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S EES BEE| AyIEL) B EE
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12188 (20194 5 A13H) 5, 457 50 A 1.9 275. 09 A 1.9 98.5 9, 569
12288 (20194£ 6 A12H) 5,392 50 A 0.3 274. 61 A 0.2 98. 6 9, 602
12380 (20194 7 A12H) 5, 385 50 0.8 278. 04 1.2 98. 9 9, 491
12488 (20194 8 A13H) 5,173 50 A 3.0 269. 85 A 2.9 98.7 9, 062
12588 (2019 9 A12H) 5, 339 30 3.8 281. 20 4.2 98. 6 9, 267
12688 (20194108 15H) 5, 331 30 0.4 281. 80 0.2 98.8 8, 841
12788 (2019511 812H) 5, 365 30 1.2 285. 60 1.3 98. 6 8, 553
1288 (20194E12H12H) 5, 357 30 0.4 286. 52 0.3 99.1 8, 336
12988 (20204 1 B14H) 5, 458 30 2.4 295. 25 3.0 99.0 8, 288
13088 (202042 A12R) 5, 434 30 0.1 295. 80 0.2 98. 8 8, 126
13188 (20204 3 A12H) 4, 844 30 A10.3 263. 20 A11.0 98.5 7,104
13288 (20205 4 B13H) 4, 894 30 1.7 261. 71 A 0.6 98. 8 7,079
13388 (202045 A12H) 4,872 30 0.2 265. 24 1.3 98.7 7,016
13488 (20205 6 A12H) 4,958 30 2.4 275. 39 3.8 98. 8 7,111
1358 (20204 7 A13H) 4,970 20 0.6 278.16 1.0 99. 0 7,083
13688 (2020 8 AH12H) 5,120 20 3.4 289. 45 4.1 98. 6 7,176
1378 (20204E 9 A14R) 5, 066 20 A 0.7 287. 23 A 0.8 98. 5 6, 976
13888 (2020E10812H) 5, 055 20 0.2 287. 61 0.1 98. 8 6, 909
13988 (2020511 H12RH) 5,108 20 1.4 292. 57 1.7 99. 0 6, 889
14088 (20205E12H14H) 5, 062 20 A 0.5 292. 92 0.1 98.9 6, 689
14188 (20215 1 B12H) 5, 088 20 0.9 295. 92 1.0 98. 7 6, 555
1428 (202145 2 A12RH) 5,127 20 1.2 300. 66 1.6 98. 6 6, 483
14388 (2021 3 H12H) 5,232 20 2.4 308. 80 2.7 98.8 6, 485
14488 (20214 4 B12R) 5, 301 20 1.7 314. 83 2.0 98. 9 6, 436
14588 (20215 A12H) 5, 234 20 A 0.9 313. 26 A 0.5 98.9 6, 271
14688 (2021 6 A14R) 5,316 20 1.9 319. 11 1.9 94. 6 6, 287
1478 (2021F 7 A12RH) 5, 354 20 1.1 323.19 1.3 99.0 5,963
14888 (2021 8 H12H) 5, 316 20 A 0.3 322. 64 A 0.2 99. 0 5, 802
14988 (20215 9 A13H) 5, 324 20 0.5 325. 58 0.9 98. 6 5, 705
15088 (2021F10812H) 5, 428 20 2.3 333. 77 2.5 99.1 5,713
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20214 4 B128 5, 301 — 314. 83 - 98.9

55145%7 4AX 5, 272 A0.5 313.40 A0.5 98.6
# =X

202145 A12H 5, 254 A0.9 313. 26 A0.5 98.9
(# &)

202145 A12H 5,234 - 313. 26 - 98.9

514687 5 A% 5,310 1.5 316. 55 1.0 99. 0
# *

20214 6 A14H 5, 336 1.9 319.11 1.9 94.6
#] &

20214 6 A14H 5,316 — 319.11 — 94.6

SE147HA 6 AR 5, 368 1.0 322.79 1.2 98.6
# *

20214 7 A12H 5,374 1.1 323.19 1.3 99. 0
# &

20214 7 A12H 5, 354 ~ 323.19 - 99. 0

5514887 7TAX 5,322 0.6 321. 27 A0. 6 98.4
(B )

20214 8 A12H 5, 336 A0. 3 322.64 AO0. 2 99.0
(8 )

2021 8 A12H 5,316 - 322.64 - 99.0

5514948 8 A& 5, 331 0.3 324.03 0.4 98. 6
# *

20214 9 A13H 5, 344 0.5 325. 58 0.9 98.6
# &

20214 9 A138 5,324 — 325. 58 - 98.6

5515047 9AXK 5, 405 1.5 330. 22 1.4 98.5
# =X

20215108128 5,448 2.3 333. 77 2.5 99.1
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15 B 55 145 3 X 55 146 HA X £ 14T B X 5 148 H1 X 5 149 H3 X %5 150 87 %k
W\ & BE| 6,312,299,486/ | 6,332, 061,836/ | 6,005,808, 155/ | 5,843,400,564F9 | 5,744,423,222/ | 5,753,179, 726/
a—)L-a—r% 111, 355, 381 112, 674, 169 102, 565, 912 100, 179, 811 91,501, 009 90, 501,15
REGTRMTSGIEE | 6, 200,944,105 5, 947, 388, 699 5, 903, 242, 243 5, 743, 220, 753 5, 623, 925, 665 5, 662, 678, 575

* IR A £ - 271, 998, 968 - - 28, 996, 548 -

B) & & 40, 464, 061 45, 058, 082 42,362,213 40,915, 379 38, 865, 023 39, 261, 259
KNS B S 23, 967, 354 23, 654, 405 22,275, 464 21, 831,707 21,434,116 21,054, 792

E I 7,143,768 11,218,142 11,774,709 10,122, 049 8,358, 714 10, 073, 429

* 1h 5 5T @ OB 9,167, 135 10,001, 320 8,135,416 8,777, 866 8, 886, 904 7, 948, 986

X oM OB 214 258 244 266 250 -
ZTOMKILER 185, 530 183, 957 176, 380 183, 491 185,039 184,052

(C) #iZELLTE(A—B) | 6,271,835425 6, 287, 003, 754 5, 963, 445, 942 5, 802, 485, 185 5, 705, 558, 199 5,713, 918, 467
JT A | 11,983,677, 346 11, 827, 202, 611 11,137, 732, 267 10, 915, 853, 766 10,717, 058, 103 10, 527, 396, 407
RHERIR B2 £ |A 5, 711,841,921 |A 5,540,198,857 |A 5,174,286,325 |A 5 113,368,581  |A 5 011,499,904 [A 4, 813,477, 940
(D) = 25 4 # 0O % | 11,983,677,34600 | 11,827,202,6110 | 11,137,732,26700 | 10,915,853, 76600 | 10,717,058,1030 | 10,527, 396, 40701
1ROk Y BEHE(C/D) 5,234 5,316M 5,354/ 5,316M 5,324 5,428

YRI5 2 VYRR B T AAR12, 142, 854, 00311, ERRII B INER E T A1, 870, 02211, {ERRH] T —ERARKI L AR, 727, 327, 6181

<7,

KRR P ORGMBHRE2 N~ A T ALROGE IR, BRLHENPEEEFCMEDFFICB T 2 HAIEE55%0 6 105 ICHET 28 ok

DRI L7 ET,

M EFLR P OZARHER D L0V J7 A4 72 0 REMAEDS, BB EFEMEOFHICBT D MAERD 6 5 7 5B X OH I SIClET 5%
WHEDMEF LORHR DS 720 OFMEFEOHE 20 £,
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am BB DIK;

(E) MABRBBELS
(F) EMEREHRES
(FEEX:EE)

A2, 046, 964, 957
A3, 583, 962, 522
(2,008,697, 115)

A2, 096, 265, 748
A3, 540, 906, 989
(1,982, 474,573)

A1, 877, 886, 284
A3, 338, 464, 605
(1,865,796, 056)

A1, 794,303, 799
A3, 276, 615, 298
(1,826,454, 927)

A1,798,881, 818
A3, 221,224, 659
(1,791,053, 629)

[Emﬂﬁ4ﬁmﬂ][Emﬂ$55mﬂ][amﬂﬁsﬁwﬂ][Emﬂ¢7ﬁwa][ﬁmﬂ$sﬁwa][Emnﬁenma]
E2021455 A128 ) L E2021% 6 R148 J L F20215 7 B128 J L E20215 8 B128 J LE2015 9 B138 J LE2021510A128
pr:] B $ 145 HA $ 146 HB £ 147 H £ 148 HJ £ 149 £ 150 Hj
WE 5 % R & 27,229, 4111 26, 822, 3999 25,264, 73419 24,753, 992 24,294, 857F 23,830, 817
% IR Y & 27,234, 562 26, 828, 825 25,270,145 24,758, 966 24,299, 041 23, 833, 267
2 H OF B - - - - - 58
x % M A|A 5151 | A 6,426 | A 5411 | A 4914 | A 4184 | A 2,508
(B) HAGESCEBA | A 74,824,100 103, 990, 899 47,387,016 | A 36,410,412 14,817,720 114,512, 093
7 B Fay 788, 241 104, 447, 581 47,823, 877 548, 674 15, 073, 741 114, 847,679
7 B B A 15612341 | A 456,682 | A 436,861 | A 36,959,086 | A 256,021 | A 335, 586
C)fE 5 8 M ZH|A 9,352,309 | A 1018503 | A 831,722 | A 8961,357 [ A 9,071,888 | A 8132732
(D) 4MEZS(A+B+C) | A 56,947,088 120, 628, 285 64,340,028 | A 20,617,777 30, 040, 689 130,210, 178

A1,752, 486, 078
A3, 170,147, 248
(1,757, 259, 740)

(GEE1BREYER) (A5, 592,659,637) [(AD,523,381,562) |(AB, 204,260, 661) (A5, 103,070,225) |(AB5,012,278,288) |(A4, 927, 406, 988)

(G) & EH(D+E+F) | A5687,874,57 | A5, 516,544,452 | A5, 152,010,861 A5,091,536,874 | 4,990,085, 788 | A4, 792,423, 148
(H U 2% 9 B €A 23,967,354 | A 23,654,405 | A 22,275464 | A 21,831,707 | A 21,434,116 | A 21,054,792
REEHIERE (G+H) | A5 711,841,921 A\b5,540,198,857 | A5,174,286,325 | A5, 113, 368, 581 A5,011,499,904 | A4, 813,477,940
BINESEEIBIS | A3 583,962,522 | A3,542,089, 710 | A3, 340,692, 151 A3,278,798,469 | A3,223, 368,071 A3, 170,147, 248

(BT 4 %48 24 58) [( 2,008,697,115) [( 1,981,291,852) |( 1,863,568 510) |[( 1,824,271,756) |( 1,788,910,217) |( 1,757,259, 740)
(GEE1BRENEE) (A5 592,659,637) [(AD, 523,381,562) |(AS5, 204,260, 661) [(AS, 103,070, 225) |(AS5, 012,278,288) | (A4, 927, 406, 988)
NEEHFEILS 2,530, 005 4,798, 930 7,671,075 3, 958, 325 3,395, 293 4, 840, 495
OB £ | A2 130,409 404 A2, 002,908,077 AT, 841,265, 249 A1, 838,528 437 A1,791,527,126 A1,648,171,187

MEMAESFFTERBEIETYROMMIRZICL DO EEARES,

KRR OEFEHMF I BB M EN T EN TR |

MIBINES

ANHEEBRAR ITIZPER O — IS BB A S E T E T,
ERBE L H DO, FREOBMREDE, BMNGEZ LN b uAZE LW ZE S 200 E T,

KILEAEFEMEDO T OFKIAR 2RO B E /T2 RFET 272DICETIHML LT, Bit@MoPno35 LT 28T

19, 830, 9564 T,

MR OF FIBFLIALL F O ) T,

£ 145 HB £ 146 HB £ 147 HB % 148 HB £ 149 HJ % 150 Hj
(a) REEREORLTNG 17,877, 0120 24,734, 4710 22,373,917H 15,792, 6351 18, 659, 400 22,429, 5479
(b) BEERROEMISTESES 0 0 0 0 0 0
(c) INEsEAES 2,008, 697,115 1,982, 474, 573 1, 865, 796, 056 1,826, 454, 927 1,791, 053, 629 1,757, 259, 740
(d) HEEFELS 8, 620, 347 2,536,143 5, 345, 076 7,814,226 4,026, 597 3, 465, 740
(e) 4HNEMKE(atb+c+d) | 2,035 194, 474 2,009, 745,187 1,893, 515, 049 1,850, 061, 788 1,813,739, 626 1,783,155, 027
IREIE] bywsE <] 1, 698. 30 1, 699. 24 1, 700. 07 1, 694. 83 1,692. 37 1, 693. 82
(f) HEks 23, 967, 354 23, 654, 405 22, 275, 464 21, 831, 707 21,434,116 21,054, 792
1AO%EY NES 20 20 20 20 20 20
am FEREOHMSHE
. 2o E1454) 514648 SE147H) 514848 SE1494) £5150H8
4 = N

P AN

Sy Bl O IR EBICA L A E 7213 LR 2581328 NREoRle ] L2 iBlaEd, ik o EEMAFEH T

Aa THZ 58T FRLE5H AR ES (RFlaita) | L7220 IEREL, &Y OFHA REESEE] L2RY £,

ERRDIED, BEEEMEOHEICET ARS8 1 THE 123

BIDHEHITIHY £HA,
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un ANRBEFAHONE

BREFRAFOBE

77V R% PIMCO U.S.NAA—JLE - RRSTFO—=T 7> R—J (JPPY)

iAo NI 2 —FBEIHEREER (A

FERENR PIMCO NZ2—% USNAA—=J)LR-T7> K (M) | S8

- TPIMCO NE2a—% USNAA—=IVEFE-T72 K (M) | ZRAELEITEREHREL. X
ERADEXAH FR—0 % LRAIZIRERREEIRELDD. b—FIUs—2DBRKELEBIELET.
- RENEBREEICDOVTIE. RAELTHATOEEAY PETVERA.

RNIFR—Y ICE BofAML BB-B US High Yield Index (AAN—X, Av Z7L)

- NEBEEANDOREREESICIIFIRERITEEA.
E3IREHIR cFUNTF 4 TELVHEAEEFHNEGIOFIRAE. RAELTAY PENBLKUVEEDOHENIE
RAICETAL&EMELET.

RHEA F1E. RAELTEEI0A31AH
SEESH BA. RHELTHFRAS LORERD > HRER> FHTT
EREERA BUEL A,
27 KORZIBEHA. FHRA. SH - BESLOHE LORAL SN EORORAERNE
Rt RRE ZiZh\77>F®E§#R%E;UQQT6%®T&U\$mcﬂ$\imﬁ%éﬁictﬁ
TEE A,
A A BUEEA,

(SRR ERRE HYEHA.

REEMaTt INGT ALY T - AVRRAMAVRN - RRPAV N - AYNRZ— - TIII>—

BADAIS BRICEWT—RIREEIBATEZ A,

LTI, TPIMCO U.SoANA A=)V K« A TTV—=T77 K=] (JPY) | 23 =777 AL LTED
[PIMCO U.S.NAA—/L K+ A TTV—=T7 2 K| &, [PIMCO U.S.NA A=K+« ANTTIO—T 7
R NEEBREHR LTS PIMCO NIa2—F LS AL A—/LF:- 77K (M) | OfF#RE, ZE2thic
BOTHE R - BHLTHRLIZbOZFHE L THET,
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am BEHEE o9E11B 185 520205108318 T)
(1) PIMCO N2 a2 —% US.NAA—JLR-T7> R (M)

(BN« TR )

BB LS

ZWFLE (OMEBER *) 27, 609

X E A 27, 609
#H

THFIE 4

e H 4
Eibg g e 27, 605
FEBHR 28 (BRR)

AMRESRIC KR 2 & (11, 676)
AEARES T & 7 1 B BRI 2/ L@ U X7« 7 Rd (1, 536)
OTCAER T U /3T ¢ 7 Pih (141)
PANEEPSE - (20)

FEBHIA 2 (FRR) (13, 373)
AREBFAM 45 () OAiZ B

ARES IO 5 & 622
REAEB T E 7 X JUE RARBI 2 L@@l T U X7 ¢ 7RG (572)
OTCA&RT U /3T ¢ 7 Pk (563)
SMEREEPER L OVAE (67)

RSB REAM TR o i A8 AR (70)
HFAE (R (13, 443)
A O FT K 2 MUE PE O M AR 14, 162
*  AMERIRAREL 7
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am IR EBAHR (2020510831 BIFE)
(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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W W ) @ EAr D)
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
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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



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

i g Junea W
iy (AL ) awts (AL )
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 Hxif 5 B DZE A R
" 5 1 & * : # ﬁ‘%ﬁﬁ—jﬁﬁg% ﬁ#ﬂé =4 %
oum |Rpdimar ry
A A % % % BhAH
9HR (20175 4 R13R) 10, 080 0 AO0.1 100. 97 A0.0 76.0 494
1088 (2018F 4 A13RH) 10, 073 0 A0.1 100. 92 A0.0 75.0 599
1188 (20195 4 A158) 10, 066 0 A0.1 100. 85 A0.1 72.5 707
1288 (20204E 4 A13R) 10, 058 0 A0.1 100. 80 A0.0 70. 2 789
1388 (20214 4 B13H) 10, 049 0| AO0.1 100.76 |  AO0.0 76.3 898
IR O TR I L 4R 7r
KT 7 o REIBREEREMAANETOT, RIFAREZTH L TOET,
AL o — VB AW, REFREA100& LTH 4 QMR a— VB AW TEM Uiz & 508 Lz SHEEHRE T,
=n HEIP OELEMRE & HRFOHDE
& 2 g E ® @ & af§@ﬁ%—;*fﬁaﬁiwﬁ#%ﬂé
D M % % o
20205 4 A13H 10, 058 - 100. 80 — 70.2
4 AR 10, 057 A0.0 100. 80 A0.0 70.3
5 AR 10, 057 A0.0 100. 80 A0.0 70.8
6 AR 10, 057 A0.0 100. 79 A0.0 68. 7
7TBXR 10, 056 A0.0 100. 79 A0.0 73.7
8 AR 10, 055 A0.0 100. 79 A0.0 73. 4
9 AXR 10, 054 A0.0 100. 78 A0.0 72.6
10B %K 10, 053 A0.0 100. 78 A0.0 81.4
1MBAXR 10, 052 AO0.1 100. 78 A0.0 70.3
12AXR 10, 051 A0.1 100. 77 A0.0 70.1
2021 1 AR 10, 050 A0. 1 100. 77 A0.0 73.8
2 BX 10, 050 AO0.1 100. 77 A0.0 68. 0
3AXR 10, 049 A0.1 100. 77 A0.0 72.4
(HA =)
20215 4 A13H 10, 049 A0.1 100. 76 A0.0 76. 3

SRR T T

KT 7 v NIIBREREMAANETOT, HRFIFEEILRZLRL TOET,
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E S 10,049M BRO=ENR/ ST 4 —< 2R
(HES0M (B3 151) A%) BRORBNIINT #—<X Y RAZRULET,
B E = —-0.1% XOEEEBFREITDINEINMIDVTIE. SREFOEIHEHNT
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FOERDOKRZRTEDTESHIEEA. AT BL)
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ECEHEDE R EEHEE (2020 4 B148h 520215 4 H138%T)

LI7VRE IY=T7Y RANDEREZBL T, FRTORMES XUEHERIERREN
KREULF U,

OBEICEB YA F RAEFIBEN RN, TERENR T3 B EEHSRE
BICBIFB YA F RO WLzl &

HANT 7 Y ROIKR
HANT 7R KREEE fEEER HAZRHAALEEE
RR—A VAL - RP—TF IR GHSRMEE  -0.1% 100.0%
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BERUFXUc, BERMEES 3 » YA IFEIE -0.152%(Cx L. #AR(E—0.100% &/)\
Blc EFULEUT,

R—bI2UFICDOVT(2020564 H148BHh 520214 A13HZT)

HI7UR
HEEUTCINR—AVhL - RT—T 7V R ZSNMITHFIANE Ul

REX—AVAL - IP—=T 7R

ZHEFFEMA COEBRIRIT I DEDORBULNS, BFOENS 1EFE3 HAXTORETR
HESIUEHTHER CTHBELUCN— N3 U ZHRUE Ulc, e, XA FZXF@Y DOF
7% T2 T EICRBURNS, BEAHBEDHEANZTVE U,
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Y . 0.0 J-LBEYERITITLED,
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NEEMBIDECEBFIREN—X
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(B : M. 1508, #5180

E B 5138 iﬁ@ﬁmﬁ\%ﬁﬁﬁmﬁ%%@ﬁb\
" %D W LE LR,
iﬁ;ﬁgﬁtx) o BB, BEECOSELTE, BRAOEA
‘ HEHCEDEBAVELED,
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BHAR D BC X REE 1,348
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am 1 AO%7-YDEHPH (20205 4 B14aEH 5202154 B13B X T)

15 B & B Lt i34 H B o #@ =
@% o #t B A 1M | 0.006% | Zop it M=t D€ D&M, WhOFHBISEON
(% 1)) ) @) | (0. 006) Z D EREEBROUNBECETIZOMER

a Hi 1 0. 006

(B O FHEEMEEE0, 0530 T . |

MHITOEM (HEBLOD D b OITHERZ GTe) 1%, B0 - IS L o TZBHENEICE#NRH D720, fEEICZVEHLTOET,
LRI 1 0 14720 OZNE N0 A2 Hih O A L EMAE CTHR L TL002 R L2t O TY,

NATHA I M AR IS AL TV ET,

KZOMBHIL, M7 7 v FBMBAN TSV F—7 7 RIS D I B, Y77 NG T 2 b0 &2 GHE T,

s SEIRDOFTERUOES|I DR (20205 4 B14EH» 520215 4 B13HET)
PIREEEZIRIAEORTE. BHKRR

X E i #
o e @ o e ﬁ
F0 ¥A FO ¥A
IRX—AVAL -IYF—-T72 R 152, 075 153, 400 43, 487 43, 869

SCHNCRTIEIE T, 7272 L, ALK O BB 13/ TREE,

am FIEBFRAEDISIIRRE (20205 4 B14EN 5202144 B13B X T)

LRI T DFIFERBRA & OEGIFITH Y A,
KFIFERMRA L3, BEEFLROBREIENCHET BB IIRE 1 HICHRE SR ERBRATT,

am F-EEMERNGIE. EESMERIGIEN BRI RTERERELTVAERAHOACHEIRKR
(20205 4 H14A 52021 4 B13A £ T)
HUFEHIITSWERA, FERASMICEESATEEHIZ DN TEY 8 A,

sm SHANZEDBAM (20215 4 B1385%)

BiREERERs
& 5 H B (FIER) 0] X
a # | O | ¥ fii i
0 0 FH
RR—AVHhAL -IY—T7 K 782, 308 890, 895 898, 379
MY R—A VB b~ P —T 7 ROMKROZIEMER N 51X2, 257, 314F 1 T,
S HN A 1LY T,




SMAM : RR—A VH A7 7 F<BI&BEIRERRTE >

am IREEFEMEDIB (20214 4 R13B %)
H *
I
. c % @ @ . =
FH %
TR —A AL -TH —T 7R 898, 379 100. 0
a - ) - 8 - % . F 0 1 0.0
% = E H Bt 3 B 52} 898, 380 100.0
SCBRBIEEIRC, 7272 L. HAB OB A 1 L C i,
s ZE. BfF. TARUVEEMEEOIRK am EHBDIK;
(20214 4 B13B 317E) (H20205 4 A14B E20215 4 A138)
R E ] x " : % ]
OF B 898, 380, 2113 WHEEESZHRE A 712175
L O — s = g 18 A 723,715
a - A v & 968 EB; " gﬁaﬁrﬂ% %(2 A T12175
TR — A h A C) i 2 8 A 905,607
SH5 7k i 898, 379, 243 OEMERERS & 6, 036, 428
(fL & % B H %) (81, 864, 189)
(B) #f & E # #(A) 898, 380, 211 Gt B 8 &% #H % %) (AT5, 827, 761)
(E) it (B+C+D) 4,418, 646
5% * 893, 961, 565 (F) l%nn%fm %ﬁe es 0
R HA 48 48 E+F 4, 418, 646
R BRERASRSE 4,418, 646 EMEXTEZEBRES 6, 036, 428
" (Bt & % B 4 %) (81,935, 349)
©% & # #£ 0 B 893, 961, 56501 (5 5 8 2 48 % %) (AT5. 898, 921)
N e i
1707 Y BEEH(B /C) 10, 049F gES-EAY S ASS, 585 208
SOUIIT I3 1T D W L AREATSE, 000, 484 [ . 1 HIB NG & TTAKE MEMIESRFEERBEIIHROMHRZIIC LD bDEEAET,

152, 604, 6621, Hirh—EAFKI L A%H43, 643, 5811 T,

¥ ERE T ORMBBRE SN~ A T ARTORAIE. Y%
DEEEAGFEMPE ORI 2 HAIE555: 0 6 105 1T ET
2% OiARORE) L7 ET,

M ERFRTOZMMER OB IO 50470 SEAEMAEN, &E
(FREMEE DR RIZBIT 2 HAIZES55: 0 6 5 7 B R L O 1151
HET D ZAEHEOREB LOGFHE #4720 OMGEDF L 7
D ET,

m NEREDEMSE

KEBMEREBRE L HDOIL, FEOBIMREDE. BINEE
% UTAAERD & e AR % 22 LW 2y 2 DN E T,

MHIRICIRIT D, THEERZ ORCYEIE (5,980, 325[1) | 2
PEBR S . AU OIS O MR B EELE (0M) | FF
FIFRICHE S A IR e 4 (81,935, 3491) 38 L Oy fic # (i
FENLA (32,671, 30119) K Y 4y WTREAAIL120, 586,975/ (1 5
AX%7201,348[) T2, HEUIT-THEY A,

1TAR&EY B #H5IaD

EREDIEA, BEEFEMPEOFREICE T 2 BAIFE8ARE 1 HA SICHY T 5 FHIH Y T A,



L2 —A B I —T7 R

51380 (2020524 R14HM 520215 4 B13HET)

{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)\ﬂg & E
] & ] o | Lt %@ T
B E F B E F
M % % % BAH
9#A (20174 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 (20195 4 H15H) 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
1388 (20214 4 A13H) 10, 084 A0.1 100.76 A0.0 76.3 2, 276
SRR 2 — LB AT, BERE 1008 LT A & OSBRI = — L8 BB GBI L & 08 U7 SRS o,
mm SHEIPOREMEI L T REFOHE
£ A - R sﬁ:(%gﬁ#:—ffgaazmﬁﬁﬁg
B = = B =z =
( &) M % % %
20204F 4 A13A 10, 093 - 100. 80 — 70. 2
48X 10, 092 A0.0 100. 80 A0.0 70. 3
5 A% 10, 092 A0.0 100. 80 A0.0 70.8
6 A% 10, 092 A0.0 100.79 A0.0 68.7
:ES 10, 091 A0.0 100.79 A0.0 73.7
8 BX 10, 090 A0.0 100.79 A0.0 73.4
CCES 10, 089 A0.0 100.78 A0.0 72.6
108K 10, 088 A0.0 100.78 A0.0 81.4
MAX 10, 087 A0.1 100.78 A0.0 70. 3
12A% 10, 086 A0.1 100.77 A0.0 70. 1
20214 1 B% 10, 085 A0.1 100.77 A0.0 73.8
2BX 10, 085 A0.1 100.77 A0.0 68.0
CES 10, 084 A0.1 100. 77 A0.0 72.4
(HA =x)
20214 4 A13A 10, 084 A0.1 100. 76 A0.0 76.3

ISR E T,
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