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(z = 15 )
e~ # il @ |ICE BofAML BB-B US|BEMEN |y » =
R =1 -] _ High Yield Index|ZE##H A “ =
(5 ERE) B A | HA ) th (Hﬁ%’i—z‘ ) Lt b
S EE BEE| ANyILEL) B EE
= =] % % % BhaA
13988 (20205E11H12H) 5,108 20 1.4 292. 57 1.7 99.0 6, 889
14088 (2020E12H14H) 5, 062 20 A0. 5 292. 92 0.1 98.9 6, 689
14188 (20214 1 B12R) 5, 088 20 0.9 295. 92 1.0 98. 7 6, 555
14288 (2021 2 A12RH) 5,127 20 1.2 300. 66 1.6 98. 6 6, 483
14388 (20215 3 A12H) 5, 232 20 2.4 308. 80 2.7 98. 8 6, 485
14488 (20215 4 A12RH) 5, 301 20 1.7 314. 83 2.0 98.9 6, 436
14588 (2021 5 A12H) 5,234 20 A0.9 313. 26 A0.5 98.9 6, 271
1468 (20215 6 A14H) 5,316 20 1.9 319. 11 1.9 94. 6 6, 287
14788 (20215 7 B12H) 5, 354 20 1.1 323.19 1.3 99.0 5, 963
14888 (2021 8 A12AH) 5,316 20 AO0. 3 322. 64 AO0. 2 99. 0 5, 802
14988 (2021 9 A13H) 5, 324 20 0.5 325. 58 0.9 98. 6 5, 705
15088 (2021510812H) 5, 428 20 2.3 333.77 2.5 99. 1 5,713
1518 (20215F11812H) 5, 470 20 1.1 338. 21 1.3 98. 6 5, 654
15288 (2021512813H) 5, 399 20 A0.9 334. 71 A1.0 99, 2 5, 473
1534 (20224 1 A12H) 5, 468 20 1.6 339. 37 1.4 98. 6 5, 475
15488 (2022 2 B14R) 5, 290 20 AN2.9 328. 99 A3.1 98.7 5, 211
15580 (20224 3 A14R) 5, 244 20 A0.5 330. 30 0.4 99. 1 5,101
15688 (20224 4 A12H) 5, 538 20 6.0 347. 65 5.3 98.8 5,273
15780 (20227 5 A12AR) 5,532 20 0.3 347. 87 0.1 98. 7 5, 228
1588 (20224 6 A13H) 5, 660 20 2.7 360. 93 3.8 98. 2 5, 338
1598 (2022 7 B12H) 5, 644 20 0.1 358. 70 A0. 6 98. 9 5, 255
1608 (20224 8 A12H) 5,713 20 1.6 367. 66 2.5 98.7 5, 294
161HF (202249 B12R) 5, 945 20 4.4 383. 07 4.2 98.7 5, 457
1628 (20224108 12H) 5, 802 20 A2.1 374. 43 N2.3 98. 8 5, 292
16388 (2022F11H14H) 5,678 20 A1.8 367. 84 A1.8 98. 6 5, 150
16448 (20224128 12H) 5,672 20 0.2 368. 59 0.2 98. 8 5, 154
16588 (20234 1 A12H) 5, 568 20 A1.5 361. 79 A1.8 98.7 5, 158
16688 (2023%F 2 H13H) 5, 480 20 A1.2 359, 51 A0. 6 98. 4 5, 094
1678 (20234 3 A13H) 5, 521 20 1.1 362. 16 0.7 98.8 5,121
16888 (2023%F 4 H12H) 5, 570 20 1.2 369. 06 1.9 98. 6 5,151
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R E M =3 A H (B —2
B &2 2ok & %
#l = H % %
20224E10R12H 5, 802 — 374. 43 —
2516347 108X 6,017 3.7 390. 50 4.3
A F)
20224E11 A148 5, 698 A1.8 367. 84 A1.8
(# =)
2022411 A 148 5, 678 - 367. 84 -
2516447 MAX 5, 694 0.3 369. 75 0.5
# X)
20225128128 5, 692 0.2 368. 59 0.2
(# =)
20224E12R12H 5,672 - 368. 59 -
516547 12B%K 5, 455 A3.8 352. 31 A4. 4
# R
20234 1 A12H 5, 588 A1.5 361.79 A1.8
(# =)
20234 1 A12H 5, 568 - 361. 79 -
#5166HH 1RAX 5, 496 A1.3 358. 63 A0.9
# x)
202342 A13H 5, 500 Al.2 359. 51 A0.6
(# =)
20234 2 A13H 5, 480 - 359. 51 -
#1674 2 A% 5, 639 2.9 369. 53 2.8
(B X)
20234 3 A13H 5, 541 1.1 362.16 0.7
(3 =)
20234 3 A13H 5, 521 — 362.16 —
%5168HH 3AX 5, 505 AO0.3 364.17 0.6
# F)
202342 4 B12H 5, 590 1.2 369. 06 1.9
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15 =] % 163 # X % 164 H) X % 165 H X % 166 H X % 167 8] X %5 168 #i Xk
W\ & EE | 5,179,632,294 | 5,191,508, 847F | 5,186,152, 526F9 | 5,127,440, 343 | 5, 147,938,100/ | 5,180,315, 711
a—)L-a—r% 99, 970, 179 100, 096, 683 95, 590, 468 112, 406, 616 89, 647, 124 98, 773, 893
RAETRETS (A | 5 079,662,115 5,091,412, 164 5, 090, 562, 058 5,015, 033, 727 5,058, 290, 976 5,081, 541, 818

(®) & & 28, 757, 101 36, 540, 145 28, 056, 334 33, 301, 271 26, 452, 897 28, 336, 138
K INR B & 18, 141, 962 18,177,573 18,526, 608 18,591, 937 18, 554, 282 18, 498, 765
EE/N 1, 856, 527 11,136, 493 1,735, 164 6, 648, 935 689, 175 2, 347, 986

* 1h {5 5T OB 8,574, 933 7,049, 459 7,610, 700 7, 876, 682 7,033, 024 7,305, 818
ZTOMKRILER 183, 679 176, 620 183, 862 183, 717 176, 416 183, 569

(C) #iZFELEA(A—B) | 5,150,875, 193 5, 154, 968, 702 5, 158, 096, 192 5, 094, 139, 072 5,121, 485, 203 5,151, 979, 573
T A | 9,070,981, 227 9, 088, 786, 982 9, 263, 304, 063 9, 295, 968, 799 9,277,141, 078 9, 249, 382, 898
RERIE BB 28 £ |A3, 920,106,034  [A3, 933,818,280 |A4, 105,207,871 |A4, 201,829,727 |A4, 155,655,875  |A4, 097, 403, 325

(D) 3 25 # # 0O % | 9,070,981,22700 | 9,088,786,9820 | 9,263,304,06300 | 9,295,968, 79901 | 9,277,141,07801 | 9,249, 382, 89811
1047 Y SEEE(C/D) 5,678 5,672 5,568 5,480 5,521 5,570/

KU PRSI 1T S (BRI H CARERY, 123, 234, 51411, 1ERUY OB INEESEAHI619, 954, 3111, PERUY T — R e AH493, 805, 9271 T,

KRR OURMIBHRIE &3~ o F ARKROGEE, URSES R FEMEOFFIC BT 2 A5 0 6 H105 ICHET 28 ik
DXRAA) LY ET,

K TR OZ IR O LUV 7 1870 ) SLHEAIRRES . SRR RCEE ORFELIZ B 2 BLAIEE50 D 6 85 7 5B L OB LI ITHUES 2%
HEHEORECS L ORHR D8 72 ) ORIEREOH L 70 Y £,
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am BB DIK;

((CEEZCEER:)

(G EEEHEE)

G & E(D+E+F)
HIR % 9 B &
REBBIERL(G+H)
EINEEEERS
((MEEZEEE)
(FEEIERELEE)

B E RS

(1,492, 669, 764)
(A4, 296,392, 741)
A3, 901, 964, 072
A 18,141,962
A3, 920, 106, 034
A2, 810, 456, 283
(1,485,936, 458)
(A4, 296, 392, 741)

A1,109, 649, 751

(1,488, 858, 353)
(A4,317,076,319)
A3, 915, 640, 707
A 18,177,573
3,933,818, 280
A2, 833,384, 885
(1,483,691, 434)
(A4, 317,076, 319)

A1,100, 433, 395

(1,512, 186, 355)
(A4, 429, 894, 030)
A4, 086, 681, 263
A 18,526,608
A4, 105,207, 871
A2, 923,434, 017
(1,506,460, 013)
(A4, 429,894, 030)
A1, 181,773, 854

(1,511,774, 625)
(A4, 461, 201, 706)
4,183,237, 790
A 18,591,937
A4, 201,829, 727
A2, 955,482, 634
(1,505, 719,072)
(A4, 461,201, 706)

A1, 246, 347, 093

(1,502, 675, 851)
(A4, 458,598, 973)
4,137,101, 593
A 18,554,282
A4, 155, 655, 875
A2, 956, 237, 558
(1,502, 361, 415)
(A4, 458,598, 973)

A1,199, 418, 317

[Ezozzﬁmmsﬂ] [ Ezozzﬁnmsﬂ] [Ezozzfmﬁwﬂ] [Ezozsﬁ 1 FI13EI] [52023$2514E] [Ezozsﬁsﬂma]
E20225 118148 J L E2022%128128 J L E2023% 1 B128 ) LE2023% 2 130 J L E2023% 3 130 ) LE2023% 4 A128
5 Z] £ 163 H £ 164 H £ 165 H £ 166 H £ 167 H % 168 H)
WE 5 % R & 20,167, 1809 20, 236, 59419 20, 594, 502 20, 596, 709F9 20,592, 9609 20, 479, 58419
% IR Y & 20,171,394 20, 241, 600 20,598, 690 20,598, 690 20,594, 312 20, 480, 719
F IR M OB 1 14 133 86 4 57
x % M A|A 425 | A 5020 | A 4321 | A 2,067 | A 1,33 | A 1,192
(B) HEI#5SEIE2E | A 105451,027 | A 1,453,872 | A 87,429,609 | A 74,911,406 42,507, 607 52,027, 342
7 B Fay 1,815,352 195,010 408, 961 558, 667 43,257,230 51,974, 681
7 B B A 107,266,379 | A 1,648,882 | A 87,838,570 | A 75470,073 | A 749, 623 52, 661
C)fE 5 8 B ZH|A 8758524 | A 7225940 | A 7,79%2% | A 8060325 | A 7,209,296 | A 7,480,283
(D) 4HIEZL(A+B+C) | A 94,042,371 11,556,782 | A 74,629,343 | A 62,375,022 55, 891, 271 65,017, 643
(E) B HA 4R #E 4B 28 & | A1,004,198,724 | A1,008,979,523 | AT1,004,344,245 | A1,171,435,687 | A1,237,069,742 | Al, 184,618,236
(F) EBMMEEZIBIS | A2,803,722,977 | A2,828,217,966 | A2917,707,675 | A2 949,427,081 | A2,955,923,122 | A2,959,303,967

(1,497, 867, 556)
(A4, 457,171, 523)
A4, 078, 904, 560
A 18,498,765
4,097, 403, 325
A2, 959,438, 870
(1,497,732, 653)
(A4, 457,171, 523)

A1, 137, 964, 455

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,
KEEEAMEOEMOEKICRAMERORME 1T a2 ELTHEOICESTLEME LT,

17,048, 8671 T,

MOTELA DR FURIILL T 0@ Y T,

FEREHBM O P B35 LTV 28T

£ 163 Hf £ 164 Hf ¥ 165 Hj % 166 Hj £ 167 H ¥ 168 H
(a) BEEREOESZNG 11, 408, 656 13,010, 654/ 12, 800, 266 12, 536, 384 18, 239, 846 18, 363, 862
(b) BEARGOFMISTESES 0 0 0 0 0 0
(c) IN#&ZRES 1,492, 669,764 | 1,488,858,353 |1,512,186,355 | 1,511,774,625 | 1,502, 675,851 1, 497, 867, 556
(d) HEERELS 0 0 0 0 0 0
(e) 4HAEMKE(a+b+c+d) | 1,504,078,420 | 1,501,869,007 | 1,524,986, 621 1,524,311,009 | 1,520,915,697 | 1,516,231,418
IBEVUET Finsse ] 1, 658. 12 1, 652. 44 1, 646. 27 1,639.75 1, 639. 42 1, 639. 28
(f) HEE 18, 141, 962 18,177,573 18, 526, 608 18, 591, 937 18, 554, 282 18, 498, 765
1AO%EY SRS 20 20 20 20 20 20
= PEREDOHMSE
. W 516381 5E16484) 516588 51668 SE167HA £5168H)
4 f— \
1 A0S Y SRS BEIE) om | om T 0m . 0@ 2@ 20

SORLEIT, ELfE O EYEMAEAMARCA & A E 213 BRI 2 5E e Nl
AETREZGEETREILMS2 DAL REEe RRISELE) | L0 Bl &0 ofgns EEshle) Lo x7,

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

L2V ARBLSNET, SyBLtk 0 EEMERD 85T
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- RENEEEEICOVTIE. FRELTHATOABAY CETVWEHA,
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- A—RITHOES (BE. BAGEE ESSREESER<) ~ORERELST. BEEED
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E3IREHIR cFUNTF 4 TELVHEAEEFHNERGIOFIAE. RAELTAY PENBLKUVEEDOHENE
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- ERBHEEEANORERGESIE. 77 ROMEBEEREDIS%LUANELET,
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EREHEER HYEHA.
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BAF#oE HUEHA.
REERST INDT AT A IRRARAVRN - REDAV N - AYNZ— - ITIIIN>—
BAOAE ARICEVWT—RIREEIBATEEEA.
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(1) PIMCO N2 a2 —% US.NAA—JLR-T7> R (M)

G
= BB
Ve
#H
HFIE
e g
BB MR

KM

FAGEA K9 5 &

AR AT & 72 3 P OB BRI & L= &mhT U X7 ¢ 7R
OTCA& LTV /37 « 7 Pdh

KM

REFHRLE ORI Eh%E
HMRERRICRT T 2 &
RESREB T £ 72 X JUE R 2 L= @Rl T U ST ¢ 75
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R SEY
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(BN« TR )

16, 320

16, 320

16, 317

(7, 646)
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(1,014)

(9, 330)

(43,151)
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(22)

(42, 485)

(51, 815)

(35, 498)
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am IREBAHR (2020510831 BIE)
(1) PIMCO NZ2a2—4 US. NAA4—=IVE -7 E (M)

WA 18 i A 1Rl [
Giifiz 0 F) Qi T Gitfi: ) Qi ) Ol T
BRI T 5% 98.1% Intesa Sanpaolo SpA Allison Transmission, Inc.
R TEA A 2.5% 4.198% due 06/01/2032 $ 400 m 3.750% due 01/30/2031 $ 50 ¢ 400
AAdvantage Loyality IP Ltd. 5.017% due 06/26/2024 200 189 American Airlines 2014-1 Class A Pass-Through Trust
8.993% due 04/20/2028 § 500§ 496 Ladder Capital Finance Holdings LLLP 3.700% due 10/01/2026 58 4
Central Parent, Inc. 4.250% due 02/01/2027 1,000 842 American Airlines 2015-1 Class A Pass-Through Trust
8.112% due 07/06/2029 100 98 LFS Topeo LLC 3.375% due 05/01/2027
Coherent Corp. 5.875% due 10/15/2026 200 157 American Airlines, Inc.
5.878% due 07/02/2029 200 195 Liberty Mutual Group, Inc. 5.500% due 04/20/2026 2,500 2,385
Fertitta Entertainment LLC 4.300% due 02/01/2061 600 355 5.750% due 04/20/2029 500 456
7.729% due 01/27/2029 100 94 MPT Operating Partnership LP ANGI Group LLC
Foundation Building Materials, Inc. 3.500% due 03/15/2031 500 345 3.875% due 08/15/2028 375 275
7.004-7.665% due 01/31/2028 499 455 Nationstar Mortgage Holdings, Inc. Antero Midstream Partners LP
GIP Il Blue Holding LP 5.125% due 12/15/2030 400 300 5.375% due 06/15/2029 250 229
8.174% due 09/29/2028 395 392 Navient Corp. 5.750% due 03/01/2027 500 47
LifePoint Health, Inc. 6.750% due 06/15/2026 800 756 APi Group DE, Inc.
8.165% due 11/16/2025 649 576 NFP Corp. 4.125% due 07/15/2029 200 161
Owens & Minor, Inc. 6.875% due 08/15/2028 575 490 4.750% due 10/15/2029 400 338
7.579-7.831% due 03/29/2029 100 9 OneMain Finance Corp. Ashtead Capital, Inc.
Scientific Games Holdings LP 6.625% due 01/15/2028 950 865 5.500% due 08/11/2032 550 498
7.087% due 04/04/2029 200 189 6.875% due 03/15/2025 250 23 ASP Unifrax Holdings, Inc.
SkyMiles IP Ltd. 125% due 03/15/2026 500 482 5.250% due 09/30/2028 200 160
7.993% due 10/20/2027 200 202 Oxford Finance LLC 7.500% due 09/30/2029 100 67
Sotera Health Holdings LLC 6.375% due 02/01/2027 325 298 At Home Group, Inc.
7.165% due 12/11/2026 1,000 912 PennyMac Financial Services, Inc. 4.875% due 07/15/2028 850 619
Southwestern Energy Co. 4.250% due 02/15/2029 750 570 Avient Corp.
6.203% due 06/22/2027 99 98 PRA Group, Inc. 7.125% due 08/01/2030 300 287
Standard Industries, Inc. 5.000% due 10/01/2029 700 562 Ball Corp.
6.675% due 08/22/2028 190 186 RLJ Lodging Trust LP 3.125% due 0/15/2031 1,000 768
TransDigm, Inc. 3.750% due 07/01/2026 900 824 Bath & Body Works, Inc.
5.924% due 12/09/2025 2,962 2,897 4.000% due 09/15/2029 300 252 6.625% due 10/01/2030 750 673
United AirLines, Inc. Rocket Mortgage LLC 6.875% due 11/01/2035 650 547
8.108% due 04/21/2028 9 97 4.000% due 10/15/2033 700 491 Bausch Health Cos., Inc.
Total Bank Loan Obligations 6,985 Corp. 4.875% due 06/01/2028 350 215
(Cost $7.258) ——  3.125% due 02/01/2029 500 405 5.500% due 11/01/2025 500 400
" Service Properties Trust BCPE Empire Holdings, Inc.
7.500% due 09/15/2025 1,800 1757 7.625% due 05/01/2027 500 458
zlest SLM Corp. Berry Global, Inc.
RliylFinancial Ios, 3.125% due 11/02/2026 800 703 4.500% due 02/15/2026 594 553
8.000% due 11/01/2031 1,000 1010 Starwood Property Trust, Inc. Blue Racer Midstream LLC
frmoyHolien oo, 3.750% due 12/31/2024 575 538 6.625% due 07/15/2026 1,000 952
8.500% due 11/15/2028 600 448 United Wholesale Mortgage LLC Bombardier, Inc.
Burford CoptalGlabal Finance LL 5.500% due 11/15/2025 500 453 125% due 06/15/2026 1,400 1,328
6.875% due 04/1612030 700 608 Uniti Group LP Booz Allen Hamilton, Inc.
Solukase S ol Inc 4.750% due 04/15/2028 1,000 820 4.000% due 07/01/2029 20 175
3.375% due 10/01/2028 500 328 6.500% due 02/15/2029 500 360 Buckeye Partners LP
3.625% due 10/01/2031 500 27 usl, Inc. 4.500% due 03/01/2028 500 434
Credit Acceptance Corp. 6.875% due 05/01/2025 475 462 Builders FirstSource, Inc.
6.625% due 03/15/2026 500 474 VICI Properties LP 8.375% due 06/15/2032 125 669
SheditSulse Sroup h 4.625% due 06/15/2025 2,000 1877 Caesars Entertainment, Inc.
6.373% due 07/15/2026 250 233 25418 6.250% due 07/01/2025 2,000 1954
6.442% due 08/11/2028 250 226 —— Carnival Corp.

6.537% due 08/12/2033 250 218 e 5.750% due 03/01/2027 875 608
Curo Group Holdings Corp. e 6.000% due 05/01/2029 500 332
2.375% due 11/29/2028 ELR 300 243
7.500% due 08/01/2028 600 355 e u:e:ﬁh G 7.625% due 03/01/2026 750 565

Cushman & Wakefield U.S. Borrower LLC P o
o 10.500% due 02/01/2026 600 589
6.750% due 05/15/2028 1,000 gel]  ERSRIILA0Y v L
Doutsche Bank AG ! Advantage Sales & Marketing, Inc. Carvana Co.
4.875% due 09/01/2029 225 100
3.742% due 01/07/2033 900 o [ 20 AT i El
G Air Canada CD&R Smokey Buyer, Inc.
Diversified Healthcare Trust o
y 6.750% due 07/15/2025 500 478
4375% due 0301/2031 500 1 3.875% due 08/15/2026 1,000 886
s Albsrtsons Cos,, Inc. CDI Escrow Issuer, Inc.
Enact Holdings, Inc. i 0
Y 5.750% due 04/01/2030 500 452
6.500% due 08/15/2025 1400 thep|  dUhielLa0y iy iz :
o ¢ 4 ' Albion Financing 1 SARL Cellnex Finance Co. S.A.
readom Wortgage Lorp. n 3.875% due 07/07/2041 750 461
7.625% due 05/01/2026 525 i [ o 2 iy < Z
GLP Capital LP Allegiant Travel Co. Centene Corp.
ap 7.250% due 08/15/2027 5 871 2.500% due 03/01/2031 950 731
3.250% due 01/15/2032 100 75 Sllial 2.625% due 08
Allied Universal Holdco LLC b due 08/01/2031 500 383
Greystar Real Estate Partners LLC o
3.625% due 06/01/2028 R 100 80 3.375% due 02/15/2030 1,350 1124
5.750% due 12/01/2025 1,000 969 ,,
e 4.625% due 06/01/2028 s 500 219 4.625% due 12/15/2029 1,000 907
3.375% due 06/15/2026 1000 815 6.000% due 06/01/2029 1,125 784 Cheniere Energy Partners LP
' 6.625% due 07/15/2028 20 29 S250%due01/31/2032 500 350
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4.500% due 10/01/2029 $
Cheniere Energy, Inc.

4.625% due 10/15/2028
Cheplapharm Arzneimittel GmbH
5.500% due 01/15/2028

Chobani LLC

7.500% due 04/15/2025
Cinemark USA, Inc.

5.875% due 03/15/2026

Clarivate Science Holdings Corp.
3.875% due 07/01/2028

CNX Midstream Partners LP
4.750% due 04/15/2030
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
Condor Merger Sub, Inc.
7.375% due 02/15/2030
Corelogic, Inc.

4.500% due 05/01/2028

Coty, Inc.

3.875% due 04/15/2026

CQP Holdco LP

5.500% due 06/15/2031 $
Crestwood Midstream Partners LP
8.000% due 04/01/2029

DaVita, Inc.

3.750% due 02/15/2031

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

5.125% due 05/15/2029

5.375% due 07/15/2025

Delta Air Lines, Inc.

3.750% due 10/28/2029

7.375% due 01/15/2026

DT Midstream, Inc.

4.125% due 06/15/2029

Embecta Corp.

5.000% due 02/15/2030
Energizer Holdings, Inc.

6.500% due 12/31/2027

EnLink Midstream LLC

6.500% due 09/01/2030

EnLink Midstream Partners LP
4.850% due 07/15/2026

5.450% due 06/01/2047

EQM 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

EUR

FMG Resources August 2006 Pty Ltd.

5.875% due 04/15/2030
Ford Motor Co.
3.250% due 02/12/2032
4.750% due 01/15/2043
Ford Motor Credit Co. LLC
2.900% due 02/16/2028
3.375% due 11/13/2025
3.625% due 06/17/2031
3.664% due 09/08/2024
3.815% due 11/02/2027
4.950% due 05/28/2027
5.584% due 03/18/2024
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AT A
AL T)
375
500
1,250
300
725
400
700
1,000
700
750
125
1126
200
750
1,300
750
750

2,050

850
1,000
375

850
500

500
m
1,500

1,750
750

500
1,675

500
500
800
500
500
1,100
250

il
AT 2 )
$ 332
462
1,038
284
611
344
577
671
486
599
93
973
168
508
1178
667
761
1,486
638
469
489

1,156
206

326

730

369

802
381

49
214
1,466

1,426
675

376
1,169

407
455
624
475
431
1,009
247

Fortress Transportation & Infrastructure Investors LLC

5.500% due 05/01/2028

1132

IR
(Bl © )
Freeport-McMoRan, Inc.
5.400% due 11/14/2034 $ 875
Gap, Inc.
3.625% due 10/01/2029 650
Garda World Security Corp.
4.625% due 02/15/2027 1,000
Genesis Energy LP
8.000% due 01/15/2027 1,200
GFL Environmental, Inc.
4.000% due 08/01/2028 2,250
Global Infrastructure Solutions, Inc.
7.500% due 04/15/2032 700
Global Medical Response, Inc.
6.500% due 10/01/2025 1,000
Global Payments, Inc.
4.950% due 08/15/2027 100
5.300% due 08/15/2029 100
5.400% due 08/15/2032 100
Graphic Packaging International LLC
2.625% due 02/01/2029 EUR 100
3.500% due 03/15/2028 $ 800
Grifols Escrow Issuer S.A.
3.875% due 10/15/2028 EUR 200
HCA, Inc.
3.375% due 03/15/2029 $ 100
Hess Midstream Operations LP
5.625% due 02/15/2026 1,000
H-Food Holdings LLC
8.500% due 06/01/2026 150
Hilton Domestic Operating Co., Inc.
3.625% due 02/15/2032 500
3.750% due 05/01/2029 375
4.000% due 05/01/2031 375
Hilton Grand Vacations Borrower Escrow LLC
4.875% due 07/01/2031 800
5.000% due 06/01/2029 300
Howard Midstream Energy Partners LLC
6.750% due 01/15/2027 250
Howmet Aerospace, Inc.
5.950% due 02/01/2037 500
IHO Verwaltungs GmbH (b)
6.000% due 06/15/2027 500
6.375% due 05/15/2029 500
Imola Merger Corp.
4.750% due 05/15/2029 625
Inter Media & Communication SpA
6.750% due 02/09/2027 EUR 400
1QVIA, Inc.
5.000% due 10/15/2026 $ 2250
IRB Holding Corp.
7.000% due 06/15/2025 800
Jaguar Land Rover Automotive PLC
5.875% due 01/15/2028 1,000
JELD-WEN, Inc.
4.625% due 12/15/2025 390
Kinetik Holdings LP
5.875% due 06/15/2030 400
LABL, Inc.
6.750% due 07/15/2026 1,100
Legacy LifePoint Health LLC
4.375% due 02/15/2027 500
Lindblad Expeditions LLC
6.750% due 02/15/2027 300
Live Nation Entertainment, Inc.
3.750% due 01/15/2028 1,100
4.875% due 11/01/2024 500
LSF9 Atlantis Holdings LLC
7.750% due 02/15/2026 400
Manitowoc Co., Inc.
9.000% due 04/01/2026 275

Wi
AL 2 F)

780
457
891
1,164

1,952

797
95
94
92

81
693

161

399
320
314

655
258

221
459

430
429

540
373
2,151
800
742
322
376
1,048
396
267

960
487

362

251
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Market Bidco Finco PLC

4.750% due 11/04/2027 EUR 300

Mauser Packaging Solutions Holding Co.

5.500% due 04/15/2024 $ 1,500
MGM Resorts International

5.750% due 08/15/2025 657
Mileage Plus Holdings LLC

6.500% due 06/20/2027 190
Millennium Escrow Corp.

6.625% due 08/01/2026 600
Mineral Resources Ltd.

8.000% due 11/01/2027 400
MPH Acquisition Holdings LLC

5.500% due 09/01/2028 500
5.750% due 11/01/2028 750
NCL Corp. Ltd.

5.875% due 02/15/2027 200
NCR Corp.

5.000% due 10/01/2028 400
5.750% due 09/01/2027 300
NESCO Holdings I, Inc.

5.500% due 04/15/2029 250
New Fortress Energy, Inc.

6.750% due 09/15/2025 400
New Red Finance, Inc.

3.500% due 02/15/2029 1,000
3.875% due 01/15/2028 1,100
Newell Brands, Inc.

5.625% due 04/01/2036 500
5.750% due 04/01/2046 750
6.375% due 09/15/2027 700
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.

3.875% due 10/01/2028 EUR 100
4.250% due 10/01/2028 $ 1,20
5.375% due 10/01/2029 EUR 700
6.250% due 10/01/2029 $ 200
Open Text Corp.

3.875% due 12/01/2029 575
Owens & Minor, Inc.

6.625% due 04/01/2030 400
Pactiv LLC

7.950% due 12/15/2025 1,000

Park River Holdings, Inc.
5.625% due 02/01/2029 875
Perrigo Finance Unlimited Co.

4.900% due 12/15/2044 1,121
Picard Midco, Inc.

6.500% due 03/31/2029 750
Post Holdings, Inc.

4.625% due 04/15/2030 750
5.625% due 01/15/2028 1,000
Prime Healthcare Services, Inc.

7.250% due 11/01/2025 700
Prime Security Services Borrower LLC
5.750% due 04/15/2026 1,000
Rackspace Technology Global, Inc.

3.500% due 02/15/2028 400
RegionalCare Hospital Partners Holdings, Inc.
9.750% due 12/01/2026 700
Rockies Express Pipeline LLC

4.800% due 05/15/2030 500
Rolls-Royce PLC

5.750% due 10/15/2027 1,500

IR
CHAT )

$ 231
1473

639

188

434

394

433
581

178

337
290

220
393

840
969

416
579
685
593
362
486
348
75
1,018
491
139
451
334
933
557
738
652

634
936

612
976
265
560
423

1,360
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Royal Caribbean Cruises Ltd.
5.500% due 04/01/2028 $ 250
8.250% due 01/15/2029 150
11.500% due 06/01/2025 2,120
RP Escrow Issuer LLC
5.250% due 12/15/2025 250
Sabre GLBL, Inc.
9.250% due 04/15/2025 975
SCIH Salt Holdings, Inc.
4.875% due 05/01/2028 350
Seagate HDD Cayman
3.125% due 07/15/2029 800
3.375% due 07/15/2031 375
4.091% due 06/01/2028 1,750
Sensata Technologies, Inc.
4.375% due 02/15/2030 500
Sigma Holdco BV
7.875% due 05/15/2026 500
Spectrum Brands, Inc.
3.875% due 03/15/2031 125
Spirit AeroSystems, Inc.
7.500% due 04/15/2025 2,125
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
Sugarhouse HSP Gaming Prop Mezz LP
5.875% due 05/15/2025 500
Summer BC Bidco B LLC
5.500% due 10/31/2026 200
Tallgrass Energy Partners LP
5.500% due 01/15/2028 1,500
6.000% due 12/31/2030 250
Team Health Holdings, Inc.
6.375% due 02/01/2025 600
Tempur Sealy International, Inc.
3.875% due 10/15/2031 1,000
Tenet Healthcare Corp.
4.625% due 07/15/2024 M2
4.875% due 01/01/2026 2,450
6.250% due 02/01/2027 1,000
Terminix Co. LLC
7.450% due 08/15/2027 600
TopBuild Corp.
4.125% due 02/15/2032 500
TransDigm, Inc.
4.875% due 05/01/2028 625
6.250% due 03/15/2026 500
6.375% due 06/15/2026 1,100
Travel + Leisure Co.
6.000% due 04/01/2027 400
6.625% due 07/31/2026 1,000
TripAdvisor, Inc.
7.000% due 07/15/2025 250
Triumph Group, Inc.
8.875% due 06/01/2024 657
Twilio, Inc.
3.625% due 03/15/2029 175
U.S. Acute Care Solutions LLC
6.375% due 03/01/2026 1,475
Uber Technologies, Inc.
7.500% due 05/15/2025 200
United Airlines, Inc.
4.375% due 04/15/2026 1,200
4.625% due 04/15/2029 1,000
United Rentals North America, Inc.
3.750% due 01/15/2032 1,000

$

il
(B - T)
193
150
2,288
188
946
306
593
268
1,404
431

307

2,070
1,038

453

469
159

1,348
221

454
783
402
2,320
956
670
392
533
494
1,063

374
976

247
665
145
1341
200

1,097
857

812

Venture Global Calcasieu Pass LLC
3.875% due 11/01/2033 $
Veritas U.S., Inc.
7.500% due 09/01/2025
Viking Cruises Ltd.
13.000% due 05/15/2025
Viking Ocean Cruises Ship VIl Ltd.
5.625% due 02/15/2029
VOC Escrow Ltd.
5.000% due 02/15/2028
WESCO Distribution, Inc.
125% due 06/15/2025
Western Midstream Operating LP
5.500% due 02/01/2050
White Cap Buyer LLC
6.875% due 10/15/2028
White Cap Parent LLC
8.250% due 03/15/2026 (b)
WMG Acquisition Corp.
3.000% due 02/15/2031
Wynn Las Vegas LLC
4.250% due 05/30/2023
5.250% due 05/15/2027
XPO Escrow Sub LLC
7.500% due 11/15/2027
Yum! Brands, Inc.
4.750% due 01/15/2030
6.875% due 11/15/2037
ZipRecruiter, Inc.
5.000% due 01/15/2030
ZoomlInfo Technologies LLC
3.875% due 02/01/2029

Altice Financing S.A.
5.000% due 01/15/2028
5.750% due 08/15/2029
Altice France S.A.
5.125% due 01/15/2029
5.125% due 07/15/2029
5.500% due 01/15/2028
5.500% due 10/15/2029
AMC Networks, Inc.
4.250% due 02/15/2029
4.750% due 08/01/2025
5.000% due 04/01/2024
Arches Buyer, Inc.
4.250% due 06/01/2028
Ascent Resources Utica Holdings LLC
7.000% due 11/01/2026
8.250% due 12/31/2028
C&W Senior Financing DAC
6.875% due 09/15/2027
Cablevision Lightpath LLC
3.875% due 09/15/2027
5.625% due 09/15/2028
Calpine Corp.

3.750% due 03/01/2031
5.125% due 03/15/2028
CCO Holdings LLC
4.250% due 01/15/2034
4.500% due 08/15/2030
4.500% due 05/01/2032
4.500% due 06/01/2033
4.750% due 02/01/2032
Chesapeake Energy Corp.
5.500% due 02/01/2026
6.750% due 04/15/2029

IR
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2,350
250
200
750
250

1,000
750
500
775
400

100
1,000

175

700
500

325

350

1,500
700

250
1,000
1,300

800

625
500
198

750

500
375

750

250
250

1,000
750

1,500
1,750
750
500
1,000

1,200
750

$
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m
218
586

206

588
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656

313

872
175

627
491

266

293

137,130

1,190
551

189
785
1,031
612

484
458
193

617

493
362

652

203
193

821
667

1,105
1,423
594
380
802

1,165
736
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Clearway Energy Operating LLC
4.750% due 03/15/2028 $ 500
Cogent Communications Group, Inc.
7.000% due 06/15/2027 300
Colgate Energy Partners Il LLC
5.875% due 07/01/2029 75
CommScope Technologies LLC
6.000% due 06/15/2025 864
CommScope, Inc.
4.750% due 09/01/2029 200
6.000% due 03/01/2026 500
Comstock Resources, Inc.
6.750% due 03/01/2029 500
Connect Finco SARL
6.750% due 10/01/2026 1,000
Continental Resources, Inc.
4.800% due 06/01/2044 500
CrownRock LP
5.625% due 10/15/2025 1,500
CSC Holdings LLC
3.375% due 02/15/2031 1,500
Directv Financing LLC
5.875% due 08/15/2027 1,300
DISH DBS Corp.
5.250% due 12/01/2026 800
5.750% due 12/01/2028 800
7.750% due 07/01/2026 1,000
Earthstone Energy Holdings LLC
8.000% due 04/15/2027 525
Embarq Corp.
7.995% due 06/01/2036 700
Encino Acquisition Partners Holdings LLC
8.500% due 05/01/2028
Endeavor Energy Resources LP
5.750% due 01/30/2028 850
EQT Corp.
5.000% due 01/15/2029 500
FirstEnergy Corp.
4.400% 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 375
6.750% due 05/01/2029 375
8.750% due 05/15/2030 2,175
GoTo Group, Inc.
5.500% due 09/01/2027 500
iHeartCommunications, Inc.
4.750% due 01/15/2028 1,500
Iliad Holding SASU
6.500% due 10/15/2026 200
Leeward Renewable Energy Operations LLC
4.250% due 07/01/2029
Lumen Technologies, Inc.
4.500% due 01/15/2028 500
MEG Energy Corp.
7.125% due 02/01/2027 1,000
Midcontinent Communications
5.375% due 08/15/2027 1,500
Nabors Industries, Inc.
9.000% due 02/01/2025 262
Netflix, Inc.
5.375% due 11/15/2029 500
NextEra Energy Operating Partners LP
4.250% due 09/15/2024 70
4.500% due 09/15/2027 1,000
NRG Energy, Inc.
6.625% due 01/15/2027 856
NSG Holdings LLC
7.750% due 12/15/2025 288

IR
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$

463
285
724
808

169
483

480
942
356
1,453
1,091
1173
697
647
848
498
283
282
828
465
Eal
868
345
310
2,225
291
1311

186

354
1,019
1,369

266

476

66
931

858

283



Occidental Petroleum Corp.
5.500% due 12/01/2025 (el
5.650% due 03/15/2026
5.875% due 09/01/2025
6.125% due 01/01/2031 (e}
6.375% due 09/01/2028
6.600% due 03/15/2046
6.625% due 09/01/2030
7.500% due 06/01/2031
8.875% due 07/15/2030
Parkland Corp.

4.625% due 05/01/2030
5.875% due 07/15/2027

PDC Energy, Inc.

5.750% due 05/15/2026
6.125% due 09/15/2024
Permian Resources Operating LLC
6.875% due 04/01/2027
Radiate Holdco LLC

4.500% due 09/15/2026
6.500% due 09/15/2028
Range Resources Corp.
5.000% due 03/15/2023
8.250% due 01/15/2029
Rockeliff Energy Il LLC
5.500% due 10/15/2029
Sirius XM Radio, Inc.
4.000% due 07/15/2028
5.000% due 08/01/2027

SM Energy Co.

6.750% due 09/15/2026
Southwestern Energy Co.
4.760% due 02/01/2032
Sprint Capital Corp.
8.750% due 03/15/2032
Strathcona Resources Ltd.
6.875% due 08/01/2026
Sunnova Energy Corp.
5.875% due 09/01/2026
Sunoco LP

5.875% due 03/15/2028
Telecom Italia Capital S.A.
6.375% due 11/15/2033
TerraForm Power Operating LLC
5.000% due 01/31/2028
T-Mobile USA, Inc.

4.750% due 02/01/2028
5.375% due 04/15/2027
Transocean Proteus Ltd.
6.250% due 12/01/2024
Univision Communications, Inc.
5.125% due 02/15/2025

USA Compression Partners LP
6.875% due 09/01/2027
Viasat, Inc.

5.625% due 09/15/2025
Viavi Solutions, Inc.
3.750% due 10/01/2029
Virgin Media Finance PLC
5.000% due 07/15/2030
Virgin Media Secured Finance PLC
4.500% due 08/15/2030
Vistra Operations Co. LLC
5.625% due 02/15/2027
Vmed 02 UK Financing | PLC
4.250% due 01/31/2031
Zayo Group Holdings, Inc.
4.000% due 03/01/2027
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1,004
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568
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376

9%
249
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373
520
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947
461

493
346
2,761

848

471
770
929

948
988

439
968
383
462
167
602
1,243
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6.125% due 03/01/2028 $ 750§ 500

65,688

HiEgsFant __ 208231
(Cost $260,462)
DREIFIRS &S 4.3%
U.S. Treasury Notes
2.750% due 08/15/2032 7,500 6,713

125% due 08/31/2027 4,800 4,569
3.250% due 06/30/2027 700 670
KEMBERES AR 11852
(Cost $12,272)

Deutsche Alternative-A Securities, Inc. Mortgage Loan Trust

5.500% due 12/25/2035 (c) 31 2

TS —ViHAF 2

(Cost $21)

Federal Home Loan Bank (d)

3.108% due 01/06/2023 4,500 4,500

3.108% due 01/10/2023 2,900 2,901
1.401
15,000

Australia and New Zealand Banking Group Ltd.
275

2.580% due 11/01/2022 275

Bank of Nova Scotia

2.580% due 11/01/2022 2 2

BNP Paribas Bank

0.310% due 11/01/2022 EUR 6 6

Citibank N.A.

2.580% due 11/01/2022 $ 230 230

DBS Bank Ltd.

2.580% due 11/01/2022 143 143

HSBC Bank PLC

0.310% due 11/01/2022 EUR 2 2

JPMorgan Chase Bank N.A.

2.580% due 11/01/2022 $ 307 307

Royal Bank of Canada

2.580% due 11/01/2022 304 304

Sumitomo Mitsui Banking Corp.

0.310% due 11/01/2022 EUR 44 44

2.580% due 11/01/2022 $ 233 233

Sumitomo Mitsui Trust Bank Ltd.

2.580% due 11/01/2022 238 238
1,805

SERER AT 28206

(i 24,205)

AEEHCN T 25 EH 98.1% $ 271408

(it $304,218)

LSBTV RT 1 THE (0.0%) (36)

VR % Foid 7L 7 I (WD) (8149)

ZOHDRTE S & CELE WE)1.9% 5,387

MO 100.0% __§ 216,755
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(2) PIMCO U.S. NA A=)V - ARSTFO—T 72 F

AR A IR
(G DEENC S D)

G BREZHC NS B 3% 2.0%

Federal Home Loan Bank
2.700% due 11/01/2022 (a) $ 1500  $ 1,500

Australia and New Zealand Banking Group Ltd.

2.580% due 11/01/2022 91 91

Bank of Nova Scotia

2.580% due 11/01/2022 7 7

Citibank N.A.

2.580% due 11/01/2022 76 76

DBS Bank Ltd.

2.580% due 11/01/2022 48 48

JPMorgan Chase Bank N.A.

2.580% due 11/01/2022 102 102

Royal Bank of Canada

2.580% due 11/01/2022 101 101

Sumitomo Mitsui Banking Corp.

2.580% due 11/01/2022 77 77

Sumitomo Mitsui Trust Bank Ltd.

2.580% due 11/01/2022 79 79
581

R At 2,081

(51l $2,081)

BIHEEZRC N B ERET 2,081

(F $2.081)

1%
AT

BT 7 > RICHd 29 98.8%

T DA% 98.8%

PIMCO/NS 2 —RUSNAA—)VET 7 B M)
(Bl $90,682) 7,201 100,090
BEEE Y 7 Rl 3 1& &3 100,090
(R $90,682)

& a3 100.8% $102,171
(B $92,763)

STV INT ¢ T RIS (0.8%) (860)
(RMiE 7z 7L 2 7 L (vl $0)
ZDMDEER L CELE HiEE 0.0% 2
BIZERE 100.0% $ 101,313
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10H7 (20185 4 A13H) 10, 073 0 AO0.1 100. 92 A0.0 75.0 599
1188 (2019% 4 A15H) 10, 066 0 AO0.1 100. 85 AO0.1 72.5 707
1288 (20204 4 A13H) 10, 058 0 AO0.1 100. 80 A0.0 70.2 789
1387 (202144 A13H) 10, 049 0 AO0.1 100. 76 A0.0 76.3 898
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