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=m BT 5 VERR A ODE A RIE
5 # i % |((:E# B ?AML ?EBB B&as
GEE| xR B m High Yield Index | RAEHES 8 & 2
5 . #HOAL E|# 8
sEm | L el .
SR e EEEANEL) B EE
A M % % % BAH
11580 (2018511 A12H) 5,721 50 1.2 271. 56 1.5 98. 7 11, 087
11688 (2018%128128) 5, 589 50 A 1.4 267.84| A 1.4 98.8 10, 550
{Eﬁggﬂ 11788 (20194 1 B158) 5, 341 50| A 3.5 258.35| A 3.5 98.7 9,945
11888 (20194 2 B12A) 5, 487 50 3.7 268. 40 3.9 98.5 10,138
11988 (20194 3 A12H) 5,529 50 1.7 273. 61 1.9 98.9 10, 028
12088 (2019%F 4 A12H) 5,611 50 2.4 280. 41 2.5 99.0 10, 034
12180 (201945 A13H) 5, 457 50 A 1.9 275.09| A 1.9 98.5 9, 569
12288 (20194 6 A12A) 5, 392 50 A 0.3 274.61| A 0.2 98. 6 9, 602
w21 [12388 (20195 7 A120) 5, 385 50 0.8 278. 04 1.2 98.9 9, 491
YERER (12488 (201948 B13R) 5,173 50 A 3.0 269.85| A 2.9 98.7 9, 062
12580 (20194 9 A12H) 5, 339 30 3.8 281. 20 4.2 98. 6 9, 267
12688 (20194F10815H) 5, 331 30 0.4 281. 80 0.2 98. 8 8, 841
12788 (20194118 128) 5, 365 30 1.2 285. 60 1.3 98. 6 8, 553
12888 (20194E128128) 5, 357 30 0.4 286. 52 0.3 99.1 8, 336
2o [12988 (2020 1 B148) 5, 458 30 2.4 295. 25 3.0 99.0 8, 288
YERCER (13088 (2020 2 B12R) 5,434 30 0.1 295. 80 0.2 98. 8 8,126
13180 (20204 3 A12H) 4, 844 30| A10.3 263.20 | AT1.0 98.5 7,104
13288 (20204 4 A13H) 4, 894 30 1.7 261.71| A 0.6 98. 8 7,079
13380 (202025 A128) 4,872 30 0.2 265. 24 1.3 98.7 7,016
13487 (20204 6 A12H) 4,958 30 2.4 275. 39 3.8 98.8 7,111
w03 [13580 (20204 7 H13H) 4,970 20 0.6 278.16 1.0 99.0 7,083
YERCE (13688 (20204 8 A12A) 5,120 20 3.4 289. 45 4.1 98.6 7,176
13780 (20205 9 A14H) 5, 066 20| A7 287.23| A 0.8 98.5 6, 976
13888 (20202E10812H) 5, 055 20 0.2 287. 61 0.1 98.8 6, 909
13088 (202011 B 128) 5,108 20 1.4 292.57 1.7 99.0 6, 889
14088 (20202128148) 5, 062 20| A0.5 292. 92 0.1 98.9 6, 689
w04 [14188 (20215 1 A120) 5, 088 20 0.9 295. 92 1.0 98.7 6, 555
YERRHA (14288 (20215 2 A12R) 5,127 20 1.2 300. 66 1.6 98. 6 6, 483
14388 (20214 3 A12H) 5, 232 20 2.4 308. 80 2.7 98.8 6, 485
14480 (20215 4 A12H) 5, 301 20 1.7 314. 83 2.0 98.9 6, 436
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HOT, FRERFAZ100& LT20214 4 A 12 BB D 272 WIC b & SE L Uiz SHE .

SCICE BofAML BB-B US High Yield IndexiX, ICE Data Indices, LLC, Z®DBfEE%: ( TICE Data] ) MO/ NIIZDE=EFHTTF7A ¥ —D
WMETHY, ZHEADST Y h=R VAL MRS EBHEHODICTA B 2SN TWET, ICE Datak WEDHE=FH Y75«
Y%, TOERICEHL T—UOETLFANVETA,
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# & M % % %

20205108 12H 5,055 — 287. 61 - 98.8

2513947 RS 4,959 A1.9 282. 36 A1.8 98.5
# =X

2020511 B12H 5,128 1.4 292. 57 1.7 99. 0
#H =

20204E11 B12H 5,108 - 292. 57 - 99. 0

5514087 AR 5, 052 A1 290. 09 AO0.8 98. 8
#] *

2020%12R14H 5, 082 A0.5 292.92 0.1 98.9
#] &

2020%12R14H 5, 062 - 292.92 - 98.9

14157 12B% 5,075 0.3 293. 56 0.2 98.5
# *

20214 1 A12H 5,108 0.9 295. 92 1.0 98. 7
# &

20214 1 A12H 5, 088 ~ 295. 92 — 98. 7

5514280 1AX 5, 088 0.0 297.18 0.4 99. 1
#] *

20215 2 R12H 5,147 1.2 300. 66 1.6 98.6
(8 )

2021 2 A128 5,127 - 300. 66 - 98. 6

514348 2AX 5,162 0.7 303. 06 0.8 99. 1
#] *

20214 3 A12H 5, 252 2.4 308. 80 2.7 98.8
# &

20214 3 B12H 5,232 - 308. 80 - 98.8

5514487 3AX 5,310 1.5 314.59 1.9 98.5
# =X

20214 4 B12H 5, 321 1.7 314. 83 2.0 98.9
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SHADECE 20 20 20 20 20 20
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LN 20 14 19 20 20 20
SHIONELISY - 5 1 - - -
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a Hi 46 0. 895

[(BFRoFHEEMEAES 10/A T, |
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E2MARBEMBEA) TY. [TAOHLYOERBM] OFLEELEF. EPREZHELHYET.

XEADKREXRT 7R (77 Y RPEBANTVIRERFRLS RY—T77 8K Ix—T7 F2KR<) ) OZAEEEMAE. &
77 FOERZERBMELTRBELTNS LML, RAIELT. ARINEEREEERRSYEEA. LEL. REET 7V BIC
IERAEREALSNOER BH) SrhrVET.

XHAEADEREE. RAELT, ZEFHH. TEZRAFERBLUEMASNEIREEIERA, £ S LENEHBASREZBED
HUET.

XERDHRFHETHHLTNWSSEETHY., RELCRELLERADLEELEFELZVET.
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TY.
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REEFAHF
=] 1€ |57 H
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i : . “ O TH O TH
PINCO U.S. N A=)V K- ARSFY=T7 K= (JPY) - - 120, 497 800, 949
& Hi - - 120, 497 800, 949

SARAIT S LI
MEALARN TS T, 72720, BACRI OS5 A13/ ML TRl

am FIEBIFRAE DGR (202051081385 520215 4 B12BET)

LRI IC B DRIERBRA & OMGIFZTH Y £HA,
KAERRA LT, BERFELOREIENCET 2IEEE 1R 1 BUCBUE SN FIFEBER AT,
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FUMEFHII S WETA, EEEFESAICEERRETFEENI b TEB Y 8 A,
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am SAANZEDEM (20215 4 B1285%)
T7 VR AT - 77 AP ANT=IERET 7 > ROBIA

. - FmEE ®m M %
2 7 v k& o % | o B (% @ B8 ALLE
A m] M %
PIMCO U.S.NA A=)V R - ARSTO=T7R=J (JPY) 1, 041, 556 921, 059 6, 363, 596 98.9
SMAM - R R—A Y h A7 72 R<BREBEIRERIBTE > 1, 991, 041 1,991, 041 2,000 0.0
= &t 3,032, 597 2,912,100 6, 365, 597 98.9
LA MERIT, G ERARI X 5 FHITAEO o,
SCHNLART X EIREC, 7272 L, AR OEA I3/ ICTREk,
am IR E(EMEDIB (20214 4 128 3%)
1’F 53 7] *x
L B 7 @ = I %
FH %
% & E] A = = i #* 6, 365, 597 98.3
a — ) - B - % . F 0O 109, 493 1.7
1% = [E 5t B4 = o £ 6, 475, 090 100. 0

SCHNARTGIIEE T, 7272 L, AR O %A 13/ I CRE#L,

mm BE. Aff. TFERUBEMEHDOIK:

(2020&11A128) (20205128 148) (20214 1 A128) (20215 2 B128) (20215 3 B12H) (20215 4 A128)

15 B 5 139 #A K 55 140 H3 XK 5141 B X 5142 8 X 5143 H3 X & 144 #) X
W\ & BE | 6,940,182,234F9 |  6,732,605,534F9 | 6,599,912, 6783 | 6,534, 364,335 | 6,548,548, 04313 | 6,475, 090, 987F9
a—J)L-A—r% 123,074, 601 114,118,272 126, 674, 634 142, 985, 719 138,178, 483 109, 493, 360
REETDETSGHEE | 6,817,107,633 6, 618, 487, 262 6, 473, 238, 044 6, 391,378, 616 6, 410, 369, 560 6, 365, 597, 627
B & & 51, 051, 044 42,701, 648 44, 062, 301 50, 960, 106 63,190, 787 38,139, 816
KIWVRFENE S 26, 972, 302 26, 430, 656 25, 769, 541 25,291, 940 24,790, 590 24, 285,708
E /N 13,720, 389 5, 666, 887 8, 934, 959 15, 743, 581 29, 455, 438 4,025, 550
* 1h {5 5T @ W 10,173, 456 10, 419, 706 9,174, 644 9,739, 944 8,768,418 9, 644, 875
* % M A 288 236 356 352 333 -
ZTOMKRILER 184, 609 184,163 182, 801 184, 289 176, 008 183, 683
(C) #EFELEE(A—B) | 6,880,131,190 6, 689, 903, 886 6, 555, 850, 377 6, 483, 404, 229 6, 485, 357, 256 6, 436, 951, 171
T A | 13,486, 151,392 13,215,328, 162 12, 884, 770, 890 12, 645, 970, 053 12, 395, 295, 458 12, 142, 854, 003
RHERIRHEIE 28 £ |A 6,597,020,202 |A 6,525,424,276  |A 6,328,920,513 |A 6,162,565 824 |A 5,909,938,202 |A 5, 705,902, 832
(D) = 5 4 # 0O % | 13,486,151,3920 | 13,215,328,1620 | 12,884,770,89000 | 12,645,970,0530 | 12, 395,295,458 | 12, 142, 854,003
1 A0Sk Y BEHE(C/D) 5,108 5,062 5,088/ 5,121 5,232 5,301

SRR 35 1 2 VYRR B T A3, 669, 007, 3781, AR B IR E e ARH202, 159, 6811, {EA] Th—ERARHK) e A%HL, 728, 313, 0561

<7,

K EFRP ORI S <A T AFZIROG AL, YRS EEEFTMEOFHICHT 2 BAIFE5R0 6 105 ICHET 28 (oA

DX L7720 ET,

M EFLR P OZAHER D L0V 7 0272 0 JEEMARS, BB EFEMPEO R BB T DA% 6 5 7 S B X OIS lET 5%
WHEDOKREF L ORHR DN 720 OMEEOHEE 2 £,
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E2020F11A128 ) L E2020%12R148 J L F20215 1 B128 J L E20215 2 B128 J LE2001E3 B128 J LE2011E 4 A128
i1 B $ 139 Hi $ 140 EHB £ 141 H £ 142 % 143 Hi £ 144
[ONBE] % [ 33 30, 819, 532 30,190, 2399 29, 346, 3721 28, 853, 783 28,284, 22419 27,602, 4349
% Ol Y & 30, 824, 861 30, 196, 306 29,352, 614 28, 859, 252 28,290, 745 27, 608, 661
% ?A o B|lA 5329 | A 6,067 | A 6,242 | A 5469 | A 6,51 | A 6, 227
(B) ML HEHIES 78,554,497 | A 54,369, 065 38, 850, 006 55, 047, 613 135, 752, 525 89, 974, 815
7 B P 79, 847,032 1,150, 360 38, 868, 706 55, 440, 622 136, 983, 471 90, 349, 776
7 B B A 1,292,585 | A 55519425 | A 18,700 | A 393,009 | A 1,230,946 | A 374, 961
(C) {5 5 %8 B % | A 10,358,065 | A 10,603,281 | A 9,357,203 | A 9,924,184 | A 8,044,426 | A 9,828,558
(D) %4HiEH/L(A+B+C) 99,015,964 | A 34,782,107 58, 839, 175 73,977,212 155, 092, 323 107, 748, 691

EB)AilfgERES
(F) EMEREEES
(FEEX R
(FEEBMIEHER)

G & (D+E+F)
HIR x 9 B &
REBEBHS(G+H)
BMEEEERS
((GEEZ:EE)
(FEE1BIMIE=%)
NEEFEILS
-

A2,681,671,410
3,987, 392, 454
(2,267,159, 385)
(A6, 254, 551, 839)
A6, 570, 047, 900
A 26,972,302
A6, 597, 020, 202
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5,267, 947

A2, 506, 155, 558

A2, 444,294, 613
\3, 766, 956, 483
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(1) PIMCO NZ2a2—4 US. NAA4—=IVE -7 E (M)

ke T g W
W GEAL: T) @ (B T)
AMFERCAT D RS $RIT v — L AEHE LifePoint Health, Inc.
99. 2% 0. 2% 3.898% HIH 11/16/2025 UsD 750 USD 729
YT v — MM AR 729
(5 : 751K K )
FINp fEiTISJ:Ui Ally Financial, Inc.
4 fil
90. 8% 5. 3% 8.000% #IH 11/01/2031 1,000 1, 367
CIT Group, Inc.
5.000% ¥IH 08/15/2022 1, 000 1,058
5.000% #1H 08/01/2023 500 540
ESH Hospitality, Inc.
5.250% #1H 05/01/2025 500 501
Fairstone Financial, Inc.
7.875% ¥WIH 07/15/2024 1,000 1,028
Greystar Real Estate Partners
LLC
5.750% #1A 12/01/2025 1, 000 1,017
Howard Hughes Corp.
5.375% #IH 03/15/2025 750 753
5.375% HIH 08/01/2028 375 379
Intesa Sanpaolo SpA
5.017% ¥IH 06/26/2024 1, 500 1,584
Lloyds Banking Group PLC
7.500% 1A 06/27/2024 2, 500 2,643
MGM Growth Properties Operating
Partnership LP
4.500% 1 H 09/01/2026 1,000 1,027
5.625% HIH 05/01/2024 1, 000 1, 055
Navient Corp.
6.125% HIA 03/25/2024 500 508
6.500% HIA 06/15/2022 1,000 1,022
7.250% #1H 01/25/2022 750 776
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OneMain Finance Corp.
5.375% 1A 11/15/2029 750 773
5.625% ¥IH 03/15/2023 1, 000 1,044
6.625% #1H 01/15/2028 500 548
6.875% HIA 03/15/2025 1,000 1,102
7.125% ¥IH 03/15/2026 500 555
Park Intermediate Holdings LLC
5.875% #1A 10/01/2028 750 736
Quicken Loans LLC
3.875% ¥iH 03/01/2031 500 493
5.250% #1A 01/15/2028 500 524
United Shore Financial
Services LLC
5.500% ¥iH 11/15/2025 500 507
VICI Properties LP
4.125% #1H 08/15/2030 1, 000 1,014
4.250% #1H 12/01/2026 750 764
4.625% HA 12/01/2029 750 780
24, 098
PE Academy Ltd.
76. 3% 6.000% #1H 11/15/2027 500 501
Acadia Healthcare Co., Inc.
6.500% HIA 03/01/2024 1,000 1,026
AdaptHealth LLC
6.125% #1H 08/01/2028 250 260
Adient Global Holdings Ltd.
4.875% #1H 08/15/2026 1,250 1,198
Adient U.S. LLC
7.000% 1A 05/15/2026 125 134
ADT Security Corp.
4.125% #1H 06/15/2023 500 521
4.875% #A 07/15/2032 1,000 1,031
Advantage Sales & Marketing,
Inc.
6.500% #1H 11/15/2028 625 612
Albertsons Cos., Inc.
4.625% #H 01/15/2027 750 774
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4.875% HH 02/15/2030 250 266

7.500% #1H 03/15/2026 1, 000 1,110
Alcoa Nederland Holding BV

6.125% HIA 05/15/2028 500 538

6.750% 1 H 09/30/2024 500 517

7.000% #IA 09/30/2026 250 263
Allied Universal Holdco LLC

6.625% HIA 07/15/2026 750 787
Allison Transmission, Inc.

5.000% ¥IH 10/01/2024 1, 000 1,010
Altice Financing S.A.

5.000% ¥IH 01/15/2028 1, 000 971
Altice France S.A.

5.125% ¥iH 01/15/2029 250 250

5.500% #1H 01/15/2028 500 507

7.375% #WIH 05/01/2026 2, 250 2,351

8.125% #IH 02/01/2027 750 816
AMC Networks, Inc.

4.750% #1H 12/15/2022 334 335

5.000% #1A 04/01/2024 500 503
American Builders &
Contractors Supply Co., Inc.

5.875% 1A 05/15/2026 1, 000 1,039
AMN Healthcare, Inc.

4.000% #1H 04/15/2029 1, 000 999
ANGI Group LLC

3.875% HIH 08/15/2028 375 371
Apache Corp.

4.375% #1H 10/15/2028 250 229

4.625% HIA 11/15/2025 250 238

4.875% #1H 11/15/2027 1, 000 940
Aramark Services, Inc.

4.750% H1H 06/01/2026 1, 000 995

5.000% ¥IH 02/01/2028 500 505
Ardagh Packaging Finance PLC

4.125% #H 08/15/2026 500 511

5.250% IR 08/15/2027 1,000 1,028
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6.000% H1H 02/15/2025 276 286
Ascent Resources Utica
Holdings LLC
7.000% ¥IH 11/01/2026 500 443
Ashland LLC
4.750% #1H 08/15/2022 113 119
Avantor Funding, Inc.
4.625% #H 07/15/2028 1, 000 1,037
Avient Corp.
5.750% #1H 05/15/2025 500 527
Avon International Operations,
Inc.
7.875% 1A 08/15/2022 1, 000 1,018
Axalta Coating Systems LLC
4.750% HIA 06/15/2027 500 524
Ball Corp.
2.875% 1A 08/15/2030 500 495
5.250% #WIH 07/01/2025 1, 000 1,133
Bausch Health Americas, Inc.
8.500% HIA 01/31/2027 500 547
9.250% H1H 04/01/2026 500 552
Bausch Health Cos., Inc.
5.000% ¥iH 01/30/2028 625 619
5.250% 1A 01/30/2030 750 741
5.500% #iH 03/01/2023 151 151
5.500% ¥IH 11/01/2025 1, 500 1, 542
5.875% #1H 05/15/2023 107 107
6.125% #1H 04/15/2025 500 514
7.000% 1A 03/15/2024 500 519
7.000% ¥iH 01/15/2028 750 794
7.250% #IH 05/30/2029 500 539
9.000% #1H 12/15/2025 1,000 1,095
Beacon Roofing Supply, Inc.
4.875% ¥R 11/01/2025 1, 500 1,474
Berry Global, Inc.
4.500% HIA 02/15/2026 1, 000 1,015
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Black Knight InfoServ LLC

3.625% HIH 09/01/2028 250 253
Bombardier, Inc.

7.875% 1A 04/15/2027 500 365

8.750% #IH 12/01/2021 1, 000 997
Boxer Parent Co., Inc.

7.125% ¥H 10/02/2025 500 537
Buckeye Partners LP

4.125% #1H 03/01/2025 500 474

4.500% #1H 03/01/2028 500 476
Builders FirstSource, Inc.

5.000% ¥IH 03/01/2030 750 792
BY Crown Parent LLC

4.250% #1H 01/31/2026 500 507
Cable One, Inc.

4.000% #1H 11/15/2030 375 382
Cablevision Lightpath LLC

3.875% #IA 09/15/2027 250 248

5.625% HIH 09/15/2028 250 253
Caesars Entertainment, Inc.

6.250% #1H 07/01/2025 500 513
Caesars Resort Collection LLC

5.250% #WIH 10/15/2025 1,500 1, 427
Camelot Finance S.A.

4.500% #1H 11/01/2026 750 781
Cargo Aircraft Management, Inc.

4.750% HIA 02/01/2028 500 509
Cascades, Inc.

5.125% #IH 01/15/2026 1, 000 1,048

5.375% ¥iH 01/15/2028 500 522
CCO Holdings LLC

4.500% #1H 05/01/2032 750 776

4.750% #H 03/01/2030 1, 000 1,053

5.000% #1H 02/01/2028 1, 250 1,314

5.125% ¥IH 05/01/2027 2,250 2, 366

5.375% 1A 05/01/2025 1, 000 1,028

5.375% ¥iH 06/01/2029 500 542
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5.750% ¥IH 02/15/2026 500 519

5.875% #1H 05/01/2027 1, 500 1, 567
CD&R Smokey Buyer, Inc.

6.750% HA 07/15/2025 500 528
Cedar Fair LP

5.250% ¥R 07/15/2029 1,000 909
Cenovus Energy, Inc.

5.250% 1A 06/15/2037 500 490

5.375% #IH 07/15/2025 500 528

6.750% #1H 11/15/2039 1, 000 1,113
Centene Corp.

3.375% HIH 02/15/2030 500 520

4.625% HIA 12/15/2029 1,000 1,090

5.375% ¥iH 06/01/2026 500 527

5.375% 1A 08/15/2026 500 530
CF Industries, Inc.

5.150% ¥ H 03/15/2034 1, 750 2, 054
Change Healthcare Holdings LLC

5.750% ¥IH 03/01/2025 1, 000 1,001
Chemours Co.

7.000% ¥iH 05/15/2025 500 504
Cheniere Energy Partners LP

4.500% HH 10/01/2029 375 383

5.250% ¥IH 10/01/2025 1, 250 1,273
Cheniere Energy, Inc.

4.625% #H 10/15/2028 750 775
Cheplapharm Arzneimittel GmbH

5.500% ¥iH 01/15/2028 500 507
Clarios Global LP

6.250% #1H 05/15/2026 750 787

8.500% #H1H 05/15/2027 500 522
Clean Harbors, Inc.

4.875% #H 07/15/2027 500 523
Clear Channel Worldwide
Holdings, Inc.

5.125% ¥iH 08/15/2027 1, 000 971

9.250% HIA 02/15/2024 500 434
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Clearwater Paper Corp.

5.375% #1H 02/01/2025 2, 000 2,109
CNX Midstream Partners LP

6.500% HIA 03/15/2026 1,000 1,019
Colfax Corp.

6.000% HIA 02/15/2024 500 521

6.375% #H 02/15/2026 250 264
CommScope Technologies LLC

6.000% #1H 06/15/2025 864 858
CommScope, Inc.

5.500% 1A 03/01/2024 500 512

6.000% #1H 03/01/2026 500 519

7.125% #IA 07/01/2028 500 503

8.250% #1H 03/01/2027 500 518
Community Health Systems, Inc.

6.250% H1H 03/31/2023 1, 500 1, 489

6.625% H1H 02/15/2025 500 489

8.000% A 03/15/2026 625 628

8.625% 1 H 01/15/2024 750 763
Comstock Resources, Inc.

7.500% ¥H 05/15/2025 750 746
Connect Finco SARL

6.750% H1H 10/01/2026 1, 000 1,009
Constellium SE

5.750% #IH 05/15/2024 500 508

5.875% HIH 02/15/2026 500 506
Continental Resources, Inc.

4.375% #1H 01/15/2028 1, 000 902

4.900% HIH 06/01/2044 500 414

5.000% ¥iH 09/15/2022 250 246
Core & Main Holdings LP

8.625% HIH 09/15/2024 375 379
Core & Main LP

6.125% HIA 08/15/2025 2,000 2,034
Cornerstone Building Brands,
Inc.

6.125% HIA 01/15/2029 375 384
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8.000% #IH 04/15/2026 1, 500 1, 562
Coty, Inc.

6.500% H1H 04/15/2026 750 588
Covanta Holding Corp.

5.875% ¥IH 07/01/2025 1, 500 1, 556
Crown Americas LLC

4.500% #H 01/15/2023 1, 500 1, 564
CSC Holdings LLC

3.375% #iH 02/15/2031 1, 000 963

4.125% #1H 12/01/2030 500 509

5.250% 1A 06/01/2024 1,000 1,069

5.375% ¥IH 02/01/2028 500 532

5.500% 1A 05/15/2026 1, 500 1,563

5.750% ¥iH 01/15/2030 1, 500 1, 605

5.875% H#IH 09/15/2022 1, 000 1,057
DaVita, Inc.

3.750% ¥IH 02/15/2031 1, 000 963

4.625% HA 06/01/2030 750 763
DCP Midstream Operating LP

5.125% #1A 05/15/2029 500 498

5.375% ¥H 07/15/2025 750 789

5.625% #IH 07/15/2027 500 519
Dell International LLC

5.875% ¥IH 06/15/2021 330 331

7.125% HIH 06/15/2024 1, 000 1,037
Dell, Inc.

7.100% #1A 04/15/2028 500 635
Diamond Resorts International,
Inc.

7.750% #IH 09/01/2023 1, 000 942
Diamond Sports Group LLC

5.375% HIH 08/15/2026 1, 500 879

6.625% H1H 08/15/2027 500 200
DISH DBS Corp.

5.000% #1H 03/15/2023 500 504

5.875% ¥IH 07/15/2022 500 515

5.875% 1A 11/15/2024 1,000 1,007



EHEER - KBNS - M1—IVREHI77F

(BB —~yIH)

i 841 Junea W
iy (AL ) awts (AL )

7.750% ¥IH 07/01/2026 1, 000 1,061
DKT Finance ApS

9.375% #H 06/17/2023 500 511
Dun & Bradstreet Corp.

6.875% #H 08/15/2026 748 802
Edgewell Personal Care Co.

5.500% ¥iH 06/01/2028 500 526
Element Solutions, Inc.

3.875% #IH 09/01/2028 500 495
Endo Dac

6.000% HIA 06/30/2028 543 420

9.500% 1 H 07/31/2027 394 423
Energizer Holdings, Inc.

4.375% 1 H 03/31/2029 500 505

4.750% HIA 06/15/2028 500 515
EnLink Midstream Partners LP

4.150% #1H 06/01/2025 1, 000 863

4.400% HA 04/01/2024 500 455

5.450% ¥IH 06/01/2047 500 322
EQM Midstream Partners LP

4.000% H#1H 08/01/2024 500 485

5.500% #IH 07/15/2028 250 254

6.000% HIH 07/01/2025 500 513

6.500% #IH 07/01/2027 500 525

6.500% ¥R 07/15/2048 500 476
EQT Corp.

3.000% #1A 10/01/2022 750 750

5.000% ¥iH 01/15/2029 500 500

7.875% #IH 02/01/2025 500 557
EW Scripps Co.

5.125% #IH 05/15/2025 1, 000 956
Ford Motor Credit Co. LLC

3.087% ¥IH 01/09/2023 500 496

3.096% #I1H 05/04/2023 1, 500 1,483

3.664% HIH 09/08/2024 500 497

4.063% HIA 11/01/2024 500 502

4.125% #H 08/17/2027 1, 000 986
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4.140% #1H 02/15/2023 1, 000 1,010

4.250% HA 09/20/2022 500 508

4.375% #1H 08/06/2023 1, 500 1,528

5.113% ¥IH 05/03/2029 500 520

5.125% #1A 06/16/2025 500 522

5.584% HIH 03/18/2024 750 789

5.596% HIH 01/07/2022 500 513
Forterra Finance LLC

6.500% #1H 07/15/2025 750 794
Freeport-McMoRan, Inc.

4.125% HIA 03/01/2028 750 767

5.000% ¥IH 09/01/2027 500 522

5.250% ¥iH 09/01/2029 625 676

5.400% 1A 11/14/2034 1, 750 2,007
Gap, Inc.

8.625% #H 05/15/2025 500 549

8.875% HIA 05/15/2027 750 859
Gartner, Inc.

3.750% ¥iH 10/01/2030 500 512
GCP Applied Technologies, Inc.

5.500% ¥IH 04/15/2026 1, 500 1,543
Global Medical Response, Inc.

6.500% HIA 10/01/2025 1,000 989
Griffon Corp.

5.750% ¥iH 03/01/2028 750 783
Hanesbrands, Inc.

4.625% #1H 05/15/2024 750 783

4.875% 1 H 05/15/2026 1, 000 1,076
Harsco Corp.

5.750% ¥IH 07/31/2027 750 768
Harvest Midstream I LP

7.500% #1A 09/01/2028 500 497
HCA, Inc.

3.500% ¥iH 09/01/2030 1, 000 1,024

5.375% 1A 02/01/2025 1,000 1,109

5.875% ¥IH 05/01/2023 1, 000 1,089
HD Supply, Inc.

5.375% #IA 10/15/2026 750 786
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Herc Holdings, Inc.

5.500% #iA 07/15/2027 500 515
H-Food Holdings LLC

8.500% HIA 06/01/2026 1,000 1,002
Hill-Rom Holdings, Inc.

5.000% 1R 02/15/2025 1, 500 1, 540
Hilton Domestic Operating Co.,
Inc.

4.250% HIA 09/01/2024 750 749

5.125% #IH 05/01/2026 500 508
Hilton Worldwide Finance LLC

4.625% HIA 04/01/2025 1,000 1,013

4.875% #1H 04/01/2027 750 760
Howmet Aerospace, Inc.

5.125% ¥iH 10/01/2024 500 527

5.900% 1R 02/01/2027 1, 000 1,096

5.950% #WIH 02/01/2037 500 546
iHeartCommunications, Inc.

4.750% HA 01/15/2028 1, 500 1,435
IHO Verwaltungs GmbH 523

6.000% HIA 05/15/2027 500

6.375% 1 H 05/15/2029 500 531
Indigo Natural Resources LLC

6.875% H1H 02/15/2026 1, 000 985
Ingevity Corp.

3.875% HIH 11/01/2028 1, 000 1,017
International Game Technology
PLC

5.250% #1A 01/15/2029 500 496

6.250% #1H 02/15/2022 575 590

6.500% HIH 02/15/2025 2,000 2,145
IQVIA, Inc.

5.000% #IH 10/15/2026 2, 250 2, 336
J2 Global, Inc.

4.625% #HH 10/15/2030 500 506
Jagged Peak Energy LLC

5.875% HIH 05/01/2026 1, 500 1, 549
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Jaguar Holding Co. 11

4.625% H1H 06/15/2025 500 517

5.000% #IH 06/15/2028 500 522
JELD-WEN, Inc.

4.625% #H 12/15/2025 500 508

4.875% #IA 12/15/2027 2,000 2,070
Kaiser Aluminum Corp.

4.625% HIA 03/01/2028 500 493
KFC Holding Co.

4.750% H1H 06/01/2027 750 778

5.250% 1A 06/01/2026 1,000 1,035
Kraft Heinz Foods Co.

3.875% HIA 05/15/2027 500 530

4.250% #1H 03/01/2031 500 543

4.375% HIA 06/01/2046 750 771

4.875% HAH 10/01/2049 500 529

5.000% ¥IH 06/04/2042 2, 000 2,201

5.200% #1A 07/15/2045 1, 500 1, 664

5.500% ¥IH 06/01/2050 500 572

6.500% HIA 02/09/2040 500 637
L Brands, Inc.

6.625% HIH 10/01/2030 375 394

6.875% HIH 07/01/2025 500 537

6.875% #1H 11/01/2035 1, 000 1,017
LABL Escrow Issuer LLC

6.750% #1H 07/15/2026 1, 000 1, 050
Lamar Media Corp.

3.750% ¥iH 02/15/2028 500 499
Lamb Weston Holdings, Inc.

4.625% #1H 11/01/2024 250 259

4.875% H1H 11/01/2026 1, 000 1, 040
Legacy LifePoint Health LLC

4.375% #H 02/15/2027 500 496
Lennar Corp.

4.750% #H 11/29/2027 1, 000 1, 146

5.000% #1R 06/15/2027 1,250 1,431

5.375% ¥iH 10/01/2022 1, 000 1, 069
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Level 3 Financing, Inc.

5.250% #1H 03/15/2026 1, 500 1, 550
Live Nation Entertainment,
Inc.

4.875% HIA 11/01/2024 500 482

6.500% 1 H 05/15/2027 500 536
Logan Merger Sub, Inc.

5.500% ¥iH 09/01/2027 500 507
Magnolia 0il & Gas Operating
LLC

6.000% #1H 08/01/2026 1, 000 960
Marriott Ownership Resorts,
Inc.

6.500% HIA 09/15/2026 500 516
Masonite International Corp.

5.375% 1A 02/01/2028 1,000 1,062
Matador Resources Co.

5.875% #IH 09/15/2026 500 403
Mattel, Inc.

5.875% ¥IH 12/15/2027 1, 000 1,089
Mauser Packaging Solutions
Holding Co.

5.500% HIH 04/15/2024 2,000 2, 004
MEG Energy Corp.

7.125% ¥R 02/01/2027 1,000 902
MGM Resorts International

5.750% #1H 06/15/2025 657 684

6.000% #1H 03/15/2023 500 519
Midcontinent Communications

5.375% ¥IH 08/15/2027 1, 500 1, 567
MPH Acquisition Holdings LLC

5.750% ¥iH 11/01/2028 500 492
MSCI, Inc.

4.750% #1H 08/01/2026 1,000 1,041

5.375% ¥WIH 05/15/2027 500 535
Nabors Industries Ltd.

7.250% ¥IH 01/15/2026 500 201
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NCR Corp.
5.000% #1H 10/01/2028 500 496
5.750% ¥IH 09/01/2027 500 516
Netflix, Inc.
4.375% #H 11/15/2026 1, 500 1,631
4.875% HIA 06/15/2030 625 714
5.875% ¥iH 02/15/2025 1, 000 1,133
New Red Finance, Inc.
3.500% #1H 02/15/2029 1, 000 995
4.000% #1H 10/15/2030 1, 000 995
4.250% HIA 05/15/2024 1,000 1,021
5.000% ¥IH 10/15/2025 1,034 1,061
Nexstar Broadcasting, Inc.
5.625% HIH 07/15/2027 1,000 1,044
Nielsen Company Luxembourg
SARL
5.000% #IH 02/01/2025 500 515
Nielsen Finance LLC
5.000% #1H 04/15/2022 542 543
5.625% HIH 10/01/2028 250 258
5.875% #1A 10/01/2030 375 394
Northriver Midstream Finance
LP
5.625% 1A 02/15/2026 625 620
Nouryon Holding BV
8.000% #1H 10/01/2026 2,000 2,109
Novelis Corp.
4.750% #H 01/30/2030 1, 250 1,270
5.875% #IA 09/30/2026 1, 500 1, 550
NuStar Logistics LP
5.750% #1H 10/01/2025 375 378
6.375% #1H 10/01/2030 375 378
Occidental Petroleum Corp.
1.730% #AH 08/15/2022 2, 000 1, 841
2.700% ¥IH 08/15/2022 457 423
2.700% #1A 02/15/2023 500 448
2.900% ¥iH 08/15/2024 1, 000 834
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3.400% ¥IH 04/15/2026 750 588

4.400% #1H 04/15/2046 250 168

4.400% #H 08/15/2049 500 336

4.500% HIA 07/15/2044 250 172

4.625% #H 06/15/2045 500 339

5.550% 1A 03/15/2026 500 436

5.875% ¥iH 09/01/2025 375 331

6.375% HIA 09/01/2028 250 219

6.600% #1H 03/15/2046 250 207

6.625% H1H 09/01/2030 500 439

7.500% 1A 05/01/2031 500 457

8.875% #1H 07/15/2030 500 490
Open Text Corp.

5.875% ¥IH 06/01/2026 1,500 1, 562
Ortho—-Clinical Diagnostics,

Inc.

7.250% #WIH 02/01/2028 1, 000 1,047
Outfront Media Capital LLC

5.000% #1H 08/15/2027 1, 000 949
Ovintiv, Inc.

6.500% HIA 08/15/2034 250 235
Pactiv LLC

7.950% ¥R 12/15/2025 1, 000 1, 109
Par Pharmaceutical, Inc.

7.500% ¥IH 04/01/2027 175 186
Parkland Corp.

5.875% HIH 07/15/2027 1, 000 1,034
PDC Energy, Inc.

5.750% ¥iH 05/15/2026 1, 000 944

6.125% HIA 09/15/2024 500 487
Performance Food Group, Inc.

5.500% HIH 06/01/2024 1, 000 1,007

5.500% #H 10/15/2027 250 257
PetSmart, Inc.

5.875% #IA 06/01/2025 418 428
PGT Innovations, Inc.

6.750% HIA 08/01/2026 1, 000 1,061
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Picasso Finance Sub, Inc.

6.125% H1H 06/15/2025 500 528
Post Holdings, Inc.

4.625% HIA 04/15/2030 750 772

5.000% HH 08/15/2026 1, 000 1,039

5.625% H#IA 01/15/2028 1,000 1,057

5.750% ¥iH 03/01/2027 1, 000 1, 050
Prime Healthcare Services,
Inc.

7.250% #1H 11/01/2025 500 505
Prime Security Services
Borrower LLC

3.375% #IA 08/31/2027 500 483

5.750% ¥H 04/15/2026 1, 000 1, 066

6.250% HIA 01/15/2028 750 759
Qorvo, Inc.

3.375% HIA 04/01/2031 1, 000 1,014
QualityTech LP

4.750% #1H 11/15/2025 1, 000 1, 040
Radiate Holdco LLC

4.500% #1H 09/15/2026 500 503

6.500% HIA 09/15/2028 500 517
Range Resources Corp.

5.000% #IH 03/15/2023 374 364
RBS Global, Inc.

4.875% #H 12/15/2025 1, 000 1,023
Refinitiv U.S. Holdings, Inc.

6.250% #1H 05/15/2026 1, 000 1,070

8.250% HIA 11/15/2026 1,000 1,091
Reynolds Group Issuer, Inc.

4.000% #IR 10/15/2027 1,125 1, 140
Rite Aid Corp.

7.500% ¥IH 07/01/2025 500 501
Rockies Express Pipeline LLC

4.800% #1H 05/15/2030 500 475
Rolls—Royce PLC

5.750% ¥IH 10/15/2027 500 507
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Sabre GLBL, Inc.

5.250% 1A 11/15/2023 1, 000 982
Scientific Games
International, Inc.

5.000% ¥IH 10/15/2025 1, 500 1, 507
Sealed Air Corp.

5.250% #WIH 04/01/2023 750 795

5.500% 1A 09/15/2025 1,000 1,122
Select Medical Corp.

6.250% #1H 08/15/2026 1, 500 1, 585
Sensata Technologies BV

5.000% 1A 10/01/2025 500 547
Sensata Technologies UK
Financing Co. PLC

6.250% #1H 02/15/2026 1, 000 1,037
Sensata Technologies, Inc.

3.750% #IH 02/15/2031 500 496

4.375% HIA 02/15/2030 500 523
ServiceMaster Co. LLC

7.450% ¥iH 08/15/2027 1, 000 1,119
Sigma Holdco BV

7.875% 1A 05/15/2026 2,000 1,975
Signature Aviation U.S.
Holdings, Inc.

5.375% ¥IH 05/01/2026 750 759
Silgan Holdings, Inc.

4.125% #A 02/01/2028 1, 500 1,562
Simmons Foods, Inc.

5.750% ¥IH 11/01/2024 750 743

7.750% ¥iH 01/15/2024 250 262
Sinclair Television Group, Inc.

5.125% IR 02/15/2027 1, 250 1,178
Sirius XM Radio, Inc.

4.125% #1H 07/01/2030 500 515

4.625% H1H 07/15/2024 500 516

5.000% #1H 08/01/2027 1, 000 1,049
Southwestern Energy Co.

7.500% ¥IH 04/01/2026 1, 000 1,019
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Spectrum Brands, Inc.

5.750% #1H 07/15/2025 1, 000 1,030

6.125% #1H 12/15/2024 1, 000 1,026
Speedway Motorsports LLC

4.875% #H 11/01/2027 1, 000 952
Spirit AeroSystems, Inc.

7.500% ¥iH 04/15/2025 625 631
SPX FLOW, Inc.

5.875% #1H 08/15/2026 1, 000 1, 046
Standard Industries, Inc.

4.375% #A 07/15/2030 750 774

4.750% #1H 01/15/2028 1, 000 1, 046

5.000% #I1A 02/15/2027 500 517
Staples, Inc.

7.500% ¥R 04/15/2026 1, 000 937
Sunoco LP

4.875% #1H 01/15/2023 500 506

5.500% #1A 02/15/2026 500 503

5.875% HIH 03/15/2028 500 521
Switch Ltd.

3.750% ¥iH 09/15/2028 500 502
TEGNA, Inc.

4.625% HH 03/15/2028 750 741

5.000% ¥IH 09/15/2029 1, 000 1,013
Telenet Finance Luxembourg
Notes Sarl

5.500% HIH 03/01/2028 1, 000 1, 055
Tempo Acquisition LLC

6.750% H1H 06/01/2025 1, 000 1,016
Tempur Sealy International, Inc.

5.500% ¥iH 06/15/2026 1, 000 1,041
Tenet Healthcare Corp.

4.625% #1H 07/15/2024 1, 000 1,018

4.875% #H 01/01/2026 750 762

5.125% #1A 05/01/2025 500 495

6.125% #H 10/01/2028 1,125 1,093

6.250% HIA 02/01/2027 1,000 1, 040
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6.750% H1H 06/15/2023 1, 000 1, 056
Terex Corp.
5.625% ¥IH 02/01/2025 1, 000 1,017
Teva Pharmaceutical Finance
Netherlands II1 BV
3.150% ¥iH 10/01/2026 1, 250 1,102
4.100% HIA 10/01/2046 750 624
T-Mobile USA, Inc.
4.500% HIA 02/01/2026 750 770
4.750% ¥R 02/01/2028 1, 000 1,073
5.375% ¥IH 04/15/2027 1, 000 1, 069
6.500% HIA 01/15/2026 250 261
TopBuild Corp.
5.625% 1A 05/01/2026 1,625 1,671
TransDigm, Inc.
5.500% #IH 11/15/2027 1, 000 978
6.250% H1H 03/15/2026 750 783
6.375% #1H 06/15/2026 1, 000 999
6.500% HA 07/15/2024 1,000 1,001
TripAdvisor, Inc.
7.000% #IA 07/15/2025 250 261
Triumph Group, Inc.
6.250% HIA 09/15/2024 375 325
7.750% #1H 08/15/2025 500 324
8.875% #IH 06/01/2024 500 532
Trivium Packaging Finance BV
5.500% ¥IH 08/15/2026 500 525
U.S. Concrete, Inc.
6.375% H#1H 06/01/2024 331 340
U.S. Foods, Inc.
5.875% HiH 06/15/2024 1, 000 998
6.250% HH 04/15/2025 500 523
United Rentals North America,
Inc.
3.875% HIH 02/15/2031 1, 000 1,012
4.000% HA 07/15/2030 500 511
4.875% #H 01/15/2028 500 526
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5.875% HIH 09/15/2026 500 527
Univision Communications, Inc.

5.125% ¥1H 02/15/2025 1, 500 1,477

6.625% HIA 06/01/2027 750 760
VeriSign, Inc.

4.625% HIA 05/01/2023 1, 000 1,012
Veritas U.S., Inc.

7.500% #IH 09/01/2025 500 508
Vertical U.S. Newco, Inc.

5.250% ¥IH 07/15/2027 500 516
ViaSat, Inc.

5.625% ¥IH 09/15/2025 1, 000 1,007
Virgin Media Finance PLC

5.000% ¥iH 07/15/2030 750 747
Virgin Media Secured Finance
PLC

5.500% 1H 05/15/2029 1, 000 1,070
Vmed 02 UK Financing I PLC

4.250% #AH 01/31/2031 625 627
WESCO Distribution, Inc.

7.125% #IA 06/15/2025 750 809

7.250% ¥iH 06/15/2028 750 822
West Street Merger Sub, Inc.

6.375% H1H 09/01/2025 1,500 1,525
Western Midstream Operating LP

4.100% #H1H 02/01/2025 750 708

5.050% ¥IH 02/01/2030 1, 000 950

5.450% 1A 04/01/2044 500 426

6.250% #1H 02/01/2050 1, 500 1, 381
White Cap Buyer LLC

6.875% 1 H 10/15/2028 500 513
WMG Acquisition Corp.

3.000% #IR 02/15/2031 500 476

3.875% HIH 07/15/2030 750 756

5.500% 1A 04/15/2026 750 781
WPX Energy, Inc.

4.500% HIA 01/15/2030 500 481
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5.250% ¥iH 09/15/2024 239 248
5.250% #1A 10/15/2027 500 502
5.875% ¥IH 06/15/2028 500 512
WR Grace & Co.—-Conn
5.625% #1A 10/01/2024 1,000 1,081
Wyndham Destinations, Inc.
6.625% #IH 07/31/2026 1, 000 1, 065
Wynn Las Vegas LLC
4.250% #1H 05/30/2023 500 478
5.250% ¥iH 05/15/2027 1, 000 932
Wynn Resorts Finance LLC
5.125% ¥IH 10/01/2029 375 360
XPO Logistics, Inc.
6.500% HIA 06/15/2022 1,000 1,006
Yum! Brands, Inc.
6.875% H#H 11/15/2037 1, 000 1,222
Zayo Group Holdings, Inc.
4.000% #1H 03/01/2027 500 491
6.125% #1H 03/01/2028 750 758
Ziggo BV
4.875% #1H 01/15/2030 500 519
5.500% ¥iH 01/15/2027 2,249 2,337
348, 129
INFERE Antero Midstream Partners LP
9.2% 5.750% #1A 03/01/2027 500 451
Blue Racer Midstream LLC
6.625% #H 07/15/2026 1, 000 900
Calpine Corp.
4.625% #H 02/01/2029 250 253
5.000% ¥iH 02/01/2031 250 256
5.125% #1A 03/15/2028 750 774
5.250% ¥IH 06/01/2026 1, 000 1,029
CenturyLink, Inc.
4.000% HA 02/15/2027 375 384
6.450% #IH 06/15/2021 1,250 1,278
Clearway Energy Operating LLC
4.750% HA 03/15/2028 500 526
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5.000% ¥iH 09/15/2026 1,000 1,037
CrownRock LP

5.625% ¥IH 10/15/2025 1, 500 1,478
Embarq Corp.

7.995% 1A 06/01/2036 1,000 1,174
Endeavor Energy Resources LP

5.750% ¥iH 01/30/2028 1, 250 1,299

6.625% HIA 07/15/2025 250 260
Frontier Communications Corp.

5.875% ¥IH 10/15/2027 375 385
Genesis Energy LP

6.000% #1H 05/15/2023 500 456
NextEra Energy Operating
Partners LP

4.250% HIA 09/15/2024 750 787

4.500% #1H 09/15/2027 1, 000 1, 095
NGL Energy Partners LP

6.125% HIA 03/01/2025 750 377
NRG Energy, Inc.

6.625% #1H 01/15/2027 1, 500 1,581
NSG Holdings LLC

7.750% ¥IH 12/15/2025 536 570
Parsley Energy LLC

5.625% #IA 10/15/2027 1,000 1, 065
Sprint Capital Corp.

8.750% #1H 03/15/2032 2,000 2,994
Sprint Corp.

7.125% ¥IH 06/15/2024 3,000 3, 454

7.625% HIH 02/15/2025 1, 500 1,773

7.875% #IA 09/15/2023 2,000 2,284
Talen Energy Supply LLC

6.500% 1 H 06/01/2025 750 448

7.250% #IA 05/15/2027 625 627
Tallgrass Energy Partners LP

5.500% ¥iH 09/15/2024 500 482

5.500% #1A 01/15/2028 1,000 922
Targa Resources Partners LP

4.250% #1H 11/15/2023 1,000 1,003



=HER - KENA

A=V FEHT 7K

(BB —~yIH)

i g Junea W
wE (BAL: ) @l A )
5.250% ¥iH 05/01/2023 650 651
5.500% #1H 03/01/2030 1, 000 1,006
5.875% 1A 04/15/2026 750 766
6.500% #1H 07/15/2027 750 788
Telecom Italia Capital S.A.
6.375% #1H 11/15/2033 1, 000 1,185
Telecom Italia SpA
5.303% 1A 05/30/2024 1, 250 1,354
TerraForm Power Operating LLC
4.250% #1H 01/31/2023 1, 000 1,019
4.750% HA 01/15/2030 500 538
5.000% 1A 01/31/2028 1, 000 1, 100
Transocean Proteus Ltd.
6.250% #1H 12/01/2024 650 575
Vistra Operations Co. LLC
5.500% 1A 09/01/2026 1, 000 1,036
5.625% HIH 02/15/2027 500 522
41,942
AR 414, 169
(R : 402, 342k Kv)
Deutsche Alternative—A
= — VR Securities, Inc. Mortgage Loan
Trust
0. 0% 5.500% WIH 12/25/2035 45 43
E—H— VR AR 43
(U = 30 K1)
FHHIRESR: L RE|
8. 2% 8. 0% 36, 500
o Australia and New Zealand
ERHER S Banking Group Ltd.
0. 2% 0.010% #1H 11/02/2020 102 102
Bank of Nova Scotia
0.010% 1A 11/02/2020 6 6
BNP Paribas Bank
0.010% #1H 11/02/2020 107 107



ZHER - KBNS - M1 —IVFEHT77F (BE/ —~vPR)

i st g
WE O(HAL ) W (B )
Brown Brothers Harriman & Co.
(0.270%) HIH 11/02/2020 JPY 26 0
Citibank N.A.
0.010% #1H 11/02/2020 USD 56 56
DBS Bank Ltd.
0.010% #1H 11/02/2020 149 149
JPMorgan Chase Bank N.A.
0.010% #1H 11/02/2020 112 112
MUFG Bank Ltd.
(0.270%) HIH 11/02/2020 JPY 37, 165 356
Sumitomo Mitsui Banking Corp.
(0.270% H1H 11/02/2020 23 0
0.010% #1H 11/02/2020 USD 6 6
Sumitomo Mitsui Trust Bank
Ltd.
(0.270%) HIH 11/02/2020 JPY 6, 248 60
0.010% #1H 11/02/2020 USD 36 36
990
SRR AR 37,490
(FUT = 37, 490K K1)
AMRERRIC xS 2B AR 99. 2% USD 452, 431
(5T = 440, 613 K1)
TV ST ¢ 7R 0. 1% 268
FARE 21XV 7 & (i)
(64) K F/v)
OO R X O (WigH) 5 541
0. 7% ’
RWIEFE 100. 0% UsD 456, 240




ZHER - KBNS - M1 —IVFEHT77F (BE/ —~vPR)

(2) PIMCO U.S NA A=)V - ARSTP—T 7R

. s gl
W (BAL ) e GRAL : T)
ﬁfﬁ%ﬁi%ﬂiﬂ' K R Australia and New Zealand Banking
T o EE Group Ltd.
3. 4% 3. 4% 0. 4% 0.010% #IH 11/02/2020 USD 148 USD 148
Bank of Nova Scotia
0.010% #IH 11/02/2020 9 9
BNP Paribas Bank
0.010% #IH 11/02/2020 156 156
Citibank N.A.
0.010% #IH 11/02/2020 81 81
DBS Bank Ltd.
0.010% #IH 11/02/2020 217 217
JPMorgan Chase Bank N.A.
0.010% #IH 11/02/2020 162 162
Sumitomo Mitsui Banking Corp.
0.010% #IH 11/02/2020 9 9
Sumitomo Mitsui Trust Bank Ltd.
0.010% #IH 11/02/2020 53 53
835
K A E 0.095% #IH 11/17/2020 3, 100 3, 100
3. 0% 0.100% #1H 11/03/2020 2, 600 2, 600
5,700
RS A R 6, 535
(5 : 6, 535K RL)
AMFESRICRE T DG A7 6,535

(5l - 6, 535K L)



ZHER - KBNS - M1 —IVFEHT77F (BE/ —~vPR)

B 7 W
e R GHAE: ) (BT )

JE7 7 N2kt Sa—F a7 - .
T 7 R T PIMCOS 2 —% US.NA A=/ K- 772 F(W)

TAHRE 77 R

96. 3% 96. 3% (U - 162, 7482k K1) 13, 141 187, 259
B 7 v Ricxrd 5 @65 187, 259

(5 : 162, 748K R L)
BB 99. T% USD 193, 794

(5 < 169, 283K R /L)
SELT U NT 0 TR 0. 3% 587

FAMEIZ7 L I 7 A (BigH) 0% Fv)
HIEPE 100. 0% USD 194, 381
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SMAM : RR—A VH A7 7 F<BI&BEIRERRTE >

=n B0 5 BIDEARE
" 5 1 B ® : # ﬁ‘%ﬁﬁ—jﬁﬁg% ﬁ#ﬂé =4 %
oum |Rpdimar ry
A A % % % BAH
8 #i (20165 4 H13H) 10, 089 0| A0.0 101. 01 0.1 64. 1 437
9Hp (20175 4 B13RH) 10, 080 0| AO0.1 100.97 | A0.0 76.0 494
1047 (2018 4 A13R) 10, 073 0| AO0.1 100.92| AO0.0 75.0 599
1147 (20195 4 A15R) 10, 066 0| AO0.1 100.85| AO0.1 72.5 707
1287 (20205 4 R13R) 10, 058 0] AO0.1 100.80 | AO0.0 70. 2 789
AR O BT TR 1T AT A iA B,
KT 7 o REIBREEREMAANETOT, RIFAREZTH L TOET,
SRR T — VB E I, RER 1008 LCH & OHE{R = — LR AW CEM Lz & 0E L YA,
sm SEIPOBREMEI L T REFOHE
& 2 g E ® @ & af§@ﬁ%—;*fﬁaﬁiwﬁ#%ﬂé
B E % B E %
(HA H) A % % %
20195 4 A15H 10, 066 - 100. 85 - 72.5
4 8% 10, 066 0.0 100. 85 A0.0 70.0
5 Ak 10, 065 A0.0 100. 85 A0.0 71.9
6 Ak 10, 065 AN0.0 100. 84 A0.0 70.2
7R 10, 064 AN0.0 100. 83 A0.0 73.0
8 Ak 10, 063 A0.0 100. 83 A0.0 70. 8
9 Ak 10, 063 AN0.0 100. 83 A0.0 65. 3
10A X 10, 063 AN0.0 100. 82 A0.0 69.7
MAXR 10, 062 A0.0 100. 82 A0.0 68. 8
12AEK 10, 062 AN0.0 100. 82 A0.0 70.5
2020 1 AR 10, 061 AN0.0 100. 81 A0.0 .7
2AX 10, 060 AO0. 1 100. 81 A0.0 73.7
3AX 10, 057 A0, 1 100. 81 AN0.0 71.8
(HA x)
20205 4 B13H 10, 058 A0 1 100. 80 AO0.0 70. 2
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15 B & B Lt i34 H B o #@ =
@% o #t B A A | 0.011% | 2B M=Mh0TOhEA, WHOFHBISEONR
(% 1)) ) @ | .01 Z D EREEBROUNBECETIZOMER

a it 1 0.011

(B O FHEEMEEE0, 0628 TT . |

MHITOEM (HEBLOD D b OITHERZ GTe) 1%, B0 - IS L o TZBHENEICE#NRH D720, fEEICZVEHLTOET,
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sn SEIPDOFTERUEGI DK (20195 4 B16BH1 520205 4 B13HET)
PIRBETEZHRIABORE. @R

i E i #
a % | & g | 0 O #
T0O A T0O A
RR—AVAL-IYF—T7 R 159, 693 161, 230 77,329 78,079

SCHNLARTGIIEE T, 7272 L, BRI O %A 13/ I CREdL,
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WA BT 2R ERMRAN & DEGIZEITH Y TR A,

RER—AVHAL-RY—T7 R

3 % Af#S  SouzmEA| B MBS GouEmEA| D
EDm3lkAB A EDR3I%HD c

BAA BAA % BAH BAA %

N it & 1,863 100 5.4 - - —

SOERRATIA 25 4%
SPIRARE & 15, BETEEORA KO BFHIAT 5 U E—7 7 2 FORBTHFIEIA OB,
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(20195E 4 A16B M 520205 4 B13A £ T)
HOUEHIEIT TS WER A, FEEAESICEEZERERHIZ R DN TEY £ A,

s SAANZEDEM (20205 4 B1385%E)

PigEETIES
B & GEF 5 *
b
L = o % | O B | ® @ ®
0O F0O FH
TER—AVAL - THF—T 7K 699, 943 782, 308 789, 583

M~ R—A b =T 7 FOYROZ MR A0 4132, 617, 198 T 1 T7,
HLAL A X U5 T

am IR EEFEMEDB (20204 4 B13A %)
1 *
u d % @ @ . =
TH %
TR —A4 v hh -IHF -7 7k 789, 583 100. 0
a — b o - Y % . £ 0O f 1 0.0
% = iE H Bt E s L] 789, 584 100.0

MEALARNM ZYIHE T, 72720, BRI OS5 E13/ ML TRk,
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(20204F 4 A1301R7E) (H20195 4 A16H 202054 B13H)
15 ] A K 15 ] = #A
W & E 789, 584, 8313 WeE S, T 2 A 2K
B H * H 18 A 549,777
R S 968 ()ﬁ%iﬁi#é..a?g %
e s — 4> © éﬁga ; ﬁﬁﬁ( % A 554,108
r— A A : c) & 8 A+B A 549,779
<H—7 7k (G 789, 983, 863 RN EXEE: A 409,952
EB)EMEREEZRS S 5,544, 078
(B # ¥ E # #A) 789, 584, 831 (fd & % 8 4 1) (66,090, 287)
(5t B 18 7% 10 A %§) (60, 546, 209)
JT x 785, 000, 484 (F) &t (C+D+E) 4,584, 347
@ l’%aﬂﬁgﬂr’%ﬁg+cﬁ$ 4,584 34(7]
ROHR B # o8 ‘ 4,584, 347 R Fi] , 584,
RABRBAE S :(%Ebufi:‘_; %aaf E%) ( 5, 544, 078)
= 4 = 4 %R 66, 114, 405
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DU GLAOXE) L0 ET, PERtg, BRSO A IESSE R AR OF) | 37
R FE T OZ MR N8I L OV 5 1N 7 0 B ARAS, 4R KOHICHE SN DSR4 (66, 114,4051) 35 K OV B #efis
SIEMPEDEFEICET A HAIEBED 6§ 7 BB I OELLEIC LA (28,994, 2971) X Y 4yl ATREARIX 100, 571, 6211 (1 5
HET BRSO L OF L ORCY 72 ) ORI REDRR L 73 F%7201,281[) T2, HEUTIT->CTHD A,
V¥,
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mm NEESOEMS5H
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1TAA&EY B #5510 =
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E1280 (201954 R16H 520205 4 B13HE T)

{SFEEARE IR G H : 20084F 3 A31H)
ERAEH FEEU T HEROEHAHES I CENSRELICHREL, ZE LENEOMEREZHEL X,
=m 5i 5 HID:EARE
%2 H m E & @ = Q?ﬂﬁﬁ—fﬁgﬂﬁ%ﬁ#ﬂ)\ﬁ & E
] & ] o | Lt %@ T
B E F B E F
M % % % BAH
8#A (20164F 4 A13A) 10,124 0.0 101. 01 0.1 64. 1 1, 306
9HA (20175 4 B138) 10,115 A0.1 100. 97 A0.0 76.0 1,323
1088 (2018% 4 H13H) 10,108 A0.1 100. 92 A0.0 75.0 2,421
1188 (2019% 4 A15H) 10, 101 A0.1 100. 85 A0.1 72.5 2, 495
128 (2020% 4 H13H) 10,093 A0.1 100. 80 A0.0 70.2 2, 641
SRR 2 — LB AT, BERE 1008 LT A & OSBRI = — L8 BB GBI L & 08 U7 SRS o,
mm SHEIPOREMEI L T REFOHE
£ A - R iﬁ:@?ﬂ{%#ﬁ—;fﬁﬁaﬁ)mﬁ " 2
B = = B =z =
( ) M % % %
201946 4 A15H 10,101 - 100. 85 — 72.5
48X 10, 101 0.0 100. 85 A0.0 70. 1
5 A% 10,100 A0.0 100. 85 A0.0 71.9
6 A% 10,100 A0.0 100. 84 A0.0 70. 2
:ES 10, 099 A0.0 100. 83 A0.0 73.0
8 BX 10, 098 A0.0 100. 83 A0.0 70.8
CCES 10,098 A0.0 100. 83 A0.0 65.3
108K 10, 098 A0.0 100. 82 A0.0 69.7
MAX 10, 097 A0.0 100. 82 A0.0 68.8
12A% 10, 097 A0.0 100. 82 A0.0 70. 5
20204 1 B% 10, 096 A0.0 100. 81 A0.0 7.7
CES 10, 095 A0.1 100. 81 A0.0 73.7
CES 10, 092 A0.1 100. 81 A0.0 71.8
(HA =x)
20204 4 A13H 10, 093 A0.1 100. 80 A0.0 70. 2
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