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A &E 2,911,634, 061 2,987,422, 111 2,960, 097, 572 2,940, 467, 064 2,911,520, 712 2,811,678, 468
gL o 50,201, 509 46,378,292 50, 836, 424 48,529,736 48,196,528 41,689,934
BB R R AR S GHAMAR) 2,861, 331, 284 2, 940, 845, 631 2,906, 711, 786 2,891, 836, 080 2, 860, 832, 470 2,769, 887, 286
HHtvr-K-171 0 =777 R EFEE) 101, 268 101, 268 101,268 101,248 101,238 101,248
AU - 97, 520 2,448, 094 - 2,390, 476 -
B) A& 21,743, 681 19, 422, 655 23,830, 865 22,753,702 22,991,284 17,494, 587
ARADIL LS 5 B 4 14, 331, 392 14, 068, 685 13,807,633 13,499, 287 13, 285, 833 12,902, 270
RILEA 4 3,628, 963 945, 490 6,042, 993 5, 060, 472 5,525, 938 636, 381
HRALE T 3,778, 369 4,402,710 3,975,017 4,188, 436 4,174,030 3,950, 744
KILFE 28 24 35 44 36 39
T DAL H 4,929 5, 746 5,187 5, 463 5, 447 5,153
C) fEEMRE(A—B) 2,889, 890, 380 2,968, 000, 056 2,936, 266, 707 2,917,713, 362 2,888,529, 428 2,794,183, 881
A 4,777,130, 895 4,689, 561, 686 4,602, 544, 457 4,499, 762, 435 4,428,611, 182 4, 300, 756, 777
TR R A5 4 A1,887,240,515 | Al1,721,561,630 | Al,666,277,750 | Al,582,049,073 | Al1,540,081,754 | Al,506,572,896
(D) ZEEHRAK 4,777,130, 8950 4,689, 561, 68611 4,602, 544, 4570 4,499,762, 4350 4,428,611,1820 4,300, 756, 7770
1AO%:YEEMBE(C/D) 6,0490 6, 3298 6, 380 6, 484 6,522M 6, 497M

(€

138 B CAKAIT4,881,984,6601 55138~ 143 FFBINFR & JEAKAIX29,227,555 , 55138~ 1431 rp— & fift 4 e ANKF13610,455,438 1
1124 7- 0 S PERIE. 45138H10.6049M, 45139110.6329M, #45140310.6380F7 . #51413#10.6484F, #5142#10.65221, 45143110.6497 M

<7,

BEEFEM EOEM ORI LR D D RO UL~ &2 EFCT 2 /BT 28 M, 3HA4£%79,365,63111,

12 —




FFHPINCO - KENA + 41 —IL FEHFRIE (AFPaRva—X) BASER

OEHEDIK;
1384 1394 14087 a1 1428 F1434
H H 20214 2 F 26 [ ~ [20214F 3 26 [ ~ [20214F 4 A 27 H ~ [20214E 5 A 26 [ ~ [20214F 6 H 26 [ ~ [20214E 7 A2TH ~
2021453 A25H  [20214:4 A26H  [20214E5 A25H  [20214:6 A25H  [20214:7 A26H  [20214 8 A25H
A A A A A A

(A) ERHZEIE 24,515,129 24,121,209 23,721, 646 23,247,640 22,919,029 22,304,982
= i 4 4 24,515, 613 24,121,679 23,722,208 23,248, 392 22,919, 760 22, 305, 762
TALFIR A 484 A 470 A 562 A 752 A 731 A 780

(B) FiEFEHTEELE A 4,041,706 125,292,579 17,240, 237 41,271,238 11, 360, 375 A 16,643,051
TEE A 923, 386 127, 890,805 18,014, 029 42,111,823 11,948, 508 537,937
FEEH A 4,965,092 A 2,598,226 A 773,792 A 840,585 A 588,133 A 17,180,988

C) {ETHME A 3,783,298 A 4,408, 456 A 3,980,204 A 4,193,899 A 4,179,477 A 3,955,897
(D) HHEHEE(A+B+C) 16, 690, 125 145, 005, 332 36,981,679 60, 324, 979 30,099, 927 1,706, 034
(E) RIfRHERE A1, 625,434,949 A1,591, 416,074 A1,431,684, 289 A1, 375, 540, 551 A1, 306, 301, 149 A1,250, 813,828
(F) EBmEEEEES A 264,164,299 A 261,082,203 A 257,767,507 A 253,334,214 A 250,594,699 A 244,562,832
(Ficd 24 S 4H 24 %8) (2,313,445,128) | ( 2,271,863,091) | ( 2,230,501, 108) | ( 2,181,393,736) | ( 2,147,606,551) | ( 2,086,289, 923)

5 RIS FR 2 AH) (A2,577,609,427) | (A2,532,945,294) | (A2,488,268,615) | (A2,434,727,950) | (A2,398,201,250) | (A2,330,852, 755)

@) §F(D+E+F) A1,872,909, 123 A1,707,492, 945 A1,652, 470,117 A1, 568,549, 786 A1, 526,795,921 A1, 493,670, 626
H I#EEHEE A 14,331,392 A 14,068, 685 A 13,807,633 A 13,499,287 A 13,285,833 A 12,902,270
RERHERE (G+H) A1,887,240,515 A1,721,561,630 A1, 666,277, 750 A1,582,049,073 A1,540,081, 754 AT1,506,572, 896
ENNEFEAHEIE A A 264,164,299 A 261,082,203 A 257,767,507 A 253,334,214 A 250,594, 699 A 244,562, 832
(Ficd 24 S 40 24 %8) (2,313,445,128) | ( 2,271,863,091) | ( 2,230,501, 108) | ( 2,181,393,736) | ( 2,147,606,551) | ( 2,086,289, 923)
5E RIS FR 2 A5) (A2,577,609,427) | (A2,532,945,294) | (A2,488,268,615) | (A2,434,727,950) | (A2,398,201,250) | (A2,330,852, 755)

Sy Fl (i R N 4 760, 717, 538 755, 434, 669 748, 397, 477 739, 410, 692 733,988, 225 717,802, 952
MRS 4 A\2, 383,793, 754 A2, 215,914,096 A\2, 156,907, 720 A\2, 068,125, 551 A\2,023, 475,280 A1,979,813,016

R AL ORBLOF T (B) BMF ST ERRIIEHROFMBZIIC LD bDEEHET,
*AHARORPLO T C (C) EFTIHRENE 1 1L FEHIN 3 T A T BB S A L 81E B CTER L TWET,

FAEEORIO P T (F) BMERZBRE & H2 0, [EFEOBMN

St

X E D

(%) 4o RiEEE (20214 2 A26 H ~202148 A25H) FLAFO@Y TY,

B, SBIRREZ LIl DA Z 22 LS| W =y 2V E T,

51384 51394 #1408 1414 1424 #1431
H H 20214F 2 F 26 [ ~ [20214F 3 A 26 [ ~ [20214F 4 A 27 H ~ [20214F 5 H 26 [ ~ [20214F 6 H 26 F ~ [20214E 7 A2TH ~
20214E 3 A25 0 |20214E4 A26F 2021465 25 2021466 25 2021487 H26F  |20214E 8 251
a. Bl Y SRIE (REPER) 20, 731, 82811 23,409, 6991 21,416, 7301 21, 736, 59811 20, 124, 63011 18, 349, 0421
b. AETRRSAE ARG - RRRBRER) 0 0 0 0 0 0fY

. EREATRICE D B WA TR 4

2,313, 445, 128H

2,271,863,091H

2,230,501, 108H

2, 181, 393, 736H

2, 147,606, 551 H

2, 086, 289, 923H

[="S Nel

. ERARICED 2 HEERR G

754,317, 10219

746, 093, 6551

740, 788, 3801

731,173, 38111

727,149, 42811

712, 356, 18011

3,041, 366, 445[1

2,992, 706, 2181

2,934, 303, 7151

2,894, 880, 6091

2, 816, 995, 145[1

e. HYBOXIRINEE (a+b+c+d) | 3,088, 494, 058

£ FR B (1 N %7=0) 6, 46511 6, 48511 6, 50211 6, 52011 6, 53611 6, 54911
g 4Eié 14, 331, 392 14, 068, 6851 13, 807, 6334 13, 499, 2874 13, 285, 8331 12, 902, 2701
h. AHd4(1 5 0%7-0) 301 301 301 301 301 301
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FFAIPINCO - KENA - 4 —JL FESFRE (A F>axva—X) BANEKE
OREBEDHMOE

51381 51394 14041 141 1421 14314

177 A 4720 55de: (BliAR) 30H 30H 30H 30H 30H 30H

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,

OBt
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)

20204E6 /7 30 H iR
(FHEHAR : 20194E7 H 1 H ~20204E6 H30H)

@Y7 7 U RO IR D@D T,

iz e | =R RN OMERERER

PIMCO /R2a2—ZUS/NA+A—)LR  ANTT TV — T 7 RM)Z 4%

it H Vil Bt | FEHEA~OEEAZEU T, KRV TONA A — /LR R RICEE
ICBEE ATV, b= E—r D RAbZ BRLE T,

& % xf 5| KRRVEECo BRI F2EE

B . = it INUT AT e A RANA N e R AN TR — e L L —

& B M =

% Ft & | AR RTAT V=R (R —F) UIT VR

EHEEBERITS T

. | TIU T I =R N TR e —
R B = Bt R 1T v

o} OE OB OE OB NN L

S T I TSP R Y (LI TS ) TR e
= G = -
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PIMCO US/\A-A—JLR-RRSTFO—T7UR

(BAZ: T 1A EALZERQ)

HAIRME EERE

J (JPY) $ 33,928
J JPY) 520
HAR1 O G0 piE E g

J JPY) $ 65.27

PIMCO US/NA+A—)LRANTTV—T7RA
B
202046 H 30 H (Z#& T L= 8
(&HEBANL: TREL)
N2 :
ZEHE $ 20
A 20
&R
TALFILE 1
BHAR 1
MR E S 19
LR
B A MiFE 2
B 1,454
JEHEARLT U AT 4 7 B (269)
SiEE 4
EEESTE e 1,191
LR EB GRS :
P A MRS 0
R (1,657)
JEBRART U NT 47 B (526)
SMERVE PER L OAE 1
R B A A (2,182)
HHHEB B L OKREL MR (991)
B D RN L BRI PE D HEER $ 972)

PIMCO /R22—HZUS/HNA+A—/LR A TT
U7 7 RM)DOHIRMIE FERRIX 114,823 F
Kkv



PIMCO US/\A-A—JLR-RRSTFO—T7UR

FELAE EE D B

202046 A 30 H
B S (AL T) R AAE (B T

BEHMIESH 4.1%
EHEEES 41%

Australia and New Zealand Banking Group Ltd.

0.010% due 07/01/2020 $ 24 $ 24

Bank of Nova Scotia

0.010% due 07/01/2020 23 23

BNP Paribas Bank

0.010% due 07/01/2020 2 2

Citibank N.A.

0.010% due 07/01/2020 12 12

DBS Bank Ltd.

0.010% due 07/01/2020 1 1

JPMorgan Chase Bank N.A.

0.010% due 07/01/2020 24 24

Sumitomo Mitsui Banking Corp.

0.010% due 07/01/2020 2 2

Sumitomo Mitsui Trust Bank Ltd.

0.010% due 07/01/2020 11 11
99

0.102% due 07/14/2020 (a) 1,300 1,300

ERtmERAE 1,399

(ER#3[R{E$1,399)

BRAMIEFAT 1,399

(AR #2[R{E$1,399) _—

3 (B T)

BEERE 96.1%
BEEE 96.1%

PIMCO/RZ2—HUS/\S -4 — LK - RRSTS—-T7VF (M)

(E 8 /R i $30,154) 2,242 32,592
EER AR 32,592
(MR H$30,154)

BESE 100.2% $ 33,991
(B8R E$31,553)

ERMTVATIEER (0.2%) (64)
(RBREEXTLI7 LS0)

ZTOHMDEESLUVERE 0.0% 1
PR 100.0% $ 33,928

(@7— R FREFEYTHD,



PIMCO US/\A-A—JLR-RRSTFO—T7UR

OJEEHAR T Y/ NT 47 Fé iy 2020467130 A S
| PANESP =R ABE Sy
BN T
REHFHHE R
T P A Z UM ZHuE s HE Al
JPM 07/2020 JPY 2,872 $ 27 $ 0 $ 0
MYI 07/2020 1,031 10 0 0
$ 0 $ 0
@) (JPY) 77RO E 2RI LK
R IEBRHAHE AR
BT A ZUEmE ZHuEE e Al
BOA 07/2020 $ 11,092 JPY 1,195,547 $ 0 $ (11)
BPS 07/2020 JPY 1,002 $ 9 0 0
BPS 07/2020 $ 112 JPY 11,959 0 (1)
BRC 07/2020 JPY 1,464,585 $ 13,575 0 0
BRC 07/2020 $ 2,307 JPY 247,313 0 (15)
BRC 08/2020 13,581 1,464,585 0 0
CBK 07/2020 1,268 136,552 0 (2)
GLM 07/2020 JPY 12,783 $ 120 1 0
JPM 07/2020 $ 148 JPY 15,967 0 0
MYI 07/2020 JPY 713,433 $ 6,626 13 0
MYI 07/2020 $ 54 JPY 5,760 0 0
MYI 08/2020 6,549 704,935 0 (12)
SCX 07/2020 JPY 1,471,060 $ 13,636 0 0
SCX 07/2020 $ 13,505 JPY 1,454,295 0 (25)
SCX 08/2020 13,581 1,464,585 0 0
TOR 07/2020 5,680 611,437 0 (12)
$ 14 $ (78)
NEABEELEHER $ 14 $ (78)




PIMCO US/\A-A—JLR-RRSTFO—T7UR

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

e o [k HIRME EERER
AR EE ] (AUD) $ 8,038
2020E6 30 B IZ#& T L= 51/ J (BRL) 13,775
(ggfi: Fokion)  LMXN) 30,406
J (NZD) 5,143
J (ZAR) 1,648
N2
Z L $ 181 BRBAERITEZ R
AN 181 J (AUD) 122
J (BRL) 2,083
EBH: J (MXN) 813
RIS 18 J (NZD) 88
BHAR 18 J (ZAR) 56
MREHELE 163 HIR1 A Y 7= pi REMRE
J (AUD) $ 66.15
L EHRLE: J (BRL) 21.02
BEAMRES: 7 J (MXN) 37.38
B 9,138 J (NZD) 58.39
JEERAERT U T A7 R (17,560) ] (ZAR) 29.45
s (24) . o N . s
R ¥PIMCO N22—HUSHA A — VR ARNTTV— T 7R
SRESIE e (8,459) (MO R HIE pERAIT114,823 KR L
LR SEB ST A%
B A MiFE €]
R (9,593)
JEBRART U/ NT 7 B (6,696)
SEEEERL VAR 6
MR LB A (16,291)
ELES  FoA O s -t (24,730)
SR ORE R I DK PE DO HIRER $ (24,567)




PIMCO US/\A-A—JLR-RRSTFO—T7UR

FELAE EE D B

202046 A 30 H
T A4 (AT T FAMAE (L T)

BEHMEES 10.7%
EMEMER 10.7%

Australia and New Zealand Banking Group Ltd.

0.010% due 07/01/2020 $ 127 $ 127
Bank of Nova Scotia
0.010% due 07/01/2020 125 125
BNP Paribas Bank
0.010% due 07/01/2020 12 12
Citibank N.A.
0.010% due 07/01/2020 64 64
DBS Bank Ltd.
0.010% due 07/01/2020 3 3
JPMorgan Chase Bank N.A.
0.010% due 07/01/2020 127 127
National Australia Bank Ltd.
0.010% due 07/01/2020 2 2
Sumitomo Mitsui Banking Corp.
0.010% due 07/01/2020 8 8
Sumitomo Mitsui Trust Bank Ltd.
0.010% due 07/01/2020 59 59
527

0.111% due 07/14/2020 (a) 3,500 3,500
0.117% due 08/20/2020 (b) 3,400 3,400
0.128% due 07/28/2020 (a) 2,100 2,100

9,000
EHSMER AR 9,527
(B4R R i $9.527)
BEARMIESHAEH 9,527
(B4R R i $9.527)

3 G T)

BB 92.4%

BEIEKE 924%
PIMCO /3Sa—#US/N\A-A—ILFZFSTS—T7UR(M)

(B IR 1E$77,928) 5,655 82,231
BIERR AR 82,231
(B IR1E$77,928)

&A% 103.1% $ 91,758
(B3R $87.455)

SBTVIT2TER (1.9%) (1,698)
(REREE =TT 37 L30)

TOMDBEESLIVERE (1.2%) (1,050)
MEE 100.0% $ 89,010

(@)7—RUEHREFEYTHS.
O—RUEMEFHREFEYTHS,



PIMCO US/\A-A—JLR-RRSTFO—T7UR

OV T (7 i son0rE 630 1R
@ JhE 2R e LK
BT
REHFHIHE R
T A ZE s ZHURE HE Al

JPM 07/2020 $ 39 JPY 4,215 $ 0 $ 0

MYI 07/2020 JPY 16,419 $ 153 1 0

MYI 07/2020 $ 90 JPY 9,648 0 0

$ 1 $ 0

@) (AUD) 77 RHME 2B 5L I L 22K

REBFHHE R
GRS R H XU Uty R A

BPS 07/2020 $ 8 AUD 11 $ 0 $ 0
CBK 07/2020 AUD 4,136 $ 2,829 0 (18)
CBK 08/2020 $ 2,803 AUD 4,097 19 0
GLM 07/2020 10 14 0 0
GLM 08/2020 AUD 14 $ 10 0 0
HUS 07/2020 85 58 0 0
HUS 07/2020 $ 277 AUD 411 6 0
JPM 07/2020 17 24 0 0
MYI 07/2020 AUD 3,716 $ 2,547 0 12)
MYI 07/2020 14 10 0 0
MYI 07/2020 $ 2,601 AUD 3919 98 0
MYI 08/2020 2,497 3,643 12 0
SCX 07/2020 AUD 3,891 $ 2,677 0 (2)
SCX 08/2020 $ 2,677 AUD 3,891 2 0
TOR 07/2020 2,605 3,919 94 0
UAG 07/2020 2,374 3,568 83 0

$ 314 $ (32)




@) (BRL) 77 AAME 23 S LK)

PIMCO US/\A-A—JLR-RRSTFO—T7UR

REHFHHE R
BEIHHF R H XU st R

BOA 07/2020 BRL 67,476 $ 12,329 $ 40 0
BOA 07/2020 $ 12,322 BRL 67,476 0 (33)
BOA 08/2020 BRL 110 $ 20 0 0
BOA 08/2020 $ 12,333 BRL 67,592 0 (42)
BPS 07/2020 BRL 76,805 $ 14,032 44 0
BPS 07/2020 $ 14,407 BRL 76,805 0 (419)
CBK 07/2020 BRL 87,314 $ 16,403 501 0
CBK 07/2020 $ 15,957 BRL 87,314 0 (55)
CBK 08/2020 BRL 126 $ 23 0 0
CBK 08/2020 $ 16,188 BRL 86,339 0 (487)
DUB 07/2020 BRL 86,203 $ 16,342 642 0
DUB 07/2020 $ 16,139 BRL 86,203 0 (440)
DUB 08/2020 16,324 86,203 0 (648)
GLM 07/2020 BRL 429 $ 84 6 0
GLM 07/2020 $ 78 BRL 429 0 0
HUS 07/2020 BRL 73,930 $ 13,501 37 0
HUS 07/2020 $ 13,901 BRL 73,930 0 (436)
HUS 08/2020 24 132 0 0
JPM 07/2020 BRL 2,976 $ 558 16 0
JPM 07/2020 $ 543 BRL 2976 0 (1)
MYI 07/2020 BRL 8,133 $ 1,486 5 0
MYI 07/2020 $ 1,493 BRL 8,133 0 (12)
SCX 07/2020 BRL 2,656 $ 509 25 0
SCX 07/2020 $ 485 BRL 2,656 0 (1)
UAG 07/2020 BRL 14,231 $ 2,602 10 0
UAG 07/2020 $ 2,644 BRL 14,231 0 (52)

$ 1,326 (2,626)




PIMCO US/\A-A—JLR-RRSTFO—T7UR

@) (MXN) 77 AHME 2P L I

REHFHHE R
BEIHHF R H XU st R A

BPS 07/2020 MXN 235,400 $ 10,181 $ 0 $ (6)
BPS 07/2020 $ 102 MXN 2,265 0 (4)
BPS 08/2020 10,137 235,400 3 0
GLM 07/2020 9,752 218,073 0 (315)
HUS 07/2020 MXN 12,263 $ 547 16 0
HUS 07/2020 $ 10,012 MXN 226,237 0 (221)
JPM 07/2020 MXN 235,839 $ 10,190 0 an
JPM 07/2020 $ 1,124 MXN 24,710 0 (55)
JPM 08/2020 10,126 235,400 13 0
MYI 07/2020 MXN 1,319 $ 57 0 0
SCX 07/2020 4515 197 2 0
SCX 07/2020 $ 10,040 MXN 226,237 0 (249)
SSB 07/2020 MXN 1,304 $ 60 3 0
SSB 07/2020 $ 1,079 MXN 23,856 0 (46)
SSB 07/2020 57 1,319 0 0
SSB 08/2020 MXN 1,319 $ 57 0 0
UAG 07/2020 227,040 9814 0 (12)
UAG 08/2020 $ 9,885 MXN 229,661 9 (1)

$ 46 $ (926)

@) (NZD) 77 2SN\ E 2R Fe LA
REHFHHE R
T {olada) Z U ZHURE HE Al

BPS 07/2020 NZD 2,386 $ 1,528 $ 0 $ (9)
BPS 08/2020 $ 1,506 NZD 2,352 9 0
BRC 07/2020 NZD 15 $ 10 0 0
CBK 07/2020 2,817 1,805 0 (9)
CBK 08/2020 $ 1,794 NZD 2,800 9 0
GLM 07/2020 NZD 15 $ 10 0 0
HUS 07/2020 $ 1,835 NZD 2,954 66 0
JPM 07/2020 9 14 0 0
MYI 07/2020 NZD 2,837 $ 1,817 0 (9)
MYI 08/2020 $ 1,793 NZD 2,800 9 0
SCX 07/2020 1,587 2,558 60 0
UAG 07/2020 1,585 2,558 62 0

$ 215 $ (27)




PIMCO US/\A-A—JLR-RRSTFO—T7UR

@) (ZAR) 77 AHME 2 B SEIEL 2K)

AREBFHG R
s IHHF i A e ZHuRE R =l

BPS 07/2020 $ 396 ZAR 6,930 $ 3 $ 0
HUS 07/2020 133 2,308 0 (1)
HUS 07/2020 538 9,440 6 0
HUS 07/2020 133 2,308 0 (1)
HUS 07/2020 ZAR 5,405 $ 312 1 0
HUS 08/2020 $ 311 ZAR 5,405 0 (1
JPM 07/2020 8 143 0 0
MYI 07/2020 ZAR 3,879 $ 223 0 0
MYI 08/2020 $ 222 ZAR 3,879 0 0
SCX 07/2020 38 670 0 0
S0G 07/2020 395 6,930 4 0
UAG 07/2020 2 35 0 0
UAG 07/2020 ZAR 191 $ 1 0 0

$ 14 $ (3)

NEHBEEELEZHEE $ 1,916 $ (3,614)




PIMCO US/\A-A—JLR-RRSTFO—T7UR

PIMCO /SR2—# US A A — /LR - ARTT V=T 7K (M)

KA PE D B 20204E6 H 30 H

i A (AL T)  RPAER (AL T) B A (AL ) RPAMER (HEfr: T)

BRAMIES 98.6% AR -#RF i 82.9%
R>y0—2 10.3%

Altice France S.A.

Ally Financial, Inc.

4.185% due 08/14/2026 985 951 5.750% due 11/20/2025 675 723
Commscope, Inc. Brookfield Property REIT, Inc.
3.428% due 04/06/2026 248 236 5.750% due 05/15/2026 600 508
Envision Healthcare Corp. CIT Group, Inc.
3.928% due 10/10/2025 963 647 5.000% due 08/15/2022 1,000 1,024
Flex Acquisition Co., Inc. Credit Acceptance Corp.
4.683% due 06/29/2025 249 234 5.125% due 12/31/2024 170 165
Getty Images, Inc. Credit Suisse Group AG
4.688% due 02/19/2026 560 502 7.250% due 09/12/2025 (b)(c) 300 308
iHeartCommunications, Inc. Deutsche Bank AG
3.178% due 05/01/2026 726 673 3.961% due 11/26/2025 200 210
Illuminate Buyer LLC Dresdner Funding Trust |
4.250% due 06/16/2027 130 128 8.151% due 06/30/2031 140 193
Jefferies Finance LLC ESH Hospitality, Inc.
3.188% due 06/03/2026 817 775 4.625% due 10/01/2027 180 169
MPH Acquisition Holdings LLC Fairstone Financial, Inc.
3.750% due 06/07/2023 775 737 7.875% due 07/15/2024 775 762
Nexstar Broadcasting, Inc. Freedom Mortgage Corp.
2.923% due 09/18/2026 360 344 8.125% due 11/15/2024 850 828
Nouryon Finance BV goeasy Ltd.
3.188% due 10/01/2025 722 681 5.375% due 12/01/2024 150 146
Ortho—Clinical Diagnostics, Inc. Greystar Real Estate Partners LLC
3.429% due 06/30/2025 662 620 5.750% due 12/01/2025 250 253
Parexel International Corp. HAT Holdings I LLC
2.928% due 09/27/2024 447 425 5.250% due 07/15/2024 100 102
Petco Animal Supplies, Inc. Icahn Enterprises LP
4.250% due 01/26/2023 638 523 5.250% due 05/15/2027 70 68
Ply Gem Midco, Inc. Intesa Sanpaolo SpA
3.941% due 04/12/2025 398 380 5.017% due 06/26/2024 550 564
Refinitiv U.S. Holdings, Inc. Ladder Capital Finance Holdings LLLP
3.428% due 10/01/2025 1,039 1,017 4.250% due 02/01/2027 100 80
Regionalcare Hospital Partners Holdings, Inc. MGM Growth Properties Operating Partnership LP
3.928% due 11/17/2025 899 843 4.500% due 01/15/2028 225 215
TransDigm, Inc. 4.625% due 06/15/2025 130 128
2.428% due 12/09/2025 1,108 1,006 5.625% due 05/01/2024 400 415
U.S. Renal Care, Inc. MPT Operating Partnership LP
5.178% due 06/26/2026 769 741 4.625% due 08/01/2029 875 881
Zayo Group Holdings, Inc. Nationstar Mortgage Holdings, Inc.
3.178% due 03/09/2027 409 389 6.000% due 01/15/2027 150 143

Navient Gorp.
nRoyn—rait 11,852 7.250% due 09/25/2023 100 98
(MR M$12,587) NMI Holdings, Inc.

7.375% due 06/01/2025 90 94

25
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Oxford Finance LLC

6.375% due 12/15/2022

Park Intermediate Holdings LLC
7.500% due 06/01/2025
Provident Funding Associates LP
6.375% due 06/15/2025

Radian Group, Inc.

4.875% due 03/15/2027

Royal Bank of Scotland Group PLC
6.000% due 12/29/2025 (b)(c)
6.125% due 12/15/2022

Ryman Hospitality Properties, Inc.
4.750% due 10/15/2027

SBA Communications Corp.
3.875% due 02/15/2027

Societe Generale S.A.

7.375% due 10/04/2023 (b)(c)
Springleaf Finance Corp.

6.125% due 03/15/2024

6.625% due 01/15/2028

8.250% due 12/15/2020

8.875% due 06/01/2025

VICI Properties LP

3.750% due 02/15/2027

4.125% due 08/15/2030

4.250% due 12/01/2026

1011778 B.C. Unlimited Liability Co.

5.000% due 10/15/2025
5.750% due 04/15/2025
Acadia Healthcare Co., Inc.
5.500% due 07/01/2028
Adient US. LLC

9.000% due 04/15/2025
ADT Security Corp.

4.125% due 06/15/2023
Advanced Drainage Systems, Inc.
5.000% due 09/30/2027
AECOM

5.125% due 03/15/2027
Albertsons Cos., Inc.
3.500% due 02/15/2023
4.625% due 01/15/2027
4.875% due 02/15/2030
5.875% due 02/15/2028
Allied Universal Holdco LLG
6.625% due 07/15/2026
Altice Financing S.A.
5.000% due 01/15/2028

425

150

125

325

270
750

370

360

300

350

600

200

100

180

530
500

350
200

180

100

450

60

125

20

210

150

40

200

600

393

154

117

306

274
819

330
359
302
356
595
207
107
170
506

480
13,552

349
210

181

108

452

61

135

20

210

154

41

211

597

26

Altice France S.A.

7.375% due 05/01/2026 400
AMG Networks, Inc.

4.750% due 08/01/2025 300
American Builders & Contractors Supply Co., Inc.

4.000% due 01/15/2028 40
5.875% due 05/15/2026 66
American Woodmark Corp.

4.875% due 03/15/2026 450
Amsted Industries, Inc.

4.625% due 05/15/2030 50
5.625% due 07/01/2027 40
Antero Resources Corp.

5.375% due 11/01/2021 100
5.625% due 06/01/2023 200
Aramark Services, Inc.

4.750% due 06/01/2026 250
Arconic Corp.

6.000% due 05/15/2025 100
Ardagh Packaging Finance PLC

5.250% due 08/15/2027 200
Asbury Automotive Group, Inc.

4.500% due 03/01/2028 42
Avantor, Inc.

6.000% due 10/01/2024 550
Avon International Capital PLC

6.500% due 08/15/2022 375
Avon International Operations, Inc.

7.875% due 08/15/2022 500
Axalta Coating Systems LLC

4.750% due 06/15/2027 150
B&G Foods, Inc.

5.250% due 09/15/2027 340
Banijjay Entertainment SASU

5.375% due 03/01/2025 300
Bausch Health Americas, Inc.

8.500% due 01/31/2027 1,200
Bausch Health Cos., Inc.

5.750% due 08/15/2027 100
7.000% due 03/15/2024 375
7.000% due 01/15/2028 175
7.250% due 05/30/2029 350
BCD Acquisition, Inc.

9.625% due 09/15/2023 500
Beacon Roofing Supply, Inc.

4.875% due 11/01/2025 775
Berry Global, Inc.

5.625% due 07/15/2027 80
Block Gommunications, Inc.

4.875% due 03/01/2028 100

418

296

39
66

442

50
41

93
129

241

104

197

41

575

369

502

151

341

294

1,276

106

390

181
368

694

82

99
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Bombardier, Inc.

7.500% due 12/01/2024
Brink's Co.

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
Callon Petroleum Co.
6.125% due 10/01/2024
Camelot Finance S.A.
4.500% due 11/01/2026

Cargo Aircraft Management, Inc.

4.750% due 02/01/2028
Cascades, Inc.

5.125% due 01/15/2026
5.375% due 01/15/2028
CCO Holdings LLC
4.500% due 08/15/2030
4.750% due 03/01/2030
5.375% due 06/01/2029
5.750% due 02/15/2026
5.875% due 04/01/2024
5.875% due 05/01/2027
Cenovus Energy, Inc.
6.750% due 11/15/2039
Centene Corp.

4.625% due 12/15/2029
4.750% due 01/15/2025

Centennial Resource Production LLC

5.375% due 01/15/2026
6.875% due 04/01/2027
CF Industries, Inc.
4.950% due 06/01/2043
Chemours Co.

6.625% due 05/15/2023
7.000% due 05/15/2025

Cheniere Corpus Christi Holdings LLC

7.000% due 06/30/2024
Cheniere Energy Partners LP
5.250% due 10/01/2025
5.625% due 10/01/2026
Churchill Downs, Inc.

5.500% due 04/01/2027
Clarios Global LP

6.250% due 05/15/2026
8.500% due 05/15/2027

Clear Channel Worldwide Holdings, Inc.

5.125% due 08/15/2027

1,200

80

190
130

170

30

50

110

105
105

130
290
800
200

25
400
100

710
290

525
100

200

130
225

250

375
650

250

190
40

100

789

82

183
122

170

50

109

107
107

133
297
845
207

26
418

97

751
297

280
53

216

125
215

285

374
649

245

197
40

96

Clearwater Paper Corp.
5.375% due 02/01/2025
Colt Merger Sub, Inc. (d)
5.750% due 07/01/2025
6.250% due 07/01/2025

CommScope Technologies LLC

5.000% due 03/15/2027
CommScope, Inc.
7.125% due 07/01/2028 (d)

100

95
95

300

70

Community Health Systems, Inc.

6.250% due 03/31/2023
8.625% due 01/15/2024
Connect Finco SARL
6.750% due 10/01/2026
Constellium SE

5.625% due 06/15/2028
Core & Main Holdings LP
8.625% due 09/15/2024 (e)
Covanta Holding Corp.
5.875% due 07/01/2025
CSC Holdings LLC
5.250% due 06/01/2024
5.500% due 05/15/2026
5.750% due 01/15/2030
5.875% due 09/15/2022
DaVita, Inc.

4.625% due 06/01/2030
5.000% due 05/01/2025
DCP Midstream Operating LP
5.125% due 05/15/2029
5.375% due 07/15/2025
5.625% due 07/15/2027
Dell, Inc.

6.500% due 04/15/2038

800
100

250

250

150

150

475

200

400

750

170
450

200
320
110

100

Diamond Resorts International, Inc.

7.750% due 09/01/2023
Diamond Sports Group LLC
5.375% due 08/15/2026
6.625% due 08/15/2027

250

50
750

DriveTime Automotive Group, Inc.

8.000% due 06/01/2021

Dun & Bradstreet Corp.
6.875% due 08/15/2026
Edgewell Personal Care Co.
5.500% due 06/01/2028
Elanco Animal Health, Inc.
5.650% due 08/28/2028
Energizer Holdings, Inc.
4.750% due 06/15/2028 (d)
6.375% due 07/15/2026

50

200

110

100

150
188

101

96
95

271

70

755
98

237

246

151

152

501

206

417

785

169
461

192

319

111
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240
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48
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113

111

148
195
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EnLink Midstream Partners LP
4.150% due 06/01/2025
5.600% due 04/01/2044

EQM Midstream Partners LP
4.125% due 12/01/2026
6.000% due 07/01/2025

Fair Isaac Corp.

4.000% due 06/15/2028

FMG Resources August 2006 Pty Ltd.
4.500% due 09/15/2027

Ford Motor Credit Co. LLC
3.096% due 05/04/2023
5.596% due 01/07/2022

Fortress Transportation & Infrastructure lhvestors LLC
6.500% due 10/01/2025
6.750% due 03/15/2022
Freeport-McMoRan, Inc.
3.550% due 03/01/2022
3.875% due 03/15/2023
4.125% due 03/01/2028
5.400% due 11/14/2034
5.450% due 03/15/2043

Gap, Inc.

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

Garda World Security Corp.
4.625% due 02/15/2027
Gartner, Inc.

4.500% due 07/01/2028

GFL Environmental, Inc.
5.125% due 12/15/2026
Griffon Corp.

5.750% due 03/01/2028
Harsco Corp.

5.750% due 07/31/2027

HCA, Inc.

3.500% due 09/01/2030
Hil-Rom Holdings, Inc.

5.000% due 02/15/2025

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

Hilton Worldwide Finance LLC
4.625% due 04/01/2025
Howmet Aerospace, Inc.
5.125% due 10/01/2024
Hughes Satellite Systems Corp.
7.625% due 06/15/2021
iHeartCommunications, Inc.
4.750% due 01/15/2028

IHO Verwaltungs GmbH
6.000% due 05/15/2027 (e)

225
225

100
130

60

170

1,100
200

600
775

118
250

60
100
200

110
120

120

110

160

310

200

460

500

500

650

1,025

500

200

400

174
138

92
132

60

170

1,047
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542
746
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58
99

197

117
129

119

112

166

307

201

444

517

504

638

1,062

516

185

408

28

Installed Building Products, Inc.
5.750% due 02/01/2028
Intemational Game Technology PLC
5.250% due 01/15/2029
IQVIA, Inc.

5.000% due 05/15/2027
Jaguar Holding Co. II
4.625% due 06/15/2025
5.000% due 06/15/2028
Jeld-Wen, Inc.

4.625% due 12/15/2025
4.875% due 12/15/2027
Kaiser Aluminum Corp.
4.625% due 03/01/2028
KAR Auction Services, Inc.
5.125% due 06/01/2025

KB Home

7.625% due 05/15/2023
Korn Ferry

4.625% due 12/15/2027
Kraft Heinz Foods Co.
4.250% due 03/01/2031
5.000% due 06/04/2042
5.200% due 07/15/2045

L Brands, Inc.

6.875% due 07/01/2025
LABL Escrow Issuer LLC
6.750% due 07/15/2026
Lamar Media Corp.

3.750% due 02/15/2028
Live Nation Entertainment, Inc.
4.750% due 10/15/2027
6.500% due 05/15/2027
Marriott Ownership Resorts, Inc.
4.750% due 01/15/2028
6.125% due 09/15/2025
Masonite Intemational Corp.
5.750% due 09/15/2026
Matador Resources Co.
5.875% due 09/15/2026
Mattel, Inc.

6.200% due 10/01/2040
6.750% due 12/31/2025
MEG Energy Corp.

7.125% due 02/01/2027
Melco Resorts Finance Ltd.
5.625% due 07/17/2027
MGM China Holdings Ltd.
5.875% due 05/15/2026
MSC], Inc.

4.750% due 08/01/2026
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240
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226
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213
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248
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MTS Systems Corp.
5.750% due 08/15/2027
Murphy Oil USA, Inc.
4.750% due 09/15/2029
Nabors Industries Ltd.
7.250% due 01/15/2026
NCR Corp.

6.375% due 12/15/2023
Netflix, Inc.

4.875% due 04/15/2028
5.875% due 11/15/2028
Newell Brands, Inc.
4.875% due 06/01/2025

Nielsen Company Luxembourg SARL

5.000% due 02/01/2025
Nielsen Finance LLC
5.000% due 04/15/2022
Nokia OYJ

4.375% due 06/12/2027
Norbord, Inc.

5.750% due 07/15/2027
NortonLifeLock, Inc.
3.950% due 06/15/2022
Novelis Corp.

4.750% due 01/30/2030
NuStar Logistics LP
6.000% due 06/01/2026
Occidental Petroleum Comp.
1.842% due 08/15/2022
4.400% due 04/15/2046
8.000% due 07/15/2025 (d)
8.875% due 07/15/2030 (d)
Open Text Corp.

5.875% due 06/01/2026
Outfront Media Capital LLC
5.000% due 08/15/2027
Parkland Corp.

5.875% due 07/15/2027
PDC Energy, Inc.

6.125% due 09/15/2024
Performance Food Group, Inc.
5.500% due 10/15/2027
Picasso Finance Sub, Inc.
6.125% due 06/15/2025
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

200

100

100

500

500
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250
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433
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243
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252
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428

234

93

135

164

441

88

79
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Prime Security Services Borrower LLC

5.250% due 04/15/2024 300
5.750% due 04/15/2026 275
PTC, Inc.

3.625% due 02/15/2025 120
Qorvo, Inc.

4.375% due 10/15/2029 210
Range Resources Corp.

9.250% due 02/01/2026 200
RBS Global, Inc.

4.875% due 12/15/2025 335
Royal Caribbean Cruises Ltd.

9.125% due 06/15/2023 120
Scientific Games International, Inc.

7.000% due 05/15/2028 30
Scotts Miracle-Gro Co.

4.500% due 10/15/2029 80
Scripps Escrow, Inc.

5.875% due 07/15/2027 175
Sealed Air Com.

4.000% due 12/01/2027 50
Select Medical Corp.

6.250% due 08/15/2026 240
Sensata Technologies BV

5.625% due 11/01/2024 250
Sigma Holdco BV

7.875% due 05/15/2026 300
Silgan Holdings, Inc.

4.125% due 02/01/2028 90
Sirius XM Radio, Inc.

4.125% due 07/01/2030 70
4.625% due 07/15/2024 250
Southwestemn Energy Co.

4.100% due 03/15/2022 500
Spectrum Brands, Inc.

5.500% due 07/15/2030 100
Spirit AeroSystems, Inc.

7.500% due 04/15/2025 200
Standard Industries, Inc.

4.375% due 07/15/2030 160
5.000% due 02/15/2027 500
Staples, Inc.

7.500% due 04/15/2026 300
Station Casinos LLC

4.500% due 02/15/2028 230
Stena International S.A.

6.125% due 02/01/2025 200
Studio City Finance Ltd.

7.250% due 02/11/2024 825

308
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119

215

180

338

119

24

83
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243
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Sunoco LP

4.875% due 01/15/2023
TEGNA, Inc.

4.625% due 03/15/2028
Telenet Finance Luxembourg Notes Sarl
5.500% due 03/01/2028
Telesat Canada

6.500% due 10/15/2027
Tenet Healthcare Corp.
8.125% due 04/01/2022
T-Mobile USA, Inc.
4.500% due 02/01/2026
4.750% due 02/01/2028
5.375% due 04/15/2027
6.500% due 01/15/2026
Transocean Pontus Ltd.
6.125% due 08/01/2025
Transocean, Inc.

6.800% due 03/15/2038
8.000% due 02/01/2027
Triumph Group, Inc.
7.750% due 08/15/2025
Uber Technologies, Inc.
7.500% due 09/15/2027
United Rentals North America, Inc.
4.625% due 10/15/2025
Univision Communications, Inc.
5.125% due 05/15/2023
5.125% due 02/15/2025
6.625% due 06/01/2027
UPC Holding BV

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

4.250% due 02/15/2030
VeriSign, Inc.

5.250% due 04/01/2025
Vertical U.S. Newco, Inc.
5.250% due 07/15/2027
ViaSat, Inc.

5.625% due 09/15/2025
Viking Cruises Ltd.
13.000% due 05/15/2025
Viper Energy Partners LP
5.375% due 11/01/2027
Virgin Media Secured Finance PLC
5.500% due 05/15/2029
WESCO Distribution, Inc.
7.125% due 06/15/2025
7.250% due 06/15/2028
Western Digital Corp.
4.750% due 02/15/2026
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40
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130

2,025

250

250
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40

300
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300

500

140
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40
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1,000
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2,130
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159
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227
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252

304

473

134

193

39
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200

480

254

88

1,047

106

30

Western Midstream Operating LP
4.650% due 07/01/2026
5.450% due 04/01/2044
WMG Acquisition Corp.
3.875% due 07/15/2030
WPX Energy, Inc.

4.500% due 01/15/2030
5.250% due 09/15/2024
WR Grace & Co.—Conn
4.875% due 06/15/2027
Wyndham Destinations, Inc.
4.625% due 03/01/2030
5.750% due 04/01/2027
6.350% due 10/01/2025
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
Zayo Group Holdings, Inc.
4.000% due 03/01/2027
Ziggo Bond Co. BV
5.125% due 02/28/2030
Ziggo BV

4.875% due 01/15/2030
5.500% due 01/15/2027

Archrock Partners LP

6.250% due 04/01/2028

Blue Racer Midstream LLC
6.125% due 11/15/2022

6.625% due 07/15/2026

Calpine Corp.

4.500% due 02/15/2028

5.125% due 03/15/2028
CenturyLink, Inc.

5.125% due 12/15/2026

5.800% due 03/15/2022

6.450% due 06/15/2021

7.500% due 04/01/2024
Clearway Energy Operating LLC
4.750% due 03/15/2028
CrownRock LP

5.625% due 10/15/2025
Endeavor Energy Resources LP
5.750% due 01/30/2028

6.625% due 07/15/2025
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Genesis Energy LP

6.500% due 10/01/2025 100 86

NextEra Energy Operating Partners LP

4.250% due 07/15/2024 250 253

Parsley Energy LLC

4.125% due 02/15/2028 370 336

PBF Holding Co. LLC

9.250% due 05/15/2025 100 107

PG&E Corp.

5.250% due 07/01/2030 200 202

Sprint Capital Corp.

8.750% due 03/15/2032 500 716

Sprint Communications, Inc.

6.000% due 11/15/2022 900 950

7.000% due 08/15/2020 600 603

Sprint Comp.

7.125% due 06/15/2024 100 113

7.875% due 09/15/2023 310 350

Talen Energy Supply LLC

7.250% due 05/15/2027 450 449

Targa Resources Partners LP

4.250% due 11/15/2023 500 479

6.500% due 07/15/2027 155 156

6.875% due 01/15/2029 255 268

Telecom ltalia Capital S.A.

6.375% due 11/15/2033 500 565

TerraForm Power Operating LLC

4.750% due 01/15/2030 230 234

Transocean Proteus Ltd.

6.250% due 12/01/2024 163 150

Vistra Operations Co. LLC

5.000% due 07/31/2027 325 329
9,304

HM-WRFRAE 95,122

(4% {1 $96.330)

KEHMBLERBIASE 4.1%

U.S. Treasury Bonds

2.875% due 05/15/2043 400 523
3.125% due 02/15/2043 400 543
U.S. Treasury Notes

2.125% due 09/30/2024 1,500 1,619
2.750% due 07/31/2023 1,900 2,050
KEMBEEBRISAR 4,735
(ER 4% i $4.395)

31

Groupe Novasep SAS 139,800 0
wEHER 0
(B2 R {fi$766)

i A (AL T)

AXERES 1.3%

Australia and New Zealand Banking Group Ltd.

0.010% due 07/01/2020 5 5

Bank of Nova Scotia

0.010% due 07/01/2020 5 5

Citibank N.A.

0.010% due 07/01/2020 2 2

JPMorgan Chase Bank N.A.

0.010% due 07/01/2020 5 5

Sumitomo Mitsui Trust Bank Ltd.

0.010% due 07/01/2020 2 2
19

0.007% due 09/24/2020 (f) 1,200 1,200

0.100% due 07/30/2020 (g) 300 300
1,500

EemmmaRt 1,519

(B R R{E$1.519)

BEHMEESH A (a) 98.6% $ 113,228

(MR 1E$115,597)

SBTVINT4TER 0.5% 600

(MBREEIZTLIT L$0)

TOMDEESSIUVER 0.9% 995

PEE 100.0% $ 114,823

(a) 202056 AR MEDN R EAFHDOMBAES (L. KEICHEED
79.3%, W HIMEEDS5%, ZTDMEEICEETTI38%IE>TINS,

(b) B FERRIT 5

(c) BHARR, BATIE, ZLUT 54, REDZM LDOEEATHS.

(d) FE1TRERG | H M3

(e) WMLV D H ML

) H—RUIEMEFHYREFIEYTH D,

(&) V—RUIFREFIEYTHS.
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@ Hil[RAHRESR 202046 A 30 A B{E
BN T
= . o g, MIEFEIC 565
FEATIR 15 A M il 5 B o
Groupe Novasep SAS 03/15/2012 $ 766 $ 0 0.00%
Oft: AB L OZ DD ARl |
@V N — A LRELA| 202046 J130 [ i 7E
W T
5T A& F AR T A [N U =2 LRGSR D AR LA
BRC (0.250%) 03/25/2020 07/10/2020 $ (274) $ (274)
YR—R-LREGI&E $ (274)
@ LRI EALL TRFHLEEILA S|
BN T
FERATI
B B KOk 30ALLT 31-90H 90 1 & &t
1JIN—R - LRERE|
U.S. Corporate Debt 0 (274) 0 0 (274)
YN—R-LREBI&E 0 (274) 0 0 (274)
& A &5 0 (274) 0 0 (274
YR—R-LREEII=FRDEKLE (274)
O L&/ TV T 47 P hn
| PR/
BN T
BRI A:
Al it REA sk REBFAME EPE Ak
90-Day Eurodollar March Futures Long 03/2023 123§ 341§ 0o $ 3)
U.S. Treasury 10-Year Note September Futures Long 09/2020 4 3 0 (1)
SEMEHEE $ 344§ 0§ [O)
@ <V 7K
TV T TNV AT T (T Vb AT I AR) —5ED
BN T
ZEEhFEL G
. S I ) . P, SeEH - )
AT YIRS N %@‘J‘U e FE LA A% SRS G AlE
CDX.HY-33 Index 5.000% 12/20/2024 $ 4692 $ 48 $ (283) $ 468 § 0
CDX.HY-34 Index 5.000% 06/20/2025 4,180 23 4 134 0
$ 71§ (287) 602 § 0
LRNAT T
BN T
A ENREHL 4
ZE &R HRFEH
AL/ 2 EBERIA T A EEAR WA HETA T ik AAME 4 BERE Afif
Z I 3-Month USD-LIBOR ~ 3.000% 06/19/2021 § 3200 § (127) $ (90) § 3§ 0
XHh 3-Month USD-LIBOR  1.750% 12/16/2021 7,500 115 100 0 0
ZH 3-Month USD-LIBOR 1.500% 12/18/2021 3,950 (76) (86) 0 0
ZH 3-Month USD-LIBOR 2.500% 12/18/2021 6,100 (208) (95) 0 (1)
$ (296) § (171)  § 3§ (1)
Ay TREEE $ (225) § (458) § 605 $ (1)




202046 H 30 H IZ#& T L7

IS 3% -
= BUORLE (O EBUBEIERRE)

(BHEHANL: FKR)

$ 6,718
HMEN 0
s A Et 6,718
EH:
TALFILE 8
AN bl 0
Mt 0
THAE 8
MR E S 6,710
LR
B A MiaEs (S EBLBEIERRR) 506
EBAERT VT 47 M (1,830)
JEBRART U/ NT 7 B 307
SiEE 0
EEESTE e (1,017)
LR EBFHG RS :
BB A AMFES: (O EBLEEERR %) (5,858)
LG ERT VT 47 R 154
JEHEART U T 4 7 B (675)
SMERVE PER L OAE 28
IR B AN AR (6,351)
NI B L OREHFHELE (7,368)
B D RN L BRI PE D HEER $ (658)
S ETR RSB $ 0
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TERTRER (20204 7 B148~20214 7 A128)

RREDHESEAN

TRIEFENOCEEEBHY. E<EHIBELLEFET,
LER T Z R OERRRZEICODONTIHEH L EFTET,
SHEELE—EBORBFNLTEBYET LS. BEVEHELETFET,

QLT 7Y ROMAMEAIEIRDEY TH,

PC S I 1)

AHBERTOEHEMALF ZETBRERNERE L, RELEZRBEERBUEOERZRNZCL2BME LTEREZTVET,

IRRENR

ABBERTOBPAMASFETERETRE LET,

ERHEFR

BANDEREFTVER A,
NEBRTEE~NDREFSTVER A,

BR7EYyMIRIA

RAMLIRREMN_TEH2E15

http://www. nomura—-am. co. jp/
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e 5 w|© T AN Al ' E
z 1 R/ NG = = S I SO // B = SR> I #H
it % =

M % % % EplE
9 (20174 7 A11H) 10, 065 A0.0 60.8 — 140
1031 (201847 A11H) 10, 062 A0.0 34.5 — 145
1131 (201942 7 A11H) 10, 058 0.0 57.9 — 124
121 (20204 7 413 H) 10, 055 A0.0 62.0 — 37
134 (20214 7 H12H) 10, 048 ANO. 1 55.0 — 1,836
AR SRS LR IT B O T HR — 58 Y BT LR,
YT 7 KT, HE X 2RTEUBRBEBGFELE LRV, XU F~v—7 %30 A,
OZHP D EEMEE &L TRFDHER
. F . % #E il R ?jf e %
s % =M A K F|k B K =X
G4 =) M % % %
20204 7 A13H 10, 055 — 62.0 —
EES 10, 056 0.0 59. 3 —
8 HA 10, 055 0.0 59. 4 —
9 AR 10, 055 0.0 60.5 —
INVEES 10, 054 A0.0 59. 4 —
1LAXR 10, 053 A0.0 59. 4 —
12HHK 10, 053 N0.0 59.9 —
20214 1 AR 10, 052 AN0.0 59. 4 —
2 AR 10, 052 A0.0 59.9 —
3 AR 10, 051 N0.0 54.5 —
4 AF 10, 051 A0.0 53.0 —
5 AR 10, 051 AN0. 0 53.0 —
6 HAK 10, 049 N0 1 55.3 —
CiN)
202147 A12H 10, 048 A0, 1 55.0 —

kPRI E LT,
*EBFEM LRI E R THR B TR,
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OER#E:A
OMh DEEMMBMEDHRS

(RS OHRE)

(M) (202057 B148~202147812H)
10,058

10,056 -

10,054
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10,050

10,048

10,046

1 1 1 1 1 1
2020/8 2020710 2020712 2021/2 2021/4 202176
‘ — EHEfE

OE#MBNELEBHER
BRELTVWAEHAFEMAEFCI—IL - O— VLB EDTA T RARIREZER LT H5IF
BE,

OKREIRE

EREFE. FEIOFT VMLV ARBRREOEZEICEIVERAL L TEHLWVRREICHLH T, #
LELOFENENTND 00, —FUEBECER - IFRRICHEIARONFELZ, D&
ST, BARRITE ITRESFREMESEN - BHNEREN 2@k, 2021FE3 AI1CEF. €
MEMORBRERETORNGEARLEL .

TDB (EEEHIGES) 3 H»AYOFMEY (X, 12 EL T—01%FIETHBLEL, F1-.
EIBEI—IILTZAYLFIE—001~—007%EETHRBLELT,



BRI R—R— b, U4 vHF—T7F
O%I77Y FDER—F+rI7xUF
BREI1IFELAOAHBEZEOREPEMIFADERELXTLEL., HHhETa—IL- O—VFTE
BAZETG5 L TREMOHEREZRY £ L1,

OHTFPUFDRUFI—V LDER
%772 RTHE, EBEERTEDNTEHIS AT (ABURESEE)
BELBWVED RUFI—VFEHYFHA, om
T30 iR0H T 72 FOHARIEEMEE
BEETY,

0.00

-0.02

-0.04

-0.06

-0.08

-0.10
138
2021/7/12

|_E-Soik]

OS&MDER A&

BE1FUAOAHELaT—I v L R=N—F0EMHEMIES~DREZTHEL. b
HTTa—I)L - O—VFTERZITLEI L TRIMDHERZR > TERWV-LET,

BABITICK DTS FTRARIBEKRDY & ERLGRERNRELG DI AHBOFEY PREER
DEDA—IN-A—2VDEFIIAFTRELGDIZP . IATAFEY DEE~DEREFZRL T,
HEMEEATEST D ENBESAFEFTOTIBELLSLY,

SlERECBEBYET LS. FALIBEVRELLETFES,
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BRI R—R— b, U4 vHF—T7F
(20205 7 A148~2021% 7 A128)

BUFHEEIITVERA,

(20207 A14B8~2021€ 7 A12R8)

OFZERUVEEIDIKR
NHtE
= fF HH i £F A
TFH TH
[EME RS 27,894, 011 26, 859, 905
( 44, 000)
| FRERE SR 20, 090 —
( 23, 000)

* AT T LG, (R F
* BALAGH B0 45T,

* (

OFEEMRAN EDEGHKRF

I B EN TR Y FHA.)

) PITEREIC L D2 T, EBROBTFICEEENTEY A,

(20207 A14B8~20214€ 7 A128)

.*IJ%EEH%)\&O)HX%I:U&;’R

i po | AUER SoEmma] B TR SomEmms] D
LoR3HEE| A LOR3HED | ©

by iR % B i %

It 64 22 34.4 — — —

BRHALRI T,

FIERSRA L3, BEEFER CBREIENCHET DIERB AT 1 HICHE SN AFEFERRATHY | 57 7 > IR DFIFREBA 1354
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O AEBEDOHRHM (20215 7 R 128 1%)
| B
(A) BN GREE) AfHE IR
= il x
X ) - , o | 9 BBBUT FRAT BRI AL =R
Bom 4 BE|RE M @}@/Kktf~@AA f o[ BEDL] 260 | 2
THM M % % % % %
990, 000 990, 000 53.9 — 53.9 — —
S ’ ’ : :
EERIES (990, 000) (990, 000) (53.9) (=) (53.9) (=) (=)
I 2 20, 000 20, 050 1.1 — — — 1.1
(B < &xftfE) (20,000 ( 20,050) (1.1 (—) () (—) (1. 1)
A " 1, 010, 000 1, 010, 050 55.0 — 53.9 — 1.1
- ! (1,010,000)| (1,010, 050) (55. 0) (—) (53.9) (—) (1.1)
* () PIEIE R THES T,
)M LLERIE, S BRI 2 FITEO F A,
* BAHOBATARIGIZY 0 5T,
* IS DV TR ARG B IRD 5, iSRS LV F— 22 AFLTOET,
K FRAFWHIRI A8 1 AR AN O A IEE R & U CREHFEMZEC L 0 S L T E T,
(B) BN GRE&EH) AfE  &BIBE R
44 Wi B o *
) F| O W & B FF Mm% | fHEFE A A
B % THM TH
EfENA Y v b (F&FI - FA - EEERER) % — 990, 000 990, 000 —
/N it 990, 000 990, 000
WHEES Gr< £80E)
Bk OGNSR (84F) 2 0. 502 20, 000 20,050 | 2021/12/24
/s it 20, 000 20, 050
& it 1,010, 000 1,010, 050
g + SR O AT AR ITY) D $5C,
#ANEBE TIRA LTV AT,
OREIEFEMHEDER (20215 7 R12B %)
4 i
B
5 : F W I %
THM %
NG 1,010, 050 55.0
a—)L s m— 5 FOl 826, 070 45.0
PEEAE FEM PERRAR 1, 836, 120 100.0

* EEHOHARIGTY Y 5T,

39
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OBE. 8. TARVEEMENKR congranasy OIBIWDIRR (202047 B148~202147 A128)

T E RS T E T

H M
W AE 1,836, 120, 051 (O EEVE:: A 73,315
a—)L - m— 751, 858, 701 = IR A 40, 529
AR GHIERD 1, 010, 050, 750 AL A 32,786
T e e ® AmESERAL A 69,000
® i B e FEEIE A 69,009
AL 593 ©) HHEDE(A+B) A 142,324
© MEELEA—B) 1,836,119, 528 (0) B ARdR AL 4R 4 205,013
LA 1, 827, 284, 353 (E) BMMEFEERES 17,566, 473
U 25 4 8, 835, 175 (F) BPEERES A 8,793,987
(D) ZHELOK 1,827,284, 3530 (6 F(C+D+E+F) 8,835,175
1/HFOHYBEEMEE(C D) 10, 0481 REFHEELS (G) 8,835,175

() 91 & o0 A %13 36,951,839 M . M1 PGB N ER E ot AKX kHEEOWRRO P T G) AMAESFTEREIINROFMTL I LD
3,584,838,5271, I —ER AR JCAKAIE1,794,506,013M, 1 H LOEERET,

72 Y MG PERRIL1.0048 T, FAHEORBLO P T () BIEREBEE L H 5D, [FREDIBINR
EDBE, BIGRER LTATEED HIeA % 75 LG W ER S 2 v
£

*HEORTO P T F) BHERBE L H2 01T, FRMYORE, T
A DIEFIAR 2 22 LB T 228 20V E T,

OLIYH—T7 2 FEREXNRET HREEADAHRTALE

e ERIES e EBIES

77 v K4 =% 77 K4 A
H H
Y NVFT Y MEE (BKER) 2106 CERBEIREZFEM) | 1,791,223, 007 BPRPINCO - KENA A = FEREE (A%v 2y a—-2) EIRRER 9,978
MR &7 7 v R 29, 672, 244 NEXT FUNDS ChinaAMC « H[E[ ¥k - FRES0 @@ A 1555 9,938
BRPIVCO < REN - A =V FERRE (77 V0 VT va—2) A pEA 1, 003, 293 TERPINCO - TERA o 7 MGEG T 7 o R BBF P Ea—A 9,937
BERPINCO < KENA A =)V RIERBE (B RVa—2) BA S 998, 495 BPAPIMCO « TR A VoW ABRIK 7 7 R BB Fa—2 9,937
TPFPINGO « KENA < A — NV FERRIE (H2—2) HHHEE 997, 887 BFFDC- PINCO- # 5 A Vo WIS 7 7 v R (A~ Y V1Y) 9,936
BPRPINCO  KENA « 4 - FERRE (77 V0 VT v a—2) Bk ER 997, 001 BPREPLNCO R4 V0 ABRBE 7 7 B A — R (BHRSUA- BN ) 9,935
FRPLICO - KB - A -V FERRE (§7 7007 Fa-2) BANER 997, 000 BPRIPLNCO - A W ABIR 7 7 F Ba— A (BHSWA-EVf) 9,935
SHPIC0 KB 4= RERRE (2-V=-F/ FRva-2) GHORE 996, 337 TFRDC - PIMCO - R A » h MRIE 7 7 ~ R (A~ v VR L) 4,974
BERIPLICO - RENA - A -V MERERE (AFvaxYa-2) GAREH 100, 755 WP FPIMCO - 5 1{ o 1 LBRIR 7 7 > K A= — R 994
BPHPINCO « K[ENA « A — )V FERSE (B Fva—2) ForipER 99, 927 TFFTPIMCO - 5 A~ LHRIE 7 7~ K Ba—X 994
BFRPINCO « KENA + £ —)V REEREE (Ha—2) F2RkER 99, 898 TFFIPIMCO - R A » ) LEREE 7 7 o~ R C— % 994
SPRIPINCO - RN A= PR (77007 v Fa—2) FaRBER 9,985 HFFPIMCO - 5 A * h ABRIE 7 7 K Da— X 994

SHPINC0- KEN <4 —) FEERE (22-V-F v FFva-3) EIERER 9,978
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