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| BBRAGEEE
2 i 14980k 551558k
| ] # m] % BE A AH
Tn Tn TH
Wi~ R —R—b 73 VA v =757 K 1,003 1,003 1,007
* HE - FHAGAR O BALA Y 0 #5
OREEFXUEDIER (20224 8 F 25 B B7E)
1 H _ . 155K
iF il il . =S
M %
BB S REEARFESR 3,192,932 94.5
it~ Rr—R— 73 VA =P—7 7 F 1,007 0.0
a—)L - m— % O, 184, 249 5.5
B (5 e A 3,378, 188 100. 0
* BEADHAL AN ZE) Y #5C,
O¥E. 8. tARUVEEMEEDIKR
E H F15041°K 151K 351524 K 515341 K EALIEES 5 1554K
- 20224F 3 F 25 H BUfE [20224F 4 F 25 H BUfE [20224F 5 A 25 H BU(E [20224F 6 F 27 H BUE [20224F 7 A 25 H BUE [20224F 8 H 25 H BUfE
A A A A A A
A BE 3,458, 860, 788 3,565, 348, 115 3,327,886, 058 3,184,647, 245 3,171,735, 414 3,378,188, 457
gL . — 184,231,313 190, 357, 584 174,271, 963 170,503, 438 170, 052, 793 178, 939, 806
BB AR5 AR 5 GHAMAR) 3,271, 627, 632 3, 355, 177, 485 3, 150, 522, 252 3,011, 718, 376 2,996, 505, 944 3,192,932, 430
HHtvr-K-174 0 =777 R EFEE) 1,007, 908 1,007, 908 1,007, 908 1,007, 807 1,007, 807 1,007, 707
ERIINE 1,993,935 18,805, 138 2,083,935 1,417,624 4,168,870 5,308, 514
B) A& 18, 900, 401 26,987, 841 15,585, 129 13,710, 674 14,864, 842 20,578, 546
ARADIL LS 5 B 4 8,240, 736 8,073, 737 7,957, 611 7,847, 563 7,817, 205 7,738,633
RILEA 4 6,560, 109 13,837,516 3,055, 159 754, 240 2,979, 894 8,119,438
ARANE FE A 4,094, 199 5,069, 914 4,566, 335 5,102, 100 4,062, 390 4,714, 185
AALFILE 15 57 65 113 54 141
T DAL H 5,342 6,617 5,959 6, 658 5,299 6,149
(C) #EEMRIE(A—B) 3,439, 960, 387 3,538, 360, 274 3,312, 300, 929 3,170, 936, 571 3,156, 870, 572 3,357,609, 911
JEAR 8, 240, 736, 235 8,073,737, 153 7,957, 611, 341 7,847, 563, 540 7,817, 205, 659 7,738,633, 825
TR R A5 4 A\4,800,775,848 | A\d4,535,376,879 | A4, 645,310,412 | A4,676,626,969 | A4, 660,335,087 | Ad, 381,023,914
(D) ZIEHRAK 8,240, 736, 2350 8,073, 737,153A 7,957, 611,3410 7,847,563, 5400 7,817,205, 6590 7,738,633, 8250
1AO%:YEEMBE(C/D) 4,1741 4,383M 4,162M 4,041 4,038M 4,339M
(V) 2515081 1 e A%HIE8,283,351,784 1 . 25150~ 1553 H B INGRE JLAKH 126,117,104, 55150~ 1551 i — it Jo A%H1%570,835,063 1 |

104720 MG PERRIT. S5150110.4174, #5151410.4383H, #5152110.416219, #5153410.4041H, #5154110.4038F, #5155410.4339H

<7,
()

12 —

BBEEFEM EOEM OFERICLRD D HEIROEI T A ZFET 2 BICET 28 M, K £4010,139,625M,




BFAIPIMCO - KE/ N1 - 4 —JL FESHIRE (IS5 DILLTILa—R) BEANER
OEHEmIk:
1504 H1514 16524 1534 #1543 1558
H H 20224 2 H 26 H~ [20224F 3 H 26 H ~ |20224F 4 426 H ~ |20224F 5 26 H ~ | 20224 6 F 28 H ~ [20224£ 7 H26 H ~
20224F 3 J25H  [20224E 4 A25H  |20224E5 125 H  |20224F 6 27H  [20224F 7 A25H  [20224E 8 125 H
A A A A A A
(A) ERHZEIE 10,621,917 10,397,971 10, 243, 526 10,093, 455 10,057, 039 19,909, 714
2 A 2 < 10,622, 705 10, 399, 067 10,245, 182 10, 096, 335 10, 058, 806 19,911, 153
ZHAE 37 - - - - 2
| A 825 A 1,096 A 1,656 A 2,880 A 1,767 A 1,441
(B) HMFEHFTEELE 356, 800, 557 170, 672, 004 A 173,027,152 A 92,827,515 A 12,473 224,928, 882
FEELE 357,500, 501 173, 810, 786 2,219,515 2,439, 148 70, 287 226, 516, 908
Una=¢i:! A 699, 944 A 3,138,782 A 175, 306, 667 A 95,266,663 A 82, 760 A 1,588,026
C) {EFtHRENE A 4,099 541 A 5,076,531 A 4,572,294 A 5,108, 758 A 4,067, 689 A 4,720,334
D) LHEHE(A+B+C) 363, 322,933 175,993, 444 A 167,355,920 A 87,842,818 5,976,871 240, 118, 262
(E) miffigHELRS A2,792,756, 537 A2, 386, 810,102 A2,185,780, 287 A2,321,053, 726 A2, 411,971,398 A2, 388,084,044
(F) BmEZ=ELES A2,363,101,508 A2, 316, 486, 484 A2,284,216, 594 A2,253, 882, 862 A2, 246,523, 361 A2,225, 319,499
(A 4 25 FH 24 %5) (1,796,223,235) | ( 1,760,431,936) | ( 1,735,651,286) | ( 1,712,248, 747) | ( 1,706,244,863) | ( 1,689,721,917)
(Ona=¢iEAYiEE T ) (4,159,324, 743) | (A4,076,918,420) | (A4,019,867,880) | (A3,966,131,609) | (A3,952,768,224) | (A3,915,041, 416)
@) s (D+E+F) A4,792,535 112 A4,527,303, 142 A4, 637,352, 801 A4, 668,779, 406 A4, 652,517,882 A4, 373,285, 281
H) mEnike A 8,240,736 A 8,073,737 A 7,957,611 A 7,847,563 A 7,817,205 A 7,738,633
REPZEHERE (G+H) A4, 800,775, 848 A4, 535,376,879 A4, 645,310,412 A4, 676, 626, 969 A4, 660, 335, 087 A4, 381,023,914
BIMEREERE S A2, 363,101, 508 A2, 316, 486, 484 £\2, 284, 216,594 A2, 253, 882, 862 A2, 246,523, 361 2,225,319, 499
(Bl 4 25 FH 24 %5) (' 1,796,223,235) | ( 1,760,431,936) | ( 1,735651,286) | ( 1,712,248,747) | ( 1,706,244,863) | ( 1,689,721,917)
(FE B 2 %8) (4,159,324, 743) | (A4,076,918,420) | (A4,019,867,880) | (A3,966,131,609) | (A3,952,768,224) | (A3,915,041,416)
Sy B HE(R R ST 4 1,164, 683, 495 1,142, 693, 949 1,123,579, 229 1,104, 704, 666 1,098, 024, 735 1,098, 237, 306
R 2 4 A3, 602, 357, 835 A3, 361,584, 344 A\3, 484,673,047 A\3, 527,448, 773 A3, 511,836, 461 A3, 253,941,721

*AHLEDRILOH T (B) AEEFFTERBIIFHROFHELZ I L D2 bD2ERET,
*AHAEDRPLO T (C) (EFERRBNF 12 1 3ME FEMIMC T 2 HABIFM L HZ EZ O TERRL TV ET,

*BUSORUOH T F) BIMERZREER & H OO, FIEOBMBEDE, BIREE LIolifin o ike 2 LilnicZmn ez g,
(1) 5B O FIEFE (20224F 2 A 26 H ~20224E 8 A25H) (ZLAFO@ Y T,
1504 H1514 #1521 #1534 #1543 51558
H H 20224F 2 F1 26 F ~ [ 20224F 3 26 F ~ [ 20224F 4 F 26 F ~ [ 20224 5 F 26 H ~ [ 20224 6 H 28 H ~ [20224F 7 A 26 H ~
20224E 3 A25H  |20224E 4 A25H  [20224E 5 A25H  [20224E 6 A27TH  [20224E 7 A25H  |20224F 8 125
a. B4 (R 1EpRTR) 10, 503, 435 10, 106, 5781 5,671, 231 4,984, 7021 5,989, 655 19, 526, 2504
b. AEEFCESREMAERY  RENBLELR) 0 0 0 0 0 0
c. ‘f‘"]r}(l TE HINAETIE 4 | 1,796,223, 2351 | 1,760, 431,936 | 1,735,651, 2861 | 1,712,248, 747 | 1,706, 244, 8631 | 1,689, 721,917
d. GRICED DHEERFILA | 1,162, 420,796/ | 1, 140, 661, 1089 | 1, 125, 865, 6091 | 1,107, 567,527 | 1, 099, 852, 285 | 1, 086, 449, 689
e. \ﬂdxf%ﬂlﬁ (a+b+c+d) | 2,969,147, 466 | 2,911,199, 622 | 2, 867, 188, 126 | 2, 824, 800, 9761 | 2, 812, 086, 8031 | 2, 795, 697, 8564
£ BRGNS (1 H R %72Y) 3, 6021 3, 6051 3, 6031 3,599 3,597 3, 6121
g. Hrfidde 8, 240, 7364 8,073, 737H 7,957,611 7,847, 5634 7,817, 2051 7,738,633
h. Zfid4 (1 i %7-9) 10/ 10/ 10/ 10/ 10/ 10/

13 —
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51504 1514 1524 15314 1543 %5155

177 A 4720 55de: (BliAR) 10H9 10H9 10H9 10H9 10H 1019

KOTBLH B 1% OIEEMMARDMER oA & R E 7213 LNl 2 548, eI @Entiide L2 £,

KOYECHT O FEEMAAEBTA Z Lm Y | SRR O EEMEDEBCAZ TR 256, fial3 @Bl oAz ka2 o2 d@skide, Th
LI BICALRE (Rl Rie) &0 9,

KO BLHT O EHEMBEMERCA & M E I TREIZGE ., SRS RECALRE Filaide) &2vET,
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BRUFBHEEFIISVFEEA,




PIMCO US/N\AA—JLK-ARSTO—-T7FA-J (JPY)
PIMCO US/\{:*A4—I)LK-R 5T —T7>KB-J(AUD)/J(NZD)/

J(BRL) /J (ZAR) /J (MXN)

20214E6 7 30 H e d5
(FHEHAR - 20204E7 H 1 H ~20214E6 H30H)

@Y7 7 U RO IR D@D T,

iz BE | JEHEA 2 — SR A CONEREES
PIMCO R32—FUS/NA +A—)LR  ARTTV— T 7 RM)Z 4

i 0 5 4t AFEAOFEEZ AL T, KRB TONA A — /LR R R (EHED
FEME) IEENCHEE TRV, b2 )2 — O KMbx B
LET,

& xt G| KRVETOEFEDFEE

" x = i IS T AT A NRARAS ST RD AN AR = e LT —

B & @ M & tt

%z 3 2 | ATARITRT =R (22— ) UIT VR
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A VERRRF A
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PIMCO US/HA+A— /LR ARTT T —-T 7 RA

HEHREE
20214F-6 H 30 B IZ#& T L7 #IH
(GARBAL : T2 L)

PIMCO US/\A-A—JLR-RRSTFO—T7UR

(BAZ: T 1A EALZERQ)

HAIRME EERE

J (JPY) $ 27,884
HRBERITEZ RIS

J JPY) 406
HAR1 O G0 piE E g

J JPY) $ 68.65

4% :
ZIRLE $ 1
IS A FT 1
EH:
TAFILE, 0
BHAR 0
MG ER 1
LEAEBIEL:
BE A e 0
B 2,963
JEEAA AT U ST 7 B (636)
SRR E 1
EEESEiEn 2,328
LR EB AL R :
BE A MmEES 0
B 1,362
JEHHARNT U R T 7 R (342)
SMEREE PER L OE 0
LR FE R AR A 1,020
WSS LUK E B IR 3,348
I O R X BHE PE D WA $ 3,349

KPIMCO RRa—HFUS/HA A — /LR A TT
=7 7 RM)O W UL HEAFIX 96,465 T
Kkv



PIMCO US/\A-A—JLR-RRSTFO—T7UR

FELAE EE D B

20214E6 A30H
AR (P47 T) RTAAR (B T

BEHMIES 3.1%

THERER 3.1%

Federal Home Loan Bank

0.014% due 08/06/2021 (a) $ 300 $ 300

Australia and New Zealand Banking Group Ltd.

0.005% due 07/01/2021 51 51
Bank of Nova Scotia
0.005% due 07/01/2021 2 2
Citibank N.A.
0.005% due 07/01/2021 27 27
DBS Bank Ltd.
0.005% due 07/01/2021 54 54
JPMorgan Chase Bank N.A.
0.005% due 07/01/2021 54 54
National Australia Bank Ltd.
0.005% due 07/01/2021 19 19
Royal Bank of Canada
0.005% due 07/01/2021 1 1
Sumitomo Mitsui Banking Gorp.
0.005% due 07/01/2021 47 47
Sumitomo Mitsui Trust Bank Ltd.
0.005% due 07/01/2021 3 3

258
0.023% due 08/03/2021 (a) 300 300
EHEHER AR 858
(MR i$858) _—
BRAMIEFAT 858
(Ex 4%/ {1 $858)

3 (B T)

BEERE 98.4%
ZODMDZES 98.4%

PIMCO/32a—4US/\A A —LE ARSTS—T7UE (M)

(ER#8R {ii$23,630) 1,652 27,430
e EaE 27,430
(ER#8/7 ii$23,630)

BEAR 101.5% $ 28,288
(3R $24,488)

SBTYNTITER (1.5% (406)
(REBEREEXTLITLS0)

2D EES LVEM 0.0% 2
MEE 100.0% $ 27,884

(@)7—RUEHREFEYTHS.



PIMCO US/\A-A—JLR-RRSTFO—T7UR

ONEFHA T YT 17 P 2021176 7130 F e
| PYNESPEE =S QeSS
BN T
AREBFHG R
s F Pk H SR E ZHOME G Al
BPS 07/2021 JPY 3918 $ 35 $ 0 $ 0
@) (JPY) 77 R4 E BRI LK
BN T
AREBRAG R
s HHF P H e ZHuBE EPE Al
BOA 07/2021 JPY 3,120 $ 28 $ 0 $ 0
BPS 07/2021 1,077,646 9,709 0 0
BPS 07/2021 $ 8,380 JPY 916,527 0 (123)
BPS 08/2021 9,712 1,077,646 0 0
BRC 07/2021 JPY 1,077,646 $ 9,709 0 0
BRC 07/2021 $ 9,218 JPY 1,008,179 0 (135)
BRC 08/2021 9,712 1,077,646 0 0
GLM 07/2021 35 3,880 0 0
HUS 07/2021 676 74,220 0 @
MYI 07/2021 JPY 1,018 $ 9 0 0
NAB 07/2021 889,367 8,013 0 0
NAB 08/2021 $ 8,015 JPY 889,367 0 0
SCX 07/2021 JPY 9,826 $ 88 0 0
scx 07/2021 $ 8,380 JPY 916,527 0 (122)
UAG 07/2021 1,533 168,025 0 (19)
$ 0 $ (406)
NEABEELZHEEH $ 0 $ (408)




PIMCO US/\A-A—JLR-RRSTFO—T7UR

PIMCO US/NA+A—/LRANTTV—-T 7 B
(B T 10 AL AR

e P ] A HIRME EERER
TEHG R E J (AUD) $ 8,043
20214E6 A30 HIZ#& T L7~ H1/ J (BRL) 35,193
(SN TR ) J (MXN) 29,624
J (NZD) 3,827
J (ZAR) 1,515
N2
=R $ 6 HIRFERITE S R
s At 6 J (AUD) 106
J (BRL) 1,457
EBH: J (MXN) 650
RIS 0 J (NZD) 57
BHAR 0 J (ZAR) 40
MREHELE 6 HIR1 O Y70 MiE s
J (AUD) $ 76.16
L EBIER: J (BRL) 24.15
BEAMRES: 1 J (MXN) 45.57
B 6,727 J (NZD) 67.62
JEEEARNT VST 1 7RG 7,878 J (ZAR) 38.30
s (12) . - . . s
i = 2 ¥PIMCO NIa2—FUSNAA—)LRARTTI— T 7R
SHES L 14.591 (M) O Al 45 PEAEI 396,465 TR /L
LR SEB ST A%
B A MiFE 0
PG 3,563
JEBRART U/ NT 7 B 3,390
SEEEERL VAR 1
MR LB A 6,954
L BB L OR EHIHmE A 21,548
SR ORE R I DK PE DO HIRER $ 21,554




PIMCO US/\A-A—JLR-RRSTFO—T7UR

FELAE EE D B

20214E6 A30H
it & A (A T T AAR (B0 T

BEAHMELS 13.0%

GBS 13.0%

Federal Home Loan Bank

0.014% due 08/06/2021 (a) $ 300 $ 300

Australia and New Zealand Banking Group Ltd.

0.005% due 07/01/2021 96 96
Bank of Nova Scotia
0.005% due 07/01/2021 4 4
Citibank N.A.
0.005% due 07/01/2021 51 51
DBS Bank Ltd.
0.005% due 07/01/2021 101 101
DnB Bank ASA
0.005% due 07/01/2021 1 1
JPMorgan Chase Bank N.A.
0.005% due 07/01/2021 101 101
National Australia Bank Ltd.
0.005% due 07/01/2021 36 36
Royal Bank of Canada
0.005% due 07/01/2021 1 1
Sumitomo Mitsui Banking Corp.
0.005% due 07/01/2021 89 89
Sumitomo Mitsui Trust Bank Ltd.
0.005% due 07/01/2021 6 6
486
0.033% due 12/02/2021 (a) 900 900
0.043% due 08/26/2021 (a) 1,500 1,500
0.046% due 09/09/2021 (b) 2,300 2,299
0.046% due 09/23/2021 (a) 900 900
5,599
0.018% due 08/31/2021 2,300 2,300
0.023% due 09/28/2021 1,500 1,500
3,800
aHEmEaAs 10,185
(Anf&IRffi$10,185)
BRAMIEH AR 10185
(Anf&IRffi$10,185)
[ 5 (BT )

BE:ER & 88.3%
TOMDBZE4E 88.3%

PIMCO /3Z2a—#US/\A-A1—)LF-RFSTS—-T7UR(M)

(MR {H$61,169) 4,159 69,035

BIEB A S 69,035

(%R {E$61.169) -
BEAE 101.3% $ 79,220

(B4R R{E$71,354)

SMTUNT4TER 2.2% 1,692

(RFREE =TT I7 LI0)

OO BEESLVEMR (3.5% (2,710)
MEE 100.0% $ 78,202

(@)7—RUEREFEYTHS.
B)7—RUEMEFHREFIEYTHD.



PIMCO US/\A-A—JLR-RRSTFO—T7UR

OJEHART VT 07 PE S 202146 1 30 F BUE
| PANESP =R ABE Sy
BN T
R FEBRAIHE A
Y GILiES R H S img < s B =V
BPS 07/2021 JPY 7,743 $ 70 $ 0 $ (1)
BPS 07/2021 $ 89 JPY 9,803 0 0
HUS 07/2021 73 8,092 0 0
HUS 07/2021 5 532 0 0
$ 0 $ @)
@) (AUD) 77 24N E 2 e LK
BN T
AR FEH A HE AR
AT R H Z s ZHun s BPE Al
BOA 07/2021 AUD 3,567 $ 2,686 $ 8 $ 0
BOA 07/2021 $ 2,736 AUD 3,541 0 (78)
BOA 08/2021 2,686 3,567 0 (8)
BPS 07/2021 2,037 2,621 0 (69)
CBK 07/2021 22 29 0 (1)
HUS 07/2021 AUD 11 $ 8 0 0
HUS 07/2021 $ 82 AUD 110 0 0
MYI 07/2021 AUD 1,513 $ 1,145 9 0
MYI 07/2021 $ 5 AUD 6 0 0
MYI 08/2021 1,145 1,513 0 (9)
SCX 07/2021 AUD 3,060 $ 2,297 0 0
SCX 08/2021 $ 2,297 AUD 3,060 0 0
TOR 07/2021 690 892 0 (21)
UAG 07/2021 AUD 2477 $ 1,879 20 0
UAG 07/2021 $ 2,744 AUD 3,540 0 (86)
UAG 08/2021 1,818 2,396 0 (19)
$ 37 $ (291)
@) (BRL) 772 E 2R e LK
HANL: T
AR FEBRAHE
Gk ER R H 2t ZHuRE R =
BOA 07/2021 BRL 61,253 $ 12,241 $ 37 $ (3)
BOA 07/2021 $ 11,538 BRL 61,253 669 0
BPS 07/2021 BRL 62 $ 12 0 0
BPS 07/2021 $ 12 BRL 62 0 0
BPS 08/2021 BRL 342 $ 69 1 0
CBK 07/2021 59,703 11,868 0 (30)
CBK 07/2021 $ 11,935 BRL 59,703 0 (37)
CBK 08/2021 BRL 353 $ il 1 0
CBK 08/2021 $ 11,674 BRL 58,906 26 0
GLM 07/2021 BRL 59,741 $ 11,862 0 (44)
GLM 07/2021 $ 11,943 BRL 59,741 0 (37)
GLM 08/2021 11,659 58,906 4 0
HUS 07/2021 BRL 352 $ 66 0 (4)
HUS 07/2021 $ 70 BRL 352 0 0
MYI 07/2021 BRL 61,535 $ 12,270 9 (2)
MYI 07/2021 $ 11,497 BRL 61,535 766 0
MYI 08/2021 11,563 58,173 0 9)
SCX 08/2021 445 2,242 0 0
SSB 07/2021 BRL 61,865 $ 12,368 39 0
SSB 07/2021 $ 11,667 BRL 61,865 663 (1)
SSB 08/2021 BRL 613 $ 123 1 0
UAG 07/2021 4,645 899 0 27
UAG 07/2021 $ 929 BRL 4,645 0 (3)
UAG 08/2021 BRL 779 $ 157 2 0
$ 2,255 $ (197)

— 21




@) (MXN) 77 AHME 2P L I

PIMCO US/\A-A—JLR-RRSTFO—T7UR

- BN T
R FEH Al E AR
A F R H Z P Zumls YR ol
BOA 07/2021 MXN 195,377 $ 9,848 $ 35 $ 0
BOA 07/2021 $ 9,909 MXN 197,697 20 0
BOA 08/2021 9,808 195,377 0 (34)
BPS 07/2021 MXN 191,265 $ 9,441 0 (165)
BPS 07/2021 $ 20 MXN 397 0 0
BPS 08/2021 9,406 191,265 161 0
GLM 07/2021 MXN 539 $ 27 0 0
GLM 08/2021 5219 256 0 (5)
HUS 07/2021 2,698 135 1 (1)
HUS 07/2021 $ 366 MXN 7,297 0 0
JPM 07/2021 MXN 697 $ 35 0 0
RYL 07/2021 437 22 0 0
RYL 08/2021 $ 60 MXN 1,187 0 0
SCX 07/2021 9,862 197,240 45 0
SSB 07/2021 MXN 1,579 $ 77 0 2
SSB 08/2021 1,108 56 0 0
UAG 07/2021 200,042 10,084 37 0
UAG 07/2021 $ 10,018 MXN 200,211 38 0
UAG 08/2021 9,841 195,955 0 (39)
$ 337 $ (246)
@) (NZD) 77 ASME Z B S LK
BN T
R BRI A
A F R H Z P ZHuRE HPE afE
BPS 07/2021 NZD 1,826 $ 1,278 $ 2 $ 0
BPS 07/2021 $ 12 NZD 16 1 0
BPS 08/2021 1,278 1,826 0 (2)
GLM 07/2021 NZD 2,059 $ 1,439 1 (1)
GLM 08/2021 $ 1,334 NZD 1,911 1 0
HUS 07/2021 NZD 23 $ 17 0 0
HUS 07/2021 39 NZD 56 0 0
JPM 07/2021 NZD 1,655 $ 1,156 0 0
JPM 07/2021 $ 1,397 NZD 1,914 0 (59)
JPM 08/2021 1,152 1,649 0 0
MYI 07/2021 1,401 1,931 0 (52)
SCX 07/2021 NZD 173 $ 122 1 0
SCX 07/2021 $ 1,367 NZD 1,892 0 (45)
UAG 07/2021 NZD 17 $ 12 0 0
$ 6 $ (159)
@) (ZAR) 77 AHME 2B Je LAY
BN T
R BRI A
BT i H ZYERE ZHuR s B fi
BOA 07/2021 $ 4 ZAR 56 0 $ 0
BOA 07/2021 ZAR 7,211 $ 503 0 2)
BOA 08/2021 $ 501 ZAR 7,211 2 0
BPS 07/2021 510 7,023 0 (19)
BPS 07/2021 ZAR 7,168 $ 501 0 (1)
BPS 08/2021 $ 499 ZAR 7,168 1 0
CBK 07/2021 513 7,112 0 (15)
CBK 07/2021 ZAR 6,833 $ 477 0 (1)
CBK 08/2021 $ 475 ZAR 6,833 1 0
HUS 07/2021 22 319 0 0
IND 07/2021 3 43 0 0
IND 07/2021 ZAR 144 $ 10 0 0
SCX 07/2021 $ 503 ZAR 6,979 0 (15)
SSB 07/2021 10 143 0 0
$ 4 $ (53)
SNEASEELZNSE $ 2,639 $ (947)
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Altice France S.A.

4.155% due 08/14/2026
Caesars Resort Collection LLC
2.854% due 12/23/2024
4.604% due 07/21/2025
Commscope, Inc.

3.354% due 04/06/2026
Comerstone Building Brands, Inc.
3.750% due 04/12/2028

Flex Acquisition Co., Inc.
3.452% due 06/29/2025

Getty Images, Inc.

4.625% due 02/19/2026
iHeartCommunications, Inc.
3.104% due 05/01/2026

IRB Holding Corp.

4.250% due 12/15/2027

MPH Acquisition Holdings LLC
3.750% due 06/07/2023
Nouryon Finance BV
2.843-5.000% due 10/01/2025
Ortho—Clinical Diagnostics, Inc.
3.089% due 06/30/2025
Parexel International Corp.
2.854% due 09/27/2024
TransDigm, Inc.

2.354% due 12/09/2025

U.S. Renal Care, Inc.

5.125% due 06/26/2026

Zayo Group Holdings, Inc.
3.104% due 03/09/2027

noHpn—2 it
(ER#8/R {ii$7,578)

R -HERFR 87.7%

Barclays PLC

6.125% due 12/15/2025 (b)(c)
Burford Capital Global Finance LLC
6.250% due 04/15/2028
Credit Acceptance Corp.
5.125% due 12/31/2024
Credit Suisse Group AG
7.250% due 09/12/2025 (b)(c)
CTR Partnership LP

3.875% due 06/30/2028
Deutsche Bank AG

3.729% due 01/14/2032
Fairstone Financial, Inc.
7.875% due 07/15/2024
Freedom Mortgage Corp.
8.125% due 11/15/2024

975

124
124

246

394

246

555

719

398

669

692

386

598

761

365

200

200

170

300

75

400

775

850

$

975

123
125

245

394

244

555

714

398

668

687

386

433

590

766

362

7,665

222

210

177

339

77

407

811

882

23

goeasy Ltd.

4.375% due 05/01/2026

5.375% due 12/01/2024

HAT Holdings I LLC

3.375% due 06/15/2026

3.750% due 09/15/2030

Howard Hughes Gorp.

4.375% due 02/01/2031

5.375% due 08/01/2028

Intesa Sanpaolo SpA

5.017% due 06/26/2024

Ladder Capital Finance Holdings LLLP
4.250% due 02/01/2027

LPL Holdings, Inc.

4.000% due 03/15/2029

MGM Growth Properties Operating Partnership LP
4.500% due 01/15/2028

4.625% due 06/15/2025

5.625% due 05/01/2024

Midcap Financial Issuer Trust
6.500% due 05/01/2028
Nationstar Mortgage Holdings, Inc.
5.500% due 08/15/2028

6.000% due 01/15/2027
Natwest Group PLC

6.000% due 12/29/2025 (b)(c)
Navient Corp.

7.250% due 09/25/2023

NMI Holdings, Inc.

7.375% due 06/01/2025
OneMain Finance Corp.

6.125% due 03/15/2024

6.625% due 01/15/2028

8.875% due 06/01/2025

Oxford Finance LLC

6.375% due 12/15/2022

Park Intermediate Holdings LLC
4.875% due 05/15/2029

5.875% due 10/01/2028

7.500% due 06/01/2025
PennyMac Financial Services, Inc.
4.250% due 02/15/2029

5.375% due 10/15/2025

PRA Group, Inc.

7.375% due 09/01/2025
Provident Funding Associates LP
6.375% due 06/15/2025
Quicken Loans LLC

3.875% due 03/01/2031

Radian Group, Inc.

4.875% due 03/15/2027

RHP Hotel Properties LP
4.750% due 10/15/2027

RLJ Lodging Trust LP

3.750% due 07/01/2026

202146 H30H
R G (AL ) FFiAE (AT )
50 51
150 155
325 328
20 20
100 100
200 213
550 599
100 100
200 201
225 238
130 139
400 434
200 209
160 162
150 156
270 302
100 "
20 103
350 377
600 690
100 1
425 430
100 103
50 53
150 163
125 121
80 84
230 248
125 127
210 212
325 354
370 381
100 101
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Societe Generale SA.

7.375% due 10/04/2023 (b)(c)
UniCredit SpA

5.459% due 06/30/2035

VICI Properties LP

3.750% due 02/15/2027
4.125% due 08/15/2030
4.250% due 12/01/2026

Acadia Healthcare Co., Inc.
5.000% due 04/15/2029

5.500% due 07/01/2028
AdaptHealth LLG

4.625% due 08/01/2029

6.125% due 08/01/2028

Adient US. LLC

9.000% due 04/15/2025
Advantage Sales & Marketing, Inc.
6.500% due 11/15/2028

AECOM

5.125% due 03/15/2027
Albertsons Cos.,, Inc.

4.625% due 01/15/2027

4.875% due 02/15/2030

5.875% due 02/15/2028

Allied Universal Holdco LLC
6.625% due 07/15/2026

Allison Transmission, Inc.

3.750% due 01/30/2031

American Airlines 2014-1 Class A Pass-Through Trust
3.700% due 10/01/2026

American Airlines 2015-1 Class A Pass-Through Trust
3.375% due 05/01/2027

American Airlines 2016-1 Class AA Pass Through Trust
3.575% due 01/15/2028

American Airlines 2017-2 Class AA Pass-Through
3.350% due 10/15/2029

American Airlines, Inc.

5.750% due 04/20/2029

American Builders & Contractors Supply Co., Inc.
3.875% due 11/15/2029

4.000% due 01/15/2028

AMN Healthcares, Inc.

4.000% due 04/15/2029

Amsted Industries, Inc.

4.625% due 05/15/2030

5.625% due 07/01/2027

ANGI Group LLC

3.875% due 08/15/2028

Antero Midstream Partners LP
5.375% due 06/15/2029

7.875% due 05/15/2026

Arconic Corp.

6.000% due 05/15/2025

Ardagh Packaging Finance PLC
5.250% due 08/15/2027

Asbury Automotive Group, Inc.
4.500% due 03/01/2028
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25

51
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159

157
112

107

204

43

ATS Automation Tooling Systems, Inc.
4.125% due 12/15/2028
Avantor Funding, Inc.

4.625% due 07/15/2028
Axalta Coating Systems LLG
4.750% due 06/15/2027

B&G Foods, Inc.

5.250% due 09/15/2027
Banijay Entertainment SASU
5.375% due 03/01/2025
Bausch Health Americas, Inc.
8.500% due 01/31/2027
Bausch Health Cos., Inc.
4.875% due 06/01/2028
Beacon Roofing Supply, Inc.
4.125% due 05/15/2029
Berry Global, Inc.

5.625% due 07/15/2027
Bloomin' Brands, Inc.

5.125% due 04/15/2029

Blue Racer Midstream LLC
6.625% due 07/15/2026
Bombardier, Inc.

7.500% due 12/01/2024
Boyd Gaming Corp.

4.750% due 06/15/2031
Boyne USA, Inc.

4.750% due 05/15/2029
Brink’s Go.

5.500% due 07/15/2025
Buckeye Partners LP

4.125% due 03/01/2025
4.500% due 03/01/2028

BWX Technologies, Inc.
4.125% due 06/30/2028
Caesars Entertainment, Inc.
6.250% due 07/01/2025
Caesars Resort Collection LLC
5.750% due 07/01/2025
Camelot Finance S.A.

4.500% due 11/01/2026
Cargo Aircraft Management, Inc.
4.750% due 02/01/2028
Carnival Corp.

7.625% due 03/01/2026
Cascades, Inc.

5.125% due 01/15/2026
5.375% due 01/15/2028
Central Garden & Pet Co.
4.125% due 10/15/2030

CF Industries, Inc.

4.950% due 06/01/2043
Cheniere Energy Partners LP
5.625% due 10/01/2026
Cheniere Energy, Inc.

4.625% due 10/15/2028
Cheplapharm Arzneimittel GmbH
5.500% due 01/15/2028
Churchill Downs, Inc.

5.500% due 04/01/2027
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Cinemark USA, Inc.

5.875% due 03/15/2026 125
Clarios Global LP

6.250% due 05/15/2026 172
Clarivate Science Holdings Corp.

3.875% due 06/30/2028 200
Clear Channel Intemational BV

6.625% due 08/01/2025 200
Clearwater Paper Corp.

5.375% due 02/01/2025 100
Core & Main Holdings LP

8.625% due 09/15/2024 (d) 150
Coty, Inc.

5.000% due 04/15/2026 250
Crestwood Midstream Partners LP

6.000% due 02/01/2029 200
DaVita, Inc.

3.750% due 02/15/2031 230
4.625% due 06/01/2030 170
DGP Midstream Operating LP

5.125% due 05/15/2029 200
5.375% due 07/15/2025 320
5.625% due 07/15/2027 110
Dell, Inc.

6.500% due 04/15/2038 100
DT Midstream, Inc.

4.125% due 06/15/2029 210
4.375% due 06/15/2031 210
Dun & Bradstreet Corp.

6.875% due 08/15/2026 120
Edgewell Personal Care Co.

5.500% due 06/01/2028 110
Elanco Animal Health, Inc.

5.900% due 08/28/2028 100
Energizer Holdings, Inc.

4.750% due 06/15/2028 150
EnLink Midstream Partners LP

4.150% due 06/01/2025 225
5.600% due 04/01/2044 225
EQM Midstream Partners LP

4.125% due 12/01/2026 100
4.500% due 01/15/2029 340
4.750% due 01/15/2031 165
6.000% due 07/01/2025 130
FMG Resources August 2006 Pty Ltd.

4.500% due 09/15/2027 170
Ford Motor Credit Co. LLC

3.096% due 05/04/2023 500
3.375% due 11/13/2025 400
4.000% due 11/13/2030 600
4.134% due 08/04/2025 200
Fortress Transportation & Infrastructure Investors LLC

6.500% due 10/01/2025 1,050
Freeport—-McMoRan, Inc.

5.450% due 03/15/2043 200
Gap, Inc.

8.625% due 05/15/2025 110
8.875% due 05/15/2027 120

131

183

202

211

107

154

254

210

221
175

221
357
125
128

213
215

128

17

117

154

236
205

103
346
170
142

185
511
415

629
214
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Garda World Security Corp.

4.625% due 02/15/2027

Gartner, Inc.

4.500% due 07/01/2028

Genesis Energy LP

6.500% due 10/01/2025

8.000% due 01/15/2027

GFL Environmental, Inc.

3.500% due 09/01/2028

5.125% due 12/15/2026

Go Daddy Operating Co. LLC
3.500% due 03/01/2029

Graphic Packaging Interational LLC
3.500% due 03/01/2029

Great Lakes Dredge & Dock Gorp.
5.250% due 06/01/2029

Griffon Gorp.

5.750% due 03/01/2028

GYP Holdings Il Corp.

4.625% due 05/01/2029

Hawaiian Brand Intellectual Property Ltd.
5.750% due 01/20/2026

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

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

5.000% due 06/01/2029

Hilton Grand Vacations Borrower LLC
6.125% due 12/01/2024

IHO Verwaltungs GmbH

6.000% due 05/15/2027 (d)

Imola Merger Gorp.

4.750% due 05/15/2029

Ingevity Gorp.

3.875% due 11/01/2028

Installed Building Products, Inc.
5.750% due 02/01/2028

Intelligent Packaging Ltd. Finco, Inc.
6.000% due 09/15/2028
Intemational Game Technology PLC
5.250% due 01/15/2029

IQVIA, Inc.

5.000% due 05/15/2027

J2 Global, Inc.

4.625% due 10/15/2030

Jaguar Holding Co. II

4.625% due 06/15/2025

5.000% due 06/15/2028

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

7.750% due 10/15/2025
JELD-WEN, Inc.

4.875% due 12/15/2027

Kaiser Aluminum Corp.

4.500% due 06/01/2031

4.625% due 03/01/2028

KAR Auction Services, Inc.

5.125% due 06/01/2025
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Korn Ferry

4.625% due 12/15/2027 140
Kraft Heinz Foods Co.

5.000% due 06/04/2042 600
5.200% due 07/15/2045 700
Kronos Acquisition Holdings, Inc.

5.000% due 12/31/2026 200
L Brands, Inc.

6.625% due 10/01/2030 375
LABL Escrow Issuer LLG

6.750% due 07/15/2026 125
Lamar Media Corp.

3.750% due 02/15/2028 100
Legends Hospitality Holding Co. LLC

5.000% due 02/01/2026 225
Live Nation Entertainment, Inc.

3.750% due 01/15/2028 200
4.750% due 10/15/2027 90
6.500% due 05/15/2027 100
LSF9 Atlantis Holdings LLC

7.750% due 02/15/2026 75
Marriott Ownership Resorts, Inc.

4.500% due 06/15/2029 75
4.750% due 01/15/2028 150
6.125% due 09/15/2025 100
Masonite International Corp.

5.750% due 09/15/2026 875
Mattel, Inc.

6.200% due 10/01/2040 50
Melco Resorts Finance Ltd.

5.625% due 07/17/2027 625
MGM China Holdings Ltd.

5.875% due 05/15/2026 375
Murphy Oil USA, Inc.

4.750% due 09/15/2029 100
NCL Corp. Ltd.

5.875% due 03/15/2026 325
NCR Corp.

5.000% due 10/01/2028 220
5.250% due 10/01/2030 200
New Red Finance, Inc.

3.875% due 01/15/2028 100
4.000% due 10/15/2030 350
5.750% due 04/15/2025 200
Newell Brands, Inc.

4.875% due 06/01/2025 110
Nielsen Finance LLC

4.750% due 07/15/2031 325
Northriver Midstream Finance LP

5.625% due 02/15/2026 125
Novelis Corp.

4.750% due 01/30/2030 300
NuStar Logistics LP

6.000% due 06/01/2026 250
Organon & Co.

4.125% due 04/30/2028 400
5.125% due 04/30/2031 200
Outfront Media Capital LLC

5.000% due 08/15/2027 475
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Owens & Minor, Inc.

4.500% due 03/31/2029
Performance Food Group, Inc.
5.500% due 10/15/2027
PetSmart, Inc.

4.750% due 02/15/2028
Picasso Finance Sub, Inc.
6.125% due 06/15/2025

PM General Purchaser LLC
9.500% due 10/01/2028

Post Holdings, Inc.

4.625% due 04/15/2030
Presidio Holdings, Inc.

4.875% due 02/01/2027
Prestige Brands, Inc.

5.125% due 01/15/2028

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

Prime Security Services Borrower LLG

3.375% due 08/31/2027
5.250% due 04/15/2024
5.750% due 04/15/2026
Rackspace Technology Global, Inc.
5.375% due 12/01/2028
Rattler Midstream LP
5.625% due 07/15/2025
RBS Global, Inc.

4.875% due 12/15/2025
Resolute Forest Products, Inc.
4.875% due 03/01/2026
Rolls—Royce PLC

5.750% due 10/15/2027
Royal Caribbean Cruises Ltd.
5.500% due 04/01/2028
9.125% due 06/15/2023
RP Escrow Issuer LLC
5.250% due 12/15/2025
Sabre GLBL, Inc.

7.375% due 09/01/2025
Seagate HDD Cayman
3.375% due 07/15/2031
Sealed Air Corp.

4.000% due 12/01/2027
Select Medical Corp.
6.250% due 08/15/2026
Sensata Technologies BV
5.625% due 11/01/2024
Shift4 Payments LLC
4.625% due 11/01/2026
Sigma Holdco BV

7.875% due 05/15/2026
Simmons Foods, Inc.
4.625% due 03/01/2029
Spectrum Brands, Inc.
5.500% due 07/15/2030
Spirit AeroSystems, Inc.
7.500% due 04/15/2025
Square, Inc.

3.500% due 06/01/2031
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SRS Distribution, Inc.
4.625% due 07/01/2028
Standard Industries, Inc.
3.375% due 01/15/2031
4.375% due 07/15/2030
5.000% due 02/15/2027
Staples, Inc.

7.500% due 04/15/2026
Station Casinos LLC
4.500% due 02/15/2028
Suburban Propane Partners LP
5.000% due 06/01/2031
Tallgrass Energy Partners LP
6.000% due 12/31/2030
Targa Resources Partners LP
6.500% due 07/15/2027
6.875% due 01/15/2029
TEGNA, Inc.

4.625% due 03/15/2028
4.750% due 03/15/2026
Tenet Healthcare Corp.
4.250% due 06/01/2029
6.125% due 10/01/2028
TransDigm, Inc.

4.625% due 01/15/2029
Travel + Leisure Co.
4.625% due 03/01/2030
6.000% due 04/01/2027
6.600% due 10/01/2025
TreeHouse Foods, Inc.
4.000% due 09/01/2028
TripAdvisor, Inc.

7.000% due 07/15/2025
Triumph Group, Inc.
7.750% due 08/15/2025
United Airlines 20192 Class A Pass-Through Trust
2.900% due 05/01/2028
United Airlines 20201 Class A Pass-Through Trust
5.875% due 10/15/2027
United Airlines, Inc.
4.625% due 04/15/2029
US Foods, Inc.

4.750% due 02/15/2029
Valvoline, Inc.

3.625% due 06/15/2031
4.250% due 02/15/2030
Veritas U.S,, Inc.

7.500% due 09/01/2025
Vertical U.S. Newco, Inc.
5.250% due 07/15/2027
Viking Cruises Ltd.
13.000% due 05/15/2025
WESCO Distribution, Inc.
7.125% due 06/15/2025
7.250% due 06/15/2028
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Western Midstream Operating LP
4.650% due 07/01/2026

5.450% due 04/01/2044

WMG Acquisition Corp.

3.000% due 02/15/2031

WR Grace & Co.—Conn

4.875% due 06/15/2027
Wyndham Hotels & Resorts, Inc.
4.375% due 08/15/2028

Wynn Las Vegas LLC

5.500% due 03/01/2025

Wynn Macau Ltd.

5.500% due 10/01/2027

Yum! Brands, Inc.

6.875% due 11/15/2037

Altice Financing S.A.
5.000% due 01/15/2028
Altice France S.A.

5.125% due 01/15/2029
AMC Networks, Inc.

4.250% due 02/15/2029
4.750% due 08/01/2025
Antero Resources Corp.
5.375% due 03/01/2030
Apache Corp.

4.625% due 11/15/2025
4.875% due 11/15/2027
Arches Buyer, Inc.

4.250% due 06/01/2028
Archrock Partners LP
6.250% due 04/01/2028
Ascent Resources Utica Holdings LLC
8.250% due 12/31/2028
Atlantica Sustainable Infrastructure PLC
4.125% due 06/15/2028
Block Gommunications, Inc.
4.875% due 03/01/2028
Cable One, Inc.

4.000% due 11/15/2030
Cablevision Lightpath LLC
3.875% due 09/15/2027
Calpine Corp.

4.500% due 02/15/2028
5.000% due 02/01/2031
CCO Holdings LLC

4.500% due 08/15/2030
4.750% due 03/01/2030
5.375% due 06/01/2029
Chesapeake Energy Corp.
5.875% due 02/01/2029
Clear Channel Worldwide Holdings, Inc.
5.125% due 08/15/2027
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Clearway Energy Operating LLC
3.750% due 02/15/2031

4.750% due 03/15/2028

CNX Resources Corp.

6.000% due 01/15/2029
Colgate Energy Partners Ill LLC
5.875% due 07/01/2029
CommScope Technologies LLC
5.000% due 03/15/2027
Comstock Resources, Inc.
5.875% due 01/15/2030
Connect Finco SARL

6.750% due 10/01/2026
Consolidated Communications, Inc.
5.000% due 10/01/2028
CrownRock LP

5.625% due 10/15/2025

CSC Holdings LLC

5.250% due 06/01/2024

5.750% due 01/15/2030
Diamond Sports Group LLC
5.375% due 08/15/2026

6.625% due 08/15/2027
Endeavor Energy Resources LP
5.750% due 01/30/2028

6.625% due 07/15/2025

EQT Corp.

3.125% due 05/15/2026
Frontier Gommunications Holdings LLG
5.000% due 05/01/2028

5.875% due 10/15/2027

6.750% due 05/01/2029
iHeartGommunications, Inc.
4.750% due 01/15/2028

Indigo Natural Resources LLG
5.375% due 02/01/2029

Level 3 Financing, Inc.

3.625% due 01/15/2029

3.750% due 07/15/2029
LogMeln, Inc.

5.500% due 09/01/2027

Lumen Technologies, Inc.
7.500% due 04/01/2024

MEG Energy Corp.

5.875% due 02/01/2029

7.125% due 02/01/2027

Netflix, Inc.

5.875% due 11/15/2028
Nexstar Broadcasting, Inc.
4.750% due 11/01/2028

Nokia OYJ

4.375% due 06/12/2027
Occidental Petroleum Gorp.
1.606% due 08/15/2022

4.400% due 04/15/2046

6.125% due 01/01/2031

6.625% due 09/01/2030

8.000% due 07/15/2025

8.875% due 07/15/2030
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152
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166

562

26
256
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77
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177
481
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Ohio Edison Co.

6.875% due 07/15/2036
Parkland Corp.

5.875% due 07/15/2027
Pattern Energy Operations LP
4.500% due 08/15/2028
PBF Holding Co. LLC
9.250% due 05/15/2025
PDC Energy, Inc.

6.125% due 09/15/2024
Precision Drilling Corp.
6.875% due 01/15/2029
Range Resources Corp.
9.250% due 02/01/2026
Scripps Escrow I, Inc.
5.375% due 01/15/2031
Scripps Escrow, Inc.
5.875% due 07/15/2027
Sirius XM Radio, Inc.
4.125% due 07/01/2030
SM Energy Co.

6.500% due 07/15/2028
Southwestern Energy Co.
4.100% due 03/15/2022
Sprint Capital Corp.
8.750% due 03/15/2032
Switch Ltd.

3.750% due 09/15/2028
Talen Energy Supply LLC
7.250% due 05/15/2027
Telecom ltalia Capital S.A.
6.375% due 11/15/2033
Telesat Canada

6.500% due 10/15/2027
TerraForm Power Operating LLC
4.750% due 01/15/2030
T-Mobile USA, Inc.

3.500% due 04/15/2031
Transocean Pontus Ltd.
6.125% due 08/01/2025
Transocean Proteus Ltd.
6.250% due 12/01/2024
Univision Communications, Inc.
5.125% due 02/15/2025
6.625% due 06/01/2027
UPC Holding BV

5.500% due 01/15/2028
Viasat, Inc.

5.625% due 09/15/2025
Viper Energy Partners LP
5.375% due 11/01/2027
Virgin Media Secured Finance PLC
5.500% due 05/15/2029
Vistra Operations Co. LLC
5.000% due 07/31/2027
Zayo Group Holdings, Inc.
4.000% due 03/01/2027
Ziggo Bond Co. BV

5.125% due 02/28/2030
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Ziggo BV

4.875% due 01/15/2030 200 205

5.500% due 01/15/2027 225 234
23,437

M- HRFRAE 84,568

(ER#8 /7 fii$80,450)

KEMBLRBILS 05%

U.S. Treasury Bonds

2.875% due 05/15/2043 400 460
KREMBEERBAHF A 460
(B3I fili$436)

EEHA 04%
Groupe Novasep SAS

%
|§ﬂt

139,800 444

TEHAGEH 444
(ER#%/R{i$766) -
iR (AL T)

Australia and New Zealand Banking Group Ltd.

0.005% due 07/01/2021 $ 42 42
Bank of Nova Scotia

0.005% due 07/01/2021 2 2
Citibank N.A.

0.005% due 07/01/2021 22 22
DBS Bank Ltd.

0.005% due 07/01/2021 44 44
JPMorgan Chase Bank N.A.

0.005% due 07/01/2021 44 44

National Australia Bank Ltd.

0.005% due 07/01/2021 16 16

Royal Bank of Ganada

0.005% due 07/01/2021 1 1

Sumitomo Mitsui Banking Corp.

0.005% due 07/01/2021 39 39

Sumitomo Mitsui Trust Bank Ltd.

0.005% due 07/01/2021 3 3
213

0.043% due 08/26/2021 (e) 1,700 1,700

EHSMER A 1913

(B4R RIE$1.913)

BRBMEESHF AR () 98.5% $ 95,050

(ERRR{E$91,143)

EMTVINT+TER (0.0%) (@

(RBRMEEIETLIF LS0)

EOMOBESSIUVAR 1.5% 1,419

HEAE 100.0% $ 96,465

(2)20214F6 AR RENHEAHOMBANES (X, KEICHEED
77.4%, HFF (HBED5.2%, TOEEIZEFTI5.9%HE>TIVS,

(b) BRERMRIT S

(c) BHARR, BATIE, ZUT 154, REDZM LDOEEATHS.

(d) WML DB LS

(e) V—RUIEREFIRY TH S,
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@ il (R RiE A 20214E6 /130 H HAE
HAL: T
4= N i . - o WG FEITED D
AT y—i i B A IR AT T i o
Deutsche Bank AG 3729%  01/14/2032  01/21/2021 § 401 § 407 0.42%
Groupe Novasep SAS N/A N/A 03/15/2012 766 444 0.46%
Occidental Petroleum Corp. 6.125%  01/01/2031  12/08/2020 150 177 0.19%
HIBR{FTEE S &5 $ 1317 § 1,028 1.07%
OftE ABIOZEDOM D 4@ LS | 202146 A 30 A BAE
@V N\ — - LR
W T
5 IHHF fEANEF] fEAR Jiii 19 H [N UN—Z-LAREG R DA LS
JML (1.000%) 04/28/2021 07/14/2021 $ (312) $ (312)
YN—R-UREEI &5t $ (312)

@R ALL TRFHLE SN D HLS |

W T
FRAT I
A B L Ok 30ALLT 31-90H 90 1 & Gt
YN—R-LRERE|
Non-U.S. Corporate Debt 0 (312) 0 0 (312)
YN\—R-LREE| &5 0 § (312) 0 0 3 (312)
EYNH 0 $ (312) 0 0 ] (312)
YN—R-VRBBARDRIAE $ (312)
O B4R T VT 07 PFE s 202146 F 30 H HAE
| PR/t
BN T
R BRI
fzdial FEEH WHEA POk REB MR EE £l
90-Day Eurodollar March Futures Long 03/2023 77 $ 144 § 1 $ 0
EHMRHEH $ 144§ 1§ 0
| P Sy
TV IRT THIVR AT T (T Ty he AT VIR) — 58D
BN T
A EhFEILE
e S LI = st i ek At
CDX.HY-34 Index 5.000% 06/20/2025 $ 3220 §$ 323 § 327 § 0 $ @
CDX.HY-35 Index 5.000% 12/20/2025 600 62 8 0 0
CDX.HY-36 Index 5.000% 06/20/2026 3,700 385 49 2 0
$ 770 $ 384§ 2§ (8)
GFNAT T
HAL: T
ZEEhFEL G
ALkl REB
KT BRI Ty A EEAeF] A FE AR A AP S HRE Al
X 3-Month USD-LIBOR  0.250% 08/22/2024 $ 10,000 $ 87 $ a4 $ 2§ 0
R 3-Month USD-LIBOR  0.360% 08/22/2024 5,000 47 51 0 4)
$ (40) § (23) § 2§ )
AT RHEEH $ 730§ 361§ 4§ 9)




A EH R

202146 30 H IZ#& T L= H#H]

IS 3% -
= BUORILE (OMEBUBEIERRE) *

(BHEHANL: FKR)

$ 5,476
HMEN 0
s A Et 5,476
EH:
TALFILE 0
BHAR 0
PR E S 5,476
L EHRLE:
BB A AMEES: (O EBLEEERRS) 1,967
EBERT VT 47 M 258
JEEE &R T U ST 17 B 0
s 0
EEESTEEN 2,225
LR SEB ST A%
BB A MRS O EBEERE) 6,276
LG ERT VT T R 619
JEHEARNT U ST 4 7 B b 0
SEREEBLOARE 19
LR S AR A 6,914
L EHLB X OREB RS 9,139
B D RN L BRI PE D HERER $ 14,615
*SEBL $ 4
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QLT 7Y ROMAMEAIEIRDEY TH,
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e 5 w|© T AN Al ' E
- MoOAN e R W ok E(B %A
i % =
&} % % % =W
1041 (201847 A11H) 10, 062 A0.0 34.5 — 145
111 (2019427 A11H) 10, 058 0.0 57.9 — 124
1241 (202047 A 13H) 10, 055 A0.0 62.0 — 37
1381 (20214 7 A 12H) 10, 048 A0. 1 55.0 — 1,836
1441 (202242 7 A11H) 10, 045 A0.0 52.2 — 38
AL FLFRIT VR TR — 58 0 TR,
YT 7 KT, HE X 2RTEUBRBEBGFELE LRV, XU F~v—7 %30 A,
OZHAhDEAE(MEE & TRFDHTR
. F . pre e fili SR ?jf 1 7 K
s % =M A K F|k B K =X
# "\ M % % %
20214 7 H12H 10, 048 — 55.0 -
7THEK 10, 049 0.0 188. 1 —
8 K 10, 048 0.0 55. 6 -
9 HE 10, 048 0.0 55. 4 -
103K 10, 048 0.0 52.6 —
11AX 10, 047 A0.0 52.5 —
12A K 10, 047 A0.0 52.7 -
20224E 1 AR 10, 047 A0. 0 52.9 —
2 K 10, 046 A0.0 53.1 —
3HE 10, 046 A0.0 53.7 -
4 AK 10, 046 A0.0 50. 7 -
5 A K 10, 045 AO0.0 51.0 —
6 AK 10, 045 A0.0 52. 2 -
# R
20224E 7 JJ11H 10, 045 0.0 52.2 —

kPRI E LT,
*EBFEM LRI E R THR B TR,
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. FEERIE S 40, 091 —
(40, 000)
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® E:;;A%ﬁﬁ 24, 532 FEEE A 75,256
L, 5 (C) ZHAEFEE(A+B) A 61,889
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U 25 4 171, 062 (F) BPEERES A8, 622, 407
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BHRPIVCO < REN - A =V FERRE (7T V0V T va—2) FRRRE 1,003, 293 BF 75 0y 7 AREIT7 7~ B Ba—A (BPFISWA-ENF}) 9, 955
TAPINCO « KENA A —v FEREE (B Fva—2) A SR 998, 495 NEXT FUNDS ChinaAMC - tf[E[BRSK - Lumaogé)ﬂ*ub%&: 9,938
BFHPIICO - KENA - A —V FEFRERE (Ha—2) GA R 997, 887 WAIPIMCO- A v W A7 7 v K ABTE Ea—2 9,937
BHIPINCO < KEAA A=W FIERRE (77 V0V T Vva—2) EIREEER 997, 001 WFRPINCO R A v h DRI 7 7 B AT Fa—2x 9,937
BHPIICO - REN AN FERER ([B77) 47 Fa-2) BRHER 997, 000 BEAFDC - PIMCO « fiE R A /ﬁbqﬁqlﬂﬁ7//l\(7@5’\//§;@) 9,936
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