO 9/16/2023 4.88% 600,000                   657,350                 649,422                    

RUSSIAN FEDN RUSSIAN FEDN US$ BD 144A 7.5 DUE 03-31-2030/09-30-2009 REG 3/31/2030 7.50% 47,500                      53,616                   54,559                      

RUSSIAN FEDN RUSSIAN FOREIGN BOND- EUROBOND STEP CPN DUE 31/03/2030 3/31/2030 7.50% 179,550                   211,113                 206,500                    

RWANDA (REPUBLIC OF) REPUBLIC OF RWANDA 6.625% 02 MAY 2023 5/2/2023 6.63% 2,464,000                2,484,876             2,586,079                 

SALVADOR CAETANO REPUBLIC OF EL SALVADOR 6.375% 01-18-2027 REG 1/18/2027 6.38% 400,000                   341,000                 407,000                    

SAUDI ARABIA KINGDOM GLOBAL MEDIUM TERM SAUDI ARABIA KINGDOM GLOBAL MEDIUM TERM TRANCHE # TR 4 2.875% 03-04-2023 3/4/2023 2.88% 590,000                   586,082                 579,983                    

SAUDI ARABIA KINGDOM GLOBAL MEDIUM TERM SAUDI ARABIA KINGDOM GLOBAL MEDIUM TERM TRANCHE # TR 5 3.625% DUE 03-04-2028 REG 3/4/2028 3.63% 5,590,000                5,557,457             5,539,690                 

SECRETARIA TESOURO NACIONAL SECRETARIA TESOURO 10% T-NTS 01/01/25 BRL1000 1/1/2025 10.00% 19,900                      6,394,549             6,279,098                 

SENEGAL (REPUBLIC OF) REPUBLIC OF SENEGAL 6.25% 30/07/2024 7/30/2024 6.25% 670,000                   657,840                 725,519                    

SENEGAL (REPUBLIC OF) SENEGAL(REP OF) 8.75% SNR 13/05/2021 USD 5/13/2021 8.75% 730,000                   834,254                 843,703                    

SENEGAL REP PVTPL SENEGAL REP AMORTIZING 6.25% 05-23-2033 BEO 5/23/2033 6.25% 731,000                   731,000                 771,538                    

SERBIA (REPUBLIC) SERBIA (REPUBLIC) 7.25% NTS 28/09/21 USD'REGS 9/28/2021 7.25% 5,400,000                6,135,024             6,183,740                 

SOCIALIST REP OF VIETNAM SOCIALIST REP OF VIETNAM 4.8% DUE 11-19-2024 REG 11/19/2024 4.80% 1,480,000                1,518,550             1,578,503                 

SOUTH AFRICA REP REP OF SOUTH AFRICA 4.665% 17/01/2024 1/17/2024 4.67% 887,000                   910,883                 909,143                    

SOUTH AFRICA REP SOUTH AFRICA REP NT 5.875% DUE 05-30-2022 REG 5/30/2022 5.88% 1,983,000                2,185,289             2,165,436                 
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SOUTH AFRICA REP SOUTH AFRICA REP TBOND 5.875% DUE 09-16-2025 REG 9/16/2025 5.88% 630,000                   690,165                 685,700                    

SRI LANKA GOVT DEMOCRATIC SOCIALIST REP SRI LANKA GOVT DEMOCRATIC SOCIALIST REP BD 144A 6.2% DUE 05-11-2027 BEO 5/11/2027 6.20% 3,050,000                3,139,892             3,220,248                 

SRI LANKA GOVT DEMOCRATIC SOCIALIST REP SRI LANKA GOVT DEMOCRATIC SOCIALIST REP BD 144A 6.825% DUE 07-18-2026 BEO 7/18/2026 6.83% 1,190,000                1,209,739             1,309,381                 

STATE TREAS REP POLAND STATE TREAS REP POLAND 4 DUE 01-22-2024 REG 1/22/2024 4.00% 780,000                   773,713                 831,776                    

TANZANIA(UNITED REPUBLIC OF) TANZANIA(UTD REP) FR SNR 03/20 USD200000'REGS 3/9/2020 7.45% 977,785                   1,038,189             1,027,896                 

TSY INFL IX N/B TSY INFL IX N/B TREAS BONDS 0.75% 02-15-2045 2/15/2045 0.79% 110,000                   98,300                   115,801                    

TSY INFL IX N/B TSY INFL IX N/B US GVT NATIONAL 0.125%04-15-2022 4/15/2022 0.13% 6,520,000                6,544,402             6,566,406                 

TSY INFL IX N/B TSY INFL IX N/B US GVT NATIONAL 0.375%01-15-2027 1/15/2027 0.38% 3,680,000                3,713,641             3,730,681                 

TSY INFL IX N/B UNITED STATES OF AMER TREAS BONDS 0.75 DEB TIPS 02-15-2042 2/15/2042 0.82% 480,000                   491,622                 529,077                    

TURKEY REP REPUBLIC OF TURKEY 5.75% 03-22-2024 REG 3/22/2024 5.75% 3,273,000                3,533,663             3,463,435                 

TURKEY REP REPUBLIC OF TURKEY 6.0% 25/03/2027 3/25/2027 6.00% 1,720,000                1,707,319             1,834,566                 

TURKEY REP REPUBLIC OF TURKEY 6.0% DUE 03-25-2027 3/25/2027 6.00% 5,360,000                5,599,445             5,706,878                 

TURKEY REP TURKEY REP 4.875% DUE 10-09-2026 REG 10/9/2026 4.88% 2,200,000                2,219,225             2,169,895                 

TURKEY REP TURKEY REP GLOBAL BD FLTG 6.25% DUE 09-26-2022 REG 9/26/2022 6.25% 663,000                   699,067                 719,488                    

TURKEY REP TURKEY(REP OF) 6.25% BDS 26/09/22 USD1000 9/26/2022 6.25% 1,787,000                2,001,670             1,943,275                 

TURKEY(REPUBLIC OF) TURKEY(REPUBLIC OF) GLOBAL NT 7.375% DUE02-05-2025 REG 2/5/2025 7.38% 1,990,000                2,318,819             2,291,565                 

TURKIYE IHRACAT KR TURKIYE IHRACAT KR 5.375% SNR MTN 24/10/23 USD 10/24/2023 5.38% 800,000                   808,000                 811,150                    

UKRAINE UKRAINE NT 144A 7.375% 09-25-2032 9/25/2032 7.38% 1,270,000                1,267,500             1,248,268                 

UKRAINE UKRAINE NT 144A 7.75% DUE 09-01-2020 REG 9/1/2020 7.75% 650,000                   134,893                 688,297                    

UKRAINE (REPUBLIC OF) UKRAINE(REP OF) 7.75% NTS 01/09/2025 USD 9/1/2025 7.75% 2,815,000                2,719,329             2,943,384                 

UKRAINE (REPUBLIC OF) UKRAINE(REP OF) 7.75% NTS 01/09/2026 USD 9/1/2026 7.75% 5,846,000                5,716,505             6,050,376                 

UKRAINE (REPUBLIC OF) UKRAINE(REP OF) 7.75% SNR 01/09/2023 USD 9/1/2023 7.75% 239,000                   209,723                 254,308                    

UKRAINE (REPUBLIC OF) UKRAINE(REP OF) 7.75% SNR 01/09/2025 USD 9/1/2025 7.75% 300,000                   276,600                 313,682                    

UKRAINE (REPUBLIC OF) UKRAINE(REP OF) 7.75% SNR 01/09/2027 USD 9/1/2027 7.75% 2,350,000                2,430,550             2,432,598                 

UKRAINE GOVERNMENT ING UKRAINE GOVERNMENT 7.75% DUE 09-01-2023 REG 9/1/2023 7.75% 2,400,000                2,402,195             2,545,920                 

UKRAINE(REP OF) GDP LINKED SECS 144A 0% DUE 05-31-2040 REG 5/31/2040 0.00% 1,428,000                5,602,679             785,686                    

UKRAINE(REP OF) NT 144A 7.75% DUE 09-01-2021 REG 9/1/2021 7.75% 2,150,000                1,411,560             2,288,546                 

UKRAINE(REP OF) NT 144A 7.75% DUE 09-01-2023 REG 9/1/2023 7.75% 500,000                   -                          530,400                    

UKRAINE(REP OF) NT 144A 7.75% DUE 09-01-2024 REG 9/1/2024 7.75% 700,000                   -                          736,610                    

UKRAINE(REP OF) NT 144A 7.75% DUE 09-01-2025 REG 9/1/2025 7.75% 700,000                   -                          730,114                    

UKRAINE(REP OF) NT 144A 7.75% DUE 09-01-2026 REG 9/1/2026 7.75% 850,000                   143,573                 877,659                    

UKRAINE(REP OF) UKRAINE(REP OF) 7.75% 7.75% 01/09/2024 9/1/2024 7.75% 2,260,000                2,098,975             2,384,074                 

UNITED MEXICAN STS MEDIUM TERM NTS BOOK UNITED MEXICAN STATES TRANCHE # 6.05% 11/01/2040 1/11/2040 6.05% 1,800,000                2,122,280             2,127,150                 

UNITED MEXICAN STS MEDIUM TERM NTS BOOK UNITED MEXICAN STS 5.55 01-21-2045 1/21/2045 5.55% 2,045,000                2,246,881             2,300,625                 

UNITED MEXICAN STS MEDIUM TERM NTS BOOK UNITED MEXICAN STS MEDIUM TERM BOOK TBOND 4.0% DUE 10-02-2023 REG 10/2/2023 4.00% 1,200,000                1,259,880             1,255,800                 

UNITED STATES OF AMER TREAS BONDS UNITED STATES OF AMER TREAS BONDS DTD 02/15/2015 2.5% DUE 02-15-2045 REG 2/15/2045 2.50% 300,000                   266,730                 285,996                    

UNITED STATES OF AMER TREAS BONDS UNITED STATES OF AMER TREAS BONDS DTD 05/15/2016 2.5% DUE 05-15-2046 REG 5/15/2046 2.50% 2,165,000                1,947,823             2,059,456                 

UNITED STATES TREAS BD STRIPPED PRIN PMT US TREAS BD STRIPPED PRIN PMT STRIP PRINPMT 15/11/2021 USD1000 11-15-2021 REG 11/15/2021 0.00% 2,850,000                1,049,126             2,626,289                 

UNITED STATES TREAS BDS UNITED STATES OF AMER TREAS BONDS 0.625% TIPS INFL IDX 02-15-2043 USD1000 2/15/2043 0.67% 2,300,000                1,880,347             2,414,493                 

UNITED STATES TREAS BDS UNITED STATES TREAS BDS 1.375 02-15-2044 REG 2/15/2044 1.46% 1,190,000                1,382,103             1,453,977                 

UNITED STATES TREAS BDS UNITED STATES TREAS BDS 2.125 2-15-2041 2/15/2041 2.39% 260,000                   313,686                 383,708                    

UNITED STATES TREAS BDS UNITED STATES TREAS BDS 2.875% DUE 11-15-2046 11/15/2046 2.88% 780,000                   789,263                 800,140                    

UNITED STATES TREAS BDS UNITED STATES TREAS BDS 3% DUE 02-15-2047 REG 2/15/2047 3.00% 7,810,000                8,058,743             8,213,621                 

UNITED STATES TREAS BDS UNITED STATES TREAS BDS 3% DUE 05-15-2047 REG 5/15/2047 3.00% 17,710,000              18,243,977           18,619,710              

UNITED STATES TREAS BDS UNITED STATES TREAS BDS 3.125 DUE 08-15-2044 8/15/2044 3.13% 1,500,000                1,608,281             1,612,208                 

UNITED STATES TREAS BDS UNITED STATES TREAS BDS 3.375 05-15-2044REG 5/15/2044 3.38% 1,210,000                1,255,375             1,357,799                 

UNITED STATES TREAS BDS UNITED STATES TREAS BDS 3.75 DUE 11-15-2043 REG 11/15/2043 3.75% 42,545,000              49,916,347           50,693,346              

UNITED STATES TREAS BDS UNITED STATES TREAS BDS DTD 00247 2.5% DUE 02-15-2046 REG 2/15/2046 2.50% 3,625,000                3,290,260             3,449,557                 

UNITED STATES TREAS BDS UNITED STATES TREAS BDS DTD 02/15/2001 5.375 15 FEB 2031 2/15/2031 5.38% 1,410,000                1,977,617             1,873,483                 

UNITED STATES TREAS BDS UNITED STATES TREAS BDS DTD 2.75% 11-15-2047 11/15/2047 2.75% 6,430,000                6,359,831             6,440,552                 

UNITED STATES TREAS BDS US TREASURY DTD 02/15/2010 02-15-2040 2/15/2040 2.43% 610,000                   633,481                 905,844                    

UNITED STATES TREAS NTS UNITED STATES OF AMER TREAS BD 2.375% 5-15-2027 5/15/2027 2.38% 870,000                   865,684                 867,519                    

UNITED STATES TREAS NTS UNITED STATES TREAS NTS 1.375% DUE 08-31-2023 REG 8/31/2023 1.38% 70,000                      70,011                   66,732                      

UNITED STATES TREAS NTS UNITED STATES TREAS NTS 1.625% DUE 07-31-2020 REG 7/31/2020 1.63% 6,375,000                6,484,088             6,325,944                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS 2.125 02-29-2024 2/29/2024 2.13% 260,000                   260,823                 257,430                    

UNITED STATES TREAS NTS UNITED STATES TREAS NTS 2.375% 12-31-2024 12/31/2024 2.25% 6,210,000                6,162,219             6,176,522                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 01/31/2016 .75% DUE 01-31-2018 REG 1/31/2018 0.75% 4,380,000                4,377,304             4,378,331                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 02/15/2013 2% DUE 02-15-2023 REG 2/15/2023 2.00% 140,000                   139,289                 138,562                    

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 02/29/2016 1.5% DUE 02-28-2023 REG 2/28/2023 1.50% 8,770,000                8,516,123             8,462,708                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 03/31/2017 1.875% DUE 03-31-2022 REG 3/31/2022 1.88% 30,000                      30,023                   29,661                      

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 04/30/2016 1.375% DUE 04-30-2021 REG 4/30/2021 1.38% 13,210,000              13,093,997           12,924,122              

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 05/15/2013 1.75% DUE 05-15-2023 REG 5/15/2023 1.75% 1,400,000                1,380,422             1,365,493                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 05/31/2016 1.375% DUE 05-31-2021 REG 5/31/2021 1.38% 50,000                      49,172                   48,875                      

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 05/31/2017 2.0% 05-31-2024 5/31/2024 2.00% 3,040,000                3,027,941             2,983,235                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 06/30/2015 1.625% DUE 06-30-2020 REG 6/30/2020 1.63% 930,000                   941,677                 923,134                    

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 07/31/2014 1.625% DUE 07-31-2019 REG 7/31/2019 1.63% 1,440,000                1,447,012             1,434,712                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 07/31/2016 1.25% DUE 07-31-2023 REG 7/31/2023 1.25% 1,685,000                1,614,375             1,596,866                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 1.375% 07-31-2019 7/31/2019 1.38% 270,000                   270,190                 267,962                    

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 11/15/2014 2.25% DUE 11-15-2024 REG 11/15/2024 2.25% 4,650,000                4,606,159             4,626,025                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 2.25% 11-15-2027 11/15/2027 2.25% 880,000                   869,612                 867,590                    

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 2.75% DUE 02-15-2024 REG 2/15/2024 2.75% 4,640,000                4,797,288             4,761,800                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 604 2.375% DUE 08-15-2024 REG 8/15/2024 2.38% 2,360,000                2,503,076             2,367,559                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS DTD 683 1.625% DUE 02-15-2026 REG 2/15/2026 1.63% 2,570,000                2,445,516             2,427,043                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS TREAS NTS 2% DUE11-30-2020 REG 11/30/2020 2.00% 1,515,000                1,559,161             1,516,420                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS TREASURY NOTE 2%DUE 12-31-2021 REG 12/31/2021 2.00% 6,610,000                6,688,752             6,576,432                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS US TREASURY N/B 1.75% DUE 04-30-2022 REG 4/30/2022 1.88% 1,570,000                1,573,261             1,551,234                 

UNITED STATES TREAS NTS UNITED STATES TREAS NTS WI TREASURY NOTE1% DUE 11-30-2018 REG 11/30/2018 1.00% 580,000                   578,459                 575,877                    

UNITED STATES TREAS NTS UNITED STATES TREAS NTS WI TREASURY NOTE2% DUE 11-15-2026 REG 11/15/2026 2.00% 3,120,000                3,036,262             3,019,452                 

UNITED STATES TREAS NTS UTD STATES TREAS 1.75% DUE 06-30-2022 6/30/2022 1.75% 5,760,000                5,685,443             5,655,825                 

UNITED STATES TREAS NTS UTD STATES TREAS 1.75% DUE 09-30-2022 9/30/2022 1.75% 975,000                   963,270                 955,460                    

UNITED STATES TREAS NTS UTD STATES TREAS 1.875% 12-15-2020 12/15/2020 1.88% 4,580,000                4,572,425             4,566,759                 

UNITED STATES TREAS NTS UTD STATES TREAS 2.125% DUE 07-31-2024 7/31/2024 2.13% 2,300,000                2,299,851             2,272,688                 

URUGUAY REP REPUBLICA ORIENT URUGUAY 144A 9.875% DUE 06-20-2022 REG 6/20/2022 9.88% 23,634,000              833,535                 867,483                    

US TREASURY N/B US TREASURY N/B US GOVT NATIONAL 1.5% DUE 07-15-2020 REG 7/15/2020 1.50% 3,195,000                3,167,157             3,160,804                 

VENEZUELA REP VENEZUELA REP GLOBAL BD 0% DUE 09-15-2027 REG 9/15/2027 9.25% 2,085,000                858,309                 448,275                    

VENEZUELA(REPUBLIC OF) VENEZUELA(REP OF) 8.25% BDS 13/10/24 USD'REGS 10/13/2024 0.00% 2,158,000                1,005,194             442,390                    

VENEZUELA(REPUBLIC OF) VENEZUELA(REPUBLIC OF) IN DEFAULT 9.25% BDS 07/05/2028 5/7/2028 0.00% 1,969,600                944,923                 408,692                    

ZAMBIA(REPUBLIC OF) REPUBLIC OF ZAMBIA 8.97% 30/07/2027 7/30/2027 8.97% 3,660,000                3,956,888             4,125,490                 

ZAMBIA(REPUBLIC OF) REPUBLIC OF ZAMBIA BNDS 8.5% 14/04/2024 4/14/2024 8.50% 1,000,000                1,071,164             1,107,785                 

Government and government agency securities Total 42,726,390,395     822,152,337        826,527,535            

Corporate debt and other fixed income securities
1011778 B C UNLIMITED LIABILITY CO / NEW PVTPL 1011778 B C / NEW RED FIN INC 5.0% DUE 10-15-2025 10/15/2025 5.00% 70,000                      70,000                   70,525                      

1011778 B C UNLIMITED LIABILITY CO / NEW PVTPL 1011778 BC ULC/NEW RED FIN INC 4.25% DUE 05-15-2024 BEO 5/15/2024 4.25% 50,000                      50,000                   49,875                      

1011778 B C UNLIMITED LIABILITY CO / NEW PVTPL 1011778 BC ULC/NEW RED FIN INC 4.625% DUE 01-15-22 1/15/2022 4.63% 317,000                   317,168                 324,529                    

21ST CENTY FOX AMER INC 21ST CENTY FOX 4.5% DUE 02-15-2021 2/15/2021 4.50% 50,000                      50,089                   52,846                      
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21ST CENTY FOX AMER INC 21ST CENTY FOX 6.2% DUE 12-15-2034 12/15/2034 6.20% 15,000                      15,587                   19,370                      

21ST CENTY FOX AMER INC 21ST CENTY FOX 6.75% DUE 01-09-2038 1/9/2038 6.75% 10,000                      11,610                   13,651                      

21ST CENTY FOX AMER INC 21ST CENTY FOX 6.9% DUE 08-15-2039 8/15/2039 6.90% 20,000                      24,389                   28,227                      

3M CO 3M CO 2.25% DUE 03-15-2023 3/15/2023 2.25% 1,130,000                1,129,254             1,120,590                 

AAF HLG/FIN AAF HLG/FIN AAF HLG/FIN 12% DUE 07-01-2019/01-01-2018 BEO 7/1/2019 12.00% 442,828                   438,106                 456,113                    

ABB FIN USA INC ABB FIN USA INC 4.375 DUE 05-08-2042 5/8/2042 4.38% 30,000                      28,325                   32,358                      

ABBOTT LABS ABBOTT LABS 2.35% DUE 11-22-2019 11/22/2019 2.35% 1,070,000                1,068,951             1,071,164                 

ABBOTT LABS ABBOTT LABS 3.75% DUE 11-30-2026 11/30/2026 3.75% 270,000                   267,991                 277,254                    

ABBOTT LABS ABBOTT LABS 4.75% DUE 11-30-2036 11/30/2036 4.75% 140,000                   139,104                 157,304                    

ABBOTT LABS ABBOTT LABS 4.9% DUE 11-30-2046 11/30/2046 4.90% 220,000                   218,356                 252,229                    

ABBVIE INC ABBVIE INC 3.6% 05-14-2025 5/14/2025 3.60% 170,000                   169,703                 174,773                    

ABN AMRO BK N V MEDIUM TERM SR SUB BK NT PVTPL ABN AMRO BANK NV 2.1% 01-18-2019 1/18/2019 2.10% 1,320,000                1,319,815             1,318,273                 

ABU DHABI CRUDE OIL PIPELINE LLC ABU DHABI CRUDE SR SECD BD 4.6% 02/11/2047 11/2/2047 4.60% 1,344,000                1,344,000             1,386,027                 

ACADEMY LTD ACADEMY LTD TERM LOAN DUE 07-01-2022 BEO 7/1/2022 0.00% 499,579                   482,990                 389,672                    

ACADIA HEALTHCARE CO INC ACADIA HEALTHCARE 5.625% DUE 02-15-2023 2/15/2023 5.63% 530,000                   532,900                 537,950                    

ACADIA HEALTHCARE CO INC ACADIA HEALTHCARE 6.5% DUE 03-01-2024 3/1/2024 6.50% 100,000                   103,750                 104,000                    

ACCESS GROUP INC DEL ACCESS GROUP INC FLTG RT 2.41954% DUE 01-25-2023 1/25/2023 1.43% 460,683                   452,909                 453,161                    

ACCESS MIDSTREAM PARTNERS L P / ACMP FIN ACCESS MIDSTREAM 4.875% DUE 03-15-2024 3/15/2024 4.88% 150,000                   154,687                 156,750                    

ACE INA HLDGS INC ACE INA HLDGS INC 2.3% DUE 11-03-2020 11/3/2020 2.30% 60,000                      59,966                   59,904                      

ACE INA HLDGS INC ACE INA HLDGS INC 3.35% DUE 05-03-2026 5/3/2026 3.35% 1,500,000                1,527,480             1,530,836                 

ACE INA HLDGS INC ACE INA HLDGS INC 4.35% DUE 11-03-2045 11/3/2045 4.35% 180,000                   183,010                 203,237                    

ACI WORLDWIDE INC PVTPL ACI WORLDWIDE INC SR NT 144A 6.375% DUE 08-15-2020/08-15-2017 BEO 8/15/2020 6.38% 745,000                   766,089                 758,038                    

ACOSTA HOLDCO INC ACOSTA HOLDCO INC TRANCHE B-1 LOAN SENIOR SECURED FIRST LIEN DUE 09-26-2021 9/26/2021 0.00% 260,181                   256,455                 228,580                    

ACRISURE LLC ACRISURE LLC 2017-2 REFINANCING TERM LOAN SENIOR SECURED 11-22-2023 11/22/2023 0.00% 127,410                   127,131                 128,525                    

ACRISURE LLC / ACRISURE FIN INC ACRISURE LLC / 7% DUE 11-15-2025 11/15/2025 7.00% 275,000                   275,000                 265,034                    

ACTAVIS FDG SCS ACTAVIS FDG SCS 3% DUE 03-12-2020 3/12/2020 3.00% 1,500,000                1,521,060             1,513,494                 

ACTAVIS FDG SCS ACTAVIS FDG SCS 4.55% DUE 03-15-2035 3/15/2035 4.55% 60,000                      60,844                   63,490                      

ACTAVIS FDG SCS ACTAVIS FDG SCS 4.75% DUE 03-15-2045 3/15/2045 4.75% 27,000                      27,595                   28,743                      

ACTAVIS FDG SCS ACTAVIS FUNDING SCS FIXED 3.8% DUE 03-15-2025 3/15/2025 3.80% 400,000                   407,115                 407,219                    

ACTIVISION BLIZZARD INC PVTPL ACTIVISION BLIZZARD INC SR NT 144A6.125% DUE 09-15-2023/09-19-2013 BEO 9/15/2023 6.13% 220,000                   233,122                 233,229                    

ADANI TRANSMISSION LTD PVTPL ADANI TRANSMISSION LTD SR SECD NT 144A 4% DUE 08-03-2026 BEO 8/3/2026 4.00% 1,140,000                1,129,523             1,132,025                 

ADCB FINANCE (CAYMAN) LIMITED ADCB FIN (KY) LTD 4.5% GTD SUB 06/03/2023 USD 3/6/2023 4.50% 740,000                   768,860                 777,925                    

ADIENT GLOBAL HLDGS LTD PVTPL ADIENT GLOBAL HLDGS LTD SR NT 144A4.875% DUE 08-15-2026/08-15-2021 BEO 8/15/2026 4.88% 400,000                   394,713                 411,000                    

ADJUSTABLE RATE MTG TR CMO ADJBL RATE MTG TR 2004-4 MTG BKD PASSTHRU CTF 1-A-1 DUE 03-25-2035 REG 3/25/2035 3.21% 137,916                   137,258                 134,903                    

ADMI CORP ADMI CORP INITIAL TERM LOAN DUE 04-29-2022 BEO 4/29/2022 0.00% 92,951                      92,574                   93,706                      

ADVANCED MICRO DEVICES INC ADVANCED MICRO 7% DUE 07-01-2024 7/1/2024 7.00% 200,000                   194,000                 207,250                    

ADVANTAGE SALES & MARKETING INC ADVANTAGE SALES & MARKETING INC TERM LOAN DUE 07-23-2021 BEO 7/23/2021 0.00% 431,762                   417,105                 420,518                    

AEGEA FIN S A R L S A PVTPL AEGEA FIN S A R L S A 5.75% DUE 10-10-2024/10-10-2017 BEO 10/10/2024 5.75% 840,000                   849,500                 852,600                    

AERCAP IRELAND CAP DESIGNATED ACTIVITY C AERCAP IRELAND CAP/GLOBA 3.5% 05-26-2022 5/26/2022 3.50% 945,000                   942,349                 959,043                    

AERCAP IRELAND CAP LTD / AERCAP GLOBAL A AERCAP IRELAND CAP 4.5% DUE 05-15-2021 5/15/2021 4.50% 1,205,000                1,270,739             1,265,514                 

AERCAP IRELAND CAP LTD / AERCAP GLOBAL A AERCAP IRELAND CAP 4.625% DUE 07-01-2022 7/1/2022 4.63% 1,000,000                1,000,000             1,059,389                 

AES ANDRES B V / DOMINICAN PWR PARTNERS PVTPL AES ANDRES B V/DOMINICAN PWR PARTNERS 144A 7.95 DUE 05-11-2026 BEO 5/11/2026 7.95% 875,000                   857,360                 947,188                    

AES CORP AES CORP 5.125% 09-01-2027 9/1/2027 5.13% 175,000                   175,000                 183,750                    

AES CORP AES CORP 5.5% DUE 03-15-2024 3/15/2024 5.50% 750,000                   760,938                 780,000                    

AES EL SALVADOR TRUST II AES EL SALVADOR TR 6.75 DUE 03-28-2023 3/28/2023 6.75% 600,000                   566,000                 571,800                    

AES PANAMA S R L AES PANAMA S R L 6% DUE 06-25-2022 6/25/2022 6.00% 2,260,000                2,286,236             2,370,175                 

AETNA INC NEW AETNA INC NEW 2.8% DUE 06-15-2023 6/15/2023 2.80% 60,000                      59,912                   59,051                      

AFLAC INC AFLAC INC 2.4% DUE 03-16-2020 3/16/2020 2.40% 1,000,000                1,017,730             1,000,830                 

AHERN RENTALS INC PVTPL AHERN RENTALS INC 7.375% DUE 05-15-2023 BEO 5/15/2023 7.38% 125,000                   125,719                 117,500                    

AIR LIQUIDE FIN S A AIR LIQUIDE FIN S 1.75% DUE 09-27-2021 9/27/2021 1.75% 595,000                   591,805                 577,013                    

AIR LIQUIDE FIN S A PVTPL AIR LIQUIDE FIN S A NT 144A 1.375%DUE 09-27-2019 BEO 9/27/2019 1.38% 870,000                   867,912                 856,402                    

AIR MED MERGER SUB CORP AIR MED MERGER SUB 6.375% DUE 05-15-2023 5/15/2023 6.38% 70,000                      67,588                   67,200                      

AIR MEDICAL GROUP HOLDINGS INC AIR MEDICAL GROUP HOLDINGS INC TERM LOANB DUE 04-01-2022 BEO 4/1/2022 0.00% 418,128                   417,083                 415,962                    

AIR MEDICAL GROUP HOLDINGS INC AIR MEDICAL GROUP HOLDINGS INC TERM LOANB1 DUE 04-28-2022 BEO 4/28/2022 0.00% 119,395                   118,798                 119,122                    

AIR METHODS CORP AIR METHODS CORP. TERM LOAN B DUE 04-12-2024 BEO 4/12/2024 0.00% 40,562                      40,356                   40,486                      

AIRSPEED LTD AIRSPEED 07-1 FR A/BKD 15/06/2032 USD 144 6/15/2032 1.75% 350,866                   292,973                 289,468                    

AIRXCEL INC PVTPL AIRXCEL INC 8.5% DUE02-15-2022 BEO 2/15/2022 8.50% 280,000                   286,094                 296,800                    

AK STL CORP AK STL CORP 08-09-2017 6.375% DUE 10-15-2025 REG 10/15/2025 6.38% 250,000                   250,052                 247,500                    

AKBANK T A S PVTPL AKBANK T A S 144A BNDS 7.2% DUE 03-16-2027 REG 3/16/2027 7.20% 575,000                   607,161                 603,491                    

ALBANY MOLECULAR RESH INC ALBANY MOLECULAR RESEARCH, INC. FIRST LIEN TERM LN SR SECD DUE 08-30-2024 8/30/2024 0.00% 413,963                   416,369                 407,753                    

ALBERTSONS LLC ALBERTSON'S LLC TERM LOAN B4 DUE 08-25-2021 BEO 8/25/2021 0.00% 59,077                      58,701                   57,836                      

ALBERTSONS LLC ALBERTSON'S LLC TERM LOAN B6 DUE 06-22-2023 BEO 6/22/2023 0.00% 149,250                   141,956                 146,004                    

ALCOA NEDERLAND HLDG B V ALCOA NEDERLAND 7% DUE 09-30-2026 9/30/2026 7.00% 710,000                   735,500                 796,975                    

ALCOA NEDERLAND HLDG B V PVTPL ALCOA NEDERLAND HLDG B V SR 144A 6.75% DUE 09-30-2024/09-27-2016 BEO 9/30/2024 6.75% 200,000                   200,000                 218,000                    

ALERIS INTL INC ALERIS INTL INC 7.875 DUE 11-01-2020 11/1/2020 7.88% 720,000                   674,531                 712,800                    

ALERIS INTL INC PVTPL ALERIS INTL INC SR SECD NT 144A 9.5% DUE 04-01-2021/04-01-2018 BEO 4/1/2021 9.50% 665,000                   693,756                 701,575                    

ALFA S.A. ALFA S.A SER REGS 6.875 DUE 03-25-2044 BEO 3/25/2044 6.88% 650,000                   724,750                 698,750                    

ALIBABA GROUP HLDG LTD ALIBABA GROUP HLDG 3.6% DUE 11-28-2024 11/28/2024 3.60% 1,000,000                1,043,330             1,037,362                 

ALIMENTATION COUCHE-TARD INC ALIMENTATION 3.55% DUE 07-26-2027 7/26/2027 3.55% 2,000,000                2,006,200             1,998,148                 

ALLEGHENY LUDLUM CORP ALLEGY LUDLUM CORP 6.95% DUE 12-15-2025 12/15/2025 6.95% 290,000                   240,700                 297,250                    

ALLIANT HLDGS CO-ISSUER INC / WAYNE MERG PVTPL WAYNE MERGER SUB LLC 8.25% DUE 08-01-2023 BEO 8/1/2023 8.25% 1,110,000                1,136,654             1,165,500                 

ALLISON TRANSMISSION INC PVTPL ALLISON TRANSMISSION BNDS 5.0% 10-01-2024 10/1/2024 5.00% 150,000                   150,000                 154,688                    

ALLISON TRANSMISSION INC PVTPL ALLISON TRANSMISSION INC SR 4.75% 10-01-2027 10/1/2027 4.75% 180,000                   181,000                 181,125                    

ALLY FINANCIAL INC ALLY FINANCIAL INC FIXED 8% DUE 12-31-2018 12/31/2018 8.00% 370,000                   433,825                 387,575                    

ALLY FINL INC ALLY FINL INC 8% DUE 11-01-2031 11/1/2031 8.00% 650,000                   848,469                 845,000                    

ALMONDE INC ALMONDE INC. TERM LOAN B DUE 04-26-2024 BEO 4/26/2024 0.00% 485,942                   483,512                 487,116                    

ALMONDE INC ALMONDE, INC. TERM LOAN (SECOND LIEN) SENIOR SECURED DUE 04-28-2025 BEO 4/28/2025 0.00% 130,556                   133,641                 130,556                    

ALTICE FINANCING SA PVTPL ALTICE FINANCING SA 6.625% 02-15-2023 2/15/2023 6.63% 400,000                   403,750                 418,840                    

ALTICE FING S A ALTICE FING S A 7.5% DUE 05-15-2026 5/15/2026 7.50% 210,000                   210,000                 223,650                    

ALTICE S A PVTPL ALTICE S A BD 7.75 DUE 05-15-2022 5/15/2022 7.75% 300,000                   293,786                 295,500                    

ALTICE US FIN I CORP PVTPL ALTICE US FIN I CORP SR SECD 5.375% DUE 07-15-2023/06-12-2015 7/15/2023 5.38% 330,000                   329,406                 337,425                    

ALTRIA GROUP INC ALTRIA GROUP INC 2.85 DUE 08-09-2022 REG 8/9/2022 2.85% 260,000                   259,709                 261,706                    

ALTRIA GROUP INC ALTRIA GROUP INC 4.75% DUE 05-05-2021 5/5/2021 4.75% 70,000                      69,990                   75,067                      

ALTRIA GROUP INC ALTRIA GROUP INC 5.375 BDS DUE 01-31-2044 USD1000 1/31/2044 5.38% 366,000                   489,754                 445,228                    

ALTRIA GROUP INC ALTRIA GROUP INC 9.25% DUE 08-06-2019 8/6/2019 9.25% 220,000                   283,965                 243,903                    

AMAG PHARMACEUTICALS INC AMAG 7.875% DUE 09-01-2023 9/1/2023 7.88% 535,000                   514,819                 520,956                    

AMAZON COM INC AMAZON COM INC 4.05% DUE 08-22-2047 8/22/2047 4.05% 470,000                   476,901                 506,527                    

AMAZON COM INC AMAZON COM INC 4.95% DUE 12-05-2044 12/5/2044 4.95% 230,000                   226,573                 279,580                    

AMAZON COM INC AMAZON COM INC 5.2% 12-03-2025 12/3/2025 5.20% 1,150,000                1,157,489             1,320,136                 

AMAZON COM INC PVTPL AMAZON COM INC 3.15% DUE 08-22-2027 BEO 8/22/2027 3.15% 300,000                   299,463                 300,452                    

AMAZON COM INC PVTPL AMAZON COM INC 3.875% 08-22-2037 8/22/2037 3.88% 1,640,000                1,658,761             1,740,202                 

AMAZON COM INC PVTPL AMAZON COM INC NT 144A 1.9% DUE 08-21-2020 BEO 8/21/2020 1.90% 880,000                   879,516                 872,787                    

AMC NETWORKS INC AMC NETWORKS INC 4.75% DUE 08-01-2025 8/1/2025 4.75% 125,000                   125,000                 123,906                    

AMC NETWORKS INC AMC NETWORKS INC 5% DUE 04-01-2024 4/1/2024 5.00% 225,000                   228,375                 227,813                    

AMERICA MOVIL SAB DE CV AMER MOVIL SAB DE 5% DUE 03-30-2020 3/30/2020 5.00% 200,000                   228,984                 210,788                    

AMERICAN AIRLS 2017-1 CL AA PASS THRU TR AMERN AIRLS 2017-1 3.65% DUE 08-15-2030 8/15/2030 3.65% 1,500,000                1,500,000             1,532,700                 
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AMERICAN AXLE & MFG INC AMERN AXLE & MFG 6.5% DUE 04-01-2027 144A 4/1/2027 6.50% 270,000                   267,600                 285,863                    

AMERICAN AXLE & MFG INC PVTPL AMERICAN AXLE & MFG INC 6.25% DUE 04-01-2025/03-23-2017 4/1/2025 6.25% 255,000                   253,294                 268,388                    

AMERICAN BANCORP INC AMERICAN BATH GROUP, LLC TERM LOAN DUE 09-30-2023 BEO 9/30/2023 0.00% 484,246                   480,215                 487,676                    

AMERICAN EQUITY INVT LIFE HLDG CO AMERN EQTY INVT 5% DUE 06-15-2027 6/15/2027 5.00% 415,000                   417,965                 430,021                    

AMERICAN EXPRESS CO AMERN EXPRESS CO 2.65 DUE 12-02-2022 12/2/2022 2.65% 93,000                      93,000                   92,353                      

AMERICAN EXPRESS CR CORP MEDIUM TERM NTS AMERICAN EXPRESS CR CORP FLTG RT DUE 11-05-2018 11/5/2018 2.17% 1,230,000                1,230,000             1,236,177                 

AMERICAN EXPRESS CR CORP MEDIUM TERM NTS AMERICAN EXPRESS CREDIT 2.6% 09-14-2020 9/14/2020 2.60% 710,000                   718,016                 713,593                    

AMERICAN HOME MTG INVT TR CMO AMERICAN HOME MTG INVT TR SER 05-1 CL IA2 FLTG 06-25-2045 6/25/2045 1.80% 873,513                   836,747                 860,144                    

AMERICAN HONDA FINANCE AMERICAN HONDA FINANCE CORPORATION 1.5% NTS 03-13-2018 USD2000 3/13/2018 1.50% 1,120,000                1,118,499             1,119,592                 

AMERICAN INTL GROUP INC AMERN INTL GROUP FLTG RT 6.25% DUE 03-15-2087 3/15/2087 6.25% 161,000                   160,708                 175,490                    

AMERICAN RLTY CAP PPTYS INC AMERN RLTY CAP 3% DUE 08-01-2018 8/1/2018 3.00% 200,000                   198,375                 200,000                    

AMERICAN RLTY CAP PPTYS INC AMERN RLTY CAP 3.75% DUE 12-15-2020 12/15/2020 3.75% 610,000                   610,886                 626,394                    

AMERIGAS PARTNERS L P / AMERIGAS FIN COR AMERIGAS PARTNERS 5.625% DUE 05-20-2024 5/20/2024 5.63% 1,415,000                1,415,000             1,471,600                 

AMERIGAS PARTNERS L P / AMERIGAS FIN COR AMERIGAS PARTNERS 5.75% DUE 05-20-2027 5/20/2027 5.75% 310,000                   309,050                 313,100                    

AMERIGAS PARTNERS L P / AMERIGAS FIN COR AMERIGAS PARTNERS 5.875% DUE 08-20-2026 8/20/2026 5.88% 375,000                   375,000                 386,250                    

AMERIQUEST MTG SECS INC AMERIQUEST MTG FLTG RT 2.65711% DUE 09-25-2033 9/25/2033 2.31% 190,963                   179,266                 190,595                    

AMGEN INC AMGEN INC 3.625% DUE 05-22-2024 5/22/2024 3.63% 30,000                      29,950                   31,170                      

AMGEN INC AMGEN INC 4.4% 05-01-2045 5/1/2045 4.40% 1,000,000                1,041,630             1,088,039                 

AMGEN INC AMGEN INC 4.663% DUE 06-15-2051 6/15/2051 4.66% 46,000                      47,858                   51,451                      

AMGEN INC AMGEN INC FLTG RT 2.50394% DUE 05-22-2019 5/22/2019 2.05% 760,000                   760,000                 764,649                    

AMMC CLO XII LTD / AMMC CLO XII CORP PVTPL AMMC CLO XII LTD CL A-R FLTG RATE 144A VAR RT DUE 11-10-2030 11/10/2030 2.61% 250,000                   250,000                 251,542                    

AMSTED INDS INC PVTPL AMSTED INDS INC BNDS 144A 5% 03-15-2022 3/15/2022 5.00% 1,215,000                1,190,825             1,243,856                 

ANADARKO FIN CO ANADARKO FIN CO 7.5% DUE 05-01-2031 5/1/2031 7.50% 160,000                   179,665                 205,376                    

ANADARKO PETE CORP ANADARKO PETE CORP 4.85% DUE 03-15-2021 3/15/2021 4.85% 1,210,000                1,259,341             1,277,804                 

ANADARKO PETE CORP ANADARKO PETE CORP 6.45% DUE 09-15-2036 9/15/2036 6.45% 280,000                   279,354                 342,947                    

ANADARKO PETE CORP ANADARKO PETE CORP 6.6% DUE 03-15-2046 3/15/2046 6.60% 250,000                   311,066                 321,570                    

ANADARKO PETE CORP ANADARKO PETE CORP 8.7% DUE 03-15-2019 3/15/2019 8.70% 1,070,000                1,212,973             1,147,234                 

ANDEAVOR ANDEAVOR BNDS 3.8% 04-01-2028 4/1/2028 3.80% 370,000                   369,456                 370,884                    

ANDRADE GUTIERREZ INTL S A ANDRADE GUTIERREZ 4% DUE 04-30-2018 4/30/2018 4.00% 679,000                   607,033                 648,445                    

ANGLO AMERN CAP PLC PVTPL ANGLO AMERN CAP PLC 144A 4.875% DUE 05-14-2025 BEO 5/14/2025 4.88% 240,000                   198,000                 254,320                    

ANGLO AMERN CAP PLC PVTPL ANGLO AMERN CAP PLC 3.75% 04-10-2022 4/10/2022 3.75% 290,000                   291,668                 294,686                    

ANGLO AMERN CAP PLC PVTPL ANGLO AMERN CAP PLC GTD NT 3.625% 09-11-2024 9/11/2024 3.63% 380,000                   383,796                 378,180                    

ANHEUSER BUSCH INBEV WORLDWIDE INC ANHEUSER BUSCH 2.5% DUE 07-15-2022 7/15/2022 2.50% 890,000                   886,625                 883,250                    

ANHEUSER BUSCH INBEV WORLDWIDE INC ANHEUSER BUSCH 7.75% DUE 01-15-2019 1/15/2019 7.75% 910,000                   1,010,951             961,062                    

ANHEUSER BUSCH INBEV WORLDWIDE INC ANHEUSER BUSCH GTD NT 5.375 DUE 01-15-2020 1/15/2020 5.38% 105,000                   118,447                 111,385                    

ANHEUSER-BUSCH INBEV FIN INC ANHEUSER-BUSCH 2.65% DUE 02-01-2021 2/1/2021 2.65% 150,000                   149,531                 150,753                    

ANHEUSER-BUSCH INBEV FIN INC ANHEUSER-BUSCH 3.65% DUE 02-01-2026 2/1/2026 3.65% 1,760,000                1,793,888             1,816,281                 

ANHEUSER-BUSCH INBEV FIN INC ANHEUSER-BUSCH 4.7% DUE 02-01-2036 2/1/2036 4.70% 500,000                   548,440                 559,075                    

ANHEUSER-BUSCH INBEV FIN INC ANHEUSER-BUSCH 4.9% DUE 02-01-2046 2/1/2046 4.90% 870,000                   913,165                 1,008,320                 

ANHEUSER-BUSCH INBEV FIN INC ANHEUSER-BUSCH INBEV FIN INC GTD NT FLTGRATE DUE 02-01-2021 REG 2/1/2021 2.64% 1,041,000                1,072,121             1,074,236                 

ANHEUSER-BUSCH INBEV FINANCE INC ANHEUSER-BUSCH 3.3% DUE 02-01-2023 2/1/2023 3.30% 270,000                   273,389                 276,289                    

ANHEUSER-BUSCH INBEV WOR ANHUESER-BUSCH 2.625 DUE 01-17-2023 1/17/2023 2.63% 165,000                   168,762                 164,411                    

ANR PIPELINE CO ANR PIPELINE CO 7.375% DUE 02-15-2024 2/15/2024 7.38% 765,000                   729,400                 911,077                    

ANR PIPELINE CO ANR PIPELINE CO 9.625% DUE 11-01-2021 11/1/2021 9.63% 520,000                   662,104                 645,544                    

ANTERO MIDSTREAM PARTNERS LP / ANTERO MI ANTERO MIDSTREAM PARTNERS LP/5.375% 09-15-2024 9/15/2024 5.38% 230,000                   231,750                 236,900                    

ANTERO RES CORP ANTERO RESOURCES COR 5.125% 12-01-2022 12/1/2022 5.13% 250,000                   244,500                 255,000                    

ANTHEM INC ANTHEM INC 2.95% 12-01-2022 12/1/2022 2.95% 260,000                   259,878                 260,109                    

ANTHEM INC ANTHEM INC 3.35% DUE 12-01-2024 12/1/2024 3.35% 110,000                   109,965                 111,598                    

ANTHEM INC ANTHEM INC 3.65% 12-01-2027 12/1/2027 3.65% 180,000                   179,638                 183,479                    

ANTHEM INC ANTHEM INC FIXED 2.5% 11-21-2020 11/21/2020 2.50% 650,000                   648,843                 648,643                    

APACHE CORP APACHE CORP 3.25 DUE 04-15-2022 REG 4/15/2022 3.25% 32,000                      31,892                   32,242                      

APACHE CORP APACHE CORP 4.75% DUE 04-15-2043 4/15/2043 4.75% 90,000                      95,740                   92,496                      

APACHE CORP APACHE CORP 5.1% DUE 09-01-2040 9/1/2040 5.10% 370,000                   367,504                 394,192                    

APACHE CORP APACHE CORP 6% DUE 01-15-2037 1/15/2037 6.00% 50,000                      59,250                   59,139                      

APACHE CORP APACHE CORP 7.625% DUE 07-01-2019 7/1/2019 7.63% 360,000                   405,140                 385,938                    

APACHE CORP APACHE CORP FIXED 4.25% DUE 01-15-2044 1/15/2044 4.25% 440,000                   414,854                 426,261                    

APIDOS CLO XVIII / APIDOS CLO XVIII LLC PVTPL APIDOS CLO XVIII SER 14-18A CL A1R FLTG RT 07-22-2026 7/22/2026 2.48% 500,000                   500,000                 502,247                    

APIDOS CLO XXII / APIDOS CLO XXII LLC PVTPL APIDOS CLO XXII/APIDOS CLO XXII LLC SR SECD NT CL A-1 FLTG 10-20-2027 10/20/2027 3.86% 750,000                   752,700                 757,229                    

APPLE INC APPLE INC 1.55% DUE 08-04-2021 8/4/2021 1.55% 530,000                   529,263                 514,907                    

APPLE INC APPLE INC 1.8% DUE 05-11-2020 5/11/2020 1.80% 640,000                   639,347                 634,580                    

APPLE INC APPLE INC 2% 11-13-2020 11/13/2020 2.00% 240,000                   239,798                 238,483                    

APPLE INC APPLE INC 2.45% DUE 08-04-2026 8/4/2026 2.45% 460,000                   458,744                 440,886                    

APPLE INC APPLE INC 2.85% DUE 05-06-2021 5/6/2021 2.85% 450,000                   451,604                 457,219                    

APPLE INC APPLE INC 3.85% DUE 08-04-2046 8/4/2046 3.85% 385,000                   383,980                 401,235                    

APPLE INC APPLE INC FRNS DUE 05-03-2018 REG 5/3/2018 1.64% 1,060,000                1,060,000             1,060,636                 

APPLEBEE S FDG LLC / IHOP FDG LLC APPLEBEE S FDG LLC 4.277% DUE 09-05-2044 9/5/2044 4.28% 1,057,350                1,072,095             1,028,770                 

APPLIED SYSTEMS INC APPLIED SYSTEMS INC APPLIED SYSTEMS INC TERM LOAN B SENIOR SECURED 9-18-2024 9/18/2024 0.00% 125,000                   125,000                 126,198                    

ARAMARK SVCS INC ARAMARK SVCS INC 5.125% DUE 01-15-2024 1/15/2024 5.13% 1,000,000                1,046,438             1,049,500                 

ARAN SHIPPING & TRADING S A PVTPL ARAN SHIPPING & TRADING S A PROM NT 8.3 DUE 12-31-2040 REG BD DEFAULT 12/31/2040 8.30% 21,250                      -                          213                            

ARCELORMITTAL LUXEMBOURG ARCELORMITTAL STEP CPN 7.75% DUE 10-15-2039 10/15/2039 7.25% 250,000                   271,696                 320,000                    

ARD FIN S A ARD FINANCE S A PIK 7.125% 09-15-2023 9/15/2023 7.13% 200,000                   200,000                 209,000                    

ARDAGH PACKAGING FIN PLC / ARDAGH HLDGS PVTPL ARDAGH PACKAGING FIN PLC/ARDAGH HLDGS 4.625% DUE 05-15-2023 5/15/2023 4.63% 270,000                   270,000                 275,481                    

ARDAGH PACKAGING FIN PLC / ARDAGH HLDGS PVTPL ARDAGH PACKAGING FIN PLC/ARDAGH HLDGS GTD SR SECD 7.25% 05-15-2024 5/15/2024 7.25% 260,000                   260,000                 283,075                    

ARES XXVII CLO LTD 2013-27 PVTPL ARES CLO LTD SER 13-2ACL X-R FLTG 3C7 DUE 07-28-2029 7/28/2029 2.28% 262,500                   262,500                 262,584                    

ARES XXXIII CLO LTD / ARES XXXIII CLO LL PVTPL ARES XXXIII CLO LTD/ARES XXXIII CLO SR 15-1A CL A-1-R FLTG RT 12-05-2025 12/5/2025 3.38% 500,000                   500,000                 504,087                    

ASBURY AUTOMOTIVE GROUP INC ASBURY AUTOMOTIVE 6% DUE 12-15-2024 12/15/2024 6.00% 860,000                   874,161                 895,432                    

ASCEND LEARNING LLC PVTPL ASCEND LEARNING LLC SR 6.875% 08-01-2025 BEO 8/1/2025 6.88% 470,000                   484,339                 485,275                    

ASCENT RES UTICA HLDGS LLC / ARU FIN COR PVTPL ASCENT RES UTICA HLDGS LLC / ARU FIN CORP 10.0% 04-01-2022 4/1/2022 10.00% 345,000                   345,500                 370,013                    

ASHLAND INC ASHLAND INC ASHLAND INC TERM LOAN SECONDLIEN DUE 07-31-2022 BEO 7/31/2022 0.00% 203,438                   203,089                 195,301                    

ASHLAND INC NEW ASHLAND INC NEW 4.75% DUE 08-15-2022 8/15/2022 4.75% 750,000                   783,750                 780,000                    

ASHTEAD CAP INC ASHTEAD CAP INC 4.375% DUE 08-15-2027 8/15/2027 4.38% 150,000                   154,688                 152,250                    

ASHTEAD CAP INC ASHTEAD CAP INC 5.625% DUE 10-01-2024 10/1/2024 5.63% 450,000                   461,875                 477,000                    

ASHTEAD CAPITAL INC PVTPL ASHTEAD CAPITAL INC 4.125% 08-15-2025 8/15/2025 4.13% 360,000                   360,000                 363,600                    

ASHTON WOODS USA LLC / ASHTON WOODS FIN PVTPL ASHTON WOODS USA LLC / ASHTON WOODS FIN CO SR NT 6.875 2-15-21 2/15/2021 6.88% 447,000                   433,308                 455,381                    

ASHTON WOODS USA LLC / ASHTON WOODS FIN PVTPL ASHTON WOODS USA LLC/ASHTON WOODS FIN 6.75% DUE 08-01-2025 8/1/2025 6.75% 381,000                   381,000                 380,524                    

ASP AMC MERGER SUB INC ASP AMC MERGER SUB 8% DUE 05-15-2025 5/15/2025 8.00% 230,000                   228,198                 220,800                    

ASP MCS ACQUISITION CORP ASP MCS ACQSTN CORP (AKA MTG CONTRACTING SERVICES INC.) TERM LN (FIRST 5/11/2024 0.00% 248,750                   247,506                 249,994                    

ASSUREDPARTNERS INC ASSUREDPARTNERS 7% DUE 08-15-2025 8/15/2025 7.00% 3,630,000                3,696,825             3,611,850                 

ASURION LLC ASURION, LLC (FKA ASURION CORPORATION) TERM LOAN SENIOR SECURED 08-04-2025 8/4/2025 0.00% 125,000                   125,868                 128,385                    

AT HOME CORP AT HOME CORP IN DEFAULT SUB NT CONV 4.7512-31-2040 IN DEFAULT 12/31/2040 4.75% 1,900,015                400,946                 190                            

AT&T INC AT&T INC 2.375 DUE 11-27-2018 11/27/2018 2.38% 130,000                   130,764                 130,398                    

AT&T INC AT&T INC 2.625 DUE 12-01-2022 12/1/2022 2.63% 80,000                      79,938                   78,755                      

AT&T INC AT&T INC 2.85% DUE 02-14-2023 2/14/2023 2.85% 670,000                   669,893                 672,657                    

AT&T INC AT&T INC 3% DUE 06-30-2022 6/30/2022 3.00% 10,000                      10,271                   10,018                      

AT&T INC AT&T INC 3.4% DUE 05-15-2025 5/15/2025 3.40% 230,000                   228,910                 226,125                    

AT&T INC AT&T INC 3.9% DUE 08-14-2027 8/14/2027 3.90% 340,000                   339,412                 342,272                    
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AT&T INC AT&T INC 4.125% DUE 02-17-2026 2/17/2026 4.13% 700,000                   715,480                 715,999                    

AT&T INC AT&T INC 4.25% DUE 03-01-2027 3/1/2027 4.25% 150,000                   148,933                 152,913                    

AT&T INC AT&T INC 4.35% DUE 06-15-2045 6/15/2045 4.35% 210,000                   194,774                 193,746                    

AT&T INC AT&T INC 4.45% DUE 05-15-2021 5/15/2021 4.45% 90,000                      100,964                 94,931                      

AT&T INC AT&T INC 4.9% DUE 08-14-2037 8/14/2037 4.90% 120,000                   119,786                 121,511                    

AT&T INC AT&T INC 5.25% DUE 03-01-2037 3/1/2037 5.25% 1,195,000                1,189,372             1,263,861                 

AT&T INC AT&T INC 5.5% DUE 02-01-2018 2/1/2018 5.50% 210,000                   249,452                 210,601                    

AT&T INC AT&T INC 5.8% DUE 02-15-2019 2/15/2019 5.80% 370,000                   395,608                 383,962                    

AT&T INC AT&T INC GLOBAL NT FLTG RATE DUE 11-27-2018 REG 11/27/2018 2.37% 280,000                   280,000                 281,672                    

AT&T INC AT&T INC NT FLTG RATE DUE 06-30-2020 REG 6/30/2020 2.62% 1,650,000                1,650,000             1,669,691                 

ATD FIN CORP ATD FIN CORP 10.25% DUE 03-01-2022 3/1/2022 10.25% 5,890,000                5,774,880             6,066,700                 

ATI HOLDINGS LLC ATI HOLDINGS LLC ATI PHYSICAL THERAPY HOLDINGS LLC TERM LN DUE 05-06-2023 BEO 5/6/2023 0.00% 124,583                   124,880                 125,517                    

ATLAS AMERICA INC ATLAS AMERICA FINANCE INC TERM LN DUE 12-10-2017 BEO 5/6/2021 0.00% 148,217                   147,290                 132,655                    

AUTONATION INC AUTONATION INC 4.5% DUE 10-01-2025 10/1/2025 4.50% 1,500,000                1,532,540             1,569,831                 

AUTOPISTAS DEL SOL S A COSTA RICA PVTPL AUTOPISTAS DEL SOL S A COSTA RICA 7.375% DUE 12-30-2030 BEO 12/30/2030 7.38% 1,310,000                1,328,125             1,395,150                 

AV HOMES INC AV HOMES INC FIXED 6.625% DUE 05-15-2022 5/15/2022 6.63% 300,000                   303,000                 315,375                    

AVANTOR INC PVTPL AVANTOR INC 144A 9.0% 10-01-2025 10/1/2025 9.00% 3,320,000                3,309,200             3,270,200                 

AVIS BUDGET CAR RENT LLC PVTPL AVIS BUDGET CAR RENT LLC 6.375% 04-01-2024 4/1/2024 6.38% 160,000                   157,300                 166,448                    

AVIS BUDGET CAR RENT LLC / AVIS BUDGET F AVIS BUDGET CAR RENT LLC 5.5 DUE 04-01-2023 4/1/2023 5.50% 626,000                   621,347                 641,650                    

AXTEL S A B DE C V PVTPL AXTEL S A B DE C V 6.375% 11-14-2024 11/14/2024 6.38% 840,000                   840,000                 865,200                    

AZURE POWER GLOBAL LIMITED PVTPL AZURE POWER 5.5% DUE 11-03-2022 BEO 11/3/2022 5.50% 750,000                   749,798                 762,375                    

B & G FOODS INC NEW B & G FOODS INC 5.25% DUE 04-01-2025 4/1/2025 5.25% 490,000                   492,825                 498,404                    

B A T CAP CORP B A T CAP CORP 2.764% DUE 08-15-2022 8/15/2022 2.76% 1,050,000                1,050,000             1,044,282                 

B A T CAP CORP B A T CAP CORP 4.54% DUE 08-15-2047 8/15/2047 4.54% 440,000                   440,000                 463,280                    

B A T CAP CORP PVTPL B A T CAP CORP 3.557% DUE 08-15-2027 BEO 8/15/2027 3.56% 1,530,000                1,537,035             1,531,984                 

B&G FOODS INC B&G FOODS INC 4.625% DUE 06-01-2021 6/1/2021 4.63% 185,000                   185,659                 187,775                    

BAKER HUGHES INC BAKER HUGHES INC 3.2 DUE 08-15-2021 8/15/2021 3.20% 52,000                      51,894                   53,111                      

BALL CORP BALL CORP 5.25% DUE 07-01-2025 7/1/2025 5.25% 10,000                      10,000                   10,875                      

BALL CORP BALL CORP SR 4 DUE 11-15-2023 USD1000 11/15/2023 4.00% 1,500,000                1,461,875             1,530,000                 

BAMLL COML MTG SECS TR 2013-DSNY BAMLL COML MTG FLTG RT 1.217 DUE 09-15-2026 9/15/2026 2.53% 480,000                   480,000                 480,964                    

BANC AMER FDG CORP CMO BANC AMER FDG CORP SER 2004-B CL 3-A-2 3.535929% DUE 12-20-2034 REG 12/20/2034 3.32% 36,622                      36,993                   32,861                      

BANCO BTG PACTUAL S A CAYMAN ISLANDS BRH BANCO BTG PACTUAL 5.5% DUE 01-31-2023 1/31/2023 5.50% 470,000                   467,354                 469,413                    

BANCO DE CREDITO E INVERSIONES MIAMI BRH BANCO DE CREDITO E 3.5% DUE 10-12-2027 10/12/2027 3.50% 1,550,000                1,523,768             1,511,250                 

BANCO DO BRASIL (CAYMAN) BANCO DO BRASIL 6.25% 12-31-2049 O 12/31/2049 6.25% 550,000                   489,500                 505,313                    

BANCO DO BRASIL (CAYMAN) BANCO DO BRASIL 9 DUE 12-31-2049 12/31/2049 9.00% 1,625,000                1,535,923             1,744,844                 

BANCO GNB SUDAMERIS S A BANCO GNB 6.5% DUE 04-03-2027 4/3/2027 6.50% 1,000,000                1,000,000             1,037,500                 

BANCO HIPOTECARIO S A BANCO HIPOTECARIO VAR RT 24.875% DUE 01-12-2020 1/12/2020 23.71% 22,100,000              1,454,349             1,202,646                 

BANCO MERCANTIL DE NORTE PVTPL BANCO MERCANTIL DE NORTE CONV BNDS 7.625% DUE 12-31-2049 12/31/2049 7.63% 1,500,000                1,540,600             1,642,500                 

BANCO MERCANTIL DEL NORTE S A GRAND CAYM BANCO MERCANTIL 6.875% DUE 12-29-2999 12/29/2999 6.88% 900,000                   911,625                 948,375                    

BANCO SANTANDER CHILE MEDIUM TERM NTS BO BANCO SANTANDER 2.5% DUE 12-15-2020 12/15/2020 2.50% 670,000                   666,757                 668,660                    

BANCO SANTANDER SA  FORMERLY BANCO SANTA BANCO SANTANDER SA FORMERLY BANCO SANTA FLTG 02-23-2023 2/23/2023 2.55% 600,000                   600,000                 603,677                    

BANCOLOMBIA S A BANCOLOMBIA S A 4.875% DUE 10-18-2027 10/18/2027 4.88% 1,310,000                1,310,246             1,292,315                 

BANISTMO S A PVPTL BANISTMO S A 3.65% 144A 09-19-2022 9/19/2022 3.65% 650,000                   648,557                 641,875                    

BANK 2017-BNK7 CMO BANK 2017-BNK7 COML MTG PASS THRU CTF CL A-5 3.435% 09-15-2060 9/15/2060 3.44% 440,000                   453,199                 449,962                    

BANK AMER CORP BANK AMER CORP 2.625% DUE 10-19-2020 10/19/2020 2.63% 330,000                   334,052                 332,771                    

BANK AMER CORP BANK AMER CORP 3.3% DUE 01-11-2023 1/11/2023 3.30% 530,000                   520,114                 542,190                    

BANK AMER CORP BANK AMER CORP 3.419% DUE 12-20-2028 12/20/2028 3.42% 1,936,000                1,791,052             1,936,416                 

BANK AMER CORP BANK AMER CORP 3.5% DUE 04-19-2026 4/19/2026 3.50% 660,000                   663,929                 674,786                    

BANK AMER CORP BANK AMER CORP 3.593% DUE 07-21-2028 7/21/2028 3.59% 90,000                      90,254                   91,481                      

BANK AMER CORP BANK AMER CORP 3.705% BNDS 04-24-2028 4/24/2028 3.71% 2,235,000                2,270,793             2,293,991                 

BANK AMER CORP BANK AMER CORP 4% DUE 01-22-2025 1/22/2025 4.00% 920,000                   894,254                 957,133                    

BANK AMER CORP BANK AMER CORP 4.25% DUE 10-22-2026 10/22/2026 4.25% 500,000                   525,360                 526,917                    

BANK AMER CORP BANK AMER CORP 4.45% DUE 03-03-2026 3/3/2026 4.45% 70,000                      74,357                   74,718                      

BANK AMER CORP BANK AMER CORP 6.5% DUE 10-29-2049 10/29/2049 6.50% 250,000                   267,943                 284,063                    

BANK AMER CORP BANK AMER CORP BDS 4 04-01-2024 4/1/2024 4.00% 410,000                   408,837                 433,422                    

BANK AMER CORP BANK AMER CORP CORP BD 4.125 DUE 01-22-2024 REG 1/22/2024 4.13% 270,000                   274,351                 287,160                    

BANK AMER CORP BANK AMER CORP FLTG RT 3.178% DUE 04-01-2019 4/1/2019 2.21% 480,000                   484,891                 483,833                    

BANK AMER CORP BANK AMER CORP FLTG RT 5.125% DUE 12-29-2049 12/29/2049 5.13% 615,000                   601,273                 624,533                    

BANK AMER CORP BANK AMER CORP FLTG RT 6.25% DUE 09-29-2049 9/29/2049 6.25% 120,000                   120,000                 132,606                    

BANK AMER CORP BANK AMER CORP FLTG RT 6.3% DUE 12-29-2049 12/29/2049 6.30% 420,000                   431,025                 474,600                    

BANK AMER CORP PVTPL BANK AMER CORP SR NT 144A 3.004% DUE 12-20-2023/12-20-2022 BEO 12/20/2023 3.00% 1,029,000                1,026,914             1,031,641                 

BANK NEW YORK INC MEDIUM TERM SR NTS BOO BANK OF NY MELLON CORP MTN FLTG RT 08-17-2020 8/17/2020 2.29% 570,000                   570,000                 578,568                    

BANK OF AMERICA CORP BANK OF AMER CORP FLTG RT 6.1% DUE 12-29-2049 12/29/2049 6.10% 160,000                   176,200                 175,600                    

BANK OF AMERICA CORP BANK OF AMERICA CORP 2.6 DUE 01-15-2019 1/15/2019 2.60% 18,000                      17,997                   18,062                      

BANK OF AMERICA CORP BANK OF AMERICA CORP BNDS 4.2 DUE 08-26-2024 8/26/2024 4.20% 1,080,000                1,092,055             1,137,317                 

BANK OF AMERICA CORP BANK OF AMERICA CORP FRNS DUE 03-22-2018 3/22/2018 2.73% 750,000                   750,000                 751,414                    

BANK OF NEW YORK MELLON CORP BANK OF NEW YORK MELLON CORP FLTG DUE 12-29-2049 12/31/2049 4.63% 750,000                   750,000                 762,188                    

BARCLAYS PLC BARCLAYS PLC 3.684% DUE 01-10-2023 1/10/2023 3.68% 1,210,000                1,210,000             1,227,881                 

BARRICK GOLD CORP BARRICK GOLD CORP 5.25% DUE 04-01-2042 4/1/2042 5.25% 40,000                      42,018                   46,116                      

BARRICK NA FINANCE LLC BARRICK NA FINANCE LLC 4.4% 05-30-2021 5/30/2021 4.40% 80,000                      87,015                   84,681                      

BARRICK NORTH AMER FIN LLC BARRICK N AMER FIN 5.7% DUE 05-30-2041 5/30/2041 5.70% 70,000                      76,611                   86,012                      

BASS PRO GROUP LLC BASS PRO GROUP LLC VAR LN NTS 09-25-2024 BEO 9/25/2024 0.00% 996,816                   965,535                 990,896                    

BAYVIEW FINL ASSET TR 2007-SSR1 BAYVIEW FINL AST TR 2007-SSR1 ABS CL M-3 144A 0 DUE 03-25-2035 BEO 3/25/2037 2.70% 188,082                   188,082                 171,987                    

BAYVIEW FINL ASSET TR 2007-SSR1 PVTPL BAYVIEW FINL AST TR 2007-SSR1 ABS NT CL M-4 144A 0 DUE 03-25-2035BEO 3/25/2037 3.05% 141,062                   141,062                 126,484                    

BB&T CORP SR MEDIUM TERM NTS BOOK ENTRY BB&T CORP SR 2.45% DUE 01-15-2020 1/15/2020 2.45% 1,000,000                1,020,790             1,003,310                 

BBCCRE TR 2015-GTP BBCCRE TR 2015-GTP FLTG RT 4.5626% DUE 08-10-2033 8/10/2033 4.56% 620,000                   558,744                 580,139                    

BBVA BANCOMER SA BBVA BANCOMER SA SUB NT PFD REG S 6.75% DUE 30/09/2022 9/30/2022 6.75% 1,140,000                1,293,330             1,288,200                 

BC MTN LLC / BC MTN FIN INC PVTPL BC MTN LLC / BC MTN FIN INC SR NT 7 DUE 02-01-2021/02-01-2013 BEO 2/1/2021 7.00% 900,000                   853,750                 866,250                    

BCD ACQUISITION INC BCD ACQSTN INC 9.625% DUE 09-15-2023 9/15/2023 9.63% 360,000                   364,130                 396,000                    

BCP BCP RENAISSANCE PARENT L.L.C. TLB 19/09/2024 9/19/2024 0.00% 380,000                   378,100                 384,433                    

BCP RAPTOR LLC BCP RAPTOR, LLC (AKA EAGLECLAW MIDSTREAMVENTURES) INITIAL T L SEN SEC 06-24-24 6/24/2024 0.00% 417,900                   413,721                 419,119                    

BEACON ROOFING SUPPLY INC PVTPL BEACON ESCROW CORP 4.875% DUE 11-01-2025 BEO 11/1/2025 4.88% 425,000                   426,238                 426,594                    

BEAR STEARNS ALT-A TR BEAR STEARNS ALT-A FLTG RT 3.605378% DUE08-25-2034 8/25/2034 3.54% 1,374,687                1,399,603             1,391,131                 

BEAR STEARNS ALT-A TR CMO BEAR STEARNS ALT-A TR 2004-12 MTG PASSTHRU CTF I-A-3 FLTG DUE 01-25-2035 1/25/2035 2.25% 195,388                   180,032                 195,554                    

BEAR STEARNS ALT-A TR CMO BEAR STEARNS ALT-A TR SER 2004-6 CL IA FLT RT DUE 07-25-2034 BEO 7/25/2034 2.19% 438,752                   432,170                 437,513                    

BEAR STEARNS ALT-A TR CMO BEAR STEARNS ALT-A TR SER 2005-3 CL I-A-1 FLT RT DUE 04-25-2035 REG 4/25/2035 3.37% 228,331                   230,470                 216,876                    

BEAZER HOMES USA INC BEAZER HOMES USA 6.75% DUE 03-15-2025 3/15/2025 6.75% 75,000                      75,000                   79,031                      

BEAZER HOMES USA INC BEAZER HOMES USA INC 7.25 DUE 02-01-2023 2/1/2023 7.25% 225,000                   233,969                 234,000                    

BECTON DICKINSON & CO BECTON DICKINSON & 2.404% DUE 06-05-2020 6/5/2020 2.40% 610,000                   610,000                 606,691                    

BECTON DICKINSON & CO BECTON DICKINSON & 2.675% DUE 12-15-2019 12/15/2019 2.68% 654,000                   671,436                 656,364                    

BECTON DICKINSON & CO BECTON DICKINSON & 3.363% DUE 06-06-2024 6/6/2024 3.36% 550,000                   549,849                 551,537                    

BECTON DICKINSON & CO BECTON DICKINSON & 3.734% DUE 12-15-2024 12/15/2024 3.73% 51,000                      53,165                   52,234                      

BECTON DICKINSON & CO BECTON DICKINSON & 4.685% DUE 12-15-2044 12/15/2044 4.69% 50,000                      49,377                   54,675                      

BELLEMEADE RE II LTD PVTPL BELLEMEADE RE II LTD MTG INS SER 16-1A CL M-2B 144A FLTG 04-25-2026 BEO 4/25/2026 8.05% 2,212,268                2,212,268             2,288,314                 

BELRON SA BELRON S.A. TERM LOAN AUTOMATIC GLASS REPLACEMENT SHOPS DUE 10-25-2024 10/25/2024 0.00% 125,000                   124,844                 126,172                    

BERLIN PACKAGING LLC BERLIN PACKAGING LLC TERM LOAN (SECOND LIEN) DUE 09-30-2022 BEO 9/30/2022 0.00% 1,970,000                1,962,808             1,982,313                 
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BERRY PLASTICS CORP BERRY PLASTICS 5.125% DUE 07-15-2023 7/15/2023 5.13% 1,520,000                1,592,950             1,580,800                 

BHARTI AIRTEL LTD PVTPL BHARTI AIRTEL LTD SR NT 4.375% DUE 06-10-2025 BEO 6/10/2025 4.38% 230,000                   228,399                 234,029                    

BHP BILLITON FIN USA LTD BHP BILLITON FIN 2.875% DUE 02-24-2022 2/24/2022 2.88% 25,000                      25,096                   25,289                      

BHP BILLITON FIN USA LTD BHP BILLITON FIN 5% DUE 09-30-2043 9/30/2043 5.00% 150,000                   149,978                 183,907                    

BHP BILLITON FIN USA LTD PVTPL BHP BILLITON FIN USA LTD 6.75% D UE 10-19-2075 10/19/2075 6.75% 720,000                   696,500                 840,665                    

BIG RIV STL LLC / BRS FIN CORP PVTPL BIG RIV STL LLC/BRS FIN CORP 7.25% 09-01-2025 9/1/2025 7.25% 1,950,000                1,967,738             2,062,125                 

BIOGEN INC BIOGEN INC 3.625% DUE 09-15-2022 9/15/2022 3.63% 1,500,000                1,544,025             1,554,525                 

BIOSCRIP INC BIOSCRIP INC 8.875% DUE 02-15-2021 2/15/2021 8.88% 100,000                   75,750                   90,500                      

BIOSCRIP INC PVTPL BIOSCRIP INC FIRST LIEN NT ACCD INV 2% DUE 08-15-2020 BEO 8/15/2020 8.88% 284,000                   281,160                 281,160                    

BIZ FINANCE PLC BIZ FINANCE PLC 9.75%22/01/25 1/22/2025 9.75% 1,650,000                1,699,413             1,789,656                 

BJS WHOLESALE CLUB INC BJS WHOLESALE CLUB INC BJ'S WHOLESALE CLUB, INC. TERM LOAN B 02-03-2024 2/3/2024 0.00% 259,343                   252,678                 254,982                    

BLOCK COMMUNICATIONS INC PVTPL BLOCK COMMUNICATIONS INC 6.875% 02-15-2025 2/15/2025 6.88% 1,060,000                1,093,831             1,110,350                 

BLUE CUBE SPINCO INC BLUE CUBE SPINCO 10% DUE 10-15-2025 10/15/2025 10.00% 480,000                   485,980                 576,000                    

BLUE CUBE SPINCO INC BLUE CUBE SPINCO 9.75% DUE 10-15-2023 10/15/2023 9.75% 740,000                   752,547                 873,200                    

BLUE RACER MIDSTREAM LLC / BLUE RACER FI PVTPL BLUE RACER MID LLC/FINAN 6.125% DUE 11-15-2022 11/15/2022 6.13% 200,000                   197,606                 208,500                    

BLUELINE RENT FIN CORP / BLUELINE RENT L BLUELINE RENT FIN 9.25% DUE 03-15-2024 3/15/2024 9.25% 635,000                   647,350                 677,863                    

BLUEMOUNTAIN CLO 2014-3 LTD / BLUEMOUNTA PVTPL BLUEMOUNTAIN CLO 2014-3 LTD/BLUEMOUNTA SR SECD NT CL A-1-R FLTG 10/15/2026 2.50% 500,000                   500,000                 503,256                    

BLUESCOPE STL FIN LTD / BLUESCOPE FIN AM PVTPL BLUESCOPE STL FIN LTD/BLUESCOPE FIN AM GTD SR 144A 6.5 05-15-2021 5/15/2021 6.50% 690,000                   705,042                 719,325                    

BMC EAST LLC PVTPL BMC EAST LLC SR SECD NT 144A 5.5% DUE 10-01-2024/10-01-2019 BEO 10/1/2024 5.50% 160,000                   162,100                 165,600                    

BMC SOFTWARE FIN INC PVTPL BMC SOFTWARE FIN INC 8.125% 07-15-2021 7/15/2021 8.13% 250,000                   241,969                 251,563                    

BMW US CAP LLC BMW US CAP LLC 1.5% DUE 04-11-2019 4/11/2019 1.50% 750,000                   749,670                 744,820                    

BNP PARIBAS MEDIUM TERM NTS BOOK ENTRY 1 BNP PARIBAS MEDIUM 4.625% DUE 03-13-2027 3/13/2027 4.63% 230,000                   228,834                 245,360                    

BNP PARIBAS MEDIUM TERM SR NTS BOOK ENTR BNP PARIBAS MEDIUM 2.375% DUE 05-21-2020 5/21/2020 2.38% 650,000                   648,297                 650,809                    

BOEING CAP CORP BOEING CAP CORP 4.7% DUE 10-27-2019 10/27/2019 4.70% 160,000                   159,886                 167,158                    

BOEING CO BOEING CO 2.125% DUE 03-01-2022 3/1/2022 2.13% 745,000                   735,986                 738,679                    

BOEING CO BOEING CO SR NT 4.875 DUE 02-15-2020 2/15/2020 4.88% 50,000                      49,479                   52,811                      

BOEING CO BOEING CO SR NT 6 DUE 03-15-2019 3/15/2019 6.00% 160,000                   157,546                 167,358                    

BOMBARDIER INC PVTPL BOMBARDIER INC 144A 6% DUE 10-15-2022/04-15-2018 BEO 10/15/2022 6.00% 300,000                   276,341                 294,750                    

BOYD GAMING CORP BOYD GAMING CORP 6.375% DUE 04-01-2026 4/1/2026 6.38% 220,000                   220,000                 237,050                    

BOYD GAMING CORP BOYD GAMING CORP 6.875% DUE 05-15-2023 5/15/2023 6.88% 720,000                   774,000                 763,200                    

BP CAP MKTS P L C BP CAP MKTS P L C 3.119% DUE 05-04-2026 5/4/2026 3.12% 590,000                   595,633                 596,328                    

BP CAP MKTS P L C BP CAP MKTS P L C 3.216% DUE 11-28-2023 11/28/2023 3.22% 370,000                   370,000                 377,961                    

BP CAP MKTS P L C BP CAP MKTS P L C 3.506% DUE 03-17-2025 3/17/2025 3.51% 590,000                   579,062                 610,310                    

BP CAP MKTS P L C BP CAP MKTS P L C 3.561% DUE 11-01-2021 11/1/2021 3.56% 10,000                      10,000                   10,394                      

BP CAP MKTS P L C BP CAP MKTS P L C 3.814% DUE 02-10-2024 2/10/2024 3.81% 480,000                   505,776                 504,606                    

BP CAP MKTS P L C BP CAP MKTS P L C 4.5% DUE 10-01-2020 10/1/2020 4.50% 500,000                   534,900                 529,061                    

BP CAP MKTS P L C BP CAP MKTS P L C FLTG 05-10-2019 REG 5/10/2019 1.95% 1,000,000                1,000,000             1,005,068                 

BP CAPITAL MARKETS PLC BP CAP MARKETS PLC 1.676% DUE 05-03-2019 5/3/2019 1.68% 230,000                   230,000                 228,790                    

BPCE SR NON PFD MED TERM NTS BOOK ENTRY BPCE SR NON PFD 3% DUE 05-22-2022 5/22/2022 3.00% 900,000                   894,420                 899,501                    

BRAND ENERGY & INFRASTRU SVCS INC BRAND ENERGY & INFRASTRUCTURE SERVICES INC TERM LN DUE 06-14-24 6/14/2024 0.00% 124,375                   123,131                 124,738                    

BRINKER INTL INC BRINKER INTL INC 5% DUE 10-01-2024 10/1/2024 5.00% 200,000                   200,750                 202,000                    

BRINKS CO BRINKS CO 4.625% DUE 10-15-2027 10/15/2027 4.63% 200,000                   200,000                 196,000                    

BROADCOM CORP / BROADCOM CAYMAN FIN LTD BROADCOM CORP / 3.125% DUE 01-15-2025 1/15/2025 3.13% 180,000                   174,598                 172,074                    

BROADCOM CORP / BROADCOM CAYMAN FIN LTD BROADCOM CORP / 3.875% 144A 01-15-2027 1/15/2027 3.88% 40,000                      39,964                   39,362                      

BROOKFIELD RESIDENTIAL PPTYS INC PVTPL BROOKFIELD RESDNTL PPTYS INC SR NT144A 6.5 DUE 12-15-2020/12-15-2017BEO 12/15/2020 6.50% 820,000                   837,700                 836,400                    

BROOKFIELD RESIDENTIAL PPTYS INC / BROOK BROOKFIELD 6.125 DUE 07-01-2022 7/1/2022 6.13% 255,000                   247,875                 266,475                    

BRUNSWICK CORP BRUNSWICK CORP 4.625% DUE 05-15-2021 5/15/2021 4.63% 395,000                   398,216                 401,504                    

BUILDERS FIRSTSOURCE INC PVTPL BUILDERS FIRSTSOURCE INC BNDS 5.625% DUE 09-01-2024 9/1/2024 5.63% 75,000                      75,000                   78,053                      

BWAY HOLDING COMPANY BWAY HOLDING COMPANY BWAY HOLDING CO TLBSR SECD 1ST LIEN DUE 04-03-2024 BEO 4/3/2024 0.00% 176,613                   175,860                 177,220                    

BX TR 2017-APPL PVTPL BX TR 2017-APPL CL B FLTG 07-15-2034 7/15/2034 2.63% 1,740,000                1,740,000             1,741,079                 

BX TR 2017-APPL PVTPL BX TR SER 2017-APPL CL A FLTG 07-15-2034 7/15/2034 2.36% 410,000                   410,000                 410,514                    

BX TR 2017-IMC PVTPL CMO BX TR 2017-IMC COML MTG PASSTHRU CTF CL E 144A 10-15-2032 10/15/2032 4.50% 1,000,000                1,000,000             1,001,252                 

C&S GROUP ENTERPRISES LLC PVTPL C&S GROUP ENTERPRISES LLC GTD SR SECD NT 5.375 DUE 07-15-2022/07-10-2014 7/15/2022 5.38% 980,000                   951,794                 923,650                    

C&W SR FING DESIGNATED ACTIVITY CO C&W SR FING 6.875% DUE 09-15-2027 9/15/2027 6.88% 1,065,000                1,078,125             1,115,588                 

CAIXA ECONOMICA FED GLOBAL MEDIUM TERM N CAIXA ECONOMICA FEDERAL 4.25% 05-13-2019 5/13/2019 4.25% 870,000                   833,418                 883,050                    

CALATLANTIC GROUP INC CALATLANTIC GROUP 5% DUE 06-15-2027 6/15/2027 5.00% 300,000                   301,125                 311,250                    

CALFRAC HLDGS LP PVTPL CALFRAC HLDGS LP GTD SR NT 144A 7.5% DUE 12-01-2020/12-01-2017 BEO 12/1/2020 7.50% 175,000                   162,625                 172,375                    

CALIFORNIA RES CORP PVTPL CALIFORNIA RES CORP 8.0% DUE 12-15-2022 12/15/2022 8.00% 510,000                   338,588                 420,750                    

CALIFORNIA RESOURCES CORP CA RES CORP CA RES CORPORATION TERM LN SR SECD 1ST LIEN DUE 08-02-2023 BEO 8/2/2023 0.00% 18,750                      19,922                   20,531                      

CALLON PETE CO DEL CALLON PETE CO DEL 6.125% DUE 10-01-2024 10/1/2024 6.13% 415,000                   424,588                 427,450                    

CALPINE CORP CALPINE CORP 5.25% DUE 06-01-2026 6/1/2026 5.25% 685,000                   678,875                 671,307                    

CALPINE CORP CALPINE CORP 5.75% DUE 01-15-2025 1/15/2025 5.75% 2,110,000                1,967,838             1,993,950                 

CALPINE CORP PVTPL CALPINE CORP 6.0% 01-15-2022 1/15/2022 6.00% 640,000                   674,813                 659,200                    

CALPINE CORP PVTPL CALPINE CORP SR SECD NT 144A 5.875% DUE 01-15-2024/10-31-2013 BEO 1/15/2024 5.88% 725,000                   741,405                 737,688                    

CALUMET SPECIALTY PRODS PARTNERS LP / CA CALUMET SPECIALTY 11.5% DUE 01-15-2021 1/15/2021 11.50% 705,000                   692,825                 800,175                    

CALUMET SPECIALTY PRODS PARTNERS LP / CA CALUMET SPECIALTY 7.625% DUE 01-15-2022 1/15/2022 7.63% 150,000                   140,752                 150,188                    

CAMELOT FINANCE LP CAMELOT U.S. ACQUISITION 1 CO TL 10-03-2023 10/3/2023 0.00% 109,725                   110,411                 110,313                    

CAPITAL AUTOMOTIVE L P CAPITAL AUTOMOTIVE L.P TERM LOAN (SECONDLIEN) SENIOR SECURED DUE 03-21-2025 BEO 3/21/2025 0.00% 123,035                   121,804                 124,880                    

CAPITAL ONE FINL CORP CAP 1 FINL CORP FLTG RT 5.55% DUE 12-29-2049 12/29/2049 5.55% 725,000                   725,000                 750,375                    

CAPRI (COMUNE DI) CAPRI ACQUISITIONS BIDCO LIMITED TERM LOAN SENIOR SECURED 10-04-2024 BEO 10/4/2024 0.00% 138,000                   138,081                 137,914                    

CARDINAL HEALTH INC CARDINAL HLTH INC 1.948% DUE 06-14-2019 6/14/2019 1.95% 610,000                   610,000                 606,249                    

CARDINAL HEALTH INC CARDINAL HLTH INC 2.616% DUE 06-15-2022 6/15/2022 2.62% 120,000                   120,000                 117,995                    

CARDINAL HEALTH INC CARDINAL HLTH INC 3.079% DUE 06-15-2024 6/15/2024 3.08% 160,000                   160,000                 157,506                    

CARDTRONICS INC CARDTRONICS INC FIXED 5.125% DUE 08-01-2022 8/1/2022 5.13% 500,000                   495,000                 475,000                    

CARDTRONICS INC & CARDTRONICS USA INC CARDTRONICS INC & 5.5% DUE 05-01-2025 5/1/2025 5.50% 50,000                      45,813                   45,125                      

CARE CAP PPTYS LP CARE CAP PPTYS LP 5.125% DUE 08-15-2026 8/15/2026 5.13% 140,000                   140,000                 141,960                    

CARLSON TRAVEL INC PVTPL CARLSON TRAVEL INC 144A 6.75% DUE 12-15-2023/12-16-2016 BEO 12/15/2023 6.75% 1,280,000                1,283,674             1,158,400                 

CARLSON TRAVEL INC PVTPL CARLSON TRAVEL INC SR NT 144A 9.5%DUE 12-15-2024/12-16-2016 BEO 12/15/2024 9.50% 780,000                   769,506                 627,900                    

CARLYLE GLOBAL MKT STRATEGIES CLO 2014-2 PVTPL CMO CARLYLE GLOBAL MKT STRATEGIES 2014-2 CL AR 144A VAR RT DUE 05-15-2025 5/15/2025 2.67% 1,000,000                1,000,000             1,006,468                 

CAROLINA BEVERAGE GROUP LLC / CAROLINA B PVTPL CAROLINA BEVERAGE GROUP LLC 10.62508-01-2018 BEO 8/1/2018 10.63% 180,000                   180,450                 181,350                    

CAROLINA PWR & LT CO CAROLINA PWR & LT 2.8% DUE 05-15-2022 5/15/2022 2.80% 380,000                   389,397                 383,547                    

CARRIZO OIL & GAS INC CARRIZO OIL & GAS 6.25% DUE 04-15-2023 4/15/2023 6.25% 180,000                   175,388                 186,750                    

CARRIZO OIL & GAS INC CARRIZO OIL & GAS 7.5 DUE 09-15-2020 9/15/2020 7.50% 235,000                   241,762                 239,406                    

CARRIZO OIL & GAS INC CARRIZO OIL & GAS FIXED 8.25% DUE 07-15-2025 7/15/2025 8.25% 70,000                      70,100                   76,913                      

CARROLS RESTAURANT GROUP INC CARROLS RESTAURANT 8% DUE 05-01-2022 5/1/2022 8.00% 340,000                   349,100                 357,850                    

CASCADES INC PVTPL CASCADES INC 144A 5.5% DUE 07-15-2022/07-15-2017 BEO 7/15/2022 5.50% 150,000                   150,000                 154,125                    

CATALENT PHARMA SOLUTIONS INC CATALENT PHARMA 4.875% DUE 01-15-2026 1/15/2026 4.88% 255,000                   258,879                 255,956                    

CATALENT PHARMA SOLUTIONS INC CATALENT PHARMA SOLUTIONS INC DOLLAR TERM LOAN DUE 05-20-2021 BEO 5/20/2021 0.00% 275,972                   275,282                 276,791                    

CATHOLIC HEALTH INITIATIVES CATHOLIC HEALTH INITIATI 4.35 DUE 11-01-2042 11/1/2042 4.35% 40,000                      35,607                   38,615                      

C-BASS TR CMO C-BASS TR 2001-CB4 MTG LN BKD CTF IA-1 DUE 11-25-2033 BEO 11/25/2033 2.23% 41,910                      41,910                   41,939                      

CBRE SERVICES INC CBRE SERVICES INC BNDS 5 DUE 03-15-2023 3/15/2023 5.00% 370,000                   363,202                 380,479                    

CBRE SERVICES INC CBRE SVCS INC 5.25% DUE 03-15-2025 3/15/2025 5.25% 350,000                   371,588                 384,972                    

CBS OUTDOOR AMERS CAP LLC / CBS OUTDOOR CBS OUTDOOR AMERS 5.25% DUE 02-15-2022 2/15/2022 5.25% 145,000                   151,525                 148,625                    

CBS OUTDOOR AMERS CAP LLC / CBS OUTDOOR CBS OUTDOOR AMERS 5.625% DUE 02-15-2024 2/15/2024 5.63% 305,000                   321,475                 322,538                    

CBS RADIO INC. BIOCLINICA, INC. TERM LOAN DUE 10-06-2023 BEO 10/6/2023 0.00% 143,666                   143,679                 140,074                    

CBS RADIO INC. CBS RADIO INC FT DEARBORN HLDG COMPANY INC TL (FIRST LIEN) SR SECD 10-06-2023 10/6/2023 0.00% 52,495                      52,874                   52,429                      
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CCM MERGER INC CCM MERGER INC (MOTORCITY CASINO HOTEL) TERM LN SR SECD DUE 08-06-2021 BEO 8/6/2021 0.00% 199,302                   200,797                 199,900                    

CCM MERGER INC CCM MERGER INC 6% DUE 03-15-2022 3/15/2022 6.00% 75,000                      75,000                   76,969                      

CCO HLDGS LLC PVTPL CCO HLDGS LLC 144A 5.0% 02-01-2028 2/1/2028 5.00% 830,000                   830,000                 807,175                    

CCO HLDGS LLC / CCO HLDGS CAP CORP CCO HLDGS LLC / 5.125% DUE 02-15-2023 2/15/2023 5.13% 670,000                   645,083                 685,075                    

CCO HLDGS LLC / CCO HLDGS CAP CORP CCO HLDGS LLC / 5.25% DUE 09-30-2022 9/30/2022 5.25% 175,000                   164,808                 179,375                    

CCO HLDGS LLC / CCO HLDGS CAP CORP CCO HLDGS LLC / 5.375% DUE 05-01-2025 5/1/2025 5.38% 150,000                   153,750                 154,548                    

CCO HLDGS LLC / CCO HLDGS CAP CORP PVPTL CCO HLDGS LLC / CCO HLDGS CAP CORP 5.125% DUE 05-01-2027 5/1/2027 5.13% 855,000                   846,450                 842,175                    

CCO HLDGS LLC / CCO HLDGS CAP CORP PVTPL CCO HLDGS LLC/CCO HLDGS CAP CORP BNDS 5.5% DUE 05-01-2026 5/1/2026 5.50% 750,000                   776,250                 768,750                    

CCO HLDGS LLC / CCO HLDGS CAP CORP PVTPL CCO HLDGS LLC/CCO HLDGS CAP CORP BNDS 5.75% DUE 02-15-2026 2/15/2026 5.75% 485,000                   495,556                 503,794                    

CCO HLDGS LLC / CCO HLDGS CAP CORP PVTPL CCO HLDGS LLC/CCO HLDGS CAP CORP SR NT 144A 5.875 DUE 05-01-2027 5/1/2027 5.88% 165,000                   170,363                 169,950                    

CD&R WTRWKS MERGER SUB LLC CD&R WTRWKS MERGER 6.125% DUE 08-15-2025 8/15/2025 6.13% 90,000                      90,000                   91,350                      

CDK GLOBAL INC PVPTL CDK GLOBAL INC 4.875% 06-01-2027 6/1/2027 4.88% 1,000,000                1,015,000             1,012,500                 

CEC ENTMT INC CEC ENTMT INC 8% DUE 02-15-2022 2/15/2022 8.00% 350,000                   360,281                 329,000                    

CELGENE CORP CELGENE CORP 3.875% DUE 08-15-2025 8/15/2025 3.88% 1,670,000                1,681,113             1,728,595                 

CELGENE CORP CELGENE CORP 5% DUE 08-15-2045 8/15/2045 5.00% 90,000                      90,637                   102,113                    

CELULOSA ARAUCO Y CONSTITUCION S A CELULOSA ARAUCO Y 5.5% DUE 11-02-2047 11/2/2047 5.50% 1,050,000                1,082,963             1,092,000                 

CEMIG GERACAO E TRANSMISSAO SA PVTPL CEMIG GERACAO E TRANSM BNDS 144A 9.25% 12-05-2024 12/5/2024 9.25% 300,000                   296,229                 323,250                    

CENOVUS ENERGY INC CENOVUS ENERGY INC 6.75% DUE 11-15-2039 11/15/2039 6.75% 250,000                   285,625                 299,371                    

CENT CLO 17 LTD / CENT CLO 17 CORP PVTPL CENT CLO 17 LTD / CENT CLO 17 CORPNT CL A-1 144A VAR RT DUE 01-30-2025 BEO 1/30/2025 2.68% 294,151                   286,650                 294,602                    

CENT CLO 21 LTD / CENT CLO 21 CORP PVTPL CENT CLO 21 LTD/CENT CLO 21 CORP SER 14-21A CL A1BR FLTG RT 07-27-2026 7/27/2026 2.58% 750,000                   750,000                 752,411                    

CENTENE CORP DEL CENTENE CORP DEL 4.75% DUE 01-15-2025 1/15/2025 4.75% 480,000                   480,000                 488,400                    

CENTENE CORP DEL CENTENE CORP DEL 5.625% DUE 02-15-2021 2/15/2021 5.63% 345,000                   352,556                 354,488                    

CENTENE CORP DEL CENTENE CORP DEL 6.125% DUE 02-15-2024 2/15/2024 6.13% 440,000                   440,000                 465,300                    

CENTENNIAL RESOURCE PRODTN LLC PVTPL CENTENNIAL RESOURCE PRODTN LLC 5.375% DUE 01-15-2026/11-30-2017 1/15/2026 5.38% 120,000                   120,000                 122,250                    

CENTRAL GARDEN & PET CO CENT GARDEN & PET 5.125% 02-01-2028 2/1/2028 5.13% 130,000                   130,000                 130,000                    

CENTRAL GARDEN & PET CO CENT GARDEN & PET 6.125% DUE 11-15-2023 11/15/2023 6.13% 120,000                   120,650                 126,900                    

CENTURY ALUM CO PVTPL CENTURY ALUM CO SR SECD NT 7.5 DUE 06-01-2021 BEO 6/1/2021 7.50% 4,940,000                5,006,151             5,063,500                 

CENTURY CMNTYS INC CENTURY CMNTYS INC 6.875% DUE 05-15-2022 5/15/2022 6.88% 550,000                   549,504                 577,500                    

CENTURY CMNTYS INC CENTY COMMUNITIES FIXED 5.875% DUE 07-15-2025 7/15/2025 5.88% 410,000                   410,394                 412,050                    

CENTURYLINK INC CENTURYLINK INC 5.8 DUE 03-15-2022 3/15/2022 5.80% 360,000                   338,788                 352,584                    

CENTURYLINK INC CENTURYLINK, INC. DUE 01-15-2025 BEO 1/31/2025 0.00% 325,000                   323,375                 313,161                    

CERRO DEL AGUILA S A PVPTL CERRO DEL AGUILA S A 4.125% 08-16-2027 8/16/2027 4.13% 850,000                   852,250                 839,375                    

CF INDS INC CF INDS INC 5.15% DUE 03-15-2034 3/15/2034 5.15% 300,000                   286,547                 306,000                    

CHARTER COMMUNICATIONS OPER LLC / CHARTE CHARTER 4.908% DUE 07-23-2025 7/23/2025 4.91% 1,280,000                1,334,369             1,360,877                 

CHARTER COMMUNICATIONS OPER LLC / CHARTE CHARTER 6.384% DUE 10-23-2035 10/23/2035 6.38% 20,000                      20,000                   23,353                      

CHARTER COMMUNICATIONS OPER LLC / CHARTE CHARTER 6.484% DUE 10-23-2045 10/23/2045 6.48% 160,000                   160,000                 186,549                    

CHARTER COMMUNICATIONS OPER LLC / CHARTE CHARTER COMMUNICATIONS OPER LLC/CHARTE 4.2% DUE 03-15-2028 BEO 3/15/2028 4.20% 90,000                      91,411                   89,331                      

CHARTER COMMUNICATIONS OPERATING LLC CHARTER COMMUNICATIONS OPERATING, LLC (AKA CCO SAFARI LLC) TL DUE 04-30-2025 4/30/2025 0.00% 125,000                   124,844                 125,045                    

CHECKOUT HLDG CORP CHECKOUT HOLDING CORP INITIAL LOAN (SECOND LIEN) DUE 04-11-2022 BEO 4/11/2022 0.00% 667,000                   661,998                 270,135                    

CHENIERE CORPUS CHRISTI HLDGS LLC CHENIERE CORPUS 5.875% DUE 03-31-2025 3/31/2025 5.88% 545,000                   545,000                 590,644                    

CHENIERE CORPUS CHRISTI HLDGS LLC CHENIERE CORPUS CHRISTI HLDGS LLC 5.125% 06-30-2027 6/30/2027 5.13% 440,000                   445,063                 455,136                    

CHENIERE ENERGY PARTNERS L P PVTPL CHENIERE ENERGY PARTNERS L P 5.25% DUE 10-01-2025 BEO 10/1/2025 5.25% 310,000                   310,000                 315,425                    

CHESAPEAKE ENERGY CORP CHESAPEAKE ENERGY CORP DUE 08-17-2021 BEO 8/17/2021 0.00% 437,326                   441,442                 464,659                    

CHESAPEAKE ENERGY CORP PVTPL CHESAPEAKE ENERGY CORP 144A 8.0% DUE 01-15-2025 1/15/2025 8.00% 260,000                   263,250                 262,600                    

CHESAPEAKE ENERGY CORP PVTPL CHESAPEAKE ENERGY CORP 144A 8.0% DUE 06-15-2027/06-06-2017 BEO 6/15/2027 8.00% 200,000                   199,500                 192,000                    

CHESAPEAKE ENERGY CORP PVTPL CHESAPEAKE ENERGY CORP SR SECD SECOND LIEN 144A 8.0% 12-15-2022 12/15/2022 8.00% 31,000                      24,335                   33,441                      

CHEVRON CORP NEW CHEVRON CORP 1.991% 03-03-2020 3/3/2020 1.99% 260,000                   260,000                 257,784                    

CHEVRON CORP NEW CHEVRON CORP NEW 2.1% DUE 05-16-2021 5/16/2021 2.10% 200,000                   199,782                 198,363                    

CHEVRON CORP NEW CHEVRON CORP NEW 2.954% DUE 05-16-2026 5/16/2026 2.95% 480,000                   480,000                 479,844                    

CHEVRON CORP NEW CHEVRON CORP NEW FORMERLY CHEVRONTEXACO FLTG RT 11-15-2019 11/15/2019 1.83% 1,570,000                1,529,290             1,580,960                 

CHEVRON PHILLIPS CHEM CO LLC / CHEVRON P CHEVRON PHILLIPS 3.4% DUE 12-01-2026 12/1/2026 3.40% 890,000                   887,668                 912,788                    

CHOICE HOTELS INTL INC CHOICE HOTELS INTL 5.75% DUE 07-01-2022 7/1/2022 5.75% 735,000                   787,423                 804,825                    

CHS / CMNTY HEALTH SYS INC CHS / CMNTY HEALTH SYS INC 6.25% 03-31-2023 3/31/2023 6.25% 240,000                   241,529                 216,000                    

CHS / CMNTY HEALTH SYS INC CHS / CMNTY HLTH 5.125% DUE 08-01-2021 8/1/2021 5.13% 150,000                   136,125                 135,000                    

CHS / CMNTY HEALTH SYS INC CHS / CMNTY HLTH 8% DUE 11-15-2019 11/15/2019 8.00% 290,000                   261,175                 245,050                    

CHURCHILL DOWNS INC PVTPL CHURCHILL DOWNS 4.75% 01-15-2028 1/15/2028 4.75% 340,000                   340,000                 337,773                    

CIGNA CORP CIGNA CORP 3.25% DUE 04-15-2025 REG 4/15/2025 3.25% 840,000                   839,479                 844,096                    

CIGNA CORP CIGNA CORP 4 DUE 02-15-2022 2/15/2022 4.00% 165,000                   173,499                 172,319                    

CIMAREX ENERGY CO CIMAREX ENERGY CO 3.9% 05-15-2027 5/15/2027 3.90% 440,000                   444,105                 449,908                    

CIMPOR FINANCIAL OPERTNS CIMPOR FINL FIXED 5.75% DUE 07-17-2024 7/17/2024 5.75% 400,000                   329,200                 388,000                    

CIMPRESS N V PVTPL CIMPRESS N V SR NT 144A 7% DUE 04-01-2022 BEO 4/1/2022 7.00% 670,000                   674,379                 690,100                    

CINTAS CORP NO 2 CINTAS CORP NO 2 2.9% DUE 04-01-2022 4/1/2022 2.90% 170,000                   170,383                 171,522                    

CINTAS CORP NO 2 CINTAS CORP NO 2 3.7% DUE 04-01-2027 4/1/2027 3.70% 1,065,000                1,093,581             1,108,159                 

CISCO SYS INC CISCO SYS INC SR NT 5.9 DUE 02-15-2039 REG 2/15/2039 5.90% 1,000,000                1,310,580             1,367,194                 

CITGO PETROLEUM CORP CITGO PETROLEUM CORP CITGO PETROLEUM CORP TERM LOAN B DUE 07-29-2021 BEO 7/29/2021 0.00% 320                           319                         315                            

CITIGROUP COML MTG TR 2014-GC21 I/O CITIGROUP COML MTG VAR RT 1.499635% DUE 05-10-2047 5/10/2047 1.24% 1,795,411                169,064                 107,445                    

CITIGROUP COML MTG TR 2015-GC29 PVTPL CMO CITIGROUP COML MTG TR 2015-GC29 3.11% DUE 04-10-2048 BEO 4/10/2048 3.11% 200,000                   131,406                 150,239                    

CITIGROUP COML MTG TR 2016-SMPL PVTPL CMO CITIGROUP COML MTG TR 2016-SMPL 2.228% 09-10-2031 9/10/2031 2.23% 1,040,000                1,039,991             1,020,208                 

CITIGROUP INC CITIGROUP INC 2.5% DUE 07-29-2019 7/29/2019 2.50% 1,655,000                1,662,195             1,660,079                 

CITIGROUP INC CITIGROUP INC 3.4% DUE 05-01-2026 5/1/2026 3.40% 920,000                   927,986                 925,495                    

CITIGROUP INC CITIGROUP INC 3.5% DUE 05-15-2023 5/15/2023 3.50% 150,000                   144,592                 152,683                    

CITIGROUP INC CITIGROUP INC 3.887% DUE 01-10-2028 1/10/2028 3.89% 215,000                   220,448                 222,543                    

CITIGROUP INC CITIGROUP INC 4.125% DUE 07-25-2028 7/25/2028 4.13% 240,000                   246,744                 247,357                    

CITIGROUP INC CITIGROUP INC 4.3% DUE 11-20-2026 11/20/2026 4.30% 70,000                      70,922                   73,200                      

CITIGROUP INC CITIGROUP INC 4.4% DUE 06-10-2025 6/10/2025 4.40% 220,000                   219,321                 232,217                    

CITIGROUP INC CITIGROUP INC 4.45% DUE 09-29-2027 9/29/2027 4.45% 1,990,000                1,997,710             2,106,819                 

CITIGROUP INC CITIGROUP INC 4.65% DUE 07-30-2045 7/30/2045 4.65% 336,000                   336,675                 382,425                    

CITIGROUP INC CITIGROUP INC 4.75% DUE 05-18-2046 5/18/2046 4.75% 40,000                      40,190                   44,094                      

CITIGROUP INC CITIGROUP INC 5.3 DUE 05-06-2044 5/6/2044 5.30% 1,316,000                1,366,828             1,553,770                 

CITIGROUP INC CITIGROUP INC 5.5% DUE 09-13-2025 9/13/2025 5.50% 190,000                   190,103                 214,043                    

CITIGROUP INC CITIGROUP INC 6.125% DUE 08-25-2036 8/25/2036 6.13% 40,000                      38,446                   50,401                      

CITIGROUP INC CITIGROUP INC 6.675% DUE 09-13-2043 9/13/2043 6.68% 690,000                   802,384                 954,934                    

CITIGROUP INC CITIGROUP INC 8.125% DUE 07-15-2039 7/15/2039 8.13% 10,000                      14,349                   15,989                      

CITIGROUP INC CITIGROUP INC FLTG RT 3.10063% DUE 04-08-2019 4/8/2019 2.12% 520,000                   520,000                 522,866                    

CITIGROUP INC CITIGROUP INC FRN 04-27-2018 4/27/2018 2.06% 2,900,000                2,900,000             2,903,845                 

CITIGROUP INC CITIGROUP INC NT VAR RATE 12-31-2049 REG 12/31/2049 5.95% 400,000                   365,000                 426,000                    

CITIGROUP INC CITIGROUP INC VAR RT DUE 12-29-2049 12/29/2049 6.30% 260,000                   259,713                 278,525                    

CITIGROUP MTG LN TR CITIGROUP MTG LN TR 2005-OPT1 MTG PASSTHRU CTF CL M-1 VAR 02-25-2035 REG 2/25/2035 2.18% 651,784                   645,266                 645,369                    

CITIGROUP MTG LN TR CMO CITIGROUP MTG LN TR 2006-AR1 MTG BKDNT CL I-A2 DUE 10-25-2035/02-25-2015 REG 10/25/2035 3.21% 246,723                   -                          58,632                      

CITIZENS BK MEDIUM TERM NTS BOOK ENTRY CITIZENS BK MEDIUM 2.55% DUE 05-13-2021 5/13/2021 2.55% 480,000                   479,554                 478,224                    

CITIZENS FINL GROUP INC CITIZENS FINL 4.35% DUE 08-01-2025 8/1/2025 4.35% 440,000                   440,442                 457,666                    

CITYCENTER HLDGS LLC / CITYCENTER FIN CO CITYCENTER HOLDINGS, LLC TLB SENIOR SECURED FIRST LIEN DUE 04-10-2024 BEO 4/10/2024 0.00% 417,651                   415,562                 419,347                    

CK HUTCHISON INTL 17 II LTD PVTPL CK HUTCHISON INTL 17 II LTD BNDS 3.25% DUE 09-29-2027 9/29/2027 3.25% 910,000                   905,364                 890,690                    

CLEAR CHANNEL COMMUNICATIONS INC CLEAR CHANNEL COMMUNICATIONS INC TERM LOAN EXTENDED D DUE 01-30-2019 BEO 1/30/2019 0.00% 68,759                      58,585                   51,626                      

CLEARWATER SEAFOODS INC PVTPL CLEARWATER SEAFOODS INC SR NT 144A6.875% DUE 05-01-2025/04-26-2017 BEO 5/1/2025 6.88% 275,000                   277,000                 276,375                    

CLEAVER BROOKS INC CLEAVER BROOKS INC 7.875% DUE 03-01-2023 3/1/2023 7.88% 160,000                   160,000                 164,000                    
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CLOUD CRANE LLC CLOUD CRANE LLC 10.125% DUE 08-01-2024 8/1/2024 10.13% 590,000                   602,704                 665,225                    

CMS ENERGY CORP CMS ENERGY CORP 4.875 DUE 03-01-2044 3/1/2044 4.88% 525,000                   634,904                 613,419                    

CNA FINL CORP CNA FINL CORP NT 5.875 DUE 08-15-2020 8/15/2020 5.88% 1,370,000                1,527,290             1,481,892                 

CNO FINL GROUP INC CNO FINL GROUP INC 5.25% DUE 05-30-2025 5/30/2025 5.25% 190,000                   190,000                 200,450                    

CNOOC FIN 2015 U S A LLC CNOOC FIN 2015 U S 3.5% DUE 05-05-2025 5/5/2025 3.50% 540,000                   535,005                 544,270                    

CODELCO INC CODELCO INC 4.5% DUE 08-13-2023 8/13/2023 4.50% 200,000                   215,780                 213,328                    

COEUR MNG INC COEUR MNG INC 5.875% 06-01-2024 6/1/2024 5.88% 110,000                   110,000                 108,625                    

COGENT COMMUNICATIONS FIN INC COGENT 5.625% DUE 04-15-2021 4/15/2021 5.63% 380,000                   377,959                 383,800                    

COGENT COMMUNICATIONS GROUP INC PVTPL COGENT COMMUNICATIONS GROUP INC 5.375% DUE 03-01-2022 3/1/2022 5.38% 460,000                   468,500                 483,000                    

COLD STORAGE TR 2017-ICE3 PVTPL CMO COLD STORAGE SER 2017-ICE3 CL B FLTG 04-15-2019 4/15/2036 2.73% 410,000                   411,666                 410,772                    

COLUMBIA / HCA HEALTHCARE CORP COLUMBIA / HCA 7.69% DUE 06-15-2025 6/15/2025 7.69% 555,000                   630,913                 628,538                    

COLUMBIA / HCA HEALTHCARE CORP COLUMBIA/HCA HEALTHCARE CORP 8.36 DEB DUE 4-15-2024 REG OPT PUT PAY ON 4-**PUT 4/15/2024 8.36% 215,000                   244,394                 254,238                    

COLUMBIA / HCA HEALTHCARE CORP MEDIUM TE COLUMBIA / HCA HEALTHCARE CORP MEDIUM TERM BOOK ENTRY # TR 15 7.58 09-15-2025 9/15/2025 7.58% 215,000                   225,925                 246,175                    

COLUMBIA HEALTHCARE CORP COLUMBIA 7.5% DUE 12-15-2023 12/15/2023 7.50% 85,000                      94,138                   95,200                      

COMM 2010-C1 MTG TR PVTPL CMO COMM 2010-C1 MTG TR COML MTG PASSTHRU CTF 144A CL C VAR RT 10-1-2020 10/1/2020 5.97% 300,000                   335,555                 318,386                    

COMM 2012-LC4 MTG TR CMO COMM 2012-LC4 MTG TR CTF CL AM VAR RT DUE 12-10-2044 REG 12/10/2044 5.61% 230,000                   260,277                 243,630                    

COMM 2013-CCRE12 MTG TR CMO COMM 2013-CCRE12 MTG TR MTG PASS THRU CTF CL B 4.762% DUE 10-10-2046 REG 10/10/2046 4.76% 40,000                      41,198                   42,190                      

COMM 2013-CCRE12 MTG TR COMM 2013-CCRE12 4.3% DUE 10-10-2046 10/10/2046 4.30% 50,000                      51,497                   53,108                      

COMM 2013-CCRE12 MTG TR COMM 2013-CCRE12 MTG TR MTG PASS THRU CTF CL C VAR RATE DUE 10-10-2046 10/10/2046 5.08% 20,000                      20,274                   20,615                      

COMM 2013-CCRE13 MTG TR I/O CMO COMM 2013-CCRE13 MTG TR MTG PASSTHRU CTF CL X-A 12-10-2023 REG 12/10/2023 0.91% 6,735,390                419,383                 223,622                    

COMM 2014-CCRE19 MTG TR COMM 2014-CCRE19 MTG TR MTG SER 2014-CR19 CL C FLTRT DUE 08-10-2047 REG 8/10/2047 4.72% 186,000                   195,009                 188,770                    

COMM 2014-UBS6 MTG TR CMO COMM 2014-UBS6 MTG TR MTG PASS THRU CTF CL A-1 1.445% DUE 12-10-2047 REG 12/10/2047 1.45% 263,686                   263,680                 262,518                    

COMM 2015-DC1 MTG TR CMO COMM MTG TRUST SER 2015-DC1 CL B FLTG RT 2-10-2048 2/10/2048 4.04% 250,000                   257,480                 250,035                    

COMM 2015-LC19 MTG TR COMM MORTGAGE TRUST SER 2015-LC19 CL A-SB 3.04% 2-10-2048 2/10/2048 3.04% 500,000                   506,719                 506,224                    

COMM 2015-PC1 MTG TR CMO COMM MTG TR 2015-PC1 CL A-5 3.902% DUE 07-10-2050 7/10/2050 3.90% 470,000                   484,099                 495,138                    

COMMERCIAL BARGE LINE CO COMMERCIAL BARGE LINE CO INITIAL TERM LOAN FIRST LIEN 11-12-2020 11/12/2020 0.00% 673,750                   512,175                 378,984                    

COMMERZBANK AKTIENGESELLSCHAFT SUB MEDIU COMMERZBANK 144A 8.125 DUE 09-19-2023 9/19/2023 8.13% 500,000                   579,542                 597,917                    

COMMONWEALTH BANK AUST PVTPL COMMONWEALTH BANK AUST 3.9% 07-12-2047 7/12/2047 3.90% 360,000                   358,672                 368,014                    

COMMONWEALTH BK AUSTRALIA MEDIUM TERM SR PVTPL COMMONWEALTH BK AUSTRALIA MEDIUM TERM SR FLTG RT DUE 11-02-2018 11/2/2018 2.17% 700,000                   700,000                 703,514                    

COMMSCOPE TECHNOLOGIES LLC PVTPL COMMSCOPE TECHNOLOGIES LLC 144A BNDS 5.0% DUE 03-15-2027 3/15/2027 5.00% 330,000                   331,650                 330,000                    

COMMUNICATIONS SALES & LEASING INC COMMUNICATIONS SALES & LEASING INC (CSL CAPITAL LLC) JAN 2017 TERM LN 10/24/2022 0.00% 417,098                   408,756                 401,561                    

COMMUNICATIONS SALES & LEASING INC / CSL COMMUNICATIONS 8.25% DUE 10-15-2023 10/15/2023 8.25% 3,280,000                3,112,173             3,152,900                 

COMMUNICATIONS SALES & LEASING INC / CSL PVTPL COMMUNICATIONS SALES & LEASING INC 7.125% 12-15-2024 12/15/2024 7.13% 1,150,000                1,067,975             1,046,500                 

COMMUNITY HEALTH SYSTEMS INC CHS/COMMUNITY HEALTH SYSTEMS INC TERM LOAN H DUE 01-27-2021 BEO 1/27/2021 0.00% 206,739                   206,086                 196,718                    

COMPRESSCO PARTNERS L P / COMPRESSCO FIN COMPRESSCO 7.25% DUE 08-15-2022 8/15/2022 7.25% 325,000                   316,729                 306,313                    

COMPUWARE CORP COMPUWARE CORPORATION TERM LOAN B DUE 12-15-2021 BEO 12/15/2021 0.00% 135,855                   129,062                 137,129                    

COMSTOCK RES INC COMSTOCK RES INC 12.25% 03-15-2020 3/15/2020 10.00% 1,095,000                915,257                 1,129,219                 

COMSTOCK RES INC COMSTOCK RES INC SECD PIK NT CONV 0% DUE06-15-2020/06-15-2017 REG 6/15/2020 0.00% 343,508                   234,155                 314,310                    

COMUNICACIONES CELULARES SA COMUNICACIONES CELULARES SA 6.875 02-06-2024 2/6/2024 6.88% 450,000                   464,625                 465,485                    

CONNECTICUT AVENUE SECURITIES SERIES CMO CONNECTICUT AVENUE SECURITIES SER 2016-C04 CL 1M-1 FLTG 01-25-2029 1/25/2029 3.00% 742,174                   742,174                 749,390                    

CONOCO INC CONOCO INC 6.95% DUE 04-15-2029 4/15/2029 6.95% 155,000                   167,971                 203,578                    

CONSOL ENERGY INC CONSOL ENERGY INC 8% DUE 04-01-2023 4/1/2023 8.00% 620,000                   543,644                 664,640                    

CONSOLIDATED EDISON INC CONS EDISON INC 2% DUE 05-15-2021 5/15/2021 2.00% 430,000                   429,738                 423,431                    

CONSTELLATION BRANDS INC CONSTELLATION 3.7% DUE 12-06-2026 12/6/2026 3.70% 645,000                   644,413                 663,210                    

CONSTELLATION BRANDS INC CONSTELLATION 4.25% DUE 05-01-2023 5/1/2023 4.25% 180,000                   177,300                 190,415                    

CONSTELLATION BRANDS INC CONSTELLATION 4.75% DUE 11-15-2024 11/15/2024 4.75% 1,075,000                1,152,338             1,177,988                 

CONSTELLIUM N V PVTPL CONSTELLIUM N V 5.75% DUE 05-15-2024/05-07-2014 BEO 5/15/2024 5.75% 175,000                   154,875                 178,500                    

CONTINENTAL RES INC CONTL RES INC 4.9% DUE 06-01-2044 6/1/2044 4.90% 300,000                   203,750                 286,500                    

CONTINENTAL RES INC CONTL RES INC 5 DUE 09-15-2022 9/15/2022 5.00% 660,000                   657,818                 669,900                    

CONTINENTAL RES INC PVPTL CONTINENTAL RES INC 4.375% DUE 01-15-2028/01-15-2026 1/15/2028 4.38% 425,000                   424,563                 419,560                    

COOPERATIEVE CENTRALE RAIFFEISEN BOERENL COOPERATIEVE 4.375% DUE 08-04-2025 8/4/2025 4.38% 1,610,000                1,600,191             1,699,524                 

COOPERATIEVE RABOBANK U A COOPERATIEVE RABOBANK U A 5.25% DUE 08-04-2045 BEO 8/4/2045 5.25% 250,000                   251,903                 300,880                    

COOPERATIEVE RABOBANK UA COOPERATIEVE RABOBANK UA 4.625% DUE 12-01-2023 REG 12/1/2023 4.63% 430,000                   426,500                 460,940                    

CORECIVIC INC CORECIVIC INC 4.75% DUE 10-15-2027 10/15/2027 4.75% 200,000                   200,000                 197,500                    

CORNERSTONE CHEMICAL CO PVTPL CORNERSTONE CHEMICAL CO BNDS 6.75% DUE 08-15-2024 8/15/2024 6.75% 2,335,000                2,327,263             2,332,081                 

CORRECTIONS CORP AMER NEW CORRECTIONS CORP 4.125% DUE 04-01-2020 4/1/2020 4.13% 200,000                   206,800                 203,000                    

CORRECTIONS CORP AMER NEW CORRECTIONS CORP 5% DUE 10-15-2022 10/15/2022 5.00% 140,000                   132,650                 146,300                    

COTT HLDGS INC PVTPL COTT HLDGS INC SR 5.5% DUE 04-01-2025 BEO 4/1/2025 5.50% 315,000                   315,000                 323,663                    

COVANTA HLDG CORP COVANTA HLDG CORP 5.875% DUE 07-01-2025 7/1/2025 5.88% 170,000                   171,125                 170,850                    

COVEY PK ENERGY LLC / COVEY PK FIN CORP COVEY PK ENERGY 7.5% DUE 05-15-2025 5/15/2025 7.50% 250,000                   253,825                 260,550                    

CPG INTERNATIONAL INC CPG INTERNATIONAL INC. TL SENIOR SECUREDFIRST LIEN DUE 05-03-2024 BEO 5/3/2024 0.00% 124,063                   124,063                 124,605                    

CREDIT ACCEP CORP MICH CR ACCEP CORP MICH 6.125% DUE 02-15-2021 2/15/2021 6.13% 690,000                   705,550                 696,900                    

CREDIT ACCEPTANCE CORPORATION CR ACCEP 7.375% DUE 03-15-2023 3/15/2023 7.38% 435,000                   435,353                 455,663                    

CREDIT AGRICOLE S A CR AGRICOLE S A FLTG RT 3.0414% DUE 06-10-2020 6/10/2020 2.51% 690,000                   690,000                 699,813                    

CREDIT AGRICOLE S A CR AGRICOLE S A FLTG RT 8.125% DUE 12-29-2049 12/29/2049 8.13% 200,000                   166,000                 239,842                    

CREDIT AGRICOLE S A CREDIT AGRICOLE S A UNDATED DEEPLY FIXEDTO 144A FLTG RATE NT 8.375 15 AUG 39 12/13/2049 8.38% 100,000                   110,750                 109,000                    

CREDIT AGRICOLE S A MEDIUM TERM SR BK NT CREDIT AGRICOLE S A MEDIUM TERM SR BK NTS BOOK ENTRY 144A VAR RT 07-01-2021 7/1/2021 2.52% 570,000                   570,000                 582,531                    

CREDIT SUISSE AG NEW YORK BRH MEDIUM TER CREDIT SUISSE AG NEW YORK BRH MEDIUM TER VAR RT DUE 01-29-2018 1/29/2018 2.07% 910,000                   910,000                 910,255                    

CREDIT SUISSE FIRST BOSTON MTG SECS CORP CR SUISSE 1ST BSTN FLTG RT 2.37711% DUE 02-25-2032 2/25/2032 2.03% 727,276                   699,776                 702,106                    

CREDIT SUISSE GROUP FDG GUERNSEY LTD CR SUISSE GROUP FDG GUERNSEY LTD 4.875% 05-15-2045 5/15/2045 4.88% 500,000                   478,713                 575,520                    

CREDIT SUISSE MORTGAGE TRUST PVTPL CMO CREDIT SUISSE MORTGAGE TRUST SER 2017-LSTK CL A 2.76074% 04-05-2033 4/5/2033 2.76% 410,000                   414,100                 410,983                    

CREDITO REAL S A B DE C V SOCIEDAD FINAN PVTPL CREDITO REAL S A B DE C V SOCIEDAD FINAN 9.125% 12-31-2040 12/31/2040 9.13% 700,000                   700,000                 723,625                    

CRESTWOOD MIDSTREAM PARTNERS LP / CRESTW CRESTWOOD 6.25% DUE 04-01-2023 4/1/2023 6.25% 440,000                   449,564                 457,248                    

CROWN AMERS LLC / CROWN AMERS CAP CORP I CROWN AMERS LLC CAP CORP I 4.5 DUE 01-15-2023 REG 1/15/2023 4.50% 500,000                   496,250                 507,500                    

CROWN CASTLE INTL CORP CROWN CASTLE INTL 4.875% DUE 04-15-2022 4/15/2022 4.88% 530,000                   521,544                 568,353                    

CROWN CASTLE INTL CORP CROWN CASTLE INTL 5.25% DUE 01-15-2023 1/15/2023 5.25% 1,050,000                1,072,745             1,149,692                 

CROWN CASTLE INTL CORP NEW CROWN CASTLE INTL 3.4% DUE 02-15-2021 2/15/2021 3.40% 800,000                   801,045                 816,991                    

CSC HOLDINGS LLC PVTPL CSC HOLDINGS LLC BNDS 5.5% DUE 04-15-2027 4/15/2027 5.50% 425,000                   447,313                 433,500                    

CSMC 2017-RPL3 TR PVTPL CMO CSMC 2017-RPL3 TR CL A-1 FLTG 08-25-2057 8/1/2057 4.00% 607,654                   627,366                 626,231                    

CSMC SER 2010-3R LTD CSMC SER 2010-3R CL 2A3 LTD 144A 4.5 12-26-2036 BEO 12/26/2036 4.50% 650,000                   656,500                 664,687                    

CSMC SER 2015-2R PVTPL CMO CSMC SER 2015-2R NT CL 7-A-3 144A VAR RT DUE 08-27-2036 BEO 8/27/2036 3.11% 1,378,248                1,388,585             1,401,020                 

CSMC TR 2016-BDWN CSMC TR 2016-BDWN FLTG RT 4.797% DUE 02-15-2029 2/15/2029 4.38% 710,000                   710,000                 713,106                    

CSMC TR 2016-NYRT PVTPL CMO CSMC TR 2016-NYRT COML MTG PASSTHRU CTF CL A 09-20-2018 9/20/2018 0.00% 373,642                   372,241                 371,912                    

CSMC TR 2017-CHOP PVTPL CMO CSMC TR SR 2017-CHOP CL A VAR RT 07-15-2032 7/15/2032 2.23% 760,000                   760,000                 759,529                    

CSMC TR 2017-PFHP PVTPL CREDIT SUISSE MORTGAGE TRUST SER 2017-PFHP CL A FLTG RT 12-15-2020 12/15/2030 2.25% 910,000                   910,000                 909,999                    

CSN RESOURCES SA CSN RES SA 6.5 DUE 07-21-2020 7/21/2020 6.50% 1,025,000                891,982                 960,938                    

CTP TRANSN PRODS LLC / CTP FIN INC CTP TRANSN PRODS 8.25% DUE 12-15-2019 12/15/2019 8.25% 570,000                   582,022                 555,750                    

CTR PARTNERSHIP L P / CARETRUST CAP CORP CTR PARTNERSHIP L 5.25% DUE 06-01-2025 6/1/2025 5.25% 530,000                   531,050                 540,600                    

CUMBERLAND FARMS INC PVTPL CUMBERLAND FARMS INC SR NT 144A 6.75% DUE 05-01-2025/04-21-2017 BEO 5/1/2025 6.75% 355,000                   367,032                 376,300                    

CVS HEALTH CORP CVS CAREMARK CORP 6.036 DUE 12-10-2028 12/10/2028 6.04% 98,499                      99,474                   109,500                    

CVS HEALTH CORP CVS HEALTH CORP 2.25% DUE 08-12-2019 8/12/2019 2.25% 890,000                   898,553                 887,310                    

CVS HEALTH CORP CVS HEALTH CORP 2.75% DUE 12-01-2022 12/1/2022 2.75% 450,000                   449,375                 443,287                    

CVS HEALTH CORP CVS HEALTH CORP 2.8% DUE 07-20-2020 7/20/2020 2.80% 915,000                   918,264                 918,812                    

CVS HEALTH CORP CVS HEALTH CORP 3.875% DUE 07-20-2025 7/20/2025 3.88% 1,163,000                1,222,140             1,197,738                 

CVS HEALTH CORP CVS HEALTH CORP 5.125% DUE 07-20-2045 7/20/2045 5.13% 340,000                   367,497                 389,672                    

CVS PASS-THROUGH TRUST CVS PASS THRU TR 5.88 DUE 01-10-2028 REG 1/10/2028 5.88% 172,549                   171,165                 189,193                    
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CWABS ASSET-BACKED CTFS TR 2007-4 CWABS ASSET-BACKED CTFS TR 2007-4 CTF CL A-4W FLTG RT DUE 04-25-2047 REG 4/25/2047 4.81% 533,819                   521,798                 518,452                    

CWABS ASSET-BACKED NTS TR 2006-SD4 PVTPL CWABS AST-BACKED NTS TR 2006-SD4 MTG BACKED A-1 144A VAR DUE 12-25-2036 12/25/2036 1.89% 974,545                   802,268                 536,191                    

CWABS INC CWABS INC 2004-1 AST BKD CTF CL 3-A FLTG RATE 04-25-2034 REG 4/25/2034 2.11% 4,575                        4,575                     4,516                         

CWABS INC CWABS INC 2004-6 ASSET BKD CTF CL 1-A-1 FLTG RATE 12-25-2034 REG 12/25/2034 2.09% 543,231                   492,134                 526,329                    

CWABS INC CWABS INC FLTG RT 2.39711% DUE 10-25-2034 10/25/2034 2.05% 1,343,095                1,251,597             1,323,466                 

CWALT INC CMO CWALT INC 2005-14 ALT LN TR MTG PASSTHRU DUE 05-25-2035 REG 5/25/2035 1.76% 408,291                   408,291                 388,142                    

CWALT INC CMO CWALT INC SR 2004-33 CL 2-A-1 DUE 12-25-2034 REG 12/25/2034 3.59% 14,272                      14,515                   14,539                      

CWHEQ REVOLVING HOME EQUITY LN TR SER 20 CWHEQ REVOLVING HOME EQTY LN TR SER 20 11-15-2036 REG 11/15/2036 1.63% 23,455                      16,067                   19,723                      

CWHEQ REVOLVING HOME EQUITY LN TR SER 20 CWHEQ REVOLVING HOME EQUITY LN TR SER 2006 F CL 2-A-1A FLT RT 07-15-2036 BEO 7/15/2036 1.62% 428,746                   381,338                 404,168                    

CYRUSONE LP / CYRUSONE FIN CORP CYRUSONE LP / 5.375% DUE 03-15-2027 3/15/2027 5.38% 250,000                   253,375                 262,500                    

D R HORTON INC D R HORTON INC 5.75% DUE 08-15-2023 8/15/2023 5.75% 1,160,000                1,319,500             1,299,286                 

D R HORTON INC D R HORTON INC SR NT 4.375 09-15-2022 9/15/2022 4.38% 520,000                   555,100                 547,660                    

DAIMLER FIN NORTH AMER LLC DAIMLER FIN NORTH AMER LLC NT FLTG RATE 144A DUE 08-01-2018 BEO 8/1/2018 2.24% 340,000                   340,000                 341,279                    

DANA FINANCING LUX SARL PVTPL DANA FINANCING LUX SARL BNDS 5.75% DUE 04-15-2025 4/15/2025 5.75% 350,000                   356,500                 368,813                    

DANONE PVTPL DANONE NT 144A 2.589% DUE 11-02-2023/11-02-2016 BEO 11/2/2023 2.59% 700,000                   700,000                 682,645                    

DANONE PVTPL DANONE NT 144A 2.947% DUE 11-02-2026/11-02-2016 BEO 11/2/2026 2.95% 200,000                   200,000                 194,741                    

DBJPM 2016-C1 MTG TR CMO DBJPM 2016-C1 MTG TR CL A-SB 3.038% DUE 05-10-2049 REG 5/10/2049 3.04% 790,000                   832,154                 795,769                    

DBJPM 2017-C6 MTG TR CMO DBJPM MTG TR SR 2017-C6 CL A-5 3.328% 06-10-2050 6/10/2050 3.33% 1,900,000                1,956,944             1,933,605                 

DBUBS 2011-LC1 MTG TR PVTPL CMO DBUBS 2011-LC1 MTG TR MTG PASSTHRU CTF CL C 144A VAR RT DUE 11/10/2046 5.70% 1,280,000                1,437,022             1,371,277                 

DBUBS 2017-BRBK MTG TR DBUBS 2017-BRBK 3.452% DUE 10-10-2034 10/10/2034 3.45% 1,100,000                1,132,947             1,123,860                 

DCP MIDSTREAM LLC PVTPL DCP MIDSTREAM LLC DEFS 6.75 9/15/37 6.75 DUE 09-15-2037 BEO 9/15/2037 6.75% 170,000                   165,325                 185,300                    

DEAN FOODS CO NEW PVTPL DEAN FOODS CO 6.5% DUE 03-15-2023 BEO 3/15/2023 6.50% 350,000                   364,563                 348,250                    

DEERE JOHN CAP CORP MEDIUM TERM NTS-BOOK DEERE JOHN CAP CORP 1.7 01-15-2020 1/15/2020 1.70% 80,000                      75,706                   79,220                      

DEERE JOHN CAP CORP MEDIUM TERM NTS-BOOK DEERE JOHN CAP CORP 2.25 DUE 04-17-2019 4/17/2019 2.25% 90,000                      90,154                   90,108                      

DEFAULT ISSUER ACCESS CIG, LLC TERM LOAN FIRST LIEN DUE10-18-2021 BEO 10/18/2021 0.00% 204,221                   203,344                 205,412                    

DEFAULT ISSUER ALLFLEX HOLDINGS III, INC TERM LOAN DUE 07-17-2020 BEO 7/17/2020 0.00% 237,557                   239,339                 238,646                    

DEFAULT ISSUER ALM MEDIA HOLDINGS, INC. TERM LOAN (SECOND LIEN) DUE 07-30-2021 BEO 7/30/2021 0.00% 500,000                   490,000                 420,000                    

DEFAULT ISSUER AMNEAL PHARMACEUTICALS LLC LLC TERM B LNDUE 11-01-2019 BEO 11/1/2019 0.00% 102,296                   102,389                 102,680                    

DEFAULT ISSUER BRICKMAN GROUP HOLDINGS INC TERM LN(2ND LIEN) DUE 12-17-2021 BEO 12/17/2021 0.00% 58,511                      59,023                   58,688                      

DEFAULT ISSUER CARESTREAM HEALTH INC TERM LN DUE 06-07-2019 BEO 6/7/2019 0.00% 98,109                      99,913                   98,125                      

DEFAULT ISSUER CCS INTERMEDIATE HOLDINGS, LLC TERM LOANDUE 07-23-2021 BEO 7/23/2021 0.00% 99,478                      99,379                   90,525                      

DEFAULT ISSUER CHIEF EXPLORATION & DEVELOPMENT LLC TERMLN(2ND LIEN) DUE 05-12-2021 BEO 5/16/2021 0.00% 500,000                   495,000                 493,125                    

DEFAULT ISSUER EMPIRE GENERATING CO LLC TERM LN B DUE 03-12-2021 BEO 3/12/2021 0.00% 288,265                   285,382                 237,819                    

DEFAULT ISSUER EMPIRE GENERATING CO LLC TERM LN C DUE 03-12-2021 BEO 3/12/2021 0.00% 28,500                      28,215                   23,513                      

DEFAULT ISSUER EVERGREEN SKILLS LUX S.A.R.L INITIAL TERM LN(2ND LIEN) DUE 04-28-2022 BEO 4/28/2022 0.00% 3,189,627                3,004,177             2,818,035                 

DEFAULT ISSUER EVERGREEN SKILLS LUX S.A.R.L TERM LN(1STLIEN) DUE 04-28-2021 BEO 4/28/2021 0.00% 4,149,133                3,561,250             3,984,649                 

DEFAULT ISSUER FHC HEALTH SYSTEMS, INC. TERM LOAN FIRSTLIEN DUE 12-23-2021 BEO 12/23/2021 0.00% 55,384                      54,890                   53,723                      

DEFAULT ISSUER IMG WORLDWIDE INC TERM LOAN(2ND LIEN) DUE 05-06-2022 BEO 5/6/2022 0.00% 470,833                   469,735                 470,833                    

DEFAULT ISSUER INFINITY ACQUISITION, LLC. NITIAL TERM LOAN FIRST LIEN DUE 08-06-2021 BEO 8/6/2021 0.00% 400,055                   390,982                 398,555                    

DEFAULT ISSUER JAZZ ACQUISITION INC TERM LOAN SECOND LIEN DUE06-19-2022 BEO 6/19/2022 0.00% 280,000                   263,206                 263,200                    

DEFAULT ISSUER KCA DEUTAG ALPHA LTD TERM LN B DUE 05-13-2020 BEO 5/13/2020 0.00% 198,281                   189,269                 193,324                    

DEFAULT ISSUER MISTER CAR WASH, INC. TERM LOAN B FIRST LIEN DUE 08-20-2021 BEO 8/20/2021 0.00% 123,849                   123,923                 124,106                    

DEFAULT ISSUER OMNITRACS INC TERM LN (1ST LIEN) DUE 10-29-2020 BEO 11/25/2020 0.00% 123,509                   123,485                 124,486                    

DEFAULT ISSUER OPENLINK INTERNATIONAL INC REPLACEMENT TERM LOAN 07-29-2019 7/29/2019 0.00% 144,928                   144,934                 145,472                    

DEFAULT ISSUER PARAGON OFFSHORE FINANCE COMPANY TERM LNDUE 07-16-2021 BEO 7/16/2021 0.00% 3,554                        3,449                     1,360                         

DEFAULT ISSUER PFS HOLDING CORP TERM LOAN (2ND LIEN) DUE 01-31-2022 BEO 1/31/2022 0.00% 2,800,000                2,592,767             1,297,332                 

DEFAULT ISSUER POTPOURRI GROUP, INC. TERM LOAN DUE 04-25-2020 BEO 4/25/2020 0.00% 644,419                   641,197                 547,756                    

DEFAULT ISSUER SHEARER'S FOODS, LLC TERM LOAN SECOND LIEN DUE 06-30-2022 BEO 6/30/2022 0.00% 275,000                   276,375                 255,750                    

DEFAULT ISSUER SYNCREON TERM LN DUE 10-28-2020 BEO 10/28/2020 0.00% 243,655                   213,502                 212,132                    

DEFAULT ISSUER TANK HOLDING 6/12 COV-LITE TL LIEN1 DUE 03-16-2022 BEO 3/16/2022 0.00% 153,962                   153,434                 154,154                    

DEFAULT ISSUER TERM LOAN (1ST LIEN) DUE 07-13-2020 BEO 7/13/2020 0.00% 412,364                   372,145                 374,907                    

DEFAULT ISSUER TERRA-GEN FINANCE COMPANY, LLC. TERM LOAN B FIRST LIEN DUE 12-09-2021 BEO 12/9/2021 0.00% 181,838                   180,929                 165,473                    

DEFAULT ISSUER US JOINER HOLDING COMPANY TERM LN DUE 04-16-2020 BEO 4/16/2020 0.00% 856,150                   851,869                 847,589                    

DEFAULT ISSUER VENCORE INC TERM LOAN (SECOND LIEN) DUE 05-23-2020 BEO 5/23/2020 0.00% 150,000                   148,500                 150,938                    

DEFAULT ISSUER WORLD TRIATHLON CORP TERM LOAN DUE 06-25-2021 BEO 6/25/2021 0.00% 965,000                   960,175                 965,000                    

DELEK & AVNER TAMAR BD LTD PVTPL DELEK & AVNER TAMAR BD LTD 5.082 DUE 12-30-2023 BEO 12/30/2023 5.08% 1,840,000                1,919,120             1,852,567                 

DELEK & AVNER TAMAR BD LTD PVTPL DELEK & AVNER TAMAR BD LTD SR SECDNT 144A 5.412% DUE 12-30-2025 BEO 12/30/2025 5.41% 1,600,000                1,702,000             1,610,528                 

DELEK LOGISTICS PARTNERS LP / DELEK LOGI DELEK LOGISTICS 6.75% DUE 05-15-2025 5/15/2025 6.75% 215,000                   214,880                 217,150                    

DELPHI JERSEY HLDGS PLC DELPHI JERSEY 5% DUE 10-01-2025 10/1/2025 5.00% 370,000                   372,088                 374,625                    

DENBURY RES INC PVTPL DENBURY RES INC 9.0% DUE 05-15-2021 5/15/2021 9.00% 200,000                   200,875                 204,250                    

DEVON ENERGY CORP DEVON ENERGY CORP 7.95% DUE 04-15-2032 4/15/2032 7.95% 200,000                   266,441                 274,253                    

DEVON ENERGY CORP NEW DEVON ENERGY CORP 3.25% DUE 05-15-2022 5/15/2022 3.25% 210,000                   187,810                 213,611                    

DEVON ENERGY CORP NEW DEVON ENERGY CORP 5% DUE 06-15-2045 6/15/2045 5.00% 680,000                   696,653                 758,571                    

DEVON ENERGY CORP NEW DEVON ENERGY CORP 5.85% DUE 12-15-2025 12/15/2025 5.85% 160,000                   160,100                 186,828                    

DIAGEO INVT CORP DIAGEO INVT CORP 2.875% DUE 05-11-2022 5/11/2022 2.88% 840,000                   851,144                 852,643                    

DIAMOND 1 FIN CORP / DIAMOND 2 FIN CORP DIAMOND 1 FIN CORP 3.48% DUE 06-01-2019 6/1/2019 3.48% 1,060,000                1,071,186             1,073,279                 

DIAMOND 1 FIN CORP / DIAMOND 2 FIN CORP DIAMOND 1 FIN CORP 4.42% DUE 06-15-2021 6/15/2021 4.42% 1,310,000                1,350,856             1,365,045                 

DIAMOND 1 FIN CORP / DIAMOND 2 FIN CORP DIAMOND 1 FIN CORP 7.125% DUE 06-15-2024 6/15/2024 7.13% 110,000                   110,000                 120,435                    

DIAMOND 1 FIN CORP / DIAMOND 2 FIN CORP DIAMOND 1 FIN CORP 8.1% DUE 07-15-2036 7/15/2036 8.10% 725,000                   910,354                 915,523                    

DIAMOND 1 FIN CORP / DIAMOND 2 FIN CORP PVTPL DIAMOND 1 FIN CORP/DIAMOND 2 FIN CORP 1ST LIEN NT 144A 6.02 6/15/2026 6.02% 200,000                   222,840                 220,524                    

DIAMOND 1 FIN CORP / DIAMOND 2 FIN CORP PVTPL DIAMOND 1 FIN CORP/DIAMOND 2 FIN CORP SR 144A 5.875 6/15/2021 5.88% 190,000                   191,625                 197,125                    

DIGICEL GROUP LTD DIGICEL GROUP LTD 8.25 DUE 09-30-2020 9/30/2020 8.25% 1,300,000                1,241,350             1,278,927                 

DIGICERT HOLDINGS INC DIGICERT HOLDINGS, INC. TLB1 TERM LOAN SENIOR SECURED 10-31-2024 10/31/2024 0.00% 230,000                   230,250                 232,818                    

DIGITAL RLTY TR LP DIGITAL RLTY TR LP 2.75% DUE 02-01-2023 2/1/2023 2.75% 175,000                   174,878                 173,462                    

DIGITAL RLTY TR LP DIGITAL RLTY TR LP FIXED 3.7% 08-15-2027 8/15/2027 3.70% 2,125,000                2,142,455             2,140,464                 

DISH DBS CORP DISH DBS CORP 5% DUE 03-15-2023 3/15/2023 5.00% 250,000                   250,625                 236,250                    

DISH DBS CORP DISH DBS CORP 5.875% 11-15-2024 11/15/2024 5.88% 1,130,000                1,156,790             1,100,338                 

DISH DBS CORP DISH DBS CORP 5.875% DUE 07-15-2022 7/15/2022 5.88% 145,000                   153,700                 145,725                    

DISH DBS CORP DISH DBS CORP 6.75% DUE 06-01-2021 6/1/2021 6.75% 500,000                   534,625                 525,000                    

DISH DBS CORP DISH DBS CORP 7.75% DUE 07-01-2026 7/1/2026 7.75% 280,000                   280,000                 294,350                    

DISH NETWORK CORP #REORG/DISH NETWORK MANDATORY EXCHANGE DISH NETWORK 3U2NALM 03-19-2018 3/15/2024 2.38% 50,000                      48,011                   48,031                      

DISH NETWORK CORP DISH NETWORK CORP NT CONV 3.375% 08-15-2026 REG 8/15/2026 3.38% 410,000                   432,012                 446,131                    

DJO FIN LLC / DJO FIN CORP DJO FINANCE LLC TERM LOAN FIRST LIEN DUE06-08-2020 BEO 6/8/2020 0.00% 228,407                   227,265                 225,095                    

DOLE FOOD CO INC NEW PVTPL DOLE FOOD CO INC 7.25% 06-15-2025 6/15/2025 7.25% 225,000                   225,000                 243,281                    

DOLLAR TREE INC DOLLAR TREE INC 5.75% DUE 03-01-2023 3/1/2023 5.75% 1,430,000                1,488,717             1,497,925                 

DOLLAR TREE INC DOLLAR TREE INC TERM LOAN B2 DUE 07-06-2022 BEO 7/6/2022 0.00% 210,000                   210,000                 210,788                    

DOMINION ENERGY GAS HLDGS LLC  FORMERLY DOMINION ENERGY GAS HLDGS LLC 4.6% DUE 12-15-2044 12/15/2044 4.60% 335,000                   343,677                 368,561                    

DOMINION ENERGY INC  FORMERLY DOMINION R DOMINION ENERGY INC FORMERLY 2.579% 07-01-2020 7/1/2020 2.58% 430,000                   430,443                 430,180                    

DONNELLEY FINL SOLUTIONS INC DONNELLEY FINL 8.25% DUE 10-15-2024 10/15/2024 8.25% 410,000                   417,350                 438,700                    

DRAGON MERGER SUB LLC DRAGON MERGER SUB LLC TERM LN (SECOND LIEN) SR SECD 2ND LIEN DUE 07-11-25 7/11/2025 0.00% 3,430,000                3,378,555             3,455,725                 

DRIVETIME AUTOMOTIVE GROUP INC / DT ACCE PVTPL DRIVETIME AUTOMOTIVE GROUP INC SR SECD NT 8 DUE 06-01-2021 6/1/2021 8.00% 755,000                   732,975                 755,000                    

DUKE ENERGY CAROLINAS LLC DUKE ENERGY 2.5% DUE 03-15-2023 3/15/2023 2.50% 770,000                   778,185                 763,121                    

DUKE ENERGY CORP NEW DUKE ENERGY CORP 2.4% DUE 08-15-2022 8/15/2022 2.40% 400,000                   399,172                 392,997                    

DUQUESNE LT HLDGS INC PVTPL DUQUESNE LT HLDGS INC SR NT 144A 6.4% DUE 09-15-2020/09-13-2010 BEO 9/15/2020 6.40% 1,000,000                1,146,460             1,093,541                 

DURAVANT LLC DURAVANT LLC DELAYED TL SECOND LIEN 07-25-2025 BEO 7/25/2025 0.00% 189,447                   187,828                 189,684                    

DURAVANT LLC DURAVANT LLC TERM LOAN (SECOND LIEN) SENIOR SECURED 07-24-2025 7/24/2025 0.00% 1,894,468                1,875,523             1,896,836                 
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DYNEGY INC DYNEGY INC TL 02-07-2024 2/7/2024 0.00% 32,000                      32,280                   32,133                      

DYNEGY INC NEW DEL DYNEGY INC NEW DEL 7.375% DUE 11-01-2022 11/1/2022 7.38% 200,000                   199,000                 211,000                    

EAGLE HLDG CO II LLC EAGLE HLDG CO II 7.625% DUE 05-15-2022 5/15/2022 7.63% 155,000                   159,650                 156,550                    

EASTMAN CHEM CO EASTMAN CHEM CO 4.65% DUE 10-15-2044 10/15/2044 4.65% 900,000                   904,484                 981,744                    

EBAY INC EBAY INC 3.8% DUE 03-09-2022 3/9/2022 3.80% 1,405,000                1,401,797             1,458,515                 

ECOLAB INC ECOLAB INC 4.35% DUE 12-08-2021 12/8/2021 4.35% 66,000                      65,958                   70,251                      

ECOPETROL S A ECOPETROL S A 4.25 DUE 09-18-2018 REG 9/18/2018 4.25% 360,000                   358,412                 363,240                    

ECOPETROL S A ECOPETROL S A 5.875 DUE 09-18-2023 9/18/2023 5.88% 350,000                   379,925                 386,750                    

ECOPETROL S A ECOPETROL S A 5.875% DUE 05-28-2045 5/28/2045 5.88% 510,000                   483,342                 520,710                    

EL PASO CORP EL PASO CORP 6.5 SR NT DUE 09-15-2020 9/15/2020 6.50% 310,000                   350,887                 338,966                    

EL PASO NAT GAS CO EL PASO NAT GAS CO 8.375% DUE 06-15-2032 6/15/2032 8.38% 70,000                      70,875                   91,948                      

EL PUERTO DE LIVERPOOL S A B DE C V EL PUERTO DE 3.875% DUE 10-06-2026 10/6/2026 3.88% 2,000,000                1,977,620             1,950,000                 

ELDORADO RESORTS INC ELDORADO RESORTS INC 6.0% 04-01-2025 4/1/2025 6.00% 380,000                   380,000                 397,100                    

EMERALD PERFORMANCE MATERIALS LLC EMERALD PERFORMANCE MATERIALS LLC TERM 7-30-21 BEO 7/30/2021 0.00% 124,800                   124,800                 125,643                    

EMI MUSIC PUBG GROUP NORTH AMER HLDGS IN EMI MUSIC PUBG 7.625% DUE 06-15-2024 6/15/2024 7.63% 250,000                   255,500                 275,000                    

EMPRESA ELECTRICA ANGAMOS S A EMPRESA ELECTRICA 4.875% DUE 05-25-2029 5/25/2029 4.88% 1,340,000                1,258,321             1,337,848                 

EMPRESA PUBLICA DE EXPLORACION Y E EMPRESA PUBLICA DE 4.625% GTD SNR 06/11/20 USD 11/6/2020 4.63% 379,713                   359,527                 373,068                    

EMPRESA PUBLICA DE EXPLORACION Y E PETROAMAZONAS EP 4.625% 16/02/2020 2/16/2020 4.63% 1,150,000                1,088,600             1,129,875                 

EMPRESAS PUBLICAS DE MEDELLIN ESP EMPRESAS PUBLICAS 8.375% SNR 08/11/2027 COP 11/8/2027 8.38% 3,800,000,000        1,261,842             1,312,334                 

ENDEAVOR ENERGY RESOURCE PVTPL ENDEAVOR ENERGY RES L P/EER FIN 5.75% DUE 01-30-2028 1/30/2028 5.75% 100,000                   100,000                 102,700                    

ENDEAVOR ENERGY RESOURCE PVTPL ENDEAVOR ENERGY RESOURCE 5.5% DUE 01-30-2026/12-07-2017 BEO 1/30/2026 5.50% 60,000                      60,000                   61,050                      

ENDO FIN LLC / ENDO FINCO INC PVTPL ENDO FIN LLC / ENDO FINCO INC 5.875% DUE 01-15-2023 1/15/2023 5.38% 540,000                   464,588                 421,200                    

ENDO LUXEMBOURG ENDO LUXEMBOURG FIN COMPANY I S.A R.L. TLB SENIOR SECD FIRST LIEN 04-29-2024 4/29/2024 0.00% 124,375                   123,753                 124,952                    

ENEL AMERICAS S A ENERSIS AMERICAS S A 4.0% 10-25-2026 10/25/2026 4.00% 1,500,000                1,475,460             1,523,670                 

ENERGIZER HLDGS INC ENERGIZER HLDGS 4.7% DUE 05-24-2022 5/24/2022 4.70% 670,000                   698,690                 686,750                    

ENERGY & EXPL PARTNERS LLC ENERGY & EXPLORATION PARTNERS, LLC TERM LOAN (SECOND LIEN) DUE 05-13-2022 BEO 5/13/2022 0.00% 32,366                      31,516                   324                            

ENGILITY CORP ENGILITY CORPORATION TERM LOAN B2 DUE 08-04-2023 BEO 8/4/2023 0.00% 96,780                      96,510                   97,567                      

ENLINK MIDSTREAM PARTNERS LP ENLINK MIDSTREAM 4.85% DUE 07-15-2026 7/15/2026 4.85% 975,000                   973,625                 1,021,671                 

ENPRO INDS INC ENPRO INDS INC 5.875% DUE 09-15-2022 9/15/2022 5.88% 435,000                   436,088                 452,944                    

ENSCO PLC ENSCO PLC 8.0% DUE 01-31-2024 1/31/2024 8.00% 133,000                   121,571                 133,333                    

ENTEGRIS INC PVTPL ENTEGRIS INC 4.625% 02-10-2026 2/10/2026 4.63% 120,000                   120,000                 121,800                    

ENTERPRISE PRODS OPER LLC ENTERPRISE PRODS 5.7% DUE 02-15-2042 2/15/2042 5.70% 40,000                      41,072                   48,373                      

ENVISION HEALTHCARE CORP ENVISION HEALTHCARE CORPORATION TERM LOAN B SENIOR SECURED DUE 12-01-2023 BEO 12/1/2023 0.00% 356,797                   354,815                 357,243                    

EOG RES INC EOG RES INC 4.15% DUE 01-15-2026 1/15/2026 4.15% 150,000                   160,155                 159,645                    

EP ENERGY LLC / EVEREST ACQUISITION FIN PVTPL EP ENERGY LLC/EVEREST ACQSTN FIN INC SR SECD NT 8% 11-29-2024 11/29/2024 8.00% 150,000                   150,000                 154,875                    

EPICOR SOFTWARE CORP EPICOR SOFTWARE CORP TERM LOAN DUE 05-12-2022 BEO 5/12/2022 0.00% 134,656                   134,478                 134,796                    

EQUATE PETROCHEMICAL B V GLOBAL MEDIUM T EQUATE 3% DUE 03-03-2022 3/3/2022 3.00% 570,000                   560,025                 561,288                    

EQUATE PETROCHEMICAL B V GLOBAL MEDIUM T EQUATE 4.25% DUE 11-03-2026 11/3/2026 4.25% 1,480,000                1,465,297             1,505,900                 

EQUINIX INC EQUINIX INC 5.375% DUE 01-01-2022 1/1/2022 5.38% 482,000                   495,343                 501,280                    

EQUINIX INC EQUINIX INC 5.375% DUE 04-01-2023 4/1/2023 5.38% 280,000                   287,700                 289,520                    

EQUINIX INC EQUINIX INC 5.375% DUE 05-15-2027 5/15/2027 5.38% 745,000                   756,003                 797,150                    

EQUINIX INC EQUINIX INC 5.75% 01-01-2025 1/1/2025 5.75% 315,000                   333,450                 334,294                    

EQUINIX INC EQUINIX INC 5.875% DUE 01-15-2026 1/15/2026 5.88% 670,000                   703,450                 719,413                    

EQUINOX HLDGS EQUINOX HOLDINGS INC. TERM LOAN (SECOND LIEN) DUE 06-09-2024 BEO 6/9/2024 0.00% 200,000                   198,500                 205,833                    

ESH HOSPITALITY INC PVTPL ESH HOSPITALITY INC 144A 5.25% 05-01-2025 5/1/2025 5.25% 260,000                   260,000                 262,600                    

ESKOM HOLDINGS LTD ESKOM HLDGS LTD 6.75% DUE 06/08/2023 8/6/2023 6.75% 218,000                   217,082                 222,537                    

ESTEE LAUDER COS INC ESTEE LAUDER COS 1.8% DUE 02-07-2020 2/7/2020 1.80% 610,000                   609,924                 605,477                    

EVEREST ACQUISITION LLC / EVEREST ACQUIS EVEREST ACQUISITION LLC / EVEREST ACQUIS9.375 05-01-2020 BEO 5/1/2020 9.38% 100,000                   81,500                   84,500                      

EXIDE TECHNOLOGIES EXIDE TECHNOLOGIES 0.0% 12-31-2049 BEO 4/30/2025 7.00% 2,334,465                1,857,335             1,435,696                 

EXIDE TECHNOLOGIES PVTPL EXIDE TECHNOLOGIES 11.0% 04-30-2022 4/30/2022 11.00% 2,172,256                1,872,020             1,955,030                 

EXTERRAN PARTNERS L P / EXLP FIN CORP EXTERRAN PARTNERS 6% DUE 04-01-2021 4/1/2021 6.00% 400,000                   397,075                 400,000                    

EXTRACTION OIL & GAS HLDGS LLC / EXTRACT PVTPL EXTRACTION OIL & GAS HLDGS LLC/EXTRACT 7.875% DUE 07-15-2021 BEO 7/15/2021 7.88% 320,000                   326,963                 338,400                    

EXTRACTION OIL & GAS INC PVTPL EXTRACTION OIL & GAS INC 7.375% 05-15-2024 5/15/2024 7.38% 140,000                   140,000                 149,450                    

EXXON MOBIL CORP EXXON MOBIL CORP 2.726% DUE 03-01-2023 3/1/2023 2.73% 750,000                   750,000                 755,310                    

EXXON MOBIL CORP EXXON MOBIL CORP 3.043% DUE 03-01-2026 3/1/2026 3.04% 670,000                   675,920                 680,347                    

EXXON MOBIL CORP EXXON MOBIL CORP 4.114% DUE 03-01-2046 3/1/2046 4.11% 100,000                   101,237                 111,924                    

EXXON MOBIL CORP EXXON MOBIL CORP NT FLTG RATE DUE 03-06-2022 REG 3/6/2022 1.88% 410,000                   399,344                 412,827                    

FDIC GTD NTS TR 2010-S2 PVTPL CMO FDIC GTD NTS SER 2010-S2 CL 3A 144A VAR RT DUE 12-29-2045 BEO 12/29/2045 1.94% 380,075                   381,360                 380,581                    

FELCOR LODGING LTD PARTNERSHIP FELCOR LODGING LTD PARTNERSHIP 5.625 DUE 03-01-2023 3/1/2023 5.63% 515,000                   528,506                 529,163                    

FENIX PWR PERU S A PVTPL FENIX PWR PERU S A SR NT 144A 4.317% DUE 09-20-2027/09-20-2017 BEO 9/20/2027 4.32% 800,000                   800,000                 796,400                    

FIAT CHRYSLER AUTOMOBILES N V FIAT CHRYSLER 5.25% DUE 04-15-2023 4/15/2023 5.25% 250,000                   250,000                 261,725                    

FIDELITY & GTY LIFE HLDGS INC PVTPL FID & GTY LIFE HLDGS INC SR NT 144A 6.375 DUE 04-01-2021/04-01-2018BEO 4/1/2021 6.38% 660,000                   679,522                 674,850                    

FIRST DATA CORP PVTPL FIRST DATA CORP BNDS 144A 7.0% 12-01-2023 12/1/2023 7.00% 630,000                   632,200                 666,225                    

FIRST DATA CORP PVTPL FIRST DATA CORPORATION 5.375% DUE 08-15-2023 8/15/2023 5.38% 120,000                   120,000                 124,908                    

FIRST DATA CORP NEW PVTPL FIRST DATA CORP 5% DUE 01-15-2024/11-25-2015 BEO 1/15/2024 5.00% 480,000                   489,113                 493,800                    

FIRST DATA CORPORATION FIRST DATA CORPORATION TERM LOAN DUE 04-26-2024 4/26/2024 0.00% 233,089                   231,923                 233,172                    

FIRST QUALITY FIN CO INC PVPTL FIRST QUALITY FIN CO INC 5.0% 07-01-2025 7/1/2025 5.00% 175,000                   178,875                 178,500                    

FIRST QUANTUM MINERALS PVTPL FIRST QUANTUM MINERALS SR NT 144A 7.5% DUE 04-01-2025/03-22-2017 BEO 4/1/2025 7.50% 1,500,000                1,527,038             1,627,500                 

FIRSTCASH INC FIRSTCASH INC 5.375% DUE 06-01-2024 6/1/2024 5.38% 170,000                   170,700                 177,225                    

FIRSTENERGY CORP FIRSTENERGY CORP 2.85% 07-15-2022 7/15/2022 2.85% 920,000                   920,746                 911,636                    

FIRSTENERGY CORP FIRSTENERGY CORP 3.9% 07-15-2027 7/15/2027 3.90% 990,000                   1,003,252             1,014,400                 

FIRSTENERGY CORP FIRSTENERGY CORP 4.25 DUE 03-15-2023 3/15/2023 4.25% 290,000                   290,394                 302,893                    

FIRSTENERGY CORP FIRSTENERGY CORP 7.375% DUE 11-15-2031 11/15/2031 7.38% 775,000                   823,617                 1,045,243                 

FIRSTPLUS RESIDUAL TR PVTPL FIRSTPLUS RESIDUAL TR 98-A SR 144A8.5 DUE 05-15-2023 BEO BD DEFAULT 5/15/2023 0.00% 1                                1                             1                                 

FIVE PT OPER CO LP / FIVE PT PT CAP CORP 5 PT OPER CO LP / 7.875% DUE 11-15-2025 11/15/2025 7.88% 370,000                   370,000                 376,475                    

FLATIRON CLO 17 LTD / FLATIRON CLO 17 LL PVTPL FLATIRON CLO 17 LTD / FLATIRON CLO 17 LLC VAR CL A VAR RT DUE 05-15-2030 5/15/2030 2.67% 500,000                   500,000                 502,417                    

FLEETPRIDE CORP FLEETPRIDE CORP TERM LOAN SECOND LIEN DUE 05-19-2020 BEO 5/19/2020 0.00% 1,501,655                1,471,625             1,467,868                 

FLEX ACQUISITION CO INC FLEX ACQUISITION CO INC (AKA NOVOLEX) TLSR SECD 1ST LIEN DUE 12-15-2023 BEO 12/15/2023 0.00% 415,613                   417,848                 417,518                    

FLEXI VAN LEASING INC PVTPL FLEXI VAN LEASING INC SR NT 7.875 DUE 08-15-2018 8/15/2018 7.88% 340,000                   338,521                 338,300                    

FMG RES AUGUST 2006 PTY LTD PVTPL FMG RES AUG 2006 FIXED 9.75% DUE 03-01-2022 3/1/2022 9.75% 1,020,000                1,186,300             1,128,630                 

FOCUS FINANCIAL PARTNERS FOCUS FINANCIAL PARTNERS DUE 07-03-2024 BEO 7/3/2024 0.00% 125,000                   124,844                 125,938                    

FONDO MIVIVIENDA S A FONDO MIVIVIENDA S A REG S 3.5 01-31-2023 1/31/2023 3.50% 2,500,000                2,581,250             2,509,750                 

FORD CR FLOORPLAN MASTER OWNER TR A FORD CR FLOORPLAN MASTER OWNER TR A 2015-2 CL A-2 FLTG RT DUE 01-15-2022 1/15/2022 2.05% 2,410,000                2,410,492             2,426,318                 

FORD HLDGS INC FORD HLDGS INC 9.3% DUE 03-01-2030 3/1/2030 9.30% 530,000                   480,869                 749,001                    

FORD MTR CO DEL FORD MTR CO DEL 5.291% DUE 12-08-2046 12/8/2046 5.29% 745,000                   788,016                 810,716                    

FORD MTR CO DEL FORD MTR CO DEL 7.5% DUE 08-01-2026 8/1/2026 7.50% 300,000                   369,141                 371,643                    

FORD MTR CO DEL FORD MTR CO DEL NT 4.75 01-15-2043 1/15/2043 4.75% 100,000                   94,391                   101,413                    

FORD MTR CR CO LLC FORD MTR CR CO LLC 2.021% DUE 05-03-2019 5/3/2019 2.02% 780,000                   780,000                 776,463                    

FORD MTR CR CO LLC FORD MTR CR CO LLC 2.551% DUE 10-05-2018 10/5/2018 2.55% 440,000                   440,000                 441,278                    

FORD MTR CR CO LLC FORD MTR CR CO LLC 3.2% DUE 01-15-2021 1/15/2021 3.20% 280,000                   279,796                 283,919                    

FORD MTR CR CO LLC FORD MTR CR CO LLC 5.875 DUE 08-02-2021 8/2/2021 5.88% 410,000                   456,381                 450,223                    

FORD MTR CR CO LLC FORD MTR CR CO LLC FLTG RT 3.29294% DUE 11-04-2019 11/4/2019 2.32% 640,000                   640,000                 645,870                    

FORESIGHT ENERGY LLC FORESIGHT ENERGY LLC FORESIGHT ENERGY LLC TERM LN 1ST LIEN DUE 03-17-2022 BEO 3/17/2022 0.00% 247,701                   243,986                 231,291                    

FORESIGHT ENERGY LLC / FORESIGHT ENERGY PVTPL FORESIGHT ENERGY LLC/FINANCE 11.5% DUE 04-01-2023 4/1/2023 11.50% 7,980,000                7,879,280             6,523,650                 

FORTERRA FINANCE LLC FORTERRA FINANCE, LLC TERM LOAN B DUE 10-25-2023 BEO 10/25/2023 0.00% 431,315                   407,800                 402,355                    

FORTRESS TRANSN & INFRASTRUCTURE INVS LL FORTRESS TRANSN & 6.75% DUE 03-15-2022 3/15/2022 6.75% 390,000                   378,300                 403,650                    
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FORUM ENERGY TECHNOLOGIES INC FORUM ENERGY TECHNOLOGIES INC 6.25% DUE 10-01-2021 10/1/2021 6.25% 865,000                   880,198                 867,163                    

FREEPORT-MCMORAN INC FREEPORT-MCMORAN 4% DUE 11-14-2021 11/14/2021 4.00% 190,000                   187,078                 190,000                    

FREEPORT-MCMORAN INC FREEPORT-MCMORAN 5.45% DUE 03-15-2043 3/15/2043 5.45% 120,000                   72,800                   119,850                    

FREEPORT-MCMORAN INC FREEPORT-MCMORAN 6.75% DUE 02-01-2022 2/1/2022 6.75% 665,000                   451,679                 688,275                    

FREEPORT-MCMORAN INC FREEPORT-MCMORAN COPPER & GOLD INC 3.55%DUE 03-01-2022 3/1/2022 3.55% 220,000                   211,662                 217,525                    

FREEPORT-MCMORAN INC FREEPORT-MCMORAN INC 6.875% 02-15-2023 2/15/2023 6.88% 1,325,000                889,888                 1,444,250                 

FRESENIUS MED CARE US FRESENIUS MED CARE 6.5 DUE 09-15-2018 9/15/2018 6.50% 200,000                   197,246                 206,222                    

FRONTIER COMMUNICATIONS FRONTIER COMMUNICATIONS 9.0% 08-15-2031 8/15/2031 9.00% 50,000                      33,875                   33,375                      

FRONTIER COMMUNICATIONS CORP FRONTIER 10.5% DUE 09-15-2022 9/15/2022 10.50% 585,000                   553,392                 442,406                    

FRONTIER COMMUNICATIONS CORP FRONTIER 11% DUE 09-15-2025 9/15/2025 11.00% 560,000                   483,256                 411,600                    

FRONTIER COMMUNICATIONS CORP FRONTIER 6.25% DUE 09-15-2021 9/15/2021 6.25% 150,000                   147,000                 106,500                    

FTS INTL INC FTS INTL INC 144A FLTG RT DUE 06-15-2020BEO 6/15/2020 9.09% 346,000                   350,974                 352,920                    

FXI HLDGS INC PVTPL FXI HLDGS INC 7.875% 11-01-2024 11/1/2024 7.88% 350,000                   350,000                 349,230                    

GARDA FINANCING DELAWARE G.P. GARDA FINANCING DELAWARE G.P. DUE 05-24-2024 BEO 5/24/2024 0.00% 392,698                   390,451                 394,416                    

GARTNER INC PVTPL GARTNER INC 5.125% 04-01-2025 4/1/2025 5.13% 525,000                   529,906                 548,625                    

GATES GLOBAL LLC / GATES GLOBAL CO GATES GLOBAL LLC / 6% DUE 07-15-2022 7/15/2022 6.00% 630,000                   546,402                 644,175                    

GCP APPLIED TECHNOLOGIES INC PVTPL GCP APPLIED TECHNOLOGIES INC SR NT144A 9.5% DUE 02-01-2023/01-27-2016 BEO 2/1/2023 9.50% 200,000                   228,438                 222,000                    

GENERAL CABLE CORP DEL NEW GEN CABLE CORP DEL 5.75 DUE 10-01-2022 10/1/2022 5.75% 919,000                   863,645                 952,314                    

GENERAL ELEC CAP CORP GEN ELEC CAP CORP 5.3% DUE 02-11-2021 2/11/2021 5.30% 190,000                   218,591                 205,160                    

GENERAL ELEC CAP CORP MEDIUM TERM NTS BO GEN ELEC CAP CORP MEDIUM TERM NTS BO TRANCHE # TR 00818 6.875 DUE 01-10-2039 1/10/2039 6.88% 779,000                   1,047,952             1,122,532                 

GENERAL ELEC CAP CORP MEDIUM TERM NTS BO GEN ELEC CAP CORP MEDIUM TERM NTS BO TRANCHE # TR 00849 4.65 DUE 10-17-2021 10/17/2021 4.65% 110,000                   121,514                 118,430                    

GENERAL ELEC CAP CORP MEDIUM TERM NTS BO GENERAL ELEC CAP CORP MEDIUM TERM NTS BOOK ENTRY MTN 4.375% DUE 09-16-2020 9/16/2020 4.38% 10,000                      10,923                   10,504                      

GENERAL ELEC CAP CORP MEDIUM TERM NTS BO SPCL1 GEN ELEC CAP CORP 5.875% DUE 01-14-2038 1/14/2038 5.88% 30,000                      37,122                   38,796                      

GENERAL ELEC CO GENERAL ELEC CO 4.5% DUE 03-11-2044 3/11/2044 4.50% 110,000                   108,998                 121,855                    

GENERAL MOTORS FINANCIAL CO INC GENERAL MOTORS FINANCIAL 3.45% DUE 04-10-2022 BEO 4/10/2022 3.45% 170,000                   171,603                 172,266                    

GENERAL MOTORS FINL CO GEN MOTORS FINL CO 4.3750 09-25-2021 9/25/2021 4.38% 430,000                   430,000                 452,313                    

GENERAL MTRS CO GENERAL MTRS CO 6.25% DUE 10-02-2043 10/2/2043 6.25% 210,000                   234,105                 248,738                    

GENERAL MTRS CO GENERAL MTRS CO 6.6% DUE 04-01-2036 4/1/2036 6.60% 20,000                      19,984                   24,368                      

GENERAL MTRS CO GENERAL MTRS CO 6.75% DUE 04-01-2046 4/1/2046 6.75% 10,000                      9,991                     12,591                      

GENERAL MTRS FINL CO INC GEN MTRS FINL CO 2.4% DUE 05-09-2019 5/9/2019 2.40% 750,000                   749,220                 750,182                    

GENERAL MTRS FINL CO INC GEN MTRS FINL CO 3.1% DUE 01-15-2019 1/15/2019 3.10% 1,030,000                1,029,526             1,035,513                 

GENERAL MTRS FINL CO INC GEN MTRS FINL CO 3.7% DUE 11-24-2020 11/24/2020 3.70% 480,000                   479,654                 492,760                    

GENERAL MTRS FINL CO INC GEN MTRS FINL CO 6.75% DUE 06-01-2018 6/1/2018 6.75% 635,000                   649,149                 646,843                    

GENERAL MTRS FINL CO INC GEN MTRS FINL CO FIXED 4.35% DUE 01-17-2027 1/17/2027 4.35% 150,000                   151,908                 156,007                    

GENERAL MTRS FINL CO INC GEN MTRS FINL CO INC 3.25 05-15-2018 5/15/2018 3.25% 850,000                   850,604                 853,194                    

GENERAL OBLIGATION TAX ANTICIPATION COMPASS POWER GENERATION, L.L.C. USD TERM LOAN SENIOR SECURED 12-13-2024 12/13/2024 5.55% 125,000                   124,375                 125,729                    

GENESIS ENERGY L P / GENESIS ENERGY FIN GENESIS ENERGY L P 5.625% DUE 06-15-2024 6/15/2024 5.63% 100,000                   93,875                   97,500                      

GENESIS ENERGY L P / GENESIS ENERGY FIN GENESIS ENERGY L P 6% DUE 05-15-2023 5/15/2023 6.00% 120,000                   120,000                 121,500                    

GENESIS ENERGY L P / GENESIS ENERGY FIN GENESIS ENERGY L P 6.75% DUE 08-01-2022 8/1/2022 6.75% 780,000                   760,312                 809,250                    

GENON ESCROW CORP DEFAULTED GENON ESCROW CORP 0.0% 12-31-2040 REG 12/31/2040 9.50% 1,075,000                1,064,238             854,625                    

GEO GROUP INC NEW GEO GROUP INC NEW 5.875% DUE 10-15-2024 10/15/2024 5.88% 260,000                   260,000                 267,150                    

GEORGIA PWR CO GEORGIA PWR CO 2% DUE 09-08-2020 9/8/2020 2.00% 620,000                   619,789                 616,436                    

GEORGIAN OIL & GAS CORP JSC GEORGIAN OIL & GAS 6.75% DUE 04-26-2021 4/26/2021 6.75% 950,000                   940,120                 1,013,470                 

GEORGIAN OIL & GAS CORP JSC GEORGIAN OIL & GAS NT 144A 6.75% 26/04/2021 4/26/2021 6.75% 260,000                   271,700                 279,595                    

GEORGIAN RAILWAY LLC GEORGIAN RAILWAY LLC 7.75% 11/07/2022 7/11/2022 7.75% 2,236,000                2,379,388             2,510,769                 

GERDAU TRADE INC PVTPL GERDAU TRADE INC 4.875% DUE 10-24-2027 BEO 10/24/2027 4.88% 1,440,000                1,430,670             1,432,800                 

GETTY IMAGES INC GETTY IMAGES INC TERM LOAN B DUE 10-18-2019 BEO 10/18/2019 0.00% 3,873,687                3,432,113             3,505,687                 

GFL ENVIRONMENTAL INC PVTPL GFL ENVIRONMENTAL INC 144A 9.875% DUE 02-01-2021/03-14-2016 BEO 2/1/2021 9.88% 150,000                   152,007                 158,063                    

GIBRALTAR INDS INC GIBRALTAR INDS INC 6.25 DUE 02-01-2021 2/1/2021 6.25% 310,000                   318,525                 315,425                    

GILEAD SCIENCES INC GILEAD SCIENCES 1.85% DUE 09-04-2018 9/4/2018 1.85% 420,000                   419,954                 420,017                    

GILEAD SCIENCES INC GILEAD SCIENCES 1.85% DUE 09-20-2019 9/20/2019 1.85% 410,000                   409,857                 408,296                    

GILEAD SCIENCES INC GILEAD SCIENCES 2.55% DUE 09-01-2020 9/1/2020 2.55% 1,000,000                1,013,310             1,008,886                 

GILEAD SCIENCES INC GILEAD SCIENCES 3.65% DUE 03-01-2026 3/1/2026 3.65% 20,000                      20,650                   20,748                      

GILEAD SCIENCES INC GILEAD SCIENCES 3.7% DUE 04-01-2024 4/1/2024 3.70% 70,000                      72,464                   73,233                      

GILEAD SCIENCES INC GILEAD SCIENCES 4.75% DUE 03-01-2046 3/1/2046 4.75% 330,000                   338,219                 381,724                    

GLAXOSMITHKLINE CAP PLC GLAXOSMITHKLINE 2.85 DUE 05-08-2022 5/8/2022 2.85% 240,000                   238,368                 243,604                    

GLENCORE FDG LLC GLENCORE FDG LLC 4% DUE 03-27-2027 3/27/2027 4.00% 500,000                   505,905                 502,009                    

GLENCORE FDG LLC PVTPL GLENCORE FDG LLC GTD NT 4.625 DUE 04-29-2024 BEO 4/29/2024 4.63% 250,000                   254,375                 263,950                    

GLENCORE FDG LLC PVTPL1 GLENCORE FDG LLC GTD 4.125% DUE 05-30-2023 BEO 5/30/2023 4.13% 170,000                   174,699                 175,865                    

GLOBAL BK CORP GLOBAL BANK CORP 144A 4.5% 20/10/2021 10/20/2021 4.50% 958,000                   957,444                 978,310                    

GLOBAL BK CORP GLOBAL BK CORP 4.5% DUE 10-20-2021 10/20/2021 4.50% 240,000                   236,580                 244,488                    

GLOBAL BRASS AND COPPER, INC. GLOBAL BRASS AND COPPER, INC. INITIAL TERM LOAN DUE 07-18-2023 BEO 7/18/2023 0.00% 124,685                   124,795                 125,620                    

GLP CAP L P / GLP FING II INC GLP CAP L P / GLP 4.375% DUE 04-15-2021 4/15/2021 4.38% 370,000                   372,825                 380,175                    

GLP CAP L P / GLP FING II INC GLP CAP L P / GLP 5.375% DUE 04-15-2026 4/15/2026 5.38% 480,000                   498,594                 514,800                    

GOEASY LTD GOEASY LTD 7.875% DUE 11-01-2022 11/1/2022 7.88% 200,000                   200,000                 208,750                    

GOLDEN NUGGET INC NEW GOLDEN NUGGET INC 6.75% DUE 10-15-2024 10/15/2024 6.75% 400,000                   396,000                 407,000                    

GOLDEN NUGGET INC NEW GOLDEN NUGGET, INC INCREMENTAL TERM LOAN B 10-04-2023 10/4/2023 0.00% 159,038                   159,038                 160,088                    

GOLDEN NUGGET INC NEW PVPTL GOLDEN NUGGET INC NEW 8.75% 10-01-2025 10/1/2025 8.75% 80,000                      80,000                   84,000                      

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 2.3% DUE 12-13-2019 12/13/2019 2.30% 790,000                   789,408                 789,493                    

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 3.5% DUE 11-16-2026 11/16/2026 3.50% 1,475,000                1,472,704             1,483,635                 

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 3.85% DUE 01-26-2027 1/26/2027 3.85% 2,000,000                2,048,550             2,053,314                 

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 4% DUE 03-03-2024 3/3/2024 4.00% 90,000                      89,670                   94,422                      

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 4.25% DUE 10-21-2025 10/21/2025 4.25% 1,920,000                1,891,603             2,006,650                 

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 4.75% DUE 10-21-2045 10/21/2045 4.75% 140,000                   138,718                 160,372                    

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 5.15% DUE 05-22-2045 5/22/2045 5.15% 240,000                   242,718                 278,315                    

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 5.25% DUE 07-27-2021 7/27/2021 5.25% 230,000                   243,549                 249,272                    

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 6 DUE 06-15-2020 6/15/2020 6.00% 500,000                   541,699                 540,608                    

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 6.25% DUE 02-01-2041 2/1/2041 6.25% 550,000                   551,306                 741,179                    

GOLDMAN SACHS GROUP INC GOLDMAN SACHS 6.75% DUE 10-01-2037 10/1/2037 6.75% 573,000                   731,648                 767,042                    

GOLDMAN SACHS GROUP INC GOLDMAN SACHS FLTG RT 3.691% DUE 06-05-2028 6/5/2028 3.69% 20,000                      20,207                   20,289                      

GOLDMAN SACHS GROUP INC GOLDMAN SACHS FLTG RT 3.71954% DUE 04-23-2021 4/23/2021 2.73% 570,000                   570,000                 584,025                    

GOLDMAN SACHS GROUP INC GOLDMAN SACHS GROUP INC 7.5 02-15-2019 MTN1 2/15/2019 7.50% 1,250,000                1,492,350             1,321,044                 

GOLDMAN SACHS GROUP INC GOLDMAN SACHS GROUP INC SR NT 2.375 01-22-2018 1/22/2018 2.38% 690,000                   692,580                 690,141                    

GOLDMAN SACHS GROUP INC MEDIUM TERM NTS GOLDMAN SACHS 3.85% DUE 07-08-2024 7/8/2024 3.85% 90,000                      89,881                   93,354                      

GOLDMAN SACHS GROUP INC MEDIUM TERM NTS GOLDMAN SACHS GROUP INC MEDIUM TERM NTS BOOK ENTRY NT 5.375% DUE 03-15-2020 3/15/2020 5.38% 1,090,000                1,229,709             1,155,761                 

GOODYEAR TIRE & RUBR CO GOODYEAR TIRE & 5.125% DUE 11-15-2023 11/15/2023 5.13% 330,000                   331,198                 344,319                    

GOODYEAR TIRE & RUBR CO GOODYEAR TIRE & FIXED 4.875% DUE 03-15-2027 3/15/2027 4.88% 175,000                   175,000                 179,156                    

GOODYEAR TIRE & RUBR CO GOODYEAR TIRE&RUBR 5% GTD SNR 31/05/2026USD 5/31/2026 5.00% 70,000                      70,000                   72,177                      

GRACE 2014-GRCE MTG TR PVTPL CMO GRACE 2014-GRCE MTG TR MTG CL A 144A 3.36870002747 DUE 06-10-28 6/10/2028 3.37% 230,000                   244,375                 235,905                    

GRAFTECH INTL LTD GRAFTECH INTL LTD 6.375% DUE 11-15-2020 11/15/2020 6.38% 750,000                   752,400                 748,125                    

GREAT PLAINS ENERGY INC GREAT PLAINS 4.85% DUE 06-01-2021 6/1/2021 4.85% 300,000                   323,118                 317,749                    

GREAT PLAINS ENERGY INC GREAT PLAINS ENERGY INC STEP DOWN DUE 06-15-2022 REG 6/15/2022 5.29% 1,000,000                1,114,800             1,087,108                 

GREEKTOWN HLDGS L L C / GREEKTOWN HLDGS GREEKTOWN HOLDINGS, L.L.C. TERM LOAN B DUE 03-21-2024 BEO 3/21/2024 0.00% 218,900                   218,353                 218,490                    

GREEN TREE FINL CORP GREEN TREE FINL 6.78% DUE 10-15-2027 10/15/2027 6.78% 249,589                   259,923                 255,028                    

GREENPOINT MTG FDG TR SER 2006-AR4 CMO GREENPOINT MTG FDG TR SER 2006-AR4 DUE 09-25-2046 REG 9/25/2046 0.38% 1                                -                          -                             

GREYSTAR REAL ESTATE PARTNERS LLC GREYSTAR REAL 5.75% 12-01-2025 12/1/2025 5.75% 200,000                   200,000                 206,000                    
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GRIFFON CORP PVTPL GRIFFON CORP 5.25% 03-01-202 2 3/1/2022 5.25% 80,000                      80,800                   80,800                      

GRINDING MEDIA INC / MC GRINDING MEDIA C GRINDING MEDIA INC 7.375% DUE 12-15-2023 12/15/2023 7.38% 990,000                   1,029,019             1,062,963                 

GROUP 1 AUTOMOTIVE INC GROUP 1 AUTOMOTIVE 5% DUE 06-01-2022 6/1/2022 5.00% 395,000                   393,428                 406,850                    

GROUP 1 AUTOMOTIVE INC GROUP 1 AUTOMOTIVE 5.25% DUE 12-15-2023 12/15/2023 5.25% 285,000                   284,288                 294,263                    

GS MTG SECS CORP CMO GS MTG SECS CORP SER 2004-7 CL B1 DUE 06-25-2034 BEO 6/25/2034 3.19% 227,465                   220,046                 208,586                    

GS MTG SECS TR 2013-GCJ16 CMO GS MTG SECS TR 2013-GCJ16 COML MTG PASSTHRU CTF CL B 5.161 DUE 11-01-2046 11/10/2046 5.16% 130,000                   133,891                 139,635                    

GS MTG SECS TR 2015-GC30 GS MTG SECS COML MTG PASSTHRU CTF TR 2015-GC30 CL A-S 3.777% DUE 05-10-2050 5/10/2050 3.78% 180,000                   185,390                 187,235                    

GTLK EUROPE LTD GTLK EUROPE DAC 5.95% GTD SNR 19/07/21 USD 7/19/2021 5.95% 1,170,000                1,196,852             1,240,036                 

GTT COMMUNICATIONS INC GTT COMMUNICATIONS 7.875% DUE 12-31-2024 12/31/2024 7.88% 1,580,000                1,640,332             1,666,900                 

GUITAR CTR INC PVTPL GUITAR CTR INC SR SECD NT 6.5 DUE 04-15-2019 4/15/2019 6.50% 375,000                   343,438                 346,875                    

GUITAR CTR INC PVTPL GUITAR CTR INC SR UNSECURED NT 9.625 04-15-2020 4/15/2020 9.63% 250,000                   241,324                 140,000                    

GULFPORT ENERGY CORP GULFPORT ENERGY CORP 6.0% 10-15-2024 10/15/2024 6.00% 735,000                   737,063                 735,000                    

GULFPORT ENERGY CORP GULFPORT ENERGY CORP 6.375% 05-15-2025 5/15/2025 6.38% 505,000                   506,413                 507,525                    

GULFPORT ENERGY CORP PVTPL GULFPORT ENERGY CORP 6.375% 01-15-2026 1/15/2026 6.38% 285,000                   285,063                 285,713                    

GYPSUM INDUSTRIES LTD. GYP HOLDINGS III CORP TERM LOAN SENIOR SECURED 04-01-2023 4/1/2023 0.00% 572,280                   571,437                 574,247                    

H & E EQUIP SVCS INC PVTPL H & E EQUIP SVCS INC 5.625% 09-01-2025 9/1/2025 5.63% 1,185,000                1,209,113             1,238,325                 

H B P W H BLDG CO H B FULLER COMPANY TERM LOAN SENIOR SECURED DUE 10-20-2024 BEO 10/20/2024 0.00% 228,925                   228,353                 229,625                    

HALLIBURTON CO HALLIBURTON CO 3.25% DUE 11-15-2021 11/15/2021 3.25% 380,000                   392,358                 387,073                    

HALLIBURTON CO HALLIBURTON CO 3.8% DUE 11-15-2025 11/15/2025 3.80% 200,000                   199,773                 207,853                    

HALLIBURTON CO HALLIBURTON CO 4.85% DUE 11-15-2035 11/15/2035 4.85% 40,000                      40,970                   44,874                      

HALLIBURTON CO HALLIBURTON CO 5% DUE 11-15-2045 11/15/2045 5.00% 230,000                   237,778                 264,123                    

HANESBRANDS INC HANESBRANDS INC 4.625% DUE 05-15-2024 5/15/2024 4.63% 260,000                   264,300                 265,200                    

HANESBRANDS INC PVTPL HANESBRANDS INC SR 144A 4.875% DUE 05-15-2026/05-06-2016 BEO 5/15/2026 4.88% 120,000                   122,550                 123,000                    

HARLAND CLARKE HLDGS CORP PVTPL HARLAND CLARKE HLDGS CORP SR SECD 8.375% DUE 08-15-2022 BEO 8/15/2022 8.38% 250,000                   262,344                 259,613                    

HARRIS CORP DEL HARRIS CORP DEL 5.054% DUE 04-27-2045 4/27/2045 5.05% 240,000                   246,639                 282,270                    

HBOS PLC MEDIUM TERM SUB NTS BOOK ENTRY PVTPL HBOS PLC MED TRM SUB NTS BK ENTRY TRANCHE # SB 00008 6.75 5-21-2018 BEO 5/21/2018 6.75% 480,000                   551,870                 488,138                    

HCA INC HCA INC 4.5% DUE 02-15-2027 2/15/2027 4.50% 180,000                   181,725                 180,900                    

HCA INC HCA INC 5% DUE 03-15-2024 3/15/2024 5.00% 400,000                   405,603                 416,000                    

HCA INC HCA INC 5.25% DUE 04-15-2025 4/15/2025 5.25% 665,000                   665,823                 703,238                    

HCA INC HCA INC 5.25% DUE 06-15-2026 6/15/2026 5.25% 170,000                   169,563                 180,200                    

HCA INC HCA INC 5.375% DUE 02-01-2025 2/1/2025 5.38% 1,305,000                1,330,040             1,350,675                 

HCA INC HCA INC 5.5% DUE 06-15-2047 6/15/2047 5.50% 390,000                   390,225                 389,025                    

HEALTHSOUTH CORP HEALTHSOUTH CORP 5.75 DUE 11-01-2024 11/1/2024 5.75% 515,000                   528,775                 527,231                    

HECLA MNG CO HECLA MNG CO 6.875% DUE 05-01-2021 5/1/2021 6.88% 550,000                   551,670                 563,750                    

HEINZ H J CO PVTPL HEINZ H J CO 4.875% DUE 02-15-2025 2/15/2025 4.88% 1,254,000                1,329,025             1,329,444                 

HEINZ H J FIN CO PVTPL HEINZ H J FIN CO GTD NT 144A 7.125% DUE 08-01-2039 BEO 8/1/2039 7.13% 130,000                   173,875                 175,975                    

HELIX GEN FUNDING LLC HELIX GEN FUNDING, LLC TERM LOAN DUE 03-09-2024 BEO 3/10/2024 0.00% 130,753                   130,593                 131,039                    

HERC RENTALS INC PVTPL HERC RENTALS INC BNDS 7.75% DUE 06-01-2024 6/1/2024 7.75% 148,000                   160,256                 162,430                    

HERTZ CORP HERTZ CORP 2.96% DUE 10-25-2021 10/25/2021 2.96% 1,530,000                1,524,130             1,527,171                 

HERTZ CORP HERTZ CORP 3.56% DUE 10-25-2021 10/25/2021 3.56% 1,000,000                996,156                 994,494                    

HERTZ CORP HERTZ CORP 5.875 DUE 10-15-2020 10/15/2020 5.88% 200,000                   196,667                 200,500                    

HERTZ VEH FING II LP PVTPL HERTZ VEH FING II LP 2.27% AST BKD 144A SER 16-3A CL A DUE 07-25-20 7/25/2020 2.27% 790,000                   787,007                 786,204                    

HESS INFRASTRUCTURE PARTNERS LP PVTPL HESS INF PART / FIN CORP 5.625% 2-01-2026 2/15/2026 5.63% 540,000                   545,438                 557,550                    

HEWLETT PACKARD CO HEWLETT PACKARD CO 4.375% DUE 09-15-2021 9/15/2021 4.38% 1,000,000                1,069,920             1,052,599                 

HEWLETT PACKARD ENTERPRISE CO HEWLETT PACKARD STEP CPN 2.85% DUE 10-05-2018 10/5/2018 2.85% 850,000                   848,912                 854,096                    

HEXION U S FIN CORP HEXION U S FIN 6.625 DUE 04-15-2020 4/15/2020 6.63% 5,530,000                5,059,544             4,963,175                 

Hfotco LLC HFOTCO LLC TRANCHE B TERM LOAN DUE 08-19-2021 BEO 8/19/2021 0.00% 364,914                   363,090                 368,107                    

HIGH RIDGE BRANDS CO HI RIDGE BRANDS CO 8.875% DUE 03-15-2025 3/15/2025 8.88% 2,990,000                2,937,900             2,661,100                 

HILCORP ENERGY I L P / HILCORP FIN CO PVTPL HILCORP ENERGY I L P / HILCORP FINCO 5 DUE 12-01-2024/07-09-2014 BEO 12/1/2024 5.00% 300,000                   300,000                 297,000                    

HILL-ROM HLDGS INC HILL-ROM HLDGS INC 5.75% DUE 09-01-2023 9/1/2023 5.75% 315,000                   318,061                 329,569                    

HILTON DOMESTIC OPER CO INC HILTON DOMESTIC FIXED 4.25% DUE 09-01-2024 9/1/2024 4.25% 225,000                   225,000                 227,250                    

HILTON WORLDWIDE FIN LLC / HILTON WORLDW HILTON WORLDWIDE FIXED 4.625% DUE 04-01-2025 4/1/2025 4.63% 750,000                   780,000                 770,625                    

HILTON WORLDWIDE FIN LLC / HILTON WORLDW HILTON WORLDWIDE FIXED 4.875% DUE 04-01-2027 4/1/2027 4.88% 200,000                   212,388                 209,250                    

HOLLY ENERGY PARTNERS L P / HOLLY ENERGY PVTPL HOLLY ENERGY PARTNERS L P/HOLLY ENERGY SR NT 144A 6% DUE 08-01-2024 BEO 8/1/2024 6.00% 290,000                   295,056                 302,325                    

HOLOGIC INC PVTPL HOLOGIC INC 4.375% 10-15-2025 10/15/2025 4.38% 160,000                   160,000                 162,400                    

HOLOGIC INC PVTPL HOLOGIC INC BNDS 5.25% DUE 07-15-2022 7/15/2022 5.25% 390,000                   391,206                 403,650                    

HOME DEPOT INC HOME DEPOT INC 2% DUE 04-01-2021 4/1/2021 2.00% 1,600,000                1,594,304             1,584,227                 

HOME EQUITY MTG LN ASSET BACKED TR SER I HOME EQTY MTG LN AST BACKED TR SER I ASTBACKED CTF CL 2A-4A 04-25-2037 REG 4/25/2037 1.87% 1,154,035                510,661                 1,050,001                 

HOMESTAR MTG ACCEP CORP CMO HOMESTAR MTG ACCEP CORP 2004-2 CL M-1 FLTG DUE 06-25-2034 6/25/2034 2.42% 642,675                   632,232                 631,591                    

HONEYWELL INTL INC HONEYWELL INTL INC 1.4% DUE 10-30-2019 10/30/2019 1.40% 1,525,000                1,523,795             1,508,481                 

HORIZON PHARMA INC HORIZON PHARMA INC 6.625% DUE 05-01-2023 5/1/2023 6.63% 510,000                   519,573                 507,450                    

HOST HOTELS & RESORTS L P HOST HOTELS & 6% DUE 10-01-2021 10/1/2021 6.00% 750,000                   861,585                 824,470                    

HOST HOTELS & RESORTS L P HOST HOTELS & RESORTS L P SR NT SER B 5.25 03-15-2022 3/15/2022 5.25% 540,000                   596,945                 581,466                    

HOWARD HUGHES CORP HOWARD HUGHES CORP 5.375% DUE 03-15-2025 3/15/2025 5.38% 520,000                   521,788                 533,000                    

HSBC BK PLC HSBC BK PLC NT FLTG RATE 144A DUE 05-15-2018 BEO 5/15/2018 2.06% 900,000                   900,000                 901,490                    

HSBC FIN CORP HSBC FIN CORP 6.676% DUE 01-15-2021 1/15/2021 6.68% 110,000                   133,241                 122,299                    

HSBC HLDGS PLC HSBC HLDGS PLC 3.4% DUE 03-08-2021 3/8/2021 3.40% 660,000                   658,495                 674,584                    

HSBC HLDGS PLC HSBC HLDGS PLC 4.25% DUE 08-18-2025 8/18/2025 4.25% 950,000                   923,746                 985,176                    

HSBC HLDGS PLC HSBC HLDGS PLC 4.3% DUE 03-08-2026 3/8/2026 4.30% 740,000                   778,752                 786,753                    

HSBC HLDGS PLC HSBC HLDGS PLC 6.375% DUE 03-29-2049 3/29/2049 6.38% 220,000                   220,000                 236,500                    

HSBC HLDGS PLC HSBC HLDGS PLC RESETTING PERP SUB 6.375 DUE 12-29-2049 12/29/2049 6.38% 490,000                   490,000                 521,850                    

HSBC HLDGS PLC HSBC HOLDINGS PLC 4.25 NTS 03-14-2024 USD1000 3/14/2024 4.25% 260,000                   258,284                 271,591                    

HSBC USA INC NEW HSBC USA INC NEW FRNS VAR RT DUE 09-24-2018 9/24/2018 2.56% 660,000                   660,000                 663,433                    

HUDBAY MINERALS INC PVTPL HUDBAY MINERALS INC 7.625% DUE 01-15-2025 BEO 1/15/2025 7.63% 250,000                   255,525                 273,750                    

HUDBAY MINERALS INC PVTPL HUDBAY MINERALS INC HUDBAY MINERALS 7.25% DUE 01-15-2023 BEO 1/15/2023 7.25% 110,000                   111,900                 116,600                    

HUGHES SATELLITE SYS CORP HUGHES SATELLITE 5.25% DUE 08-01-2026 8/1/2026 5.25% 555,000                   561,375                 566,100                    

HUGHES SATELLITE SYS CORP HUGHES SATELLITE 6.5% DUE 06-15-2019 6/15/2019 6.50% 213,000                   213,000                 222,585                    

HUGHES SATELLITE SYS CORP HUGHES SATELLITE 6.625% DUE 08-01-2026 8/1/2026 6.63% 295,000                   298,712                 309,013                    

HUGHES SATELLITE SYS CORP HUGHES SATELLITE 7.625% DUE 06-15-2021 6/15/2021 7.63% 735,000                   774,678                 812,175                    

HUMANA INC HUMANA INC 2.5% DUE 12-15-2020 12/15/2020 2.50% 340,000                   339,816                 339,740                    

HUMANA INC HUMANA INC 3.15 DUE 12-01-2022 12/1/2022 3.15% 990,000                   1,010,721             996,578                    

HUMANA INC HUMANA INC 4.625 DUE 12-01-2042 12/1/2042 4.63% 100,000                   97,912                   109,113                    

HUMANA INC HUMANA INC 4.8% DUE 03-15-2047 3/15/2047 4.80% 10,000                      10,341                   11,275                      

HUMANA INC HUMANA INC 4.95% DUE 10-01-2044 10/1/2044 4.95% 60,000                      62,965                   69,106                      

HUMANA INC HUMANA INC FIXED 3.95% DUE 03-15-2027 3/15/2027 3.95% 150,000                   150,879                 155,308                    

HYATT HOTELS CORP HYATT HOTELS CORP 4.85% DUE 03-15-2026 3/15/2026 4.85% 1,300,000                1,298,960             1,417,715                 

ICAHN ENTERPRISES L P / ICAHN ENTERPRISE ICAHN ENTERPRISES 5.875% DUE 02-01-2022 2/1/2022 5.88% 175,000                   168,438                 177,188                    

ICD SUKUK CO LTD ICD SUKUK CO LTD 5.0% 01/02/2027 2/1/2027 5.00% 2,400,000                2,517,855             2,494,975                 

IHS MARKIT LTD IHS MARKIT LTD 4.75% DUE 02-15-2025 2/15/2025 4.75% 220,000                   232,100                 232,100                    

IHS MARKIT LTD PVTPL IHS MARKIT LTD 144A 5% DUE 11-01-2022/07-28-2016 11/1/2022 5.00% 1,015,000                1,023,099             1,100,463                 

IMMUCOR INC IMMUCOR, INC. (FKA IVD ACQUISITION CORPORATION) TL 06-25-2021 BEO 6/25/2021 0.00% 479,398                   439,477                 486,589                    

IMPAC CMB TR 2007-A IMPAC CMB TR 2007-A COLL AST BACKED BD CL M-1 144A 05-25-2037 BEO 5/25/2037 2.35% 1,301,018                1,209,540             1,211,922                 

IMS HEALTH INC PVTPL IMS HEALTH INC SR 5.0% DUE 10-15-2026/09-28-2016 BEO 10/15/2026 5.00% 590,000                   597,175                 604,750                    

INCEPTION MERGER SUB INC PVTPL INCEPTION MRGR/RACKSPACE 8.625% 11-15-2024 11/15/2024 8.63% 300,000                   319,750                 320,250                    

INEOS GROUP HLDGS S A PVTPL INEOS GROUP HLDGS S A 5.625% 08-01-2024 8/1/2024 5.63% 275,000                   275,000                 286,688                    

INFOR SOFTWARE PARENT LLC / INFOR SOFTWA PVTPL INFOR SOFTWARE PARENT LLC SR CONTIN CASH PAY NT 7.125 DUE 05-01-2021 5/1/2021 7.13% 100,000                   103,250                 102,250                    
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ING U S INC ING U S INC 2.9 DUE 02-15-2018 REG 2/15/2018 2.90% 473,000                   484,252                 473,462                    

INGLES MKTS INC INGLES MKTS INC 5.75% DUE 06-15-2023 6/15/2023 5.75% 350,000                   351,824                 353,500                    

INGRAM MICRO INC INGRAM MICRO INC STEP CPN 4.95% DUE 12-15-2024 12/15/2024 5.45% 250,000                   250,406                 248,296                    

INKIA ENERGY LTD PVTPL INKIA ENERGY LTD SR NT 144A 5.875%11-09-2022 11/9/2027 5.88% 1,100,000                1,100,000             1,106,336                 

INSTITUTIONAL SHAREHOLDER SVCS INC INSTITUTIONAL SHAREHOLDER SVCS INC SENIOR SECURED DUE 10-04-2024 10/4/2024 0.00% 22,833                      22,813                   22,871                      

INSTITUTIONAL SHAREHOLDER SVCS INC INSTITUTIONAL SHAREHOLDER SVCS INC TERM LOAN SENIOR SECURED DUE 10-04-2024 BEO 10/4/2024 0.00% 251,167                   250,942                 252,004                    

INSTITUTIONAL SHAREHOLDER SVCS INC INSTITUTIONAL SHAREHOLDER SVCS INC TERM LOAN SENIOR SECURED DUE 10-06-2025 BEO 10/6/2025 0.00% 70,000                      70,003                   70,350                      

INTEL CORP INTEL CORP 3.7% DUE 07-29-2025 7/29/2025 3.70% 60,000                      59,911                   63,345                      

INTEL CORP PVTPL INTEL CORP INTEL CORP 3.734% 12-08-2047 12/8/2047 3.73% 54,000                      44,821                   56,076                      

INTELSAT JACKSON HLDGS S A INTELSAT JACKSON 7.5% DUE 04-01-2021 4/1/2021 7.50% 150,000                   157,953                 136,500                    

INTELSAT JACKSON HLDGS S A INTELSAT JACKSON HLDGS S A 7.25 DUE 10-15-2020/10-15-2015 REG 10/15/2020 7.25% 350,000                   314,844                 329,000                    

INTERNATIONAL AUTOMOTIVE COMPONENTS GROU PVTPL INTL AUTOMOTIVE COMPONENTS GROU SRSECD NT 144A 9.125 DUE 06-01-2018 6/1/2018 9.13% 480,000                   473,100                 475,200                    

INTERNATIONAL BUSINESS MACHS CORP INTL BUSINESS 1.9% DUE 01-27-2020 1/27/2020 1.90% 900,000                   899,136                 895,878                    

INTERNATIONAL GAME TECHNOLOGY PLC PVTPL INTERNATIONAL GAME TECHNOLOGY PLC SR SECD 6.5% DUE 02-15-2025 2/15/2025 6.50% 300,000                   324,750                 335,250                    

INTERNATIONAL LEASE FIN CORP INTL LEASE FIN 5.875% DUE 08-15-2022 8/15/2022 5.88% 1,420,000                1,603,313             1,573,171                 

INTESA SANPAOLO S P A PVTPL INTESA SANPAOLO S P A 144A BD 5.017% DUE 06-26-2024 REG 6/26/2024 5.02% 760,000                   769,427                 778,181                    

INTESA SANPAOLO S P A PVTPL INTESA SANPAOLO S P A RCPTS CL X 144A 3.125% DUE 07-14-2022 BEO 7/14/2022 3.13% 300,000                   299,532                 297,837                    

INTESA SANPAOLO S P A PVTPL INTESA SANPAOLO S P A RCPTS CL X 144A 3.875% DUE 07-14-2027 BEO 7/14/2027 3.88% 410,000                   410,303                 409,808                    

INTESA SANPAOLO S P A PVTPL INTESA SANPAOLO S P A RCPTS CL X 144A 5.71% DUE 01-15-2026 BEO 1/15/2026 5.71% 200,000                   214,836                 210,697                    

INTREPID AVIATION GROUP HLDGS LLC / INTR PVTPL INTREPID AVIATION GROUP HLDGS LLC SR NT 6.875 DUE 02-15-2019 2/15/2019 6.88% 250,000                   234,063                 248,125                    

ITAU UNIBANCO HLDG S A GRAND CAYMAN BRH PVTPL ITAU UNIBANCO HLDG S A GRAND CAYMAN BRH 6.125% 12-31-2040 12/31/2040 6.13% 880,000                   880,000                 879,600                    

ITAU UNIBANCO HLDG SA MEDIUM TERM NTS BO ITAU UNIBANCO HLDG 2.85% DUE 05-26-2018 5/26/2018 2.85% 1,090,000                1,089,684             1,091,090                 

ITRON INC PVTPL ITRON INC 5% 01-15-2026 1/15/2026 5.00% 210,000                   211,621                 210,788                    

J P MORGAN CHASE & CO MEDIUM TERM SR NTS J P MORGAN CHASE & CO MEDIUM TERM SR NTS 1.7% DUE 03-01-2018 3/1/2018 1.70% 190,000                   189,951                 189,982                    

J P MORGAN CHASE COML MTG SECS TR 2012-H J P MORGAN CHASE 3.0934% DUE 07-05-2032 7/5/2032 3.09% 1,406,820                1,481,967             1,429,775                 

J P MORGAN CHASE COML MTG SECS TR 2014-P PVTPL CMO J P MORGAN CHASE COML MTG SECS 2014-PHH CL C FLTG RT DUE 08-15-2027 8/15/2027 3.83% 190,000                   190,475                 190,000                    

J P MORGAN CHASE COML MTG SECS TR 2014-P PVTPL CMO J P MORGAN CHASE SER 2014-PHH CL A FLTG 08-15-2027 BEO 8/15/2027 2.93% 450,000                   448,172                 450,000                    

J P MORGAN CHASE COML MTG SECS TR 2015-U J P MORGAN CHASE 2.9332% DUE 09-05-2032 9/5/2032 2.93% 450,000                   463,500                 454,033                    

J P MORGAN MTG TR 2017-5 PVTPL J P MORGAN MTG TR SER 2017-5 CL A-2 FLTG 12-15-2047 10/26/2048 3.19% 1,138,986                1,133,026             1,133,049                 

J2 CLOUD LLC/GLOBAL INC PVTPL J2 CLOUD LLC/GLOBAL INC 6.0% 07-15-2025 7/15/2025 6.00% 630,000                   630,925                 663,075                    

JACK OHIO FIN LLC / JACK OHIO FIN 1 CORP JACK OH FIN LLC / 10.25% DUE 11-15-2022 11/15/2022 10.25% 1,450,000                1,477,675             1,584,125                 

JACK OHIO FIN LLC / JACK OHIO FIN 1 CORP JACK OH FIN LLC / 6.75% DUE 11-15-2021 11/15/2021 6.75% 305,000                   305,000                 321,013                    

JACKSON MILL CLO LTD / JACKSON MILL CLO PVTPL JACKSON ML CLO LTD/JACKSON ML CLO LLC SR NT CL A 144A 3C7 FLTG 04-15-2027 4/15/2027 2.90% 300,000                   297,720                 300,345                    

JACOBS ENTMT INC PVTPL JACOBS ENTMT INC SR SECD NT 7.875% 02-01-2024 2/1/2024 7.88% 132,000                   133,929                 141,240                    

JAGUAR HLDG CO II /PHARMACEUTICAL PROD D PVTPL JAGUAR HLDG CO II/PHARMACEUTICAL 6.375% DUE 08-01-2023 8/1/2023 6.38% 255,000                   266,453                 257,550                    

JAMES HARDIE INTL FIN DESIGNATED ACTIVIT PVTPL JAMES HARDIE INTL FIN DESIGNATED ACTIVIT 4.75% 01-15-2025 1/15/2025 4.75% 300,000                   301,075                 302,250                    

JANE BUTEL CORP JANE STREET GROUP, LLC USD TERM LOAN SENIOR SECURED 08-11-2022 8/11/2022 0.00% 104,426                   105,855                 105,470                    

JDA ESCROW LLC / JDA BD FIN INC PVTPL JDA ESCR LLC / JDA BD FIN INC SRNT144A 7.375 DUE 10-15-2024/10-06-2016BEO 10/15/2024 7.38% 2,290,000                2,341,063             2,398,775                 

JEFFERIES FIN LLC / JFIN CO-ISSUER CORP JEFFERIES FIN LLC 7.25% DUE 08-15-2024 8/15/2024 7.25% 200,000                   200,000                 205,250                    

JEFFERIES FIN LLC / JFIN CO-ISSUER CORP PVTPL JEFFERIES FIN LLC/JFIN CO-ISSUER CORP 7.5% DUE 04-15-2021 4/15/2021 7.50% 200,000                   208,250                 207,000                    

JELD-WEN JELD-WEN INC. USD TERM LOAN 12-07-2024 12/7/2024 3.50% 125,000                   125,000                 125,339                    

JELD-WEN INC PVTPL JELD-WEN INC SR NT 4.625% 12-15-2025 12/15/2025 4.63% 110,000                   110,325                 110,825                    

JELD-WEN INC PVTPL JELD-WEN INC SR NT 4.875% 12-15-2027 12/15/2027 4.88% 160,000                   160,666                 161,600                    

JFIN CLO 2016 LTD / JFIN CLO 2016 LLC PVTPL JFIN CLO 2016 LTD/JFIN CLO 2016 LLC SR SECD NT CL A-1 FLTG 07-27-2028 7/27/2028 3.12% 400,000                   400,000                 401,977                    

JOHNSON & JOHNSON JOHNSON & JOHNSON 2.25% DUE 03-03-2022 3/3/2022 2.25% 1,100,000                1,097,008             1,098,627                 

JOHNSON & JOHNSON JOHNSON & JOHNSON 2.45% DUE 03-01-2026 3/1/2026 2.45% 250,000                   246,385                 243,794                    

JOHNSON & JOHNSON JOHNSON & JOHNSON 3.625% DUE 03-03-2037 3/3/2037 3.63% 590,000                   583,342                 623,324                    

JOSEPH T RYERSON & SON INC JOSEPH T RYERSON & 11% DUE 05-15-2022 5/15/2022 11.00% 750,000                   766,800                 839,063                    

JP MORGAN ALTERNATIVE LN TR 2006-A2 CMO JP MORGAN ALTERNATIVE LN TR 2006-A2 CL 2-A-1 DUE 05-25-2036 REG 5/25/2036 3.54% 380,375                   382,587                 324,846                    

JP MORGAN CHASE COMMERCIAL MORTGAGE SEC PVTPL CMO JP MORGAN CHASE SEC TRUST SER 2015-FL7 CL D DUE 05-15-2028 BEO 5/15/2028 5.23% 200,000                   196,000                 195,010                    

JPMBB COML MTG SECS TR 2013-C15 JPMBB COML MTG FLTG RT 5.24817% DUE 11-15-2045 11/15/2045 5.08% 90,000                      90,449                   94,157                      

JPMBB COML MTG SECS TR 2013-C17 CMO JPMBB COML MTG SECS TR 2013-C17 CL A-SB 3.705 01-15-2047 REG 1/15/2047 3.71% 240,000                   255,244                 248,765                    

JPMBB COML MTG SECS TR 2013-C17 CMO JPMBB COML MTG SECS TR 2013-C17 COMLMTG PASSTHRU CTF CL B DUE 01-15-2047 REG 1/15/2047 4.88% 50,000                      50,910                   52,860                      

JPMBB COML MTG SECS TR 2014-C25 JPMBB COML MTG 1.5207% DUE 11-15-2047 11/15/2047 1.52% 285,449                   285,449                 284,421                    

JPMBB COML MTG SECS TR 2014-C25 JPMBB COML MTG 4.0651% DUE 11-15-2047 11/15/2047 4.07% 60,000                      61,800                   62,731                      

JPMBB COML MTG SECS TR 2015-C28 CMO JPMBB COML MTG SECS TR 2015-C28 COML CTF A-4 3.2274 DUE 10-15-2048 REG 10/15/2048 3.23% 1,010,000                1,019,153             1,022,518                 

JPMBB COML MTG SECS TR 2015-C30 JPMBB COML MTG 3.8218% DUE 07-15-2048 7/15/2048 3.82% 790,000                   813,696                 829,906                    

JPMBB COML MTG SECS TR 2015-C31 CMO JPMBB COMM MTG SECS TST SER 2015-C31 CL A3 3.8014% 08-15-2048 8/15/2048 3.80% 810,000                   834,298                 848,886                    

JPMBB COML MTG SECS TR 2015-C31 JPMBB COML MTG SECS TR 2015-C31 CL A-S 4.1058% DUE 08-15-2048 REG 8/15/2048 4.11% 300,000                   308,998                 313,614                    

JPMCC COML MTG SECS TR 2016-JP3 CMO JPMCC COML MTG SECS TR SER 2016-JP3 CL A5 2.8704% 08-15-2049 8/15/2049 2.87% 660,000                   679,797                 648,327                    

JPMDB COML MTG SECS TR 2017-C5 CMO JPMDB COML MTG SECS TR 2017-C5 MTG CL C 4.5122% DUE 03-15-2050 3/15/2050 4.51% 380,000                   391,398                 393,604                    

JPMDB COML MTG SECS TR 2017-C7 CMO JPMDB COML MTG SECS SR 2017-C7 CL A-5 3.4092% DUE 10-15-2050 10/15/2050 3.41% 1,100,000                1,132,995             1,128,048                 

JPMORGAN CHASE & CO JPMORGAN CHASE & 1.625% DUE 05-15-2018 5/15/2018 1.63% 850,000                   845,988                 849,444                    

JPMORGAN CHASE & CO JPMORGAN CHASE & 4.35% DUE 08-15-2021 8/15/2021 4.35% 70,000                      71,572                   74,243                      

JPMORGAN CHASE & CO JPMORGAN CHASE & 4.4% DUE 07-22-2020 7/22/2020 4.40% 300,000                   301,062                 315,161                    

JPMORGAN CHASE & CO JPMORGAN CHASE & 4.95% DUE 06-01-2045 6/1/2045 4.95% 240,000                   239,309                 278,942                    

JPMORGAN CHASE & CO JPMORGAN CHASE & 6.3% DUE 04-23-2019 4/23/2019 6.30% 650,000                   754,390                 684,318                    

JPMORGAN CHASE & CO JPMORGAN CHASE & CO 3.875 09-10-2024 9/10/2024 3.88% 890,000                   891,490                 928,379                    

JPMORGAN CHASE & CO JPMORGAN CHASE & CO 4.25% 10-01-2027 10/1/2027 4.25% 90,000                      96,448                   95,657                      

JPMORGAN CHASE & CO JPMORGAN CHASE & CO FORMERLY J P MORGAN NT 6.4 DUE 05-15-2038 BEO 5/15/2038 6.40% 1,075,000                1,402,537             1,479,136                 

JPMORGAN CHASE & CO JPMORGAN CHASE & FLTG RT 6.125% DUE 12-31-2049 12/31/2049 6.13% 1,850,000                1,853,070             2,025,750                 

JPW INDS HLDG CORP PVTPL JPW INDS HLDG CORP SR SECD NT 9.0% 10-01-2024 10/1/2024 9.00% 2,220,000                2,220,000             2,319,900                 

KABBAGE ASSET SECURITIZATION LLC PVTPL KABBAGE FUNDING LLC SER 17-1 CL B 5.794% 03-15-2022 BEO 3/15/2022 5.79% 1,000,000                999,985                 1,030,068                 

KAISA GROUP HOLDINGS LIMITED KAISA GROUP HLDGS 0% MTN 31/12/22 USD1000 6/30/2022 8.50% 900,000                   904,063                 872,801                    

KAR AUCTION SVCS INC PVTPL KAR AUCTION SVCS INC 5.125% DUE 06-01-2025 BEO 6/1/2025 5.13% 100,000                   100,000                 102,500                    

KAZAKHSTAN TEMIR ZHOLY NATL CO JSC PVTPL KAZAKHSTAN TEMIR ZHOLY NATL CO JSCGTD NT 4.85% DUE 11-17-2027 BEO 11/17/2027 4.85% 1,650,000                1,666,412             1,719,680                 

KAZMUNAIGAZ FIN SUB BV GTD GLOBAL MEDIUM PVTPL KAZMUNAIGAZ FIN SUB BV GTD GLOBAL MEDIUM 4.75% DUE 04-19-2027 BEO 4/19/2027 4.75% 5,175,000                5,213,160             5,448,758                 

KAZMUNAYGAS NATIONAL PVTPL KAZMUNAYGAS NATIONAL CO 5.75% DUE 04-19-2047 BEO 4/19/2047 5.75% 2,670,000                2,605,146             2,844,885                 

KCA DEUTAG UK FIN PLC PVTPL KCA DEUTAG UK FIN PLC 9.875% DUE 04-01-2022 BEO 4/1/2022 9.88% 250,000                   246,415                 265,000                    

KEHE DISTRS LLC / KEHE FIN CORP KEHE DISTRS LLC / 7.625% DUE 08-15-2021 8/15/2021 7.63% 405,000                   424,102                 406,013                    

KERR MCGEE CORP KERR MCGEE CORP 7.875% DUE 09-15-2031 9/15/2031 7.88% 220,000                   295,207                 292,304                    

KFC HLDG CO / PIZZA HUT HLDGS LLC / TACO PVTPL KFC HLDG / PIZZA HUT / TACO 4.75% DUE 06-01-2027 6/1/2027 4.75% 150,000                   150,000                 153,375                    

KFC HLDG CO / PIZZA HUT HLDGS LLC / TACO PVTPL KFC HLDG CO / PIZZA HUT HLDGS LLC / 144A 5.0%06-01-2024 6/1/2024 5.00% 320,000                   323,938                 330,000                    

KFC HLDG CO / PIZZA HUT HLDGS LLC / TACO PVTPL KFC HLDG CO/PIZZA HUT HLDGS LLC/TACO 144A BNDS 5.25% DUE 06-01-26 6/1/2026 5.25% 715,000                   730,438                 752,538                    

KILROY RLTY L P KILROY RLTY L P 4.375% DUE 10-01-2025 10/1/2025 4.38% 1,000,000                1,044,330             1,049,072                 

KINDER MORGAN ENERGY PARTNERS L P KINDER MORGAN ENERGY PARTNERS L P 3.5 DUE 09-01-2023 9/1/2023 3.50% 190,000                   157,605                 190,122                    

KINDER MORGAN INC DEL KINDER MORGAN INC 5.3% DUE 12-01-2034 12/1/2034 5.30% 140,000                   109,620                 149,347                    

KISSNER HLDGS LP / KISSNER MLG CO LTD / PVTPL KISSNER HLDGS LP/KISSNER MLG CO LTD/ 8.375% DUE 12-01-2022 BEO 12/1/2022 8.38% 290,000                   290,750                 292,900                    

KKR GROUP FIN CO II LLC PVTPL KKR GROUP FIN CO II LLC 5.5 DUE 02-01-2043 2/1/2043 5.50% 20,000                      20,365                   23,241                      

KLX INC KLX INC 5.875% DUE 12-01-2022 12/1/2022 5.88% 555,000                   554,050                 581,196                    

KOPPERS INC PA PVTPL KOPPERS INC PA 6.0% DUE 02-15-2025 BEO 2/15/2025 6.00% 305,000                   321,550                 323,300                    

KRAFT FOODS GROUP INC KRAFT FOODS GROUP 3.5% DUE 06-06-2022 6/6/2022 3.50% 150,000                   148,650                 153,489                    

KRAFT FOODS GROUP INC KRAFT FOODS GROUP 5% DUE 06-04-2042 6/4/2042 5.00% 30,000                      30,757                   32,191                      

KRAFT FOODS GROUP INC KRAFT FOODS GROUP 5.375% DUE 02-10-2020 2/10/2020 5.38% 114,000                   114,000                 120,783                    

KRAFT HEINZ FOODS CO KRAFT HEINZ FOODS 2.8% DUE 07-02-2020 7/2/2020 2.80% 675,000                   684,774                 678,891                    

KRAFT HEINZ FOODS CO KRAFT HEINZ FOODS 3% DUE 06-01-2026 6/1/2026 3.00% 80,000                      76,672                   76,982                      
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KRAFT HEINZ FOODS CO KRAFT HEINZ FOODS 3.95% DUE 07-15-2025 7/15/2025 3.95% 70,000                      69,907                   72,301                      

KRAFT HEINZ FOODS CO KRAFT HEINZ FOODS 4.375% DUE 06-01-2046 6/1/2046 4.38% 150,000                   141,342                 148,583                    

KRAFT HEINZ FOODS CO KRAFT HEINZ FOODS 5% DUE 07-15-2035 7/15/2035 5.00% 60,000                      59,429                   65,506                      

KRAFT HEINZ FOODS CO KRAFT HEINZ FOODS 5.2% DUE 07-15-2045 7/15/2045 5.20% 70,000                      72,450                   77,001                      

KROGER CO KROGER CO 2.6% DUE 02-01-2021 2/1/2021 2.60% 1,000,000                1,018,940             1,001,046                 

KROGER CO KROGER CO 6.15% DUE 01-15-2020 1/15/2020 6.15% 50,000                      50,885                   53,722                      

KRONOS ACQUISITION HLDGS INC PVTPL KRONOS ACQUISITION HLDGS IN 144A 9.0% DUE 08-15-2023/08-15-2018 BEO 8/15/2023 9.00% 150,000                   150,000                 140,250                    

KUEHG CORP. KUEHG CORP. TERM LOAN (SECOND LIEN ) SENIOR SECURED 08-15-2025 8/15/2025 0.00% 1,870,000                1,837,280             1,879,350                 

LA FITNESS LA FITNESS TERM LOAN B DUE 07-01-2020 BEO 7/1/2020 0.00% 314,170                   311,029                 318,019                    

LABORATORY CORP AMER HLDGS LAB CORP AMER 4.7% DUE 02-01-2045 2/1/2045 4.70% 705,000                   687,184                 762,638                    

LABORATORY CORP AMER HLDGS LABORATORY CORP AMER HLDGS 3.6% 09-01-2027 9/1/2027 3.60% 1,000,000                1,008,310             1,002,448                 

LADDER CAP FIN HLDGS LLLP / LADDER CAP F LADDER CAP FIN 5.25% DUE 03-15-2022 3/15/2022 5.25% 150,000                   150,000                 154,688                    

LADDER CAP FIN HLDGS LLLP / LADDER CAP F LADDER CAP FIN 5.875% DUE 08-01-2021 8/1/2021 5.88% 610,000                   603,500                 628,300                    

LADDER CAP FIN HLDGS LLLP / LADDER CAP F PVTPL LADDER CAP FIN HLDGS LLLP 5.25% DUE 10-01-2025 BEO 10/1/2025 5.25% 410,000                   410,000                 407,950                    

LAMAR MEDIA CORP LAMAR MEDIA CORP 5.375% DUE 01-15-2024 1/15/2024 5.38% 1,070,000                1,098,025             1,118,150                 

LAMAR MEDIA CORP LAMAR MEDIA CORP 5.75% DUE 02-01-2026 2/1/2026 5.75% 400,000                   419,750                 427,000                    

LAMAR MEDIA CORP LAMAR MEDIA CORP 5.875 SNR NT DUE 02-01-2022 2/1/2022 5.88% 700,000                   700,000                 714,875                    

LAMB WESTON HLDGS INC LAMB WESTON HLDGS 4.625% DUE 11-01-2024 11/1/2024 4.63% 220,000                   220,050                 226,600                    

LAMB WESTON HLDGS INC LAMB WESTON HLDGS 4.875% DUE 11-01-2026 11/1/2026 4.88% 140,000                   139,475                 146,300                    

LAND O LAKES CAP TR I PVTPL LAND O LAKES CAP TR I CAP SECS 144A 7.45% DUE 03-15-2028/03-15-2008 REG 3/15/2028 7.45% 270,000                   299,600                 314,550                    

LAND O LAKES INC PVTPL LAND O LAKES INC SR NT 144A 6% DUE11-15-2022/11-13-2012 BEO 11/15/2022 6.00% 200,000                   203,674                 223,000                    

LAREDO PETROLEUM INC LAREDO PETROLEUM INC 5.625% 01-15-2022 1/15/2022 5.63% 250,000                   255,625                 252,500                    

LATAM FIN LTD PVTPL LATAM FIN LTD SR NT 144A 6.875% 04-11-2024 4/11/2024 6.88% 2,318,000                2,340,250             2,416,515                 

LATAM PASS THROUGH TRUST SER 2015-1A LATAM PASS THRU TR 4.2% DUE 08-15-2029 8/15/2029 4.20% 662,844                   662,844                 668,644                    

LATITUDE MANAGEMENT REAL ESTATE CAPITAL PVTPL CMO LATITUDE MGMT REAL ESTATE CAP SER 2015-CRE1 CL A FLTG RT 02-22-2032 2/22/2032 3.29% 2,210,000                2,210,000             2,199,127                 

LAUREATE ED INC LAUREATE ED INC 8.25% DUE 05-01-2025 5/1/2025 8.25% 155,000                   155,000                 164,300                    

LCM XXIII LTD / LCM XXIII LLC PVTPL LCM XXIII LTD/LCM XXIII LLC SR NT CL A-1 FLTG 144A VAR RT DUE 10-20-2029 10/20/2029 2.76% 500,000                   500,000                 506,458                    

LEHMAN BROTHERS HLDG INC ESCROW ESC CB LEHMAN BROS SUB NTS D07/19/07 6.5JJ17 ESCROW 7/19/2017 0.00% 140,000                   129,520                 14                              

LEHMAN BROTHERS HLDG INC ESCROW ESC LEHMAN BROTH HLD INC D05/17/07 5.857MN56 6/1/2043 5.86% 50,000                      45,078                   -                             

LEHMAN XS TR CMO LEHMAN XS TR SER 2005-7N CL 1A1B DUE12-25-2035 BEO 12/25/2035 1.85% 219,672                   219,672                 154,532                    

LENNAR CORP PVPTL LENNAR CORP 4.75% 11-29-2027 11/29/2027 4.75% 270,000                   270,000                 278,046                    

LEVEL 3 COMMUNICATIONS INC LEVEL 3 5.75% DUE 12-01-2022 12/1/2022 5.75% 215,000                   219,631                 215,871                    

LEVEL 3 FINANCING INC LEVEL 3 FINANCING INC TERM LOAN SENIOR SECURED DUE 02-22-2024 BEO 2/22/2024 0.00% 270,000                   271,350                 269,887                    

LEVEL 3 FING INC LEVEL 3 FING INC 5.25% DUE 03-15-2026 3/15/2026 5.25% 770,000                   770,250                 755,794                    

LEVEL 3 FING INC LEVEL 3 FING INC 5.625% DUE 02-01-2023 2/1/2023 5.63% 175,000                   180,906                 176,313                    

LEVI STRAUSS & CO NEW LEVI STRAUSS & CO 5% DUE 05-01-2025 5/1/2025 5.00% 150,000                   150,000                 156,375                    

LIBERTY MUT GROUP INC PVTPL LIBERTY MUT GROUP INC GTD SR NT 144A 4.25% DUE 06-15-2023 BEO 6/15/2023 4.25% 500,000                   514,315                 526,866                    

LIBERTY MUT GROUP INC PVTPL LIBERTY MUT GROUP INC SR NT 6.5 DUE 05-01-2042 BEO 5/1/2042 6.50% 500,000                   573,780                 667,195                    

LIBERTY PPTY LTD PARTNERSHIP LIBERTY PPTY LTD 3.25% DUE 10-01-2026 10/1/2026 3.25% 140,000                   138,827                 137,783                    

LIBERTY PPTY LTD PARTNERSHIP LIBERTY PPTY LTD 4.4% DUE 02-15-2024 2/15/2024 4.40% 1,000,000                1,037,350             1,066,970                 

LIFEPOINT HEALTH INC LIFEPOINT HLTH INC 5.875% DUE 12-01-2023 12/1/2023 5.88% 325,000                   329,063                 328,250                    

LILLY ELI & CO LILLY ELI & CO 2.35% DUE 05-15-2022 5/15/2022 2.35% 260,000                   259,607                 259,277                    

LILLY ELI & CO LILLY ELI & CO 3.1% DUE 05-15-2027 5/15/2027 3.10% 130,000                   129,955                 131,955                    

LIMITED BRANDS INC LIMITED BRANDS INC 5.625% DUE 02-15-2022 2/15/2022 5.63% 530,000                   567,050                 565,113                    

LINCOLN FIN LTD PVTPL LINCOLN FIN LTD 7.375% DUE 04-15-2021/03-16-2016 4/15/2021 7.38% 195,000                   195,350                 203,288                    

LITHIA MTRS INC LITHIA MTRS INC 5.25% DUE 08-01-2025 8/1/2025 5.25% 120,000                   120,975                 125,100                    

LLOYDS BANKING GROUP PLC  FORMERLY LLOYD LLOYDS BKG GROUP FLTG RT 2.907% DUE 11-07-2023 11/7/2023 2.91% 2,205,000                2,205,000             2,186,105                 

LLOYDS BANKING GROUP PLC  FORMERLY LLOYD LLOYDS BKG GROUP FLTG RT 3.574% 11-07-2028 11/7/2028 3.57% 200,000                   200,000                 198,119                    

LLOYDS BK PLC LLOYDS BK PLC 2.4% DUE 03-17-2020 3/17/2020 2.40% 1,090,000                1,088,212             1,091,700                 

LLOYDS BKG GROUP PLC LLOYDS BKG GROUP 4.5% DUE 11-04-2024 11/4/2024 4.50% 200,000                   198,870                 209,857                    

LOCKHEED MARTIN CORP LOCKHEED MARTIN 3.55% DUE 01-15-2026 1/15/2026 3.55% 510,000                   526,682                 529,572                    

LONG BEACH MTG LN TR LONG BEACH MTG LN TR 2004-3 AST BKD CTF CL M-1 FLTG RT 07-25-2034 7/25/2034 2.41% 236,726                   223,114                 235,909                    

LONG BEACH MTG LN TR LONG BEACH MTG LN TR SER 2002-1 CL II-M1FLT RT 05-25-2032 BEO 5/25/2032 2.44% 35,836                      36,075                   36,075                      

LOWES COS INC LOWES COS INC FLTG RT 2.4914% DUE 09-10-2019 9/10/2019 1.96% 550,000                   550,000                 552,826                    

LOWES COS INC LOWES COS INC NT FLTG DUE 04-15-2019 REG 4/15/2019 1.60% 990,000                   990,000                 991,300                    

LOWES COS INC LOWES COS INC NT FLTG RATE DUE 09-14-2018 REG 9/14/2018 2.17% 200,000                   200,000                 200,741                    

LPL HLDGS INC PVPTL LPL HLDGS INC 5.75% DUE 09-15-2025/03-10-2017 9/15/2025 5.75% 710,000                   731,300                 722,425                    

LUKOIL INTERNATIONAL FINANCE BV LUKOIL INTERNATION 4.75% GTD SNR 02/11/26 USD 11/2/2026 4.75% 3,700,000                3,789,716             3,889,570                 

LUNDIN MNG CORP PVTPL LUNDIN MNG CORP 7.875% DUE 11-01-2022 11/1/2022 7.88% 185,000                   203,619                 197,950                    

M / I HOMES INC  FORMERLY M / I SCHOTTEN M/I HOMES INC FIXED 5.625% 08-01-2025 8/1/2025 5.63% 285,000                   285,713                 289,252                    

M D C HLDGS INC M D C HLDGS INC 5.5 DUE 01-15-2024 1/15/2024 5.50% 300,000                   318,406                 316,500                    

MA FINANCECO LLC MA FINANCECO LLC (AKA MICRO FOCUS INTL PLC) TLB3 SR SECD 1ST LIEN 04-19-2024 4/19/2024 0.00% 61,910                      61,890                   62,026                      

MAD MTG TR 2017-330M PVTPL CMO MADISON AVENUE TRUST SER 2017-330MC CLS A VAR 144A 08-15-2034 8/15/2034 3.29% 480,000                   487,198                 482,996                    

MAF GLOBAL SECURITIES LTD. MAF GLOBAL SEC 5.5% 31/12/2049 12/31/2049 5.50% 1,230,000                1,240,491             1,260,789                 

MAGNETITE CLO LTD PVTPL MAGNETITE CLO LTD SR 14-9A CL A1R FLTG RATE 07-25-2026 7/25/2026 2.37% 500,000                   500,000                 502,020                    

MALAYSIA (GOVERNMENT OF) MALAYSIA (GOVT OF) 3.226% SUK 15/04/20 MYR1000 4/15/2020 3.23% 2,700,000                642,580                 663,511                    

MALLINCKRODT INTL FIN S A / MALLINCKRODT PVTPL MALLINCKRODT FIN/SB 5.625% 10-15-2023 10/15/2023 5.63% 200,000                   200,559                 170,000                    

MARKEL CORP MARKEL CORP 3.625% DUE 03-30-2023 3/30/2023 3.63% 1,075,000                1,081,769             1,094,433                 

MARKEL CORP MARKEL CORP 5% DUE 03-30-2043 3/30/2043 5.00% 135,000                   142,377                 151,527                    

MASERGY HOLDINGS INC MASERGY COMMUNICATIONS, INC. TERM LOAN SECOND LIEN DUE 12-14-2024 BEO 12/15/2024 0.00% 2,340,000                2,316,606             2,363,400                 

MASONITE INTL CORP NEW PVTPL MASONITE INTL CORP NEW 5.625% DUE 03-15-2023/03-23-2015 BEO 3/15/2023 5.63% 150,000                   156,000                 156,795                    

MATADOR RES CO MATADOR RES CO 6.875% DUE 04-15-2023 4/15/2023 6.88% 220,000                   232,325                 231,550                    

MATCH GROUP INC MATCH GROUP INC 5% DUE 12-15-2027 12/15/2027 5.00% 1,100,000                1,094,189             1,116,500                 

MATCH GROUP INC MATCH GROUP INC 6.375% DUE 06-01-2024 6/1/2024 6.38% 810,000                   828,031                 877,838                    

MATTAMY GROUP CORP PVTPL MATTAMY GROUP CORP 6.5% DUE 10-01-2025 10/1/2025 6.50% 305,000                   307,713                 322,538                    

MATTEL INC PVTPL MATTEL INC 144A 6.75% 12-31-2025 12/31/2025 6.75% 415,000                   418,531                 420,582                    

MATTHEWS INTL CORP MATTHEWS INTL CORP 5.25% DUE 12-01-2025 12/1/2025 5.25% 255,000                   256,756                 257,550                    

MCDONALDS CORP MEDIUM TERM NTS BOOK ENTR MCDONALDS CORP 3.7% DUE 01-30-2026 1/30/2026 3.70% 550,000                   564,057                 573,312                    

MCDONALDS CORP MEDIUM TERM NTS BOOK ENTR MCDONALDS CORP MEDIUM TERM NTS BOOK ENTRTRANCHE # TR 00122 3.5% DUE 03-01-2027 3/1/2027 3.50% 110,000                   110,559                 113,127                    

MEDALLION MIDLAND ACQUISITION LLC MEDALLION MIDLAND ACQUISITION LLC TERM LOAN SENIOR SECURED 10-31-2024 10/31/2024 0.00% 565,000                   563,588                 564,647                    

MEDIARENA ACQUISITION B.V. (FKA AP NMT A MEDIARENA ACQUISITION B.V. (FKA AP NMT ATERM B LOAN (1ST LIEN) 08-13-2021 8/13/2021 0.00% 238,154                   221,440                 234,879                    

MEDTRONIC GLOBAL HLDGS S C A MEDTRONIC GLOBAL 1.7% DUE 03-28-2019 3/28/2019 1.70% 1,640,000                1,638,786             1,633,192                 

MEDTRONIC GLOBAL HLDGS S C A MEDTRONIC GLOBAL HLDGS 3.35% 04-01-2027 4/1/2027 3.35% 220,000                   220,000                 225,735                    

MEDTRONIC INC MEDTRONIC INC 1.5% DUE 03-15-2018 3/15/2018 1.50% 1,100,000                1,095,138             1,099,208                 

MEDTRONIC INC MEDTRONIC INC 3.125 DUE 03-15-2022 REG 3/15/2022 3.13% 10,000                      9,969                     10,220                      

MEDTRONIC INC MEDTRONIC INC 3.15% DUE 03-15-2022 3/15/2022 3.15% 250,000                   252,798                 256,061                    

MEDTRONIC INC MEDTRONIC INC 3.5% DUE 03-15-2025 REG 3/15/2025 3.50% 610,000                   623,162                 632,782                    

MEG ENERGY CORP MEG ENERGY CORP. TERM LOAN B DUE 12-31-2023 BEO 12/31/2023 0.00% 43,312                      42,271                   43,326                      

MEG ENERGY CORP PVTPL MEG ENERGY CORP SR 144A 6.375% DUE 01-30-2023/07-30-2017 BEO 1/30/2023 6.38% 930,000                   805,375                 790,500                    

MEG ENERGY CORP PVTPL MEG ENERGY CORP SR 144A 7% DUE 03-31-2024/10-01-2013 BEO 3/31/2024 7.00% 3,020,000                2,688,613             2,548,125                 

MELCO RESORTS FIN LTD PVTPL MELCO RESORTS FIN LTD 4.875% 06-06-2025 6/6/2025 4.88% 200,000                   200,563                 202,192                    

MENS WEARHOUSE INC MENS WEARHOUSE INC 7% DUE 07-01-2022 7/1/2022 7.00% 620,000                   591,226                 622,356                    

MERCER INTL INC MERCER INTL INC FIXED 6.5% 02-01-2024 2/1/2024 6.50% 610,000                   621,538                 648,125                    

MERCER INTL INC PVTPL MERCER INTL INC 5.5% 01-15- 2026 1/15/2026 5.50% 290,000                   290,000                 294,350                    

MERCK & CO INC NEW MERCK & CO INC NEW FIXED 2.75% DUE 02-10-2025 2/10/2025 2.75% 140,000                   139,769                 139,433                    

MERITOR INC MERITOR INC 6.25% DUE 02-15-2024 2/15/2024 6.25% 155,000                   126,325                 163,138                    
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MERRILL COMMUNICATIONS LLC MERRILL COMMUNICATIONS LLC TERM LOAN DUE06-01-2022 BEO 6/1/2022 0.00% 136,455                   134,423                 137,138                    

MERRILL LYNCH & CO INC MERRILL LYNCH & CO 6.11% DUE 01-29-2037 1/29/2037 6.11% 650,000                   774,215                 830,996                    

MERRILL LYNCH MTG INVS INC CMO MERRILL LYNCH MTG INVS INC 2004-C CTF CL A-3 2.9 DUE 07-25-2029 REG 7/25/2029 3.20% 29,664                      30,569                   29,369                      

MERRILL LYNCH MTG INVS INC CMO MERRILL LYNCH MTG INVS INC SER 2004-E CL A2A FLT RT DUE 11-25-2029 REG 11/25/2029 2.19% 78,998                      79,164                   78,776                      

MERRILL LYNCH MTG INVS INC FOR FUTURE IS CMO MERRILL LYNCH MTG INVS INC FOR FUTURE IS DUE 06-25-2033 REG 5/25/2033 3.26% 157,413                   154,904                 157,058                    

MERRILL LYNCH MTG INVS INC FOR FUTURE IS CMO MERRILL LYNCH MTG INVS INC FOR FUTURE IS SER 2003-A CL 2A1 DUE 03-25-28 3/25/2028 2.33% 57,235                      57,495                   56,845                      

METLIFE INC METLIFE INC 4.75 DUE 02-08-2021 REG 2/8/2021 4.75% 230,000                   229,943                 246,250                    

METLIFE INC METLIFE INC 5.875% DUE 02-06-2041 2/6/2041 5.88% 390,000                   416,779                 507,028                    

MFRS & TRADERS TR CO BK NT PROGRAM MFRS & TRADERS TR CO BK 2.05% 08-17-2020 8/17/2020 2.05% 1,680,000                1,678,589             1,667,665                 

MGIC INVT CORP WIS MGIC INVT CORP WIS 5.75% DUE 08-15-2023 8/15/2023 5.75% 445,000                   457,425                 486,719                    

MGM GROWTH PPTYS OPER PARTNERSHIP LP / M MGM GROWTH / MGM FINANCE 4.5% 09-01-2026 9/1/2026 4.50% 385,000                   385,000                 383,075                    

MGM GROWTH PPTYS OPER PARTNERSHIP LP / M MGM GROWTH /MGM FINANCE 5.625% 05-01-2024 5/1/2024 5.63% 1,140,000                1,163,809             1,214,100                 

MGM RESORTS INTL MGM RESORTS INTL 6.625% DUE 12-15-2021 12/15/2021 6.63% 200,000                   209,500                 219,440                    

MH SUB I, LLC (MICRO HOLDING CORP.) MH SUB I, LLC TERM LOAN (SECOND LIEN) SENIOR SECURED 08-15-2025 8/15/2025 0.00% 2,240,000                2,217,605             2,242,800                 

MH SUB I, LLC (MICRO HOLDING CORP.) MH SUB I, LLC TERM LOAN B SENIOR SECURED 08-16-2024 BEO 8/16/2024 0.00% 125,000                   124,375                 125,179                    

MICRON TECHNOLOGY INC MICRON TECHNOLOGY INC 5.5% DUE 02-01-2025 2/1/2025 5.50% 530,000                   537,509                 554,513                    

MICRON TECHNOLOGY INC PVTPL MICRON TECH INC SR NT 144A FIXED 5.25% DUE 01-15-2024 1/15/2024 5.25% 340,000                   352,689                 353,175                    

MICROSOFT CORP MICROSOFT CORP 2% DUE 08-08-2023 8/8/2023 2.00% 850,000                   847,459                 825,699                    

MICROSOFT CORP MICROSOFT CORP 2.4% DUE 08-08-2026 8/8/2026 2.40% 820,000                   818,546                 790,779                    

MICROSOFT CORP MICROSOFT CORP 2.875% DUE 02-06-2024 2/6/2024 2.88% 450,000                   446,724                 456,515                    

MICROSOFT CORP MICROSOFT CORP 3.3% DUE 02-06-2027 2/6/2027 3.30% 1,230,000                1,248,414             1,268,746                 

MICROSOFT CORP MICROSOFT CORP 3.45% DUE 08-08-2036 8/8/2036 3.45% 20,000                      19,917                   20,620                      

MICROSOFT CORP MICROSOFT CORP 3.95% DUE 08-08-2056 8/8/2056 3.95% 80,000                      76,230                   85,391                      

MICROSOFT CORP MICROSOFT CORP 4.1% DUE 02-06-2037 2/6/2037 4.10% 560,000                   558,964                 625,244                    

MICROSOFT CORP MICROSOFT CORP FIXED 1.85% DUE 02-06-2020 2/6/2020 1.85% 570,000                   569,618                 568,315                    

MICROSOFT CORP MICROSOFT CORP FIXED 2.7% DUE 02-12-2025 2/12/2025 2.70% 110,000                   107,108                 109,831                    

MIDAMERICAN ENERGY CO MIDAMERICAN ENERGY CO 3.95% 08-01-2047 8/1/2047 3.95% 860,000                   858,787                 919,015                    

MIDCONTINENT COMMUNICATIONS / MIDCONTINE PVTPL MIDCONTINENT FIXED 6.875% DUE 08-15-2023 8/15/2023 6.88% 360,000                   379,800                 382,050                    

MINEJESA CAP BV MINEJESA CAP BV 5.625% DUE 08-10-2037 8/10/2037 5.63% 3,910,000                4,092,038             4,168,916                 

MISSION BROADCASTING INC MISSION BROADCASTING, INC. TERM LOAN B2 SENIOR SECD 1ST LIEN DUE 01-17-2024 BEO 1/17/2024 0.00% 19                              19                           19                              

MITSUBISHI UFJ FINL GROUP INC MITSUBISHI UFJ FINL GROUP INC 2.998% 02-22-2022 2/22/2022 3.00% 160,000                   160,624                 161,016                    

MOHEGAN TRIBAL GAMING AUTHORITY MOHEGAN TRIBAL GAMING AUTHORITY TERM LOAN B DUE 09-30-2023 BEO 9/30/2023 0.00% 345,111                   352,030                 347,268                    

MOLINA HEALTHCARE INC MOLINA HEALTHCARE 5.375% DUE 11-15-2022 11/15/2022 5.38% 335,000                   345,926                 349,238                    

MOLSON COORS BREWING CO MOLSON COORS 3.5 DUE 05-01-2022 5/1/2022 3.50% 40,000                      40,086                   41,084                      

MOLSON COORS BREWING CO MOLSON COORS FIXED 2.25% DUE 03-15-2020 3/15/2020 2.25% 290,000                   289,756                 288,538                    

MONDELEZ INTL INC MONDELEZ INTL INC FLTG RT 2.87805% DUE 02-01-2019 2/1/2019 1.90% 1,030,000                1,030,000             1,032,512                 

MONITRONICS INTL INC MONITRONICS INTL INC 9.125 SR NT DUE 04-01-2020 4/1/2020 9.13% 250,000                   244,688                 207,500                    

MORGAN STANLEY MORGAN STANLEY 2.2% DUE 12-07-2018 12/7/2018 2.20% 110,000                   109,915                 110,126                    

MORGAN STANLEY MORGAN STANLEY 3.875% DUE 01-27-2026 1/27/2026 3.88% 800,000                   830,898                 833,893                    

MORGAN STANLEY MORGAN STANLEY 3.971% 07-22-2038 7/22/2038 3.97% 945,000                   948,261                 978,542                    

MORGAN STANLEY MORGAN STANLEY 4.35 DUE 09-08-2026 9/8/2026 4.35% 130,000                   135,282                 136,222                    

MORGAN STANLEY MORGAN STANLEY 4.875% DUE 11-01-2022 11/1/2022 4.88% 1,200,000                1,287,054             1,292,186                 

MORGAN STANLEY MORGAN STANLEY 5% DUE 11-24-2025 11/24/2025 5.00% 750,000                   791,288                 820,682                    

MORGAN STANLEY MORGAN STANLEY 5.45 DUE 12-29-2049 12/29/2049 5.45% 750,000                   753,600                 769,875                    

MORGAN STANLEY MORGAN STANLEY 5.5% DUE 01-26-2020 1/26/2020 5.50% 1,000,000                1,142,280             1,059,708                 

MORGAN STANLEY MORGAN STANLEY 5.625% DUE 09-23-2019 9/23/2019 5.63% 650,000                   735,813                 684,980                    

MORGAN STANLEY  FORMERLY MORGAN STANLEY MORGAN STANLEY FORMERLY MORGAN STANLEY 3.591% 07-22-2028 7/22/2028 3.59% 465,000                   465,000                 469,280                    

MORGAN STANLEY ABS CAP I INC MORGAN STANLEY ABS CAP I INC 2004-HE9 MTG CL M-1 VAR RT 11-25-2034 11/25/2034 2.44% 1,255,499                1,126,713             1,184,095                 

MORGAN STANLEY ABS CAP I INC MORGAN STANLEY ABS DUE 12-27-2033 12/27/2033 2.60% 1,122,532                1,125,689             1,125,600                 

MORGAN STANLEY ABS CAP I INC TR MORGAN STANLEY ABS CAP I INC TR 2003-SD1PASSTHRU CTF CL A FLTG RT 03-25-33 REG 3/25/2033 2.55% 11,001                      11,016                   10,859                      

MORGAN STANLEY BK AMER MERRILL LYNCH TR CMO MORGAN STANLEY BAML TRUST SER 2016-C32 CL A-SB 3.514% 12-15-2049 12/15/2049 3.51% 830,000                   854,849                 858,071                    

MORGAN STANLEY BK AMER MERRILL LYNCH TR CMO MORGAN STANLEY BK AMER MERRILL LYNCH SER 2016-C31 CL C FLTG RT 10-15-2026 11/15/2049 4.32% 410,000                   401,800                 409,706                    

MORGAN STANLEY BK AMER MERRILL LYNCH TR MORGAN STANLEY BK 1.573% DUE 12-15-2047 12/15/2047 1.57% 318,740                   318,734                 317,317                    

MORGAN STANLEY BK AMER MERRILL LYNCH TR MORGAN STANLEY BK 1.68599998951% DUE 10-15-2047 10/15/2047 1.69% 154,806                   154,806                 154,612                    

MORGAN STANLEY BK AMER MERRILL LYNCH TR MORGAN STANLEY BK 3.306% DUE 04-15-2048 4/15/2048 3.31% 400,000                   405,969                 407,746                    

MORGAN STANLEY BK AMER MERRILL LYNCH TR PVTPL CMO MORGAN STANLEY BAML TRUST SER 2012-C6 CL E FLTG RT 11-15-2045 11/15/2045 4.58% 210,000                   208,302                 200,828                    

MORGAN STANLEY CAP CITIGROUP TR 2016-SNR PVTPL CMO MORGAN STANLEY CAP CITIGROUP SER 2016-SNR CL A VAR RT DUE 11-01-2034 11/15/2034 3.46% 1,540,000                1,539,964             1,531,050                 

MORGAN STANLEY CAP I TR 2016-UBS11 MORGAN STANLEY CAP 2.782% DUE 08-15-2049 8/15/2049 2.78% 390,000                   401,677                 380,202                    

MORGAN STANLEY MTG LN TR 2004-2AR CMO MORGAN STANLEY MTG LN TR 2004-2AR 04-6AR CL C-B-1 VAR 07-25-34 REG 8/25/2034 3.56% 233,894                   231,153                 150,822                    

MPH ACQUISITION HLDGS LLC MPH ACQSTN HLDGS 7.125% DUE 06-01-2024 6/1/2024 7.13% 930,000                   983,350                 990,450                    

MPLX LP MPLX LP 4.5% DUE 07-15-2023 7/15/2023 4.50% 600,000                   606,750                 633,912                    

MPLX LP MPLX LP 4.875% DUE 12-01-2024 12/1/2024 4.88% 480,000                   448,416                 517,392                    

MPLX LP MPLX LP 5.5% DUE 02-15-2023 2/15/2023 5.50% 1,770,000                1,745,600             1,821,472                 

MPLX LP MPLX LP FIXED 4.125% DUE 03-01-2027 3/1/2027 4.13% 1,325,000                1,322,801             1,357,115                 

MPT OPER PARTNERSHIP L P / MPT FIN CORP MPT OPER 5.25% DUE 08-01-2026 8/1/2026 5.25% 275,000                   275,000                 284,625                    

MPT OPER PARTNERSHIP L P / MPT FIN CORP MPT OPER FIXED 5% DUE 10-15-2027 10/15/2027 5.00% 500,000                   500,150                 509,375                    

MSCCG TR 2015-ALDR PVTPL CMO MSCCG TR 2015-ALDR 3.57714% DUE 06-07-2035 BEO 6/7/2035 3.46% 250,000                   254,492                 246,410                    

MSCI INC PVTPL MSCI INC 5.75% DUE 08-15-2025 8/15/2025 5.75% 2,035,000                2,161,341             2,185,081                 

MSCI INC PVTPL MSCI INC SR NT 144A 5.25% DUE 11-15-2024 BEO 11/15/2024 5.25% 115,000                   121,475                 121,181                    

MSCI INC PVTPL MSCI INC T 4.75% 08-01-2026 8/1/2026 4.75% 180,000                   180,088                 189,000                    

MTN MAURITIUS INVTS LTD MTN MAURITIUS 6.5% DUE 10-13-2026 10/13/2026 6.50% 1,160,000                1,176,775             1,252,081                 

MUFG AMERS HLDGS CORP MUFG AMERS HLDGS 1.625% DUE 02-09-2018 2/9/2018 1.63% 1,110,000                1,109,256             1,109,780                 

MULTIBANK INC PVTPL MULTIBANK INC 4.375% DUE 11-09-2022 11/9/2022 4.38% 1,300,000                1,301,300             1,296,750                 

MURPHY OIL CORP MURPHY OIL CORP 5.75% DUE 08-15-2025 8/15/2025 5.75% 250,000                   250,000                 255,625                    

MURPHY OIL CORP MURPHY OIL CORP 6.875% DUE 08-15-2024 8/15/2024 6.88% 395,000                   407,738                 421,663                    

MURPHY OIL USA INC MURPHY OIL USA INC 6% DUE 08-15-2023 8/15/2023 6.00% 1,210,000                1,263,526             1,261,425                 

MURPHY OIL USA INC MURPHY OIL USA INC FIXED 5.625% DUE 05-01-2027 5/1/2027 5.63% 420,000                   422,650                 441,084                    

MURRAY ENERGY CORP MURRAY ENERGY CORPORATION TERM LOAN B2 DUE 04-16-2020 BEO 4/16/2020 0.00% 406,805                   380,090                 356,972                    

MYRIAD INTL HLDGS B V MYRIAD INTL HLDGS 4.85% DUE 07-06-2027 7/6/2027 4.85% 740,000                   740,000                 767,318                    

NABORS INDS INC NEW NABORS INDS INC 5.5% DUE 01-15-2023 1/15/2023 5.50% 300,000                   289,406                 291,000                    

NATHANS FAMOUS INC NEW PVTPL NATHANS FAMOUS INC 6.625% DUE 11-01-2025 BEO 11/1/2025 6.63% 160,000                   160,000                 166,000                    

NAVICURE INC NAVICURE, INC TERM LOAN SENIOR SECURED 10-23-2024 10/23/2024 0.00% 125,000                   124,375                 124,688                    

NAVIENT CORP NAVIENT CORP 5% DUE 10-26-2020 10/26/2020 5.00% 420,000                   417,333                 425,775                    

NAVIENT CORP NAVIENT CORP 6.625% DUE 07-26-2021 7/26/2021 6.63% 110,000                   110,000                 116,050                    

NAVIENT CORP NAVIENT CORP 6.75% DUE 06-25-2025 6/25/2025 6.75% 200,000                   199,980                 205,500                    

NAVIENT STUDENT LN TR 2017-3 PVTPL NAVIENT STUDENT LOAN TRUST SER 17-3A CLS A3 FLT 07-26-2066 BEO 7/26/2066 2.60% 1,060,000                1,076,563             1,087,898                 

NAVIOS MARITIME ACQUISITION CORP / NAVIO NAVIOS MARITIME 8.125 DUE 11-15-2021 11/15/2021 8.13% 340,000                   342,426                 288,150                    

NAVISTAR INTL CORP NEW PVTPL NAVISTAR INTL CORP NEW 6.625%11-01-2025 11/1/2025 6.63% 725,000                   727,750                 756,451                    

NBCUNIVERSAL MEDIA LLC NBCUNIVERSAL MEDIA 5.15% DUE 04-30-2020 4/30/2020 5.15% 2,050,000                2,339,876             2,184,103                 

NCI BLDG SYS INC PVTPL NCI BLDG SYS INC SR NT 144A 8.25% DUE 01-15-2023/01-15-2018 BEO 1/15/2023 8.25% 500,000                   536,250                 530,000                    

NCL CORP LTD PVPTL NCL CORP LTD 4.75% 12-15-2021 12/15/2021 4.75% 570,000                   570,000                 589,950                    

NEIMAN MARCUS GP LTD LLC/MARIPOSA B NEIMAN MARCUS GROUP LTD INC 144A 10-15-2021 10/15/2021 8.00% 200,000                   120,250                 115,040                    

NEIMAN MARCUS GROUP INC NEIMAN MARCUS GROUP INC NEIMAN MARCUS GROUP INC OTHER TERM LN DUE 10-25-2020 10/25/2020 0.00% 32,188                      30,125                   26,201                      

NETFLIX INC NETFLIX INC 5.375 02-01-2021 REG 2/1/2021 5.38% 280,000                   289,475                 295,750                    

NETFLIX INC NETFLIX INC 5.5% DUE 02-15-2022 2/15/2022 5.50% 195,000                   197,043                 204,994                    

NETFLIX INC NETFLIX INC 5.75% DUE 03-01-2024 3/1/2024 5.75% 590,000                   622,063                 627,613                    
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NETFLIX INC NETFLIX INC 5.875% DUE 02-15-2025 2/15/2025 5.88% 345,000                   354,530                 366,563                    

NETFLIX INC PVTPL NETFLIX INC 4.875% 04-15-2028 4/15/2028 4.88% 325,000                   324,719                 318,500                    

NETSMART TECHNOLOGIES INC NETSMART TECHNOLOGIES, INC. TERM LOAN C1FIRST LIEN DUE 04-19-2023 BEO 4/19/2023 0.00% 69,123                      69,094                   69,814                      

NEUSTAR INC NEUSTAR INC NEUSTAR INC TERM LOAN B2 SENIOR SECD 1ST LIEN DUE 03-01-2024BEO 3/1/2024 0.00% 124,688                   124,064                 125,831                    

NEW ARCLIN US HOLDINGS CORP NEW ARCLIN U.S. HOLDING CORP. TERM LOAN (SECOND LIEN) DUE 02-14-2025 BEO 2/14/2025 0.00% 1,130,000                1,118,706             1,139,888                 

NEW GOLD INC CDA PVTPL NEW GOLD INC CDA SR NT 144A 6.25% DUE 11-15-2022/11-15-2017 BEO 11/15/2022 6.25% 450,000                   458,344                 464,625                    

NEW HOME CO INC PVTPL NEW HOME CO INC SR NT 7.25% 04-01-2022 4/1/2022 7.25% 340,000                   336,467                 356,150                    

NEW RESIDENTIAL MTG LN TR 2014-1 PVTPL CMO NEW RESIDENTIAL MTG LN TR 2014-1 CL A VAR RT 01-25-2054 BEO 1/25/2054 3.75% 578,996                   601,056                 590,431                    

NEW RESIDENTIAL MTG LN TR 2015-1 PVTPL CMO NEW RESIDENTIAL MTG SER 2015-1 NT CL A-2 FLTG RT 04-25-2052 5/28/2052 3.75% 1,549,690                1,596,181             1,567,521                 

NEW RESIDENTIAL MTG LN TR 2016-3 PVTPL CMO NEW RESIDENTIAL MTG LN TR 2016-3 VAR RT DUE 09-25-2056 BEO 9/25/2056 4.25% 708,991                   749,833                 708,433                    

NEW RESIDENTIAL MTG LN TR 2016-3 PVTPL CMO NEW RESIDENTIAL MTG LN TR SER 16-3A CL A1B 144A VAR 09-01-2056 9/25/2056 3.25% 2,115,792                2,176,263             2,132,299                 

NEW RESIDENTIAL MTG LN TR 2016-4 PVTPL CMO NEW RESIDENTIAL MTG LN TR 2016-4A CL A-1 144A VAR RT 11-25-2056 11/25/2056 3.75% 481,182                   495,743                 491,668                    

NEW RESIDENTIAL MTG LN TR 2017-1 PVTPL NEW RESIDENTIAL MTG LN TR 2017-1 SER 17-1A CL A1 VAR 02-25-2057 2/25/2057 4.00% 1,228,813                1,289,294             1,265,346                 

NEWELL BRANDS INC NEWELL BRANDS INC 3.15% DUE 04-01-2021 4/1/2021 3.15% 110,000                   110,240                 111,231                    

NEWELL BRANDS INC NEWELL BRANDS INC 3.85% DUE 04-01-2023 4/1/2023 3.85% 220,000                   225,405                 227,647                    

NEWELL BRANDS INC NEWELL BRANDS INC 4.2% DUE 04-01-2026 4/1/2026 4.20% 170,000                   177,824                 177,549                    

NEWFIELD EXPL CO NEWFIELD EXPL CO 5.375% DUE 01-01-2026 1/1/2026 5.38% 275,000                   293,500                 290,813                    

NEWFIELD EXPL CO NEWFIELD EXPL CO 5.625% DUE 07-01-2024 7/1/2024 5.63% 175,000                   185,194                 188,125                    

NEWFIELD EXPL CO NEWFIELD EXPL CO 5.75% DUE 01-30-2022 1/30/2022 5.75% 415,000                   437,725                 443,013                    

NEXSTAR ESCROW CORP NEXSTAR ESCROW CORP 144A 5.625% 08-01-2024 8/1/2024 5.63% 150,000                   150,000                 154,875                    

NEXTEER AUTOMOTIVE GROUP LTD PVTPL NEXTEER AUTOMOTIVE GROUP LTD SR NT5.875% DUE 11-15-2021 11/15/2021 5.88% 750,000                   776,638                 781,875                    

NFP CORP PVTPL NFP CORP 144A 6.875% DUE 07-15-2025/07-12-2017 BEO 7/15/2025 6.88% 1,500,000                1,500,000             1,511,250                 

NGL ENERGY PARTNERS LP / NGL ENERGY FIN NGL ENERGY PARTNERS LP/NGL ENERGY 7.5% 11-01-2023 11/1/2023 7.50% 400,000                   400,275                 413,000                    

NGPL PIPECO LLC PVPTL NGPL PIPECO LLC 4.875% DUE 08-15-2027 BEO 8/15/2027 4.88% 510,000                   521,344                 529,125                    

NGPL PIPECO LLC PVPTL NGPL PIPECO LLC FIXED 4.375% DUE 08-15-2022 8/15/2022 4.38% 155,000                   157,731                 157,616                    

NIELSEN BUSINESS MEDIA HOLDING CO EMERALD EXPOSITIONS HOLDING, INC TERM LOAN SENIOR SECURED 05-17-2024 5/17/2024 0.00% 149,250                   148,877                 149,810                    

NIELSEN CO LUXEMBOURG S A R L PVTPL NIELSEN CO LUX SARL/THE 5.0% DUE 02-01-2025 BEO 2/1/2025 5.00% 165,000                   164,175                 171,188                    

NIELSEN FIN LLC / NIELSEN FIN CO NIELSEN FIN LLC / NIELSEN FIN CO 4.5 DUE 10-01-2020 10/1/2020 4.50% 385,000                   384,728                 387,888                    

NIELSEN FIN LLC / NIELSEN FIN CO PVTPL1 NIELSEN FIN LLC 144A 5 DUE 04-15-2022 4/15/2022 5.00% 1,710,000                1,715,854             1,759,163                 

NISOURCE FIN CORP NISOURCE FIN CORP 5.25% DUE 02-15-2043 2/15/2043 5.25% 875,000                   995,752                 1,047,763                 

NMG FINCO PLC NMG FINCO PLC 5.75% DUE 08-01-2022 8/1/2022 5.75% 710,000                   718,200                 722,184                    

NOBLE ENERGY INC NOBLE ENERGY INC 3.85% DUE 01-15-2028 1/15/2028 3.85% 210,000                   209,345                 210,642                    

NOBLE ENERGY INC NOBLE ENERGY INC 4.95% DUE 08-15-2047 8/15/2047 4.95% 100,000                   99,702                   107,016                    

NOBLE ENERGY INC NOBLE ENERGY INC 5.25% DUE 11-15-2043 11/15/2043 5.25% 150,000                   147,724                 166,015                    

NOKIA CORP NOKIA CORP FIXED 4.375% DUE 06-12-2027 6/12/2027 4.38% 225,000                   230,817                 222,413                    

NOMURA ASSET ACCEP CORP ALTERNATIVE LN T NOMURA AST ACCEP FLTG RT 5.957% DUE 03-25-2047 3/25/2047 5.96% 192,276                   190,352                 193,089                    

NORDEA BANK AB TRANCHE # TR 00014 DUE 09-17-2018 BEO 9/17/2018 2.44% 560,000                   560,000                 562,825                    

NORTHROP GRUMMAN CORP NORTHROP GRUMMAN 2.08% DUE 10-15-2020 10/15/2020 2.08% 1,500,000                1,499,775             1,487,775                 

NORTHROP GRUMMAN CORP NORTHROP GRUMMAN 3.25% DUE 01-15-2028 1/15/2028 3.25% 640,000                   639,661                 640,935                    

NORTHWEST ACQUISITIONS ULC / DOMINION FI NORTHWEST ACQUISITIONS ULC / DOMINION FI 144A BNDS 7.125% DUE 11-01-2022 11/1/2022 7.13% 1,440,000                1,441,854             1,486,800                 

NOVA CHEMICALS CORP PVTPL NOVA CHEMICALS CORP SR NT 144A 5.25 06-01-2027 6/1/2027 5.25% 415,000                   415,281                 413,963                    

NOVA CHEMICALS CORP PVTPL NOVA CHEMICALS CORP SR NT 144A 5.25% DUE 08-01-2023/08-01-2018 BEO 8/1/2023 5.25% 150,000                   154,125                 154,313                    

NOVA CHEMICALS CORP PVTPLNOVA CHEMICALS CORP BNDS 144A 4.875% 06-01-2024 6/1/2024 4.88% 395,000                   395,000                 394,013                    

NOVELIS CORP PVTPL NOVELIS CORP 6.25% DUE 08-15-2024 BEO 8/15/2024 6.25% 370,000                   372,138                 387,575                    

NRG ENERGY INC NRG ENERGY INC 6.25% BNDS 07-15-2022 7/15/2022 6.25% 120,000                   123,600                 124,800                    

NRG ENERGY INC NRG ENERGY INC 6.25% DUE 05-01-2024 5/1/2024 6.25% 160,000                   156,800                 167,600                    

NRG ENERGY INC NRG ENERGY INC 6.625% DUE 01-15-2027 1/15/2027 6.63% 255,000                   246,838                 269,663                    

NRG ENERGY INC NRG ENERGY INC 7.25% DUE 05-15-2026 5/15/2026 7.25% 110,000                   110,000                 119,761                    

NRG YIELD OPER LLC NRG YIELD OPER LLC 5.375% DUE 08-15-2024 8/15/2024 5.38% 250,000                   256,250                 258,750                    

NTPC LTD NTPC LTD 7.25% MTN 03/05/2022 INR 5/3/2022 7.25% 110,000,000           1,738,747             1,743,550                 

NUFARM AUSTRALIA LTD PVTPL NUFARM AUSTRALIA LTD SR NT 6.375 DUE 10-15-2019 10/15/2019 6.38% 500,000                   518,750                 508,750                    

NUSTAR LOGISTICS L P NUSTAR LOGISTICS L 6.75% DUE 02-01-2021 2/1/2021 6.75% 545,000                   554,425                 580,425                    

NVR INC NVR INC 3.95 DUE 09-15-2022 9/15/2022 3.95% 725,000                   760,337                 756,840                    

NXP B.V. (NXP FUNDING LLC) WINDSTREAM SERVICES LLC (FKA WINDSTREAM CORPORATION) TERM LN B6 DUE 03-16-2021 3/16/2021 0.00% 62,394                      58,962                   58,455                      

O REILLY AUTOMOTIVE INC NEW O REILLY 3.55% DUE 03-15-2026 3/15/2026 3.55% 1,000,000                998,320                 1,010,303                 

O REILLY AUTOMOTIVE INC NEW O REILLY 4.875% DUE 01-14-2021 1/14/2021 4.88% 350,000                   386,929                 371,671                    

O REILLY AUTOMOTIVE INC NEW O REILLY AUTOMOTIVE INC NEW 3 09-01-2022 9/1/2022 3.80% 360,000                   372,366                 378,717                    

OAS INVESTMENTS GMBH OAS INVESTMENTS GM 8.25% BDS 19/10/19 USD1000 IN DEFAULT 10/19/2019 8.25% 960,000                   984,680                 50,400                      

OASIS PETE INC NEW OASIS PETE INC 6.875 DUE 03-15-2022 3/15/2022 6.88% 325,000                   322,542                 333,531                    

OCCIDENTAL PETE CORP OCCIDENTAL PETE 2.7% DUE 02-15-2023 2/15/2023 2.70% 10,000                      9,983                     10,006                      

OCCIDENTAL PETE CORP OCCIDENTAL PETE 3% DUE 02-15-2027 2/15/2027 3.00% 160,000                   159,506                 159,064                    

OCCIDENTAL PETE CORP OCCIDENTAL PETE 3.125% DUE 02-15-2022 2/15/2022 3.13% 70,000                      68,786                   71,764                      

OCCIDENTAL PETE CORP OCCIDENTAL PETE 3.4% DUE 04-15-2026 4/15/2026 3.40% 10,000                      9,977                     10,241                      

OCCIDENTAL PETE CORP OCCIDENTAL PETE 4.1% DUE 02-15-2047 2/15/2047 4.10% 210,000                   209,578                 223,226                    

OCCIDENTAL PETE CORP OCCIDENTAL PETE 4.4% DUE 04-15-2046 4/15/2046 4.40% 60,000                      59,445                   66,417                      

OCCIDENTAL PETE CORP OCCIDENTAL PETE 4.625% DUE 06-15-2045 6/15/2045 4.63% 380,000                   366,493                 430,775                    

OCCIDENTAL PETROLEUM CORP OCCIDENTAL PETE 4.1% DUE 02-01-2021 2/1/2021 4.10% 180,000                   191,308                 188,521                    

OCEAN TRAILS CLO PVTPL OCEAN TRAILS CLO IV/LLC 0% BDS SER 13-4A CL AR 08-13-2025 8/13/2025 2.26% 1,174,943                1,174,943             1,175,622                 

OCP S A OCP S A 4.5% DUE 10-22-2025 10/22/2025 4.50% 310,000                   299,925                 310,221                    

OCWEN LN SERVICING LLC PVTPL OCWEN LN SERVICING LLC SR SECD 2NDLIEN NT 144A 8.375% DUE 11-15-2022 BEO 11/15/2022 8.38% 150,000                   150,750                 153,750                    

OFFICE CHERIFIEN DES PHOSPHATES OFFICE CHERIFIEN DES 6.875% DUE 04-25-2044 4/25/2044 6.88% 1,440,000                1,601,472             1,651,476                 

OFFICE CHERIFIEN DES PHOSPHATES OFFICE CHERIFIEN DES PHO BNDS 6.875% 25/04/2044 4/25/2044 6.88% 400,000                   455,500                 460,136                    

OHA LN FDG 2014-1 LLC PVTPL OHA LN FDG 2014-1 LLC SR SECD NT CL A-1-R FLTG RT 10-20-2026 10/20/2026 2.51% 1,500,000                1,500,625             1,505,849                 

OHA LN FDG 2015-1 LTD / OHA LN FDG 2015- PVTPL OHA LN FDG LTD SER 15-1A CLS AR FLTG 08-15-2029 8/15/2029 2.73% 250,000                   250,000                 254,259                    

OIL & GAS HLDG CO B S C GLOBAL MEDIUM TE PVTPL OIL & GAS HLDG CO B S C 7.5% 10-25-2027 10/25/2027 7.50% 3,050,000                3,103,144             3,123,139                 

OLIN CORP OLIN CORP 5.125% BDS 09-15-2027 USD2000 9/15/2027 5.13% 100,000                   100,000                 105,250                    

OLYMPUS MERGER SUB INC PVTPL OLYMPUS MERGER SUB INC 8.5% DUE 10-15-2025 BEO 10/15/2025 8.50% 850,000                   832,975                 839,375                    

ONEMAIN FINL HLDGS INC PVTPL ONEMAIN FINL HLDGS INC 144A 7.25% DUE 12-15-2021/12-11-2014 BEO 12/15/2021 7.25% 300,000                   317,250                 311,760                    

OPAL ACQUISITION INC PVTPL OPAL ACQUISITION INC 10.0% 10-01-2024 10/1/2024 10.00% 5,063,000                6,163,985             4,525,056                 

OPAL ACQUISITION INC PVTPL OPAL ACQUISITION INC 7.5% 07-01-2024 7/1/2024 7.50% 3,557,000                2,598,902             3,450,290                 

OPEN TEXT CORP OPEN TEXT CORP 5.625% DUE 01-15-2023 1/15/2023 5.63% 275,000                   275,000                 286,344                    

OPEN TEXT CORP PVTPL OPEN TEXT CORP BD 144A 5.875% DUE 06-01-2026/06-01-2021 BEO 6/1/2026 5.88% 345,000                   362,540                 371,738                    

OPTIMAS OE SOLUTIONS HLDG LLC / OPTIMAS OPTIMAS OE 8.625% DUE 06-01-2021 6/1/2021 8.63% 5,135,000                4,951,988             5,212,025                 

OPTIV INC OPTIV SECURITY INC TERM LOAN(SENIOR SECURED) 01-31-2025 1/31/2025 0.00% 1,150,000                1,144,255             1,026,375                 

ORACLE CORP ORACLE CORP DUE 01-15-2019 REG 1/15/2019 1.94% 910,000                   910,000                 914,727                    

ORAZUL ENERGY EGENOR S EN C POR A PVTPL ORAZUL ENERGY EGENOR S EN C POR A 5.625% 04-28-2027 4/28/2027 5.63% 1,625,000                1,618,779             1,599,000                 

ORBITAL ATK INC ORBITAL ATK INC 5.5% DUE 10-01-2023 10/1/2023 5.50% 940,000                   956,156                 991,700                    

OXEA S.A.R.L. CSM NV TERM LOAN DUE 07-3-2020 BEO 7/3/2020 0.00% 180,240                   177,934                 177,461                    

OXFORD FIN LLC / OXFORD FIN CO-ISSUER II OXFORD FIN LLC / 6.375% DUE 12-15-2022 12/15/2022 6.38% 490,000                   493,263                 505,925                    

P T SAKA ENERGI INDONESIA P T SAKA ENERGI 4.45% DUE 05-05-2024 5/5/2024 4.45% 2,250,000                2,276,847             2,284,315                 

PACIFIC DRILLING S A PACIFIC DRILLING S A TERM LOAN DUE 06-03-2018 BEO 6/3/2018 0.00% 675,867                   534,964                 270,347                    

PACIFIC GAS & ELEC CO PAC GAS & ELEC CO 5.8% DUE 03-01-2037 3/1/2037 5.80% 120,000                   119,112                 149,750                    

PACIFIC GAS & ELEC CO PAC GAS & ELEC CO 6.05% DUE 03-01-2034 3/1/2034 6.05% 1,110,000                1,381,207             1,399,090                 

PACIFIC GAS & ELEC CO PAC GAS & ELEC CO 8.25% DUE 10-15-2018 10/15/2018 8.25% 40,000                      53,766                   41,855                      

PARADIGM ACQUISITIONS CORP PARADIGM ACQUISITIONS CORP TERM LOAN SENIOR SECURED DUE 10-04-2024 BEO 10/4/2024 0.00% 374,000                   373,065                 375,403                    

PAREXEL INTL CORP PAREXEL INTERNATIONAL CORPORATION TERM LOAN B SENIOR SECURED 08-09-2024 8/9/2024 0.00% 360,448                   358,803                 361,950                    
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PARK AEROSPACE HLDGS LTD PVTPL PARK AEROSPACE HLDGS 5.25% 08-15-2022 8/15/2022 5.25% 310,000                   320,025                 308,063                    

PARK AEROSPACE HLDGS LTD PVTPL PARK AEROSPACE HLDGS LTD 144A 5.5% DUE 02-15-2024 BEO 2/15/2024 5.50% 620,000                   635,150                 615,350                    

PARK AEROSPACE HLDGS LTD PVTPL PARK AEROSPACE HLDGS LTD GTD 4.5% DUE 03-15-2023 3/15/2023 4.50% 90,000                      90,000                   85,950                      

PARK OHIO INDS INC OHIO PK OH INDS INC OH FIXED 6.625% DUE 04-15-2027 4/15/2027 6.63% 424,000                   430,681                 456,860                    

PARKER DRILLING CO PARKER DRILLING CO 6.75% DUE 07-15-2022 7/15/2022 6.75% 250,000                   218,250                 205,000                    

PARSLEY ENERGY LLC / PARSLEY FIN CORP PARSLEY ENERGY LLC 5.25% DUE 08-15-2025 8/15/2025 5.25% 210,000                   212,563                 210,525                    

PARSLEY ENERGY LLC / PARSLEY FIN CORP PARSLEY ENERGY LLC 5.625% DUE 10-15-2027 10/15/2027 5.63% 160,000                   160,000                 163,600                    

PARSLEY ENERGY LLC/FINAN PVTPL PARSLEY ENERGY LLC/FINAN 144A 5.375% DUE 01-15-2025/12-13-2016 BEO 1/15/2025 5.38% 200,000                   200,375                 202,000                    

PATTERSON COMPANIES INC LANAI HOLDINGS III, INC. INITIAL TERM LOAN (SECOND LIEN) DUE 08-28-2023 BEO 8/28/2023 0.00% 3,800,000                3,736,812             3,420,000                 

PDC ENERGY INC PDC ENERGY INC FIXED 6.125% DUE 09-15-2024 9/15/2024 6.13% 150,000                   151,800                 155,250                    

PEABODY ENERGY CORP PEABODY ENERGY CORPORATION EXIT TERM LOAN (FIRST LIEN) DUE 02-08-2022 BEO 2/8/2022 0.00% 57,457                      57,864                   58,175                      

PEABODY SECS FIN CORP PEABODY SECS FIN 6% DUE 03-31-2022 3/31/2022 6.00% 75,000                      75,000                   77,813                      

PEACHTREE CORNERS FDG TR PVTPL PEACHTREE CORNERS FDG TR 3.976% DUE 02-15-2025 BEO 2/15/2025 3.98% 600,000                   594,684                 617,790                    

PENN NATL GAMING INC PVTPL PENN NATL GAMING INC SR NT 5.625% DUE 01-15-2027 BEO 1/15/2027 5.63% 250,000                   253,750                 259,375                    

PENSKE AUTOMOTIVE GROUP INC PENSKE AUTOMOTIVE 5.75% DUE 10-01-2022 10/1/2022 5.75% 300,000                   300,075                 309,375                    

PEPSICO INC PEPSICO INC 1.55% DUE 05-02-2019 5/2/2019 1.55% 700,000                   699,475                 696,143                    

PEPSICO INC PEPSICO INC 2.85% DUE 02-24-2026 2/24/2026 2.85% 1,200,000                1,199,064             1,190,458                 

PEPSICO INC PEPSICO INC 4.25% DUE 10-22-2044 10/22/2044 4.25% 90,000                      88,541                   99,323                      

PEPSICO INC PEPSICO INC FIXED 3% 10-15-2027 10/15/2027 3.00% 1,115,000                1,111,845             1,111,064                 

PERSTORP HLDG AB PUBL PERSTORP HLDG AB 8.5% DUE 06-30-2021 6/30/2021 8.50% 240,000                   240,000                 254,400                    

PERTAMINA PT PERTAMINA PT 6.5% NTS 27/05/41 USD1000 5/27/2041 6.50% 2,460,000                2,496,843             2,964,307                 

PERTAMINA PT PERTAMINA PT NOTES SR REG S 6.5 DUE 05-27-2041 5/27/2041 6.50% 780,000                   761,475                 937,952                    

PERUSAHAAN PENERBIT SBSN INDO III PERUSAHAAN PENERBIT SBSN INDO III 3.4% 144A 29/03/2022 3/29/2022 3.40% 1,057,000                1,058,742             1,072,908                 

PERUSAHAAN PENERBIT SBSN INDONESIA III T PERUSAHAAN PENERBIT SBSN INDO III 4.35% BDS 10/09/2024 USD200000 9/10/2024 4.35% 200,000                   212,000                 211,730                    

PERUSAHAAN PENERBIT SBSN INDONESIA III T PERUSAHAAN PENERBIT SBSN INDONESIA III T 4.15% 03-29-2027 3/29/2027 4.15% 3,450,000                3,552,600             3,562,470                 

PERUSAHAAN PENERBIT SBSN INDONESIA III T PERUSAHAAN PENERBIT SBSN INDONESIA III TR CTF ISSUANCE PROGRAM DUE 09-10-2024 9/10/2024 4.35% 1,020,000                1,036,603             1,075,998                 

PETCO ANIMAL SUPPLIES INC PETCO ANIMAL SUPPLIES INC. TERM LOAN B1 DUE 01-26-2023 BEO 1/26/2023 0.00% 271,833                   254,327                 205,404                    

PETROBRAS GLOBAL FIN B V PETROBRAS GLOBAL 6.125% DUE 01-17-2022 1/17/2022 6.13% 1,420,000                1,445,970             1,506,975                 

PETROBRAS GLOBAL FIN B V PETROBRAS GLOBAL 6.25% DUE 03-17-2024 3/17/2024 6.25% 1,522,000                1,530,238             1,614,842                 

PETROBRAS GLOBAL FIN B V PETROBRAS GLOBAL 7.375% DUE 01-17-2027 1/17/2027 7.38% 5,450,000                5,731,273             6,000,450                 

PETROBRAS GLOBAL FIN B V PETROBRAS GLOBAL 8.375% DUE 05-23-2021 5/23/2021 8.38% 970,000                   1,072,358             1,106,285                 

PETROBRAS GLOBAL FIN B V PVTPL PETROBRAS GLOBAL FIN B V GTD NT 144A 5.299% 01-27-2025 1/27/2025 5.30% 1,460,000                1,423,558             1,464,380                 

PETROBRAS GLOBAL FIN B V PVTPL PETROBRAS GLOBAL FIN B V GTD NT 5.999% 01-27-2028 1/27/2028 6.00% 4,755,000                4,749,865             4,766,888                 

PETROBRAS GLOBAL FINANCE PETROBRAS GLOBAL FINANCE BNDS 6.85% DUE 06-05-2115 REG 6/5/2115 6.85% 3,330,000                3,043,920             3,205,125                 

PETROFAC LTD PVTPL PETROFAC LTD GTD SR NT 3.4 DUE 10-10-2018 10/10/2018 3.40% 710,000                   718,114                 702,900                    

PETROLEOS DEL PERU-PETROPERU S A PVPTL PETROLEOS DEL PERU S A 5.625% DUE 06-19-2047 6/19/2047 5.63% 1,630,000                1,669,800             1,711,500                 

PETROQUEST ENERGY INC PETROQUEST ENERGY FIXED 10% DUE 02-15-2021 2/15/2021 10.00% 1,972,920                1,951,695             1,499,419                 

PHILIP MORRIS INTL INC PHILIP MORRIS INTL 2.5% DUE 08-22-2022 8/22/2022 2.50% 130,000                   128,534                 128,806                    

PHILIP MORRIS INTL INC PHILIP MORRIS INTL 4.5% DUE 03-20-2042 3/20/2042 4.50% 110,000                   107,311                 119,704                    

PHILIP MORRIS INTL INC PHILIP MORRIS INTL 5.65% DUE 05-16-2018 5/16/2018 5.65% 1,655,000                1,863,175             1,678,589                 

PHILIP MORRIS INTL INC PHILIP MORRIS INTL INC 1.875% DUE 11-01-2019 11/1/2019 1.88% 1,060,000                1,057,912             1,053,519                 

PHILIP MORRIS INTL INC PHILIP MORRIS INTL INC 2.5% 11-02-2022 11/2/2022 2.50% 230,000                   229,013                 227,953                    

PHILIP MORRIS INTL INC PHILIP MORRIS INTL INC 2.9 DUE 11-15-2021 11/15/2021 2.90% 140,000                   138,118                 141,704                    

PI UK HOLDCO II LIMITED EQUINOX HOLDINGS INC TL 03-08-2024 3/8/2024 0.00% 407,350                   406,332                 410,662                    

PI UK HOLDCO II LIMITED UNIVAR USA INC TERM LOAN 07-01-2024 7/1/2024 0.00% 15,338                      15,299                   15,387                      

PINNACLE ENTMT INC NEW PINNACLE ENTMT INC NEW 5.625% 05-01-2024 5/1/2024 5.63% 375,000                   381,813                 401,250                    

PLAINS ALL AMERICAN PIPELINE LP PLAINS ALL AMERN 3.85% DUE 10-15-2023 10/15/2023 3.85% 475,000                   478,251                 472,744                    

PLANTRONICS INC PVTPL PLANTRONICS INC SR DEB 144A 5.5% DUE 05-31-2023/05-15-2018 BEO 5/31/2023 5.50% 350,000                   361,156                 363,563                    

PLASTIPAK HLDGS INC PVTPL PLASTIPAK HLDGS INC BNDS 6.25% DUE 10-15-2025 10/15/2025 6.25% 215,000                   215,781                 219,838                    

PLAYPOWER PLAYPOWER, INC. TERM LOAN DUE 06-23-2021BEO 6/23/2021 0.00% 341,742                   338,339                 342,597                    

PNC BK N A PITTSBURGH PA MEDIUM TERM SR PNC BK N A PITT PA 1.5% DUE 02-23-2018 2/23/2018 1.50% 890,000                   889,769                 889,721                    

PNC BK N A PITTSBURGH PA MEDIUM TERM SR PNC BK N A PITT PA 3.25% DUE 06-01-2025 6/1/2025 3.25% 1,500,000                1,541,355             1,522,394                 

POLARIS INTER CORP PVTPL POLARIS INTER CORP 8.5% 12-01-2022 12/1/2022 8.50% 3,560,000                3,576,400             3,693,500                 

POLYONE CORP POLYONE CORP 5.25% DUE 03-15-2023 3/15/2023 5.25% 506,000                   521,696                 532,565                    

POLYUS GOLD INTL LTD POLYUS GOLD INTL 5.25% DUE 02-07-2023 2/7/2023 5.25% 1,178,000                1,178,000             1,235,098                 

POST HLDGS INC PVTPL POST HLDGS INC SR 5.5% DUE 03-01-2025 BEO 3/1/2025 5.50% 150,000                   150,000                 155,250                    

POST HLDGS INC PVTPL POST HLDGS INC SR 5.75% DUE 03-01-2027 BO 3/1/2027 5.75% 245,000                   252,975                 249,288                    

PPL CAP FDG INC PPL CAP FDG INC 5% DUE 03-15-2044 3/15/2044 5.00% 500,000                   596,670                 579,348                    

PPL ELEC UTILS CORP PPL ELEC UTILS CORP 3.95% 06-01-2047 6/1/2047 3.95% 910,000                   900,809                 983,582                    

PPT ABS LLC PVTPL PPT ABS LLC 2004-1 ASSET BKD CTF CL A 144A 5.6904% DUE 08-25-2035 BEO 8/25/2035 5.69% 336,567                   329,415                 348,574                    

PPT MGMT LLC PPT MANAGEMENT HOLDINGS, LLC TERM LOAN TL 12-16-2022 12/16/2022 0.00% 364,351                   360,708                 357,064                    

PQ GROUP HLDGS INC PQ CORPORATION DUE 11-04-2022 BEO 11/4/2022 0.00% 124,365                   125,029                 125,279                    

PRECISION DRILLING CORP PVTPL PRECISION DRILLING CORP PRECISION DRILLING CORP 7.125% DUE 01-15-2026 BEO 1/15/2026 7.13% 100,000                   100,663                 102,000                    

PRESTIGE BRANDS INC PRESTIGE BRANDS 6.375% DUE 03-01-2024 3/1/2024 6.38% 440,000                   467,431                 455,950                    

PRIME SEC SVCS BORROWER LLC / PRIME FIN PVTPL PRIME SEC SVCS BORROWER LLC/PRIME FIN 9.25% 05-15-2023 BEO 5/15/2023 9.25% 200,000                   200,000                 222,000                    

PRO MACH INC PRO MACH INC TERM LOAN DUE 10-22-2021 BEO 10/22/2021 0.00% 246,091                   245,169                 246,091                    

PROSPECT MEDICAL HOLDINGS, INC. PROSPECT MEDICAL HOLDINGS, INC. TERM LOAN 06-30-2022 BEO 6/30/2022 0.00% 98,500                      97,023                   100,101                    

PROTECTIVE LIFE CORP PROTECTIVE LIFE 7.375% DUE 10-15-2019 10/15/2019 7.38% 800,000                   966,529                 867,074                    

PROTECTIVE LIFE GLOBAL FDG MEDIUM TERM N PROTECTIVE LIFE 2.161% DUE 09-25-2020 9/25/2020 2.16% 800,000                   800,000                 791,355                    

PROVIDENT FDG ASSOCS LP / PFG FIN CORP PROVIDENT FDG 6.375% DUE 06-15-2025 6/15/2025 6.38% 265,000                   265,000                 278,250                    

PRUDENTIAL FINL INC MEDIUM TERM NTS BOOK PRUDENTIAL FINL INC MEDIUM TERM NTS VAR RT DUE 08-15-2018 8/15/2018 2.20% 790,000                   790,000                 793,019                    

PTC INC PTC INC 6% DUE 05-15-2024 5/15/2024 6.00% 1,920,000                2,015,422             2,035,200                 

PUBLIC SVC CO N MEX PUB SVC CO N MEX 7.95% DUE 05-15-2018 5/15/2018 7.95% 320,000                   330,546                 326,663                    

QCP SNF WEST REIT LLC / QCP SNF CENT REI QCP SNF W REIT LLC 8.125% DUE 11-01-2023 11/1/2023 8.13% 2,200,000                2,287,300             2,255,000                 

QEP RES INC QEP RES INC 5.625% 03-01-2026 3/1/2026 5.63% 530,000                   534,875                 537,288                    

QEP RES INC QEP RES INC 6.875% DUE 03-01-2021 3/1/2021 6.88% 170,000                   158,525                 183,600                    

QEP RESOURCES INC QEP RESOURCES INC 5.25 DUE 05-01-2023 5/1/2023 5.25% 240,000                   236,663                 242,846                    

QORVO INC QORVO INC 6.75% DUE 12-01-2023 12/1/2023 6.75% 1,110,000                1,207,125             1,193,250                 

QORVO INC QORVO INC 7% DUE 12-01-2025 12/1/2025 7.00% 575,000                   580,750                 641,844                    

QUALCOMM INC QUALCOMM INC NT FLTG RATE DUE 01-30-2023REG 1/30/2023 3.09% 1,060,000                1,060,000             1,058,287                 

QUALITYTECH LP / QTS FIN CORP PVTPL QUALITYTECH LP 4.75% 11-15-2025 11/15/2025 4.75% 765,000                   766,600                 772,650                    

QUEBECOR MEDIA INC QUEBECOR MEDIA INC 5.75% DUE 01-15-2023 1/15/2023 5.75% 1,350,000                1,351,688             1,431,000                 

QUICKEN LNS INC PVTPL QUICKEN LNS INC 5.25% 01-15-2028 1/15/2028 5.25% 570,000                   564,454                 562,704                    

QUICKEN LNS INC PVTPL QUICKEN LOANS INC 5.75% DUE 05-01-2025 BEO 5/1/2025 5.75% 370,000                   365,513                 382,954                    

QUINTILES TRANSNATIONAL CORP PVTPL QUINTILES TRANSNATIONAL CORP SR NT4.875% 05-15-2023 5/15/2023 4.88% 185,000                   187,648                 190,550                    

QVC INC QVC INC 4.375% DUE 03-15-2023 3/15/2023 4.38% 1,250,000                1,175,850             1,281,801                 

RABOBANK NEDERLAND NV RABOBANK NEDERLAND NV VAR RATE PERPETUALDUE 12-29-2049/06-30-2019 BEO 12/29/2049 11.00% 270,000                   360,000                 301,725                    

RADIAN GROUP INC RADIAN GROUP INC FIXED 4.5% 10-01-2024 10/1/2024 4.50% 160,000                   160,000                 163,920                    

RADIATE HOLDCO LLC/RADIATE FI RADIATE HOLDCO, LLC (AKA RCN GRANDE) TERM LOAN DUE 12-12-2023 BEO 12/12/2023 0.00% 146,744                   145,304                 145,521                    

RADIO ONE INC RADIO ONE INC 7.375% DUE 04-15-2022 4/15/2022 7.38% 210,000                   210,625                 209,475                    

RADNET MGMT INC RADNET MANAGEMENT, INC. TERM B-1 LOAN (FIRST LIEN) DUE 06-30-2023 BEO 6/30/2023 0.00% 311,688                   310,909                 315,779                    

RANGE RES CORP RANGE RES CORP 5.75% 06-01-2021 6/1/2021 5.75% 450,000                   459,950                 466,875                    

RANGE RES CORP RANGE RES CORP 5.875% 07-01-2022 7/1/2022 5.88% 350,000                   355,400                 357,000                    

RASC SER 2004-KS1 TR RASC SER 04-KS1 TR HOME EQTY MTG ASTBKD PASS THRU CTF 5.072 DUE 022534 REG 2/25/2034 5.07% 182,389                   178,257                 172,190                    

RAYTHEON CO RAYTHEON CO 3.125% DUE 10-15-2020 10/15/2020 3.13% 120,000                   119,358                 122,757                    

REAL ALLOY HLDG INC DEFAULTED REAL ALLOY HLDG INC 0.00% 12-31-2040 12/31/2040 10.00% 5,490,000                4,999,097             3,952,800                 
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REALOGY GROUP LLC / REALOGY CO-ISSUER CO PVTPL REALOGY GROUP LLC/REALOGY CO-ISSUER CO 144A 4.875 6/1/2023 4.88% 970,000                   991,466                 957,875                    

RECEIPT FOR MULTI ORIG PVTPL REAL ALLOY HOLDINGS, INC. 0% DUE 01-01-2059 BEO 1/1/2059 0.00% 2,203,341                -                          2,203,341                 

REGIONALCARE HOSP PARTNERS HLDGS INC PVTPL REGIONALCARE HOSP PARTNERS HLDGS INC 144A 8.25% DUE 05-01-2023/04-29-2016 5/1/2023 8.25% 3,560,000                3,746,856             3,755,800                 

RELIANT ENERGY MID-ATLANTIC PWR HLDGS LL RELIANT ENERGY MID-ATLC PWR HLDGS LL SERC 9.681 DUE 07-02-2026 BEO 7/2/2026 0.00% 925,000                   996,400                 545,750                    

REPUBLIC SVCS INC REPUBLIC SVCS INC 4.75% DUE 05-15-2023 5/15/2023 4.75% 920,000                   1,006,314             999,493                    

RESIDENTIAL ASSET MTG PRODS INC RESDNTL AST MTG FLTG RT 2.37711% DUE 09-25-2035 9/25/2035 2.03% 1,850,000                1,804,766             1,847,928                 

RESOLUTE ENERGY CORP RESOLUTE ENERGY CORP 8.5 05-01-2020 5/1/2020 8.50% 1,930,000                1,925,600             1,963,775                 

REX ENERGY CORP REX ENERGY CORP 8% DUE 10-01-2020 10/1/2020 8.00% 1,997,000                1,149,810             728,905                    

REYNOLDS AMERN INC REYNOLDS AMERN INC 3.25% DUE 06-12-2020 6/12/2020 3.25% 453,000                   452,918                 460,291                    

REYNOLDS AMERN INC REYNOLDS AMERN INC 6.15% DUE 09-15-2043 9/15/2043 6.15% 140,000                   154,117                 179,943                    

REYNOLDS AMERN INC REYNOLDS AMERN INC 7% DUE 08-04-2041 8/4/2041 7.00% 200,000                   235,182                 270,637                    

REYNOLDS AMERN INC REYNOLDS AMERN INC 8.125% DUE 06-23-2019 6/23/2019 8.13% 10,000                      12,681                   10,817                      

REYNOLDS AMERN INC REYNOLDS AMERN INC FIXED 5.85% DUE 08-15-2045 8/15/2045 5.85% 40,000                      45,114                   49,951                      

REYNOLDS GROUP ISSUER INC/ REYNOLDS GROU PVTPL REYNOLDS GROUP ISSUER INC/REYNOLDS 144A 5.125 DUE 07-15-2023/06-27-2016 7/15/2023 5.13% 70,000                      72,450                   72,450                      

REYNOLDS GROUP ISSUER INC/ REYNOLDS GROU REYNOLDS GROUP ISSUER INC/ REYNOLDS FLTG RT 144A 7-15-2021 7/15/2021 4.86% 360,000                   356,400                 365,400                    

RIALTO HLDGS LLC / RIALTO CORP PVTPL RIALTO HLDGS LLC 7 DUE 12-01-2018 BEO 12/1/2018 7.00% 560,000                   563,968                 561,400                    

RING CONTAINER TECHNOLOGIES GROUP LLC RING CONTAINER TECHNOLOGIES GROUP LLC TERM LOAN SENIOR SECURED 09-28-2024 9/28/2024 0.00% 280,000                   280,275                 280,525                    

RITCHIE BROS AUCTIONEERS INC PVTPL RITCHIE BROS AUCTIONEERS INC 144A 5.375% DUE 01-15-2025 1/15/2025 5.38% 150,000                   155,625                 154,875                    

RITE AID CORP PVTPL RITE AID CORP SR 144A 6.125% DUE 04-01-2023/04-01-2018 BEO 4/1/2023 6.13% 565,000                   537,388                 509,913                    

RITE AID CORP RITE AID CORP 6.75 DUE 06-15-2021 6/15/2021 6.75% 160,000                   158,600                 159,200                    

RIVERS PITTSBURGH BORROWER L P /RIVERS P PVTPL RIVERS PITTSBURGH BORROWER L P/RIVERS P SR SECD NT 144A 6.125% 08-15-2021 8/15/2021 6.13% 210,000                   212,986                 208,425                    

ROCKIES EXPRESS PIPELINE LLC PVTPL ROCKIES EXPRESS PIPELINE LLC 14A 6.0%01-15-2019 1/15/2019 6.00% 270,000                   281,138                 277,425                    

ROCKIES EXPRESS PIPELINE LLC PVTPL ROCKIES EXPRESS PIPELINE LLC 6.875% DUE 04-15-2040/03-22-2010 4/15/2040 6.88% 350,000                   323,313                 393,750                    

ROCKIES EXPRESS PIPELINE LLC PVTPL ROCKIES EXPRESS PIPELINE LLC SR NT144A 6.85% DUE 07-15-2018/06-27-2008 BEO 7/15/2018 6.85% 135,000                   141,750                 137,363                    

ROCKIES EXPRESS PIPELINE LLC PVTPL ROCKIES EXPRESS PIPELINE LLC SR NT144A 7.5% DUE 07-15-2038/06-27-2008 BEO 7/15/2038 7.50% 10,000                      9,700                     11,563                      

ROCK-TENN CO ROCK-TENN CO 3.5% DUE 03-01-2020 3/1/2020 3.50% 80,000                      79,528                   81,390                      

ROCK-TENN CO ROCK-TENN CO 4% DUE 03-01-2023 3/1/2023 4.00% 30,000                      29,817                   31,088                      

ROCKWELL COLLINS INC DEL ROCKWELL COLLINS 3.5% DUE 03-15-2027 3/15/2027 3.50% 1,000,000                1,021,090             1,018,177                 

ROSE ROCK MIDSTREAM L P / ROSE ROCK FIN ROSE ROCK 5.625% DUE 07-15-2022 7/15/2022 5.63% 200,000                   200,000                 197,500                    

ROSE ROCK MIDSTREAM L P / ROSE ROCK FIN ROSE ROCK 5.625% DUE 11-15-2023 11/15/2023 5.63% 180,000                   177,021                 175,500                    

ROYAL BK CDA GLOBAL MEDIUM TERM SR BK NT ROYAL BK CDA 2.125% DUE 03-02-2020 3/2/2020 2.13% 1,260,000                1,259,093             1,256,217                 

ROYAL BK SCOTLAND GROUP PLC ROYAL BK SCOTLAND 8.625% DUE 12-31-2049 12/31/2049 8.63% 210,000                   210,000                 236,513                    

ROYAL BK SCOTLAND GROUP PLC ROYAL BK SCOTLAND GROUP PLC 6 DUE 12-19-2023 REG 12/19/2023 6.00% 80,000                      86,415                   88,114                      

ROYAL CARIBBEAN CRUISES LTD ROYAL CARIBBEAN 5.25% DUE 11-15-2022 11/15/2022 5.25% 725,000                   760,525                 796,167                    

RRI ENERGY INC DEFAULTED RRI ENERGY INC 0.0% DUE 12-31-2040 12/31/2040 7.88% 1,170,000                1,086,995             936,000                    

RSP PERMIAN INC RSP PERMIAN INC 5.25% 01-15-2025 1/15/2025 5.25% 155,000                   155,000                 158,875                    

SALEM MEDIA GROUP INC SALEM MEDIA GROUP 6.75% DUE 06-01-2024 6/1/2024 6.75% 350,000                   358,625                 348,250                    

SAMARCO MINERACAO S A DEFAULTED SAMARCO MINERACAO SA 4.125% 11-01-2022 12/31/2040 0.00% 1,050,000                737,563                 714,000                    

SANCHEZ ENERGY CORP SANCHEZ ENERGY 7.75 DUE 06-15-2021 6/15/2021 7.75% 390,000                   373,923                 366,600                    

SANCHEZ ENERGY CORP SANCHEZ ENERGY FIXED 6.125% DUE 01-15-2023 1/15/2023 6.13% 220,000                   175,175                 185,900                    

SANTANDER HLDGS USA INC SANTANDER HLDGS 2.7% DUE 05-24-2019 5/24/2019 2.70% 1,750,000                1,749,650             1,753,817                 

SANTANDER HLDGS USA INC SANTANDER HLDGS FIXED 4.5% DUE 07-17-2025 7/17/2025 4.50% 50,000                      50,543                   52,153                      

SANTANDER UK GROUP HLDGS PLC SANTANDER UK GROUP 3.571% DUE 01-10-2023 1/10/2023 3.57% 320,000                   321,075                 324,612                    

SANTANDER UK PLC SANTANDER UK PLC 3.05% DUE 08-23-2018 8/23/2018 3.05% 850,000                   881,543                 855,817                    

SBA COMMUNICATIONS CORP NEW PVTPL SBA COMMUNICATIONS CORP NEW 4.0% 10-01-2022 10/1/2022 4.00% 150,000                   150,000                 150,188                    

SCHAEFFLER VERWALTUNG ZWEI GMBH PVTPL SCHAEFFLER VERWALTUNG ZWEI GMBH 4.75% DUE 09-15-2026 9/15/2026 4.75% 280,000                   280,984                 284,200                    

SCHAEFFLER VERWALTUNG ZWEI GMBH SCHAEFFLER 4.125% DUE 09-15-2021 9/15/2021 4.13% 480,000                   481,206                 488,400                    

SCHLUMBERGER HLDGS CORP PVTPL SCHLUMBERGER HLDGS CORP SR NT 144A4% DUE 12-21-2025/12-21-2015 BEO 12/21/2025 4.00% 120,000                   119,922                 126,101                    

SCIENTIFIC GAMES INTL INC SCIENTIFIC GAMES FIXED 10% DUE 12-01-2022 12/1/2022 10.00% 350,000                   368,250                 384,125                    

SCIENTIFIC GAMES INTL INC SCIENTIFIC GAMES INTERNATIONAL, INC. TERM LOAN B-4 SEN SEC 08-14-2024 8/14/2024 0.00% 94,655                      94,182                   95,409                      

SCIENTIFIC GAMES INTL INC SCIENTIFIC GAMES INTL INC 7% BDS 01-01-2022USD2000 1/1/2022 7.00% 375,000                   394,538                 395,156                    

SCOTTS MIRACLE-GRO CO  FORMERLY SCOTTS C SCOTTS MIRACLE-GRO 5.25% DUE 12-15-2026 12/15/2026 5.25% 420,000                   442,050                 439,950                    

SCRIPPS E W CO OHIO SCRIPPS E W CO OH 5.125% DUE 05-15-2025 5/15/2025 5.13% 190,000                   193,275                 189,050                    

SEAGATE HDD CAYMAN SEAGATE HDD CAYMAN 4.875% DUE 06-01-2027 6/1/2027 4.88% 300,000                   286,406                 286,851                    

SEALED AIR CORP NEW PVTPL SEALED AIR CORP NEW 5.5% 09-15-2025 9/15/2025 5.50% 500,000                   512,500                 545,000                    

SEATTLE SPINCO INC SEATTLE SPINCO INC (AKA MICRO FOCUS INTLPLC) TLB 1ST LIEN DUE 04-19-2024 BEO 4/19/2024 0.00% 418,090                   417,960                 418,878                    

SEMGROUP CORP SEMGROUP CORP 6.375% DUE 03-15-2025 3/15/2025 6.38% 185,000                   182,164                 182,225                    

SENECA PK CLO LTD / SENECA PAK CLO LLC PVTPL SENECA PK CLO LTD/SENECA PAK CLO LLC SR CL A-R FLTG DUE 07-17-2026 7/17/2026 2.47% 250,000                   250,000                 250,202                    

SEQUOIA MTG TR 2004-1 CMO SEQUOIA MTG TR 2004-1 2004-12 MTG PASSTHRU CTF 1A1 DUE 01-20-2035 REG 1/20/2035 2.04% 123,860                   123,977                 113,971                    

SEQUOIA MTG TR 2004-1 I/O CMO SEQUOIA MTG TR 2004-1 2004-6 CL X-A VAR RATE DUE 07-25-2034 REG 7/20/2034 0.59% 2,014,344                56,843                   52,040                      

SERVICE CORP INTL SERVICE CORP INTL 4.625% DUE 12-15-2027 12/15/2027 4.63% 200,000                   200,000                 202,924                    

SERVICE CORP INTL SERVICE CORP INTL 5.375% DUE 05-15-2024 5/15/2024 5.38% 725,000                   750,375                 763,969                    

SERVICEMASTER CO PVTPL SERVICEMASTER CO 5.125% 11-15-2024 11/15/2024 5.13% 210,000                   214,786                 212,625                    

SESI L L C PVTPL SESI L L C SR 7.75% DUE 09-15-2024 BEO 9/15/2024 7.75% 570,000                   570,000                 605,625                    

SESI L L C SESI L L C 7.125 DUE 12-15-2021 12/15/2021 7.13% 650,000                   615,400                 666,250                    

SFR GROUP SA PVTPL SFR GROUP SA BNDS 144A 7.375% 05-01-2026 5/1/2026 7.38% 1,045,000                1,037,809             1,072,431                 

SFR GROUP SA PVTPL SFR GROUP SA BNDS 6.25% 144A 6.25% 05-15-2024 BEO 5/15/2024 6.25% 450,000                   455,188                 451,125                    

SFR GROUP SA SFR GROUP SA TERM LOAN SENIOR SECURED DUE 01-31-2026 BEO 1/31/2026 0.00% 750,000                   742,500                 721,875                    

SHEA HOMES LTD PARTNERSHIP / SHEA HOMES PVTPL SHEA HOMES LTD PARTNERSHIP / SHEA HOMES FDG CORP 144A 5.875% 4-1-23 4/1/2023 5.88% 385,000                   397,481                 399,438                    

SHEA HOMES LTD PARTNERSHIP / SHEA HOMES SHEA HOMES LTD 6.125% DUE 04-01-2025 4/1/2025 6.13% 130,000                   130,000                 135,200                    

SHEARERS FOODS LLC / CHIP FIN SHEARERS FOODS LLC TERM LOAN DUE 06-30-2021 BEO 6/30/2021 0.00% 197,770                   197,588                 197,029                    

SHELL INTERNATIONAL FIN SHELL INTERNATIONAL FIN 4.375% DUE 05-11-2045 5/11/2045 4.38% 740,000                   701,539                 832,036                    

SHELL INTL FIN B V SHELL INTERNATIONAL FIN 4.55 DUE 08-12-2043 REG 8/12/2043 4.55% 80,000                      83,938                   90,991                      

SHELL INTL FIN B V SHELL INTL FIN B V 2.875% DUE 05-10-2026 5/10/2026 2.88% 50,000                      49,203                   50,000                      

SHELL INTL FIN B V SHELL INTL FIN B V 4% DUE 05-10-2046 5/10/2046 4.00% 10,000                      10,437                   10,651                      

SHELL INTL FIN B V SHELL INTL FIN B V FLTG RT 2.80575% DUE 05-11-2020 5/11/2020 1.86% 1,960,000                1,920,384             1,977,934                 

SI ORGANIZATION INC SI ORGANIZATION INC TERM LOAN DUE 11-23-2019 BEO 11/23/2019 0.00% 241,608                   239,254                 243,421                    

SILVERSEA CRUISE FIN LTD PVTPL SILVERSEA CRUISE FIN LTD GTD SR SECD NT 144A 7.25% DUE 02-01-2025 BEO 2/1/2025 7.25% 487,000                   494,270                 524,743                    

SINOPEC GROUP OVERSEAS DEV 2014 LTD SINOPEC GROUP 4.375% DUE 04-10-2024 4/10/2024 4.38% 580,000                   578,649                 615,272                    

SIRIUS XM RADIO INC PVTPL SIRIUS XM HOLDINGS INC 5.0% DUE 08-01-2027 8/1/2027 5.00% 1,480,000                1,491,250             1,483,700                 

SLC STUDENT LN TR SLC STUDENT LN TR FLTG RT 2.2445% DUE 06-15-2029 6/15/2029 1.71% 1,990,212                1,956,627             1,974,336                 

SLM CORP MEDIUM TERM NTS BOOK ENTRY NAVIENT CORP 6.125% 03-25-2024 3/25/2024 6.13% 440,000                   437,906                 445,500                    

SLM STUDENT LN EDC REPACKAGING TR 2013-M PVTPL SLM STUDENT LN EDC REPACKAGING TR 2013-M NT CL M 3C7 3.5 DUE 10-28-2029 10/28/2029 3.50% 87,636                      86,267                   85,555                      

SLM STUDENT LN TR SLM STUDENT LN TR SLM STUDENT LOAN 03-15-2033 REG 3/15/2033 2.34% 442,949                   441,012                 441,081                    

SLM STUDENT LN TR 2008 9 SLM STUDENT LN TR 2008 9 STUDENT LOAN BKD NTS CL A FLTG 04-25-2023 REG 4/25/2023 2.87% 609,545                   601,259                 623,728                    

SLM STUDENT LN TR 2008-6 SLM STUDENT LN TR 2008-6 STUDENT LN BKD NT CL A-4 FLTG 07-25-2023 REG 7/25/2023 2.47% 250,000                   252,969                 253,316                    

SMALL BUSINESS ADMIN GTD PARTN CTFS SMALL BUSINESS ADMIN GTD PARTN CTFS 2.518% DUE 09-10-2027 REG 9/10/2027 2.52% 730,000                   730,000                 730,572                    

SMALL BUSINESS ADMINISTRATION SMALL BUSINESS ADMINISTRATION SER 2016-10A CL 1 2.507% 03-10-2026 3/10/2026 2.51% 235,119                   235,119                 235,531                    

SMB PRIVATE ED LN TR 2016-B PVTPL SMB PVT ED LN TR 2016-B LN BACKED NT CL A-2A 144A 2.43 DUE 02-17-2032 BEO 2/17/2032 2.43% 640,000                   629,550                 629,090                    

SMB PRIVATE ED LN TR 2016-C PVTPL SMB PRIVATE ED LN TR 2016-C NT CL A-2A 144A 2.34% DUE 09-15-2034 BEO 9/15/2034 2.34% 1,870,000                1,869,075             1,830,541                 

SMITHFIELD FOODS INC PVTPL SMITHFIELD FOODS INC 2.7% 01-31-2020 1/31/2020 2.70% 580,000                   580,955                 576,215                    

SMURFIT CAP FDG PLC SMURFIT CAP FDG 7.5% DUE 11-20-2025 11/20/2025 7.50% 1,440,000                1,374,156             1,735,200                 

SOFI CONSUMER LN PROGRAM 2017-4 LLC PVTPL SCLP SER 2017-4 CL A 2.5% 06-25-2026 5/26/2026 2.50% 849,692                   849,538                 846,907                    

SOPHIA L P / SOPHIA FIN INC SOPHIA, L.P. TERM LOAN B DUE 09-30-2022 BEO 9/30/2022 0.00% 247,718                   246,480                 247,851                    

SOUTHERN COPPER CORP DEL SOUTHERN COPPER CORP DEL RT 3.875% DUE 04-23-2025 4/23/2025 3.88% 730,000                   739,125                 757,032                    

SOUTHERN COPPER CORP DEL SOUTHN COPPER CORP 5.25% DUE 11-08-2042 11/8/2042 5.25% 710,000                   697,270                 793,091                    
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SOUTHERN GAS CORRIDOR CJSC SOUTHERN GAS CORRI 6.875% GTD SNR 24/03/26 USD 3/24/2026 6.88% 960,000                   1,035,175             1,093,141                 

SOUTHERN GAS CORRIDOR CJSC SOUTHN GAS 6.875% DUE 03-24-2026 3/24/2026 6.88% 1,452,000                1,493,009             1,649,835                 

SOUTHERN NAT GAS CO SOUTHN NAT GAS CO 8% DUE 03-01-2032 3/1/2032 8.00% 220,000                   196,454                 298,263                    

SOUTHWESTERN ENERGY CO SOUTHWESTN ENERGY FIXED 7.5% DUE 04-01-2026 4/1/2026 7.50% 250,000                   250,000                 265,625                    

SP FINCO LLC PVTPL SP FINCO LLC SR 6.75% DUE 07-01-2025 7/1/2025 6.75% 1,190,000                1,141,325             1,124,550                 

SPARC EM SPC PVTPL SPARC EM SPC 0.0% 12-05-2022 12/5/2022 0.00% 602,000                   532,138                 552,335                    

SPECIALTY STL HOLDCO INC PVTPL SPECIALTY STL HOLDCO INC FLTG DUE 11-15-2022 11/15/2022 13.62% 2,610,000                2,610,000             2,610,000                 

SPECTRA ENERGY PARTNERS LP SPECTRA ENERGY 4.5% DUE 03-15-2045 3/15/2045 4.50% 435,000                   437,884                 448,539                    

SPECTRUM BRANDS INC SPECTRUM BRANDS 5.75% DUE 07-15-2025 7/15/2025 5.75% 680,000                   697,469                 715,700                    

SPECTRUM BRANDS INC SPECTRUM BRANDS 6.125% DUE 12-15-2024 12/15/2024 6.13% 100,000                   100,804                 105,875                    

SPECTRUM BRANDS INC SPECTRUM BRANDS INC 6.625 DUE 11-15-2022 REG 11/15/2022 6.63% 447,000                   473,076                 462,645                    

SPEEDWAY MOTORSPORTS INC SPEEDWAY FIXED 5.125% DUE 02-01-2023 2/1/2023 5.13% 250,000                   250,000                 258,125                    

SPIRIT AEROSYSTEMS INC SPIRIT AEROSYSTEMS 5.25% DUE 03-15-2022 3/15/2022 5.25% 725,000                   725,741                 747,110                    

SPRINGS INDS INC SPRINGS INDS INC 6.25 DUE 06-01-2021 REG 6/1/2021 6.25% 250,000                   257,083                 255,000                    

SPRINT CAP CORP SPRINT CAP CORP 6.875% DUE 11-15-2028 11/15/2028 6.88% 1,340,000                1,286,453             1,348,375                 

SPRINT CAP CORP SPRINT CAP CORP 8.75% DUE 03-15-2032 3/15/2032 8.75% 750,000                   753,342                 851,250                    

SPRINT COMMUNICATIONS INC SPRINT COMMUNICATIONS INC TERM LOAN SENIOR SECD 1ST LIEN DUE 01-31-2024BEO 1/31/2024 0.00% 126                           126                         125                            

SPRINT CORPORATION SPRINT CORPORATION 7.875% DUE 09-15-2023 9/15/2023 7.88% 1,385,000                1,412,060             1,475,025                 

SPRINT NEXTEL CORP  FORMERLY SPRINT CORP PVTPL SPRINT NEXTEL CORP FORMERLY SPRINTCORP GTD NT 7 DUE 03-01-2020 BEO 3/1/2020 7.00% 805,000                   929,265                 861,350                    

SPRINT NEXTEL CORP  FORMERLY SPRINT CORP SPRINT NEXTEL CORP 11.5 DUE 11-15-2021 11/15/2021 11.50% 40,000                      32,000                   48,300                      

SPRINT NEXTEL CORP  FORMERLY SPRINT CORP SPRINT NEXTEL CORP 6 DUE 11-15-2022 11/15/2022 6.00% 500,000                   463,750                 500,000                    

SPRINT SPECTRUM CO LLC / SPRINT SPECTRUM SPRINT SPECTRUM CO 3.36% DUE 09-20-2021 3/20/2023 3.36% 1,598,438                1,602,909             1,608,428                 

SRC ENERGY INC PVPTL SRC ENERGY INC 6.25% 12-01-2025 12/1/2025 6.25% 385,000                   385,000                 393,663                    

SRS DISTRIBUTION INC SRS DISTRIBUTION INC SRS DISTR INC TERM LN (SECOND LIEN) DUE 02-25-2023 BEO 2/25/2023 0.00% 850,000                   837,411                 867,708                    

STANDARD CHARTERED PLC PVTPL STANDARD CHARTERED PLC SUB NT 144A5.7% DUE 03-26-2044 BEO 3/26/2044 5.70% 520,000                   520,870                 630,704                    

STANDARD CHARTERED PLC STD CHARTERED PLC FLTG RT 2.37133% DUE 04-17-2018 4/17/2018 1.99% 1,030,000                1,030,000             1,031,102                 

STANDARD INDS INC DEL PVTPL STD INDS INC DEL 4.75% 01-15-2028 1/15/2028 4.75% 210,000                   210,000                 210,485                    

STANDARD INDS INC DEL STD INDS INC DEL 5.5% DUE 02-15-2023 2/15/2023 5.50% 60,000                      60,000                   62,550                      

STAPLES INC STAPLES INC TERM LOAN B SENIOR SECURED DUE 09-12-2024 BEO 9/12/2024 0.00% 150,000                   149,625                 146,531                    

STARBUCKS CORP STARBUCKS CORP 2.1% DUE 02-04-2021 2/4/2021 2.10% 1,665,000                1,664,051             1,654,311                 

STATE BANK OF INDIA (LONDON) STATE BK OF INDIA (LONDON) 3.25% BDS 18/04/2018 USD1000 4/18/2018 3.25% 950,000                   954,223                 953,285                    

STATE STR CORP STATE STR CORP STEP CPN 4.956% DUE 03-15-2018 3/15/2018 4.96% 1,390,000                1,448,041             1,397,952                 

STATION CASINOS LLC STA CASINOS LLC 5% DUE 10-01-2025 10/1/2025 5.00% 160,000                   160,000                 160,800                    

STONE ENERGY CORP STONE ENERGY CORP 7.5% DUE 05-31-2022 5/31/2022 7.50% 536,128                   665,643                 542,830                    

STRUCTURED AGENCY CREDIT RISK DEBT NOTES CMO SER 15-DNA3 CL M2 DUE 04-25-2028 BEO 4/25/2028 4.40% 1,918,702                1,982,784             1,985,740                 

STRUCTURED ASSET SECS CORP CMO STRUCTURED ASSET SECS CORP 2004-4 MTG PASSTHRU CTF 3-A2 DUE 04-25-2034 REG 4/25/2034 3.55% 170,519                   166,468                 172,626                    

STRYKER CORP STRYKER CORP 3.375 DUE 05-15-2024 5/15/2024 3.38% 325,000                   327,275                 333,763                    

STRYKER CORP STRYKER CORP 3.375% DUE 11-01-2025 11/1/2025 3.38% 345,000                   344,569                 353,234                    

STRYKER CORP STRYKER CORP 3.5% DUE 03-15-2026 3/15/2026 3.50% 310,000                   307,979                 319,874                    

SUBURBAN PROPANE PARTNERS L P / SUBN ENE SUBN PROPANE 5.5% DUE 06-01-2024 6/1/2024 5.50% 175,000                   175,250                 173,250                    

SUBURBAN PROPANE PARTNERS L P / SUBN ENE SUBN PROPANE 5.875% DUE 03-01-2027 3/1/2027 5.88% 110,000                   110,000                 107,525                    

SUGARHOUSE HSP GAMING PROP MEZZ L P / SU SUGARHOUSE HSP 5.875% DUE 05-15-2025 5/15/2025 5.88% 210,000                   210,625                 199,500                    

SUMITOMO MITSUI BANKING SUMITOMO MITSUI BANKING 2.092% 10-18-2019 10/18/2019 2.09% 1,280,000                1,280,000             1,273,434                 

SUMITOMO MITSUI FINANCE SUMITOMO MITSUI FIXED 2.058% DUE 07-14-2021 7/14/2021 2.06% 240,000                   232,886                 235,203                    

SUMMIT MATLS LLC / SUMMIT MATLS FIN CORP PVTPL SUMMIT MATERIALS LLC 5.125% DUE 06-01-2025 BEO 6/1/2025 5.13% 270,000                   271,200                 275,400                    

SUMMIT MATLS LLC / SUMMIT MATLS FIN CORP SUMMIT MATLS LLC / 6.125% DUE 07-15-2023 7/15/2023 6.13% 525,000                   528,562                 546,000                    

SUMMIT MATLS LLC / SUMMIT MATLS FIN CORP SUMMIT MATLS LLC / 8.5% DUE 04-15-2022 4/15/2022 8.50% 330,000                   360,225                 365,475                    

SUMMIT MIDSTREAM HLDGS LLC / SUMMIT MIDS SUMMIT MIDSTREAM 5.5% DUE 08-15-2022 8/15/2022 5.50% 230,000                   225,588                 230,000                    

SUNOCO LP / SUNOCO FIN CORP SUNOCO LP / SUNOCO 6.375% DUE 04-01-2023 4/1/2023 6.38% 300,000                   308,250                 316,125                    

SURGERY PARTNERS LLC SURGERY PARTNERS, LLC TERM LOAN B TL DUE06-20-2024 BEO 6/20/2024 0.00% 334,475                   334,013                 330,434                    

SYMANTEC CORP PVTPL SYMANTEC CORP 5.0% DUE 04-15-2025 4/15/2025 5.00% 245,000                   247,763                 254,800                    

SYNCHRONY FINL SYNCHRONY FINL 2.7% DUE 02-03-2020 2/3/2020 2.70% 1,000,000                1,007,940             1,002,499                 

SYNCHRONY FINL SYNCHRONY FINL 4.25 DUE 08-15-2024 8/15/2024 4.25% 1,475,000                1,472,320             1,529,364                 

SYNIVERSE FGN HLDGS CORP PVTPL SYNIVERSE FGN HLDGS CORP 9.125% DUE 01-15-2022 BEO 1/15/2022 9.13% 250,000                   250,000                 253,750                    

SYSCO CORP SYSCO CORP 3.75% DUE 10-01-2025 10/1/2025 3.75% 1,000,000                1,047,140             1,039,816                 

TALEN ENERGY SUPPLY LLC PVTPL TALEN ENERGY SUPPLY LLC 9.5% DUE 07-15-2022 7/15/2022 9.50% 250,000                   258,125                 256,250                    

TALLGRASS ENERGY PARTNERS LP / TALLGRASS PVTPL TALLGRASS ENERGY PARTNERS LP 5.5% DUE 01-15-2028 BEO 1/15/2028 5.50% 140,000                   142,100                 141,708                    

TALLGRASS ENERGY PARTNERS LP / TALLGRASS PVTPL TALLGRASS ENERGY PARTNERS LP/TALLGRASS SR 5.5% 09-15-2024 9/15/2024 5.50% 510,000                   514,750                 523,388                    

TARGA RES PARTNERS LP / TARGA RES PARTNE TARGA RES PARTNERS 6.75% DUE 03-15-2024 3/15/2024 6.75% 100,000                   99,500                   107,250                    

TARGA RES PARTNERS LP / TARGA RES PARTNE TARGA RES PARTNERS LP CORP BD 4.25 DUE 11-15-2023 11/15/2023 4.25% 140,000                   131,263                 138,425                    

TCI COMMUNICATIONS INC TCI COMMUNICATIONS 7.875% DUE 02-15-2026 2/15/2026 7.88% 700,000                   806,212                 931,078                    

TEACHERS INS & ANNUITY ASSN AMER PVTPL TEACHERS INS & 4.9% DUE 09-15-2044 9/15/2044 4.90% 430,000                   468,897                 491,867                    

TECK RESOURCES LIMITED TECK RESOURCES LTD 6.25% DUE 07-15-2041 7/15/2041 6.25% 150,000                   104,250                 171,750                    

TECO FIN INC TECO FIN INC FLTG RT 2.30802% DUE 04-10-2018 4/10/2018 1.95% 2,120,000                2,120,000             2,121,702                 

TECPETROL S A PVPTL TECPETROL S A 4.875% 12-12-2022 12/12/2022 4.88% 950,000                   950,000                 949,525                    

TEINE ENERGY LTD PVTPL TEINE ENERGY LTD144A 6.875 09-30-2022 9/30/2022 6.88% 160,000                   158,774                 165,200                    

TELECOM ITALIA S P A NEW PVTPL TELECOM ITALIA S P A NEW 144A 5.303% DUE 05-30-2024 BEO 5/30/2024 5.30% 200,000                   203,750                 213,500                    

TELEFONICA EMISIONES S A U TELEFONICA 4.57% DUE 04-27-2023 4/27/2023 4.57% 800,000                   859,610                 865,206                    

TELEFONICA EMISIONES S A U TELEFONICA 5.134% DUE 04-27-2020 4/27/2020 5.13% 150,000                   142,706                 158,792                    

TELEFONICA SA TELEFONICA SA 5.877% DUE 07-15-2019 7/15/2019 5.88% 20,000                      20,117                   21,026                      

TELENET FINANCE LUXEMB NOTES SARL TELENET FIN LUX 5.5% SNR 01/03/28 USD200000 3/1/2028 5.50% 200,000                   200,000                 200,000                    

TEMPO ACQUISITION LLC / TEMPO ACQUISITIO PVTPL TEMPO ACQUISITION LLC/TEMPO ACQUISITIO 6.75% 06-01-2025 6/1/2025 6.75% 1,050,000                1,050,000             1,060,500                 

TEMPUR SEALY INTL INC TEMPUR SEALY INTL 5.625% DUE 10-15-2023 10/15/2023 5.63% 300,000                   308,063                 312,000                    

TENET HEALTHCARE CORP PVTPL TENET HEALTHCARE CORP 7.5% 01-01-2022 1/1/2022 7.50% 95,000                      95,000                   99,750                      

TENET HEALTHCARE CORP PVTPL TENET HEALTHCARE CORP TENET HEAL THCARE CORP 4.625% DUE 07-15-2024 BEO 7/15/2024 4.63% 285,000                   285,000                 277,875                    

TENET HEALTHCARE CORP TENET HEALTHCARE 6.75% DUE 06-15-2023 6/15/2023 6.75% 3,090,000                2,951,058             2,997,300                 

TENET HEALTHCARE CORP TENET HEALTHCARE CORP 8.125 DUE 04-01-2022 4/1/2022 8.13% 420,000                   427,394                 427,350                    

TENGIZCHEVROIL FIN CO INTL LTD TENGIZCHEVROIL FIN 4% DUE 08-15-2026 8/15/2026 4.00% 1,372,000                1,356,481             1,375,430                 

TENGIZCHEVROIL FINANCE COMPANY TENGIZCHEVROIL FIN 4% DUE 08-15-2026 8/15/2026 4.00% 760,000                   759,400                 761,900                    

TENNANT CO TENNANT CO 5.625% DUE 05-01-2025 5/1/2025 5.63% 230,000                   234,713                 241,500                    

TENNECO INC TENNECO INC 5% DUE 07-15-2026 7/15/2026 5.00% 245,000                   243,545                 251,125                    

TENNECO PACKAGING INC TENNECO PACKAGING 8.375% DUE 04-15-2027 4/15/2027 8.38% 330,000                   327,525                 377,850                    

TESLA INC  FORMERLY TESLA MOTORS INC TO PVPTL TESLA INC 5.3% 8-15-2025 8/15/2025 5.30% 250,000                   250,000                 238,750                    

TESORO LOGISTICS LP / TESORO LOGISTICS F TESORO LOGISTICS 5.25% DUE 01-15-2025 1/15/2025 5.25% 80,000                      80,150                   84,136                      

TESORO LOGISTICS LP / TESORO LOGISTICS F TESORO LOGISTICS 6.375% DUE 05-01-2024 5/1/2024 6.38% 225,000                   225,000                 244,125                    

TEVA PHARMACEUTICAL FIN CO B V TEVA 2.95% DUE 12-18-2022 12/18/2022 2.95% 90,000                      86,575                   80,563                      

TEVA PHARMACEUTICAL FIN NETH III B V TEVA 1.4% DUE 07-20-2018 7/20/2018 1.40% 80,000                      79,480                   79,467                      

TEVA PHARMACEUTICAL FIN NETH III B V TEVA 1.7% DUE 07-19-2019 7/19/2019 1.70% 1,190,000                1,156,604             1,156,199                 

TEVA PHARMACEUTICAL FIN NETH III B V TEVA 2.2% DUE 07-21-2021 7/21/2021 2.20% 170,000                   161,371                 155,290                    

TEVA PHARMACEUTICAL FIN NETH III B V TEVA 2.8% DUE 07-21-2023 7/21/2023 2.80% 30,000                      28,445                   26,124                      

TEVA PHARMACEUTICAL FIN NETH III B V TEVA 3.15% DUE 10-01-2026 10/1/2026 3.15% 390,000                   358,520                 322,002                    

TEXTRON INC TEXTRON INC 7.25% DUE 10-01-2019 10/1/2019 7.25% 630,000                   750,128                 680,356                    

THC ESCROW CORP III THC ESCROW CORP III 5.125% DUE 05-01-2025 5/1/2025 5.13% 160,000                   160,000                 156,000                    

THC ESCROW CORP III THC ESCROW CORP III 7.0% DUE 08-01-2025 8/1/2025 7.00% 1,110,000                1,076,650             1,043,400                 

TIME WARNER CABLE INC TIME WARNER CABLE 5% DUE 02-01-2020 2/1/2020 5.00% 1,410,000                1,508,164             1,471,486                 

TIME WARNER CABLE INC TIME WARNER CABLE 5.5% DUE 09-01-2041 9/1/2041 5.50% 290,000                   255,111                 302,264                    
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TIME WARNER CABLE INC TIME WARNER CABLE 6.75% DUE 06-15-2039 6/15/2039 6.75% 90,000                      87,418                   107,989                    

TIME WARNER CABLE INC TIME WARNER CABLE 7.3% DUE 07-01-2038 7/1/2038 7.30% 20,000                      23,294                   25,069                      

TIME WARNER CABLE INC TIME WARNER CABLE 8.75% DUE 02-14-2019 2/14/2019 8.75% 600,000                   752,754                 639,736                    

TIME WARNER CABLE INC TIME WARNER CABLE INC 8.25 DUE 04-01-2019 REG 4/1/2019 8.25% 550,000                   591,586                 587,833                    

TIME WARNER ENTMT CO L P TIME WARNER ENTMT 8.375% DUE 07-15-2033 7/15/2033 8.38% 160,000                   194,776                 220,144                    

TIME WARNER INC NEW TIME WARNER INC 6.25% DUE 03-29-2041 3/29/2041 6.25% 40,000                      41,621                   49,399                      

TIME WARNER INC NEW TIME WARNER INC NEW NT 4.75 DUE 03-29-2021 3/29/2021 4.75% 20,000                      20,446                   21,288                      

TIME WARNER INC NEW TIME WARNER NEW 4.7 DUE 01-15-2021 1/15/2021 4.70% 80,000                      79,816                   84,518                      

TITAN INTL INC DEL TITAN INTL INC DEL 6.5% DUE 11-30-2023 11/30/2023 6.50% 325,000                   324,225                 330,688                    

TJX COS INC NEW TJX COS INC NEW 2.25% DUE 09-15-2026 9/15/2026 2.25% 40,000                      38,808                   37,538                      

T-MOBILE USA INC T-MOBILE USA INC 5.125% DUE 04-15-2025 4/15/2025 5.13% 630,000                   630,000                 654,413                    

T-MOBILE USA INC T-MOBILE USA INC 5.375% DUE 04-15-2027 4/15/2027 5.38% 735,000                   744,250                 783,694                    

T-MOBILE USA INC T-MOBILE USA INC 6% DUE 04-15-2024 4/15/2024 6.00% 825,000                   825,000                 874,500                    

T-MOBILE USA INC T-MOBILE USA INC 6.125 DUE 01-15-2022 1/15/2022 6.13% 500,000                   514,914                 515,750                    

T-MOBILE USA INC T-MOBILE USA INC 6.375% DUE 03-01-2025 3/1/2025 6.38% 875,000                   889,428                 936,250                    

T-MOBILE USA INC T-MOBILE USA INC 6.5% DUE 01-15-2026 1/15/2026 6.50% 625,000                   652,656                 682,031                    

T-MOBILE USA INC T-MOBILE USA INC 6.625 DUE 04-01-2023 4/1/2023 6.63% 230,000                   245,238                 239,775                    

T-MOBILE USA INC T-MOBILE USA INC 6.836 DUE 04-28-2023 4/28/2023 6.84% 215,000                   232,200                 225,213                    

TOLL BROS FIN CORP TOLL BROS FIN CORP 5.875% DUE 02-15-2022 2/15/2022 5.88% 140,000                   153,219                 152,600                    

TORCHMARK CORP TORCHMARK CORP 9.25% DUE 06-15-2019 6/15/2019 9.25% 280,000                   355,421                 307,003                    

TORONTO DOMINION BANK TORONTO DOMINION BANK TRANCHE # TR 29 1.95% DUE 01-22-2019 1/22/2019 1.95% 1,310,000                1,311,140             1,308,611                 

TORONTO DOMINION BK SR MEDIUM TERM BK NT TORONTO DOMINION BK SR MEDIUM TERM BK FLTG RT DUE 03-13-2018 3/13/2018 1.86% 750,000                   750,000                 750,278                    

TOWD POINT MORTGAGE FUNDING TOWD POINT MTG FDG 144A SER 20/02/2054 2/20/2054 1.73% 488,436                   606,077                 666,348                    

TOWD PT MTG TR 2016-3 PVTPL CMO TOWD PT MTG TR 2016-3 CL A-1 FLTG RT 144A DUE 08-25-2055 BEO 4/25/2056 2.25% 688,410                   687,422                 681,828                    

TOWD PT MTG TR 2017-6 PVTPL TOWD PT MTG TR 2017-6 NT CL A1 VAR RT DUE 10-25-2057 BEO 10/25/2057 2.75% 641,840                   643,681                 639,603                    

TOWNSQUARE MEDIA INC TOWNSQUARE MEDIA 6.5% DUE 04-01-2023 4/1/2023 6.50% 200,000                   202,188                 195,500                    

TOYOTA MOTOR CREDIT CORP TOYOTA MOTOR CREDIT CORP MEDIUM TERM FLTG 01-12-2018 1/12/2018 1.68% 350,000                   350,000                 350,018                    

TPF II LC LLC EASTN POWER LLC (EASTERN COVERT MIDCO LLC) (AKA TPF II LC LLC) TERM LN 10/2/2021 0.00% 512,068                   514,709                 516,229                    

TRADE & DEV BK MONGOLIA LLC MED TERM NTS TRADE & DEV BK 9.375% DUE 05-19-2020 5/19/2020 9.38% 200,000                   179,527                 219,002                    

TRANSCONTINENTAL GAS PIPE LINE CO LLC TRCNTNTL GAS PIPE 7.85% DUE 02-01-2026 2/1/2026 7.85% 240,000                   243,400                 306,761                    

TRANSDIGM GROUP INC TRANSDIGM INC TERM LOAN DUE 05-14-2022 BEO 5/14/2022 0.00% 489,411                   491,841                 490,586                    

TRANSDIGM GROUP INC TRANSDIGM INC TLF 06-09-2023 6/9/2023 0.00% 309,225                   308,838                 309,586                    

TRANSDIGM INC TRANSDIGM INC 6.375% DUE 06-15-2026 6/15/2026 6.38% 1,320,000                1,346,738             1,333,200                 

TRANSDIGM INC TRANSDIGM INC 6.5% DUE 05-15-2025 5/15/2025 6.50% 335,000                   341,688                 342,538                    

TRANSDIGM INC TRANSDIGM INC 6.5% DUE 07-15-2024 7/15/2024 6.50% 650,000                   662,425                 666,250                    

TRANSOCEAN INC PVTPL TRANSOCEAN INC 7.5% DUE 01-15-2026 BEO 1/15/2026 7.50% 140,000                   140,000                 143,367                    

TRANSOCEAN INC TRANSOCEAN INC STEP CPN 8.125% DUE 12-15-2021 12/15/2021 8.38% 250,000                   211,250                 270,000                    

TRANSPRO INC TRANSPRTDRA DE GAS INTL 5.7 DUE 03-20-2022 3/20/2022 5.70% 1,400,000                1,447,000             1,435,700                 

TRAVERSE MIDSTREAM PARTNERS LLC TRAVERSE MIDSTREAM PARTNERS LLC TERM LOAN(FIRST LIEN) SR SECD 09-27-2024 9/27/2024 0.00% 230,000                   228,850                 232,990                    

TREEHOUSE FOODS INC TREEHOUSE FOODS 6% DUE 02-15-2024 2/15/2024 6.00% 470,000                   496,488                 488,800                    

TRIBUNE MEDIA CO TRIBUNE MEDIA CO TERM LOAN DUE 12-27-2020 BEO 12/27/2020 0.00% 7,835                        7,816                     7,842                         

TRIBUNE MEDIA COMPANY (FKA TRIBUNE COMPA TRIBUNE MEDIA COMPANY (FKA TRIBUNE COMPANY) TERM LOAN B DUE 01-26-2024 BEO 1/18/2024 0.00% 97,657                      97,412                   97,738                      

TRIDENT TPI HLDGS INC TRIDENT TPI HLDGS 6.625% DUE 11-01-2025 11/1/2025 6.63% 1,530,000                1,533,050             1,526,175                 

TRIMARK USA LLC TRIMARK USA, LLC DELAYED TERM LOAN SENIOR SECURED 09-13-2024 9/13/2024 0.00% 5,869                        5,862                     5,903                         

TRIMARK USA LLC TRIMARK USA, LLC FIRST LIEN TERM LOAN CREDIT FACILITY SEN SEC 09-13-2024 9/13/2024 0.00% 131,131                   130,979                 131,896                    

TRIUMPH GROUP INC NEW TRIUMPH GROUP INC 7.75% DUE 08-15-2025 8/15/2025 7.75% 285,000                   288,988                 302,456                    

TRONOX BLOCKED BORROWER LLC TRONOX BLOCKED BORROWER LLC TERM LOAN B SENIOR SECURED 09-23-2024 9/23/2024 0.00% 37,791                      37,602                   37,993                      

TRONOX FIN LLC TRONOX FINANCE LLC TERM LOAN B TERM LOAN SENIOR SECURED 09-23-2024 9/23/2024 0.00% 87,209                      86,773                   87,676                      

TTM TECHNOLOGIES INC TTM TECHNOLOGIES 5.625% DUE 10-01-2025 10/1/2025 5.63% 175,000                   177,062                 179,375                    

TUTOR PERINI CORP PVTPL TUTOR PERINI CORP 6.875% DUE 05-01-2025 5/1/2025 6.88% 430,000                   435,438                 462,250                    

TYSON FOODS INC TYSON FOODS INC 2.25% DUE 08-23-2021 8/23/2021 2.25% 790,000                   788,531                 779,389                    

TYSON FOODS INC TYSON FOODS INC 2.65 DUE 08-15-2019 8/15/2019 2.65% 1,100,000                1,109,207             1,105,299                 

TYSON FOODS INC TYSON FOODS INC 4.5% DUE 06-15-2022 6/15/2022 4.50% 200,000                   211,064                 213,623                    

U S ANESTHESIA PARTNERS INC U.S. ANESTHESIA PARTNERS, INC. TERM LOAN(FIRST LIEN) DUE 06-16-2024 BEO 6/16/2024 0.00% 358,200                   359,036                 358,648                    

U S WEST COMMUNICATIONS INC U S W 6.875% DUE 09-15-2033 9/15/2033 6.88% 387,000                   381,195                 371,003                    

UBS AG STAMFORD BRH MEDIUM TERM SR DEP N UBS AG STAMFORD BRH MEDIUM TERM SR DEP FLTG RT 03-26-2018 REG 3/26/2018 2.38% 1,700,000                1,700,000             1,702,428                 

UBS COML MTG TR 2017-C2 UBS COML MTG TR FIXED 3.487% DUE 08-15-2050 8/15/2050 3.49% 400,000                   411,994                 410,754                    

UBS GROUP FDG SWITZ AG PVTPL UBS GROUP FDG SWITZ AG SR 4.253% DUE 03-23-2028 3/23/2028 4.25% 1,020,000                1,050,625             1,074,763                 

UBS GROUP FDG SWITZ AG PVTPL UBS GROUP FUNDING (SWITZERLAND) 3.491% 05-23-2023 5/23/2023 3.49% 830,000                   830,886                 843,209                    

UBS-BARCLAYS COML MTG TR 2012-C4 PVTPL CMO UBS-BRCLYS CML MTG TR 2012-C4 CTF CL D 144A VR RT 12-10-2045 BEO 12/10/2045 4.51% 270,000                   258,230                 230,026                    

UFC HOLDINGS LLC UFC HOLDINGS, L.L.C. TERM LOAN DUE 07-26-2024 BEO 7/26/2024 0.00% 150,000                   152,180                 152,100                    

UNICREDIT SPA PVTPL UNICREDIT SPA 5.861% 06-19-2032 6/19/2032 5.86% 250,000                   265,300                 266,390                    

UNIFIN FINANCIERA S A B DE C V SOFOM E N UNIFIN FINANCIERA 7% DUE 01-15-2025 1/15/2025 7.00% 750,000                   744,638                 766,875                    

UNITED AIRLS 2014-2 PASS THRU TR UTD AIRLS 2014-2 PASS THRU 4.625 09-03-2022 3/3/2024 4.63% 105,450                   105,450                 108,465                    

UNITED BK FOR AFRICA PLC PVTPL UNITED BANK FOR AFRICA PLC 7.75% DUE 06-08-2022 BEO 6/8/2022 7.75% 640,000                   620,800                 658,624                    

UNITED PARCEL SVC INC UNITED PARCEL SVC INC 2.5% DUE 04-01-2023/11-14-2017 4/1/2023 2.50% 110,000                   109,661                 109,388                    

UNITED PARCEL SVC INC UTD PARCEL SVC INC 3.05% DUE 11-15-2027 11/15/2027 3.05% 80,000                      79,651                   80,006                      

UNITED RENTALS NORTH AM UNITED RENTALS NORTH AM 4.625% DUE 07-15-2023 7/15/2023 4.63% 430,000                   429,225                 444,564                    

UNITED RENTALS NORTH AMER INC UNITED RENTALS NORTH AMER INC 4.875% DUE01-15-2028 1/15/2028 4.88% 1,360,000                1,356,350             1,366,800                 

UNITED RENTALS NORTH AMER INC UTD RENTALS N AMER 4.625% DUE 10-15-2025 10/15/2025 4.63% 60,000                      60,000                   60,450                      

UNITED RENTALS NORTH AMER INC UTD RENTALS N AMER 5.75% DUE 11-15-2024 11/15/2024 5.75% 250,000                   255,313                 263,125                    

UNITED RENTALS NORTH AMERICA INC UTD RENTALS N AMER 5.5% DUE 05-15-2027 5/15/2027 5.50% 415,000                   416,840                 436,788                    

UNITED STS STL CORP NEW UTD STS STL CORP 8.375% DUE 07-01-2021 7/1/2021 8.38% 200,000                   202,050                 217,100                    

UNITED TECHNOLOGIES CORP UTD TECHNOLOGIES 1.9% DUE 05-04-2020 5/4/2020 1.90% 200,000                   199,902                 198,029                    

UNITED TECHNOLOGIES CORP UTD TECHNOLOGIES 4.5% DUE 06-01-2042 6/1/2042 4.50% 130,000                   131,408                 144,087                    

UNITEDHEALTH GROUP INC UNITEDHEALTH GROUP 2.7% DUE 07-15-2020 7/15/2020 2.70% 750,000                   749,550                 758,672                    

UNITEDHEALTH GROUP INC UNITEDHEALTH GROUP 3.75% DUE 07-15-2025 7/15/2025 3.75% 550,000                   563,877                 579,714                    

UNITEDHEALTH GROUP INC UNITEDHEALTH GROUP 6% DUE 02-15-2018 2/15/2018 6.00% 330,000                   313,584                 331,628                    

UNITEDHEALTH GROUP INC UNITEDHEALTH GROUP INC NT FLTG 10-15-2020 10/15/2020 1.44% 1,240,000                1,240,000             1,238,523                 

UNITYMEDIA FINANCE LLC UNITYMEDIA FINANCE LLC TERM LOAN SENIOR SECURED 01-20-2026 1/20/2026 0.00% 200,000                   200,688                 200,071                    

UNIVERSAL HEALTH SVCS INC PVTPL UNIVERSAL HEALTH SVCS INC SR SECD NT 144A 5% DUE 06-01-2026/06-03-2016 BEO 6/1/2026 5.00% 300,000                   309,750                 309,375                    

UNIVERSAL HOSP SVCS INC NEW UNVL HOSP SVCS INC 7.625 DUE 08-15-2020 8/15/2020 7.63% 360,000                   351,373                 360,000                    

UNIVISION COMMUNICATIONS INC PVTPL UNIVISION COMMUNICATIONS INC SR SECD NT 144A 5.125% DUE 05-15-2023 BEO 5/15/2023 5.13% 450,000                   450,875                 448,875                    

UPC FINANCING PARTNERSHIP UPC FINANCING PARTNERSHIP TERM LOAN SENIOR SECURED 01-15-2026 1/15/2026 0.00% 310,000                   311,308                 309,743                    

UPC HLDG BV PVTPL UPC HLDG BV SR 5.5% 01-15-2028 1/15/2028 5.50% 630,000                   630,000                 609,525                    

UPL CORP LTD PVTPL UPL CORP LTD SR NT 144A 3.25% DUE 10-13-2021 BEO 10/13/2021 3.25% 1,300,000                1,302,925             1,295,216                 

US AIRWAYS GROUP INC US AIRWAYS GROUP FIXED 6.75% DUE 12-03-2022 12/3/2022 6.75% 579,421                   625,775                 629,309                    

US AWYS PASS THRU TRS US AWYS PASS THRU TRS 6.85% DUE 01-30-2018 1/30/2018 6.85% 8,537                        8,363                     8,623                         

USIS MERGER SUB INC PVTPL USIS MERGER SUB INC 6.875% DUE 05-01-2025 BEO 5/1/2025 6.88% 800,000                   815,363                 808,000                    

UTEX INDS INC UTEX INDS INC TERM LOAN B DUE 05-21-2021BEO 5/21/2021 0.00% 1,925,325                1,915,704             1,880,802                 

UTEX INDS INC UTEX INDS INC TERM LOAN SECOND LIEN DUE 05-20-2022 BEO 5/20/2022 0.00% 1,490,000                1,482,553             1,411,775                 

VALE OVERSEAS LTD VALE OVERSEAS LTD 6.875% DUE 11-21-2036 11/21/2036 6.88% 1,135,000                1,236,322             1,390,375                 

VALEANT PHARMACEUTICALS PVTPL VALEANT PHARMACEUTICALS USD SR 6.125% DUE 04-15-2025/03-27-2015 4/15/2025 6.13% 880,000                   771,206                 805,200                    

VALEANT PHARMACEUTICALS INTL PVTPL VALEANT PHARMACEUTICALS INTL BNDS 9.0% DUE 12-15-2025 12/15/2025 9.00% 120,000                   118,909                 125,064                    

VALEANT PHARMACEUTICALS INTL INC VALEANT PHARMACEUTICALS INTL INC TERM LOAN DUE 04-01-2022 BEO 4/1/2022 0.00% 98,948                      99,005                   100,285                    

VALEANT PHARMACEUTICALS INTL INC CDA PVTPL VALEANT PHARMACEUTICALS 5.5% 11-01-2025 11/1/2025 5.50% 435,000                   435,000                 442,613                    
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VALEANT PHARMACEUTICALS INTL INC CDA PVTPL VALEANT PHARMACEUTICALS 5.625% DUE 01/12/2021 12/1/2021 5.63% 200,000                   180,858                 195,500                    

VALEANT PHARMACEUTICALS INTL INC CDA PVTPL VALEANT PHARMACEUTICALS INTL INC CDA 6.5% DUE 03-15-2022 BEO 3/15/2022 6.50% 240,000                   240,094                 252,000                    

VALEANT PHARMACEUTICALS INTL INC CDA PVTPL VALEANT PHARMACEUTICALS INTL INC CDA 7.0% DUE 03-15-2024 3/15/2024 7.00% 545,000                   558,550                 583,150                    

VALEANT PHARMACEUTICALS INTL INC CDA PVTPL VALEANT PHARMACEUTICALS INTL INC CDA SR NT 144A 5.5% DUE 03-01-2023 3/1/2023 5.50% 170,000                   170,000                 155,550                    

VALERO ENERGY CORP NEW VALERO ENERGY CORP 6.625% DUE 06-15-2037 6/15/2037 6.63% 540,000                   632,408                 711,674                    

VALVOLINE INC VALVOLINE INC 5.5% 07-15-2024 7/15/2024 5.50% 380,000                   394,062                 403,750                    

VALVOLINE INC VALVOLINE INC FIXED 4.375% DUE 08-15-2025 8/15/2025 4.38% 90,000                      90,000                   90,900                      

VANTIV LLC / VANTIV ISSUER CORP PVTPL VANTIV LLC 4.375% DUE 11-15-2025 11/15/2025 4.38% 212,000                   212,000                 214,688                    

VECTOR GROUP LTD VECTOR GROUP LTD 6.125% DUE 02-01-2025 2/1/2025 6.13% 600,000                   605,781                 621,000                    

VEDANTA RES PLC VEDANTA RES PLC 6.375% DUE 07-30-2022 7/30/2022 6.38% 1,075,000                1,082,736             1,122,085                 

VENATOR FIN S A R L / VENATOR MATLS CORP PVTPL VENATOR FIN S A R L / VENATOR 5.75% 07-15-2025 7/15/2025 5.75% 465,000                   469,875                 490,575                    

VENTAS RLTY LTD PARTNERSHIP VENTAS REALTY LP 3.5% DUE 02-01-2025 2/1/2025 3.50% 905,000                   903,377                 911,736                    

VERISIGN INC VERISIGN INC 4.625 DUE 05-01-2023 5/1/2023 4.63% 150,000                   154,500                 153,938                    

VERISIGN INC VERISIGN INC 5.25% DUE 04-01-2025 4/1/2025 5.25% 420,000                   425,525                 457,275                    

VERISIGN INC VERISIGN INC FIXED 4.75% DUE 07-15-2027 7/15/2027 4.75% 155,000                   155,000                 158,488                    

VERIZON COMMUNICATIONS VERIZON COMMUNICATIONS 4.522% 09-15-2048 9/15/2048 4.52% 220,000                   207,459                 216,623                    

VERIZON COMMUNICATIONS INC PVTPL VERIZON COMMUNICATIONS INC 3.376% DUE 02-15-2025 2/15/2025 3.38% 408,000                   407,180                 409,541                    

VERIZON COMMUNICATIONS INC VERIZON 2.625% DUE 08-15-2026 8/15/2026 2.63% 20,000                      18,263                   18,838                      

VERIZON COMMUNICATIONS INC VERIZON 4.862% DUE 08-21-2046 8/21/2046 4.86% 380,000                   390,564                 395,817                    

VERIZON COMMUNICATIONS INC VERIZON 5.5% DUE 03-16-2047 3/16/2047 5.50% 80,000                      84,025                   91,153                      

VERIZON COMMUNICATIONS INC VERIZON COMMUNICATIONS 4.125% DUE 03-16-2027 3/16/2027 4.13% 1,120,000                1,136,391             1,167,839                 

VERIZON COMMUNICATIONS INC VERIZON COMMUNICATIONS BNDS 5.25% DUE 03-16-2037 REG 3/16/2037 5.25% 50,000                      51,479                   54,984                      

VERIZON COMMUNICATIONS INC VERIZON FIXED 3.5% DUE 11-01-2024 11/1/2024 3.50% 360,000                   365,220                 366,454                    

VFH PARENT LLC / ORCHESTRA CO-ISSUER INC PVTPL VFH PARENT LLC/ORCHESTRA CO-ISSUERINC 07-20-2017 6.75% DUE 06-15-2022 6/15/2022 6.75% 405,000                   410,400                 426,263                    

VIACOM INC NEW VIACOM INC NEW 3.875% DUE 04-01-2024 4/1/2024 3.88% 40,000                      37,427                   39,909                      

VIACOM INC NEW VIACOM INC NEW 4.25% DUE 09-01-2023 9/1/2023 4.25% 40,000                      39,415                   40,839                      

VICI PPTYS 1 LLC / VICI FC INC VICI PPTYS 1 LLC 1ST FLTG 10-15-2022 10/15/2022 4.85% 110,000                   110,963                 110,000                    

VIDEOTRON LTD / VIDEOTRON LTEE PVTPL VIDEOTRON LTD / VIDEOTRON LTEE 5.375 DUE 06-15-2024/04-09-2014 BEO 6/15/2024 5.38% 500,000                   523,125                 538,750                    

VIDEOTRON LTD / VIDEOTRON LTEE VIDEOTRON LTD / 5.125% DUE 04-15-2027 4/15/2027 5.13% 500,000                   504,469                 522,500                    

VIKING CRUISES LTD PVTPL VIKING CRUISES LTD 144A 6.25% DUE 05-15-2025/05-08-2015 BEO 5/15/2025 6.25% 150,000                   140,250                 154,500                    

VIKING CRUISES LTD PVTPL VIKING CRUISES LTD 5.875% DUE 09-15-2027 BEO 9/15/2027 5.88% 650,000                   650,000                 661,375                    

VIMPELCOM HLDGS B V VIMPELCOM HLDGS B 4.95% DUE 06-16-2024 6/16/2024 4.95% 2,280,000                2,279,873             2,311,920                 

VIRGIN MEDIA FIN PLC PVTPL VIRGIN MEDIA FIN PLC 6.0% 10-15-2024 10/15/2024 6.00% 430,000                   435,913                 441,288                    

VIRGIN MEDIA INVESTMENT HOLDINGS LIMITED VIRGIN MEDIA INV HLDNGS LTD TERM LOAN SENIOR SECURED 01-30-2026 1/30/2026 0.00% 300,000                   299,250                 299,893                    

VIRGIN MEDIA SECD FIN PLC PVTPL VIRGIN MEDIA SECD FIN PLC 5.5% DUE08-15-2026/04-26-2016 BEO 8/15/2026 5.50% 250,000                   250,563                 256,250                    

VIRGIN MEDIA SECD FIN PLC VIRGIN MEDIA SECD FIN PLC 5.25% 01-15-2021 1/15/2021 5.25% 2,430,000                2,533,075             2,560,613                 

VISA INC VISA INC 3.15% DUE 12-14-2025 12/14/2025 3.15% 350,000                   348,719                 357,804                    

VISA INC VISA INC 4.3% DUE 12-14-2045 12/14/2045 4.30% 630,000                   658,146                 716,896                    

VISA INC VISA INC BNDS 2.2% DUE 12-14-2020 12/14/2020 2.20% 2,350,000                2,348,003             2,348,148                 

VISTA OUTDOOR INC VISTA OUTDOOR INC 5.875% DUE 10-01-2023 10/1/2023 5.88% 500,000                   499,554                 480,000                    

VISTRA OPERATIONS COMPANY LLC VISTRA OPERATIONS CO LLC 2016 INCREMENTAL TERM LN 14/12/2023 DUE 12-13-2023 BEO 12/13/2023 0.00% 596,985                   599,977                 600,902                    

VIVID SEATS LLC VIVID SEATS LLC TERM LOAN B SENIOR SECURED DUE 06-23-2024 BEO 6/23/2024 0.00% 124,375                   123,442                 124,064                    

VM HLDG SA PVTPL VM HLDG SA 5.375% 05-04-2027 5/4/2027 5.38% 2,040,000                2,028,283             2,162,400                 

VNDO 2012-6AVE MTG TR VNDO 2012-6AVE MTG TR SER 2012-6AVE CL A2.9950 144A DUE 11-15-2030 11/15/2030 3.00% 100,000                   102,316                 100,921                    

VOYA CLO 2013-1 LTD / VOYA CLO 2013-1 LL PVTP LVOYA CLO 2013-1 LTD CL A-1AR FLTG 10-15-2030 10/15/2030 2.93% 250,000                   250,000                 251,359                    

VOYA CLO 2013-3 LTD / VOYA CLO 2013-3 LL PVTPL VOYA CLO 2013-3 LTD/VOYA CLO 2013-3 LL NT CL A-1 FLTG 144A 3C7 VAR RT 1/18/2026 2.40% 750,000                   750,000                 751,574                    

VOYA CLO 2015-1 LTD / VOYA CLO 2015-1 LL PVTP PVTPL VOYA CLO LTD SER 15-1A CL A1R VAR RT 01-18-2029 1/18/2029 2.40% 750,000                   750,000                 750,000                    

WABASH NATL CORP WABASH NATL CORP 5.5% DUE 10-01-2025 10/1/2025 5.50% 270,000                   270,988                 272,025                    

WACHOVIA CAP TR III WACHOVIA CAP TR III FXD-FLTG RATE BD DUE12-31-2049 REG 12/31/2049 5.57% 1,480,000                1,461,386             1,491,100                 

WALGREENS BOOTS ALLIANCE INC WALGREENS BOOTS 3.3% DUE 11-18-2021 11/18/2021 3.30% 925,000                   931,531                 940,439                    

WALGREENS BOOTS ALLIANCE INC WALGREENS BOOTS 3.45% DUE 06-01-2026 6/1/2026 3.45% 270,000                   269,468                 266,991                    

WAL-MART STORES INC WALMART INC 1.9% 12-15-2020 12/15/2020 1.90% 1,280,000                1,278,144             1,271,756                 

WAL-MART STORES INC WALMART INC 6.2% DUE 04-15-2038 4/15/2038 6.20% 450,000                   563,149                 635,520                    

WAMU MTG PASS THRU CTFS SER 2006 AR13 CMO WAMU MTG PASS THRU CTFS SER 2006 AR13 CL 2A FLTG RATE DUE 10-25-2046 REG 10/25/2046 2.23% 382,334                   251,743                 374,864                    

WAMU MTG PASS-THROUGH CTFS CMO WAMU MTG PASS-THROUGH CTFS SER 2005-AR8 CL 2AB3 DUE 07-25-2045 BEO 7/25/2045 1.91% 678,065                   637,381                 668,469                    

WAMU MTG PASS-THROUGH CTFS CMO WAMU MTG PASS-THRU CTFS 2005-AR19 MTG PASSTHRU CTF CL A-1A2 12-25-45 12/25/2045 1.84% 581,267                   581,267                 570,579                    

WAMU MTG PASS-THROUGH CTFS CMO WAMU MTG PASS-THRU CTFS SER 2005-AR11 CL A1A FLT RT 8-25-45 8/25/2045 1.87% 870,291                   870,063                 871,371                    

WAMU MTG PASS-THROUGH CTFS CMO WAMU MTG PASS-THRU CTFS SER 2005-AR13 CL A-1A1 FLT 10-25-45 10/25/2045 1.84% 426,949                   426,949                 411,624                    

WASTE MGMT INC DEL WASTE MGMT INC DEL 2.4% DUE 05-15-2023 5/15/2023 2.40% 1,175,000                1,149,576             1,152,194                 

WASTE MGMT INC DEL WASTE MGMT INC DEL 3.5% DUE 05-15-2024 5/15/2024 3.50% 50,000                      49,874                   51,769                      

WASTE MGMT INC DEL WASTE MGMT INC DEL 7.375% DUE 05-15-2029 5/15/2029 7.38% 150,000                   187,710                 198,439                    

WEA FIN LLC / WESTFIELD UK & EUROPE FIN WEA FIN LLC / 3.75% DUE 09-17-2024 9/17/2024 3.75% 310,000                   308,847                 319,737                    

WEATHERFORD INTL LTD BERMUDA WEATHERFORD INTL 4.5 DUE 04-15-2022 4/15/2022 4.50% 425,000                   372,031                 384,625                    

WEEKLEY HOMES LLC / WEEKLEY FIN CORP WEEKLEY HOMES LLC 6 DUE 02-01-2023 2/1/2023 6.00% 175,000                   173,496                 174,125                    

WEEKLEY HOMES LLC / WEEKLEY FIN CORPORAT PVTPL WEEKLEY HOMES LLC/FINAN FIXED 6.625% DUE 08-15-2025 8/15/2025 6.63% 915,000                   894,911                 910,425                    

WEIGHT WATCHERS INTL INC NEW PVPTL WEIGHT WATCHERS 8.625% 12-01-2025 12/1/2025 8.63% 160,000                   160,000                 167,200                    

WELLCARE GROUP INC WELLCARE GROUP INC 5.25% DUE 04-01-2025 4/1/2025 5.25% 225,000                   225,000                 237,375                    

WELLPOINT INC WELLPOINT INC 1.875% DUE 01-15-2018 1/15/2018 1.88% 1,100,000                1,099,186             1,099,925                 

WELLPOINT INC WELLPOINT INC 3.125% DUE 05-15-2022 5/15/2022 3.13% 80,000                      79,590                   80,707                      

WELLPOINT INC WELLPOINT INC 3.7% DUE 08-15-2021 8/15/2021 3.70% 80,000                      79,907                   82,464                      

WELLS ENTERPRISES INC PVTPL WELLS ENTERPRISES INC SR SECD NT 144A 6.75% DUE 02-01-2020/01-18-2018 BEO 2/1/2020 6.75% 546,000                   561,779                 556,238                    

WELLS FARGO & CO WELLS FARGO & CO TRANCHE # SR 00129 3.45DUE 02-13-2023 2/13/2023 3.45% 200,000                   201,032                 203,809                    

WELLS FARGO & CO NEW WELLS FARGO & CO 3% DUE 10-23-2026 10/23/2026 3.00% 440,000                   439,443                 431,269                    

WELLS FARGO & CO NEW WELLS FARGO & CO 4.48% DUE 01-16-2024 1/16/2024 4.48% 1,994,000                1,776,056             2,143,119                 

WELLS FARGO & CO NEW WELLS FARGO & CO FLTG RT 5.9% DUE 12-29-2049 12/29/2049 5.90% 645,000                   659,513                 689,957                    

WELLS FARGO & CO NEW MEDIUM TERM SR NTS WELLS FARGO & CO 4.4% DUE 06-14-2046 6/14/2046 4.40% 70,000                      69,722                   73,825                      

WELLS FARGO & CO NEW MEDIUM TERM SR NTS WELLS FARGO & CO 4.75% DUE 12-07-2046 12/7/2046 4.75% 270,000                   269,487                 301,763                    

WELLS FARGO & CO NEW MEDIUM TERM SR NTS WELLS FARGO & CO 4.9% DUE 11-17-2045 11/17/2045 4.90% 830,000                   834,124                 939,380                    

WELLS FARGO & CO NEW MEDIUM TERM SR NTS WELLS FARGO & CO 5.375% DUE 11-02-2043 11/2/2043 5.38% 150,000                   149,556                 178,619                    

WELLS FARGO & CO NEW MEDIUM TERM SR NTS WELLS FARGO & CO MTN 2.15% 01-30-2020 1/30/2020 2.15% 1,000,000                1,007,620             997,807                    

WELLS FARGO & CO NEW MEDIUM TERM SR NTS WELLS FARGO & CO NEW MEDIUM TERM SR NTS FLTG RT DUE 01-30-2020 1/30/2020 2.06% 630,000                   630,000                 635,211                    

WELLS FARGO & CO NEW MEDIUM TERM SR NTS WELLS FARGO & CO NEW MEDIUM TERM SR NTS TRANCHE # TR 00155 4.3% DUE 07-22-2027 7/22/2027 4.30% 1,820,000                1,880,182             1,937,945                 

WELLS FARGO & COMPANY WELLS FARGO & COMPANY 4.6 MTN TRANCHE # SR 00116 DUE 04-01-2021 USD1000 4/1/2021 4.60% 70,000                      75,177                   74,389                      

WELLS FARGO COML MTG TR 2015-C28 WELLS FARGO COML FLTG RT 3.87199997902% DUE 05-15-2048 5/15/2048 3.87% 290,000                   298,683                 297,560                    

WELLS FARGO COML MTG TR 2015-NXS3 CMO WELLS FARGO COML MTG SER 15-NXS3 CL ASB 3.371% 09-15-2057 9/15/2057 3.37% 240,000                   254,850                 246,275                    

WELLS FARGO COML MTG TR 2016-BNK1 WELLS FARGO COML 2.652% DUE 08-15-2049 8/15/2049 2.65% 580,000                   597,383                 561,764                    

WELLS FARGO COML MTG TR 2016-C37 CMO WELLS FARGO COML MTG TR 2016-C37 COML MTG CTF CL C VAR RT 12-15-2049 12/15/2049 4.49% 400,000                   387,574                 411,607                    

WELLS FARGO COML MTG TR 2016-LC25 WELLS FARGO COML 3.64% DUE 12-15-2059 12/15/2059 3.64% 400,000                   415,422                 414,997                    

WELLS FARGO COML MTG TR 2017-C39 WELLS FARGO COML 4.118% DUE 09-15-2050 9/15/2050 4.12% 420,000                   417,880                 416,611                    

WELLTEC A / S PVTPL WELLTEC A / S BNDS 144A 9.5% 12-01-2022 12/1/2022 9.50% 325,000                   321,835                 326,625                    

WEST CLO 2014-2 LTD / WEST CLO 2014-2 LL PVTPL WEST CLO 2014-2 LTD/WEST CLO 2014-2A CL A-1AR 144A 01-16-2027 1/16/2027 0.00% 500,000                   500,000                 500,105                    

WEST CORP PVTPL WEST CORP 4.75% 07-15-2021 7/15/2021 4.75% 260,000                   260,000                 263,250                    

WEST STR MERGER SUB INC PVTPL WEST STR MERGER SUB INC SR 6.375% DUE 09-01-2025 BEO 9/1/2025 6.38% 160,000                   160,000                 160,400                    

Western Asset AMERICAN AIRLINES INC TLB 12-14-2023 12/14/2023 0.00% 331,650                   333,723                 331,443                    

Western Asset AMERICAN BUILDERS & CONTRACTORS SUPPLY CO., INC. TERM LOAN DUE 10-31-2023 BEO 10/31/2023 0.00% 477,102                   478,867                 478,941                    

Western Asset ARAMARK INTERMEDIATE HOLD CORPORATION TERN LOAN SENIOR SECURED 03-11-2025 3/11/2025 0.00% 530,000                   530,000                 532,429                    
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Western Asset ARISTOCRAT INTERNATIONAL PTY LTD TLB 10-19-2024 10/19/2024 0.00% 230,000                   229,713                 230,288                    

Western Asset ASCEND LEARNING, LLC TERM LOAN B TL 06-28-2024 BEO 6/28/2024 0.00% 339,150                   338,801                 340,761                    

Western Asset BERRY PLASTICS CORPORATION TERM LOAN M SENIOR SECURED 10-01-2022 10/1/2022 0.00% 317,914                   316,984                 319,007                    

Western Asset CURO HEALTH SERVICES HOLDINGS INC TERM LOAN DUE 02-07-2022 BEO 2/7/2022 0.00% 376,543                   372,778                 376,190                    

Western Asset CWGS GROUP, LLC (AKA CAMPING WORLD, INC.) TERM LOAN 11-08-2023 11/8/2023 0.00% 266,804                   265,470                 268,249                    

Western Asset ENERGY FUTURE INTERMEDIATE HOLDING COMPANY LLC TERM LOAN DUE 06-23-2018 BEO 6/23/2018 0.00% 25,000                      24,969                   25,044                      

Western Asset ESC HERCULES OFFSHORE INC ESCROW  0.00% 6,193                        384,267                 -                             

Western Asset FORTRESS INVESTMENT GROUP LLC TERM LOAN B DUE 06-10-2022 BEO 6/10/2022 0.00% 220,000                   219,450                 222,338                    

Western Asset GREATBATCH LTD. NEW TERM B LOAN (2017) DUE 10-27-2022 BEO 10/27/2022 0.00% 443,032                   439,880                 446,147                    

Western Asset HYLAND SOFTWARE, INC. TERM LOAN SENIOR SECURED FIRST LIEN DUE 01-31-2023 BEO 1/31/2023 0.00% 179,098                   180,453                 180,105                    

Western Asset INTELSAT JACKSON HOLDINGS SA TLB 11-30-2023 11/30/2023 0.00% 114,000                   111,684                 111,516                    

Western Asset INTRAWEST RESORTS HOLDINGS, INC. TERM LOAN B1 06-28-2024 BEO 6/28/2024 0.00% 670,000                   666,904                 673,908                    

Western Asset JAGUAR HLDG CO I (AKA PHARMACEUTICAL PROD DEVELOPMENT INC.) TL 1ST 08-18-2022 8/18/2022 0.00% 397,959                   399,951                 398,307                    

Western Asset JO-ANN STORES, INC. TERM LOAN DUE 09-29-2023 BEO 9/29/2023 0.00% 228,420                   228,346                 219,712                    

Western Asset KINGPIN INTERMEDIATE HOLDINGS LLC TL 06-20-2024 BEO 6/20/2024 0.00% 248,750                   247,904                 250,927                    

Western Asset LANTHEUS HOLDINGS INC TERM LOAN 06-30-2022 6/30/2022 0.00% 357,300                   356,605                 359,237                    

Western Asset LAUREATE EDUCATION, INC. SERIES 2024 TERM LOAN 04-26-2024 4/26/2024 0.00% 466,475                   461,810                 468,224                    

Western Asset MA FINANCECO., LLC (AKA MICRO FOCUS INTLPLC) TERM LN B2 DUE 11-19-2021 BEO 11/19/2021 0.00% 200,000                   200,000                 199,877                    

Western Asset MERCK & CO INC FL RT BNDS DUE 02-10-2020 2/10/2020 1.79% 1,750,000                1,750,000             1,760,775                 

Western Asset MICHAELS STORES, INC. TERM LOAN B1 DUE 01-27-2023 BEO 1/28/2023 0.00% 280,000                   277,550                 279,942                    

Western Asset NAVITAS MIDSTREAM MIDLAND BASIN LLC TL 12-13-2024 12/13/2024 0.00% 390,000                   388,050                 390,000                    

Western Asset NOMAD FOODS LIMITED TLB 05-15-2024 5/15/2024 0.00% 370,000                   369,600                 369,538                    

Western Asset PANDA TEMPLE POWER LLC TERM LOAN B DUE 03-06-2022 BEO 3/6/2022 0.00% 575,549                   563,325                 407,201                    

Western Asset PARAGON OFFSHORE LIMITED TERM LOAN SENIOR SECURED DUE 07-18-2022 BEO 7/18/2022 0.00% 27,314                      23,202                   22,739                      

Western Asset PETSMART INC. TERM LOAN B DUE 03-11-2022BEO 3/11/2022 0.00% 538,563                   503,573                 430,851                    

Western Asset PHARMERICA CORPORATION FIRST LIEN TERM LOAN SENIOR SECURED DUE 09-26-2024 BEO 9/26/2024 0.00% 460,000                   458,850                 461,840                    

Western Asset PHARMERICA CORPORATION SECOND LIEN TERM LOAN 09-26-2025 9/26/2025 0.00% 230,000                   227,700                 230,288                    

Western Asset PRINTPACK HOLDINGS, INC. TERM LOAN DUE 07-26-2023 BEO 7/26/2023 0.00% 255,263                   255,263                 256,220                    

Western Asset QUIKRETE HOLDINGS, INC. TERM LOAN B DUE 11-15-2023 BEO 11/15/2023 0.00% 328,761                   327,788                 329,172                    

Western Asset RENTPATH, INC. FIRST LIEN TERM LOAN SENIOR SECURED 12-17-2021 12/17/2021 0.00% 129,154                   129,154                 129,477                    

Western Asset ROBERTSHAW US HOLDING CORP TERM LOAN B SENIOR SECURED 08-02-2024 8/2/2024 0.00% 169,575                   168,303                 170,635                    

Western Asset SALLY HOLDINGS LLC TERM LOAN B-2 06-22-2024 6/22/2024 0.00% 180,000                   179,100                 179,325                    

Western Asset SECURUS TECHNOLOGIES HOLDINGS, INC TERM LOAN SENIOR SECURED 06-20-2024 11/1/2024 0.00% 370,000                   368,150                 372,929                    

Western Asset SFR GROUP S.A (YPSO FRANCE SAS) TLB SENIOR SECD 1ST LIEN DUE 06-22-2025BEO 6/22/2025 0.00% 360,000                   355,950                 343,350                    

Western Asset SINCLAIR TELEVISION GROUP INC TL 12-12-2024 12/12/2024 0.00% 550,000                   548,625                 549,484                    

Western Asset SPENCER GIFTS LLC (SPIRIT HALLOWEEN SUPERSTORES LLC) TERM B-1 LN 07-16-2021 7/16/2021 0.00% 210,112                   209,061                 149,175                    

Western Asset SPENCER GIFTS LLC TERM LOAN (SECOND LIEN) DUE 12-22-2021 BEO 12/22/2021 0.00% 220,000                   218,900                 112,200                    

Western Asset STERIGENICS-NORDION HOLDINGS, LLC TERM LOAN DUE 05-15-2022 BEO 5/15/2022 0.00% 449,655                   449,512                 449,467                    

Western Asset TELENET FINANCING USD LLC TL 05-27-2026 5/27/2026 0.00% 270,000                   270,000                 270,702                    

Western Asset TOMS SHOES LLC TERM LOAN B DUE 10-30-2020 BEO 10/30/2020 0.00% 185,883                   146,244                 105,953                    

Western Asset UNITED AIR LINES INC TLB 04-01-2024 4/1/2024 0.00% 332,722                   332,722                 333,317                    

Western Asset UNITYMEDIA HESSEN GMBH & CO. KG TERM LOAN B DUE 09-08-2025 BEO 9/8/2025 0.00% 200,000                   200,688                 200,076                    

Western Asset UNIVISION COMMUNICATIONS INC. TERM LOAN DUE 03-15-2024 BEO 3/15/2024 0.00% 819,554                   809,760                 816,379                    

Western Asset VENTIA PTY LTD (VENTIA DECO LLC) 2016 REFINANCING TERM B LN (USD) 5/21/2022 0.00% 153,285                   151,752                 155,201                    

Western Asset VFH PARENT LLC INITIAL TERM LOAN SENIOR SECURED 12-30-2021 12/30/2021 0.00% 146,957                   147,338                 148,426                    

Western Asset VIZIENT, INC. TERM LOAN B DUE 02-13-2023BEO 2/13/2023 0.00% 123,154                   119,460                 123,514                    

Western Asset WEIGHT WATCHERS INTERNATIONAL INC TLB 11-20-2024 11/20/2024 0.00% 240,000                   235,200                 240,825                    

Western Asset WESTERN DIGITAL CORPORATION TERM LOAN B SENIOR SECURED 04-29-2023 4/29/2023 0.00% 336,894                   327,673                 337,988                    

Western Asset WINK HOLDCO, INC. (AKA DAVIS VISION 12/2/2024 0.00% 240,000                   239,400                 241,800                    

Western Asset WP CITYMD BIDCO LLC TERM LOAN DUE 05-24-2024 BEO 5/24/2024 0.00% 129,675                   130,570                 129,756                    

Western Asset ZIGGO SECURED FINANCE PARTNERSHIP TERM LOAN E SECOND SECURED DUE 04-15-2025 BEO 4/15/2025 0.00% 30,000                      29,925                   29,743                      

WESTROCK CO PVTPL WESTROCK CO SR NT 144A 3.375% DUE 09-15-2027/08-24-2017 BEO 9/15/2027 3.38% 1,535,000                1,533,565             1,524,224                 

WESTROCK CO WESTROCK CO 3% DUE 09-15-2024 9/15/2024 3.00% 570,000                   568,410                 564,944                    

WFRBS COML MTG TR 2012-C10 WFRBS COML MTG TR 2012-C10 COML MTG PASSTHRU CTF A-S 3.241 DUE 12-15-2045 12/15/2045 3.24% 1,140,000                1,184,130             1,141,979                 

WFRBS COML MTG TR 2012-C7 I/O CMO WFRBS COML MTG TR 2012-C7 PASSTHRU CTF CL X-A 144A 06-15-2045 BEO 6/15/2045 1.44% 2,033,970                202,305                 100,053                    

WFRBS COML MTG TR 2014-C21 I/O WFRBS COML MTG TR FLTG RT 1.36% DUE 08-15-2047 8/15/2047 1.13% 3,221,186                267,281                 164,003                    

WFRBS COML MTG TR 2014-C22 WFRBS COML MTG TR FLTG RT 4.05576% DUE 09-15-2057 9/15/2057 3.91% 40,000                      34,319                   31,913                      

WFRBS COML MTG TR 2014-C24 WFRBS COML MTG TR 2.863% DUE 11-15-2047 11/15/2047 2.86% 2,054,000                2,115,620             2,065,732                 

WFRBS COML MTG TR 2014-C24 WFRBS COML MTG TR 3.692% DUE 11-15-2047 11/15/2047 3.69% 170,000                   144,493                 116,548                    

WFRBS COML MTG TR 2014-C24 WFRBS COML MTG TR FLTG RT 4.29% DUE 11-15-2047 11/15/2047 4.29% 260,000                   259,998                 253,470                    

WHIRLPOOL CORP MEDIUM TERM NTS BOOK ENTR WHIRLPOOL CORP 4.85 DUE 06-15-2021 6/15/2021 4.85% 850,000                   936,224                 908,750                    

WHITING PETE CORP PVTPL WHITING PETE CORP 6.625% 01-15-2026 1/15/2026 6.63% 160,000                   160,000                 163,200                    

WILLIAM CARTER CO WILLIAM CARTER CO 5.25 DUE 08-15-2021 8/15/2021 5.25% 215,000                   216,710                 220,913                    

WILLIAMS COS INC WILLIAMS COMPANIES INC 4.55 DUE 06-24-2024 6/24/2024 4.55% 360,000                   333,000                 373,500                    

WILLIAMS COS INC WILLIAMS COS INC 7.75% DUE 06-15-2031 6/15/2031 7.75% 319,000                   285,216                 393,168                    

WILLIAMS COS INC WILLIAMS COS INC 7.875% DUE 09-01-2021 9/1/2021 7.88% 30,000                      36,659                   34,650                      

WILLIAMS SCOTSMAN INTL INC PVTPL WILLIAMS SCOTSMAN INTL INC SR SECD NT 7.875% 12-15-2022 12/15/2022 7.88% 255,000                   255,000                 262,650                    

WIND TRE SPA WIND TRE SPA 5% DUE 01-20-2026 1/20/2026 5.00% 450,000                   447,688                 423,234                    

WINDSTREAM CORP WINDSTREAM CORP 7.75% DUE 10-15-2020 10/15/2020 7.75% 250,000                   218,750                 211,250                    

WOK ACQUISITION CORP PVTPL WOK ACQSTN CORP 10.25 DUE 06-30-2020/06-29-2012 BEO 6/30/2020 10.25% 200,000                   203,750                 182,000                    

WP CPP WP CPP HOLDINGS, LLC TERM B-3 LOAN DUE 12-28-2019 BEO 12/28/2019 0.00% 534,527                   531,847                 533,357                    

WPX ENERGY INC WPX ENERGY INC 5.25% DUE 09-15-2024 9/15/2024 5.25% 90,000                      88,650                   89,690                      

WPX ENERGY INC WPX ENERGY INC 6% DUE 01-15-2022 1/15/2022 6.00% 515,000                   507,582                 538,175                    

WPX ENERGY INC WPX ENERGY INC 7.5% DUE 08-01-2020 8/1/2020 7.50% 462,000                   473,261                 500,115                    

WRANGLER BUYER CORP WRANGLER BUYER CORP FIRST LIEN TERM LOANSENIOR SECURED DUE 09-20-2024 BEO 9/20/2024 0.00% 230,000                   230,750                 231,273                    

WYETH WYETH NT 5.95 DUE 04-01-2037/03-27-2007 BEO 4/1/2037 5.95% 50,000                      49,661                   67,032                      

WYNN LAS VEGAS LLC / WYNN LAS VEGAS CAP PVTPL WYNN LAS VEGAS LLC/WYNN LAS VEGAS CAP 5.5% DUE 03-01-2025 3/1/2025 5.50% 275,000                   265,031                 283,250                    

XERIUM TECHNOLOGIES INC XERIUM 9.5% DUE 08-15-2021 8/15/2021 9.50% 1,070,000                1,057,921             1,083,375                 

XEROX CORP XEROX CORP 6.35% DUE 05-15-2018 5/15/2018 6.35% 312,000                   352,260                 316,537                    

XL GROUP PLC XL GROUP PLC 5.75% DUE 10-01-2021 10/1/2021 5.75% 955,000                   1,128,331             1,048,151                 

XLIT LTD XLIT LTD 4.45% DUE 03-31-2025 3/31/2025 4.45% 595,000                   619,383                 608,568                    

XPO LOGISTICS INC PVTPL XPO LOGISTICS INC SR NT 144A 6.125% DUE 09-01-2023/08-25-2016 BEO 9/1/2023 6.13% 250,000                   251,988                 264,375                    

YPF SOCIEDAD ANONIMA PVPTL YPF SOCIEDAD ANONIMA 6.95% DUE 07-21-2027 BEO 7/21/2027 6.95% 1,360,000                1,412,231             1,443,640                 

YPF SOCIEDAD ANONIMA YPF SOCIEDAD 7% DUE 12-15-2047 12/15/2047 7.00% 1,070,000                1,070,000             1,060,370                 

YPF SOCIEDAD ANONIMA YPF SOCIEDAD ANONIMA ARGENTINE-PESO LKD FLTG 144A DUE 07-07-2020 BEO 7/7/2020 25.46% 465,000                   465,000                 452,166                    

ZAIS CLO 2 LTD / ZAIS CLO 2 LLC PVTPL ZAIS CLO 2 LTD SER 14-2A CL A1BR 2.92% DUE 07-25-2026 7/25/2026 2.92% 750,000                   750,000                 751,037                    

ZAYO GROUP LLC / ZAYO CAP INC PVTPL ZAYO GROUP LLC/ZAYO CAP INC SR 5.75% 01-15-2027 1/15/2027 5.75% 820,000                   870,000                 836,400                    

ZENITH BK PLC MEDIUM TERM NTS BOOK ENTRY PVTPL ZENITH BK PLC 7.375% DUE 05-30-2022 REG 5/30/2022 7.38% 600,000                   602,315                 624,240                    

ZIFF DAVIS MEDIA INC ZIFF DAVIS MEDIA INC SR SECD NT SER B FLTG VAR RT DUE 07-15-2011 IN DEFAULT 12/31/2040 0.00% 176,326                   1,730,822             -                             

ZIGGO BD FIN B V ZIGGO BD FIN B V 6% DUE 01-15-2027 1/15/2027 6.00% 150,000                   150,000                 146,250                    

ZIGGO SECD FIN B V PVTPL ZIGGO SECD FIN B V SR SECD NT 144A5.5% DUE 01-15-2027/09-23-2016 BEO 1/15/2027 5.50% 320,000                   322,875                 317,600                    

ZIMMER BIOMET HLDGS INC ZIMMER BIOMET 3.55% DUE 04-01-2025 4/1/2025 3.55% 480,000                   475,925                 479,681                    

Crescent Capital AFFORDABLE CARE, INC. TERM LOAN FIRST LIEN SENIOR SECURED DUE 10-21-2022 BEO 10/21/2022 0.00% 98,000                      96,040                   98,245                      

Crescent Capital ALLIED UNVL HOLDCO LLC (F/K/A USAGM HOLDCO LLC) INITIAL TERM LN (FIRST LIEN) 7/31/2022 0.00% 98,787                      97,795                   97,725                      

Crescent Capital ALPHABET HOLDING COMPANY, INC. (AKA NATURE'S BOUNTY) TERM BANK LN 09-26-2024 9/26/2024 0.00% 124,688                   124,064                 120,820                    

Crescent Capital AMERICOLD REALTY OPERATING PARTNERSHIP, L.P. TERM LOAN B DUE 06-20-2023 BEO 6/20/2023 0.00% 87,451                      87,601                   88,107                      
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Crescent Capital AMPLIFY SNACK BRANDS, INC TERM LOAN FIRST LIEN DUE 09-02-2023 BEO 9/2/2023 0.00% 494,494                   488,433                 495,260                    

Crescent Capital ANCHOR GLASS CONTAINER CORPORATION TERM LOAN 2ND LIEN SR SECD DUE 11-22-2024 BEO 11/22/2024 0.00% 49,363                      49,824                   49,850                      

Crescent Capital AQGEN ASCENSUS INC (FKA JCF ASCENSUS HOLDINGS INC.) REPLACEMENT TERM LN 12/3/2022 0.00% 100,309                   97,295                   100,622                    

Crescent Capital ARAMARK INTERMEDIATE HOLD CORPORATION TERN LOAN SENIOR SECURED 03-11-2025 3/11/2025 0.00% 75,000                      75,000                   75,344                      

Crescent Capital ASCEND LEARNING, LLC TERM LOAN B TL 06-28-2024 BEO 6/28/2024 0.00% 124,688                   124,064                 125,280                    

Crescent Capital ASP CHROMAFLO INTER HOLDINGS INC INITIALTRANCHE B-2 TL SR SECD 11-03-2023 11/3/2023 0.00% 69,953                      70,224                   70,215                      

Crescent Capital ASSUREDPARTNERS, INC. TERM LOAN B SENIORSECURED FIRST LIEN DUE 10-22-2024 BEO 10/22/2024 0.00% 153,916                   153,825                 154,782                    

Crescent Capital ASTRO AB BORROWER INC TERM LOAN SENIOR SECURED 04-30-2023 4/30/2023 0.00% 520,000                   503,400                 521,300                    

Crescent Capital AVANTOR PERFORMANCE MATERIALSHOLDINGS INC COV-LITE TERM LN SR SECD9-22-24 9/22/2024 0.00% 138,752                   136,929                 139,298                    

Crescent Capital AVAST HOLDING BV TERM LOAN SENIOR SECURED 09-29-2023 9/29/2023 0.00% 107,360                   107,713                 107,955                    

Crescent Capital AVAYA INC TERM LOAN SENIOR SECURED 11-08-2024 11/8/2024 0.00% 125,000                   123,750                 122,865                    

Crescent Capital BEAVER-VISITEC INTERNATIONAL HOLDINGS, INC T L (FIRST LIEN) SEN SEC 08-21-2023 8/21/2023 0.00% 223,867                   223,867                 222,745                    

Crescent Capital BERLIN PACKAGING L.L.C. TERM LOAN B DUE 10-01-2021 BEO 10/1/2021 0.00% 123,726                   123,726                 124,344                    

Crescent Capital CAESARS RESORT COLLECTION, LLC TERM LOANSENIOR SECURED DUE 10-02-2024 BEO 10/2/2024 0.00% 141,000                   140,648                 141,564                    

Crescent Capital CALIFORNIA PIZZA KITCHEN, INC. TERM LOANDUE 08-19-2022 BEO 8/19/2022 0.00% 346,500                   343,035                 339,050                    

Crescent Capital CALIFORNIA RESOURCES CORPORATION TERM LOAN SENIOR SECURED 11-17-2022 11/17/2022 0.00% 21,000                      20,580                   20,895                      

Crescent Capital CAREERBUILDER, LLC COV-LITE FIRST-LIEN TERM LOAN SENIOR SECURED 07-27-23 7/27/2023 0.00% 122,450                   118,777                 119,236                    

Crescent Capital CASABLANCA US HOLDINGS INC. TERM LOAN DUE 02-21-2024 BEO 2/21/2024 0.00% 138,950                   135,476                 139,037                    

Crescent Capital CHROMAFLO TECHNOLOGIES CORPORATION TERM LOAN DUE 11-03-2023 BEO 11/3/2023 0.00% 53,797                      54,005                   53,999                      

Crescent Capital CLIPPER ACQUISITIONS CORP. (AKA TCW GROUP, INC.) TLB SENIOR SECURED 12-13-2024 12/13/2024 0.00% 125,000                   124,680                 125,104                    

Crescent Capital CONSOLIDATED CONTAINER COMPANY LLC TERM LOAN B DUE 05-10-2024 BEO 5/10/2024 0.00% 124,688                   125,623                 125,100                    

Crescent Capital CURO HEALTH SERVICES HOLDINGS INC TERM LOAN DUE 02-07-2022 BEO 2/7/2022 0.00% 240,335                   237,931                 240,100                    

Crescent Capital CURVATURE INC TL SENIOR SECURED FIRST LIEN 10-30-2023 BEO 10/30/2023 0.00% 101,632                   100,920                 85,371                      

Crescent Capital ENERGY FUTURE INTERMEDIATE HOLDING COMPANY LLC TERM LOAN DUE 06-23-2018 BEO 6/23/2018 0.00% 125,000                   124,844                 125,219                    

Crescent Capital GLOBAL APPLIANCE INC TERM LOAN SENIOR SECURED10-04-2024 10/4/2024 0.00% 124,688                   123,441                 126,870                    

Crescent Capital GLOBAL KNOWLEDGE TRAINING LLCTERM LOAN (SECOND LIEN) DUE 01-21-2022 BEO 1/21/2022 0.00% 100,000                   98,000                   75,000                      

Crescent Capital GLOBAL KNOWLEDGE TRAINING LLCTERM LOAN FIRST LIEN DUE 01-20-2021 BEO 1/20/2021 0.00% 266,750                   264,083                 204,064                    

Crescent Capital GOLD STANDARD BAKING INC TERM LOAN DUE 04-23-2021 BEO 4/23/2021 0.00% 146,625                   147,725                 146,258                    

Crescent Capital HIGGINBOTHAM INSURANCE AGENCY, INC. TERMLOAN FIRST LIEN DUE 11-25-2021 BEO 11/25/2021 0.00% -                            -                          -                             

Crescent Capital IG INVESTMENTS HOLDINGS LLC TL 10-31-2021 10/31/2021 0.00% 105,399                   106,719                 106,453                    

Crescent Capital INTERNATIONAL CAR WASH GROUP LTD TL 09-25-2024 9/25/2024 0.00% 125,000                   124,680                 125,625                    

Crescent Capital ISTAR INC. TERM LOAN B DUE 07-01-2020 BEO 7/1/2020 0.00% 97,524                      98,028                   98,134                      

Crescent Capital KINGPIN INTERMEDIATE HOLDINGS LLC TL 06-20-2024 BEO 6/20/2024 0.00% 124,375                   123,750                 125,463                    

Crescent Capital KMG CHEMICALS, INC TERM LOAN SENIOR SECURED DUE 06-13-2024 BEO 6/13/2024 0.00% 47,444                      47,525                   47,503                      

Crescent Capital MHVC ACQUISITION CORP. INITIAL TERM LOAN(FIRST LIEN) DUE 04-29-2024 BEO 4/29/2024 0.00% 232,167                   231,006                 233,325                    

Crescent Capital MPH ACQSTN HOLDINGS LLC INITIAL TERM LN SR SECD 1ST LIEN DUE 06-07-2023 BEO 6/7/2023 0.00% 135,134                   135,316                 135,320                    

Crescent Capital NAUTILUS POWER, LLC TLB SENIOR SECURED FIRST LIEN DUE 04-26-2024 BEO 4/26/2024 0.00% 43,431                      42,995                   43,567                      

Crescent Capital NVA HOLDINGS, INC. TERM LOAN B2 DUE 08-14-2021 BEO 8/14/2021 0.00% 99,310                      100,304                 99,931                      

Crescent Capital P.F. CHANG'S CHINA BISTRO, INC. (WOK ACQUISITION CORP.) T L 09-01-2022 9/1/2022 0.00% 349,125                   338,651                 331,669                    

Crescent Capital PACKERS HOLDINGS, LLC TL 11-18-2024 11/18/2024 0.00% 125,000                   125,000                 125,313                    

Crescent Capital PEAK 10 HOLDING CORPORATION TERM LOAN B SENIOR SECD 1ST LIEN DUE 07-24-2024 BEO 7/24/2024 0.00% 124,688                   124,064                 124,843                    

Crescent Capital PETSMART INC. TERM LOAN B DUE 03-11-2022BEO 3/11/2022 0.00% 47,032                      47,032                   37,626                      

Crescent Capital PLAZE INC TERM LOAN DUE 07-31-2022 BEO 7/31/2022 0.00% 105,905                   105,871                 106,699                    

Crescent Capital PVTPL NOVELIS CORP 144A 5.875% DUE 09-30-2026/09-14-2016 BEO 9/30/2026 5.88% 350,000                   360,344                 357,000                    

Crescent Capital RAVN AIR GROUP INC. LOAN DUE 07-31-2021 BEO 7/31/2021 0.00% 223,466                   222,349                 220,114                    

Crescent Capital RED VENTURE LLC TLB 10-18-2024 10/18/2024 0.00% 124,688                   123,441                 124,563                    

Crescent Capital RENTPATH, INC. FIRST LIEN TERM LOAN SENIOR SECURED 12-17-2021 12/17/2021 0.00% 238,829                   234,052                 239,426                    

Crescent Capital ROAD INFRASTRUCTURE INVESTMENT, LLC TERMLOAN B DUE 06-09-2023 BEO 6/9/2023 0.00% 133,124                   133,589                 133,901                    

Crescent Capital RSC ACQUISITION INC. TERM LOAN DUE 11-30-2022 BEO 11/30/2022 0.00% 490,008                   485,706                 482,658                    

Crescent Capital SHO HOLDING I CORPORATION TERM LOAN FIRST LIEN DUE 11-18-2022 BEO 11/18/2022 0.00% 490,000                   485,100                 465,500                    

Crescent Capital SPIN HOLDCO INC. TERM LOAN B TL 11-14-2022 BEO 11/14/2022 0.00% 69,097                      68,921                   69,546                      

Crescent Capital SRP COMPANIES, INC DELAYED TERM LOAN FIRST LIEN DUE 09-08-2023 BEO 9/8/2023 0.00% 70,084                      70,084                   69,909                      

Crescent Capital SRP COMPANIES, INC. TERM LOAN FIRST LIENDUE 09-08-2023 BEO 9/8/2023 0.00% 326,374                   323,110                 325,558                    

Crescent Capital STRATEGIC PARTNERS, INC. TERM LOAN DUE 06-09-2023 BEO 6/9/2023 0.00% 237,605                   235,228                 238,793                    

Crescent Capital TECOSTAR HOLDINGS INC TERM LOAN SENIOR SECURED 05-01-2024 5/1/2024 0.00% 124,687                   125,934                 125,778                    

Crescent Capital TGP HLDNGS (AKA TRAEGER PELLET GRILLS HLDNGS LLC) DEL T L SEN SEC 09-25-2024 9/25/2024 0.00% 32,271                      32,052                   32,029                      

Crescent Capital TGP HOLDINGS (AKA TRAEGER PELLET GRILLS HLDGS LLC) T L SEN SEC 09-25-2024 9/25/2024 0.00% 205,215                   203,818                 207,010                    

Crescent Capital TGP HOLDINGS III LLC (AKA TRAEGER PELLETGRILLS HOLDINGS LLC) TERM LN (SECOND 9/25/2025 0.00% 80,000                      78,800                   80,400                      

Crescent Capital THE ADVISORY BOARD COMPANY TERM LOAN SENIOR SECURED 09-27-2024 9/27/2024 0.00% 125,000                   124,375                 125,781                    

Crescent Capital THE EDELMAN FINANCIAL CENTER, LLC TLB LIEN1 11-11-2024 11/11/2024 0.00% 135,000                   134,663                 136,010                    

Crescent Capital TRUGREEN LIMITED PARTNERSHIP TERM LOAN BSENIOR SECURED 04-13-2023 4/13/2023 0.00% 106,250                   107,530                 107,040                    

Crescent Capital USAGM HOLDCO LLC (AKA ALLIEDUNIVERSAL) INCREMENTAL TL SR SECD 1ST LIEN 07-28-22 7/28/2022 0.00% 2                                2                             2                                 

Crescent Capital USIC HOLDINGS, INC TERM LOAN DUE 12-08-2023 BEO 12/8/2023 0.00% 103,515                   104,268                 103,776                    

Crescent Capital VARSITY BRANDS, INC. USD TERM LOAN DUE 12-06-2024 12/6/2024 5.25% 125,000                   124,375                 125,625                    

Crescent Capital VERTIV GROUP CORPORATION TERM LOAN B DUE11-30-2023 BEO 11/30/2023 0.00% 79,184                      78,350                   79,180                      

Crescent Capital VESTCOM INTERNATIONAL INC (FKA VECTOR INVT HOLDINGS INC.) TL SR 12-15-2023 12/19/2023 0.00% 124,060                   124,060                 124,370                    

Crescent Capital VFH PARENT LLC INITIAL TERM LOAN SENIOR SECURED 12-30-2021 12/30/2021 0.00% 106,324                   106,290                 107,385                    

Crescent Capital VICI PROPERTIES INC TL 12-20-2024 12/20/2024 0.00% 125,000                   124,680                 125,026                    

Crescent Capital VISTAGE WORLDWIDE INC TERM LOAN B DUE 08-13-2021 BEO 8/13/2021 0.00% 470,228                   465,525                 474,930                    

Crescent Capital WORLDSTRIDES - DELAYED DRAW USD TERM LOAN 12-06-2024 12/6/2024 4.70% 9,511                        9,485                     9,590                         

Crescent Capital WORLDSTRIDES USD TERM LOAN 12-06-2024 12/6/2024 4.25% 115,485                   115,200                 116,500                    

Crescent Capital ZEST HOLDINGS, LLC 2017 REPLACEMENT TL DUE 08-16-2023 BEO 8/16/2023 0.00% 74,438                      74,251                   75,220                      

DDJ EPIC HEALTH SERVICES, INC. TERM LOAN (SECOND LIEN) DUE 12-30-2040 BEO 12/30/2040 0.00% 3,910,000                3,851,355             3,880,675                 

DDJ FOCUS FINANCIAL PARTNERS, LLC TERM LOAN (SECOND LIEN) DUE 05-22-2025 BEO 5/22/2025 0.00% 2,540,000                2,514,601             2,562,225                 

DDJ GENOA HEALTHCARE HOLDINGS, LLC TERM LOAN(SECOND LIEN) SR SECD DUE 10-25-2024 BEO 10/25/2024 0.00% 2,760,000                2,718,605             2,787,600                 

DDJ HANGER, INC. TERM LOAN DUE 08-01-2019 BEO 8/1/2019 0.00% 1,720,000                1,685,606             1,741,500                 

DDJ HEARTLAND DENTAL, LLC COV-LITE SECOND-LIEN T L SEN SEC 07-26-2024 7/26/2024 0.00% 4,180,000                4,075,500             4,206,125                 

DDJ LINXENS FRANCE SA (FKA MICROCONNECTIONS)INITIAL TERM B-1 LOAN DUE 07-31-2023 BEO 7/31/2023 0.00% 3,840,000                3,811,470             3,753,600                 

DDJ NEWARK EXP LIT  0.00% 116,260                   -                          1,163                         

DDJ NEWARK IND ESC  0.00% 116,260                   -                          9,301                         

DDJ PACKAGING COORDINATORS MIDCO INC TL (SECOND LIEN) SR SECD DUE 06-29-2024 BEO 6/29/2024 0.00% 3,790,000                3,655,004             3,771,050                 

DDJ PARQ HOLDINGS LIMITED PARTNERSHIP TERM LOAN DUE 12-17-2020 BEO 12/17/2020 0.00% 5,773,932                5,625,690             5,759,499                 

DDJ PDC BRANDS TL LIEN2 DUE 06-27-2025 BEO 6/27/2025 0.00% 2,880,000                2,793,605             2,869,200                 

DDJ PEAK 10 HOLDING CORPORATION TERM LOAN SECOND LIEN SENIOR SECURED 07-24-2025 7/24/2025 0.00% 2,970,000                2,940,302             2,984,850                 

DDJ PHARMERICA CORPORATION SECOND LIEN TERM LOAN 09-26-2025 9/26/2025 0.00% 1,910,000                1,833,606             1,912,380                 

DDJ PVTPL MIAMI VALLEY STEEL SERVICE INC TERM LN NT 0% DUE 01-01-2059 BEO 1/1/2059 0.00% 494,000                   489,060                 494,000                    

DDJ PVTPL NEW STAR METALS INC SR SECD NT 9% DUE 06-22-2022 BEO 6/22/2022 14.00% 3,515,937                3,010,550             3,515,930                 

DDJ TEN-X, LLC TERM LOAN (SECOND LIEN) SENIOR SECURED 09-26-2025 BEO 9/26/2025 0.00% 4,660,000                4,520,200             4,660,000                 

DDJ TIERPOINT, LLC TERM LOAN (SECOND LIEN) DUE 04-28-2025 BEO 4/28/2025 0.00% 1,170,000                1,158,305             1,170,000                 

DDJ TRUCK HERO INC TERM LOAN SECOND LIEN DUE05-16-2025 BEO 5/16/2025 0.00% 2,770,000                2,729,060             2,776,925                 

DDJ U.S. RENAL CARE, INC. TERM LOAN (SECOND LIEN) DUE 11-17-2023 BEO 11/17/2023 0.00% 5,650,000                5,385,060             5,537,000                 

MacKay Shields PVTPL NOVELIS CORP 144A 5.875% DUE 09-30-2026/09-14-2016 BEO 9/30/2026 5.88% 315,000                   316,115                 321,300                    

Corporate debt and other fixed income securities Total 5,122,123,401        1,178,285,909     1,188,555,944        

Private equity funds
A & F INVESTING CO HARBOURVEST PARTNERS VI PARTNERSHIP  71,341,932              71,341,932           7,727,182                 
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A & F INVESTING CO HARBOURVEST PTRS VI-BUYOUT PSHP FUND, LP  59,359,238              59,359,238           8,450,803                 

A A IMPORTING INC HAMILTON LANE SECONDARY FUND, LP  939,795                   939,795                 931,855                    

A B C ASSOC INC WESTON PRESIDIO V, LP  2,844,969                2,844,969             713,747                    

AAA NET RLTY FD LTD TPG PARTNERS IV, LP  3,580,227                3,580,227             838,770                    

AAHSA TR BEECKEN PETTY OKEEFE QP FUND II, LP  2,643,959                2,643,959             1,452,283                 

AAI AESGEN HLDGS INC PROVIDENCE EQUITY PARTNERS V, LP #5082  3,555,035                3,555,035             58,322                      

ABCDS 2006-1 LTD PEP VI CREDIT, LP  79,847                      79,847                   1                                 

ABCDS 2006-1 LTD / ABCDS 2006-1 INC TPG PARTNERS VI, LP  11,072,704              11,072,704           10,160,103              

ASCRIBE Ascribe Opportunities Fund II LP  16,445,744              16,445,744           12,141,152              

CVC EUROPEAN EQUITY PARTNERS V (C) CVC EUROPEAN EQUITY PARTNERS V (C), LP  3,347,300                4,243,598             4,750,564                 

MACQUAIRE GROUP LTD GORES CAPITAL PARTNERS II LP  2,691,477                2,691,477             1,111,349                 

MACQUAIRE GROUP LTD KPS SPECIAL SITUATIONS FUND III (A),LP  5,398,115                5,398,115             4,932,018                 

MACQUAIRE GROUP LTD PLATINUM EQUITY CAPITAL PARTNERS II LP  1,883,788                1,883,788             810,350                    

GESD INVESTORS, LP GESD INVESTORS, LP  7,448,566                7,448,566             282,461                    

KPS SPECIAL SITUATIONS FUND II, LP KPS SPECIAL SITUATIONS FUND II, LP  6,193                        6,193                     1                                 

LANDMARK GROWTH CAPITAL PARTNERS, LP LANDMARK GROWTH CAPITAL PARTNERS, LP  4,851,295                4,851,295             6,527,021                 

PLATINUM EQUITY CAPITAL PARTNERS, LP PLATINUM EQUITY CAPITAL PARTNERS, LP  29,168                      29,168                   376,372                    

NEW ENTERPRISE ASSOCIATES XI, LP NEW ENTERPRISE ASSOCIATES XI, LP  1,159,560                1,159,560             502,409                    

KELSO INVESTMENT ASSOCIATES VII, LP KELSO INVESTMENT ASSOCIATES VII, LP  1,487,551                1,487,551             260,089                    

LEVINE LEICHTMAN CAPITAL PTNRS III, LP LEVINE LEICHTMAN CAPITAL PTNRS III, LP  3,005,367                3,005,367             299,858                    

KOHLBERG TE INVESTORS V, LP KOHLBERG TE INVESTORS V, LP  4,474,528                4,474,528             277,216                    

CARLYLE PARTNERS IV LP CARLYLE PARTNERS IV LP  2,539,278                2,539,278             290,786                    

PROVIDENCE EQUITY PARTNERS OFFSHORE V LP PROVIDENCE EQUITY PARTNERS OFFSHORE V LP  605,170                   605,170                 103,512                    

ENHANCED EQUITY FUND, LP ENHANCED EQUITY FUND, LP  3,243,281                3,243,281             524,460                    

NEW ENTERPRISE ASSOCIATES XII, LP NEW ENTERPRISE ASSOCIATES XII, LP  2,956,006                2,956,006             1,058,333                 

TPG PARTNERS V, L.P. TPG PARTNERS V, L.P.  9,369,494                9,369,494             5,033,947                 

OAK INVESTMENT PARTNERS XII LP OAK INVESTMENT PARTNERS XII LP  8,338,213                8,338,213             2,994,069                 

GESD INVESTORS II, LP GESD INVESTORS II, LP  8,979,955                8,979,955             4,378,887                 

LINDSAY GOLDBERG & BESSEMER II-A, LP LINDSAY GOLDBERG & BESSEMER II-A, LP  5,778,880                5,778,880             2,180,187                 

HARBOURVEST PARTNERS VIII - VENTURE FUND, LP HARBOURVEST PARTNERS VIII - VENTURE FUND, LP  84,877,009              84,877,009           87,745,090              

KELSO AIV VII (KDOC) KELSO AIV VII (KDOC)  263,951                   263,951                 1                                 

KELSO AIV VII KELSO AIV VII  734,052                   734,052                 1                                 

FIRST RESERVE FUND XI, LP FIRST RESERVE FUND XI, LP  6,885,690                6,885,690             1                                 

PROVIDENCE EQUITY PARTNERS VI INTL LP PROVIDENCE EQUITY PARTNERS VI INTL LP  3,146,638                3,146,638             3,621,620                 

PROVIDENCE EQUITY PARTNERS VI (UMBRELLA US), LP PROVIDENCE EQUITY PARTNERS VI (UMBRELLA US), LP  414,536                   414,536                 209,415                    

PROVIDENCE EQUITY PARTNERS V (UMBRELLA US)LP PROVIDENCE EQUITY PARTNERS V (UMBRELLA US)LP  1,255,241                1,255,241             825,729                    

BLACKSTONE CAPITAL PARTNERS V, LP BLACKSTONE CAPITAL PARTNERS V, LP  3,540,872                3,540,872             869,447                    

PROVIDENCE EQUITY PARTNERS VI LP PROVIDENCE EQUITY PARTNERS VI LP  4,762,949                4,762,949             2,753,914                 

KOHLBERG TE INVESTORS VI, LP KOHLBERG TE INVESTORS VI, LP  1,181,964                1,181,964             645,817                    

KELSO INVESTMENT ASSOCIATES VIII, LP 6-019480 KELSO INVESTMENT ASSOCIATES VIII, LP 6-019480  2,925,616                2,925,616             5,269,589                 

YUCAIPA AMERICAN ALLIANCE FD (PARALLEL) II, LP YUCAIPA AMERICAN ALLIANCE FD (PARALLEL) II, LP  11,896,507              11,896,507           16,738,344              

KELSO INVESTMENT ASSOCIATES VIII (IGPS DE), LP 6-046268 KELSO INVESTMENT ASSOCIATES VIII (IGPS DE), LP 6-046268  523,818                   523,818                 1                                 

KELSO VII (BUCKEYE), LP KELSO VII (BUCKEYE), LP  707                           707                         1                                 

KELSO VII (KARAT), LP KELSO VII (KARAT), LP  101,408                   101,408                 1                                 

LINDSAY GOLDBERG III, LP LINDSAY GOLDBERG III, LP  2,223,189                2,223,189             361,374                    

FIRST RESERVE FUND XII, L.P. FIRST RESERVE FUND XII, L.P.  12,396,725              12,396,725           3,920,681                 

AMERICAN SECURITES PARTNERS V, LP AMERICAN SECURITES PARTNERS V, LP  1,495,617                1,495,617             2,074,483                 

ONEX PARTNERS III, LP ONEX PARTNERS III, LP  4,646,066                4,646,066             6,140,714                 

NEW ENTERPRISE ASSOCIATES XIII, LP NEW ENTERPRISE ASSOCIATES XIII, LP  3,983,804                3,983,804             5,293,398                 

ASP V ALTERNATIVE INVESTMENTS ASP V ALTERNATIVE INVESTMENTS  899,170                   899,170                 1                                 

KIA VIII (INTERNATIONAL) KIA VIII (INTERNATIONAL)  460,912                   460,912                 1                                 

LINDEN CAPITAL PARTNERS II LINDEN CAPITAL PARTNERS II  12,769,000              12,769,000           15,391,506              

H.I.G. BAYSIDE LOAN OPPORTUNITY CAYMAN FUND II H.I.G. BAYSIDE LOAN OPPORTUNITY CAYMAN FUND II  14,921,248              14,921,248           9,721,676                 

ENHANCED EQUITY FUND II, LP ENHANCED EQUITY FUND II, LP  8,423,892                8,423,892             711,392                    

PROVIDENCE TMT DEBT OPPORTUNITY FUND II,LP PROVIDENCE TMT DEBT OPPORTUNITY FUND II,LP  1,217,257                1,217,257             1,291,648                 

ONEX PARTNERS INTERNATIONAL III ONEX PARTNERS INTERNATIONAL III  208,280                   208,280                 1                                 

ENERGY CAPITAL PARTNERS II-A ENERGY CAPITAL PARTNERS II-A  2,717,508                2,717,508             8,886,764                 

LINDSAY GOLDBERG III REIT AIV LP LINDSAY GOLDBERG III REIT AIV LP  184,105                   184,105                 459,667                    

MERIT MEZZANINE FUND V MERIT MEZZANINE FUND V  9,940,379                9,940,379             8,788,725                 

GORES CAPITAL PARTNERS III GORES CAPITAL PARTNERS III  9,744,383                9,744,383             5,387,133                 

BLACKSTONE CAP PTRS VI BLACKSTONE CAP PTRS VI  8,110,432                8,110,432             9,528,444                 

J.H. WHITNEY VII J.H. WHITNEY VII  44,027                      44,027                   1                                 

NG CAPITAL PARTNERS I NG CAPITAL PARTNERS I  3,764,472                3,764,472             6,207,955                 

KIA VIII HM KIA VIII HM  132,476                   132,476                 1                                 

KIA VIII TRUCK LITE KIA VIII TRUCK LITE  10,363                      10,363                   1                                 

KIA VIII SOP KIA VIII SOP  278,794                   278,794                 1                                 

KIA VIII (SENTINEL) KIA VIII (SENTINEL)  67,344                      67,344                   1                                 

HARBOURVEST PARTNERS IX-VENTURE FUND HARBOURVEST PARTNERS IX-VENTURE FUND  134,504,327           134,504,327         175,057,981            

H.I.G. GROWTH BUYOUTS & EQUITY FUND II, LP H.I.G. GROWTH BUYOUTS & EQUITY FUND II, LP  5,588,724                5,588,724             11,589,714              

AMERICAN SECURITIES PARTNERS VI LP AMERICAN SECURITIES PARTNERS VI LP  6,676,915                6,676,915             12,359,346              

PATRIA - BRAZILIAN PRIVATE EQUITY FUND IV LP PATRIA - BRAZILIAN PRIVATE EQUITY FUND IV LP  3,922,760                3,922,760             5,891,068                 

PEGASUS PARTNERS V LP PEGASUS PARTNERS V LP  4,731,023                4,731,023             7,871,096                 

BLACKSTONE ENERGY PARTNERS LP BLACKSTONE ENERGY PARTNERS LP  11,990,968              11,990,968           14,768,680              

GSO CAPITAL OPPORTUNITIES OVERSEAS CAYMAN FUND II LP GSO CAPITAL OPPORTUNITIES OVERSEAS CAYMAN FUND II LP  4,105,262                4,105,262             3,873,410                 

OHA EUROPEAN STRATEGIC CREDIT FUND (OFFSHORE) LP OHA EUROPEAN STRATEGIC CREDIT FUND (OFFSHORE) LP  1,646,453                1,646,453             3,174,304                 

ETHOS CAPITAL VI (GP) (JERSEY) LIMITED ETHOS CAPITAL VI (GP) (JERSEY) LIMITED  3,531,885                3,461,885             2,661,761                 

TPG GROWTH II LP TPG GROWTH II LP  11,488,958              11,488,958           22,536,215              

HONY CAPITAL FUND V HONY CAPITAL FUND V  5,002,165                5,002,165             6,179,653                 

PLATINUM EQUITY CAPITAL PARTNERS III, L.P. PLATINUM EQUITY CAPITAL PARTNERS III, L.P.  7,318,607                7,318,607             12,005,874              

NEW ENTERPRISE ASSOCIATES 14 LP NEW ENTERPRISE ASSOCIATES 14 LP  4,518,810                4,518,810             7,402,973                 

KOHLBERG INVESTORS VII-B, LP KOHLBERG INVESTORS VII-B, LP  11,390,074              11,390,074           15,014,208              

PROVIDENCE EQUITY PTRS VII PROVIDENCE EQUITY PTRS VII  5,837,298                5,837,298             8,577,173                 

GRIDIRON CAPITAL FUND II GRIDIRON CAPITAL FUND II  4,446,486                4,446,486             3,968,357                 

ECP MEZZANINE OPPTY FUND A LP ECP MEZZANINE OPPTY FUND A LP  6,845,722                6,845,722             4,686,685                 

KIA VIII (CHARIOT) KIA VIII (CHARIOT)  226,956                   226,956                 1                                 

KIA VIII (DEEPWATER) KIA VIII (DEEPWATER)  142,882                   142,882                 1                                 

ROARK CAPITAL PARTNERS III LP ROARK CAPITAL PARTNERS III LP  7,716,885                7,716,885             12,111,026              

HORSLEY BRIDGE X VENTURE HORSLEY BRIDGE X VENTURE  63,583,394              63,583,394           71,381,292              

CLEARLAKE CAPITAL PARTNERS III, LP CLEARLAKE CAPITAL PARTNERS III, LP  7,552,352                7,552,352             12,833,630              

FALCON STRATEGIC PARTNERS IV LP FALCON STRATEGIC PARTNERS IV LP  8,637,796                8,637,796             9,347,398                 

RIDGEMONT EQUITY PARTNERS I LP RIDGEMONT EQUITY PARTNERS I LP  3,385,345                3,385,345             8,886,704                 

LINDSAY GOLDBERG III AIV LP LINDSAY GOLDBERG III AIV LP  1,910,531                1,910,531             1,998,710                 

HAMILTON LANE SECONDARY FUND III-A LP HAMILTON LANE SECONDARY FUND III-A LP  4,381,769                4,381,769             8,320,353                 

HIGH ROAD CAPITAL PARTNERS II LP HIGH ROAD CAPITAL PARTNERS II LP  4,581,581                4,581,581             5,175,714                 

ONEX PARTNERS III HORNET LP ONEX PARTNERS III HORNET LP  245,160                   245,160                 1                                 

KIA VIII POWER KIA VIII POWER  346,405                   346,405                 1                                 
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KIA VIII RUBICON KIA VIII RUBICON  851,888                   851,888                 1                                 

H.I.G. CAPITAL PARTNERS V LP H.I.G. CAPITAL PARTNERS V LP  2,718,693                2,718,693             3,278,105                 

NG CAPITAL PARTNERS II, L.P. NG CAPITAL PARTNERS II, L.P.  7,427,873                7,427,873             9,472,923                 

SIGULER GUFF SMALL BUYOUT OPPORTUNITIES FUND II SIGULER GUFF SMALL BUYOUT OPPORTUNITIES FUND II  55,717,230              55,717,230           69,277,772              

SECONDARY INVESTMENT SPV-4 LP SECONDARY INVESTMENT SPV-4 LP  534,548                   534,548                 2,251,527                 

BLUE WOLF CAPITAL FUND III LP BLUE WOLF CAPITAL FUND III LP  3,143,151                3,143,151             5,624,861                 

APOLLO INVESTMENT FUND VIII, L.P. APOLLO INVESTMENT FUND VIII, L.P.  6,558,042                6,558,042             8,878,764                 

ENERGY CAPITAL PARTNERS III-A, LP ENERGY CAPITAL PARTNERS III-A, LP  7,865,444                7,865,444             10,106,060              

KIA VIII P2 KIA VIII P2  413,504                   413,504                 1                                 

LCP V LIQUIDATION TRUST LCP V LIQUIDATION TRUST  101,179                   101,179                 32,129                      

KPS SPECIAL SITUATIONS FUND IV, LP KPS SPECIAL SITUATIONS FUND IV, LP  6,454,932                6,454,932             6,027,785                 

H.I.G. MIDDLE MARKET LBO FUND II LP H.I.G. MIDDLE MARKET LBO FUND II LP  2,980,450                2,980,450             4,484,466                 

ONEX PARTNERS IV LP ONEX PARTNERS IV LP  6,863,555                6,863,555             6,743,267                 

ASCRIBE OPPORTUNITIES FUND III, L.P. ASCRIBE OPPORTUNITIES FUND III, L.P.  5,270,895                5,270,895             4,561,364                 

HIPEP VII PARTNERSHIP FUND LP HIPEP VII PARTNERSHIP FUND LP  60,093,372              60,093,372           73,016,638              

KIA VIII (OWL DE) LP KIA VIII (OWL DE) LP  3,006                        3,006                     1                                 

LINDSAY GOLDBERG III AIV DT (BLOCKER) LP LINDSAY GOLDBERG III AIV DT (BLOCKER) LP  1,105,436                1,105,436             1,803,652                 

BLACKSTONE ENERGY PARTNERS II LP BLACKSTONE ENERGY PARTNERS II LP  6,936,664                6,936,664             7,369,728                 

TPG PARTNERS VII LP TPG PARTNERS VII LP  4,944,159                4,944,159             6,076,733                 

SIRIS PARTNERS III, LP SIRIS PARTNERS III, LP  3,034,023                3,034,023             3,400,347                 

TPG GROWTH III (A) LP TPG GROWTH III (A) LP  7,365,816                7,365,816             7,595,244                 

HORSLEY BRIDGE XI VENTURE, LP HORSLEY BRIDGE XI VENTURE, LP  32,224,000              32,224,000           32,188,379              

GRIDIRON CAPITAL FUND III GRIDIRON CAPITAL FUND III  3,447,328                3,447,328             3,954,269                 

CLEARLAKE CAPITAL PARTNERS IV LP CLEARLAKE CAPITAL PARTNERS IV LP  4,665,464                4,665,464             4,658,052                 

YUCAIPA AMERICAN ALLIANCE FUND III, LP YUCAIPA AMERICAN ALLIANCE FUND III, LP  5,533,132                5,533,132             5,727,693                 

PATRIA BRAZILIAN PRIVATE EQUITY FUND V PATRIA BRAZILIAN PRIVATE EQUITY FUND V  836,695                   836,695                 952,688                    

KELSO INVESTMENT ASSOCIATES IX LP KELSO INVESTMENT ASSOCIATES IX LP  5,776,820                5,776,820             8,453,886                 

LINDSAY GOLDBERG IV LP LINDSAY GOLDBERG IV LP  3,651,572                3,651,572             6,931,176                 

AMERICAN SECURITIES PARTNERS VII LP AMERICAN SECURITIES PARTNERS VII LP  9,678,954                9,678,954             11,112,534              

HARBOURVEST PARTNERS X VENTURE FUND, LP HARBOURVEST PARTNERS X VENTURE FUND, LP  17,253,312              17,253,312           21,356,515              

SIGULER GUFF SMALL BUYOUT OPPORTUNITIES FUND III LP SIGULER GUFF SMALL BUYOUT OPPORTUNITIES FUND III LP  28,802,430              28,802,430           34,003,139              

HONY CAPITAL FUND VIII (CAYMAN), L.P. HONY CAPITAL FUND VIII (CAYMAN), L.P.  6,490,223                6,490,223             6,726,156                 

BCP ENERGY SERVICES FUND LP BCP ENERGY SERVICES FUND LP  7,373,508                7,373,508             9,800,230                 

THOMAS H LEE EQUITY FUND VII LP THOMAS H LEE EQUITY FUND VII LP  5,475,144                5,475,144             7,625,437                 

ROARK CAPITAL PARTNERS IV LP ROARK CAPITAL PARTNERS IV LP  7,836,578                7,836,578             8,061,668                 

GSO CAPITAL OPPORTUNITIES FEEDER FUND III LP GSO CAPITAL OPPORTUNITIES FEEDER FUND III LP  2,358,532                2,358,532             2,464,851                 

PLATINUM EQUITY CAPITAL PARTNERS IV LP PLATINUM EQUITY CAPITAL PARTNERS IV LP  2,756,139                2,756,139             3,424,773                 

HAMILTON LANE SECONDARY FUND IV LP HAMILTON LANE SECONDARY FUND IV LP  2,254,315                2,254,315             2,857,420                 

BLACKSTONE CAPITAL PARTNERS VII LP BLACKSTONE CAPITAL PARTNERS VII LP  1,534,643                1,534,643             1,627,348                 

SIGULER GUFF DISTRESSED OPPORTUNITIES FUND V LP SIGULER GUFF DISTRESSED OPPORTUNITIES FUND V LP  69,540,315              69,540,315           92,201,480              

BENEFIT STREET PARTNERS DEBT FUND IV L.P. BENEFIT STREET PARTNERS DEBT FUND IV L.P.  1,421,047                1,421,047             1,478,252                 

OFFSHORE MEZZANINE PARTNERS III INSTITUTIONAL, LP OFFSHORE MEZZANINE PARTNERS III INSTITUTIONAL, LP  1,978,837                1,978,837             2,059,179                 

QUAD-C PARTNERS IX LP QUAD-C PARTNERS IX LP  1,708,918                1,708,918             1,633,068                 

PLATINUM EQUITY CAPITAL PARTNERS INTERNATIONAL IV (CAYMAN) LP PLATINUM EQUITY CAPITAL PARTNERS INTERNATIONAL IV (CAYMAN) LP  550,407                   550,407                 1                                 

KOHLBERG INVESTORS VIII-B LP KOHLBERG INVESTORS VIII-B LP  2,155,216                2,155,216             3,180,527                 

CASTLELAKE AVIATION III STABLE YIELD, L.P. CASTLELAKE AVIATION III STABLE YIELD, L.P.  494,682                   494,682                 798,664                    

HGGC FUND III, L.P. HGGC FUND III, L.P.  2,283,923                2,283,923             2,267,731                 

BALANCE POINT CAPITAL PARTNERS III, L.P. BALANCE POINT CAPITAL PARTNERS III, L.P.  728,746                   728,746                 733,593                    

OWL ROCK CAPITAL CORPORATION OWL ROCK CAPITAL CORPORATION  907,731                   907,731                 898,761                    

OHA STRATEGIC CREDIT FUND II (OFFSHORE),L.P. OHA STRATEGIC CREDIT FUND II (OFFSHORE),L.P.  375,000                   375,000                 365,796                    

KOHLBERG SKI INVESTORS VIII B LP KOHLBERG SKI INVESTORS VIII B LP  850,585                   850,585                 1                                 

HORSLEY BRIDGE XII VENTURE LP HORSLEY BRIDGE XII VENTURE LP  3,248,000                3,248,000             3,006,503                 

LINDSAY GOLDBERG III CR AIV LINDSAY GOLDBERG III CR AIV  2,506,024                2,506,024             3,395,539                 

BRIDGEPOINT EUROPE III B BRIDGEPOINT EUROPE III B  5,802,270                7,949,664             6,753,537                 

HARBOURVEST INTL PEP VI - CAYMAN PSHP FUND HARBOURVEST INTL PEP VI - CAYMAN PSHP FUND  38,893,515              48,461,331           61,628,808              

CVC CAPITAL PARTNERS VI (A) LP CVC CAPITAL PARTNERS VI (A) LP  7,694,242                8,778,219             10,423,062              

COOPERATIEVE H2 EQUITY PARTNERS FUND V U.A. COOPERATIEVE H2 EQUITY PARTNERS FUND V U.A.  926,300                   1,191,539             1,076,567                 

GBOF IV CV INVESTORS LP GBOF IV CV INVESTORS LP  3,292,170                4,109,752             10,533,760              

WPEF V FEEDER LP WPEF V FEEDER LP  254,821                   300,573                 10,154,167              

APOLLO EUROPEAN PRINCIPAL FUND II (EURO B), LP APOLLO EUROPEAN PRINCIPAL FUND II (EURO B), LP  4,571,151                5,394,592             6,214,606                 

ANACAP CREDIT OPPORTUNITIES II ANACAP CREDIT OPPORTUNITIES II  1                                1                             1,152,956                 

BC EUROPEAN CAPITAL IX BC EUROPEAN CAPITAL IX  10,528,694              12,660,055           16,868,270              

SIGULER GUFF PRECATORIO CO-INVESTMENT FUND LP SIGULER GUFF PRECATORIO CO-INVESTMENT FUND LP  3,750,000                3,750,000             9,158,036                 

HARBOURVEST INTERNATIONAL PRIVATE EQUITYPARTNERS V CAYMAN PARTNERSHIP FD HARBOURVEST INTERNATIONAL PRIVATE EQUITYPARTNERS V CAYMAN PARTNERSHIP FD  18,946,108              25,523,540           15,350,234              

APOLLO EUROPEAN PRINCIPAL FINANCE FUND APOLLO EUROPEAN PRINCIPAL FINANCE FUND  1                                1                             72,490                      

H2 EQUITY PARTNERS FUND IV H2 EQUITY PARTNERS FUND IV  1                                1                             8,536,459                 

ICG EUROPE FUND V INVESTOR FEEDER LP ICG EUROPE FUND V INVESTOR FEEDER LP  2,885,999                3,717,384             3,891,510                 

WPEF VI FEEDER LP WPEF VI FEEDER LP  2,952,703                3,243,904             3,830,552                 

ANACAP CREDIT OPPORTUNITIES III LP ANACAP CREDIT OPPORTUNITIES III LP  238,560                   277,532                 992,406                    

Private equity funds Total 1,334,683,145        1,360,130,995     1,410,270,072        

Real estate investments
AA INVT CO DRA GROWTH AND INCOME FUND V, LLC  0.00% 5,304,159                5,304,159             150,142                    

ABB SPL FIN CORP MORGAN STANLEY REAL ESTATE FUND V INTERNATIONAL TE, LP  0.00% 8,969,214                8,969,214             1,053,903                 

ACADIA RLTY TR ACADIA RLTY TR COM  1.08% 21,610                      729,542                 591,250                    

ACTIVIA PROPERTIES INC ACTIVIA PROPERTIES INC COM  18655.00% 391                           1,725,910             1,638,278                 

ADO PROPERTIES S.A. ADO PROPERTIES S.A NPV  0.45% 23,929                      916,132                 1,214,871                 

ADVANCE RESIDENCE INV CORP ADVANCE RES INV REIT  10298.00% 150                           398,398                 368,975                    

AEDAS HOMES SA AEDAS HOMES SA EUR1  0.00% 18,009                      663,804                 661,731                    

AEDIFICA AEDIFICA NPV  2.25% 1,570                        114,537                 148,407                    

AEON REIT INVESTMENT CORPORATION AEON REIT INVESTME REIT  5855.00% 306                           328,770                 321,891                    

ALEXANDRIA REAL ESTATE EQUITIES INC ALEXANDRIA REAL ESTATE EQUITIES INC COM  3.60% 2,638                        339,558                 344,496                    

ALLIED PPTYS REAL ESTATE INVT TR ALLIED PROPS REAL TRUST UNITS  1.18% 107,701                   3,039,523             3,617,110                 

ALSTRIA OFFICE REIT-AG ALSTRIA OFFICE REI NPV (BR)  0.52% 54,551                      709,528                 845,012                    

AMERICAN CAMPUS CMNTYS INC AMERICAN CAMPUS CMNTYS INC COM  1.84% 51,755                      2,351,133             2,123,508                 

AMERICAN HOMES 4 RENT AMERICAN HOMES 4 RENT COMMON STOCK  0.20% 53,935                      1,004,755             1,177,940                 

AMERICAN TOWER CORP AMERICAN TOWER CORP  3.00% 24,124                      3,417,690             3,441,771                 

APARTMENT INVT & MGMT CO APARTMENT INVT & MGMT CO CL A  1.52% 42,740                      1,878,492             1,868,165                 

APPLE HOSPITALITY REIT INC APPLE HOSPITALITY REIT INC COM NEW COM NEW  1.20% 56,888                      1,093,185             1,115,574                 

ASCENDAS REAL ESTATE INV TRUST ASCENDAS R/EST INV NPV (REIT)  0.16% 352,300                   690,677                 717,043                    

ASSURA PLC ASSURA PLC ORD GBP0.10  0.03% 1,505,965                1,159,404             1,301,767                 

AVALONBAY CMNTYS INC AVALONBAY CMNTYS REIT  2.80% 29,187                      4,957,970             5,207,253                 

BIG YELLOW GROUP BIG YELLOW GROUP (PLACING) ORD GBP0.10  0.29% 75,529                      696,185                 888,384                    

BOARDWALK REAL ESTATE INVT TR BOARDWALK R/EST IN TRUST UNITS  0.41% 46,994                      1,474,299             1,616,163                 

BOSTON PPTYS INC BSTN PPTYS INC  3.20% 29,283                      3,502,320             3,807,668                 

BR MALLS PARTICIPACOES SA BR MALLS PARTICIPA COM NPV  0.06% 164,230                   565,537                 630,264                    
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BRANDYWINE RLTY TR BRANDYWINE RLTY TR SH BEN INT NEW REIT  0.72% 49,541                      715,341                 901,151                    

BRITISH LAND CO BRITISH LAND CO ORD GBP0.25  0.30% 76,171                      609,070                 712,524                    

BRIXMOR PPTY GROUP INC BRIXMOR PPTY GROUP INC COM  0.51% 49,362                      1,057,247             921,095                    

BUWOG AG BUWOG AG NPV  0.69% 23,076                      499,708                 796,653                    

CANADIAN APT PPTYS REAL ESTATE INVT TR CDN APARTMENT PROP TRUST UNITS  1.00% 23,100                      552,004                 688,050                    

CAPITALAND MALL TRUST CAPITALAND MALL TRUST  0.11% 334,100                   503,768                 532,500                    

CASTELLUM AB CASTELLUM AB NPV  5.00% 47,851                      689,976                 808,865                    

CHARTER HALL GROUP CHARTER HALL GROUP NPV (STAPLED)  0.00% 287,903                   1,275,804             1,355,604                 

CHARTWELL RETIREMENT RESIDENCES CHARTWELL RETIREME TRUST UNITS  0.54% 38,091                      411,793                 494,321                    

CITY DEVELOPMENTS CITY DEVELOPMENTS LTD  0.12% 175,900                   1,290,912             1,643,962                 

CK ASSET HOLDINGS LTD CK ASSET HOLDINGS LTD  1.57% 632,000                   4,528,667             5,521,804                 

COLUMBIA PPTY TR INC COLUMBIA PPTY TR INC COM NEW STK  1.20% 31,313                      675,829                 718,633                    

CORPORATE OFFICE PPTYS TR CORP OFFICE PPTYS TR COM  1.10% 31,409                      992,034                 917,143                    

COUSINS PPTYS INC COUSINS PPTYS INC COM  0.26% 300,406                   1,159,817             2,778,756                 

CROWN CASTLE INTL CORP NEW CROWN CASTLE INTL CORP NEW COM  3.28% 6,492                        686,995                 720,677                    

CYRUSONE INC CYRUSONE INC COM  1.84% 12,570                      621,232                 748,292                    

DAIWA HOUSE REIT INVESTMENT CORP DAIWA HOUSE REIT INVESTMENT CO  9950.00% 417                           997,776                 990,953                    

DAIWA OFFICE INVESTMENT CORP DAIWA OFFICE INVESTMENT CORP REIT  21570.00% 150                           759,487                 790,945                    

DERWENT LONDON DERWENT LONDON ORD GBP0.05  0.56% 32,055                      1,126,385             1,352,040                 

DEUTSCHE WOHNEN SE DEUTSCHE WOHNEN SE NPV (BR)  0.74% 99,240                      3,219,102             4,344,843                 

DEXUS PROPERTY GROUP DEXUS PROPERTY GROUP NPV  0.00% 595,479                   3,710,517             4,541,101                 

DIGITAL RLTY TR INC DIGITAL RLTY TR INC COM  4.04% 33,391                      2,994,870             3,803,235                 

DOUGLAS EMMETT INC DOUGLAS EMMETT INC COM REIT  1.00% 46,317                      1,430,752             1,901,776                 

EASTGROUP PPTYS INC EASTGROUP PPTYS INC REIT  2.56% 2,731                        201,175                 241,366                    

EDUCATION RLTY TR INC EDUCATION RLTY TR INC COM NEW COM NEW  1.56% 28,091                      1,082,625             980,938                    

EMPIRE ST RLTY TR INC EMPIRE ST RLTY TR INC CL A CL A  0.32% 71,516                      1,136,323             1,468,223                 

ENTRA ASA ENTRA ASA NOK1  3.75% 55,525                      597,930                 828,189                    

EQUINIX INC EQUINIX INC COM PAR $0.001  9.12% 4,615                        1,900,346             2,091,610                 

EQUITY LIFESTYLE PPTYS INC EQTY LIFESTYLE PPTYS INC REIT  2.20% 22,530                      1,657,222             2,005,621                 

EQUITY RESIDENTIAL EQTY RESDNTL EFF 5/15/02  2.16% 48,522                      3,228,381             3,094,248                 

ESSEX PPTY TR INC ESSEX PPTY TR REIT  7.44% 16,113                      3,477,149             3,889,195                 

EXTRA SPACE STORAGE INC EXTRA SPACE STORAGE INC COM  3.12% 59,621                      4,683,582             5,213,856                 

FASTIGHETS AB BALDER FASTIGHETS AB BALD SER'B'NPV  0.00% 31,335                      687,053                 839,682                    

FEDERAL RLTY INVT TR FEDERAL RLTY INVT TR SH BEN INT NEW SH BEN INT NEW  4.00% 16,924                      2,262,402             2,247,676                 

FONCIERE DES REGIONS FONCIERE DES REIT EUR  4.30% 7,721                        781,233                 875,960                    

FUKUOKA REIT CORP FUKUOKA REIT CORP REIT  6940.00% 77                              113,352                 114,970                    

GECINA GECINA EUR7.50  5.00% 9,634                        1,395,774             1,780,393                 

GEO GROUP INC(THE) GEO GROUP INC(THE) COM USD0.01 NEW  1.88% 18,075                      497,337                 426,570                    

GGP INC GGP INC COGGP INC COM USD0.01M USD0.01  0.88% 136,363                   3,391,695             3,189,531                 

GLP J-REIT GLP J-REIT REIT  4987.00% 711                           761,509                 769,382                    

GOODMAN GROUP GOODMAN GROUP NPV  0.00% 580,358                   3,136,531             3,822,066                 

GPT GROUP GPT GROUP NPV (STAPLED SECURITIES)  0.22% 257,757                   943,853                 1,030,200                 

GRAND CITY PROPERTIES S.A. GRAND CITY PROPERT NPV  0.68% 85,415                      1,655,971             2,015,429                 

GREAT PORTLAND ESTATES GREAT PORTLAND ESTATES ORD GBP0.13157894736  0.10% 99,716                      857,130                 928,723                    

GREEN REIT PLC GREEN REIT PLC EUR0.1  0.05% 333,348                   549,571                 640,455                    

H&R REAL ESTATE INVT TR H&R REAL ESTATE IN STAPLED UT(1 REIT UT&1 FIN  1.08% 33,000                      639,647                 562,576                    

HAMMERSON HAMMERSON ORD GBP0.25  0.25% 84,642                      596,164                 626,312                    

HANG LUNG PROPERTIES (HLP) HANG LUNG PROPERTIES HKD1  0.75% 1,185,000                2,759,142             2,895,309                 

HCP INC HCP INC COM REIT  1.48% 43,572                      1,400,792             1,136,358                 

HEALTHCARE RLTY TR INC HEALTHCARE RLTY TR  1.20% 63,947                      1,932,243             2,053,978                 

HEITMAN AMERICA CF HEITMAN AMERICA REAL ESTATE TRUST LP FD  0.00% 56,157                      50,875,660           67,273,246              

HILTON WORLDWIDE HLDGS INC HILTON WORLDWIDE HLDGS INC COM NEW COM NEW  0.60% 17,552                      1,018,570             1,401,703                 

HISPANIA ACTIVOS INMOBILIARI SOCIMI HISPANIA ACTIVOS EUR1  0.32% 184                           2,358                     3,469                         

HONGKONG LAND HOLDINGS LTD HONGKONG LAND HLD ORD USD0.10(SINGAPORE REG)  0.19% 101,500                   711,058                 714,560                    

HOST HOTELS & RESORTS L P HOST HOTELS & RESORTS INC REIT  0.80% 197,895                   3,543,383             3,928,216                 

HUDSON PAC PPTYS INC HUDSON PACIFIC PROPERTIES INC COM  0.39% 72,390                      2,092,783             2,479,358                 

HUFVUDSTADEN AB HUFVUDSTADEN AB SER'A'NPV  3.10% 57,641                      979,473                 925,072                    

HULIC CO LTD HULIC COMPANY LTD  20.50% 198,000                   2,056,397             2,225,193                 

HULIC REIT INC HULIC REIT INC REIT  7240.00% 237                           375,984                 345,033                    

ICADE ICADE NPV (POST MERGER)  3.73% 9,169                        745,749                 902,060                    

INMOBILIARIA COLONIAL SOCIMI S.A. INM COLONIAL SOCIM EUR2.5  0.17% 114,384                   975,551                 1,137,689                 

INVINCIBLE INVESTMENT CORP TGR INVESTMENT INC REIT  2363.00% 1,527                        606,140                 649,975                    

INVITATION HOMES INC INVITATION HOMES INC COM  0.44% 101,710                   2,327,773             2,397,305                 

JAPAN HOTEL REIT INVESTMENT CORP JAPAN HOTEL REIT I REIT  3590.00% 1,262                        846,825                 846,935                    

JAPAN LOGISTICS FUND INC JAPAN LOGISTICS FD REIT  8620.00% 125                           278,983                 230,581                    

JAPAN REAL ESTATE INVESTMENT CO JAPAN REAL ESTATE INVESTMENT CO  18100.00% 180                           884,551                 854,860                    

JAPAN RETAIL FUND INVESTMENT JAPAN RETAIL FUND REIT  8660.00% 666                           1,516,295             1,221,443                 

JPMCB CF JPMCB SPECIAL SITUATION PROPERTY FUND  0.00% 8,931                        19,269,251           25,720,689              

JPMCB CF JPMCB STRATEGIC PROPERTY FUND  0.00% 32,196                      87,973,214           104,229,040            

KENEDIX OFFICE INVESTMENT CORP KENEDIX OFFICE INVESTMENT CORPORATION  25400.00% 204                           1,131,359             1,158,988                 

KILLAM APT REAL ESTATE INVT TR KILLAM APT REAL ES TRUST UNIT  0.60% 35,000                      369,767                 397,223                    

KILROY RLTY CORP KILROY RLTY CORP COM  1.70% 50,667                      3,539,222             3,782,292                 

KLEPIERRE KLEPIERRE EUR1.40  0.00% 42,817                      1,838,437             1,885,118                 

LAND SECURITIES GROUP LAND SECURITIES GP ORD GBP0.106666666  0.42% 97,210                      1,452,099             1,325,529                 

LEG IMMOBILIEN AG LEG IMMOBILIEN AG NPV  2.76% 11,833                      773,185                 1,353,982                 

LIBERTY PPTY TR LIBERTY PPTY TR SH BEN INT  1.60% 46,479                      1,717,891             1,999,062                 

LIFE STORAGE INC LIFE STORAGE INC COM  4.00% 18,050                      1,483,029             1,607,714                 

LINK REAL ESTATE INVESTMENT TRUST LINK REAL ESTATE INVESTMENT  2.38% 443,000                   2,881,656             4,105,682                 

LONDONMETRIC PROPERTY PLC LONDONMETRIC PROPERTY PLC  0.08% 390,518                   871,101                 982,588                    

MACERICH CO MACERICH CO REIT  2.96% 21,389                      1,412,923             1,404,830                 

MACQUAIRE GROUP LTD MORGAN STANLEY REAL ESTATE GLOBAL BEST IDEAS FUND LP  0.00% 48,000,000              48,000,000           59,584,687              

MAPLETREE COMMERCIAL TRUST TREA CO MAPLETREE COMMERCIAL TRUST  0.09% 185,000                   219,826                 224,259                    

MERLIN PROPERTIES SOCIMI S.A. MERLIN PROPERTIES EUR1  0.30% 291,811                   3,587,623             3,959,595                 

MID-AMER APT CMNTYS INC MID-AMER APT CMNTYS INC COM  3.69% 13,231                      1,307,296             1,330,509                 

MIRVAC GROUP MIRVAC GROUP STAPLED SECURITIES  0.26% 999,622                   1,621,758             1,837,358                 

MITSUBISHI ESTATE CO MITSUBISHI ESTATE CO LTD  24.00% 116,900                   2,468,467             2,033,946                 

MITSUI FUDOSAN MITSUI FUDOSAN CO LTD NPV  28.00% 327,050                   7,829,742             7,330,681                 

MITSUI FUDOSAN LOGISTICS PARK INC MITSUI FUDOSAN LOG REIT  10839.00% 45                              141,423                 143,009                    

NATIONAL HEALTH INVS INC NATIONAL HEALTH INVS INC COM  3.80% 13,402                      1,022,962             1,010,243                 

NATIONAL RETAIL PPTYS INC NATIONAL RETAIL PPTYS INC COM STK  1.90% 28,276                      1,276,956             1,219,544                 

NEW WORLD DEVELOPMENT CO NEW WORLD DEVELOPMENT CO HKD1  0.46% 1,166,000                1,454,967             1,751,096                 

NIPPON BUILDING FUND INC NIPPON BUILDING FD REIT  18800.00% 311                           1,758,997             1,521,181                 

PANDOX AB PANDOX AB SER'B'NPV  3.80% 52,376                      977,837                 1,013,935                 

PARK HOTELS & RESORTS INC PARK HOTELS & RESORTS INC COM  1.84% 43,022                      1,194,692             1,236,883                 

PEBBLEBROOK HOTEL TR PEBBLEBROOK HOTEL TR COM STK  1.52% 15,912                      466,907                 591,449                    

PHYSICIANS RLTY TR PHYSICIANS RLTY TR COM  0.90% 18,898                      376,275                 339,975                    
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PROLOGIS INC PROLOGIS INC COM  1.92% 114,650                   5,751,756             7,396,072                 

PRUDENTIAL CF PRUDENTIAL PRISA SA  0.00% 1,774                        83,032,856           105,955,460            

PUBLIC STORAGE PUB STORAGE COM  8.00% 17,997                      3,819,329             3,761,373                 

QTS RLTY TR INC QTS RLTY TR INC COM CL A COM CL A  1.44% 30,209                      1,456,027             1,636,119                 

REALTY INCOME CORP REALTY INCOME CORP COM  2.63% 96,325                      5,482,917             5,492,452                 

REGENCY CTRS CORP REGENCY CTRS CORP COM  2.22% 12,675                      849,177                 876,857                    

RETAIL OPPORTUNITY INVTS CORP RETAIL OPPORTUNITY INVTS CORP COM STK  0.72% 43,962                      736,856                 877,042                    

RIOCAN REAL ESTATE INVT TR RIOCAN REAL ESTATE TRUST UNITS NPV  1.41% 40,700                      800,908                 791,294                    

SAFESTORE HOLDINGS PLC SAFESTORE HLDGS ORD GBP0.01  0.10% 116,387                   563,401                 786,583                    

SCENTRE GROUP LIMITED SCENTRE GROUP  0.00% 880,696                   2,776,154             2,886,225                 

SEGRO PLC SEGRO PLC ORD GBP0.10  0.17% 399,462                   2,275,825             3,171,985                 

SIMON PPTY GROUP INC NEW SIMON PROPERTY GROUP INC COM  7.55% 49,483                      7,783,064             8,498,210                 

SL GREEN RLTY CORP SL GREEN RLTY CORP COM STK  3.25% 8,491                        863,890                 856,997                    

SMARTCENTRES REAL ESTATE INVESTMENT SMARTCENTRES REIT VARIABLE VTG UNITS  1.75% 9,900                        249,982                 244,231                    

SUMITOMO REALTY & DEVELOPMENT CO SUMITOMO REALTY & DEVELOPMENT NPV  22.00% 65,000                      2,031,882             2,136,662                 

SUN CMNTYS INC SUN COMMUNITIES INC COM  2.84% 49,208                      3,358,917             4,565,518                 

SUN HUNG KAI PROPERTIES LTD SUN HUNG KAI PROP NPV  4.10% 404,397                   5,718,997             6,745,727                 

SUNSTONE HOTEL INVS INC NEW SUNSTONE HOTEL INVS INC NEW COM  0.73% 135,166                   2,024,181             2,234,294                 

SWIRE PROPERTIES LTD SWIRE PROPERTIES LTD HKD1  0.73% 299,000                   935,397                 963,862                    

SWISS PRIME SITE SWISS PRIME SITE CHF18.80 (REGD)  3.70% 12,416                      986,627                 1,146,680                 

TERRENO RLTY CORP TERRENO RLTY CORP  0.88% 13,918                      376,276                 487,965                    

TOKYO TATEMONO CO TOKYO TATEMONO CO NPV  24.00% 172,375                   2,154,439             2,328,937                 

TRITAX BIG BOX REIT PLC TRITAX BIG BOX REIT PLC ORD  0.06% 744,947                   1,374,285             1,500,506                 

UDR INC UDR INC COM STK  1.29% 74,594                      2,459,531             2,873,361                 

UNIBAIL-RODAMCO SE UNIBAIL-RODAMCO SE EUR5  9.60% 12,213                      3,019,981             3,079,728                 

UNIBAIL-RODAMCO SE UNIBAIL-RODAMCO SE EUR5  10.20% 2,879                        709,678                 725,992                    

UNITE GROUP UNITE GROUP ORD GBP0.25  0.19% 169,019                   1,249,366             1,840,556                 

UOL GROUP LIMITED UOL GROUP LIMITED SGD1  0.15% 65,600                      427,071                 435,403                    

VENTAS INC VENTAS INC REIT  3.16% 24,472                      1,630,249             1,468,565                 

VONOVIA SE VONOVIA SE NPV  1.32% 56,414                      1,826,196             2,803,839                 

VORNADO RLTY TR VORNADO RLTY TR COM  2.52% 30,071                      2,291,075             2,350,951                 

WASHINGTON REAL ESTATE INVT TR WASHINGTON REAL ESTATE INVT TR SH BEN INT SH BEN INT  1.20% 18,394                      547,744                 572,421                    

WEINGARTEN RLTY INVS WEINGARTEN RLTY INVS COM  1.58% 82,489                      2,803,719             2,711,413                 

WELLTOWER INC WELLTOWER INC COM REIT  3.48% 76,933                      5,473,435             4,906,017                 

WESTFIELD CORP WESTFIELD CORP NPV STAPLED UNITS  0.00% 76,743                      532,097                 569,633                    

WHARF REAL ESTATE INVESTMENT CO LTD WHARF REAL ESTATE HKD0.1  0.00% 116,000                   459,946                 771,622                    

WHARF(HLDGS) WHARF(HLDGS) NPV  2.21% 116,000                   277,989                 400,650                    

WIHLBORGS FAST. AB WIHLBORGS FAST. AB NPV  4.75% 23,299                      382,961                 558,607                    

WORKSPACE GROUP WORKSPACE GROUP ORD GBP1  0.23% 34,584                      345,339                 468,771                    

SIGULER GUFF BRAZIL SPECIAL SITUATIONS FUND LP SIGULER GUFF BRAZIL SPECIAL SITUATIONS FUND LP  0.00% 20,100,000              20,100,000           21,461,902              

STARWOOD OPPORTUNITY FUND IV STARWOOD OPPORTUNITY FUND IV  0.00% 1                                1                             1                                 

APOLLO RE INVESTMENT FD III APOLLO RE INVESTMENT FD III  0.00% 856,777                   856,777                 37,723                      

GRAMERCY-TOWNSEND FEEDER LTD GRAMERCY-TOWNSEND FEEDER LTD  0.00% 153,031                   182,007                 183,760                    

INVISTA OPPORTUNITY LP HOLDINGS LTD INVISTA OPPORTUNITY LP HOLDINGS LTD  0.00% 1                                2                             208,940                    

STARWOOD GLOBAL OPPORTUNITY FUND VI-A STARWOOD GLOBAL OPPORTUNITY FUND VI-A  0.00% 5,170,273                5,170,273             268,304                    

SECURED CAPITAL JAPAN REAL ESTATE PARTNERS ASIA, LP SECURED CAPITAL JAPAN REAL ESTATE PARTNERS ASIA, LP  0.00% 8,120,935                8,120,935             540,288                    

DWF IV, LP DWF IV, LP  0.00% 926,283                   926,283                 904,837                    

H/2 SPECIAL OPPORTUNITIES IV LP H/2 SPECIAL OPPORTUNITIES IV LP  0.00% 1,091,447                1,091,447             960,454                    

STARWOOD INTERNATIONAL OPPORTUNITY FUND VIII-1 STARWOOD INTERNATIONAL OPPORTUNITY FUND VIII-1  0.00% 698,393                   698,393                 1,114,814                 

GREYSTAR GROWTH AND INCOME FUND GREYSTAR GROWTH AND INCOME FUND  0.00% 8,586,705                8,586,705             8,431,834                 

SIGULER GUFF DREOF II CO-INVESTMENT FUND(E), LP SIGULER GUFF DREOF II CO-INVESTMENT FUND(E), LP  0.00% 9,816,013                9,816,013             11,770,462              

HEMISFERIO SUL INVESTIMENTOS FUND IV HEMISFERIO SUL INVESTIMENTOS FUND IV  0.00% 4,851,039                4,851,039             1,756,273                 

HEMISFERIO SUL INVESTIMENTOS FUND IV (A) HEMISFERIO SUL INVESTIMENTOS FUND IV (A)  0.00% 4,851,039                4,851,039             1,756,273                 

HEMISFERIO SUL INVESTIMENTOS FUND IV (B) HEMISFERIO SUL INVESTIMENTOS FUND IV (B)  0.00% 4,851,039                4,851,039             1,756,273                 

EXETER INDUSTRIAL VALUE FUND II LP EXETER INDUSTRIAL VALUE FUND II LP  0.00% 4,929,569                4,929,569             1,848,996                 

DWF IV REIT LLC DWF IV REIT LLC  0.00% 1                                1                             2,078,800                 

BROOKFIELD FAIRFIELD US MULTIFAMILY VALUE ADD FUND LP BROOKFIELD FAIRFIELD US MULTIFAMILY VALUE ADD FUND LP  0.00% 1                                1                             2,080,145                 

ORTHOGON PARTNERS SIF LP ORTHOGON PARTNERS SIF LP  0.00% 2,126,808                2,126,808             2,153,444                 

TRUE NORTH HIGH YIELD INVESTMENT FUND II, LLC TRUE NORTH HIGH YIELD INVESTMENT FUND II, LLC  0.00% 6,002,703                6,002,703             3,488,363                 

BRV PARTNERS FUND I LP BRV PARTNERS FUND I LP  0.00% 3,555,387                3,555,387             3,979,881                 

SEED COINVESTMENT, LP SEED COINVESTMENT, LP  0.00% 3,885,346                3,885,346             4,038,595                 

SIGULER GUFF DISTRESSED REAL ESTATE OPPORTUNITES FUND II (E), LP SIGULER GUFF DISTRESSED REAL ESTATE OPPORTUNITES FUND II (E), LP  0.00% 35,033,106              35,033,106           43,120,906              

BROOKFIELD PREMIER REAL ESTATE PARTNERSHIP LP BROOKFIELD PREMIER REAL ESTATE PARTNERSHIP LP  0.00% 25,549,856              25,549,856           27,663,994              

GREENFIELD MULTI-STATE PARTNERS LP GREENFIELD MULTI-STATE PARTNERS LP  0.00% 4,063,086                4,063,086             4,671,185                 

STARWOOD US OPPORTUNITY FUND VIII-1, LP STARWOOD US OPPORTUNITY FUND VIII-1, LP  0.00% 975,566                   975,566                 4,735,697                 

USAA EAGLE REAL ESTATE FEEDER I LP USAA EAGLE REAL ESTATE FEEDER I LP  0.00% 35,353,884              35,353,884           54,820,128              

STANDARD LIFE INV EUR RE CLUB OFFSHORE FEEDER LP STANDARD LIFE INV EUR RE CLUB OFFSHORE FEEDER LP  0.00% 9,408,006                10,835,570           6,303,214                 

ASANA PARTNERS FUND I, LP ASANA PARTNERS FUND I, LP  0.00% 5,831,314                5,831,314             6,469,540                 

CARVAL INVESTORS EUROPE REAL ESTATE PARTNERS LP CARVAL INVESTORS EUROPE REAL ESTATE PARTNERS LP  0.00% 3,501,328                3,501,330             8,693,029                 

ALMANAC REALTY SECURITIES VII LP ALMANAC REALTY SECURITIES VII LP  0.00% 8,399,824                8,399,825             8,936,790                 

HSRE QUAD V, LP HSRE QUAD V, LP  0.00% 10,000,000              10,000,000           10,277,964              

FORTRESS JAPAN OPPORTUNITY FUND II (DOLLAR B) LP FORTRESS JAPAN OPPORTUNITY FUND II (DOLLAR B) LP  0.00% 1                                1                             10,561,495              

GERRITY RETAIL FUND 2 LP GERRITY RETAIL FUND 2 LP  0.00% 10,859,005              10,859,004           11,273,775              

UNICO PARTNERS FUND I LP UNICO PARTNERS FUND I LP  0.00% 8,663,837                8,663,837             12,210,000              

IRON POINT REAL ESTATE PARTNERS II-TE LP IRON POINT REAL ESTATE PARTNERS II-TE LP  0.00% 10,716,779              10,716,779           13,492,695              

CITIC CAPITAL CHINA RETAIL PROPERTIES INVESTMENT FEEDER FUND LP CITIC CAPITAL CHINA RETAIL PROPERTIES INVESTMENT FEEDER FUND LP  0.00% 12,924,377              12,924,377           13,627,763              

H/2 SPECIAL OPPORTUNITIES III, L.P. H/2 SPECIAL OPPORTUNITIES III, L.P.  0.00% 14,751,064              14,751,064           14,133,090              

NORTHLIGHT REAL ESTATE OPPORTUNITY FUND I NORTHLIGHT REAL ESTATE OPPORTUNITY FUND I  0.00% 11,661,201              11,661,201           15,118,544              

BROOKFIELD STRATEGIC REAL ESTATE PARTNERS A LP BROOKFIELD STRATEGIC REAL ESTATE PARTNERS A LP  0.00% 9,573,162                9,573,162             15,223,000              

CYPRESS ACQUISITION PARTNERS RETAIL FUNDLP CYPRESS ACQUISITION PARTNERS RETAIL FUNDLP  0.00% 13,238,236              13,238,236           15,944,427              

SAVANNA REAL ESTATE FUND IIA, LP SAVANNA REAL ESTATE FUND IIA, LP  0.00% 8,611,978                8,611,978             16,790,543              

CF PRUDENTIAL PRISA II CF PRUDENTIAL PRISA II  0.00% 722                           17,683,937           25,290,586              

CF PRUDENTIAL PRISA III LP FUND CF PRUDENTIAL PRISA III LP FUND  0.00% 16,370                      20,382,862           26,596,908              

CF LASALLE PROPERTY LP CL B FUND CF LASALLE PROPERTY LP CL B FUND  0.00% 17,829                      28,272,788           28,164,704              

LION INDUSTRIAL TRUST LION INDUSTRIAL TRUST  0.00% 20,000,000              20,000,000           36,419,362              

BERKSHIRE MULTIFAMILY INCOME REALTY FUNDLP BERKSHIRE MULTIFAMILY INCOME REALTY FUNDLP  0.00% 31,548,899              31,548,899           37,963,417              

CF LASALLE PROPERTY LP CL A FUND CF LASALLE PROPERTY LP CL A FUND  0.00% 30,164                      46,363,917           47,650,433              

CF MORGAN STANLEY PRIME PROPERTY FUND CF MORGAN STANLEY PRIME PROPERTY FUND  0.00% 7,443                        93,576,773           135,124,730            

Real estate investments Total 462,569,750           1,135,935,975     1,355,199,951        

Hedge funds
AHL CF AHL DIMENSION (CAYMAN) LIMITED, CLASS A USD (CLIENT SPECIFIC)  0.00% 27,563,018              29,139,477           29,599,925              

ANCHORAGE CF ANCHORAGE CAPITAL PARTNERS OFFSHORE LTD CL D SER 784 (ONLY 1199 ) FD  0.00% 5,763                        5,840,207             6,897,487                 

ANCHORAGE CAPITAL CF ANCHORAGE CAPITAL PARTNERS OFFSHORE (ONLY 1199 SEIU) FD  0.00% 22,888                      24,457,631           28,484,757              

ANCHORAGE CAPITAL CF ANCHORAGE CAPITAL PARTNERS OFFSHORE 1199SEIU HEALTH CARE EMPLOYEE PENSION  0.00% 9,500                        9,500,000             9,651,297                 

AUTONOMY CF AUTONOMY GLOBAL MACRO FUND LIMITED GENERAL SERIES SHARES (US$) (ONLY 1199)  0.00% 78,117                      13,784,965           18,380,913              
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AXONIC CF AXONIC CR - RESTRICTED -1.75 -TRCOF SER 061 JAN 2016(1199 ONLY) ( 1199 ONLY)  0.00% 16,737                      16,136,109           18,048,838              

CADIAN OFFSHORE CADIAN OFFSHORE FUND LTD. SERIES A OCT 2017 CORB(119 HEALTH CARE ONLY)  0.00% 1,500                        1,500,000             1,338,682                 

CADIAN OFFSHORE CF CADIAN OFFSHORE FUND LTD A NOV 2017 CORB  0.00% 3,500                        3,500,000             3,376,366                 

CADIAN OFFSHORE CF CADIAN OFFSHORE LTD SER A APR 2012 CORB (ONLY 1199) FD  0.00% 9,652                        9,983,195             14,464,981              

CADIAN OFFSHORE CF CADIAN OFFSHORE LTD SER A AUG 2017 CORB (ONLY 1199) FD  0.00% 2,000                        2,000,000             1,864,012                 

CC ARB SIF I CF CC ARB SIF I LTD CLASS A INITIAL NON RESTRICTED (ONLY 1199 SEIU) FD  0.00% 13,947                      16,908,741           18,204,243              

CF ATLAS CF THIRD POINT OFFSHORE FUND  0.00% 63,905                      6,390,541             7,497,383                 

CF AUTONOMY GLOBAL CF AUTONOMY GLOBAL MACRO FUND LIMITED INSTITUTIONAL SERIES SHARES  0.00% 78,153                      10,000,000           10,371,132              

CF PELHAM LONG /SHORT LTD CF PELHAM LONG/SHORT FUND LTD CLS B USD NON-NEW IS  0.00% 68,429                      12,860,889           14,443,116              

CORVEX CF CORVEX OFFSHORE II LTD 1199 SEIU HEALTH CARE ONLY)  0.00% 601                           601,460                 629,676                    

CORVEX CF CORVEX OFFSHORE II LTD 1199 SEIU HEALTHCARE PENSION FD 02 2014 FD (1199  0.00% 10,000                      10,000,000           9,928,010                 

CORVEX CF CORVEX OFFSHORE II LTD 1199 SEIU HEALTHCARE PENSION FD 05 2014 FD (1199  0.00% 2,000                        2,000,000             1,962,273                 

CORVEX CF CORVEX OFFSHORE II LTD 1199 SEIU HEALTHCARE PENSION FD 08 2014 FD (1199  0.00% 1,950                        1,950,000             1,779,688                 

CREDIT SUISSE CF CREDIT SUISSE SECURITIZED CLA TR 1 SUB-CL 6 SER 11/17 (ONLY 1199 SEIU)FD  0.00% 11,000                      11,000,000           11,094,744              

CREDIT SUISSE CF CREDIT SUISSE SECURITIZED PRODUCTS CLA1 SUB-CL 6 SER-ONE (ONLY 1199 SEIU)FD  0.00% 4,272                        5,160,969             7,205,393                 

CYRUS OPPORTUNITIES II LTD CF CYRUS OPPORTUNITIES FUND II LTD OFF-LIQJJU1- SER-1 ( ONLY 1199) FD  0.00% 12,414                      14,032,544           17,061,173              

EPSG AS CF EPSG SPC LTD. - SERGREGATED PORTFOLIOA  0.00% 3,166                        3,166,165             4,564,210                 

GARRISON CAP INC PVTPL GARRISON CAP INC COM STK  1.12% 249,289                   3,474,473             2,021,734                 

GOLDENTREE CF GOLDENTREE ENTRUST OFFSHORE FUND CL SPA SER 12 (ONLY GOLDENTREE) FD  0.00% 747                           613,087                 955,909                    

GOLDENTREE CF GOLDENTREE ENTRUST OFFSHORE FUND CL SPA SER 16 (ONLY GOLDENTREE) FD  0.00% 857                           740,327                 1,095,770                 

GOLDENTREE CF GOLDENTREE ENTRUST OFFSHORE FUND CL SPA SER 17 (ONLY GOLDENTREE) FD  0.00% 431                           381,736                 551,275                    

GOLDENTREE CF GOLDENTREE ENTRUST OFFSHORE FUND CL SPA SER 19 (ONLY GOLDENTREE) FD  0.00% 550                           508,965                 703,339                    

GOLDENTREE CF GOLDENTREE ENTRUST OFFSHORE FUND CLASS A 12  0.00% 1,794                        1,737,313             2,405,733                 

GOLDENTREE CF GOLDENTREE ENTRUST OFFSHORE FUND SPC CL A SER 16 (ONLY GOLDENTREE) FD  0.00% 5,730                        5,659,673             7,374,214                 

GOLDENTREE CF GOLDENTREE ENTRUST OFFSHORE FUND SPC CL A SER 17 (ONLY GOLDENTREE) FD  0.00% 2,954                        2,918,264             3,709,874                 

GOLDENTREE CF GOLDENTREE ENTRUST OFFSHORE FUND SPC CL A SER 19 (ONLY 1199) FD  0.00% 3,939                        3,891,035             4,733,363                 

GRAMERCY CF GRAMERCY VENEZUELA OPPORTUNITY OFFSHORE FUND B  0.00% 4,800                        4,800,000             4,626,720                 

GREYWOLF CAPITAL OVERSEAS II CF GREYWOLF CAPITAL OVERSEAS II (ONLY 1199 SEIU HEALTH) FD  0.00% 9,417                        10,550,000           7,928,574                 

HBK CF HBK MULTI-STRATEGY FD LTD CL A: SUBCLS A.1: SER 05-17 FD (ONLY 1199)  0.00% 10,222                      10,222,000           10,537,081              

HBK HBK MULTI-STRATEGY OFFSHORE FUND LTD CLASS A: SUBCLASS A.1: SERIES LEAD  0.00% 18,710                      19,645,551           21,444,648              

JANA OFFSHORE CF JANA OFFSHORE PARTNERS LTD CL A NON RESTRICT-ENTRUST SER 08/2014 (ONLY 1199 )  0.00% 2,500                        2,500,000             2,568,373                 

JANA OFFSHORE PARTNERS LTD CF JANA OFFSHORE PARTNERS LTD CL A NON RESTRICTED SER 01/2002 (ONLY 1199) FD  0.00% 3,408                        14,022,369           15,125,881              

JUNIPERUS CF JUNIPERUS INSURANCE OPPORTUNITY FUND LIMITED  0.00% 8,300                        8,300,000             7,894,362                 

MAKURIA CF MAKURIA CREDIT FUND LTD CL A - ANCHOR USD NI SERIES AUG 2015 (ONLY 1199)  0.00% 9,900                        9,900,000             10,726,194              

MAKURIA CF MAKURIA CREDIT FUND LTD CL A - ANCHOR USD NI SERIES JULY 2015 07 (ONLY 1199)  0.00% 14,500                      14,500,000           15,802,954              

MONARCH CF MONARCH DEBT RECOVERY LTD CLASS ANR SER 08-17 (1199 HEALTH CARE ONLY) FUND  0.00% 4,810                        15,531,067           20,828,815              

MONARCH CF MONARCH DEBT RECOVERY LTD CLASS ANR SER 09-14 (1199 HEALTH CARE ONLY) FUND  0.00% 3,300                        3,300,000             3,461,766                 

NOKOTA CAPITAL CF NOKOTA CAPITAL OFFSHORE LTD SER A NR SUB SER 1 UNREST (ONLY 1199) FD  0.00% 6,070                        9,375,171             10,600,469              

OZ ASIA CF OZ ASIA OVERSEAS FD LTD C/0031  0.00% 8                                8,125                     4,047                         

OZ ASIA CF OZ ASIA OVERSEAS FD LTD C/0052  0.00% -                            360                         7,322                         

OZ ASIA CF OZ ASIA OVERSEAS FD LTD C/0053  0.00% -                            50                           50                              

OZ ASIA CF OZ ASIA OVERSEAS FD LTD C/0057  0.00% 39                              38,777                   29,904                      

OZ ASIA CF OZ ASIA OVERSEAS FD LTD C/0066  0.00% 64                              63,894                   48,220                      

OZ ASIA CF OZ ASIA OVERSEAS FD LTD C/0068  0.00% 21                              20,981                   69,539                      

OZ ASIA CF OZ ASIA OVERSEAS FUND LTD C/0059  0.00% 35                              34,842                   6,659                         

OZ EUROPE CF OZ EUROPE OVERSEAS INSTITUTIONAL FUNDLTD I/ 0092  0.00% 34                              33,990                   26,210                      

OZ EUROPE CF OZ EUROPE OVERSEAS INSTITUTIONAL FUNDLTD I/ 0101  0.00% 44                              43,713                   21,384                      

OZ EUROPE CF OZ EUROPE OVERSEAS INSTITUTIONAL FUNDLTD I/ 0103  0.00% -                            10                           230                            

OZ EUROPE CF OZ EUROPE OVERSEAS INSTL FD LTD I/ 0026  0.00% 11                              11,313                   4,113                         

PAULSON CF PAULSON ESP SEGREGATED CL SBIC1 SER INITIAL FD (1199 ONLY)  0.00% 13,063                      1,684,630             1,687,481                 

PELHAM CF PELHAM LONG/SHORT FUND LTD CLASS B USD SUB CLASS 1 FD (1199 HEALTH ONLY)  0.00% 48,495                      12,274,980           13,402,910              

PENNANT SRS PARTNERS LTD CLASS B-1A USD S 1-C1  0.00% 4,823                        12,487,670           16,331,234              

PERSHING SQUARE CF PERSHING SQUARE INTERNATIONAL LTD CL E SERIES 1E (ONLY 1199 HEALTH CARE) FD  0.00% 2,244                        3,551,666             4,106,601                 

PERSHING SQUARE CF PERSHING SQUARE INTL LTD CL E SER 1 E(ONLY 1199) FD  0.00% 6,091                        11,816,225           11,146,735              

PINE RIVER CF PINE RIVER FIXED INCOME LTD CL A SER 65 (1199 ONLY) FUND  0.00% 1,334                        1,334,122             821,978                    

POST TOTAL CF EVELLINE LLC FD  0.00% 50,000                      50,000,000           75,687,300              

REDWOOD CF REDWOOD OFFSHORE FUND LTD CL A NR 1.5/20 ( 1199 ONLY)  0.00% 138,614                   14,000,000           14,922,720              

REDWOOD CF REDWOOD OFFSHORE FUND LTD CL AI_ NR 2/20 AI- 244 ( 1199 ONLY)  0.00% 51,930                      5,378,368             5,378,368                 

REDWOOD CF REDWOOD OPPORTUNITY OFFSHORE LTD CL ASER 22 (NOV 2011) ( ONLY 1199) FD  0.00% 18,319                      26,317,404           32,156,698              

REDWOOD CAP BK EUREKA CA CF REDWOOD ARGENTINA OFFSHORE LTD CLASS A (ONLY 1199 SEIU HEALTH) FUND  0.00% 3,488                        358,562                 451,268                    

SB SPECIAL CF SB SPECIAL SITUATION MASTER FUND LTD CL SGTD F 1216.1.6 (1199 ONLY)  0.00% 359                           359,458                 209,781                    

SB SPECIAL SITUATION CF SB SPECIAL SITUATION LTD CL D SER 0814.1 (ONLY 1199 SEIU HEALTH CARE) FD  0.00% 3,300                        3,300,000             1,827,849                 

SB SPECIAL SITUATION CF SB SPECIAL SITUATION LTD CL D SER 0815.2.3 (ONLY 1199 SEIU HEALTH CARE) FD  0.00% 574                           574,400                 399,320                    

SB SPECIAL SITUATION CF SB SPECIAL SITUATION LTD CL D SER 0816.2.4 (ONLY 1199 SEIU HEALTH CARE) FD  0.00% 889                           889,248                 670,365                    

SB SPL CF CF SB SPL CF SB SPL SITUATION MASTER FUND SPC SER 0216.11.1  0.00% 287                           287,200                 190,941                    

SENATOR CF SENATOR GLOBAL OPPORTUNITY OFFSHORE II LTD CL A1 SER 1 (ONLY 1199 HEALTH) FD  0.00% 16,132                      16,312,708           20,124,080              

SENATOR CF SENATOR GLOBAL OPPORTUNITY OFFSHORE II LTD CL A1 SER 44 (ONLY 1199 HEALTH) FD  0.00% 5,000                        5,000,000             5,213,409                 

SENATOR GLOBAL OPPORTUNITY CF SENATOR GBL OPP OFSHR II LTD CL A1 SER 45 (NEW ISSUE EGBL) FD (1199 HLTH CR )  0.00% 5,000                        5,000,000             5,063,108                 

SILVER POINT CF SILVER POINT CAP OFFSHORE FD D-495-H-495-14  0.00% 39                              388,675                 349,925                    

SILVER POINT CF SILVER POINT CAP OFFSHORE FD D-495-H-495-31  0.00% -                            2                             15                              

SILVER POINT CF SILVER POINT CAP OFFSHORE FD H-495  0.00% 1,971                        19,769,520           24,470,271              

SRS CF SRS PARTNERS LTD CLASS B NR FD (1199 HEALTH CARE ONLY)  0.00% 5,000                        5,000,000             4,779,403                 

SRS PARTNERS CF SRS PARTNERS LTD CLASS B (NR) SR 68 OCTOBER 2017 FUND ( 1199 HEALTHCARE ONLY)  0.00% 1,500                        1,500,000             1,485,429                 

SRS PARTNERS CF SRS PARTNERS LTD CLASS B SERIES 67 SEPTEMBER 2017FUND (1199 HEALTH CARE ONLY)  0.00% 2,000                        2,000,000             1,990,011                 

THIRD ATTRANSCO TANKER CORP CFTHIRD PT OFFSHORE CLASS E SER 1 ( 1199HEALTH CARE ONLY)  0.00% 17,060                      6,000,000             7,094,780                 

THIRD PT RE USA HLDSG INC CFTHIRD PT OFFSHORE SR 76-E ( 1199 HEALTH CARE ONLY)  0.00% 69,000                      6,900,000             8,118,540                 

TRIAN PARTNERS CF TRIAN PARTNERS (ERISA) LTD, CLASS A QOPT 3 - SERIES 1/17 FD (1199 ONLY)  0.00% 1,716                        2,355,070             2,481,517                 

TRIAN PARTNERS CF TRIAN PARTNERS LTD, CLASS DUQO3-10/17E (1199 ONLY)  0.00% 10,635                      10,635,105           10,747,062              

TRIAN PARTNERS CF TRIAN PARTNERS LTD, CLASS DUQO3-12/17E (1199 ONLY)  0.00% 3,117                        3,116,567             3,185,545                 

WHITEBOX CF WHITEBOX ASYMMETRIC OPP FD, LTD CL/SER C-1-09-17 FD(1199 HEALTH CARE ONLY)  0.00% 6,000                        6,000,000             6,175,440                 

WHITEBOX CF WHITEBOX ASYMMETRIC OPP FD, LTD CL/SER C-1-11-17 FD (1199 HEALTH CARE ONLY)  0.00% 8,000                        8,000,000             8,115,439                 

WHITEBOX CF WHITEBOX ASYMMETRIC OPPORTUNITIES FUND,  0.00% 1,000                        1,000,000             1,023,465                 

WHITEBOX CF WHITEBOX ASYMMETRIC OPPORTUNITIES FUND, LTD CL/SER C-1-08-17 FUND(119  0.00% 3,000                        3,000,000             3,074,090                 

WHITEBOX CF WHITEBOX ASYMMETRIC OPPORTUNITIES FUND, LTD CL/SER C-1-1  0.00% 10,261                      16,000,000           17,609,153              

WHITEBOX CF WHITEBOX ASYMMETRIC OPPORTUNITIES FUND, LTD. CL C-1 SER 02-17  0.00% 1,000                        1,000,000             1,040,223                 

Grosvenor GROSVENOR FARIA FUND, LP 6-008727  0.00% 1                                1                             1,938,870                 

Grosvenor GROSVENOR WILMORE FUND, L.P.  0.00% 166,340,883           166,340,883         273,937,773            

Mesirow CF SENATOR GLOBAL OPPORTUNITY OFFSHORE FUND II LTD CL A1 SER 1 (1199 ONLY) FD  0.00% 8,563                        6,380,211             10,682,512              

Mesirow CORVEX CO-INVESTMENT OFFSHORE LP  0.00% 623,918                   623,918                 2,115                         

Mesirow HBK SPECIAL OPPORTUNITY FUND II LP  0.00% 2,048,109                2,048,109             857,163                    

Mesirow MERION CAPITAL OFFSHORE LP  0.00% 1                                1                             1                                 

Mesirow MERION ERISA FUND LP-03/09/2016-CO-INVESTMENT  0.00% 1                                1                             1                                 

Mesirow MERION ERISA FUND LP-09/19/2016 CO-INVESTMENT  0.00% 2,400,000                2,400,000             2,531,212                 

Mesirow OMNI SECURED LENDING FEEDER FUND MSW A II LP  0.00% 2,800,000                2,800,000             3,020,177                 

Mesirow OZ MESC OVERSEAS FUND LP  0.00% 1                                1                             1                                 

Mesirow VALUEACT CAPITAL INTERNATIONAL II  0.00% 13,670,202              13,670,202           25,648,175              
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Entrust CEVIAN CAPITAL II CO-INVESTMENT NO.4 L.P  0.00% 3,168,000                3,168,000             3,735,563                 

Entrust CF GRAMERCY OPPORTUNITY FUND SPC - ODB SP CL A - SER 1 (1199 HEALTHCARE ONLY)  0.00% 3,130                        3,065,358             2,665,418                 

Entrust CF SB SPECIAL SITUATION LTD CL F1 SER 4.17.08.1 (ONLY 1199 SEIU HEALTH CARE) FD  0.00% 296                           296,199                 220,156                    

Entrust CF SB SPECIAL SITUATION LTD CL F1 SER 4.17.12.1 (ONLY 1199 SEIU HEALTH CARE) FD  0.00% 120                           119,732                 88,991                      

Entrust CF SB SPECIAL SITUATION LTD CL F2 SER 4.17.1.1 (ONLY 1199 SEIU HEALTH CARE) FD  0.00% 661                           660,712                 493,349                    

Entrust CF SCOGGIN OVERSEAS LTD CL R-U SER 1113.2(ONLY 1199 HEALTH) FD  0.00% 6,682                        7,081,965             7,317,792                 

Entrust CF THIRD PT OFFSHORE CL E SER 11 ( 1199 HEALTH CARE ONLY)  0.00% 50,000                      5,000,000             5,348,000                 

Entrust CF TRIAN PARTNERS DU Q OPT 3-09/17E LTD FD ( 1199 ONLY )FD  0.00% 2,667                        2,666,824             2,758,084                 

Entrust CORVEX CO-INVESTMENT OFFSHORE LP  0.00% 476,644                   476,644                 2,235                         

Entrust EPMR PARTNERS LP  0.00% 3,178,285                3,178,285             5,537,589                 

Entrust GB SPECIAL OPPORTUNITIES FUND LLC  0.00% 1                                1                             517                            

Entrust GLADE BROOK PRIVATE INVESTORS IX LLC  0.00% 3,340,794                3,340,794             3,638,484                 

Entrust GLADE BROOK PRIVATE INVESTORS V LLC  0.00% 1,292,575                1,292,575             1,645,617                 

Entrust GOLDENTREE DISTRESSED DEBT FUND (CAYMAN)II LP  0.00% 1,979,933                1,979,933             2,688,314                 

Entrust SABA E FUND LLC - CLASS 1 - SERIES MA-11  0.00% 12,577,157              12,577,157           11,372,679              

Entrust TRIAN SPV IX, LP  0.00% 1                                1                             1                                 

Corbin AUTONOMY GLOBAL MACRO FUND  0.00% 18,500,000              18,500,000           18,779,128              

Corbin CANVAS DISTRESSED CREDIT FUND, L.P  0.00% 450,000                   450,000                 443,575                    

Corbin CERBERUS CMBS OPPORTUNITIES FUND LP  0.00% 12,101,216              12,101,216           16,326,487              

Corbin CF CADIAN OFFSHORE LTD SER A SEP 2017 CORB FD ( 1199 HEALTH ONLY)  0.00% 2,000                        2,000,000             1,859,590                 

Corbin CF SENATOR GLOBAL OPPORTUNITY OFFSHORE II LTD CL A1 SER 43 (ONLY 1199 HEALTH) FD  0.00% 2,000                        2,000,000             2,092,087                 

Corbin CORBIN ERISA OPPORTUNITY FUND LP  0.00% 47,000,000              47,000,000           48,449,480              

Corbin CORBIN MEZZANINE FUND I LP  0.00% 7,183,452                7,183,452             9,961,854                 

Corbin CORBIN PRIVATE CREDIT OPPORTUNITY FUND II, LP  0.00% 8,262,084                8,262,084             8,151,275                 

Corbin D.E. SHAW ALKALI FUND II, L.P.  0.00% 6,871,252                6,871,252             10,052,193              

Corbin D.E. SHAW ALKALI INTERNATIONAL FUND II, LP  0.00% 3,411,137                3,411,137             5,053,851                 

Corbin GARRISON SPECIAL OPPORTUNITIES FUND  0.00% 406,292                   406,292                 192,517                    

Corbin IRONSIDES PARTNERS SPECIAL SITUATIONS FUND III LP  0.00% 2,100,000                2,100,000             2,141,049                 

Corbin KINGSBRIDGE PARTNERS LP  0.00% 1                                1                             331,411                    

Corbin MERION CAPITAL OFFSHORE LP  0.00% 870,784                   870,784                 1,057,530                 

Corbin PERELLA WEINBERG PARTNERS ABV OFFSHORE FUND  0.00% 631,722                   631,722                 626,424                    

Corbin PERELLA WEINBERG PARTNERS ABV OFFSHORE FUND (3 Year)  0.00% 3,551,340                3,551,340             3,623,941                 

Corbin SPF SECURITIZED PRODUCTS FUND LP  0.00% 38,000,000              38,000,000           45,590,185              

Corbin SRS SPECIAL OPPORTUNITIES MASTER II, LP  0.00% 2,002,095                2,002,095             1,350,033                 

Corbin VIKING GLOBAL OPPORTUNITIES III LP  0.00% 33,000,000              33,000,000           36,054,658              

Corbin VPC SPECIALTY FINANCE FUND I, LP  0.00% 1                                1                             63,018                      

Hedge funds Total 427,170,238           1,043,840,442     1,282,026,554        

Derivative financial instruments
Western Asset CME_IRS GOLDUS33 05/31/2022 USD P 3MLIBOR / R 2.25% 0WS026724-0WZ026 5/31/2022 0.00% (11,583,000)            -                          (3,410)                       

Western Asset CME_IRS GOLDUS33 11/15/2043 USD P 2.63% / R 3MLIBOR 0WS024307-0WZ024 11/15/2043 0.00% (1,450,000)               (8,037)                    (28,372)                     

Western Asset CME_IRS GOLDUS33 11/15/2043 USD P 2.734% / R 3MLIBOR 0WS024489-0WZ024 11/15/2043 0.00% (139,000)                  (3,093)                    (5,583)                       

Western Asset CME_IRS GOLDUS33 23/08/2047 EUR P 1.498% / R 6MEURIB 0WS026161-0WZ026 8/23/2047 0.00% (2,276,000)               (1,241)                    (20,096)                     

Western Asset FUT CALL FEB 18 CBT 5Y T-NOTE 1162 1/26/2018 0.00% 59                              12,135                   12,447                      

Western Asset FUT CALL FEB 18 CBT 5Y T-NOTE 1165 1/26/2018 0.00% 324                           93,873                   40,500                      

Western Asset FUT PUT FEB 18 CBT 5Y T-NOTE 115.50 1/26/2018 0.00% (59)                            (5,842)                    (2,766)                       

Western Asset FUT PUT FEB 18 U.S. T-BONDS 1520 1/26/2018 0.00% 26                              31,578                   21,531                      

Western Asset FUT PUT FEB 18 U.S. T-BONDS 1530 1/26/2018 0.00% 229                           240,105                 289,829                    

BARCLAYS BANK PLC CDS BARCGB5G SELL PROTECTION ON US59156RAX6 06-20-2021 0WR269176 6/20/2021 1.00% 196,000                   2,650                     4,682                         

GOLDMAN SACHS AND CO, CME CDS / STS CME_GOLDUS 12-20-2022 0WS026484 12/20/2022 0.00% (800,000)                  (60,494)                  (67,369)                     

GOLDMAN SACHS AND CO, ICE CDS / STS ICE_GOLDUS 06-20-2022 2I65BYDN2 6/20/2022 0.00% (59,000,000)            (1,163,642)            (1,282,389)               

GOLDMAN SACHS AND CO, ICE CDS / STS ICE_GOLDUS 06-20-2022 2I65BZCM2 6/20/2022 0.00% (56,800,000)            (3,215,827)            (1,561,216)               

GOLDMAN SACHS AND CO, ICE CDS / STS ICE_GOLDUS 12-20-2022 2I65BZCN0 12/20/2022 0.00% (68,870,000)            (2,474,729)            (600,243)                   

GOLDMAN SACHS AND CO, ICE CDS / STS ICE_GOLDUS PURC PROTECTION ON CDX EMS27V1 5Y 06-20-2022 2I65BZCM2 6/20/2022 1.00% 56,800,000              1,563,837             1,561,216                 

GOLDMAN SACHS AND CO, ICE CDS / STS ICE_GOLDUS SELL PROTECTION ON CDX NAHYS29V1 5Y 12-20-2022 2I65BROT2 12/20/2022 5.00% 40,200,000              3,302,765             3,385,282                 

GOLDMAN SACHS AND CO, ICE CDS / STS ICE_GOLDUS SELL PROTECTION ON CDX NAIGS28V1 5Y 06-20-2022 2I65BYDN2 6/20/2022 1.00% 59,000,000              919,357                 1,282,389                 

GOLDMAN SACHS AND CO, ICE CDS / STS ICE_GOLDUS SELL PROTECTION ON CDX NAIGS29V1 5Y 12-20-2022 2I65BYDO0 12/20/2022 1.00% 39,300,000              797,503                 947,374                    

GOLDMAN SACHS NEW YORK CME_IRS CME_GOLDUS USD P 2.47%/R 3M LIBOR 11/15/2043 LEGID:0WS025841- 11/15/2043 0.00% 17,903,000              394,955                 203,999                    

GOLDMAN SACHS NEW YORK CME_IRS GOLDUS33 05/31/2022 USD P 3MLIBOR / R 2.25% 0WS026724-0WZ026 5/31/2022 0.00% 11,583,000              21,509                   -                             

GOLDMAN SACHS NEW YORK CME_IRS GOLDUS33 23/08/2047 EUR P 1.498% / R 6MEURIB 0WS026161-0WZ026 8/23/2047 0.00% 2,276,000                3,432                     -                             

Derivative financial instruments Total 26,340,579             450,794                4,177,805                

51,350,281,706     9,516,335,801     11,110,879,675      

Securities Lending

BANK OF AMERICA NA Var.Rate CD 1,500,460                1,500,460             1,500,460                 

BANK OF AMERICA NA (NEW YORK BRANC Var.Rate CD 1,500,460                1,500,460             1,500,460                 

BANK OF MONTREAL (CHICAGO BRANCH) Cert.of Deposit 8/17/2017 1.60% 1,500,460                1,500,460             1,500,460                 

BANK OF MONTREAL (CHICAGO BRANCH) Var.Rate CD 1,500,460                1,500,460             1,500,460                 

BANK OF NOVA SCOTIA Comm. Paper 12/30/2017 1.53% 1,497,565                1,497,565             1,497,565                 

BANK OF NOVA SCOTIA (NEW YORK BRAN Cert.of Deposit 1/8/2018 1.51% 1,500,460                1,500,460             1,500,460                 

BARTON CAPITAL SA ABS Comm Paper 1/4/2018 1.53% 3,000,920                3,000,920             3,000,920                 

BENNINGTON STARK CAP CO ABS Comm Paper 1/21/2018 1.49% 2,996,972                2,996,972             2,996,972                 

CANADIAN IMPERIAL BANK OF COMMERCE Var.Rate CD 5,701,748                5,701,748             5,701,748                 

COLLATERALIZED COMMERCIAL PAPER CO ABS Comm Paper 1/18/2018 1.69% 3,000,920                3,000,920             3,000,920                 

COMMONWEALTH BANK OF AUSTRALIA Comm. Paper 1/29/2018 1.75% 3,000,920                3,000,920             3,000,920                 

CONCORD MINUTEMEN CAPITAL CO LLC ABS Comm Paper 1/5/2018 1.66% 2,990,604                2,990,604             2,990,604                 

COOPERATIEVE RABOBANK UA (NEW YORK Var.Rate CD 1,500,460                1,500,460             1,500,460                 

CREDIT SUISSE AG (NEW YORK BRANCH) Var.Rate CD 3,000,920                3,000,920             3,000,920                 

CROWN POINT CAPITAL COMPANY ABS Comm Paper 1/23/2018 1.80% 3,000,920                3,000,920             3,000,920                 

FEDERAL HOME LOAN BANKS Agency Bd/Note 1/14/2018 1.37% 6,001,840                6,001,840             6,001,840                 

FFCB Agency Bd/Note 12/30/2017 1.41% 9,002,219                9,002,219             9,002,219                 

FFCB Agency Bd/Note 12/30/2017 1.42% 6,001,840                6,001,840             6,001,840                 

FFCB Agency Bd/Note 12/30/2017 1.43% 2,101,059                2,101,059             2,101,059                 

FFCB Agency Bd/Note 12/30/2017 1.44% 3,000,490                3,000,490             3,000,490                 

FFCB Agency Bd/Note 12/30/2017 1.66% 3,000,708                3,000,708             3,000,708                 

FFCB Agency Bd/Note 1/3/2018 1.28% 1,500,346                1,500,346             1,500,346                 

FFCB Agency Bd/Note 1/14/2018 1.59% 1,500,460                1,500,460             1,500,460                 

FFCB Agency Disct Nt 1/5/2018 1.27% 2,974,245                2,974,245             2,974,245                 

FHLB Agency Bd/Note 1/1/2018 1.20% 3,000,528                3,000,528             3,000,528                 

FHLB Agency Bd/Note 1/4/2018 1.29% 1,500,460                1,500,460             1,500,460                 

FHLB Agency Bd/Note 1/6/2018 1.25% 7,502,300                7,502,300             7,502,300                 

FHLB Agency Bd/Note 1/8/2018 1.25% 6,001,840                6,001,840             6,001,840                 

FHLB Agency Bd/Note 1/8/2018 1.32% 4,501,380                4,501,380             4,501,380                 

FHLB Agency Bd/Note 1/12/2018 1.33% 6,001,840                6,001,840             6,001,840                 

FHLB Agency Bd/Note 1/15/2018 1.60% 4,501,380                4,501,380             4,501,380                 

86



(c)
(a) (b) Description of Investments, including

Identity Identity of Issue, Maturity Date, Rate of Interest, (d) (e)
of Party Borrower, Lessor, or Collateral, Par, Current 
Involved Similar Party or Maturity Value Maturity Date Interest Rate Par/CV Cost Value

1199SEIU HEALTH CARE EMPLOYEES PENSION FUND

Schedule H, (Form 5500) – Line 4i  – Schedule of Assets (Held at End of Year)

December 31, 2017

FHLB Agency Bd/Note 1/21/2018 1.41% 3,000,920                3,000,920             3,000,920                 

FHLB Agency Bd/Note 1/22/2018 1.40% 4,501,380                4,501,380             4,501,380                 

FHLB Agency Bd/Note 1/23/2018 1.44% 4,501,380                4,501,380             4,501,380                 

FHLB Agency Bd/Note 1/24/2018 1.40% 7,502,300                7,502,300             7,502,300                 

FHLB Agency Bd/Note 1/25/2018 1.41% 3,000,920                3,000,920             3,000,920                 

FHLB Agency Bd/Note 1/25/2018 1.41% 4,501,380                4,501,380             4,501,380                 

FHLB Agency Bd/Note  0.88% 4,501,361                4,501,361             4,501,361                 

FHLB Agency Bd/Note  1.00% 1,500,039                1,500,039             1,500,039                 

FHLB Agency Disct Nt 12/30/2017 1.16% 4,489,877                4,489,877             4,489,877                 

FHLB Agency Disct Nt 12/30/2017 1.30% 14,971,188              14,971,188           14,971,188              

FHLB Agency Disct Nt 1/20/2018 1.26% 11,992,337              11,992,337           11,992,337              

ING US FUNDING LLC Comm. Paper 1/16/2018 1.60% 3,601,104                3,601,104             3,601,104                 

JP MORGAN SECURITIES LLC Comm. Paper 1/10/2018 1.60% 1,500,460                1,500,460             1,500,460                 

KFW Comm. Paper 1/17/2018 1.33% 7,497,311                7,497,311             7,497,311                 

NATIONAL AUSTRALIA BANK LTD (LONDO Cert.of Deposit 1/17/2018 1.52% 3,000,920                3,000,920             3,000,920                 

NATIONWIDE BUILDING SOC Comm. Paper 12/30/2017 1.58% 2,992,806                2,992,806             2,992,806                 

NATIXIS (NEW YORK BRANCH) Cert.of Deposit 3/12/2018 1.60% 3,000,920                3,000,920             3,000,920                 

NORTHERN TRUST GRAND CAYMAN DEPOSI Sweep Vehicle 12/30/2017 0.61% 1,435,442                1,435,442             1,435,442                 

OVERSEA-CHINESE BANKING CORPORATIO Comm. Paper 1/20/2018 1.46% 1,495,625                1,495,625             1,495,625                 

OVERSEA-CHINESE BK CO NY Comm. Paper 1/23/2018 1.70% 3,000,920                3,000,920             3,000,920                 

Repo. Agreement with BANK OF AMERICA NA Repo.Agmts. 12/29/2017 1.42% 43,513,341              43,513,341           43,513,341              

Repo. Agreement with BANK OF MONTREAL Repo.Agmts. 12/29/2017 1.35% 4,501,380                4,501,380             4,501,380                 

Repo. Agreement with BNP PARIBAS SA Repo.Agmts. 12/29/2017 1.38% 45,013,801              45,013,801           45,013,801              

Repo. Agreement with BNP PARIBAS SA Repo.Agmts. 12/29/2017 1.40% 7,502,300                7,502,300             7,502,300                 

Repo. Agreement with CITIGROUP GLOBAL MARKETS INC Repo.Agmts. 12/29/2017 1.40% 34,105,760              34,105,760           34,105,760              

Repo. Agreement with CREDIT SUISSE SECURITIES (USA) LLC Repo.Agmts. 12/30/2017 1.52% 16,505,062              16,505,062           16,505,062              

Repo. Agreement with JP MORGAN SECURITIES LLC Repo.Agmts. 12/29/2017 1.43% 34,510,581              34,510,581           34,510,581              

Repo. Agreement with MERRILL LYNCH PIERCE FENNER & SMITH INC Repo.Agmts. 12/30/2017 1.04% 5,001,533                5,001,533             5,001,533                 

Repo. Agreement with SOCIETE GENERALE (NEW YORK BRANCH) Repo.Agmts. 12/29/2017 1.37% 1,500,460                1,500,460             1,500,460                 

Repo. Agreement with SOCIETE GENERALE (NEW YORK BRANCH) Repo.Agmts. 12/30/2017 1.03% 5,001,533                5,001,533             5,001,533                 

RIDGEFIELD FUNDING CO LLC ABS Comm Paper 10/15/2017 0.00% 2,994,418                2,994,418             2,994,418                 

ROYAL BANK OF CANADA (NEW YORK BRA Var.Rate CD 3,000,920                3,000,920             3,000,920                 

SOCIETE GENERALE (NEW YORK BRANCH) Cert.of Deposit 2/1/2018 1.43% 3,000,920                3,000,920             3,000,920                 

STATE STREET BANK AND TRUST COMPAN Var.Rate CD 3,000,920                3,000,920             3,000,920                 

SVENSKA HANDELSBANKEN AB (NEW YORK Var.Rate CD 3,000,920                3,000,920             3,000,920                 

TORONTO DOMINION BANK (NEW YORK BR Var.Rate CD 4,501,380                4,501,380             4,501,380                 

TREASURY FLOATING RATE NOTE Treasury Nt/Bd 12/30/2017 1.52% 1,500,400                1,500,400             1,500,400                 

TREASURY FLOATING RATE NOTE Treasury Nt/Bd 12/30/2017 1.59% 8,102,145                8,102,145             8,102,145                 

TREASURY FLOATING RATE NOTE Treasury Nt/Bd 12/30/2017 1.62% 6,601,413                6,601,413             6,601,413                 

TREASURY FLOATING RATE NOTE Treasury Nt/Bd 12/30/2017 1.62% 3,002,934                3,002,934             3,002,934                 

TREASURY FLOATING RATE NOTE Treasury Nt/Bd 12/30/2017 1.72% 13,504,613              13,504,613           13,504,613              

UNITED OVERSEAS BK LTD Comm. Paper 2/1/2018 1.44% 2,993,887                2,993,887             2,993,887                 

WELLS FARGO BANK WEST NA Var.Rate CD 6,001,840                6,001,840             6,001,840                 

WESTPAC BANKING CORP (NEW YORK BRA Var.Rate CD 3,000,920                3,000,920             3,000,920                 

Securities lending Total 458,639,155           458,639,155        458,639,155            

51,808,920,861     9,974,974,956     11,569,518,830      

* Party-In-Interest

See accompanying independent auditors' report.

87



Description of Asset  # of Purchases  Purchase Price  # of Sales  Sale Price Cost of Asset Current Value on Transaction Date Net Gain (loss)
CF AMAL BK MKT CHECKING A/C 193    676,284,165    —    —    676,284,165    676,284,165    —    
CF AMAL BK MKT CHECKING A/C —    —    58    (668,102,995)   668,102,993    668,102,995    2    

NTGI COLLECTIVE GOVERNMENT SHORT TERM IN VESTMENT FUND 1,879    1,393,970,367    —    —    1,393,970,367    1,393,970,367    —    
NTGI COLLECTIVE GOVERNMENT SHORT TERM IN VESTMENT FUND —    —   884    (1,399,913,833)   1,399,913,833    1,399,913,833    —  

1199SEIU HEALTH CARE EMPLOYEES PENSION FUND

Schedule H, (Form 5500) – Line 4j  – Schedule of Assets (Held at End of Year)

December 31, 2017
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The 1199SEIU Health Care Employees Pension Fund 
EIN/PN: 13-3604862/001 
Attachment to 2017 Schedule MB 
 
Schedule MB Line lines 9c and 9h –Schedule of Funding Standard Account Bases 

 
The amortization charges and credits for the Funding Standard Account for the plan year beginning 
January 1, 2017 are determined below.  

1. Charges as of January 1, 2017 

 Date   Amortization Remaining  Outstanding 
 Established Description * Amount Years  Balance 

a. January 1, 2009 Actuarial loss (1) $10,762,918 7.0 $60,898,206 
b. January 1, 2009 Plan amendment (3) 238,748 7.0 1,350,876 
c. January 1, 2009 2008 Asset Loss (8) 189,044,021 21.0 2,080,151,201 
d. January 1, 2011 2008 Asset Loss (8) 27,865,341 21.0 306,617,057 
e. January 1, 2011 Asset method (5) 57,172,057 4.0 205,177,171 
f. January 1, 2012 Plan amendment (3) 53,740 10.0 392,967 
g. January 1, 2012 2008 Asset Loss (8) 76,605,417 21.0 842,929,861 
h. January 1, 2013 Plan amendment (3) 65,184 11.0 507,544 
i. January 1, 2013 Change in assumptions (4) 24,909,994 11.0 193,959,385 
j. January 1, 2013 2008 Asset Loss (8) 26,996,617 21.0 297,058,038 
k. January 1, 2014 Actuarial loss (1) 23,210,166 12.0 190,935,299 
l. January 1, 2014 Plan amendment (3) 18,799 12.0 154,644 
m. January 1, 2014 2008 Asset Loss (8) 5,853,789 21.0 64,412,337 
n. January 1, 2015 Actuarial loss (1) 51,004,788 13.0 440,409,907 
o. January 1, 2015 Plan amendment (3) 17,677 13.0 152,639 
p. January 1, 2016 Change in assumptions (4) 2,621,175 14.0 23,626,285 
q. January 1, 2016 Actuarial loss (1) 79,131,006 14.0 713,256,974 
r. January 1, 2017 Actuarial loss (1) 31,268,516 15.0 292,839,355 
s. January 1, 2017 Plan amendment (3) 49,669 15.0 465,166 
t. February 1, 2017 Plan amendment (3) 21,186,900 1.0 0 
u. Total  628,076,522  5,715,294,912 

2. Credits as of January 1, 2017 

 Date   Amortization Remaining  Outstanding 
 Established Description * Amount Years  Balance 

a. January 1, 2009 Change in cost method (5) $47,971,643 22.0 $537,862,436 
b. January 1, 2010 Actuarial gain (1) 21,021,550 8.0 131,409,568 
c. January 1, 2010 2008 Asset Loss (8) 24,070,877 21.0 264,864,571 
d. January 1, 2011 Actuarial gain (1) 66,746,922 9.0 453,983,375 
e. January 1, 2012 Actuarial gain (1) 18,455,906 10.0 134,956,144 
f. January 1, 2013 Actuarial gain (1) 86,387,120 11.0 672,645,408 
g. Total  264,654,018  2,195,721,502 

 
* The numbers following the descriptions identify the type of base according to Schedule MB line 7 instructions. 
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NTGI COLLECTIVE GOVERNMENT SHORT TERM IN VESTMENT FUND 1,879    1,393,970,367    —    —    1,393,970,367    1,393,970,367    —    
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