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B # i} i) ICE BofAML BB-B US |{Z & (= w A E
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(5 ERE) B A | HA ) f (Hﬁ%&—z‘ ) Lt =
SEEBEE| ANyvTHY) B EE
] =] % % % BAH
15788 (20224 5 A12H) 4,794 10 A3.5 230. 90 A3. 4 99. 1 2,032
15888 (20224 6 A13H) 4,765 10 A0. 4 229.78 A0.5 98.9 2,018
15988 (20224 7 B12H) 4, 641 10 A2.4 223. 71 A2.6 98.7 1, 951
16088 (20224 8 B12H) 4,852 10 4.8 235. 32 5.2 99.0 2,034
16188 (20224 9 A12H) 4,698 10 A3.0 228. 22 A3.0 98.2 1, 969
16288 (2022410812H) 4,479 10 Ad. 4 216. 85 A5.0 98.8 1, 862
1638 (202211 8148) 4,580 10 2.5 222.48 2.6 99.3 1,870
16488 (20224 12H120) 4, 645 10 1.6 226.53 1.8 98.8 1, 891
16588 (20235 1 A12H) 4,683 10 1.0 229. 51 1.3 98.8 1, 890
16648 (2023 2 A13H) 4,637 10 A0.8 2217.38 A0.9 98.9 1, 849
16788 (20234 3 B13H) 4, 557 10 A5 223.71 A1.6 98.6 1,822
1688 (2023% 4 A12H) 4,611 10 1.4 227. 69 1.8 98.6 1,842
16988 (20234 5 B12H) 4,583 10 A0. 4 227. 07 A0. 3 98.6 1, 820
1708 (2023% 6 A12H) 4,572 10 A0.0 226. 90 A0. 1 98.6 1,802
17188 (20234 7 B12H) 4,553 10 A0. 2 226. 49 AO. 2 98. 6 1, 784
17287 (20235 8 A14H) 4,566 10 0.5 227. 68 0.5 98.6 1,788
17388 (20234 9 A12AH) 4,546 10 A0. 2 2217. 21 AO. 2 98.7 1,777
17488 (2023%10812H) 4, 451 10 A1.9 222. 84 A1.9 99.0 1,732
17587 (2023211 813H) 4,473 10 0.7 225.17 1.0 98. 4 1,721
17688 (2023%F12812H) 4, 565 10 2.3 230. 43 2.3 98.9 1,738
1778 (20242 1 B12H) 4,631 10 1.7 234. 83 1.9 98.9 1,736
17888 (20244 2 B13H) 4,620 10 A0.0 234.78 A0.0 98. 4 1,724
17988 (20244 3 B12H) 4,615 10 0.1 235. 04 0.1 99.0 1,710
18088 (20247 4 A12R) 4,558 10 A1.0 232.78 A1.0 98.7 1,678
181Hf (20244 5 A13H) 4, 580 5 0.6 234.14 0.6 98.9 1, 664
18288 (20244 6 A12H) 4,573 5 A0.0 234.30 0.1 98.9 1,635
18388 (20245 7 B12H) 4,603 5 0.8 236. 62 1.0 99. 1 1, 584
18488 (20244 8 A13H) 4,612 5 0.3 237.20 0.2 98.8 1,579
18588 (20244 9 A12H) 4,656 5 1.1 239. 81 1.1 98.9 1, 583
18648 (20245E10815H) 4, 645 5 AO. 1 239. 77 A0.0 98. 8 1,572

S OIS VE R I Ll A 2.,

MBBREL, MR EERRFICHN Y XA © LIS EICHE L, BRERZ 100 LT, b L g, e, FRMEMEEOK
WA B L7 ARt OEEZ#H L TWET,

SCICE BofAML BB-B US High Yield Indexi, ICE Data Indices, LLC, Z®DB{&et: ( TICE Data] ) RO/ XIFZLDHE=ZZFY 774 ¥ —nD
METHY, ZHEADST Y hvR VAL MR EBHEHODICTA B 2SN TWET, ICE Datak WEDHE=FH Y75«
Y%, TOHEHICEH L T—UoETLEZANVETA,

MKBEERITHOBZ 2R TENTRH L TEBY, 770 FRYESEREAERL GEN LTV A TlEb v £8 A,



= SERAATP OREMEE L TREDHSE

=ZHER - KBNS M1 —IVREHT77 R (BE8AyIB)

: B = & B
. E xR i A ICE BofAML B3-B US High Yield Index PSS
R B 0 & B H v A &
B OE OE| Sy R OBOE

#l = M % % %

20244 4 A12H 4,558 — 232.78 — 98. 7

218147 4K 4, 559 0.0 232. 53 AO. 1 98.9
# F)

202445 A13H 4,585 0.6 234.14 0.6 98.9
(#A =)

20244E 5 A13H 4, 580 - 234.14 - 98.9

2518247 5 AR 4, 560 AO. 4 233.04 A0.5 98.8
# X)

20244E 6 A12H 4,578 A0.0 234. 30 0.1 98.9
(# =)

20244E 6 A12H 4,573 - 234. 30 - 98.9

2518347 6 AX 4, 582 0.2 234. 83 0.2 98. 7
# R

20244 7 B128 4, 608 0.8 236. 62 1.0 99.1
# =)

20244 7 B128 4, 603 - 236. 62 - 99. 1

25184 H1H 7TAXR 4,616 0.3 237.13 0.2 98.7
# X)

20244E 8 A13H 4,617 0.3 237.20 0.2 98.8
(# =)

20244 8 A13H 4,612 - 237.20 - 98.8

51854 8 AX 4, 659 1.0 239. 81 1.1 99. 4
(# X)

202449 A12H 4, 661 1.1 239. 81 1.1 98.9
#H =

202449 A12H 4, 656 — 239. 81 — 98.9

25186HA 9 Ak 4, 684 0.6 241. 48 0.7 99.3
# F)

20245108158 4, 650 A0 1 239. 77 A0.0 98.8
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am REETHAEDER (2024510 A 158 7E)
[ |57 H *
A B " i @ I =
TH %
i = L5 H = =% E #* 1, 553, 634 98.5
a — g - Y% . & 0O ft 23, 690 1.5
% = g i3 Bt B s %8 1,577, 324 100.0

wm BE. A, TERUBEMEADIK:

(20244E 5 B13H) (20245 6 A12R) (20244 7 B12H) (20244 8 B13H) (202448 9 B12H) (20245E10815H)

15 B %181 8 X %182 #1 Xk %183 H) X % 184 81 X % 185 Hi X 5 186 #A Xk
W\ & | 1,669,514,928F | 1,640,909,218M | 1,590,932, 959F | 1,583,533, 319/ | 1,588,913,602[ | 1,577, 324,619
a—)L-a—r% 22, 745, 162 23, 217, 642 19, 992, 687 22, 899, 913 23, 309, 543 23, 690, 375
RERTRMITSGFEE) | 1, 646, 769, 766 1,617, 691, 576 1,570, 940, 272 1, 560, 633, 406 1,565, 604, 059 1,553, 634, 244

(®) & & 5, 153, 959 5,030, 398 6, 415, 583 4,362, 569 5,278, 927 4,395,014
K INR B & 1,816, 868 1,788,725 1,721,025 1,712,114 1,700, 465 1,693, 157
EE/N 665, 804 665, 410 2,207, 389 22, 087 1,100, 255 74

* 1h {5 5T OB 2, 487, 954 2,392, 930 2, 303, 836 2, 445, 035 2,294, 874 2,518, 450
ZTOMKRILER 183, 333 183, 333 183, 333 183,333 183, 333 183, 333

(C) #iZFELEAE(A—B) | 1,664,360,969 1,635, 878, 820 1,584,517, 376 1,579,170, 750 1,583, 634, 675 1,572, 929, 605
T A | 3,633,737, 141 3,577, 451, 263 3, 442, 050, 700 3,424,229, 373 3,400, 930, 156 3,386, 314, 938
RERIE BB 28 2 |A1,969,376, 172 [A1,941,572,443  |A1,857,533,324 |A1,845,058,623 |A1, 817,295 481  |AT, 813,385, 333

(D) 3 25 # # 0O 2| 3,633,737,1410 | 3,577,451,2630 | 3, 442,050,70000 | 3,424,229,37300 | 3,400,930, 15601 | 3,386, 314,93800
1047 Y EEHE(C /D) 4,580 4,573M 4,603 4,612 4,656 4, 6451

SRR 31T D VEROY B e AH3, 682, 250, 2751, YRR FPEINER & Je AR, 942, 04211, YRR - — A ST A% 300, 877, 3791 T3,
¥ ERE P ORGSR~ 1 T ARROG AT, YSHEM B EFEMEOHRICET 2 HAIEE50 6 HI0FITHET 558 (oA

DRI L7 ET,

M EFLR P OZAHER D L0V J7 A4 72 ) SEEMAEDS, BB EFEMEOFEICBT D MAE55R0 6 5 7 5B X OH I ZICET 5%
WHEDME S LORHR DS 720 OMEFEOHE 20 £7,




am BB DIK;

=ZHER - KBNS M1 —IVREHT77 R (BE8AyIB)

E)iigEmERS
(F) EMEREEES
(FEEX R
(FEEIERHELEE)

G & EH(D+E+F)
HR % 9 & £
REPGHESE(G+H)
BMEEEERS
((CEEZCEER:)

(G EEHENEE)
NEREREILIS

B E RS

A1, 304,541, 639
A 672,815,921
( 45, 264, 162)
(A 718,080, 083)
A1, 967,559, 304
A 1,816,868
A1, 969, 376, 172
A 672,815 921
( 45, 264, 162)
(A 718,080, 083)

128, 145, 276

A1, 424,705, 527

A1,276, 083,129
A 662,710,615
( 44,594, 378)
(A 707,304, 993)
A1,939,783,718
A 1,788,725
A1, 941,572, 443
A 662,710,615
( 44,594, 378)
(A 707,304, 993)

125, 518, 308

A1, 404,380, 136

A1, 230, 016, 349
A 637,894,526
( 42,932, 798)
(A 680,827, 324)
A1, 855, 812, 299
A 1,721,025
A1, 857,533, 324
A 637,894,526
( 42,932, 798)
(A 680,827, 324)

122, 126, 653

A1, 341,765, 451

A1, 213,057, 067
A 634,834,009
( 42,734, 871)
(A 677,568, 880)
A1, 843, 346, 509
A 1,214
A1, 845, 058, 623
A 634,834,009
( 42,734, 871)
(A 677,568, 880)

121,998, 527

A1,332,223, 141

A1,201,574, 632
A 630, 895, 611
( 42, 483,121)
(A 673,378,732)
A1, 815,595, 016
A 1,700, 465
A1, 817, 295, 481
A 630,895, 611
( 42, 483,121)
(A 673,378,732)

122, 489, 733

A

, 308, 889, 603

[ B2024%F 4 FI13EI] [ B20245F 5 Fma] [Ezouﬁs FI13EI] [520245.7 FHSEI] [EZOZMESF!ME] [E20245E9Fl13E]
E202455 A138 ) L E20245% 6 R128 J L F2024% 7 B128 J L E20245 8 130 J L E20245F 9 B128 J LE20245 108158
5 Z] £ 181 H £ 182 H £ 183 H £ 184 H £ 185 H £ 186 H
WE 5 % R & 7, 430, 4669 3,676, 152M 3,526, 706F9 3,497,112 3,474, 7590 3, 455, 819
2% R % % 7,429,058 3,675,073 3,525, 242 3,494,772 3,471,611 3,452, 288
Z R A A 1,408 1,079 1,464 2, 340 3,148 3,531
(B) ML HEHIES 5,039,077 | A 2,089,863 11,059, 039 3,675,823 15,878,675 | A 2,981,968
7 B P 5,170, 487 15, 463 11,243,412 3,693, 543 15, 965, 726 66, 075
7 B B A 131,410 | A 2,105,326 | A 184,373 | A 17,720 | A 87,051 | A 3,048,043
(C)fE 5 8 B % | A 261,287 | A 25716263 | A 2,487,169 | A 2,628,368 | A 2,478,200 | A 2,701,783
(D) %4HiEH/L(A+B+C) 9,798,256 | A 989, 974 12, 098, 576 4,544, 567 16,875,227 | A 2,227,932

AT, 181,050, 141
A 628,414,103
( 42,324, 372)
(A 670,738, 475)
A1, 811,692,176
A 1,693,157
A1, 813,385, 333
A 628,414,103
( 42,324, 372)
(A 670,738, 475)

121,021,373

A1, 305,992, 603

MAEMIEHFTEBRIIE RO LD bDEEHET,
MHRAIRE OIS FEMENE I BB S YENE TN TR Y . AHEREICIINRO —EICHBRB SR YEN G TN TV ET,
MBIMERZBEL L HDLOIL, FBREOBMFREDEE, BIEREL LI MiFH O AR E 2 LW 2810 2 W ET,
KB EEMEOEM ORI MERORME 1T a2 ELTH0ICESTHEME LT,

5,399, 384 T,

KOFLAOFHIBRIILL T O®Y) T,

FEREHBM O P B35 LTV 28T

£ 181 = £ 182 H ¥ 183 H £ 184 H $ 185 H 5 186 H
(a) BEEREOESZNG 5, 838, 646 1, 099, 889 2, 925, 309 2,215, 7830 3,029, 921 754, 036
(b) BEARGOFMISTESES 0 0 0 0 0 0
(c) IREAES 45, 264, 162 44, 594, 378 42,932, 798 42,734, 871 42, 483,121 42,324, 372
(d) HEERELS 124,123, 498 126, 207, 144 120, 922, 369 121, 494, 858 121,160, 277 121, 960, 494
(e) HHPEMEE(atbtctd) 175, 226, 306 171, 901, 411 166, 780, 476 166, 445, 512 166, 673, 319 165, 038, 902
1RO Y SEAEXMKE 482. 22 480. 51 484, 54 486. 08 490. 08 487. 37
(f) HELg 1, 816, 868 1,788, 725 1,721,025 1,712,114 1, 700, 465 1, 693, 157
1AO%RYSES 5 5 5 5 5 5
= PEREDOHMSE
. W SE181HA £51828) SE183HA £51848) 518588 £5186H)
4 4= AN
1AOSZUSES B5IE) 5 o S 5 5 o

SORLEIT, L O EYEMAEAMERCA L M E T ERIS 5E 13 em Fanile) SRV ShET, HBLE O EEREHMERI T
AETREZGEETREILMS2 DAL REEe RRISELE) | L0 Bl &0 ofgns EEshle) Lo x7,

EREDIED, BEEFEMEOFREICBIT 2 BAIFE8AEE 1 HA ST Y T2 FHIH Y A,



ZHER - KBNS - M-IV FEHT7 7 F (BEAYPR)

un ANRBEFAHONE

BREETAHFOHE
772 Ek% PIMCO .S NAA—I)VR - ARSTFL—=T7 2 R=J (JPYAYPR)
ke NE 2 —FESHEEERET (HRO
FEREHR PIMCONZ 2 —FUSNAAL =)L K - T7 2K (M) | Z&5%
« TPIMCONZE 2= U S NA A=)V R -T772 K (M) | FRIAHZTEREMREL. XRUF
EROEASH =% LEB/RERREHIBELDD. =N UF—CORKILLEBIELET.
- RENEBREEICOVTIE. ABLHU RIDERHZRHS/-0. EAELTHATOABAY Y
EZTVWET,
RYFT—2 ICE BofAML BB-B US High Yield Index (IR—R., AviHY)
- A—RITHOES (BE. BAGEE ERSREESER<) ~ORERELST. BEEED
3%LINELET,
EIREHIR cFUNTF 4 TELVHEAEZEFHNERGIOFIRAE. RAELTAY PENBLUVEEDOHENE
RAICETALEEMELET.
- ERBHEEEANORERGESIE. 77 ROMEBEEREDIS%LNELET,
SEHEH B8R, RRELTHFRABLVFEERNSNEEZITO AT
EREHEER HYEHA.
77 FOBRGIBEER. EZNER. &5 - BEEBLUBBLOBRALSUICZOMOEREAIE
LET.
EoRCR NG 77 ROBERRELLUEHT 560 THY. BHICHE, LRESERT = L8
T&XtHA.
BAF 3l HYEHA.
REERST INDT A YT A IRRARAVRN - RREZAV N - AYNZ— - IIIIN>—
BADOFAE BRCEVWT—HRRIREEIBATEE A

PLIFIZiE, TPIMCO U.SoNA A=V K« ARTTIO—=T7 2 R—=] (JPY~NyTUR) | 2=T7FALL
TE&Te TPIMCO U.S.NAA =R+ ZATFP—T7 K] & [PIMCO U.S.NAA—/L K+ ZXRFTFV—
77 N BDEERENE LTS PIMCONRI 2—FU.SS A A =LK77 F (M) | OE#RE, Fits
FLAZIB DN THRE, BRI L TR LI b0 ETH L T ET,




=ZHER - KBNS M1 —IVREHT77 R (BE8AyIB)

am BEHEE (2023%10831 02T LLIR)
(1) PIMCO U.S. NA A =)L K - ARSFS—T 7K

G
= BB
HEML

LUES

e

SR
e 1]

ML

FHLHIAR
BAMRES ISR 2 &
BT 7 v Nloxtd 2 g
OTC&RT U /XT ¢ 7P
SMEEE

FHLMHRLE

RIEHFABIE OHLIEH
BAMRESIC AT BB E
B 7 7 > PS4 %8
OTC&R@LT U T ¢ 7R
HMERECE R L OVATE
REDUE I ORIZEBhEA
FUEISEAS

M D FAT K 2 WU PE O MR

(HAT -

Tk )

30
166

196

195

53
4, 954
(2,209)
(1)

2,797

1, 356
322

1, 686

4,483

4,678




=ZHER - KBNS M1 —IVREHT77 R (BE8AyIB)

(2) PIMCO NZEa—4 USNAA=)LR-T7K (M)

(BAL - TR FY)

et g e
SMEIBLPERR % O BUHLE 17,192
HEUN 49
N E A 17, 241
%M
SCHFILE. 54
M H 54
Eilq g UEi=EAY 17, 187
FAMGERZ RT3 5 & (8, 255)
BT 7 o Niox4 8% 0
RS AT 71X IIE ERERE A A L7 flT U N7 1 7 1, 251
OTC&RT U /N7 ¢ 7 Psdh 97
ShEE (5)
FHAHR LS (7, 106)
FREBIRLE O M
FAMGERZ RT3 5 & 7,984
BT 7 o Niox4 5 4#%% 0
ARSI [T 7o 1L R Y yE B R & A L 72T U ST 0 T R (630)
OTC&RT U /N7 7 PE (46)
SMEREPER L OAE 99
ARSEHHRLE O M ENEA 7, 407
L Ei=EAY 301
T OfEFAT K 2 MUE PE O Al AR 17, 488




ZHER - KBNS - M-IV FEHT7 7 F (BEAYPR)

an IXEAMR (2023%10831 HEE)
(1) PIMCO U.S. NA A —JVK - RRSFU—T 7V K

HAitiHH B
(Mg 2 ) CBAfEE © TF)
I 5512 33 B 4T 2%
SITAES 2.1%
R 0.8%
Bank of Nava Scotia
4.830% due 11/01/2023 $ s A
Brown Brothers Harriman & Co.
4.830% due 11/01/2023 2 2
Citibank N.A.
4.830% due 11/01/2023 132 132
DES Bank Ltd.
4.830% due 11/01/2023 113 13
JPMorgan Chase Bank N.A.
4 830% due 11012023 il pod|
Sumitomo Mitsuj Banking Corp.
4.830% due 11/0%/2023 13 i3
Sumitoms Mitsui Trust Bank Ltd.
4.830% due 11/0%/2023 107 307
839

REREAEIRE 12% -
5.374% due 12/07/2023 (a} 1,100 1,094
SRS AR 1,933
{Cost $1,325)
AR S S E 1,933
{Cost $1,825)

BOE Y 7 > P49 2155 98.5%

F DA 98.5%
PIMCO Bermuda U.S. High Yield Fund {M)
{Cost $82,123) 6,260 92,887
B 7 7 v FlioH 3 518843 92,887
{Cost $82,123)
REAR 100.6% $ 94820
{Cost $84,048)

ST ST TREEHI0.6%) {538)
{Cost or Premiums, net $0)
R 100.0% % 94202



=ZHER - KBNS M1 —IVREHT77 R (BE8AyIB)

(2) PIMCO NZEa—4 USNAA=)LR-T7K (M)

HmEER
(i - F)

AR SRIC 139 % £2iT 99.9%

AAdvantage Loyality IP Ltd.
10.427% due 04/20/2028 $
Cassars Entertainment, Inc.
8.674% due 02/06/2030

Central Parent LLC

9.406% due 07/06/2028

Coherent Corp.

8.188% due 07/02/2029

Covanta Holding Corp.

8.332% due 11/30/2028

CQP Holdeo LP

8.990% due 06/05/2028

Cura Group Holdings Corp.
18.000% due 08/02/2027

Delos Aircraft Designated Activity Co.
7.402% due 10/31/2027

Fertitta Entertainment LLC
9.324% due 01/27/2029
Foundation Building Materials, inc.
8.689-8.895% due 01/31/2028

GIP 1f Blue Holding LP

9.930% due 09/26/2028

GTCR W Merger Sub LLE

8.334% due 09/20/2030

IRB Holding Corp.

8.424% due 121512027

Mauser Packaging Solutions Holding Co.
9.319% due 08/14/2026

Nouryon Finance BY

9.434% due 04/03/2028

Olympus Water U.S. Holding Corp.
10.390% due 11/09/2028

Bwens & Minor, Inc.
9.174-9.240% due 03/29/2029
Scientific Games Holdings LP
8.914% due 04/04/2029

Sotera Health Holdings LLE
8.395% due 12/11/2026

Standard Building Solutions, Inc.
7.85%% due 09/22/2028

TK Elevator Midco GmbH

4.404% due 07/31/2027
TransDigm, Ine.

8.640% due 08/24/2028

United AirLines, Inc,

0.189% due 04/21/2028

usl, Inc.

8.578% due 09/27/2030
Whatabrands LLC

8.430% due 08/03/2028

FTTSRAHHE SR
{Cost $16,565)

BT
Ally Financia), Inc.
0.000% due 11/01/203t

Armor Holdeo, Inc.

B.500% due 11/15/2029

Burford Capital Global Finance LLC
6.875% due 04/15/2030

9.250% due 07/01/2031

Coinbase Global, Inc.

3.375% due 10/01/2028

Credit Accaptance Corp.

6.625% due 03/15/2026 (e)

Guro Group Holdings Corp.

7.500% due 08/01/2028

450
687
9
183
1,000
1,393
24
1,450
795
494
226
%00
895
697
300
800
90
198
1,000
187
700
2,920
8
200
636

1,000

660

700
200

500
500
5§00

(il : F)

$ 457
695
98
183
492
1,393
234
1452
m
487
227
835

185
993
187
635
2,920
78
199

691

16,595

972
524

631
198

368
475

237

] e Bl
oM g Qg G
Cushman & Wakefield U.S. Borrower LLC 7.500% due 03/15/2026 $ 1000 3 1017
6.750% due 0515/2028 L2 #1111 B 913 Albion Financing 1 SARL
Enact Holdings, Inc. 6.125% due 10/15/2026 500 463
6.500% due 08/15/2025 1400 1377 Allegiant Travel Co.
Freedom Mortgage Corp. 7.250% due 08/15/2027 925 838
7.625% due 06/01/2026 525 484 Allied Universal Holdeo LLC
12.000% due 10/01/2028 1,400 1,406 3.626% due 06/01/2028 EUR 100 86
GLP Capital LP 4.625% due 06/01/2028 $ 500 410
3.250% due 01/16/2032 100 % 6.625% due 07/15/2026 250 234
Greystar Real Estate Partners LLE Allison Transmission, Inc.
7.750% due 09/01/2030 20 197 3.750% due 01/30/2031 500 397
HAT Holdings 1 LLC American Airlinas 2014-1 Class A Pass-Through Trust
3.375% due 06/15/2026 1,000 a1 3.700% due 10/01/2026 83 48
HUB Interaational Ltd, American Airlines 2015-1 Class A Pass-Through Trust
7.250% due 06/15/2030 600 586 3.375% due 05/01/2027 180 159
Icahn Enterprises LP American Airlines, Inc.
5.250% due 06/15/2027 125 107 5.750% due 04120/2029 3,000 2,708
6.250% due 05/15/2026 875 800 American Builders & Contractors Supply Co, Inc.
Intesa Sanpaclo SpA 4.000% due 01/15/2028 1,200 1,078
4.198% due 06/01/2032 400 285 ANGI Group LLE
5.017% due 06/26/2024 200 198 3.875% due 08/15/2028 375 282
Ladder Capital Finance Holdings LLLP Anters Midstream Pastners LP
4.250% due 02/01/2027 1,000 875 5.375% due 06/15/2028 250 m
Libarty Mutual Group, Inc. 5.750% due 03/01/2027 500 478
4.300% due 02/01/2061 600 314 AP Groug DE, Inc.
MPT Operating Partnership LP 4.125% due 07/15/2028 200 163
3.500% due 03/15/2031 500 304 4.750% due 10/15/2028 400 343
Nationstar Mortgage Holdings, inc. Ashtead Capital, Inc.
5.125% due 12/15/2030 400 324 5.500% due 08/11/2032 550 492
Navient Corp. Avient Corp.
4.875% due 03/15/2028 560 m 7.125% due 08/01/2030 300 289
§.750% due 06/15/2026 1,200 1,138 Axalta Coating Systems LLC
OneMain Finance Corp. 3.375% due 02/15/2028 00 576
6.625% due 01/15/2028 950 865 B&G Faods, Inc.
6.875% due 03/15/2025 250 27 8.000% due 0915612028 400 390
7.125% due 03/15/2026 00 486 Bali Corp.
9.000% due 01/15/2029 0 682 3.125% due 09/15/2031 1,000 75
Oxford Finance LLC 6.000% due 06/15/2028 850 816
6.375% due 02/01/2027 3% 29 Bath & Body Works, Inc.
PRA Group, Inc. 6.826% due 10/01/2030 750 585
5.000% due 10/01/2028 00 465 6.875% due 11/01/2035 850 574
8.375% due 02/01/2028 1,200 989 Bausch & Lamb Escrow Corp.
RLJ Lodging Trust LP 8.375% due 10/01/2028 550 547
4.000% due 09/15/2028 300 5 Bausch Health Cos., Inc.
Rocket Mortgage LLC 4.875% due 06/01/2028 350 175
2.875% due 10/15/2026 575 501 5.500% due 11/01/2025 (e} 500 432
4.000% due 10/15/2033 0 515 BCPE Empire Holdings, Inc.
SBA Communications Corp. 1.625% due 05/01/2027 500 459
3.125% due 02/01/2028 500 414 Beacon Roofing Supply, Inc.
Servica Properties Trust 6.500% due 08/01/2030 200 19
7.500% due 09/15/2025 1,800 1,751 Berry Global, Inc.
SLM Carp. 4.500% due 02/15/2026 584 560
3.125% due 11/02/2026 800 636 Bombardier, Inc.
Starwood Property Trust, Inc. 7.125% due 06/15/2026 1,400 1,343
3.750% due 12/31/2024 875 828 7.500% due 02/01/2029 1,100 1,020
Uniti Group LP Buooz Allen Hamilton, Inc.
4.750% due 04/15/2028 1,000 808 4.000% due 07/01/2029 200 i
6.500% due 02/15/2029 [e) 800 325 Buckeye Partners LP
USl, lnc. 4.500% due 03/01/2028 800 597
6.875% due 05/01/2025 475 an Builders Fi Inc.
24,664 6.375% due 06/15/2032 725 665

bt
AccorS.A. 6.250% due 07/01/2025 1,000 985
2.375% due 12912028 BR300 289 000 due 21612030 800 ™
AdaptHealth LLC Cargo Aircraft Management, Inc.
5.125% due 031012030 ) 15y IO de D20V s “
oo Taata 000 e G 500 15
Al o Ty 2028 e ST 5 76000 due 030112027 a5 78
6.500% due 02/15/2028 a0 g3 G000% due 057012029 1,300 109

19



7.000% due 08/15/2029 §
7.625% due 03/01/2026 fe}
9.875% due 08/01/2027

CD&R Smokey Buyer, Inc.
8.760% due 07/16/2026

CDI Escrow Issuer, Inc.
5.750% due 04/01/2030

Callnox Finance Co. S.A.
3.875% due 07/07/2041

Central Parent LLC

8.000% due 06/15/2028
Cheplapharm Arzngimittel GmbH
5.500% due 01/15/2028
Chobani LLC

7.500% due 04/15/2026
Churchill Downs, Inc.

6.750% due 05/01/2031
Cinemark USA, Inc.

5,875% due 03/15/2026

Clarios Globat LP

6.750% due 05/15/2028
Clarivate Sciencs Holdings Carp,
3.875% due 07/01/2028

Clean Harbors, Inc.

6.375% due 02/01/2031

Eloud Softwars Group, Inc.
6.500% due 03/31/2029
Ciydesdale Acquisition Holdings, Inc.
6.626% due 04/15/2028

CNX Midstream Partners LP
4.750% due 04/15/2030
Coherent Corp.

5.000% due 12/15/2028
Community Health Systems, Inc.
4.750% due 02/15/2031

5.250% due 05/15/2030

5.625% due 03/15/2027

6.000% due 01/15/2029

8.000% due 03/15/2026
CoreLogic, Inc.

4.500% due 05/01/2028

Coty, Inc.

5.625% due 07/15/2030

CQP Holdco EP

5.500% due 06/15/2031
Crestwood Midstream Partners LP
7.375% due 02/01/2031

DaVita, Inc.

3.750% due 02/15/2031

4.626% due 06/01/2030

DCP Midstream Operating LP
3.250% due 02/15/2032

DT Midstream, Inc.

4.126% due 06/15/2028
Embecta Corp.

5.000% due 02/15/2030
Emerald Debt Merger Sub LLC
6.625% due 12/15/2030

EnLink Midstream LLC

6.500% due 09/01/2030

Enlink Midstream Partners LP
6.450% due 06/01/2047

EOM Midstream Partners LP
4.750% due 01/15/2031

6.000% due 07/01/2025

6.500% due 07/01/2027

First Student Bidco, Inc.
4.000% due 07/31/2029

Ford Motar Co.

3.260% due 02/12/2032

ZHER - KBNS - M-IV FEHT7 7 F (BEAYPR)

HESWR
(g - F)
250
750
400
500
500
850
00
1,250
300
500
725
1,500
400
200
750
700
700
800
1,000
700
750
125
1,125
750
600
750
2,000

1,060
100

800
375
850
00
375
500
500
m
1,500
1,750

500

[t}
{ Gz 2 )
$ 245

730
417

478
47
534
533
1110
285
462
689

1464

190
i}
637
578
680
67
498
610
1,030
595
572
653
2018
756

630
323
676
667
360
76
422
pali
1,459
141

378

kUi )
(Hifir 2 ) G )

4.750% due 01/15/2043 $ 1675 % 1166
5.201% due 12/06/2046 100 &)
Ford Mator Credit Co. LLC

2.900% due 02/16/2028 500 426
3.625% due 06/17/2031 80D 633
3.815% due 11/02/2027 500 448
4.950% due 05/28/2027 1,100 1,033
5.800% due 05/12/2028 3400 3,394
7.200% due 06/10/2030 50 50
Fortrea Holdings, Inc.

7.500% due 07/01/2030 205 266

Fortress Transportation & Infrastructure Investors LLC

5.500% due 05/01/2028 1,229
Forward Air Corp.

9.500% due 10/15/2031 1,150 1122
Foundation Building Materials, Inc.

6.000% due 03/01/2028 500 M3
Fraeport-McMoRan, Inc.

5.400% due 11/14/2034 875 m
Gap, Inc.

3.626% due 10/01/2029 650 497
Garda World Security Corp.

4.825% due 02/15/2027 1,000 893
7.750% due 02/15/2028 100 9%
Gartner, Inc.

3.750% due 10/01/2030 1,000 829
Genesis Energy LP

8.000% due 01/15/2027 1,200 1,183
8.875% due 04/15/2030 160 97
GFL Environmental, Inc.

4.000% due 08/01/2028 2,260 1,939
Global Infrastructure Solutions, Inc.

7.500% due 04/15/2032 o 573
Globat Medical Response, Inc.

6.500% due 10/01/2025 1,000 637
Graphic Packaging International LLC

2625% due 02/01/2028 EUR 100 81
3.500% due 03/15/2028 $ 800 683
Grifols S.A.

3.875% due 10/15/2028 EUR 200 177
4.750% due 10/15/2028 {e) $ 800 505
GTCR W-2 Merger Sub LLC

7.500% due 01/15/2031 350 348
Hess Midstream Operations LP

6.626% due 02/15/2026 1,000 968
Hilton Domestic Gperating Co., Inc.

3.625% due 02/15/2032 500 396
3.750% due 05/01/2029 375 323
4.000% due 05/01/2031 375 n
Hilton Grand Vacations Borrower Escrow LLC

4.875% due 07/01/2031 800 634
5.000% due 06/01/2028 300 252
Howard Midstream Energy Partners LLC

6.750% due 01/15/2027 250 21
8.875% due 07/15/2028 950 956
Howmat Aerospace, Inc.

5.950% due 02/01/2037 500 457
IHO Veswaltungs GmbH {b)

6.000% due 05/15/2027 500 466
8.375% due 06/15/2029 500 436
Imola Merger Gorp.

4.750% due 05/15/2029 625 §45
Inter Media & Communication SpA

6.750% due 02/09/2027 EUR 400 398
Jazz Securities DAC

4.375% due 01/15/2028 600 522
LABL, Inc.

6.750% due 07/15/2026 400 368
9.500% due 11/01/2028 600 581

20

BELH

€20 )
Las Vegas Sands Corp.
3.500% due 08/18/2026 $ 150
LBM Acquisition LLC
6.250% due 01/15/2028 600
Legacy LifePoint Health LLC
4.375% due 02/15/2027 500
LifePoint Health, Inc.
11.000% due 10/15/2030 800
Light & Waonder International, Inc.
7.500% due 09/01/2031 200
Lindblad Expeditions LLC
6.750% due 02/15/2027 500
Live Nation Entertainment, Inc.
3.760% due 01/15/2028 1,100
LSFQ Atlantis Holdings LLC
7.750% due 02/15/2026 400
Manitowoe Co., Inc.
9.000% due 04/01/2026 275
Market Bidco Finco PLC
4.750% due 11/04/2027 EUR 300
Mauser Packaging Solutions Halding Co.
7.875% due 08/15/2026 $ 700
McAfee Corp.
1.375% due 02/15/2030 900
Medline Borrower LP
3.875% due 04/01/2028 3,400
5.260% due 10/01/2028 800
MGM Resorts International
4.625% due 09/01/2026 800
5.750% due 06/15/2025 657
Millennium Escrow Corp.
6.826% due 08/61/2026 300
Mineral Resources Ltd.
8.000% due 11/01/2027 400
MPH Acquisition Holdings LLE
5.500% due 09/01/2028 1,150
NCL Corp. Ltd.
5.875% due 02/15/2027 200
0.125% due 01/15/2029 500
NCR Atleos Escrow Corp.
9.500% due 04/01/2029 700
NCR Voyix Corp.
5.000% due 10/61/2028 400
Neptune Bideo U.S., Inc.
9.280% due 04/15/2029 300
NESCO Holdings I, Inc.
5.500% due 04/15/2029 250
New Red Finance, Inc.
3.500% due 02/16/2029 1,000
3.875% due 01/15/2028 1,100
4.000% due 10/15/2030 1,600
4.375% due 01/15/2028 1,100
Northriver Midstream Finance LP
5.625% due 02/15/2026 625
NuStar Logistics LP
5.750% due 10/01/2025 375
6.000% due 06/01/2026 500
6.375% due 10/01/2030 375
Olympus Water U.S. Holding Corp.
4.250% due 10/01/2028 750
Ontario Gaming GTA LP
8.000% due 08/01/2030 700
Open Text Corp.
3.875% due 12/01/2028 575
6.900% due 12/01/2027 950
Brganon & Co.
4.125% due 04/30/2028 600
6.125% due 04/30/2031 800
Owens & Minor, Inc.
6.625% due 04/01/2030 400

0]
CBifiz - )

§ 131
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44

754
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458

954

362

270

22

656
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682
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265
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Owens-Brockway Glass Container, [nc.
7.250% due 05/15/2031 § 350
Pactiv LLC
7.950% due 12/15/2025 1,000
Park River Holdings, Inc.
5.625% due 02/01/2023 875
PetSmart, Inc.
7.750% due 02/15/2028 700
Post Holdings, Inc.
4.625% due 04/16/2030 1,350
5.625% due 01/15/2028 1,000
Prime Healthcare Services, Inc.
1.250% due 11/01/2025 700
Prime Security Services Borrawer LLC
5.750% due 04/15/2026 1,000
Rand Parent LLC
8.500% due 02/15/2030 fe} 1,100
Resorts World Las Vegas LLC
8.450% due 07/27/2030 700
RingCentral, Inc.
8.500% due 08/15/2030 700
Ritchie Bras Holdings, Inc.
£.750% due 03/15/2028 500
7.750% due 03/15/2031 1,150
Rockies Express Pipeline LLC
4.800% due 05/15/2030 500
Rols-Royee PLE
3.625% due 10/14/2025 600
5.750% due 10115/2027 500
Royal Caribbean Cruises Ltd.
3.700% due 03/15/2028 500
4.750% due 07/01/2026 800
7.500% due 10/15/2027 200
8.250% due 01/16/2029 150
11.500% due 06/01/2025 763
Sabre GLBL, Inc,
B.626% due 06/01/2027 18
SCIH Salt Holdings, Inc.
4.875% due 05/01/2028 350
Scotts Miracle-Gro Co.
4.500% due 10/15/2029 400
Seagate HDD Cayman
4.091% due 06/01/2029 1,750
8.626% due 12/01/2032 a1
Sealed Air Corp.
8.125% due 02/01/2028 700
Sensata Technologies, Inc.
4.375% due 02/15/2030 500
Spectrum Brands, Inc.
3.875% due 03152031 125
Spirit AeroSystems, Inc.
4.600% due 06/15/2028 fe} 475
7.500% due 04/15/2025 1,525
9.375% due 11/30/2028 7%
Spirit Loyalty Cayman Ltd.
8.000% due 08/20/2025 450
SRS Distribution, Inc.
4.625% due 07/01/2028 800
SS&C Technologies, Inc.
5.500% due 08/30/2027 500
Stagwell Global LLC
5.625% due 08/15/2029 1,200
Standard Industries, Inc.
5.000% due 02/15/2027 500
Staples, Inc.
7.500% due 04/15/2026 100
Star Parent, Inc.
9.000% due 10/01/2030 200
Sugarhouse HSP Gaming Prop Mezz LP
5.875% due 06/15/2025 500

i
(41 1 F)

n
987
641
645

1132
930

638
m
1,008
646
666

L]
1,154

an

563
74

a2
73
197
154
807

99
303
318

1511
972

667
423
100
376
1,623
n
33
699
47
893
483
82
199

479

Summer BC Bidco B LLC
6.500% due 10/31/2026
Tallgrass Energy Partners 1P
5.500% due 01/16/2028
6.000% due 12/31/2030
Temgur Sealy Internationa), Inc.
3.875% due 10/15/2031
Tenet Healthcare Corp.
4.875% due 01/01/2028
6.250% due 02/01/2027
TopBuild Corp.

4.125% due 02/15/2032
TransDigm, Inc.

4.875% due 05/01/2028
Travel + Leisure Co.
6.000% due 04/01/2027
6.625% due 07/31/2026
TriNet Group, Inc.

7.125% due 08/15/2031
TripAdvisor, Inc.

7.000% due 07/15/2025
Triton Water Holdings, Inc.
6.260% due 04/01/2029
Triumph Group, Inc.
9.000% due 03/15/2028
Twilio, Inc.

3.625% due 03/15/2028
U.S. Acute Care Solutions LLG
6.375% due 03/01/2028
U.S. Faods, Inc.

4.626% due 06/01/2030
4.750% due 02/15/2029
6.875% due 09/15/2028
7.250% due 01/15/2032
Uber Technologies, Inc.
4.500% due 08/15/2029
7.500% due 05/15/2025
United Airlines, Inc.
4.376% due 04/15/2026
United Rentals North America, Inc.
3.750% due 0115/2032
Venture Global Calcasieu Pass LLC
3.875% due 08/15/2028
3.875% due 11/01/2033
4.125% due 08/15/2031
Venture Global LNG, Inc.
8.125% due 06/01/2028
8.375% due 06/01/2031
9.500% due 02/01/2028
Viking Ocean Cruises Ship VIl Ltd.
5.626% due 02/15/2029
VOC Escraw Ltd,

5.000% due 02/15/2028
WESCD Distribution, Inc.
7.126% due 06/15/2025
White Cap Buyer LLC
6.876% due 10/15/2028
White Cap Parent LLC
8.250% due 03/16/2026 (b}
Williams Scotsman, inc,
7.375% due 10/01/2031
WMG Acquisition Corp.
3.000% due 02/15/2031 fe]
'WR Grace Holdings LLC
7.375% due 03/01/2031
Wynn Las Vegas LLC
5.250% due 0511512027
XPO Escrow Sub LLE
7.500% due 11/15/2027

FAERE
(i = F)

200

1,500
250

1,000

2,450
1,000

500
826

400
1,000

200
250
800
850
175
1475
800
600
175
225

900
200

1,200
1,000
300
2350
100
00
200
300
760
250
1,000
500
775
300
1,100
100
1,000
175

CHEfE )

21

il

174

1315
m

750

2,350
960

396
542

3
a77

194
248
660
827
146
1,256
513
530
mn
m

795
200

1114
%6
250

1778

8
§80
191
308
866
25

1,000
437
728
29
855

9
925

175

W W

G )
Yum Brands, lnc.
4.750% due 01/15/2030 $ 700
6.875% due 11/15/2037 500
ZF North America Capital, Inc.
6.875% due 04/14/2028 150
7.125% due 04/14/2030 150
ZipRecruiter, Inc.
5.000% due 01/15/2030 328
Zoominfo Technologies LLE
3.875% due 02/01/2028 350
iNSLIESE
Alfice Financing S.A.
5.000% due 01/15/2028 800
5.750% due 08/16/2029 400
Altice France S.A.
5.125% due 01/15/2029 250
5.125% due 07/15/2029 1,000
5.500% due 10/15/2029 800
8.125% due 02/01/2027 425
AMC Networks, Inc.
4.250% due 02/15/2028 625
Arches Buyer, Inc.
4.250% due 06/01/2028 750
Ascent Resources Utica Holdings LLC
7.000% due 11/81/2026 500
8.250% due 12/31/2028 375
C&W Senior Financing DAC
6.875% due 08/15/2027 750
Cable Ore, Inc.
4.000% due 11/15/2030 200
Cablevision Lightpath LLC
3.875% due 0911512027 250
5.625% due 09/15/2028 250
Calpine Corp.
3.750% due 03/01/2031 1,000
6.125% due 03/15/2028 750
€CO Holdings LLC
4.250% due 01/15/2034 1,600
4.500% due 08/15/2030 1,750
4.500% due 05/01/2032 750
4.500% due 06/01/2033 500
4.750% due 02/01/2032 1,000
5.000% due 02/01/2028 800
Chesapeake Energy Corp.
6.500% due 02/01/2026 1,200
6.760% due 04/15/2029 760
CITGO Petreleum Corp.
8.375% due 01/15/2029 575
Civitas Resourcas, Inc.
B.625% due 11/01/2030 1,000
Clearway Energy Operating LLC
4.750% due 03/16/2028 500
Cogent Communications Groug, Inc.
7.000% due 06/16/2027 300
CommScape, Inc.
4.750% due 09/01/2029 200
6.000% due 03/01/2026 500
Comstock Resources, Inc.
6.750% due 03/01/2028 500
Connect Finco SARL
6.750% due 10/01/2026 1,000
Continental Resources, Inc.
4.900% due 06/01/2044 500
5.750% due 01/15/2031 300
CrownRock LP
5.000% due 05/01/2029 800
Diamend Forgign Assat Co.
8.500% due 10/01/2030 600

$

Wi

i : )
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%
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254

289
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51
310
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651
359
385
6§22
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373
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149
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788
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1085
1,408
575
mn
782
8
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1,018
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o
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933
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Dirscty Financing LLC
5.875% due 08/16/2027 $ 1,550
DISH BBS Corp.
5.250% due 12/01/2028 800
5.875% due 11/16/2024 300
7.750% due 07/01/2026 400
DISH Netwosk Corp,
11.760% due 11/15/2027 2,100
Encino Acguisition Partners Holdings LLC
8.500% due 05/01/2028
FirstEnergy Corp.
4.150% due 07/15/2027 1,000
FirstEnergy Transmission LLC
5.450% due 07/15/2044 1,000
Frontier Communications Holdings LLC
5.875% due 10/15/2027 35
GoTo Group, Inc.
5.500% due 08/01/2027 500
iHeartCommunications, Inc.
4.750% due 01/15/2028 1,200
lliad Holding SASU
6.500% due 10/15/2026 200
Leeward Renewable Energy Operations LLC
4.250% due 07/01/2028
Level 3 Financing, Inc.
10.500% due 05/15/2030 275
Midcontinent Communications
5.375% due 08/16/2027 1,500
Newfold Digital Holdings Group, Inc.
11.750% due 10/15/2028 350
NextEra Energy Operating Partners LP
4.250% due 09/15/2024 70
4.500% due 09/15/2027 1,000
Noble Finance il LLC
8.000% due 04/15/2030 375
Nokia 0YJ
6.626% due 05/16/2038 575
NRG Energy, Inc.
6.625% due 01/15/2027 856
NSG Holdings L1C
7.750% due 12/15/2025 120
Parkland Corp.
4.625% due 05/01/2030 500
5.875% due 07/15/2027 400
Permian Resources Operating LLC
5.876% due 07/01/2028 75
6.875% due 04/01/2027 600
Range Resources Corp.
8.250% due 01/15/2028 500
Rockeliff Energy Il LLC
5.500% due 10/15/2028 600
Seadrill Finance Ltd.
8.375% due 08/01/2030 ]
Sirius XM Radio, Inc.
4,000% due 07/15/2028 1,100
5.000% due 08/01/2027 500
Sitio Royalties Operating Partnership LP
7.875% due 11/01/2028 575
SM Energy €o,
6.750% dus 09/15/2026 500
Southwestern Energy Co.
4.750% due 02/01/2032 400
Strathcona Rescurces Ltd.
6.875% due 08/01/2026 1,000
Sunoco LP
5.875% due 03/15/2028 500
Telecom [talia Capital S.A.
6.375% due 11/16/2033 1,000
TerraForm Power Operating LLC
5.000% due 01/31/2028 1,000

TR
(il 2 )

§ 1360
647
218
289

2,082
283
928
836
342
261
850
187

82
275

1,363

354

66
896

375
500
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120
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38

122
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492

923
473
854
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Transocean Aquila Ltd.
8.000% due 09/30/2028 $ w0 4 296
Transocesn Titan Financing Ltd.
8.375% due 02/01/2028 100 100
Univision Communications, lnc.
5.126% due 02/15/2026 04 688
8.000% due 08/15/2028 126 18
USA Compression Partners LP
6.875% due 09/01/2027 400 a4
Valaris Ltd.
8.375% due 04/30/2030 300 295
Viasat, Inc.
5.625% due 09/15/2025 500 465
Viavi Solutions, Inc.
3.750% due 10/01/2029 200 158
Virgin Media Finance PLC
5.000% due 07/15/2030 750 580
Virgin Media Secured Finance PLC
4.500% due 08/15/2030 1,500 1,239
Vistra Operations Co. LLC
4.375% due 06/01/2029 800 680
5.626% due 02/15/2027 500 amn
6.950% due 10115/2033 560 a7
Vital Energy, Inc.
9.750% due 10/15/2030 175 172
Vmed 02 UK Financing I PLC
4.250% due 01/31/2031 625 492
Zayo Group Holdings, Ine.
4.000% due 03/01/2027 375 283
50,267
SO _ 229992
(Cost $254,582)
REM A RESF 1.7%

U.S. Treasury Notes
3.125% due 08/31/2027 4,800 4,508
KEMBETESER 4508
{Cost $4,780)

£ VEE0.0%

Deutschs Alternative-A Securitias, Inc. Mortgage Loan Trust

5.500% due 12/25/2035 (c] 29 2
- —VEAE 22
{Cost $20)
B LR 4.0%

10,500
FEtEAS 0.0%
Bank of Nova Scatia
4.830% due 11/01/2023 il il
Brown Brothers Harriman & Co.
4.830% due 11/01/2023 2 2
Citibank N.A.
4.830% due 11/01/2023 88 88
DBS Bank Ltd.
4.830% due 11/01/2023 7% 75
JPMargan Chase Bank N.A.
4.830% due 11/01/2023 180 160
Sumitomo Mitsui Banking Corp.
3.100% due 11/01/2023 EUR 4 4
4.830% due 11/01/2023 $ 9 9
Sumitomo Mitsui Trust Bank Ltd,
3.100% due 11/01/2023 EUR 1 1
4.830% due 11/01/2023 $ 204 204

564

SRR
(Cost $11,064)

IO S 2H0AEF 99.9%

{Cost $287,011)

RT V737 1 THRA0.0%)
{Cost ar Premiums, net ${153)}
EDROREB LUAR G 0.1%
SR 100.0%

Rl
(B2 )

$ 11,064

$ 262,181

222

$ 262,317
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