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2023 4 1 HKH 5, 041 — 0. 9649 —]

2 ARH 5, 158 — 0. 9899 —

3 HEKH 5,014 — 0. 9663 —]

4 AKHA 5,076 — 0. 9838 —

5 HAXRH 5,201 — 1. 0141 —

6 KA 5, 358 — 1. 0544 —

7THAERH 5, 224 — 1. 0327, —

8 AKH 5,391 — 1.0723 —

9 HARH 5, 380 — 1. 0774 —

10 AR H 5, 264 — 1. 0569 —

11 AKH 5, 439 — 1. 0925 —

12 AKA 5, 334 — 1. 0741 —
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%5 25 FrE I 2016 45 1 H 21 H~20164 7 A 20 H 1.21
% 26 FrE i 2016 4 7 H 21 H~2017 4 1 H 20 A 11.92
%27 FrE R 2017 4 1 H 21 H~2017 4 7 H 20 A 0. 66
%5 28 FiE 20174 7 H 21 H~20184 1 A 22 H 0.15
o5 29 FrE I 2018 4F 1 H 23 H~20184 7 A 20 H 0.74
% 30 FrE I 2018 4 7 H 21 H~20194E 1 H 21 H A1.76
% 31 FrE i 2019 4 1 H 22 A~20194E 7 H 22 A 3.63
o5 32 FraE I 201945 7 H 23 H~20204 1 A 20 H 6. 37
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o5 33 KraE 2020 45 1 H 21 H~20204 7 A 20 H A4, 81
o5 34 K E I 2020 45 7 H 21 H~2021 4 1 A 20 H 3.37
% 35 FrE iR 2021 4£ 1 H 21 A~2021 4 7 H 20 A 6.31
% 36 FrE i 2021 4£ 7 H 21 H~2022 4 1 H 20 A 4. 59
o5 37 FriE I 2022 45 1 H 21 H~20224 7 A 20 H 8.21
%5 38 K E 2022 45 7 H 21 H~2023 4 1 A 20 H A3. 07
% 39 FrE iR 2023 4 1 H 21 H~2023 4 7 H 20 H 10. 67
5 40 FrE IR 2023 4E 7 H 21 H~2024 4 1 H 22 A 10. 96
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% 21 FrE M 20144 1 21 H~20144 7 A 22 H 61, 622, 629 878, 907, 287
5 22 R 2014 4E 7 H 23 H~20154E 1 H 20 H 43,579, 887 1, 205, 863, 627
5 23 FriE 2015 4 1 H 21 H~20154E 7 H 21 H 63, 372, 392 954, 478, 482
% 24 FrE M 20154 7 H 22 H~2016 4% 1 A 20 H 40, 908, 880 590, 455, 013
% 25 FrE i 2016 45 1 H 21 H~2016 4= 7 A 20 H 69, 791, 269 564, 375, 132
5 26 RriE 2016 4£ 7 H 21 H~2017 4 1 H 20 H 230, 432, 532 625, 308, 429

527 FrE AR

2017 4= 1 A 21

H~20174 7 A 20

2,410,101, 711

1,714, 181, 685

A
% 28 KrE Wi 20174 7 H 21 H~2018 4% 1 A 22 H 1, 095, 670, 098 1, 678, 140, 765
% 29 FrE I 2018 45 1 H 23 H~2018 4% 7 H 20 H 85, 041, 226 388, 654, 357
5 30 FriE 2018 4 7 H 21 H~20194E 1 H 21 H 70, 093, 792 376, 252, 921
5 31 R 2019 4E 1 H 22 H~20194E 7 H 22 H 27,423, 987 303, 593, 351
% 32 KrE i 2019 4F 7 F 23 H~20204 1 A 20 H 26, 620, 347 262, 655, 145
% 33 KrE i 2020 45 1 F 21 H~20204 7 A 20 H 31,519, 778 200, 606, 403
5 34 FriE 2020 4 7 H 21 H~2021 4 1 H 20 H 21,922, 434 261, 671, 669
% 35 R 2021 4E 1 H 21 H~2021 4 7 H 20 H 20, 919, 618 349, 665, 753
% 36 FrE i 2021 45 7 F 21 H~2022 4 1 A 20 H 25, 081, 036 303, 812, 374
5% 37 KrE i 2022 45 1 H 21 H~2022 4 7 A 20 H 21, 812, 234 201, 440, 202
5% 38 RriE M 2022 4 7 H 21 H~2023 4 1 H 20 H 26, 785, 842 266, 031, 316
5 39 FriE 2023 4E 1 H 21 H~2023 4 7 H 20 H 33, 945, 283 193, 388, 381
% 40 FrE M 2023 45 7 H 21 H~2024 4 1 A 22 H 34, 572, 732 138, 079, 818
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% 21 FrE IR (20144E 7 H 22 B) 1,725 1,732 0. 9580 0.9618
5 22 FrE IR (20154 1 H 20 H) 1, 227 1,232 0. 9230 0. 9267
% 23 FrE IR (20154 7 H 21 H) 1, 105 1, 109 0.9178 0.9214
% 24 FrE IR (201645 1 H 20 B) 943 947 0. 8207 0. 8242
% 25 FrE IR (2016 45 7 H 20 B) 987 990 0. 8895 0. 8926
%5 26 FrE MR (20174 1 H 20 H) 3, 161 3,171 0. 8945 0. 8972
5 27 FrE IR (20174 7 H 20 H) 2, 767 2,775 0. 9046 0.9071
% 28 FrE IR (2018 4= 1 H 22 H) 2, 060 2, 065 0. 8923 0. 8944
% 29 FrE IR (2018 4E 7 H 20 H) 1, 859 1, 862 0.8617 0. 8634
% 30 KR IR (20194E 1 H 21 B) 1,704 1,707 0. 8486 0. 8502
% 31 FrE IR (20194 7 H 22 H) 1,614 1,617 0. 8716 0. 8730
% 32 FrE IR (2020 = 1 H 20 H) 1, 475 1,478 0. 8841 0. 8858
% 33 R IR (202045 7 H 20 B) 1,379 1,384 0. 8456 0. 8484
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% 38 R IR (2023 4E 1 H 20 B) 862 862 0. 7556 0. 7561
%5 39 FrE IR (2023 4 7 H 20 H) 819 819 0. 7530 0. 7535
75 40 FrE IR (2024 5 1 H 22 H) 808 808 0. 7609 0.7614
20234 1 AKH 862 — 0. 7552 —

2 AKHA 846 — 0. 7418 —

3 HRH 834 — 0. 7413 —

4 ARH 824 —] 0. 7459 —

5 HKHA 814 — 0. 7369 —

6 KA 817 — 0. 7450, —

7THXKHA 812 — 0. 7507 —

8 HRH 809 — 0. 7490 —

9 HKH 800 — 0. 7343 —

10 AKH 785 — 0.7215 —

11 AZKA 813 —] 0. 7510 —

12 AKA 824 — 0. 7685 —
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%5 25 FrE I 2016 45 1 H 21 H~20164 7 A 20 H 10. 75
% 26 FrE i 2016 4 7 H 21 H~2017 4 1 H 20 A 2.54
%27 FrE R 2017 4 1 H 21 H~2017 4 7 H 20 A 2. 88
%5 28 FiE 20174 7 H 21 H~20184 1 A 22 H 0.13
o5 29 FrE I 2018 4F 1 H 23 H~20184 7 A 20 H N2.16
% 30 FrE I 2018 4 7 H 21 H~20194E 1 H 21 H NO0. 38
% 31 FrE i 2019 4 1 H 22 A~20194E 7 H 22 A 3.72
o5 32 FraE I 201945 7 H 23 H~20204 1 A 20 H 2.57
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o5 33 KraE 2020 45 1 H 21 H~20204 7 A 20 H A2. 69
o5 34 K E I 2020 45 7 H 21 H~2021 4 1 A 20 H 5. 170
% 35 FrE iR 2021 4£ 1 H 21 A~2021 4 7 H 20 A 0.83
% 36 FrE i 2021 4£ 7 H 21 H~2022 4 1 H 20 A AO0. 08
o5 37 FriE I 2022 4 1 H 21 H~20224 7 A 20 H A10. 49
%5 38 K E 2022 45 7 H 21 H~2023 4 1 A 20 H 1. 06
% 39 FrE iR 2023 4 1 H 21 H~2023 4 7 H 20 H 0. 05
5 40 FrE IR 2023 4E 7 H 21 H~2024 4 1 H 22 A 1. 45
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(HRERPESIR O Rl e A NG L, MEERHEBIM OO
EWVVWNET,) AR LA BT R LM AR TR L TG

ey HATH REAH (1) firky % (1)
% 21 FrE M 20144 1 21 H~20144 7 A 22 H 110, 725, 019 328, 148, 774
5 22 R 2014 4E 7 H 23 H~20154E 1 H 20 H 38, 536, 326 510, 293, 657
5 23 FriE 2015 4 1 H 21 H~20154E 7 H 21 H 43, 546, 699 168, 524, 363
% 24 FrE M 20154 7 H 22 H~2016 4% 1 A 20 H 13,022, 461 68, 585, 825
% 25 FrE i 2016 45 1 H 21 H~2016 4= 7 A 20 H 12, 044, 335 51,372,941
5 26 RriE 2016 4£ 7 H 21 H~2017 4 1 H 20 H 2, 586, 273, 728 161, 755, 140

527 FrE AR

2017 4= 1 A 21

H~20174 7 A 20

2,220, 173, 936

2,695, 015, 680

A
% 28 KrE Wi 20174 7 H 21 H~2018 4% 1 A 22 H 402, 604, 742 1, 152, 500, 089
% 29 FrE I 2018 45 1 H 23 H~2018 4% 7 H 20 H 44, 464, 737 196, 558, 983
5 30 FriE 2018 4 7 H 21 H~20194E 1 H 21 H 32, 241, 026 181, 526, 707,
5 31 R 2019 4E 1 H 22 H~20194E 7 H 22 H 7, 238, 580 163, 077, 538
% 32 KrE i 2019 4F 7 F 23 H~20204 1 A 20 H 6, 970, 485 189, 995, 576
% 33 KrE i 2020 45 1 F 21 H~20204 7 A 20 H 15, 037, 029 52,920, 783
5 34 FriE 2020 4 7 H 21 H~2021 4 1 H 20 H 10, 800, 174 238, 735, 251
% 35 R 2021 4E 1 H 21 H~2021 4 7 H 20 H 12, 238, 376 113, 863, 054
% 36 FrE i 2021 45 7 F 21 H~2022 4 1 A 20 H 7,075,901 111, 402, 144
5% 37 KrE i 2022 45 1 H 21 H~2022 4 7 A 20 H 12, 303, 460 48, 068, 322
5% 38 RriE M 2022 4 7 H 21 H~2023 4 1 H 20 H 15, 545, 054 36, 559, 853
5 39 FriE 2023 4E 1 H 21 H~2023 4 7 H 20 H 5, 565, 604 58, 583, 872
% 40 FrE M 2023 45 7 H 21 H~2024 4 1 A 22 H 19, 054, 040 44, 752, 958
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BEHME
PIMCO NI 2 —FKENAA—NLVEF 77 F M)

(BFEIXTHALLx, 72720, B B, ZWEEB IO A (B L) oz kr<)
2022 4£ 10 A 31 BHE

JTLARBEA RS
(AL - T) (AL 2 T)

& A MAESR 98. 1%
Ny a— A& 2. 5%
AAdvantage Loyality IP Ltd.
8.993% due 04/20/2028 $ 500 $ 496
Central Parent, Inc.
8.112% due 07/06/2029 100 98
Coherent Corp.
5.878% due 07/02/2029 200 195
Fertitta Entertainment LLC
7.729% due 01/27/2029 100 94
Foundation Building Materials, Inc.
7.004-7. 665% due 01/31/2028 499 455
GIP II Blue Holding LP
8.174% due 09/29/2028 395 392
LifePoint Health, Inc.
8.165% due 11/16/2025 649 576
Owens & Minor, Inc.
7.579-7.831% due 03/29/2029 100 98
Scientific Games Holdings LP
7.097% due 04/04/2029 200 189
SkyMiles IP Ltd.
7.993% due 10/20/2027 200 202
Sotera Health Holdings LLC
7.165% due 12/11/2026 1, 000 912
Southwestern Energy Co.
6.203% due 06/22/2027 99 98
Standard Industries, Inc.
6.675% due 09/22/2028 190 186
TransDigm, Inc.
5.924% due 12/09/2025 2,962 2, 897
United AirLines, Inc.
8.108% due 04/21/2028 99 97
Ny 7 a— NEEEE 6, 985

(BRIl $ 7, 258)
FLAE 82. 5%
SRITR KUV 9. 2%
Ally Financial, Inc.
8.000% due 11/01/2031 1, 000 1,010
Armor Holdco, Inc.
8.500% due 11/15/2029 600 448
Burford Capital Global Finance LLC
6.875% due 04/15/2030 700 608
Coinbase Global, Inc.
3.375% due 10/01/2028 500 328
3.625% due 10/01/2031 500 297
Credit Acceptance Corp.
6.625% due 03/15/2026 500 474

Credit Suisse Group AG
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6.373% due 07/15/2026

6. 442% due 08/11/2028

6.537% due 08/12/2033

Curo Group Holdings Corp.
7.500% due 08/01/2028
Cushman & Wakefield U.S. Borrower LLC
6. 750% due 05/15/2028
Deutsche Bank AG

3.742% due 01/07/2033
Diversified Healthcare Trust
4.375% due 03/01/2031

Enact Holdings, Inc.

6.500% due 08/15/2025
Freedom Mortgage Corp.
7.625% due 05/01/2026

GLP Capital LP

3.250% due 01/15/2032
Greystar Real Estate Partners LLC
5.750% due 12/01/2025

HAT Holdings I LLC

3.375% due 06/15/2026

Intesa Sanpaolo SpA

4.198% due 06/01/2032

5.017% due 06/26/2024

Ladder Capital Finance Holdings LLLP
4. 250% due 02/01/2027

LFS Topco LLC

5.875% due 10/15/2026
Liberty Mutual Group, Inc.

4. 300% due 02/01/2061

MPT Operating Partnership LP
3.500% due 03/15/2031
Nationstar Mortgage Holdings, Inc.
5.125% due 12/15/2030
Navient Corp.

6. 750% due 06/15/2026

NFP Corp.

6. 875% due 08/15/2028
OneMain Finance Corp.

6.625% due 01/15/2028

6.875% due 03/15/2025

7.125% due 03/15/2026

Oxford Finance LLC

6. 375% due 02/01/2027
PennyMac Financial Services, Inc.
4.250% due 02/15/2029

PRA Group, Inc.

5.000% due 10/01/2029

RL]J Lodging Trust LP

3.750% due 07/01/2026

4.000% due 09/15/2029

Rocket Mortgage LLC

4.000% due 10/15/2033

SBA Communications Corp.
3.125% due 02/01/2029
Service Properties Trust
7.500% due 09/15/2025

SLM Corp.
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3.125% due 11/02/2026 800 703

Starwood Property Trust, Inc.

3.750% due 12/31/2024 575 538

United Wholesale Mortgage LLC

5.500% due 11/15/2025 500 453

Uniti Group LP

4.750% due 04/15/2028 1, 000 820

6.500% due 02/15/2029 500 360

USI, Inc.

6.875% due 05/01/2025 475 462

VICI Properties LP

4.625% due 06/15/2025 2,000 1, 877
25,419

HELH 49.6%

Accor S.A.

2.375% due 11/29/2028 EUR 300 243

AdaptHealth LLC

5.125% due 03/01/2030 $ 200 174

Advantage Sales & Marketing, Inc.

6.500% due 11/15/2028 750 640

Air Canada

3.875% due 08/15/2026 1, 000 886

Albertsons Cos., Inc.

7.500% due 03/15/2026 1, 000 1, 027

Albion Financing 1 SARL

6.125% due 10/15/2026 500 428

Allegiant Travel Co.

7.250% due 08/15/2027 925 871

Allied Universal Holdco LLC

3.625% due 06/01/2028 EUR 100 80

4.625% due 06/01/2028 3 500 419

6. 000% due 06/01/2029 1,125 784

6. 625% due 07/15/2026 250 239

Allison Transmission, Inc.

3.750% due 01/30/2031 500 400

American Airlines 2014-1 Class A Pass—Through

Trust

3.700% due 10/01/2026 58 49

American Airlines 2015-1 Class A Pass—Through

Trust

3.375% due 05/01/2027 65 54

American Airlines, Inc.

5.500% due 04/20/2026 2, 500 2, 385

5.750% due 04/20/2029 500 456

ANGI Group LLC

3.875% due 08/15/2028 375 275

Antero Midstream Partners LP

5.375% due 06/15/2029 250 229

5.750% due 03/01/2027 500 477

APi Group DE, Inc.

4.125% due 07/15/2029 200 161

4.750% due 10/15/2029 400 338

Ashtead Capital, Inc.

5.500% due 08/11/2032 550 498

ASP Unifrax Holdings, Inc.

5.250% due 09/30/2028 200 160

7.500% due 09/30/2029 100 67
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At Home Group, Inc.

4. 875% due 07/15/2028
Avient Corp.

7.125% due 08/01/2030
Ball Corp.

3.125% due 09/15/2031
Bath & Body Works, Inc.
6.625% due 10/01/2030
6.875% due 11/01/2035
Bausch Health Cos., Inc.
4.875% due 06/01/2028
5.500% due 11/01/2025
BCPE Empire Holdings, Inc.
7.625% due 05/01/2027
Berry Global, Inc.

4.500% due 02/15/2026
Blue Racer Midstream LLC
6. 625% due 07/15/2026
Bombardier, Inc.

7.125% due 06/15/2026
Booz Allen Hamilton, Inc.
4.000% due 07/01/2029
Buckeye Partners LP

4. 500% due 03/01/2028
Builders FirstSource, Inc.
6.375% due 06/15/2032
Caesars Entertainment, Inc.
6.250% due 07/01/2025
Carnival Corp.

5.750% due 03/01/2027
6.000% due 05/01/2029
7.625% due 03/01/2026

10. 500% due 02/01/2026
Carvana Co.

4.875% due 09/01/2029
CD&R Smokey Buyer, Inc.

6. 750% due 07/15/2025

CDI Escrow Issuer, Inc.
5.750% due 04/01/2030
Cellnex Finance Co. S.A.
3.875% due 07/07/2041
Centene Corp.

2.500% due 03/01/2031
2.625% due 08/01/2031
3.375% due 02/15/2030
4.625% due 12/15/2029
Cheniere Energy Partners LP
3.250% due 01/31/2032

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.
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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
5.625% due
6. 000% due
8.000% due

05/15/2030
03/15/2027
01/15/2029
03/15/2026

Condor Merger Sub, Inc.

7.375% due
CorelLogic,
4.500% due
Coty, Inc.
3.875% due
CQP Holdco
5.500% due

02/15/2030
Inc.
05/01/2028

04/15/2026
LP
06/15/2031

EUR

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
Ford Motor
3.250% due
4.750% due
Ford Motor
.900% due
. 375% due
. 625% due
. 664% due
. 815% due
. 950% due
. 584% due

Ol W W W W w N

04/15/2030
Co.

02/12/2032
01/15/2043
Credit Co.
02/16/2028
11/13/2025
06/17/2031
09/08/2024
11/02/2027
05/28/2027
03/18/2024

LLC
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Fortress Transportation & Infrastructure
Investors LLC

5.500% due 05/01/2028
Freeport-McMoRan, Inc.

5.400% due 11/14/2034

Gap, Inc.

3.625% due 10/01/2029

Garda World Security Corp.

4.625% due 02/15/2027

Genesis Energy LP

8.000% due 01/15/2027

GFL Environmental, Inc.

4.000% due 08/01/2028

Global Infrastructure Solutions, Inc.
7.500% due 04/15/2032

Global Medical Response, Inc.
6.500% due 10/01/2025

Global Payments, Inc.

4.950% due 08/15/2027

5.300% due 08/15/2029

5. 400% due 08/15/2032

Graphic Packaging International LLC

2.625% due 02/01/2029 EUR
3.500% due 03/15/2028 $
Grifols Escrow Issuer S.A.

3.875% due 10/15/2028 EUR
HCA, Inc.

3.375% due 03/15/2029 $

Hess Midstream Operations LP
5.625% due 02/15/2026

H-Food Holdings LLC

8.500% due 06/01/2026

Hilton Domestic Operating Co., Inc.
3.625% due 02/15/2032

3.750% due 05/01/2029

4.000% due 05/01/2031

Hilton Grand Vacations Borrower Escrow LLC
4.875% due 07/01/2031

5.000% due 06/01/2029

Howard Midstream Energy Partners LLC
6.750% due 01/15/2027

Howmet Aerospace, Inc.

5.950% due 02/01/2037

IHO Verwaltungs GmbH (b)

6. 000% due 05/15/2027

6. 375% due 05/15/2029

Imola Merger Corp.

4. 750% due 05/15/2029

Inter Media & Communication SpA

6. 750% due 02/09/2027 EUR
IQVIA, Inc.
5.000% due 10/15/2026 $

IRB Holding Corp.

7.000% due 06/15/2025

Jaguar Land Rover Automotive PLC
5.875% due 01/15/2028

JELD-WEN, Inc.

4. 625% due 12/15/2025
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Kinetik Holdings LP

5.875% due 06/15/2030

LABL, Inc.

6. 750% due 07/15/2026
Legacy LifePoint Health LLC
4. 375% due 02/15/2027
Lindblad Expeditions LLC

6. 750% due 02/15/2027

Live Nation Entertainment, Inc.
3.750% due 01/15/2028
4.875% due 11/01/2024

LSF9 Atlantis Holdings LLC
7.750% due 02/15/2026
Manitowoc Co., Inc.

9.000% due 04/01/2026
Market Bidco Finco PLC

4.750% due 11/04/2027 EUR
Mauser Packaging Solutions Holding Co.
5.500% due 04/15/2024 $

MGM Resorts International
5.750% due 06/15/2025
Mileage Plus Holdings LLC
6.500% due 06/20/2027
Millennium Escrow Corp.
6.625% due 08/01/2026
Mineral Resources Ltd.
8.000% due 11/01/2027

MPH Acquisition Holdings LLC
5.500% due 09/01/2028
5.750% due 11/01/2028

NCL Corp. Ltd.

5.875% due 02/15/2027

NCR Corp.

5.000% due 10/01/2028
5.750% due 09/01/2027
NESCO Holdings II, Inc.
5.500% due 04/15/2029

New Fortress Energy, Inc.
6. 750% due 09/15/2025

New Red Finance, Inc.
3.500% due 02/15/2029
3.875% due 01/15/2028
Newell Brands, Inc.
5.625% due 04/01/2036
5.750% due 04/01/2046

6. 375% due 09/15/2027
Northriver Midstream Finance LP
5.625% due 02/15/2026
NuStar Logistics LP
5.750% due 10/01/2025
6.000% due 06/01/2026
6.375% due 10/01/2030
Olympus Water U.S. Holding Corp.

3.875% due 10/01/2028 EUR
4.250% due 10/01/2028 $
5.375% due 10/01/2029 EUR
6.250% due 10/01/2029 $

Open Text Corp.
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3.875% due 12/01/2029

Owens & Minor, Inc.

6.625% due 04/01/2030

Pactiv LLC

7.950% due 12/15/2025

Park River Holdings, Inc.
5.625% due 02/01/2029
Perrigo Finance Unlimited Co.
4.900% due 12/15/2044

Picard Midco, Inc.

6.500% due 03/31/2029

Post Holdings, Inc.

4.625% due 04/15/2030

5.625% due 01/15/2028

Prime Healthcare Services, Inc.
7.250% due 11/01/2025

Prime Security Services Borrower LLC
5.750% due 04/15/2026
Rackspace Technology Global, Inc.
3.500% due 02/15/2028
RegionalCare Hospital Partners Holdings, Inc.
9. 750% due 12/01/2026
Rockies Express Pipeline LLC
4. 800% due 05/15/2030
Rolls—Royce PLC

5.750% due 10/15/2027

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

4.091% due 06/01/2029
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
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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

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 VII Ltd.
5.625% due 02/15/2029

VOC Escrow Ltd.

5.000% due 02/15/2028

WESCO Distribution, Inc.
7.125% 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
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4. 250% due 05/30/2023 100 99

5.250% due 05/15/2027 1, 000 872

XPO Escrow Sub LLC

7.500% due 11/15/2027 175 175

Yum! Brands, Inc.

4. 750% due 01/15/2030 700 627

6.875% due 11/15/2037 500 491

ZipRecruiter, Inc.

5.000% due 01/15/2030 325 266

ZoomInfo Technologies LLC

3.875% due 02/01/2029 350 293
137,130

IAZE 23. 7%

Altice Financing S.A.

5.000% due 01/15/2028 1, 500 1, 190

5.750% due 08/15/2029 700 551

Altice France S.A.

5.125% due 01/15/2029 250 189

5.125% due 07/15/2029 1, 000 755

5.500% due 01/15/2028 1, 300 1, 031

5.500% due 10/15/2029 800 612

AMC Networks, Inc.

4. 250% due 02/15/2029 625 484

4.750% due 08/01/2025 500 458

5.000% due 04/01/2024 198 193

Arches Buyer, Inc.

4.250% due 06/01/2028 750 617

Ascent Resources Utica Holdings LLC

7.000% due 11/01/2026 500 493

8.250% due 12/31/2028 375 362

C&W Senior Financing DAC

6.875% due 09/15/2027 750 652

Cablevision Lightpath LLC

3.875% due 09/15/2027 250 213

5.625% due 09/15/2028 250 199

Calpine Corp.

3.750% due 03/01/2031 1, 000 821

5.125% due 03/15/2028 750 667

CCO Holdings LLC

4. 250% due 01/15/2034 1, 500 1, 105

4. 500% due 08/15/2030 1, 750 1, 423

4. 500% due 05/01/2032 750 594

4. 500% due 06/01/2033 500 380

4. 750% due 02/01/2032 1, 000 802

Chesapeake Energy Corp.

5.500% due 02/01/2026 1, 200 1, 165

6. 750% due 04/15/2029 750 736

Clearway Energy Operating LLC

4.750% due 03/15/2028 500 463

Cogent Communications Group, Inc.

7.000% due 06/15/2027 300 285

Colgate Energy Partners III LLC

5.875% due 07/01/2029 775 724

CommScope Technologies LLC

6. 000% due 06/15/2025 864 808

CommScope, Inc.

4.750% due 09/01/2029 200 169

-82-



6.000% due 03/01/2026
Comstock Resources, Inc.

6. 750% due 03/01/2029
Connect Finco SARL

6. 750% due 10/01/2026
Continental Resources, Inc.
4.900% due 06/01/2044
CrownRock LP

5.625% due 10/15/2025

CSC Holdings LLC

3.375% due 02/15/2031
Directv Financing LLC

5.875% due 08/15/2027

DISH DBS Corp.

5.250% due 12/01/2026

5.750% due 12/01/2028

7.750% due 07/01/2026
Earthstone Energy Holdings LLC
8.000% due 04/15/2027

Embarq Corp.

7.995% due 06/01/2036

Encino Acquisition Partners Holdings LLC
8.500% due 05/01/2028
Endeavor Energy Resources LP
5.750% due 01/30/2028

EQT Corp.

5.000% due 01/15/2029
FirstEnergy Corp.

4. 400% due 07/15/2027
FirstEnergy Transmission LLC
5. 450% due 07/15/2044
Frontier Communications Holdings LLC
5.875% due 10/15/2027

6. 750% due 05/01/2029

8.750% due 05/15/2030

GoTo Group, Inc.

5.500% due 09/01/2027
iHeartCommunications, Inc.
4.750% due 01/15/2028

Iliad Holding SASU

6.500% due 10/15/2026
Leeward Renewable Energy Operations LLC
4.250% due 07/01/2029

Lumen Technologies, Inc.
4.500% due 01/15/2029

MEG Energy Corp.

7.125% due 02/01/2027
Midcontinent Communications
5.375% due 08/15/2027

Nabors Industries, Inc.

9. 000% due 02/01/2025
Netflix, Inc.

5.375% due 11/15/2029
NextEra Energy Operating Partners LP
4. 250% due 09/15/2024

4. 500% due 09/15/2027

NRG Energy, Inc.

6.625% due 01/15/2027
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NSG Holdings LLC
7.750% due 12/15/2025

Occidental Petroleum Corp.

.500% due 12/01/2025
.550% due 03/15/2026
. 875% due 09/01/2025
. 125% due 01/01/2031
.375% due 09/01/2028
.600% due 03/15/2046
.625% due 09/01/2030
.500% due 05/01/2031
.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

O 3 S O & O O o1 o1

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

(e)

(e)

Rockcliff Energy II 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,

5.125% due 02/15/2025

USA Compression Partners LP

6.875% due 09/01/2027
Viasat, Inc.
5.625% due 09/15/2025
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Viavi Solutions, Inc.

3.750% due 10/01/2029 200 167
Virgin Media Finance PLC
5.000% due 07/15/2030 750 602
Virgin Media Secured Finance PLC
4.500% due 08/15/2030 1, 500 1, 243
Vistra Operations Co. LLC
5.625% due 02/15/2027 500 477
Vmed 02 UK Financing I PLC
4.250% due 01/31/2031 625 498
Zayo Group Holdings, Inc.
4.000% due 03/01/2027 500 387
6.125% due 03/01/2028 750 500
65, 638
HEEAE 228, 237
(B35 $ 260, 462)
KEMBESR 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
KEMBEISREF 11, 952
(B35 $ 12, 272)
£ — 4 — VHERFES 0. 0%
Deutsche Alternative—-A Securities, Inc.
Mortgage Loan Trust
5.500% due 12/25/2035 (c) 31 24
T—7 —VHERFEREE 24
(AR Al $ 21)
EH S RIPE 5 8. 8%
aw— )b s R——2, 7%
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
VAR () 5. 4%
15, 000
EHTEE 0. T%
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 23
BNP Paribas Bank
0.310% due 11/01/2022 EUR 6 6
Citibank N. A.
2.580% due 11/01/2022 3 230 230

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

HSBC Bank PLC

0.310% due 11/01/2022
JPMorgan Chase Bank N. A.
2.580% due 11/01/2022

Royal Bank of Canada

2.580% due 11/01/2022
Sumitomo Mitsui Banking Corp.
0.310% due 11/01/2022

2.580% due 11/01/2022
Sumitomo Mitsui Trust Bank Ltd.
2.580% due 11/01/2022

EHeMEREE
(B4 $ 24, 205)

BEAMIESREE () 98. 1%
(B JFi $ 304, 218)

&7V NT 4 TR (g) (h) (0. 0%)
(BAEBEMERIISLIT A, MES (49))

ZOMOEBEER I CAE (Fi%E) 1.9%

W RE 100. 0%

EUR

EUR
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BEHMRICRTT DR :

¥ FEEmPollid, EBEOSBEENELALTEBRTRGE 2ol r— ARG EN TS,

(a) 20224 10 A 31 HEIEDOEE A FFOHIRHIE 31X, KEDHEFED 82. 1%, < DO E DA FH 3l
PED 16.0% & 72> T 5,

(b) B H5E%: (PIK)

(c) BEBAREIT (F74/L 1K) ORBEIZH S,

(d) 7 —RATRKEFIEY TH D,

(e) FEIEHIPRIAMALS:

HRAEERD
PP RE L
RATRA TR 7 =R W B B&H BRI Tl R
Occidental Petroleum Corp. 5. 500% 12/01/2025 12/08/2020 $ 750 $ 753 0.27%
Occidental Petroleum Corp. 6.125%  01/01/2031 12/08/2020 1, 000 1,004 0. 36%
BRI R A BRESHR A F $ 1,750 $ 1, 757 0. 63%
BAR X OZ DM oLFEG]
(6 LAREH
Z AR L REA VR
(ATEAH (ATEAH (= X¥ S
BEHE B4R R H W B Fines BR 1E) 1E) &
U.S.
Treasury
Inflation
Protected
Securities
0.125% due
BPS 3.070%  10/31/2022 11/01/2022 $ 15,000 01/15/2031 $ (15,308) $ 15,000 $ 15,001
LR EK
& $ (15,308) $ 15,000 $ 15, 001

EAR L O Mo L&EEE| DEK

LURIE, 2022 4 10 A 31 ABUEDEAL LU OMOBREG |72 5 NCEN () LD TEiR 2
SHFHNC AL TER LI LD TH D,

Pos— = BAR L Xy b
VARER A VR AR 7 BRI CZE D 7 AN
(NEXSES BINTHR G 1R B R DL EZA (Z —Jp—
iG] EEES & DRIE DRIE & 5l &8t A) #HE @
ra—nN)L S AH
— - LAREK
BPS $ 15,001 $ 0 $ 0 $ 0 $ 15,001 $ (15,308) $ (307)
BALEB L VTZDOM
ORI EF $ 15,001 $ 0 $ 0o $ 0

ORI E & & e,

@ Xy b2 AR=Tr—iF, BEERBITERICBT 2EEIMTICHT 2 ZHUENE, CHMEHE) O
Wiz R, FEABIOREOMOEMEL| DO 7 2R —2 % —F, F—DEFKRE DE—DO~ 22 —E%)
DA SNABEIMTOLMEETHZLENTED, YAX— X T 4 7O RDIZEET 5 5EHTE 3
[ZOWTIE, S EHEICT D RO IR Y b & 2,

2022 4£ 10 A 31 BITKT L7-SEHIR T OEHE AT $ 1, 602 T, MEFHLFi (0. 056%) THh o7,

BEEPIZE—N NNy TRBIE Y N— « LRENIZRDIER D H D556, FEHEABIZITEND
PEEND
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(g) &7V NT 4 7Hidh : ERERIIPRERE
2T TEHK

TV P AT TRADIVIPY N e F 74N RUY S — Furriraryniphd

EBhEILE
ATy IR/ HESRR BETAE TSRS fili (8
vy R B @ @ #* B A&
CDX. HY-38 Index 5. 000% 06/20/2027 $ 5,891 $ 78 $ 238 $ 0o $ (26)
CDX. HY-39 Index 5. 000% 12/20/2027 11, 600 (20) 389 0 (73)
AU v TEEE
# $ 58 $ 627 $ 0 $ (99)

ST VT 4 TR - B E TR RIBEOER

PITFIE, 2022 45 10 A 31 AEAED B F 723 P RGBT SN D &7 U 3T 4 7 pidn O i ik
BLOLHFEHEDUEKITH D,

2022 £ 10 A 31 BE7E. FREFIIPRBEESHEHT VT £ TRESMIZOWVWT $1, 710 OBRENHEE LT
ZLANDR TS, TAF— - Xv T 4 VRO RDICET2FHMERCO VT, MBEERCHT 2
TERRD AT D D & B,

ST VAT 4 TEE LRF Y AT 4 TAE
Bt 4] Bt 4]
s EEFEHLSEPE s EEFEHLSEPE
j=§= R
Fva AT Fva AT v
v L] TEK 4t v L] TEK 4t
ERFE P
REEAE $ 0 $ 0 3 0 $ 0 $ 0 $ 0 $ 99) $ (99)

W RZ U KRR TaT v a D) FCThHho T, BHEAY v 7P OFFICBWTERSIN TV AEH
FENEULEEE, A7 7Rt (1) 707273 a OBVWFICK LAY v 7OMETARICE LWES4E L
XHho> TEIREE, b L IESRIBR AR T 2RGEROF| X E L 22T 50, £k (1) AT v 7D
FBETARNLSIEE, b LIS AT 5 JFRES O BRI % 5 U 748125 L ik s 48 2 B
&b LARERO TR D,

@ HEEDOAT TR DFMICBNTCERZSN TOWDAERAEENE LR AIC T 7 R LYy b o 7
077y arORY)FLLTLINI ZEFEREND, FREFI7LYy b TFusrsiarOBNFEL
TZTES AREMED B 2 B K44,

@ HEMIEBS L ONERE LCELAERBEIRL Z LYy b e T 740 b« AU FEROAMEIL A
SIEITY A7 OBLROFFED & E Z# Befe L, MRS TR Y v 7 OBETANIER R EN-5E
DI VLY b TUNRT ¢ TR PRER (F720308) OFEEEZEKT, AT v 7OMETLA & Lk
L 72358 O TSk O 4o INE, Z2REROEHOREMEOE(ZE L, BYOKETERESNE
BARBITEI21ZIFOMOEHFERBAEO R F 7213 A7 O#NEZ £,

(h) £@7T VT 4 7Hi : JER

S E R T BERAT
REZFE (R &
B 118+ REA FlERE ZRUEE B Al
S0G 11/2022  EUR 977 1,005 $ 38 % 0
UAG 11/2022 2,337 2,403 92 0
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SMEIA BRI ERAE $ 130 $ 0

Ry K
=N H—r «e RT S

AU v 7R (T

%)
SR
RIiR
% h— BRg
2y E7 A REBH
F—y FE N FHffi
W5l OXE =y HETT b2y 4 (€i))
HE B BRAEE Mk EEEF] x W B (ZH) & B g
Secured
iBoxx  USD Overnight
Liquid Financing
High Yield Rate
JPM IR Index N/A Tndex $ 5800 12/20/2022 $ (24) $ (54) $ 0 $ (78)
Secured
iBoxx  USD Overnight
Liquid Financing
High Yield Rate
MYC = H Index N/A Index 5,200 12/20/2022 (25) 36 11 0
AT v TREE
&t $ (49) $ (18) $ 1 $ (78)

STV T 4 TR EEOBEA

LURIE, 2022 4 10 A 31 ABUEDIEEHEMT U AT 4 7B L OZEAN (ZA) RO TSl 4 5S4

FINZHHELTERILZbDOTH D,

2022 4E 10 A 31 BEAE, EERTU o7 « FTUNRT 4 THED~ A Z —FHKIZHE, &7 ) T 4 TR

IZOWT $501 DEENHER L LTELARLNR TV,

LT VAT 4 THE ET V) AT 4 TAE
ISR
4+ bl
=1 = 5 ava Xy
<3 Z 2 7 47 b
7z U b3 7z DT x7
S 7 > i va A EA ZH
A v 4 % D Y ® (= -y
G| 5 e 2] JEE E-2) e 7 JEE (#fi A) ¥ —
fAF 2 v # At # v 8 &t ) HE W
BPS $ 0 $ 0 3 0 3 0 3 0 3 0 3 0 $ 0 3 0 3 300 3 300
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 11 0 0 0 0 11 40 51
S0G 38 0 0 38 0 0 0 0 38 0 38
UAG 92 0 0 92 0 0 0 0 92 0 92
o O
4% $ 130 $ 0 $ 11 $ 141 $ 0 $ 0 $ (@) $ (@9

W Xy b e =7 ZR—=Vy—T, BEERNBITERICB T 2BEIMHFICHT 2ZBUEWE, CGHMER) oft
FAFT, JEHEGMT U ST 4 TR DO 7 ZAR—2 v —1F, F—DIEFEE OE—0~ 2 2 —EH) 03508
AENLEGIBTORMEKZRT L ENTED, AL —« X T 4 7O PDICEET DB RIS
Wi, B EIEICRT A IEFLOREARTY b 2 201,

LT U T 4 TRE R DA TEmE

LT, K77 FOTUNRT 4 TREMORNIEMEEZ VAT « 27 AR—=TV =Rl L TEH LD
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DThHDH, K772 ROYATZZHOWTIE, MEEBICHTIERLROERIAIBLOZDOMDOY 27 %

Z,

B - AEHEELOT U AT 4 THEMOAEME (2022 4 10 A 31 BHAE) :

~y VR E LT EER TWRWT U NT 4 TR

71Uy b TIALT 4 PANESPT =

[EEEESD) X)) Ea # SFIEH &t
EMT UV NT TR -
B
JiEEA
VANESPR =Sl £ ) $ 0o $ 0o 3 0o $ 130 $ 0o 3 130
AU v THH 0 0 0 0 11 11
$ 0 3 0 $ 0 $ 130 $ 1 $ 141
EMTIVNT TR -
Ak
B E R
AT THH $ 0 3 99) $ 0 $ 0 $ 0o $ (99)
JiEEA
AT THH $ 0 3 0 $ 0 $ 0 $ (78) $ (78)
$ () (99) $ 0 $ 0 $ (78)  $ (177)
HRFHEFCHT 28T VT 4 TRIGOKE (20224 10 A 31 BIZKT LIZEE) :
~y PEME LTEH ESRTOWRWT YT ¢ TR
VA A TIA4T SHE B R
EEEES D) eSS PEL D) # SFIZRH 4t
STV NT 4 TR
HEZM (B %
B FE TR
AT T $ 0 $ (670) $ 0 $ 0 $ 0 $ (670)
JiEEA
S]] 2R e I $ 0o $ 0o % 0o % 443 $ 0 3 443
i = o A IV 0 4 0 0 0 4
AT v TR 0 0 0 0 (1, 461) (1, 461)
$ 0 $ 4 3 0 3 443 $ (1,461) $ (1,014)
3 0 $ (666) $ 0 3 443 $ (1,461) $ (1, 684)
STV NT 4 TR
HREHIM (H8) koM
AL L]
B FE S F R
AT TEK $ 0 $ 603 $ 0o $ 0 $ 0 $ 603
Ji5 A
S]] 2R e I $ 0 $ 0 3 0 3 98 $ 0o $ 98
AT TR 0 0 0 0 (13) (13)
$ 0 $ 0 3 0 3 98 $ (13) $ 85
3 0 $ 603 $ 0 3 98 $ (13)  $ 688
INIEATE DRI E

LUTIE, 2022 42 10 A 31 ABUEDAKR T 7 o FOEPER FOABOFGICH /> THEM LA 7y

- TalMili L 72 A EMEDO R TH 5,

ATEAHE (2022

410 A 31 BH,
BT Y — L1 LUl 2 Ll 3 )
BEAMGES (AEME)
N a— NGB $ 0 $ 6,072 $ 913 $ 6, 985
AR
BITER L O%R 0 25,419 0 25,419
FES 0 137, 130 0 137, 130
INTE 0 65, 688 0 65, 688
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KIE B R 0 11,952 0 11, 952
F— A — VRS 0 24 0 24
S Y] Al o 0 24, 206 0 24, 206
BEEE $ 0o $ 270,491 $ 913 $ 271, 404
STV NT ¢ Tk - BE
JHEH 3 0 3 141 $ 0 $ 141
ST Y T 4 TR - A
S E R g 0 (99) 0 (99)
JEEA 0 (78) 0 (78)
$ 0 $ (36) $ 0 $ (36)
&t $ 0 $ 270,455 $ 913 $ 271, 368

2022 4E 10 H 31 AW T LI-EEF, L-UL 3 ICBWTEHEREZEDOHA (X7,
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BRI
PINCO KEINA A = R« 770 F (GBi~y Db Y)

(BRI THAALx, 72720, B B8, ZARRERB LU X (b LHT) O ER<)

2022 4£ 10 A 31 HEIE

JTLARBEA R AT
(HAN7 0 ) (BANT : T)
&R MAESR 5. 6%
S RIPE 5 5. 6%
EHTHE 5. 6%
Australia and New Zealand Banking Group Ltd.
2.580% due 11/01/2022 3 49 49
Bank of Nova Scotia
2.580% due 11/01/2022 4 4
Citibank N. A.
2.580% due 11/01/2022 41 41
DBS Bank Ltd.
2.580% due 11/01/2022 25 25
JPMorgan Chase Bank N. A.
2.580% due 11/01/2022 55 55
Royal Bank of Canada
2.580% due 11/01/2022 54 54
Sumitomo Mitsui Banking Corp.
2.580% due 11/01/2022 41 41
Sumitomo Mitsui Trust Bank Ltd.
2.580% due 11/01/2022 42 42
311
HHeRmEnEE 311
(AR Al $ 311)
BEHMmRESREF 311
(AR Al $ 311)
ZASREAE OB (H
A7 )
BIRBEIEFE 97. 4%
Z D DB A 97, 4%
PIMCO NI 22— FKENA A —NV K+ T57 K
()
(B 55U $ 5, 043) 389 5,413
BREELERE 5,413
(Bf5 5L $ 5, 043)
F&EAFH103. 0%
(B A% J5 il $ 5, 354) 5 724
ST VAT 4 TRS(a) (3. 0%) (167)
(BERMEIZ7VIT7 L, MEESO)
W RE 100. 0% 5, 557

B BAMIRICA§ DR ¢

* REERIZIE, ZEOSBMENBIALILERTRM L RO —ABEFENRTND,
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(a) &@h7T VT ¢ 7Rdh - JEH

S E AR
REHFME B &

BEHET A FlEEmeE ZHRHEE BE A&
BPS 11/2022 $ 1,861 JPY 268,705 $ 0 $ (54)
BPS 12/2022 1,874 277, 690 0 0
BRC 11/2022 1,861 268, 705 0 (54)
CBK 11/2022  JPY 2,127 $ 14 0 0
MBC 11/2022 34, 580 239 7 0
MYI 11/2022 $ 802 JPY 115, 331 0 (26)
RBC 11/2022 603 87,106 0 17
SCX 12/2022 1,790 265, 228 0 0
TOR 11/2022 JPY 260, 429 $ 1,771 19 0
TOR 12/2022 $ 1,771 JPY 259, 558 0 (19)
UAG 11/2022 691 99, 355 0 (23)
S E %R

B $ 26 $ (193)

LT U NT 4 T EBEOBER

PUFIE, 2022 4F 10 A 31 BHEDIEEEART VT 4 TEMB L OZEAN () HIROTIGME 2 B 18
FRNZHDHELTCEN LD TH D,

ST VAT 4 TEE ST VAT 4 TARE
MEEE

s vabl

= B 58 ava R

2 J=S R =1 b3 47 b

=3 %+ U 7+ U DFH Xz

pin A v I8 SHE 7 v e 4] =A AR

I v 7 i) wHE v 7 s (= -y

Gl E-2) E| 2] & S e E-2) JEEE (#fi A) ¥ —
HF # v i) #t X)) v bl &t ) HE w

BPS $ 0 $ 0o $ 0o $ 0 3 (B4 $ 0 3 0 $ G541 $ (B2 3 0 $ (54
BRC 0 0 0 0 (54) 0 0 (54) (54) 0 (54)
CBK 0 0 0 0 0 0 0 0 0 0 0
MBC 7 0 0 7 0 0 0 0 7 0 7
MYI 0 0 0 0 (26) 0 0 (26) (26) 0 (26)
RBC 0 0 0 0 (1 0 0 (1n (17) 0 (1
ScX 0 0 0 0 0 0 0 0 0 0 0
TOR 19 0 0 19 (19) 0 0 (19) 0 0 0
UAG 0 0 0 0 (23) 0 0 (23) (23) 0 (23)
M BH
&5t % 26 $ 0 $ 0§ 26 $ (193) $ 0 $ 0 $ (193)

O Xy b e =7 ZAR—=Dy—id, EERBITERICEBT 2EBIHETICRT 2 ZHEHE, CGAIMER) O
WAk T, EHAMT VAT 4 TREROT S AR—T v —E, Rl—OEFEERE DOFR—D~ 22 —K 5358
AENLBBIM TORERT L ENTED, AL —« X T 4 7OV FOIZET 5 EEMEHRIC
Wi, B EIEIC T D IEFLOHAT Y od & 2R,

TV NTF 4 TRE DO/ EARIE
IFX. K77 FOTUNRT 4 THEGBOANEMEEZ Y AT « 27 AR—U Y —RIIC0BELTCEHLEZD

DTHDH, K772 ROYATZIZHONWTIE, MEEBICHTHIERLOERIAIBLORZOMOY 27 %
S,

B - AEHEE LOSRT U T 4 TEMOAEME (2022 4 10 A 31 BHAE) :

~y VR E LT EER TWRWT U NT 4 T
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VA TIAT 4 SEBER
GEEESD) 2 2 # SFIRK &gt

ST VST 4 TR -

&

Ji5 A

PSP = S ) $ 0 $ 0o $ 0o $ 2 $ 0o $ 26

STV T 4 TR -

Ak

JEEH

PSP = S ) $ 0 $ 0o $ 0o $ (193) $ 0o $ (193)

R HBICHT BT Y T 4 TRROFE (202248 10 A 31 BICKT LI4EE)

~y PEMhE LT EERTORWT YT ¢ THEM
AR TIALT 4 NEBTR
EmER B2 B2 #

SR &t

ST Y T 4 TR

ROESHM () &

JEEH

VANESPR =Sl £ ) $ 0o $ 0o $ 0o $ (2,098) $ 0o $ (2, 098)

&RT Y T 4 THEIHIC

REORFEHMME (B &%

DOMZENER

JEEH

PANEEPEE =S S $ 0o $ 0 $ 0 $ 43 $ 0 $ 43

N IEATAE D HIE

LITIE, 2022 42 10 A 31 ABUEDAKRT 7 o FOEPER FOABOFICH Tz > THEMA L7z A 7y MTHE
> Calili L 72 ATEAMEDZERI TH 5,

ATEAHE (2022

410 A 31 BH,
BT Y — L1 LUl 2 UL 3 )
BEAMGES (AEME)
S P $ 0 3 311 $ 0 3 311
BEERERE (AEME
ZOMOEE S 5,413 0 0 5,413
BEEE $ 5,413 $ 311 $ 0o $ 5, 724
STV T 4 TR - BE
JER $ 0 3 26 $ 0 3 26
STV AT 4 TR - A
Ji5 5H $ 0o $ (193) % 0o $ (193)
&t $ 5,413 $ 144 $ 0 $ 5, 557

2022 210 A 31 HICHE T L7ZAEF, LUV 3B W TEHERIREOHAV T2 o7,
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BRI
PINCO KEINA A = R« 770 F G~y URL)

(BRI THAALx, 72720, B B8, ZARRERB LU X (b LHT) O ER<)

2022 4£ 10 A 31 HEIE

TEARBEA RS
(BANT : T) (HNL )
FE A MAESR 0. 5%
S RIPE 5 0. 5%
EHTEE 0. 5%
Australia and New Zealand Banking Group Ltd.
2.580% due 11/01/2022 3 32 32
Bank of Nova Scotia
2.580% due 11/01/2022 3 3
Citibank N. A.
2.580% due 11/01/2022 26 26
DBS Bank Ltd.
2.580% due 11/01/2022 16 16
JPMorgan Chase Bank N. A.
2.580% due 11/01/2022 35 35
Royal Bank of Canada
2.580% due 11/01/2022 35 35
Sumitomo Mitsui Banking Corp.
2.580% due 11/01/2022 27 27
Sumitomo Mitsui Trust Bank Ltd.
2.580% due 11/01/2022 27 27
201
HHeREnEE 201
(A% R A $ 201)
BEHMmRESREF 201
(B A% R i $ 201)
SASRESE A4 (B
fir : )
BIREIEFE 99. 5%
Z DA DRE A 99. 5%
PIMCO NI a—FKENA A=K+ 77 F M)
(B35 $ 31, 058) 2,674 37,171
BRERELAD 37, 171
(B35 $ 31, 058)
& A FF 100. 0% 37,372
(BUfRJ5AT $ 31, 259)
W 2 100. 0% 37,372

B BAMIRICA§ DR ¢

* REERIZIE, ZEOSBMENBIALILERTRM L RO —ABEFENRTND,

&7 U NT 1 7Rk DA IEGE
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LT, K77 FOTUVNRT 4 TREMORNIEMEEZ U AT « 27 AR =V =R L TEH LD
DTHD, K77 FOYATZIZHOWTIE, MEEBEICHTHIERLOERIAITBLOZOMD Y R 7 %

Z M,

BEFHAEFICHTDEMT VAT 4 TREMOEE (20224 10 A 31 HITKRT LIFE) :

~y VR E LT EER TWRWT U T 4 T

AN TIAT 4 SEXER
PR B 2] 20 9 SRR &t

BT VST 4 THERITHK

LM ) 2#®f

JE 5

S E 2R S IR $ 0 $ 0 3 0 3 (12) % 0 % (12)

ST U NT 4 TR

DREHFE () oM

AL L]

JEEA

PSP = S ) $ 0o $ 0o $ 0o $ 0o $ 0o $ 0

N IEATAE DRI E

LITIE, 2022 4 10 A 31 ABUEDAKR T 7 o FOEPER FOABOGICH /2> THEM LA 7y
> Calili L 72 ATEAMEDZERI TH 5,

AEAE (2022

410 A 31 BH,
BTy — 2V | LRYL 2 LU 3 1£)
BEAMIES (AEM®)
S Y] A P g $ 0o $ 201 $ 0o $ 201
BEERERE (AEME
FEOMOBE S 37,171 0 0 37,171
wEAE $ 37,171 $ 201 $ 0 $ 37, 372

2022410 H 31 BICHR T LT-EEF, UL 3 IZBWTHERIEEOHAY 11,
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B EIRIT T 5 R
2022 45 10 A 31 AHE

HERESFH &

PLFIE, Baa e N"Ia2—%+« F 72K 1T (BUF ThTZRA RN EW)) BKEIZEWNTRIZAIERY &
RO HLNDEFFEA] (BLF TRE GAAP) & 9) ICHELL 2B EE A BT D I2h 7= - T, fikfe L THE
S TWHHEEREFHHOER TH D, &7 72 FIEKE GAAP O EEMICE ST FESM L L THRbh
TUW5, KE GAAP IZHEWIB A MERR T DI H 7> T, FEMIT, IRERICBITAEELABORES
B L OMBREE L BBEF OBRR, 72 b ONCHE B OE I L 2 6ME E OB OWE eI E L
B2 BIOMUEEIT Y LERDH D, FEBEOMBIXZOL )2 RHEY & B RN S D,

(a) BT 7 F

ZEEatt LOSER ML, (1) PIMCO NI a—F « RoZm—r - 770 KA PIMCO NS 2—4 + 3
yra— s 77U KB PINCO NI a—F « Nr /=2 77 RO BEUPICO NI a—F N2y
og—y « 77> K D, (ii) PIMCO V—/V K « NA A B 2, (iii) PIMCO IR o— A 7‘1:7—/\‘11/;’,':%3/5\
BRAAR) R R T770 R (BB~yTHD), BEOPIMCO NI 2—F - Zo—ULRsa BRAAR) A
YR T7U R (BB~ ULL), (iv) PIMCO R a—% « AU H L 77 KA PIMCO N3 2—4 -
AV HI T 7Y FDBEGPIMCO NI 2= « f VA 772 FE (v) PIMCOKENA A —L R -7
7R BNy THY), PINCO KENA A —/ R - 77 B @8~y V7 L) PIMCO KEANA A —L
KeZRS5FU— 770 F (BF~y L) BLOPIMCO KEANAA—L K ZARTFI— e 77
RIT (&~ y 27 L). (vi) PIMCO KENAA—/L R 77 FII (A~yTHV) BIOPIMCO kK
ENAA—VE 77 FIT (BFE~yT72L), (vii) PIMCO =~ —I 0T « RU R e A VL Ty
R (ZFE~yPHY), PIMCO T —T 7 « R R e AT T R (2~ y P72 L), PIMCO =<
=V T e R R e AL T RITBIUPINCO v —V 07 « R R A UL 77 RIII
(LLF T, ZhooEntinnsg r77‘/]\-2]-7. 757 R £701% rHWEr77‘/M L. o~
7V R~OEREETD) OEEOEMS D WVIT—MEZ, (1) PIMCO NI a—F - N Fa—r Ty R
M), (ii) PIMCO NI a—F + 2w =7« <=4y kR K- 77K M), ({ii) PIMCO /32 =
—& - ru—rrise (BREA) R R 772 F M, (v) PIMCO NI a—F - A UL Ty R
(D, (v) PIMCO N 2 —ZKENAA—/LF 77 F M), (vi) PIMCO /NI 22— KEANA A —/1
KeZ772 K I M), (vii) PIMCO mv—U 07 « Ry Ref B A 77K M) CLTF THEE7 7
VR EVD) ~OHBICEIV M THI ENTE D, BV YTONLERET, WBIGY 7 v NtV Tl
BEZHINTZ LD L FERICRAE SN D, BENZFOLHIIZE VLY TOHNIHE. EE T 7> Fik., 4z
ZASAEARD 1 N0 ORITME T, MIST2H57 7 v R~OZEFEHFEORITEFE E L, Y2k ko
B LIRFICIE, ZAREER 1 A0 BRE UM TURZAERORR LE2T ), LIEBR> TG Y 7> KD
P B ERRE /1%, ST AEUE T 7 v ROBRE BEGZERREESNEKEL TWD, ST 7 Fo#
B HENER SN D & D IRAEIE R,

MAEENA T A MIBITDHRITIEREGE 7 7 ROERHE G ATV, 77 2 RO®RBN BT 2 E G ®
WZOWTIE, BAIS U THEZOHMB I OERAZ RO Z &,

(b) AREZRELG] 3 & UEBINAE

AFEEERG T, MBEREICBWTHREREETEH LA b, BITHIRG| EIBESERETRE SN
oA AMRESRIEL, Bl B % 45 A MRl O ERE IR NICIRE T 5 2 &N TX 5, AMAEReiliR b E
BRI, EREMECH EESnTnWd, ZRES AL, 4% b RICH EEShD, =720, SAEAME
FEPOORY THYEDLHZ\BE 7 L Ebd MBS &IC >0 T, 77 RN E L H OB E %
FHRFEH LI, ZBFLEE, T4 AT VOB IO LI T AOEHP KRS, REBS
FARMETE LanDd, =720, 2hhRERNERMHOFMRERIFIN T, ZOHE, ZRALEIT 1%
ERMNORAFETH LS D, BRI OWTIL, BEAMEIREBET 2 7L I 7 AIMEA S LRV,
—EROAEA MRS AR D AR A E I AEETH L&, BEHEEICB O TEAIDE L TRER]
BEITEEITHR D REB ML OMEBMBAOHERLER L LTINS, kA MO EANIZ XL -
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THEE L-Bieffid, ARFRFCBVWTREDERMBROMMER L L TREIND, T—F—Y
HIRFESR I L O OO & PEFIRGES: D e AR IZ L DI, BISFHRFICB W T IRFILE Ok 2R
L LCEtEan D,

—HLTEHSND FRICESS T NTELTEHMOFEDEIN R D L Lol ih, BEEERE AR
ML, B ORIHE DR Eafsilk U, ZERIEZERT L5 Z &I iof%LiWﬂgéﬁ%¢
HTENTE D, BITERDPHEDOSHNNEZRE Lz L &, ERIFFEORINAHRETH D & E1T, EHE
T NERBEMEDEN OGRS,

(c) ReBIUHE

K77 FOMBEZHIL, E2EBE0GAMCBWW TSI TW iEE (LT HEEE) 2vwo) T
FREINTWE, K77 FOKREBREIZ TRROFRICREHZINTWVD

SEHAMRES, A EER D NCEDMOEEL L OAEOTHMEIL, &EEAHAEDLE L — MoKk
SEKT 7 FOMEBREICHRE SN S, MEETOAMASFEOFTE L LN L OB HER X, B
SIHOEBRLEL — T 77> FOMEBEICHE IND, 77y NISNEBEL — NOXEENZ L 58
B2 A A AR O TSI O E) & KB L THE Ly, 0 X5 REEIIHEEHEEICBOTREIC
122 EHMBELLR X OREHRMBELROMEABFEICE TN TS, 77 NIIMERTHMGERICERET D
ZENTE, NEEEIE, TORROARBRTHOESL — N TARy b (BH) X—RATITH2Eb, %k
FENEERRY (BT VAT 4 7HEmEHR) 2L TUUTHI) 2B TE D, ARy hOANEDOTFTANTIEK
EIRAE STV NESPEE=S 2 EAN ﬁﬁﬁ%@%@ﬁmﬂk&ﬁﬁ@%’%ﬁbt%ﬁﬁﬁ 2B ONTEL Y 4, FILE
B L OSEP RN O EEEH & RO OB EM Y L oM oZEFIL, HRHEEICBW T
EHA %5%ﬁﬁﬁﬁ’aih1wéoﬁiﬁﬁwxa@%ﬁ&%ﬁﬁ&ﬁuﬂwﬂﬁﬁfﬁﬁﬁﬁi
DAEIZRDNEBER L — N OEENSERT 2 REH/E A FHERIT, BEHEECBW UMER TEE
B L ORISR D AREB NS £ /23R oM #E Ic & Eh TV b,

BEDZ7 7o R (bHWIE, 4 T28/813E0 7 7 R) OMEEME (LLF INAV] Ev9)) B h—
A YE =0, &7 7 ROoB@mAE UIF TH@mAE L)) IZificivTnsd NAV 5 B
7ot (LT HREEE] S0V 9)) X TERENTWS, EFEERICBITS NAV BLXOF—%
e VA= DFFABOTZDIC, HIEBIOWROMEEHEIIINTNHEB IO ROLEKEL— %
AL CTHRBE SN, DEEIISEH DAL — N THREIN TS, &7 7 v ROREBBEIZ OV T,
UTFIRTREZROZ &,

77 F BB HEREE
PIMCO /XX 2= KENA A — /L K - 77 B (M) PN * B
PIMCO KENA A —/L K« 77 K (AEE~yVdH AR KR
9)

PIMCO KENA A —L K« 77 R (BAF~y Uk AARM &, KoL
L)

(d) B 7 2DER

M2 MZkOigtEND 77 FOK T T A1, %®77VF®§EK%LTE~77VF®M®7§
X(péﬁé%é)kﬂb%ﬁ%%ﬁﬁé 7L, BEASy VEEICEE L CRE Y7 7 ADRRE ST

HEFER LU 2 bR OWE\77Xﬂ%méhfwﬁw%%\%i@??Xﬁ%EéMTV&M£
fﬁ cREHOXFYEH L A UBIORRYEHX L s B AT, YT 7 RIZBWTE Y 7 ADOME
YT 250) PDEHODIBERICE SV TEZRIHRDOR 7 7 Ay SD, wEY 7 ADBRE I LT
HEM GEURHLH50) (ZIXBE, EHRM, BREmMREN, & PR, PR REN, R5E SN A
H5b,

(e) SFELDIT#H
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ToRIT, THRSNLGET 7 FOZGEESWHEEZR L TWD, &7 7 > FOSRITEN SO AR
NSOGB DHRR I, ZFEFRAE b 50, EASHIIMRD AR EZORETRET D
ZEWTE D,

mAH o
PIMCO K[ENA £ =/ K - 77> K (B~ YD)
PIMCO K[ENA A —L K« 77 F (Bi~y L)

S (b LHIUD) 1L, @, Y77 K (boWE, YT 28/8137 7 A) OBEMAIENHITD
Nz, iz, EHESMLE, SEICHERATRERFZHRMS vy XL - KA o OXHWERDDLIZ L H D, B
IAYEC I, EASHENEY E BB AICARENDIZENHDH, 770 F (D WIE, 4T 585801F
77 A) WL THRNZHONZSGEE. TO7 70 F (D WIE, 4T 258137 7 R) O%IKIE
1 140 NAV BT 2, ZEEFZOHRET, 770 F (HHWIE, 4 T22HEBEF7 T X)) o650
SEEEE T 7 R (HAWE, ST ARAIEY T R) OZRIATHITEML CTHKRET A0, HHVIEH
ETZETDHIENTED, BEOIHWIE 77 FOREBEIZTITY?, &7 7 K (WL, %
VI DGEEEFTDI TRA) BN, 77 K (BHDHWE, LT HHEEETDT T R) OFY7205 B KHEZ
B a-0onBEEZZHAE. BN EARTLIZENTE S, HmAZEICLvERILTWS 7 7
YR A(BHDWE, U TIEAIRY T R) ONELAE D DITH S e iRIE R K OV FEBMT vy E XL -
FAINRWES, EHEE, 2077 K (HHWE, BETIIE/RITITDT T R) OBRED
OBl LT ZENTED, HIHND 6 F2IBECRBZHEIN T ARWSEEITRIL, 77
YR (BHDHNNE, AT HILEEITED T R) RET D,

(f) ZBAFDORITBIVTERL

T77 U R Y THLEAIEEDOT T R) PEMAEZRGER, 770 8 RN TLHILEEETEDI T R) O
AR REAR N IIE I K o TGRS RAT SIS 5, FATIMAS IS A RATIRFDO Z 48 AE S 1 O X472 0 OFIE FE
i THHrbLOE L, EHSHORMOKZEICI Y, EHSHUIZOREAD, YEEFIT 2 — RIS
T AR 25 L35, U T5HmAEICHEROTBRWVWEY  £7 7 F GEUTIHIHAIEZFD
77 A) AZB L, MWEFZARAESFO 1 102472 0 RITMRIEL, TG EMBEORE ] O FrlBlEicht-> TR &
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