nikkoam

Nikko Asset Management

EL-N/A4—)Lk-TF7UF
Ad—R (ABA~NYIHL)

ERBEE (28R

H233H0 GREBE 202348 A21H) 2358 CGRER 2023F10A208) %2378 (GREH 20234125208)
H2348 GREB 202349 A208) 52368 CRER 2023%F11A208) %2388 (GREH 202441 A228)

2R E O H BT S FE A

TRIEIKBANDOCEFEEHBY . E<BILBLHITET,

TELT N/ A—=ILFE-T7Y K Aa—R (ABAYTHL)IIE, 202451 2281252388 D ik
BT WVEL=DOT, 23N S FE28HDERARREELHTIRERLHITET,
SHREL—BOLSIEATEBYETLISBBELELHITET,

HI77 2 FOHEHEAIRDEY TY,

=
Bo
5
#

BMBRIE BN ES

1§ 5 % R | 2004F3 A10B SRAIEHETT,
BEERIS (BREERFLINEREEROZEMS (RBEREERAZHIELEAFT.) BLUBREEAFTF
E A A & | AEREEANOBREMFEVVET,) [CREZTLHLD., RELEZRBEOERLEAMEORREHIL GERET
TUWET,
TPIMCOXENAA—ILE-T72 R (BBAYTDHL)) ZRIH
FEEANE | IRRx—-I—4y b - IHF—T7 2| ZHiEH
TROBEERAHEIERERNRELET,
@ A OB BEERS. BHES. 27—yl - R—R—BIVEELBERILNOFEESDEERETTLEVERA,
" NEREE~NDEEREFITHEVEE A,
5 B A & | #RER. REIL LTRELEDEZMGEMICITES CLEHILET,

<140457>
E?‘Ew hv*yjyf—*ﬂ;ﬁé*i LEMREECETSBMVADYE
ERABERARATE 7818 (:—;weps— %§E§%20120—25—1404J
www. nikkoam. com/ FRIOR~F#68 T, B. & - AKBIIREE T,

® B RRFICONWTIFTEASNIEIRESTICBBLEhELEEL,



ELIa-nNAA4—J)LF-272F Ad—X (ABAvYTHLHL)

[ER#HFEEDNREIZDO1T]
CRAIE LT, BROHE. PEQOEMKRBIIVE T, LREIWEEBAATRELTHEYETOT, RTFOBELROHBFOESHNAHHOEL
F—BLAEWIEAHYET, L. BURBORBEICOVWTIT/MERET 2HBENHYFET.

O30 D ERRE

ICE BofA K[ENA A —V K
A& % (i # | BB-BRA VT v I A w | B E By
wooom (He=z, oy (B0 Bl ™ "l WO
e o \A i N " i Sz | e TR
o) | B2 M T ey T AL B
sy Bl & Y OE i

F M % % % % ENNE!

2094 (202148 A20H) 9,225 28 0.4 309. 02 0.5 — 98. 4 5, 439
2108 (202149 A21H) 9,273 28 0.8 311.94 0.9 — 98. 4 5, 428
2113 (20214E10 20 F) 9,610 28 3.9 324, 32 4.0 — 98. 4 5, 555
2128 (20217114 22H) 9,533 29 A0.5 323. 23 AO0. 3 — 98.7 5, 456
2134 (20214E12H20F) 9, 498 29 AO. 1 323. 15 AO0. 0 — 97.8 5,403
2148 (2022F-1 A20H) 9,471 29 0.0 323. 57 0.1 — 98.5 5, 346
21581 (202242 A21H) 9, 220 30 AN2.3 315. 27 AN2.6 — 98.6 5,196
2164 (20224F-3 A22H) 9,412 30 2.4 323. 62 2.6 — 98.7 5, 286
21781 (202244 A201) 9, 981 32 6.4 344, 18 6.4 — 98. 4 5, 561
2188 (20224F-5 A20H) 9, 426 35 A5, 2 325. 97 A5.3 — 98. 4 5, 209
2191 (202246 A20H) 9,736 34 3.6 338. 55 3.9 — 98. 4 5, 346
2208 (20224F-7 A20H) 10, 050 38 3.6 351. 11 3.7 — 98. 6 5, 492
22111 (202248 A221) 10, 247 36 2.3 359. 70 2.4 — 98.5 5,571
20281 (20224F-9 A20H) 10, 315 38 1.0 363. 20 1.0 — 98.5 5, 580
29341 (20224E10 4 20F) 10, 484 40 2.0 371. 08 2.2 — 98. 4 5, 601
2043 (202211 21 H) 10, 065 41 A3.6 357. 12 A3.8 — 98.5 5,311
2958 (20224E12 5 20F) 9, 940 38 A0.9 354. 64 AO0. 7 — 98. 4 5,199
2264 (20231 A20H) 9,511 37 A3.9 340. 55 A4.0 — 98. 4 4,970
20741 (20234 2 A20H) 9, 763 36 3.0 350. 03 2.8 — 98. 4 5, 089
2081 (20234F-3 A20H) 9, 493 39 A2. 4 342. 41 A2.2 — 98. 6 4,935
22941 (202344 A20) 9, 864 37 4.3 358. 50 4.7 — 98. 4 5, 105
2308 (202345 A22H) 10, 045 38 2.2 366. 94 2.4 — 98. 6 5,153
2311 (202346 A20H) 10, 365 40 3.6 381. 07 .9 — 98.5 5, 282
2324 (20237 A20H) 10, 295 41 AO0.3 379. 77 AO0. 3 — 98. 4 5,215
2331 (20234 8 A21H) 10, 552 40 2.9 390. 24 2.8 — 98.5 5, 303
234401 (202349 H20H) 10, 771 42 2.5 400. 74 2.7 — 98. 6 5, 378
23531 (20234E10H 20 ) 10, 602 44 AL.2 396. 85 AL.0 — 98.5 5, 279
236101 (20234E111120 1) 10, 914 44 3.4 410. 92 3.5 — 98. 0 5, 434
2374 (2023412420 ) 10, 891 44 0.2 411. 60 0.2 — 98. 0 5,419
23811 (20244F 1 H221) 11,168 41 2.9 424. 36 3.1 — 98.5 5, 543

(1) FEYEATAE O M4 31X 53 B B5A Zro

(1) Y77 NIEEERELEZMAANETOT, MEEEHAALSR ) IERETHR LT £9,

(##) [1CE BofA K[E/ NAA—/L FBB— B%%/T/JXJH\Hmnmﬂ%wmﬁjﬁ%mra*lm;ﬂ@mﬁ%mﬁ@géifﬁﬁ
T, D (=2 ~y U2 L) L, BHEES—ROHFHAMBE Lo b 0T, o, SERFA100& LT20244F 1 H22
HELEmM Y 2 T2 i &S0 TRtk Lru\i%




O HEp i DEAEMEE & IR FDIHERS

ICE BofA K[E/NA A —/L K

\ " B M ffi % | BB-BRAfrFos o |&EEGE

® 5 ﬁﬂ A (AR—2, ~y L) [# &

W % R (zEEx (B ok ow|m AEE

EG)) m % % %

2023427 H20H 10, 295 — 379. 77 — 98. 4

52334 7 RAR 10, 327 0.3 380. 88 0.3 98.6
ES)

202348 H21H 10, 592 2.9 390. 24 2.8 98.5
D)

202348 A21H 10, 552 — 390. 24 — 98.5

%234,@ S AR 10, 723 1.6 397. 06 1.7 98.3
TES)

202349 A20H 10, 813 2.5 400. 74 2.7 98.6
)

202349 H20H 10, 771 — 400. 74 — 98.6

52354 9 AR 10, 774 0.0 401. 04 0.1 98.6
RES)

2023410 H 20 H 10, 646 AL1.2 396. 85 AL1.0 98.5
D)

20234510 H20H 10, 602 — 396. 85 — 98.5

%236,@ 10H R 10, 569 AN0. 3 395. 83 AN0. 3 98.5
ES)

20234511 H20H 10, 958 3.4 410. 92 3.5 98.0
)

202311 H20H 10,914 — 410. 92 — 98.0

2374 11AR 10, 925 0.1 411.12 0.0 98.5
TES)

2023412 H 20 H 10, 935 0.2 411. 60 0.2 98.0
D)

20234512 H20H 10, 891 — 411. 60 — 98.0

%238,@ 12H R 10, 741 Al. 4 406. 29 VAN 98.7
RES)

202441 A22H 11, 209 2.9 424. 36 3.1 98.5

() WIROIEEMANI B EIAT, W RITH LT,




ELT -NA14—LE-T72F AQ—X (BEAvYIHL)

O:ER#Z& (20234 7 B21 B ~20244 1 §22R)

. Ve RS o 0D LS T BR 2 D He S

G B7AM)
12,500 7,500
12000 = = == = == = = - = = o m o o o e e e e e e oo oo 7,000
11.500 46,500
11,000 6,000
10,500 5,500
10,000 5,000
9,500 . ‘ ! . ‘ 4,500
2023/7/20 2023/8/21 2023/9/20 2023/10/20 2023/11/20 2023/12/20 2024/1/22

— HefiE (i) HEEHREDEBE (T
ICE BofA KB4 —IL BB —BREAVFYIR AN—2, AvIBL) (4 HEEERE (5%)

25233888 10,295
ZE238HA% 1 11,168M (BEiLDECE (FHA ) 1255M)
B oE R 11.1% GRESFEREN-2)
GF) NESEREREMEBIL. PES FAH) ZHOEBICEBRELEZLODEABLTEHELEZEDT, 727 FEROEEMG/INT +—
IVRERTELEDTT,
GE) PEEEBRETINEINCOVTEBEHRNACHADI—RICKYERYET, £, 77V FOBAMABICKYEREHLEL
YEF, LEN>T. BEFOBEORRETTLOTEHY FH A,
GE) PEREBREREMES K UVICE BofA KENA A4 —ILEBB—BHBAUTYIR (AR—R, Ay TiL) (&, HE 2023678
208) OENEEMBEE—LLBDILSICHERIELTEYET,
GF) LEBERE. MEAUTE2MEMERALTERRLTBYET,
(3¥) ICE BofA kENAA—ILFBB—BEAVTY IR (A=, Ay TPHEL) FET7Y FOSEEHTYT,

OEEMEDETLEHER

HI7 2R EELT, RKEDONA A —)L MEICREBEZTESREFBHAFITREZTLEL. KELEIR
BOHEREGAVEDHARZOSLTEREZTH2TEYET . HERAMPICE T H2EEMBOTLEE
ERE. UTOEY T,

<fELHYER>
FHEAANTVEEHMNGRBRAZE &,

- ATy F (REEREICHT HLEREEF) NN LIZ L,
AR/ T AV A FLESETLEI L,




ELIa -NAA4A—J)LF-72F Ad—X (ABAYTHLHL)

<ETHAYER>
- REEEFMEIYA LT (EHEHEETE) LIE,

| mEms

CKENA A4 —)L FETR)

ORI E. ERHETV202357 -9 AHNEEGDP (BRRAE) ERELEXEERDERIZ R
TREEZORRNSEOE. SREIESHOORHLBENLEN >z 2 LITK YKE/NA A —)L FESHFTIEIE
THELELR, BIO®BEIZAZ L, KETA VI LOHIEPLERNFEEE TR T 2BFIRENSCRONE
C&ITiZA., 202312 DAEEMAMATIHEEES (FOMC) IZBHABELSFRBELDSIETITAEES
T CRERATIFEANEA 2= E R EEERICKRENA A —IL FEETHEEFLEL-, BIBZELT
R2& XEEBEMEYDEENIAFRAEREL>EEDOD, ATL Y FOHENOFBIRAN TS RER &
HY . RKENAA— L FESFTEETLEFLFE L,

o 2 —RITlE., SBITONFREENMDEI 2 —F LRIZNRTHr—< v RERYELT, — AT, BHOLE
AUMGEEIMDEI ZI—FTRIZ/NT+—IREHY FE LT

(BRNEEERTR)
EIBRI—ILEAYEIIE. BIFEOMHD —0.06%:ELMN 5, BERIZK S VA FREMBEROTTa—I/LH
BTEIAFTRETOREIAHEE. —0.01% A THEERZDLZE LT,
EEEHATS (TB) 31 AYEFIZ, HEOMOHD—0.15%F0h 5, BRICLKIEBEANDBELE
ZIHTTIA T RABTOHEBIHEE. —0. 19% 00 CHRREDLZA F L=,

(HEHR)
HEFICETE2EEER (MA) (T, AROHEBLEGYFEL, - A/ 7 A Uh FLOHSE
=
180




ELIa -NAA4A—J)LF-72F Ad—X (ABAYTHLHL)

.%77‘/ ) P

(772 K)
LI77 VR, REMFBEBRT SO, PIMCOXRENAA—ILE -7 K (ABAyDHL)] 2%
S ESMICHEAAN, [REA— - I—4 9 b - IF—T7U ] SHAEHE~DEREZMHLELT=,

(PIMCOXBENIA—ILE -7 K (BBEAYIHL))

BERATEH, EEGRPZHBELENG L, BREWKOHHEMRE - WO BERZTHESAELELE, E&F
BIC(E, HEM) RV DEFY EERE LE-EEEFFPEOEEELT EANEBVA LT LIMEFTE - HELREA
DERELFEZFDHELFELZ, — A, e AX—XATBOIHLARLSMET 240, HEARFEADKEFEELSUL—EB
DINFREADBRELREFZECIMZE LT,

(RR— =7y b IF=T7UF)

EROERAEICHEV., BERPEFOBACTELRG, a—LO0—UPERERLGEEZRBL T, TADR
eHEERLLERETLHVELE,

. LT7 Y RDRUFT—H L DER

HI77V RFERDBRLEGHINVFI—VERTTEYEFEA,
T332 770 FOREMBESERBROEEETT,

EAM#E & SERBONE (HRIHEER)

(%)
5.0

-3.0
552338 2348 552358 $236H E237H 23853
2023/8/21 2023/9/20 2023/10/20 2023/11/20 2023/12/20 2024/1/22

[ W =ilE W ICE BoiA ¥@N\1A—)LEBB-B#A Y7y IR (BR—2. AvIBL) \

() BEEMBORERINESE (BAH) AATT .
(GE) ICE BofA RENAA—ILKFBB—BBAUTYIR (AR—X, AyPHL) FET 72 FOSEEHRTT,




ELa-N(A4—)LF-T72F Ad—RXR (AB~AvYD

L sme

SEREF, EREFEOTRBAGEEZHMEL, UTOEBY EWLELR, 48, 2REICKELBLAD S
IR DEFL T, EEMERNICERL. ERAOERAHICESVTEAWVZLET,

ONBLREDAER
(HEAL - [, 1 HRYS7ZY, BAL)
52331 52341 52351 #2361 #2374 52381
H 20234 7 H21 A~ (20234 8 H22H ~|20234F 9 H21 A~ |20234E10 421 A~ |20234E 11 H 21 A~ [2023E 12 21 A ~
20234 8 H21H [20234E 9 H20H [20234E10H20H  [20234E11H 200  [20234:124200  [20244E 1 H22H
MW Bl 40 42 44 44 44 41
CrF L HEAMAE L 3R) 0.378% 0. 388% 0.413% 0. 402% 0. 402% 0. 366%
LI DILGE 40 42 42 44 43 41
M HI O 4% LASH — — 1 — 0 -
By Bl SR 2,634 2,645 2,644 2,658 2, 658 2,872

() SRR RIS IRl e (BUAZ) OMIREREMAR (DEEAZ) [T 2HETHY . 77 FOREERLITRRY £,
() BHOILE, BHOEAELSMINER U TR CTRIEL TV S bEH "YML& L B LRWEERH Y £,




ELIa-nNAA4—J)LF-272F Ad—X (ABAvYTHLHL)

OS&RDERAE

(HT7728)
FlEHE. [P IMCOXRBENAA—ILE-T7UF (BBAYDRL)) ZRAHFERAE L THAAICHEA
AN, (REx—-T—7y r - IF—T7 U F| ZHRIAF~ODERELUFTLHHTT,

(PIMCOXBENAMA—ILE -7 K (BBEAYIHL))

KEIZOWTIE, KEEREHFHEERES (FRB) ICKIEBHULSESIE/HH. KEhARTORER
., MY RIDEEY LV ETAFRERIZLEDLLT., 2023FENRRITEBLNVLDELAY EL-,
2024 DHERFEFVBEICHRTIETTEEATVDELEDOND., BEDERESFBICEVTRIEEESF TOE
EO—CDEYANETE EHEDIENEN END, R EENHEBIZEZ DA T ADEENEX
BICADGEWN 0, D FBEEEERETEERVOVEEZFELTCVET, aBFav I UVEFNLRLN
=TS A4F—2 (AME) ORENSIEHREASAVILENDENMICELNZ—F., EEENIKIBIZHRELE
WRY., FEHIEDOUV »BREICLIEENDLEREEAEZERICA VI LEEIFRBOBEZEKEFLEE T
WHTHAEENEVEATVET ., REROLRELHEICLIELDELEZERIC2024FERILICIRFTIFA
BRSNhBEHFTLET,

KENA A —IL FEHRIZODVWTIE, ELDOLENFRXESORRIZBHTETEY ., T4 b (EEFRE
17) BIFBEATHEBLTWET, —A., /METZ2HDICREZZOBBEIZEZVERBEDATREENSES
B, SEOT I+ FRIBEONZIERTEIEEZITVLET,

LEHRORBELOT., UHBIIEELEAZHMIBLANAS L, REWKDHZE1E - BIRDEMNEITE S A
TY, EAMICIE. E/ DS MADEBRIANNDERGENBLVRELIMELBERLEEADERELES
BHELET, —A. e AT—RATIBEDILAIIET 5750, IERFEADIKFEELTLN—EBD/NEADIRE
EEEFEIMZ DA TT,

FROTBRBEOEB L EICLY . BRERAHNERINLIEELHY FET,

(RPE—I—Hy b IF—T72F)

FlERE. REL-RBEOERZH S LTREERZTLESIAHMTY, TERERRIERAL LT, HhHE
DEBESLUBMOEVAHEL L. TRODBRERSI L EDEFRTIAHTY, £z, a—/LO—20E8
EBRBEIH/ET DI EILHYET,

FROTBRBEOEB L EICELY . BRERAHPERINLIEZELHY FT,

SRELIEMBYFET 5. LAHLIBRAVBELHITET,




O1/70O%-YDERBRAM (20234 7 B21 8 ~20244 1 A22H)

52331 ~ 552381
TH - IH D I
5 : > B | ik % H B =
M %
(a) 1B it F2 i 90 0.839 | (a) [Z7EHN = 1R 0 H e A8 X 15 76 Hhi
(& 5 = # ) (48) (0.447) | FFE LB A OTEH O EHE
(kR 2 &= f ) (39) (0.363) | EMHEER LAEEHOLN, NENTO7 7 FOFH, BAZORKHR
AR © OFHE
( = % = # ) (3) (0.028) | EAMEEDBH, BEALNDOBEOETORME
b = o M #F H 0 0.002 | (o) ZOfhFe R = 1Eak B & O HuFe - VRl BT o T35 25 W 1 ik
(& & & M ) (0) 0.002) |B&EBMIT, BEBEAEICKID 77 ROBEIGSE
( = o M ) (0) (0.000) | Zoftud, FiHHOLMEIZES 52 OMOHE M
& &t 90 0. 841
VERRHIR o R AEMARIL, 10, 676/ T,

(1) TERI OB A GHEBS D5 b OITHEBSEZ GTe) 1%, B0 - A0S X0 2N BICEBNH 5720, MIEEICL Y RHL
TRER T,

() AEFITHEA Z L ICHRWBIZNEBELALTHY 5,

(1) ZOMBME. 077 v FRHBANTOSBREEEN K288 D I b, U772 FICHIET 5 b2 ET,

() BHRIXL THYZY ozhEhoB e (MREOmEEZFT) ZERMM O EEMECTHRL TL002F LizboT, HAZD
LASNECE SAERTRIZNEE AL TH Y £9,




ELAT - NA4—LE-T7VF Ad—X (BEAYSHL)

(BEER)
OfiREx
TERCHIEI DR - R Do T2 B H O (RAIE LT, ZEFEE, BTEEEFEB LY
FAREASEG B2 FR< ) 2 VERRIAR O 352 354 D B VER AR O S S MEMAR (1 n%47-0)

R Ul LR &R () 131.64% T,
ZOfhEEA 0.00%

EREEEE
(FEsE=tD)
0.05%

EREEEAMA
0.00%

A

K RIS

018875

(BEf17:96)
BRER(DO+2+0) 1.64
QT 7> ROBRDHE 1.64
@FBELT 7 ROEREEERADLE -
GIREL T 7 ROERESEERALS DL 0.00

() %77 FOBMIT1 T NY720 0F AP THWZEEEIC IV EE L 0T,

() AZHIE, FAlE LT, SEEFER, TEEREFEES LOAMREARRS I BLE & A £ A,

() TZ2omBEH] IR EEAPEENLHGERH 0 £3, 2k, [ToMBEH] OWNFIE 11 A%4720 OB HBAM] 12T IRV
FET, P OBEAORE SAERRE L-EIT % LanZ endbo 3,

(1) &k, ERBHE LM,

(IF) EET7 7o FEiE, M7 7 v RBPMAAN TV D REETGIES (BRERETER) T

(JF) Y77 FOBRML, BEEEEN AT BAEE», &7 7 NPT B E SR EE A,

() Y77 FOBRMEEERT7 7 FOERIL, 3t EShMBRRR 2550350 £7,

() EROFREETEHELZHOTT, 20k, INOOEIEH ETHLEETHY , EBICRE LZBAOLF L TR0 5,




ELIa -NAA4A—J)LF-72F Ad—X (ABAYTHLHL)

OFERUEGIDIKR (20234 7 B21 8 ~20244 1 B228)
SLErs
52330 ~ 52381
& Wi B B %= T+
m] iﬁz & B m] # & B
E2| A TH Tr TH
W | PIMCOKEA A=V R 770K (BE~yIRL) 7 82, 053 17 190, 058
(5) I o Lk,
.%E?Q%EEE%%E?E#@%E BRAIR R
52330 ~ 52381
& i & E it )
0 B % i B % % i
e +M T +M
~vFX— =Ny ke wF—=T7 K 491 499 55 56
OFMERFZA L DEEIRRE (20234 7 H21 B ~20244 1 §228)

BUMFHITI IS WER A,

[FIFBMEA L 1, BB R OR AT 2 B LIS IECHE Sh A RIERIBA CT. |

Of-EtERRGIZ, F-RLABRNZNABRMIZEREERE L TVAEHSHOBCHIRT (20234 7 A218 ~20242F 1 B22)

U FHIISWETA, FEEESHICEREETFEENII DI TR Y $¥ A,

OB#IZEEH T 7Y FDERTE - KR (20234 7 B21 B ~20244 1 §22R)

FUEHIZESVWETA,




O AEE DB

ELa-N(A4—)LF-T72F Ad—RXR (AB~AvYD

(20245 1 A22A%R#AE)

. J7VE 1T TP VABEAMEBER T 7Y FOBE

# . ’%232;4;@55 _ A%’zas;a;ﬁsg
ul % m] % PF Ol %A 24 e
T T TH %
PIMCOXKENAA =LK77 (A~ IRRL) 501 491 5, 459, 998 98.5
& it 501 491 5, 459, 998 98.5
(1) HesRU, MORERERAEIC A RO T,
| BBRAGEEE
& i F232K 238K _
) 5] # =] % i %A
T Fno TH
X — <=4y ke =P—T7 K 4, 886 5,323 5, 399
(1) BBEEERED20244 1 A 22 HBEDOZ MR D HUX, 20,039F 0 T9,
OREBIEFAMEDER (20244 1 A2 BHE)
) 238 IR
5 : W W B I 7
TH %
BB 5 ARG 5, 459, 998 97.5
v F— =Yy h e wP—T 7K 5, 399 0.1
a—)L - m— % FO 135, 839 2.4
BB S e PERRAR 5,601, 236 100. 0

(1) HRiT, BEEFEMEREICT 258 T,




ELIa-nNAA4—J)LF-272F Ad—X (ABAvYTHLHL)

O¥E. Aff. TARUVEEMEBEDKR

E H 5233 45K F234K 235K 23611 K F237THIR 238K

- 20234 8 f121 HHTE (20234 9 [ 20 H BI7E(20234£10 A 20 H BLE(20234E 117 20 H BAE |20234E 127 20 H ELE [20244F 1 7 22 H HAE

A A M M M M
N &E 5, 335, 541, 507 5,412,537,129 5,309, 652, 856 5, 464, 057, 657 b, 448,594, 873 5,601, 236, 197
a—)L - m— 104, 251, 230 107, 023, 261 104, 245, 050 135, 710, 411 132, 990, 169 135, 837, 978
BB(EFC% 8RS GEAMAR) | 5, 226, 332, 781 5, 300, 556, 372 5,200, 450,310 | 5,323,389, 750 | 5,310, 148,652 | 5,459, 998, 356
A==y beoF =77 R ERE) 4,957, 496 4,957, 496 4,957, 496 4,957, 496 5,399, 863 5,399, 863
AR - - - - 56, 189 -
B) A& 32,132,971 34,233, 569 29, 726, 552 29, 944, 282 29, 261, 862 58, 210, 223
PRI - - - - - 27,431, 820
RALIL S 53 Fid 4 20, 103, 545 20,971, 815 21,913, 031 21,908, 530 21, 894, 806 20, 348, 842
RALFRH 45 4, 359, 543 5, 944, 950 545,071 469,618 1,192 2,310,952
RIMEFEH 7,649, 322 7,297, 248 7,249,115 7, 546, 002 7,346, 270 8, 096, 990
ARALFILE 181 107 13 20 15 36
DAL 20, 386 19, 449 19, 322 20, 112 19, 579 21,583
(C) #EEMRIE(A—B) 5,303, 408, 530 5,378, 303, 560 5,279,926, 304 5,434,113, 375 5,419,333, 011 5,543,025, 974
JEAR 5,025,886, 260 | 4,993,289,438 | 4,980,234,362 | 4,979,211,438 | 4,976,092,365 | 4,963,132, 301
W E S 4 277,522, 270 385, 014, 122 299, 691, 942 454,901, 937 443, 240, 646 579, 893, 673

(D) ZIEHROK 5,025, 886, 2600 | 4,993,289, 43800 | 4,980, 234,3620 | 4,979, 211,43801 | 4,976,092, 3650 | 4,963,132,3010

1HO%YEEREE(C/D) 10, 552M 10, 771H 10, 602 10,914 10, 891H 11, 168M

() M7 7> ROFE233M E LAEILS, 066, 639, 38711, 55233~238 W] HB NG E ST AKEIL34, 572, 73211, 55233~238 ] i —HR A ST A%EIL

138, 079, 818M1 T3,

1 FM 72 0 M PEREIE, S5233M011. 055211, 552341, 077110, 5523581, 06021, 55236111, 0914F1, 5523731, 089111, 55238%1. 1168
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ELIa-nNAA4—J)LF-272F Ad—X (ABAvYTHLHL)

OEIEDIKR
23340 #2343 #2351 #2364 H23THA 52383
H H 20234 7 A 21 H ~ [ 20234 8 A 22 H ~ [ 20234 9 A 21 H ~ [20234510 A 21 H ~ [ 2023411 H 21 H ~ 20234121 21 H ~
202348 H21H  |20234 9 H20H  |20234:10A20H  [2023411H20H  |20234E12H20H  |20244 1 A22H
A A A A A A
(A) BRLFINEE 28,384, 388 28,212, 660 28,619, 435 30, 416, 797 28,933, 687 29, 462, 096
2 Hc 4 4 28, 388, 906 28, 215, 513 28, 620, 493 30, 417, 323 28, 934, 130 29, 462, 641
XALFILE. A 4,518 A 2,853 A 1,058 A 526 A 443 A 545
(B) HifiiE#5TEERLE 128,742,822 109, 335, 715 A 83,747,558 154,210, 056 A 11,037,879 136, 744, 146
FEE A 129,503, 281 110, 186, 534 151,983 154, 425, 073 4,616 136, 863, 464
JeE R A 760,459 A 850,819 A 83,899, 541 A 215,017 A 11,042, 495 A 119,318
C) 1EFtHRENE A 7,669, 708 A 7,316,697 A 7,268,437 A 7,566,115 A 7,365,849 A 8,118,573
D) LHEHE(A+B+C) 149, 457,502 130, 231, 678 A 62,396, 560 171,060, 738 10, 529, 959 158, 087, 669
(E) miffigHELRS 363, 070, 015 488,784, 984 595, 780, 486 510, 528, 503 664, 540, 262 650, 622, 708
(F) BmEZ=EEE A214,901, 702 A213,030, 725 A211,778, 953 A210,778, 774 A209, 934, 769 A208, 467, 862
(Bl 4 25 FH 24 %5) (641,297,517) | ( 637,755,237) | ( 636,888,373) | ( 637,873,179) | ( 638,219,274) | ( 637,451, 340)
(FE B 2 %8) (A856,199,219) | (A850,785,962) | (A848,667,326) | (A848,651,953) | (A848,154,043) | (A845,919,202)
@) s (D+E+F) 297,625, 815 405, 985, 937 321,604,973 476, 810, 467 465, 135, 452 600, 242, 515
H) mEnike A 20,103, 545 A 20,971,815 A 21,913,031 A 21,908, 530 A 21,894, 806 A 20,348, 842
RE{ZEHEREE (G+H) 271,522, 270 385,014,122 299, 691,942 454,901, 937 443, 240, 646 579, 893, 673
BIMEREERE A A214,901, 702 213,030, 725 A211,778, 953 A210, 778, 774 209, 934, 769 A\208, 467, 862
(B 4 25 FH 24 %5) (641,297,517) | ( 637,755,237) | ( 636,888,373) | ( 637,873,179) | ( 638,219,274) | ( 637,451, 340)
(Ona=¢iEAYiEE T ) (A856,199,219) | (A850,785,962) | (A848,667,326) | (AB848,651,953) | (A848,154,043) | (A845,919,202)
Sy Bl HE(R R ST 4 682, 548,915 683, 244, 930 680, 095, 880 686, 104, 895 684, 602, 465 788, 361, 535
AR 2 4 A190, 124, 943 A 85,200, 083 A\168, 624, 985 A 20,424,184 A 31,427, 050 -
() HIEORROT T B) BMEFEHFTE BRI W ROFMEMIIC L2 b DEERET,
() HIEORBOH T (C) [SFERENE 1 I HE TRk T 2 HBRBIER Y EHE Z O TR R L TVET,
() HEORBOT T (F) BIMEREBES & b 2 DIE, [FFEOBNERE DR, BIEKE % LIAlEHH HIeARE 2 LW 202 VN ET,
(V) 20234 7 H21 H~20244F 1 H22 H ORI, {53EMEE O H O BILR RO UL —# A2 LFtT 2 7o 123 L= HIE18, 073, 892

M<d,

oyl OFHREER (20234 7 H21 H~20244E 1 H22H) [ZLLTFO#@Y TF,

20237 A21H~

202348 J22H ~

202379 A21H~

202310 421 H ~

20231121 H ~

20231221 H ~

H H 20234E 8 A21H  [20234E 9 A20H  [20234E10A20H 20234110200 |20234F12 20 |20244F 1 A22H
a. B4 (R bR TR) 26, 998, 963 26, 711, 829 21, 350, 933 29,170, 631 21, 567, 815 28, 022, 643
b. AEHRIRSRE ARG - RRRBRER) oM oM (] (] oM 98, 760, 798
c. [BRERERICEY DINGSFAHE4 | 641,297,517 |  637,755,237H| 636,888,373 | 637,873, 179F| 638,219,274 | 637, 451, 34014
d. FEFITED DR ERR A 675,653, 497H |  677,504,916f9 | 680,657,978 | 678,842, 794 | 684,929, 45619 | 681, 926, 9361
e. EEEINAE (a+b+ce+d) |1,343,949,977TH | 1, 341,971, 9821 | 1, 338, 897, 284F | 1, 345, 886, 6041 | 1, 344, 716, 545 | 1, 446, 161, 717H
£ BRGNS (1 H R %72Y) 2, 6741 2, 6871 2, 688[1] 2, 7021 2, 7021 2,913
g. Hrlid& 20, 103, 545 20, 971, 8151 21,913, 0311 21, 908, 530 21, 894, 806 4 20, 348, 84214
h. fd4 (1 TR %7=0) 401 421 441 441 441 4114
LA PE ORI E L ORI 15, IR R OB A OF EX D ZIC OV T, EREOHEHRANCESE, RICATERY RO LND
RGO FEITHEN U CREMEE B LB L TV ET,
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EXMERREE HYFEEA,
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PIMCOXENAA—ILK:-T7UK (BE~AyPiL)

S IRERMEK (20224108318)

<PIMCONS2a—ARKEN,/A—ILE-T72K (M) >
(BEITFEA, 2L, %K. 228, SHRIIHFSLIVUFT R (L LHNIE) OHERL)

TAEE SIS TAEE Bl TARE T
(B F) (B F) (Bfr: F) (B F) (B F) (Bfr: F)
Intesa Sanpaolo SpA Allison Transmission, Inc.
4.198% due 06/01/2032 $ 40 § mn 3.750% due 01/30/2031 $ 500§ 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 49
Central Parent, Inc. 4.250% due 02/01/2027 000 842 American Airlines 2015-1 Class A Pass-Through Trust
8.112% due 07/06/2029 100 98 LFS Topco LLC 3.375% due 05/01/2027 65 54
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 600 356 5.750% due 04/20/2029 500 456
1.728% 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 375 215
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 386 392 Navient Corp. 5.750% due 03/01/2027 500 477
LifePoint Health, Inc. 6.750% due 06/15/2026 800 758 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 98 OneMain Finance Corp. Ashtead Capital, Inc.
Scientific Games Holdings LP 6.626% due 01/15/2028 950 865 5.500% due 08/11/2032 550 498
7.097% due 04/04/2029 200 189 6.876% due 03/15/2025 250 243 ASP Unifrax Holdings, Inc.
SkyMiles IP Ltd. 7.126% 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. 7.126% due 08/01/2030 300 287
Standard Industries, Inc. 5.000% due 10/01/2029 700 562 Ball Corp.
6.676% due 09/22/2028 190 186 RLJ Lodging Trust LP 3.125% due 09/15/2031 1,000 768
TransDigm, Inc. 3.750% due 07/01/2026 900 824 Bath & Body Works, Inc.
5.924% due 12/08/2025 2,962 2,897 4.000% due 09/15/2029 300 252 6.626% 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 99 97 4.000% due 10/15/2033 700 491 Bausch Health Cos., Inc.
o S = SBA C ications Corp. 4.875% due 06/01/2028 350 215
N Aa— &% 6,985
/(HY/’:l?(ﬂﬁ &%zﬁ; i EE— 3.125% due 02/01/2029 500 405 5.500% due 11/01/2025 500 400
i . Service Properties Trust BCPE Empire Holdings, Inc.
1 58% 82. 5% 7.500% due 09/15/2025 1,800 1,757 7.625% due 05/01/2027 500 458
d _ SLM Corp. Berry Global, Inc.
Ally Financial, Inc. 3.126% 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
angBoles. Ines 3.750% due 12/31/2024 575 538 6.625% due 07/15/2026 1,000 952
8.500% due 1”15/2029 . 600 448 United Wholesale Mortgage LLC Bombardier, Inc.
Burford Capital Global Financo/LLG 5.500% due 11/15/2025 500 453 7.125% due 06/15/2026 1,400 1,328
6.875% due 04/15/2030 700 608 uniti Group LP Booz Allen Hamilton, Inc.
Sointese Slobal.loc, 4.750% due 04/15/2028 1,000 820 4.000% due 07/01/2029 200 175
3.375% due 10/01/2028 500 328 6.500% due 02/15/2029 500 30 Buckeye PartnersLP
3.625% due 10/01/2031 500 27 usl, Inc. 4.500% due 03/01/2028 500 43
Credit Acceptance Corp. 8.875% due 05/01/2025 475 462 Builders FirstSource, Inc.
6.625% due 03/15/2026 500 474 VICI Properties LP 6.375% due 06/15/2032 725 669
Credit Suisse Group AG 4.825% due 06/15/2025 2,000 1877 Caesars Entertainment, Inc.
8.373% due 07/15/2026 250 28 25419 6.250% due 07/01/2025 2,000 1,954
6.442% due 08/11/2028 250 226 Carnival Corp.
i-ﬁWZn due E{B/ILZ_/ZUSg 250 LI 5.750% due 03/01/2027 875 608
T T . a5 2.375% due 11/29/2028 BR300 7% [ L O gl il
500% due T e 7.625% due 031012026 750 565
Cushman & Wakefield U.S. Borrower LLC P 10.500% due 02/01/2026 600 580
6.750% due 05/15/2028 1,000 953 5.126% due 03/01/2030 $ 200 174 -
’ i Carvana Co.
Deutsche Bank AG Advantage Sales & Marketing, Inc.
eutsche Ban 6.500% due 11/15/2028 0 640 4.875% due 09/01/2029 225 100
3.742% due 01/07/2033 900 514 MDD Rk w g
- IRET Air Canada CD&R Smokey Buyer, Inc.
Diversified Healthcare Trust n 6.750% due 07/15/2025 500 478
4.375% due 03/01/2031 500 331 3.875% due 08/15/2026 1,000 886
A Albertsons Cos., Inc. CDI Escrow Issuer, Inc.
T T 7.500% due 03/16/2026 1,000 1027 5.750% due 041012030 500 452
6.500% due 08/15/2025 1,400 1,382 o . . 0
] o Albion Financing 1 SARL Cellnex Finance Co. S.A.
aationa s tiaysiCorys §.125% due 10/15/2026 500 g8 8.875% due 07/07/2041 750 461
7.626% due 05/01/2026 525 48 .o
GLP Capital LP Allegiant Travel Co. Centene Corp.
auita 7.950% du 081512027 o5 g1 2.500% due 03/01/2031 950 731
3.250% due 01/15/2032 100 75 000 CU o
Allied Universal Holdco LLC 2.625% due 08/01/2031 500 383
Greystar Real Estate Partners LLC 3.375% due 02/15/2030 1,350 1124
5.750% due 12/01/2025 1,000 969 3.626% due 06/01/2028 EUR 100 80 K& BIE . .
T T ¢ 4.625% due 06/01/2028 s 50 49 A625% due 12/15/2029 1,000 807
3.375% dus 06/15/2026 1,000 gy B.000% due 0601/2029 1125 764 Shemore Energy Barthors LP
’ 6.625% due 07/15/2026 250 239 3.250% due 01/31/2032 500 390




sl

TAEHE
(Bf: F) (Bfz: )

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

5.260% 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.

7.378% due 02/15/2030
CoreLogic, Inc.

4.500% due 05/01/2028

Coty, Inc.

3.875% due 04/15/2026 EUR
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

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

375
500
1,250
300
725
400
700
1,000
700
750
126
1,125
200
750
1,300
750
750
2,050
800
500
500

1,400
200

375
850
1,000
375

850
500

500
m
1,500

1,750
750

500
1,675

500
500
800
500
500
1,100
250

$ 332
462
1,039
284
611
344
577
671
486
599
93
973

166

667
751
1,486
638
469
489

1,185
206

326
730
916
369

802
381

M9
214
1,466

1,426
675

376
1,169

407
455
624
475
43
1,009
247

Fortress Transportation & Infrastructure Investors LLC

5.500% due 05/01/2028
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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 05/15/2027 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

5.876% due 01/15/2028 1,000
JELD-WEN, Inc.

4.625% due 12/15/2025 380
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

$ 780

457

97
95
94
92

81
693

161

399
320
314

655
258

227
459

430
429

540
373
2,151
800
742
322
376
1,048
395
267

960
487

362

251

AR
(B F) (

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 06/15/2025 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 II, 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 $ 1,250
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 1121
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

sl
BT F)

$ 231
1473

639

188

434

394

433
581

179

337
290

220
393

840
969

46
579
685
593
362
486
348
75
1,018
491
139
457
334
933
557
738
652

634
936

975
265
560
423

1,360




sl

TAEHE
(Bfr: F) (Bfz:F)

Royal Caribbean Cruises Ltd.
5.500% due 04/01/2028 $
8.250% due 01/15/2029
11.500% due 06/01/2025

RP Escrow Issuer LLC
5.250% due 12/15/2025
Sabre GLBL, Inc.

9.250% due 04/15/2025

SCIH Salt Holdings, Inc.
4.875% due 05/01/2028
Seagate HDD Cayman
3.125% due 07/15/2029
3.375% due 07/15/2031
4.081% due 06/01/2028
Sensata Technologies, Inc.
4.375% due 02/15/2030
Sigma Holdco BV

7.875% due 05/15/2026
Spectrum Brands, Inc.
3.875% due 03/15/2031

Spirit AeroSystems, Inc.
7.500% due 04/15/2025
Stagwell Global LLC

5.625% due 08/15/2029
Standard Industries, Inc.
5.000% due 02/15/2027
Staples, Inc.

7.500% due 04/15/2026
Sugarhouse HSP Gaming Prop Mezz LP
5.875% due 05/15/2025
Summer BC Bidco B LLC
5.500% due 10/31/2026
Tallgrass Energy Partners LP
5.500% due 01/15/2028
6.000% due 12/31/2030
Team Health Holdings, Inc.
6.375% due 02/01/2025
Tempur Sealy International, Inc.
3.875% due 10/15/2031
Tenet Healthcare Corp.
4.625% due 07/15/2024
4.875% due 01/01/2026
6.250% due 02/01/2027
Terminix Co. LLC

7.450% due 08/15/2027
TopBuild Corp.

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

4.875% due 05/01/2029
6.250% due 03/15/2026
6.375% due 06/15/2026
Travel + Leisure Co.

6.000% due 04/01/2027
6.625% due 07/31/2026
TripAdvisor, Inc.

7.000% due 07/15/2025
Triumph Group, Inc.

8.875% due 06/01/2024
Twilio, Inc.

3.625% due 03/15/2029

U.S. Acute Care Solutions LLC
6.375% due 03/01/2026

Uber Technologies, Inc.
7.500% due 05/15/2025
United Airlines, Inc.

4.375% due 04/15/2026
4.625% due 04/15/2029
United Rentals North America, Inc.
3.750% due 01/15/2032

250
150
2120
250
975
350
800
375
1,750
500
500
126
2125
1,200
500
100
500
200

1,500
250

600
1,000
412
2,450
1,000
600
500
625
500
1,100

400
1,000

250
657
175
1,475
200

1,200
1,000

1,000

$ 193
150

2,286

188

946

305

593

268
1,404

2,070
1,038

453

469
159

1,348
221

454
753
402
2,320
956
670
392
533
494
1,063

374
976

247
665
145
134
200

1,097
857

812
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TAEHE
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(Bfr: F) (B F)

Venture Global Calcasieu Pass LLC

3.875% due 11/01/2033 $ 2380
Veritas U.S., Inc.

7.500% due 08/01/2025 250
Viking Cruises Ltd.

13.000% due 05/15/2025 200
Viking Ocean Cruises Ship VII Ltd.

5.625% due 02/15/2029 750
VOC Escrow Ltd.

5.000% due 02/15/2028 250
WESCO Distribution, Inc.

7.125% due 06/15/2025 1,000
Western Midstream Operating LP

5.500% due 02/01/2050 750
White Cap Buyer LLC

6.875% due 10/15/2028 500
White Cap Parent LLC

8.250% due 03/15/2026 (b) 775
WMG Acquisition Corp.

3.000% due 02/15/2031 400
Wynn Las Vegas LLC

4.250% due 05/30/2023 100
5.250% due 05/15/2027 1,000
XPO Escrow Sub LLC

7.500% due 11/15/2027 175
Yum! Brands, Inc.

4.750% due 01/15/2030 700
6.875% due 11/15/2037 500
ZipRecruiter, Inc.

5.000% due 01/15/2030 325
ZoomlInfo Technologies LLC

3.875% due 02/01/2029 350
Altice Financing S.A.

5.000% due 01/15/2028 1,500
5.750% due 08/15/2029 700
Altice France S.A.

5.125% due 01/15/2029 250
5.125% due 07/15/2029 1,000
5.500% due 01/15/2028 1,300
5.500% due 10/15/2029 800
AMC Networks, Inc.

4.250% due 02/15/2029 625
4.750% due 08/01/2025 500
5.000% due 04/01/2024 198
Arches Buyer, Inc.

4.250% due 06/01/2028 750
Ascent Resources Utica Holdings LLC

7.000% due 11/01/2026 500
8.250% due 12/31/2028 375
C&W Senior Financing DAC

6.875% due 09/15/2027 750
Cablevision Lightpath LLC

3.875% due 08/15/2027 250
5.625% due 09/15/2028 250
Calpine Corp.

3.750% due 03/01/2031 1,000
5.125% due 03/15/2028 750
CCO Holdings LLC

4.250% due 01/15/2034 1,500
4.500% due 08/15/2030 1,750
4.500% due 05/01/2032 750
4.500% due 06/01/2033 500
4.750% due 02/01/2032 1,000
Chesapeake Energy Corp.

5.500% due 02/01/2026 1,200
6.750% due 04/15/2029 750

§ 1,890
m

216

586

206

1,011

586

425

656

313

99
872

175

627
491

266

293

137,130

1,190
551

189
756
1,031
612

484
458
193

617

493
362

652

213
199

821
667

1,105
1,423
594
380
802

1,165
736

AR
(B F) (

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 Ill LLC

5.875% due 07/01/2029 775
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.

4.900% 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
Embarg 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 08/01/2027 500
iHeartCommunications, Inc.

4.750% due 01/15/2028 1,500
lliad Holding SASU

6.500% due 10/15/2026 200
Leeward Renewable Energy Operations LLC
4.250% due 07/01/2029 100
Lumen Technologies, Inc.

4.500% due 01/15/2029 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

sl
BT F)

$

463
285
724
808

169
483

480
942

356

498
283
282
828
465

91

354
1,019
1,369

266

476

66
931

858

283




sl

AL
(Bfr: F) (B F)

Occidental Petroleum Corp.
5.500% due 12/01/2025 (e)
5.550% 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 05/01/2031
8.875% due 07/15/2030
Parkland Corp.

4.625% due 06/01/2030
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.
4.750% 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

750
500
375
1,000
250
250
500
500
500

500
400

100
250

600

500
500

374
500

600

1,100
500

500
400
2,350
1,000
100
500
1,000
1,000

1,000
1,000

450
1,000
400
500
200
750
1,500
500
625

500

$ 753
508

378

1,004

254

247

521

539

568

a7
376

9%
249

583

424
316

373
520

536

947
461

493
348
2,761

848

477
770
929

948
988

439
968
383
462
167
602
1,243
477
498

387
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TAEE MBS
(BifL: F) (B F)

6.125% due 03/01/2028 $ 750 _§ 500
65,688

HEEEH 228,231

(ERfGR{E $260, 462)

CREMFS A2 4. 3%

U.S. Treasury Notes

2.750% due 08/15/2032 7,500 6,713

3.125% due 08/31/2027 4,800 4,569

3.250% due 06/30/2027 700 670

KREMBEIHGEH 11,952

(EGRAE $12, 272)

E—7— % 0.0%

Deutsche Alternative-A Securities, Inc. Mortgage Loan Trust

5.500% due 12/26/2035 (c) 31 2

E—7—VIERIEHEEH 2

(BRiGRAE $21)
EHI R R 8. 8%

Federal Home Loan Bank (d)

3.108% due 01/06/2023 4,500 4,500
3.109% due 01/10/2023 2,900 2,901
7.401
15,000

Australia and New Zealand Banking Group Ltd.

2.580% due 11/01/2022 275 275
Bank of Nova Scotia
2.580% due 11/01/2022 23 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

EHERERGE 24,206
(ER{G A1 $24, 205)
BRAMIEHEE (@) 98.1% $ 271,408
(ER{8 A $304, 218)
EMTYNT1T

& (g) (h) (0.0%) (36)
(IERAEELE TS 7 L, Fi5E §49))
ZOMOEESLVAM (#iFE) 1.9% 5,387
fHERE 100. 0% __§ 276,755
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IS E MRS T HIER

* BEYOICE, EEOSBENOBRAALLBRTFREGELLE oIy —ANEEA TS,

(a) 2022%10A31 ABRAEDIRE AT DOMIBAIES T, KEHIFEEDS2. 1%, TOMOEDEFHAMEED6.0%EE>TIVD,
(b) BmE LS (PIK)

(c) BHEFRET (TIAILF) OREIZHD,

() Y—RUFEEMNEY THD.

5 HED
RTAREH y—Ry i E migH R 15 IR ffi 35l X E L
Occidental Petroleum Corp. 5.500% 12/01/2025 12/08/2020 $ 750 $ 78 0.27%
Occidental Petroleum Corp. 6.125% 01/01/2031 12/08/2020 1,000 1,004 0.36%
SRR HIR 4 A AL S5 & B $ 1750 $ 1757 0.63%

BAE LU ZDMHOEBERS]

2 ABE LR22H LR 2249(=
WEIHEF HiFTEF RFB LIzl BEEHE $EER (4N IEAfifiS) (B EffifE) FHRRED
BPS 3.070% 10/31/2022 11/01/2022 $ 15,000 U.S. Treasury Inflation Protected Securities
0.125% due 01/15/2031 $ (15,308) ¢ 15,000 ¢ 15,001
LRZ#H&EE $ (15,308) ¢ 15,000 ¢ 15,001

LITFE. 2022410 A3 BRADBAB L U Z DO SEEBI L S UISEA (RA) BROTIBMHEEZREEFAIHELTEYLIZLOTHS.

-
YIN—2Z - ACRAY BAB LY

LRE2H S22 W5l EFEYIZ h2412]

1% % 125 %% % EFE|
WEIHEF FURE KihF B3/ KiLE &t
Fa—NL/IRE— - LR
BPS $ 15,001 $ 0 $ 0 $ 0 $ 15,001 $ (15,308) $ (307)
EARE LV ZDMOEREEI &5 $ 15001 % 03 0 0
'y‘ FRFIBEET,

P xRy b THRR—Ur—(F, ABETEAFRICHTHNEAFICHT SRMAE . (XLfEBS) OMEERT. EASLVZOROSBIIOT Y RAR—Y v —iF, FA—
DEEREDR—DIRE—ZHABEASNEWMEIMTOARBRT D EMNTES.

20224E10A31 B I# T L - REH AR h O FHE AZEIEST, 602T, METFHEFE (0.056%) THoTzo BEERITE—IL - NA/NYIEBIEYN—R - LKRZ
MIRIEEAHLEE. FHBABCFIENLAEFND

(8) ®BMTVNT « TER : EHF(EP

BEEF BE i RET T LIS
AVTIIRAMS T 2 kGl TR fifi % © 3(8) # aE aff
CDXHY-38 Index 5.000% 0612012027 § 5,691 $ 78 $ 238 $ 0§ (2
CDX.HY-39 Index 5.000% 1212012027 11,800 20 389 0 173)
A7y TRYEE $ 58 $ 627 $ 08 (99
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UTFIE, 2022510A31 B RAD LB/ FFHRBEFABBTRASNLZEMT UNT 1 TEROTHMEES L VEHERESOENTH D,
20224510 A31 BIRTE. EIHFLEHRBEFERT U /AT 4 TERICOVTH, TIODREAERELTELANDA TS,

BT UNTTEE
EIEEILE

gk ifili:1
_ T ATy _
&it +Ivay bt/ 249 &it
LB FELEPREAEF 0 s 0s 0s 99 $ (99)

VERIFURRTOTI LI VDRYFTHOT, BERT Y TRUOEHICBEVTEESN TV SEREEAELESE, D7V FIE () JATIL 3 VOBLFISHL
279 T OBERAILE LS EERIL > TERAS. U< ESRIENEBRT SRIESDSI ELER 0. TR (1) 27y IOBETADHSEER. L4
SRIEREMAT 5 RAEHORIREEZM -2 % L VRFAERS S L RSO TIILS .

PHEORT Y TRUOEHCENTERSNTVAERFRNELHBEICT7 Y FAY LSy b - TAFI V3 VOFYFELTHIAS CEEBRSMS, FhiFoLYy

R TOFIYIVOBNFEE LTRIRAARMDHEBASHE,

VIBMIES L URRE LTELSEREMISREI LTy b - 74 b - 27y TRNOMEESL BT 22 DRKDEAOBBERE L, MRHATRD y TR0
BETANHE FRHSNBADI LIy b - FUNT 1 IIRAFPERMEE (FI3FE) OAREERT. 27y TOBETAE L L 58 OHBIEHK ORI AD M
& BREFOERORSEOEILEE L. RIRE TRl S ARG £ £ OROERSZREOTRIEEL 2] X5 ORMEET .

(h) E£BTU/NT 1 TR - [EE

AERWEFH (8)
BE &

i ELiES RFA BlEREE ZEER
S0G 1112022 EUR 977 $ 1,005 $ 38 $ 0
UAG 1112022 2,337 2,403 92 0
SEBBEERNEH $ 130 $ 0
%Rﬁﬂﬁﬂ:%é
B Ry IR (hiBffits)
S TLIF LD RERFE
WEIEF (Dﬁ?b/gﬁy SHEME 2=y b ETHEH BEXE WA X (RE)  (8) # HRE fafif
JPM ZH iBoxx USD Liquid Secured Overnight Financing Rate
High Yield Index N/A Index $ 5800 121202022 § 241 ¢ (54 ¢ U (78)
MYC 2H iBoxx USD Liquid Secured Overnight Financing Rate
High Yield Index N/A Index 5,200 12/20/2022 (25) 36 " 0
A7y TRHEE $ @9 s (18 18 (78)

LTFE. 202241031 BRADEESRMT VAT « TAGKBLVEA (RA) BROTBMEHEZREEFAIHELTENLIZLOTHS.

2022410 A31 BB, BRIy 7 - TUNT 4 THROI R —ZMHIZHL, BT Y /AT 1 TERITOVTHOIDORESAERELTEL
Anbh TS,

EWMT VST 4 THRE ST ST 4 THE _ o EE
TUNT4T  EA
SEHE " 2997 SHEHE prt< 2997 ., OmsffiE  (RA) 72

WEIEF SEEERL) 77/3 v 2 &t SFERH 71'7’/3 v 2 [EEAEE ($%8) B R—Tp—0
BPS $ 0 0% 0 s 0 $ 0 0% 0% [ 0§ 30 § 300
BRC 0 0 0 0 0 0 0 0 0 130 130
JPm 0 0 0 0 0 0 78) 78) (78) 31 47
MYC 0 0 11 " 0 0 0 0 1" 40 51
S06 38 0 0 38 0 0 0 0 38 0 38
UAG 92 0 0 92 0 0 0 0 92 0 92
IEEREE $ 130 8 0 0§ 1% 4 $ 0 8 0 & (18 $ (18

U Ry b DY RBR—Dr—E, EETBITERISH T HMEIETFIS “H’Z.:xﬁﬂaﬁ/ (XILEH) OMB|ERT. EBEEMTUNT THROTI RAKR—Jr—k, A—0
EEREDR-—OT R —ZHHNERASNZIWEIMTOAERT S EMNTES
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ERT /N T 4 TERDAESE
U, K77 Y FOTYNAT  THGOAEMEEYRY « THRAR—Sx—FIHELTENLELOTHE.

BE - AEHEELOTUNAT 4 TEROAEME (2022F10A31 BRI :

ANy VERELTEHESATVEWTYNRTF 1T

AR IOAT1 NEAE _
&R 249 24 249 S22 At
SMTUNT« TER - BE
5]
HEAEEERY $ 0 $ 0 $ 08 1808 0 $ 130
27y TRH 0 0 0 0 " 11
§ [ [ 0 § 130 § 11 $ 141
EET AT« IESE - A
EIBE P REE
27y TR $ 0 $ [ 08 0 $ 0 $ 99)
53]
27y TR $ 0 $ 0 s 0 $ 0 $ 8 s 178
$ 0 s 193§ 0 § 0 $ 78 s 1177
BRAFEICHTIERT VAT IEROEE (20224103181 T LIEE) :
ANy SBERELTEHESATWEVNTYNT 4T
AR IOAT4 HNEAE _
5324 249 21 24 |24 &t
SMTUNT 4 TERICHRIREM (8)
B E P REE
27y TR § 08 670§ 0 $ 0 s 08 (670)
J55R
SEBEEERH § 0 0 § 0 § 443 $ 0 443
RT3y 0 4 0 0 0 4
27y TR 0 0 0 0 1,461) 1,461)
$ [ 4 § 0 $ 443 $ (1461 8 1,014
$ [ 1666) __ $ 0 § 443 $ 11461 § 11,684
EBT VAT 1 TERICHLIRERTE (8) HOMETE
LB FELEPRER
27y TR $ 08 603 $ 0 $ [ 08 603
[
SEBEEERK § 0 0 § 0 $ 9 $ 08 9
27y TR 0 0 0 0 113) 113)
$ [ 0§ 0 § 98 $ 13 s 85
$ [ 603§ 0 $ 9 $ 13 s 668

LITFIE. 20225 10A31BREDER 7 7 ¥ FOBES S VRBOFHEICH-> THEALIA VT M > THE L - AEMECENTH D,

/X TE fififiE
HFIY— LA LAL2 LA 3 (0NEIAYIBEE)
BERMES (LEME
Ny n—UEE $ U 6072 ¢ 913 ¢ 6,985
HiEFE
RITH L UERM 0 25419 0 25,419
FERA 0 137,130 0 137,130
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ATEAE
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Australia and New Zealand Banking Group Ltd.
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Bank of Nova Scotia
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Sumitomo Mitsui Trust Bank Ltd.

2.580% due 11/01/2022 21 21
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