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9431 (20214E 6 H15H) 7,988 15 0.6 — 98.5 678
9581 (20214 7 A15H) 7, 965 15 AO0. 1 — 98.8 674
9611 (20214E 8 A16H) 7,935 15 AO0. 2 98.3 664
97HI (20214E 9 A15H) 7,978 15 0.7 — 98.5 629
984 (202147107 15H) 7,962 15 A0.0 — 98.5 607
991 (20214F11 A 15H) 7, 969 15 0.3 — 98.3 587
1004 (2021412 A 15H) 7,928 15 AO0.3 — 98.6 575
10147 (202241 A17H) 7,953 15 0.5 — 98. 7 575
1024 (202242 A15H) 7, 880 15 AO0. 7 — 98. 3 560
1034 (20224 3 A15H) 7,718 15 AL.9 — 98. 3 543
1044 (20224F 4 A15H) 7,842 15 1.8 — 98.5 549
10584 (20224£ 5 A 16 H) 7, 605 15 A2.8 - 98.5 532
10634 (20224F 6 A 15H) 7,536 15 AO0. 7 - 98.7 528
10781 (20224 7 A15H) 7,378 15 AL.9 — 98.3 518
1081 (20224 8 H15H) 7,634 15 3.7 — 98.5 533
1098 (20224£ 9 AH15H) 7,542 15 AL0 — 98.7 529
1108 (20224F10 A 17H) 7,376 15 A2.0 — 98.5 506
11181 (2022411 A 15H) 7,435 15 1.0 — 98.5 464
1124 (2022412 A 15H) 7,421 15 0.0 — 98.7 461
1138 (20234 1 A16H) 7,492 15 1.2 — 98.5 466
11447 (202342 A15H) 7,533 15 0.7 — 98. 7 457
11581 (20234 3 A15H) 7, 402 15 AL — 98. 7 445
11634 (202344 A17H) 7,426 15 0.5 — 98.5 435
11784 (20234E 5 A 15H) 7,373 15 AO0.5 - 98.2 433
118 (202346 A15H) 7,411 15 0.7 — 98. 4 425
1194 (20234 7 H18H) 7,492 15 1.3 — 98.7 431
1204 (20234 8 H15H) 7, 490 15 0.2 — 98. 2 422
1214 (2023429 H15H) 7,537 15 0.8 — 98.7 422
12231 (2023410 H 16 H) 7,462 15 AO0.8 — 98.5 416
1234 (20234F11 A 15H) 7,457 15 0.1 — 98.7 399
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A A A A A A
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= HORILE - - - 1 3 —
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H) REEHEE A 861,152 A 863,489 A 846,630 A 840,043 A 837,944 A 803,572
REPZEBERES (G+H) A148, 653, 630 A144, 355, 244 A141,671, 886 A137,923,212 A141,798, 768 A136, 229, 605
IBAIMEFEAEESR A A 49, 156, 694 A 49,642, 844 A 48,783,049 A 48,523,586 A 48,596, 707 A 46,778,191
(B 24 S5 4R 24 45) (1 19,126,276) | ( 19,302,765) | ( 18,967,351) | ( 18,866,613) | ( 18,897,858) | (  18,191,537)
(52 B RS FH 2 %H) (A 68,282,970) | (A 68,945,609) | (A 67,750,400) | (A 67,390,199) | (A 67,494,565) | (A 64,969, 728)
Sy B YER RS 4 34,803, 545 35,838, 271 35, 806, 474 36, 434, 579 36,902, 574 35,989, 132
R A A A134, 300, 481 A130, 550, 671 A128, 695, 311 125, 834, 205 A130, 104, 635 125, 440, 546
() HEOWRPLOH T B) FEFEHFTEBBRIIE RO ZIC LD b DEERET,
(1) HIEORPLO T T (C) IS FEIRBNE 12 I EFEHINIC o D BB SR YA Z SO TR R L TVET,
(%) gﬁ_z‘émﬁiﬂmqﬂﬁ (F)BMERZEER L HLOIL, EFLOBMBREDEE, BINERE L LTI 6 IiARZ 72 LW RS 2 VW E
(1) 200235 5 %16 §_~2023¢11ﬁ 15H OIRIZ, FREMPED M OFBIXIZIR D HER O I — A2 TR T 2720 B L2 1%
1,454, 5011 T3,
(15) HEeAOFFIRE (202345 16 B ~20234E11158) LA T O Y T,
i H 2023$§HIGE~ 202346 A 16 H~ (20234 7 A19 H ~ [ 20234 8 A 16 H ~[20234-9 A 16 H ~[20234:10 4 17 A ~
2023/F6 A16H  |2023fE 7 A18H  [2023fE8 A15H [2023fE9 A15H [2023/F10A16H  |2023/FE11 4 15H
a. Bl MRS (RREPERR%) 1,769, 227H 1, 926, 9584 1,529, 895H 1,782, 523H 1,468, 918H 1,419, 8334
b. AR SR R BRI 09 09 09 09 0 09
c. [FFERIEICED 2 IS 19,126,276 | 19,302,765/ | 18,967,351/ | 18,866,613/ | 18,897, 858M| 18,191, 537H
d. EFERERICE ® B B (RN 4 33, 895, 47014 34, 774, 8024 35, 123, 2094 35, 492, 0994 36, 271, 600 35,372, 8711
e. Ot IS (a+b+c+d) 54,790,973M | 56,004,525 | 55,620,455 | 56,141,235/ | 56,638,376 | 54,984, 2411
£ BRSNS (1 TR %720) 95414 97214 985H4 1, 0024 1,013 1,026
g. oyfild: 861, 152 863, 489 846, 630/ 840, 043 837, 944 803, 572
h. Z3fid4: (1 A %720) 15H 15H 15H 15 15H 154
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(B4 ) (B - F) (B4 : ) (B - F) (BT F) (B - F)
Clear Channel Outdoor Holdings, Inc. Hudson River Trading LLC
% 7.254-1.915% due 08/21/2026  § 2,729 § 2,507 6.164% due 03/20/2028 § 2,123 § 1,959
1011778 B.C. Unlimited Liability Co. Clydesdale Acquisition Holdings, Inc. iHeartCommunications, Inc.
5.504-6. 165% due 11/19/2026  § 4,053 § 3,950 8.004% due 04/13/2029 1,097 1,059 6. 754% due 05/01/2026 1,863 1,764
AAdvantage Loyality IP Ltd. CMG Media Corp. Insulet Corp.
8.993% due 04/20/2028 2,950 2,926 7. 254% due 12/17/2026 1,479 1,385 7.004% due 05/04/2028 990 L
ABG Intermediate Holdings 2 LLC Cobham Ultra SeniorCo Sarl IRB Holding Corp.
7.329% due 12/21/2028 1,945 1,873 7.063% due 08/03/2029 600 581 6.208% due 12/15/2027 1,345 1,312
9.829% due 12/20/2029 600 559 Coherent Corp. Ivanti Software, Inc.
Adevinta ASA 5.878% due 07/02/2029 975 952 7.332% due 12/01/2027 553 47
6.674% due 06/26/2028 762 146 Commscope, Inc. 10. 332% due 12/01/2028 2,000 1,250
Advantage Sales & Marketing, Inc. 7.004% due 04/06/2026 3,976 3,802 Jane Street Group LLC
8.284% due 10/28/2027 3,574 3,126 CoreLogic, Inc. 6.504% due 01/26/2028 2,079 2,024
AHP Health Partners, Inc. 7.313% due 06/02/2028 1,980 1,467 KKR Apple Bidco LLC
7.254% due 08/24/2028 990 944 CQP Holdco LP 6.504% due 09/23/2028 993 965
Air Canada 7. 424% due 06/05/2028 2,963 2,930 LABL, Inc.
6.421% due 08/11/2028 1,596 1,561 CSC Holdings LLC 8.754% due 10/29/2028 1,016 940
Albion Financing 3 Sarl 5.912% due 04/15/2027 1,462 1,392 LifeMiles Ltd.
9.575% due 08/17/2026 497 472 Cushman & Wakefield U.S. Borrower LLC 8.320% due 08/30/2026 2,047 1,958
Alliant Holdings Intermediate LLC 6.504% due 08/21/2025 1,874 1,837 LifePoint Health, Inc.
7.004% due 05/09/2025 2,079 2,022 Diamond Sports Group LLC 8.165% due 11/16/2025 3, 366 2,987
Allied Universal Holdco LLC 6. 458% due 08/24/2026 4,719 944 Lumen Technologies, Inc.
7.504% due 05/12/2028 3,265 2,97 11. 208% due 05/26/2026 846 817 6.004% due 03/15/2027 2,494 2,328
Altar Bidco, Inc. DIRECTV Financing LLC Madison 1AQ LLC
4.952-5. 500% due 02/01/2029 848 195 8. 754% due 08/02/2027 4,371 4,182 6.815% due 06/21/2028 1,234 1,120
7.355% due 02/01/2030 1,000 864 Dun & Bradstreet Corp. Magenta Buyer LLC
Altice France S.A. 6.846% due 02/06/2026 1,744 1,720 9.170% due 07/27/2028 3,292 2,893
6.905% due 08/14/2026 1,922 1,768 6.896% due 01/18/2029 995 M Mavenir Systems, Inc.
AmSurg LLC Embecta Corp. 7.711% due 08/18/2028 2,258 1,942
15. 744% due 04/28/2028 3,519 3,185 6.553% due 03/30/2029 818 799 McAfee Corp.
AP Core Holdings Il LLC Endurance International Group Holdings, Inc. 6.870% due 03/01/2029 3,815 3,504
9.254% due 09/01/2027 950 868 6. 698% due 02/10/2028 3,605 3,089 McGraw-Hi || Education, Inc.
Applied Systems, Inc. Fertitta Entertainment LLC 7.820-8. 316% due 07/28/2028 1,859 1,727
6.674% due 09/19/2024 1,480 1,463 7.729% due 01/27/2029 1,393 1,310 Messer Industries GmbH
Applovin Corp. First Student Bidco, Inc. 6. 174% due 03/02/2026 " 1
6. 674% due 10/25/2028 2,409 2,330 6.642% due 07/21/2028 993 936 MetroNet Systems Holdings LLC
Arches Buyer, Inc. Flutter Entertainment PLC 7.144% due 06/02/2028 2,839 2,775
7.004% due 12/06/2027 3,519 3,128 6.749% due 07/22/2028 2,100 2,076 MH Sub | LLC
ASP Unifrax Holdings, Inc. Forest City Enterprises LP 7.504% due 09/13/2024 2, 556 2,468
7.424% due 12/12/2025 1,538 1,418 7.254% due 12/08/2025 833 826 MPH Acquisition Holdings LLC
AssuredPartners, Inc. Formula One Management Ltd. 7.320% due 09/01/2028 1,990 1,853
7.229% due 02/12/2027 995 952 6.254% due 02/01/2024 2,750 2,751 NortonLifeLock, Inc.
Asurion LLC Froneri International Ltd. 5.829% due 09/12/2029 900 880
6.754% due 11/03/2024 1,092 1,032 6.004% due 01/29/2027 244 236 Nouryon Finance BV
9.004% due 01/20/2029 1,000 702 Gainwell Acquisition Corp. 7.165% due 10/01/2025 0 0
Azalea TopCo, Inc. 7.674% due 10/01/2027 3,249 3,097 Numericable U.S. LLC
7.579% due 07/24/2026 697 653 Garda World Security Corp. 7.165% due 07/31/2025 1,230 1,121
Bally’s Corp. 7.240% due 10/30/2026 1,050 1,003 Olaplex, Inc.
6.550% due 10/02/2028 1,811 1,688 Genesys Cloud Services Holdings | LLC 7.198% due 02/23/2029 995 927
BK LC Lux SPV Sarl 7.754% due 12/01/2027 1,489 1,455 Option Care Health, Inc.
5.098% due 04/28/2028 910 867 Gibson Brands, Inc. 6.504% due 10/27/2028 993 979
Boxer Parent Co., Inc. 9.125% due 08/11/2028 1,017 814 Orbit Private Holdings | Ltd.
7.504% due 10/02/2025 2,669 2,57 GIP Il Blue Holding LP 8.174% due 12/11/2028 893 873
Brookfield Property REIT, Inc. 8.174% due 09/29/2028 1,578 1,569 Pactiv Evergreen, Inc.
6.329% due 08/27/2025 2,220 2,173 Global Medical Response, Inc. 7.004% due 02/05/2026 1 1
Caesars Resort Collection LLC 8.004% due 03/14/2025 985 167 Pegasus BidCo BV
6.504% due 12/23/2024 2,868 2,841 Go Daddy Operating Co. LLC 6.962% due 07/12/2029 1,000 968
Carnival Corp. 6. 740% due 10/21/2029 1,825 1,811 Pelican Products, Inc.
5.877% due 06/30/2025 1,694 1,594 GoTo Group, Inc. 7. 924-8. 420% due 12/29/2028 1,017 921
Castlelake Aviation One Designated Activity Co. 8.322% due 08/31/2027 987 635 Peraton Corp.
6.043% due 10/22/2026 4 4 Great Outdoors Group LLC 7.504% due 02/01/2028 5,012 4,837
Central Parent, Inc. 7.504% due 03/06/2028 3,020 2,852 Petco Health & Wellness Co., Inc.
8.112% due 07/06/2029 1,150 1,128 Grinding Media, Inc. 6.924% due 03/03/2028 564 542
Citadel Securities LP 7.144-1.702% due 10/12/2028 2,005 1,729 Phoenix Guarantor, Inc.
6.343% due 02/02/2028 2, 266 2,250 H-Food Holdings LLC 7.004% due 03/05/2026 1,814 1,745
Clarios Global LP 7. 754% due 05/23/2025 992 842 Phoenix Newco, Inc.
7.004% due 04/30/2026 2,423 2,361 Hub International Ltd. 7.004% due 11/15/2028 1,368 1,321
Clark Equipment Co. 6.983-7. 327% due 04/25/2025 1,995 1,959 Polaris Newco LLC
6.153% due 04/20/2029 m 760 7.232-1. 528% due 04/25/2025 990 974 7.674% due 06/02/2028 4,505 4,121
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Prime Security Services Borrower LLC

6.505% due 09/23/2026 § 1,551
Pug LLC
7. 254-8.004% due 02/12/2027 1,930

Rackspace Technology Global, Inc.
5.617% due 02/15/2028 179
Radiate Holdco LLC

7.004% due 09/25/2026 3,077
RealPage, Inc.
6.754% due 04/24/2028 4,256

Recycle & Resource U.S. LLC

7.174% due 07/14/2028 1,431
Sabre GLBL, Inc.
7.254% due 12/17/2027 3,678

Scientific Games Holdings LP
7.097% due 04/04/2029 1,900
Sequa Mezzanine Holdings LLC

9.760% due 11/28/2023 846
Signify Health LLC
5.877% due 06/22/2028 990

SkyMiles IP Ltd.

7.993% due 10/20/2027 1,150
Sotera Health Holdings LLC
7.165% due 12/11/2026 1,875

Spirit Aerosystems, Inc.

7.504% due 01/15/2025 30
SRS Distribution, Inc.

7. 254-1. 329% due 06/02/2028 1,212
S§S&C Technologies Holdings, Inc.

6.079% due 03/22/2029 661
Staples, Inc.
7.282% due 09/12/2024 581

7.782% due 04/16/2026 2,392
Starwood Property Mortgage LLC

7.004% due 07/26/2026 989
Station Casinos LLC

6.010% due 02/08/2027 939
Summer (BC) Bidco B LLC

8.174% due 12/04/2026 941

Surgery Center Holdings, Inc.

7.070% due 08/31/2026 1,056
Team Health Holdings, Inc.
6.504% due 02/06/2024 3,404

Tempo Acquisition LLC
6.729% due 08/31/2028 995
TIBCO Software, Inc.

8.153% due 03/30/2029 2,450
TK Elevator Midco GmbH

6.871% due 07/30/2027 3,014
Trans Union LLC

6.004% due 12/01/2028 1,721
TransDigm, Inc.

5.924% due 08/22/2024 1,685
Travel + Leisure Co.

6.004% due 05/30/2025 990
Trident TPl Holdings, Inc.
4.000-7. 674% due 09/15/2028 (b) 991
UKG, Inc.

6.998% due 05/04/2026 1,985
United AirLines, Inc.

8.108% due 04/21/2028 2,472

Univision Communications, Inc.

7.004% due 01/31/2029 1,413
7.790% due 06/24/2029 524
Usl, Inc.

6.424% due 05/16/2024 2,172
Verscend Holding Corp.

7.754% due 08/27/2025 3,403
Viad Corp.

8.754% due 07/30/2028 1,757

$ 1,531
1,672
114
2,825
4,010
1,277
3,297
1,794
846
989
1,162

1,71

1,129
650

561
2,089

971
922
871

3,125

983
2,24
2,868
1,703
1,661

964

942
1,920
2,420

1,362
515

2,150
3,367

1,666
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Wand Newco 3, Inc.

6.754% due 02/05/2026 § 1,355 § 1,275
WatchGuard Technologies, Inc.
8.979% due 07/02/2029 1,400 1,321

Waystar Technologies, Inc.
7.754% due 10/22/2026 212 206
White Cap Supply Holdings LLC
7.479% due 10/19/2027 3,216
Woof Holdings, Inc.

7.315% due 12/21/2027 990 950
Zayo Group Holdings, Inc.
6. 754~1. 979% due 03/09/2027

3,052

2,513 2,065

Nryon—EHESEH
(ERFEMRE $257, 326)

OneMain Finance Corp.

239, 261

3.500% due 01/15/2027 1,000 822
Air Canada

3.875% due 08/15/2026 1,000 886
Allied Universal Holdco LLC

3.625% due 06/01/2028 EUR 700 557
Bombardier, Inc.

7.500% due 12/01/2024 § 400 399
7.500% due 03/15/2025 434 421
Cheever Escrow Issuer LLC

7.125% due 10/01/2027 950 873
Cheniere Energy Partners LP

3.250% due 01/31/2032 1,000 119
Cinemark USA, Inc.

5.875% due 03/15/2026 425 358

Community Health Systems, Inc.

6.125% due 04/01/2030 1,000 413
Coty, Inc.

5.000% due 04/15/2026 1,000 940
DaVita, Inc.

3.750% due 02/15/2031 1,000 125
4.625% due 06/01/2030 400 313
EQM Midstream Partners LP

6.000% due 07/01/2025 184 179
Fortress Transportation & Infrastructure Investors LLC
6.500% due 10/01/2025 383 368
Full House Resorts, Inc.

8.250% due 02/15/2028 800 697
Genesis Energy LP

7.750% due 02/01/2028 1,300 1,243

8.000% due 01/15/2027 200 194
Global Infrastructure Solutions, Inc.
7.500% due 04/15/2032 1,725
Olympus Water U.S. Holding Corp.
5.375% due 10/01/2029 EUR 1,000 102
Prime Healthcare Services, Inc.

1,279

7.250% due 11/01/2025 § 1,000 874

Spirit AeroSystems, Inc.

7.500% due 04/15/2025 500 487

Stagwell Global LLC

5. 625% due 08/15/2029 325 281

Standard Industries, Inc.

4.375% due 07/15/2030 1,800 1,459

Staples, Inc.

7.500% due 04/15/2026 1,000 871
15, 304

AMC Networks, Inc.

4.250% due 02/15/2029 1,000 175

Chesapeake Energy Corp.

6.750% due 04/15/2029 1,900 1,863

AR TSHE
(BT F) (B - F)
Clearway Energy Operating LLC
3.750% due 02/15/2031 § 600 §$ 502
CommScope, Inc.

4.750% due 09/01/2029 1,000 847

Rockcliff Energy Il LLC

5.500% due 10/15/2029 500 447

Virgin Media Secured Finance PLC

4.250% due 01/15/2030 GBP 600 553
4,987

HESAT _ a8

(ER{SIR{E $25, 626)
EEmES 11.6%

Federal Home Loan Bank (c)

3.108% due 01/06/2023 § 2,200 2,200
3.109% due 01/10/2023 2,200 2,200
4,400
28, 400

Australia and New Zealand Banking Group Ltd.
1.410% due 11/01/2022 GBP 2 2

2.580% due 11/01/2022 § 260 260
Bank of Nova Scotia

2.580% due 11/01/2022 21 21
Citibank N.A.

2.580% due 11/01/2022 217 217
DBS Bank Ltd.

2.580% due 11/01/2022 135 135
JPMorgan Chase Bank N.A.

2.580% due 11/01/2022 290 290
Royal Bank of Canada

2.580% due 11/01/2022 281 287

Sumitomo Mitsui Banking Corp.

1.410% due 11/01/2022 GBP 1 2
2.580% due 11/01/2022 § 220 220
Sumitomo Mitsui Trust Bank Ltd.
1.410% due 11/01/2022 GBP 10 11
2.580% due 11/01/2022 § 224 224
1, 669
EMEmMEmRAE 34, 469
(ER7SR{E $34, 469)
HAFHMIEHA () 99.3% $294, 843
(EREMRAE $317, 421)
ST YNT 1 TR (e) () 0.0% 10
(MBRMEELTV I 7 L, #E $0)
ZOMORESL L VAM (HE) 0.7% 2,033
$FEE 100.0% $ 296, 886

7ok A—J (JPY)
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(a) 2022£E10A31 EREDHR B ST OMBLAIES L. KREAMEENDSS. 9%, ZOMDEDEHIMEEDI0.4%EE>TLVS,
(b) CHOLBEOLBELF—BERETO—2 - AIY LAV ITHD, RETHIOSFIEIETHICRES LD,
(c) FEFREFEYTHS.

EAL SV Z DO ERERE

LR

2 AR LK 1=%3

WEI48F HitEH REB fatils] HEEeEE BR (4> IEfififi&) (A IEAfifiE) Ring "
@se 3.050% 10/31/2022 11/01/2022 $ 14,000 Fannie Mae 3. 000% due 02/01/2052 $  (14,480) $ 14,000 § 14,001
TOM 3.070% 10/31/2022 11/01/2022 14,400 U.S. Treasury Notes 0. 504 cue 05/31/2025 (14,727) 14, 400 14, 401
LKZHAT $  (29.207) § 28,400 § 28,402

LITFIE, 202210 A3 BEREDEAL L UZ DMOERESI G 5 VITEA (BA) EHROFTSMEEEIMSEFASELTENLEZLIOTH S,

= fBA
JIR—=2Z - AS AT HLU
LREH LREH e ZEFEY Z 04D EA Ry b
=% % 1% % IZt%3 IZ#% 3 SFENG| (ZA) I ZAR—
WEIHEF Ring *ihg K *ibg &t $H{R Ty—0
TR—NIL/TRE— - LIREHY
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Bank of Nova Scotia
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