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8811 (20204E12 H 15H) 7,968 15 0.9 — 98.3 735

891 (20214E 1 A15H) 8, 025 15 0.9 — 98.5 716

901 (20214E 2 A15H) 8,008 15 AO0.0 98.0 704

911 (20214 3 A15H) 7,980 15 AO0. 2 — 98.3 696

928 (2021474 A 15H) 7,956 15 AO. 1 — 98.8 683

934 (2021475 A 17H) 7,956 15 0.2 — 98.8 680

9431 (202146 A 15H) 7,988 15 0.6 — 98.5 678

951 (20214 7 A15H) 7, 965 15 A0. 1 — 98.8 674

961 (20214F- 8 A16H) 7,935 15 0. 2 — 98. 3 664

97H (20214F 9 A15H) 7,978 15 0.7 — 98.5 629

98##1 (20214E10H 15 H) 7,962 15 AO0.0 - 98.5 607

998 (20214E11H15H) 7,969 15 0.3 — 98.3 587

100HA (20214F12H 15 H) 7,928 15 AO0.3 - 98.6 575
10181 (2022461 A17H) 7,953 15 0.5 — 98.7 575
1024 (20224 2 A 15H) 7, 880 15 AO0. 7 — 98.3 560
10341 (20224F 3 A15H) 7,718 15 AL.9 — 98.3 543
1044 (20224F- 4 A 15H) 7,842 15 1.8 — 98.5 549
1054 (20224F 5 A 16 H) 7,605 15 AN2.8 — 98.5 532
1064 (20224 6 A15H) 7,536 15 ANO0. 7 — 98.7 528
1074 (20224 7 A15H) 7,378 15 AL.9 — 98. 3 518
1084 (20224 8 A15H) 7,634 15 3.7 — 98.5 533
1094 (202249 A15H) 7,542 15 AL.0 — 98. 7 529
11084 (20224E10 A 17H) 7,376 15 AN2.0 - 98.5 506
11181 (20224E11H 15 1) 7,435 15 1.0 — 98.5 464
1128 (20224E12H 15H) 7,421 15 0.0 — 98.7 461
1134 (20234E 1 H16H) 7,492 15 1.2 — 98.5 466
1144 (20234 2 H15H) 7,533 15 0.7 — 98.7 457
11547 (20234£ 3 A15H) 7,402 15 AL.5 — 98.7 445
1163 (20234F 4 A17H) 7,426 15 0.5 — 98.5 435
1178 (20234 5 A15H) 7,373 15 AO0.5 — 98.2 433
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(52 B RS FH 2 %H) (A 68,979,602) | (A 70,559,455) | (A 69,120,957) | (A 68,993,078) | (A 67,674,693) | (A 68,070,270)
@ F(D+E+F) A159, 585, 325 A155, 142, 232 A148, 886, 380 A155, 387, 351 A150, 205, 008 A153, 510, 445
H) REEHEE A 933,604 A 933, 601 A 910,79 A 902,455 A 880,465 A 881,450
REPZEBERES (G+H) A160, 518,929 A156, 075, 833 A149,797, 175 A156, 289, 806 A151,085, 473 A154, 391,895
IBAIMEFEAEESR A A 49, 480, 642 A 50,696, 748 A 49,673,293 A 49,596, 365 A 48,661, 415 A 48,954,738
(B 24 S5 4R 24 45) (1 19,498,960) | ( 19,862,707) | ( 19,447,664) | ( 19,396,713) | ( 19,013,278) | (  19,115,532)
(52 B RS FH 2 %H) (A 68,979,602) | (A 70,559,455) | (A 69,120,957) | (A 68,993,078) | (A 67,674,693) | (A 68,070,270)
Sy B YER RS 4 33,386, 101 34,143,163 34, 240, 962 34,532, 125 34, 427,673 35,102, 293
R A A 144, 424, 388 139,522, 248 134, 364, 844 A141, 225, 566 136,851, 731 A140, 539, 450
() HEOWRPLOH T B) FEFEHFTEBBRIIE RO ZIC LD b DEERET,
(1) HIEORPLO T T (C) IS FEIRBNE 12 I EFEHINIC o D BB SR YA Z SO TR R L TVET,
(%) f_ﬁmﬁﬂwqﬂﬁ(F):‘E?JM%E%%}EEE@& B DO, FFEOBMGEREOE, BINEREE LM O uAZZE LW EES Z N0 E
(1) 20022511)%16§_~2023¢ 5 H15H OHIMIC, [EFEMEDEH ORI IR 2RO S T —# A2 ZitT 5720108 L= i
1,532, 288 T4,
(15) HEeAOFFIRE (202245117 16 B ~20234 5 A15H) LA T O Y TY,
i H 20224E11 7 16 H ~ [ 20224E12 16 H ~ | 20234 1 H17TH~ 2023%2)%16E~ 202343 H16 H ~ 2023@%5185’»
2022/F12A 160 [2023fE1 A16H  [2023fE2 A15H  [2023/E3 A15H  [2023%F4 A17H  |20234FE5 A15H
a. Bl MRS (RREPERR%) 1, 626, 2534 2,038, 211 1,879, 528 1,616,671H 1,672, 092H 1,595, 734H
b. AR SR R BRI 09 09 09 09 0 09
c. [FFERIEICED 2 IS 19,498,960 | 19,862, 707H| 19,447,664/ | 19,396, 713/ | 19,013,278/ | 19, 115, 5324
d. EFERERICE ® B B (RN 4 32, 693, 45214 33, 038, 55314 33,272, 22914 33, 817, 909F4 33, 636, 0461 34, 388, 009
e. Ot IS (a+b+c+d) 53,818,665 | 54,939,471 | 54,599,421 | 54,831,293 | 54,321,416/ | 55,099, 275H
£ BRSNS (1 TR %720) 86414 88214 89914 91114 92514 937H
g. oyfild: 933, 604 933, 601 910, 795 902, 455 880, 465 881, 450
h. Z3fid4: (1 A %720) 15H 15H 15H 15 15H 154
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ORERAF. BAFHE. BUFEENRITERIIRIET HEEH
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LEY.
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FLRIREFIR

- REBCEVWTEANCCCIYAFRE (L—FT 4 —Xit, A2 U —F&T7—X4t.
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TAERE TSHE TAERE TS AR TS
(B4 ) (B - F) (B4 : ) (B - F) (BT F) (B - F)
Clear Channel Outdoor Holdings, Inc. Hudson River Trading LLC
% 7.254-1.915% due 08/21/2026  § 2,729 § 2,507 6.164% due 03/20/2028 § 2,123 § 1,959
1011778 B.C. Unlimited Liability Co. Clydesdale Acquisition Holdings, Inc. iHeartCommunications, Inc.
5.504-6. 165% due 11/19/2026  § 4,053 § 3,950 8.004% due 04/13/2029 1,097 1,059 6. 754% due 05/01/2026 1,863 1,764
AAdvantage Loyality IP Ltd. CMG Media Corp. Insulet Corp.
8.993% due 04/20/2028 2,950 2,926 7. 254% due 12/17/2026 1,479 1,385 7.004% due 05/04/2028 990 L
ABG Intermediate Holdings 2 LLC Cobham Ultra SeniorCo Sarl IRB Holding Corp.
7.329% due 12/21/2028 1,945 1,873 7.063% due 08/03/2029 600 581 6.208% due 12/15/2027 1,345 1,312
9.829% due 12/20/2029 600 559 Coherent Corp. Ivanti Software, Inc.
Adevinta ASA 5.878% due 07/02/2029 975 952 7.332% due 12/01/2027 553 47
6.674% due 06/26/2028 762 146 Commscope, Inc. 10. 332% due 12/01/2028 2,000 1,250
Advantage Sales & Marketing, Inc. 7.004% due 04/06/2026 3,976 3,802 Jane Street Group LLC
8.284% due 10/28/2027 3,574 3,126 CoreLogic, Inc. 6.504% due 01/26/2028 2,079 2,024
AHP Health Partners, Inc. 7.313% due 06/02/2028 1,980 1,467 KKR Apple Bidco LLC
7.254% due 08/24/2028 990 944 CQP Holdco LP 6.504% due 09/23/2028 993 965
Air Canada 7. 424% due 06/05/2028 2,963 2,930 LABL, Inc.
6.421% due 08/11/2028 1,596 1,561 CSC Holdings LLC 8.754% due 10/29/2028 1,016 940
Albion Financing 3 Sarl 5.912% due 04/15/2027 1,462 1,392 LifeMiles Ltd.
9.575% due 08/17/2026 497 472 Cushman & Wakefield U.S. Borrower LLC 8.320% due 08/30/2026 2,047 1,958
Alliant Holdings Intermediate LLC 6.504% due 08/21/2025 1,874 1,837 LifePoint Health, Inc.
7.004% due 05/09/2025 2,079 2,022 Diamond Sports Group LLC 8.165% due 11/16/2025 3, 366 2,987
Allied Universal Holdco LLC 6. 458% due 08/24/2026 4,719 944 Lumen Technologies, Inc.
7.504% due 05/12/2028 3,265 2,97 11. 208% due 05/26/2026 846 817 6.004% due 03/15/2027 2,494 2,328
Altar Bidco, Inc. DIRECTV Financing LLC Madison 1AQ LLC
4.952-5. 500% due 02/01/2029 848 195 8. 754% due 08/02/2027 4,371 4,182 6.815% due 06/21/2028 1,234 1,120
7.355% due 02/01/2030 1,000 864 Dun & Bradstreet Corp. Magenta Buyer LLC
Altice France S.A. 6.846% due 02/06/2026 1,744 1,720 9.170% due 07/27/2028 3,292 2,893
6.905% due 08/14/2026 1,922 1,768 6.896% due 01/18/2029 995 M Mavenir Systems, Inc.
AmSurg LLC Embecta Corp. 7.711% due 08/18/2028 2,258 1,942
15. 744% due 04/28/2028 3,519 3,185 6.553% due 03/30/2029 818 799 McAfee Corp.
AP Core Holdings Il LLC Endurance International Group Holdings, Inc. 6.870% due 03/01/2029 3,815 3,504
9.254% due 09/01/2027 950 868 6. 698% due 02/10/2028 3,605 3,089 McGraw-Hi || Education, Inc.
Applied Systems, Inc. Fertitta Entertainment LLC 7.820-8. 316% due 07/28/2028 1,859 1,727
6.674% due 09/19/2024 1,480 1,463 7.729% due 01/27/2029 1,393 1,310 Messer Industries GmbH
Applovin Corp. First Student Bidco, Inc. 6. 174% due 03/02/2026 " 1
6. 674% due 10/25/2028 2,409 2,330 6.642% due 07/21/2028 993 936 MetroNet Systems Holdings LLC
Arches Buyer, Inc. Flutter Entertainment PLC 7.144% due 06/02/2028 2,839 2,775
7.004% due 12/06/2027 3,519 3,128 6.749% due 07/22/2028 2,100 2,076 MH Sub | LLC
ASP Unifrax Holdings, Inc. Forest City Enterprises LP 7.504% due 09/13/2024 2, 556 2,468
7.424% due 12/12/2025 1,538 1,418 7.254% due 12/08/2025 833 826 MPH Acquisition Holdings LLC
AssuredPartners, Inc. Formula One Management Ltd. 7.320% due 09/01/2028 1,990 1,853
7.229% due 02/12/2027 995 952 6.254% due 02/01/2024 2,750 2,751 NortonLifeLock, Inc.
Asurion LLC Froneri International Ltd. 5.829% due 09/12/2029 900 880
6.754% due 11/03/2024 1,092 1,032 6.004% due 01/29/2027 244 236 Nouryon Finance BV
9.004% due 01/20/2029 1,000 702 Gainwell Acquisition Corp. 7.165% due 10/01/2025 0 0
Azalea TopCo, Inc. 7.674% due 10/01/2027 3,249 3,097 Numericable U.S. LLC
7.579% due 07/24/2026 697 653 Garda World Security Corp. 7.165% due 07/31/2025 1,230 1,121
Bally’s Corp. 7.240% due 10/30/2026 1,050 1,003 Olaplex, Inc.
6.550% due 10/02/2028 1,811 1,688 Genesys Cloud Services Holdings | LLC 7.198% due 02/23/2029 995 927
BK LC Lux SPV Sarl 7.754% due 12/01/2027 1,489 1,455 Option Care Health, Inc.
5.098% due 04/28/2028 910 867 Gibson Brands, Inc. 6.504% due 10/27/2028 993 979
Boxer Parent Co., Inc. 9.125% due 08/11/2028 1,017 814 Orbit Private Holdings | Ltd.
7.504% due 10/02/2025 2,669 2,57 GIP Il Blue Holding LP 8.174% due 12/11/2028 893 873
Brookfield Property REIT, Inc. 8.174% due 09/29/2028 1,578 1,569 Pactiv Evergreen, Inc.
6.329% due 08/27/2025 2,220 2,173 Global Medical Response, Inc. 7.004% due 02/05/2026 1 1
Caesars Resort Collection LLC 8.004% due 03/14/2025 985 167 Pegasus BidCo BV
6.504% due 12/23/2024 2,868 2,841 Go Daddy Operating Co. LLC 6.962% due 07/12/2029 1,000 968
Carnival Corp. 6. 740% due 10/21/2029 1,825 1,811 Pelican Products, Inc.
5.877% due 06/30/2025 1,694 1,594 GoTo Group, Inc. 7. 924-8. 420% due 12/29/2028 1,017 921
Castlelake Aviation One Designated Activity Co. 8.322% due 08/31/2027 987 635 Peraton Corp.
6.043% due 10/22/2026 4 4 Great Outdoors Group LLC 7.504% due 02/01/2028 5,012 4,837
Central Parent, Inc. 7.504% due 03/06/2028 3,020 2,852 Petco Health & Wellness Co., Inc.
8.112% due 07/06/2029 1,150 1,128 Grinding Media, Inc. 6.924% due 03/03/2028 564 542
Citadel Securities LP 7.144-1.702% due 10/12/2028 2,005 1,729 Phoenix Guarantor, Inc.
6.343% due 02/02/2028 2, 266 2,250 H-Food Holdings LLC 7.004% due 03/05/2026 1,814 1,745
Clarios Global LP 7. 754% due 05/23/2025 992 842 Phoenix Newco, Inc.
7.004% due 04/30/2026 2,423 2,361 Hub International Ltd. 7.004% due 11/15/2028 1,368 1,321
Clark Equipment Co. 6.983-7. 327% due 04/25/2025 1,995 1,959 Polaris Newco LLC
6.153% due 04/20/2029 m 760 7.232-1. 528% due 04/25/2025 990 974 7.674% due 06/02/2028 4,505 4,121
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Prime Security Services Borrower LLC

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

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

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

Recycle & Resource U.S. LLC

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

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

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

SkyMiles IP Ltd.

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

Spirit Aerosystems, Inc.

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

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

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

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

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

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

8.174% due 12/04/2026 941

Surgery Center Holdings, Inc.

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

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

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

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

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

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

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

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

8.108% due 04/21/2028 2,472

Univision Communications, Inc.

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

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

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

8.754% due 07/30/2028 1,757

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

1,71

1,129
650

561
2,089

971
922
871

3,125

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

964

942
1,920
2,420

1,362
515

2,150
3,367

1,666

PIMCO NZa—4&--1RVy-AO—2-

TARE HIHHE
(AT ) (B - F)
Wand Newco 3, Inc.

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

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

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

3,052

2,513 2,065

Nryon—EHESEH
(ERFEMRE $257, 326)

OneMain Finance Corp.

239, 261

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

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

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

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

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

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

5.875% due 03/15/2026 425 358

Community Health Systems, Inc.

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

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

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

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

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

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

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

1,279

7.250% due 11/01/2025 § 1,000 874

Spirit AeroSystems, Inc.

7.500% due 04/15/2025 500 487

Stagwell Global LLC

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

Standard Industries, Inc.

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

Staples, Inc.

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

AMC Networks, Inc.

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

Chesapeake Energy Corp.

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

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

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

Rockcliff Energy Il LLC

5.500% due 10/15/2029 500 447

Virgin Media Secured Finance PLC

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

HESAT _ a8

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

Federal Home Loan Bank (c)

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

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

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

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

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

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

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

2.580% due 11/01/2022 281 287

Sumitomo Mitsui Banking Corp.

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

7ok A—J (JPY)
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RAPMRICH T BT -

Y BRBEOCE. EROSEEOBAALIBRFRBEL G oLy —ANEER TS,
(a) 2022£E10A31 EREDHR B ST OMBLAIES L. KREAMEENDSS. 9%, ZOMDEDEHIMEEDI0.4%EE>TLVS,
(b) CHOLBEOLBELF—BERETO—2 - AIY LAV ITHD, RETHIOSFIEIETHICRES LD,
(c) FEFREFEYTHS.

EAL SV Z DO ERERE

LR

2 AR LK 1=%3

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

LITFIE, 202210 A3 BEREDEAL L UZ DMOERESI G 5 VITEA (BA) EHROFTSMEEEIMSEFASELTENLEZLIOTH S,
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JIR—=2Z - AS AT HLU
LREH LREH e ZEFEY Z 04D EA Ry b
=% % 1% % IZt%3 IZ#% 3 SFENG| (ZA) I ZAR—
WEIHEF Ring *ihg K *ibg &t $H{R Ty—0
TR—NIL/TRE— - LIREHY
GSC $ 14,001 § 0 $ 0 $ 0 $ 14,001 §  (14,480) $ (479)
TDM 14, 401 0 0 0 14, 401 (14,727) (326)
BAEE LUV ZOMOERIEE|&F $ 28,402 § 0 § 0 $ 0

O RRHBEET,
@ Xy b+ 9 RK—Tr—lt, BETEAFRICSTIMEUETCHT DBMER, (LLEBD) OREERT. BASEULOROSHRE]
DIHRK—Tr—lk, A-OEThEDR—OTRE—RUHER SN BMEIMTOMEES 5 EMNTE S,

() ®ETY/NT « IHEG : LIBFEHRER

REH LIS
EEHEFXRL 2 EHEFIER EESF e BETE 5l ST (18) 48 BE aft
S2H 3-Month USD-LIBOR 0.250% 06/16/2023 § 47,900 § 1,527 § 1,489 § 17§ 0
B3 3-Month USD-LIBOR 0.500% 06/16/2026 12,900 1,729 1,447 24
Ry TREE $ 3,256 § 2,936 $ 41§ 0

LITFIE, 2022510 A31 BRED LIFF IR RBFEEHETRESNDIEMT U NT 4 TERKOTIHMEE S CEBHERENENTH S,
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EIEFELIERREFEER $ 0§ 0 § 41§ 4a 0§ [ 0 § 0
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mEIHEF RFA BIEEE ZIEE BE &

BPS 11/2022 GBP 590 $ 662 § 0§ an
MBC 11/2022 EUR 1,440 1,410 0 (14
NEABEERNEE $ 0§ @1

LT, 2022610 A31 BRAEDEEERMT /AT« TERB LV (ZA) EABROTSMEEMIEFIHELTENLEZLOTHD,

ST VNT 4 TEE ST UNT 1 TAR
EBET YN N
NERE HEE R7vT NEAE wER ORIy T T470m (BA) IHRKR—
m5IEF FERM AT ay B4 EEAH EEZRH ATLar B EEAEH SEEGE EAER Sy
BPS $ 0 $ 0 $ 0§ 0o § ans 0 $ 0§ ans an s 0§ an
MBC 0 0 0 0 (14) 0 0 (14) (14) 0 (14)
IEEAE $ 0§ 0 ¢ 0§ 0 § G»S 0 ¢ 0§ @GN

O xy k- Y RR—Dr—IE, EHETBITBRICHETIWMEIBFICHT 5ZMEE (KILEH) OMHEERT, EEEMTV/NT« JEKOT
I AR—D v —FR—DEEREDE—DTRE—ZHITEICHEIMTOAHERT 2 ENTES,

EET U /NT « TEE&OA EME
UFE. X772 FOTUNRT 4 TEROREMEEZYRY - THRR—Sr—RIHELTEHLIEZLDOTH D,
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[SITESS) 24 24 24 EFIZH &F
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o

ST VAT IER - BE
EEFELEPRE
ATy TR $ 0§ 0§ 0§ 0 $ LA 4

ERMTYUNAT 4 IER - A
3]
SNEAB RN $ 0§ 0§ 0§ @n $ 0§ @31

BBHEEICRHT SERMT VAT« TEROFE (2022510 A 31 BITRT LEFE) .

ANy DERELTHESATWEWTYNRT 1T

A IVAT4 NEAE

[EIRESS) 2 2 2 £ FI2H &t
EEMT AT« TERICRIERMAE (HX)
EiSFLIERREH
27y TRH $ 0§ 44) § 0§ 0§ 314§ 270
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SHEAB LR $ 0§ 0§ 0§ 675 § 0§ 675
$ 0§ (44) § 0§ 675 § 314§ 945
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ANYDERELTEHESATWEWT YT 1T

A IVAT4 NEARE
7 i R £S5 £S5 S0 EZIES)] &t
EMT VAT 4 TERICHRLIRERTE (B BOMEHE
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27y TRH $ 0§ 0§ 0§ 0§ 2,665 § 2, 665

5]
NEABLRRY $ 0§ 0 $ 0 $ 43) § 0§ (43)
$ 0§ 0§ 0§ 43) § 2,665 § 2, 622

A EMEDRE

LIFIE, 202210 A31BRENDAT 7~ FOBES S URROFEIHI > TERALIzA > Ty M > THEL - AEBENENTH S,

RN IEfifE
h7I— LAjL1 LRV 2 LAJL 3 (NEIRSIBEE)
RAAMIES (QIEME
Nyyn—fE#H § 0 § 227,401 § 11,860 § 239,261
%
RITH L UER 0 822 0 822
xR 0 15, 304 0 15, 304
N 0 4,987 0 4,987
SR AR & 0 34, 469 0 34, 469
BEEE $ 0 § 282,983 § 11,860 § 294, 843
EMTUNT« TER - BE
EBFLFPREH § 0§ 41§ 0% 41
EMTYNT 1 JER - B
I $ 0§ @n $ 0% (31)
&t $ 0 § 282,993 § 11,860 § 294,853
1;;}1'[‘[2~ 20221031 BITRT LEZEERISAT 7 2 FOHIBEBELGBRBEFELA >~ Ty FERAVEQAEMETFEOMA. 75 L CREOENT
%
LRI 3~D LALIMED
ATI— HEEAR 1T HiRER HRER
BRERMIS (LIEME
nNryn—TEH $ 6,874 § 0 $ 7,321 § (3, 920)
$ 6,874 § 0 § 7,321 § (3, 920)

HUTIE, AEMEETSLF—OLALIICHEShRELS L VAROAEMEFE AV -EBZLHEETLEL > Ty FOENTH S,

HMRES BETEER A7y ME
h7dy— (202210831 ABK7E) BaliYE ATy b (%)
BREFMES (AIEME
NoHao—EH $ 11,860 Third Party Vendor Broker Quote 62.50 - 99.88
&it $ 11, 860
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SR ERME (20224108318 KE)

<PIMCO NZa—4-N\2y-A—2-T72F A>

(RBSFEA. =20, B

TASE
(Hf7 : F)
S EAIMEES 1. 4%
SEHEEES 1.4%

Australia and New Zealand Banking
2.580% due 11/01/2022 § 162
Bank of Nova Scotia
2.580% due 11/01/2022 13
Citibank N.A.
2.580% due 11/01/2022 136
DBS Bank Ltd.
2.580% due 11/01/2022 85
JPMorgan Chase Bank N.A.
2.580% due 11/01/2022 181
Royal Bank of Canada
2.580% due 11/01/2022 179
Sumi tomo Mitsui Banking Corp.
2.580% due 11/01/2022 137
Sumi tomo Mitsui Trust Bank Ltd.
2.580% due 11/01/2022 140
3.185% due 12/15/2022 (a) 1,900
EHSMEREE
(ER{SRAE $2, 925)
BARMIHEH
(ERSRE $2, 925)

RAFHAY

(B4 : F)

il
(B F)

Group Ltd.
$§ 162

13
136

85
181
179
137
140

1,033

1,891

2,924

2,924

IR AIEE 98.8%

PIMCONS 2 —% -y H-O—>-7 7Y KE(M)

(ER{SPR{E $174,117) 15, 588

BigRERAH
(IfSRE $174,117)

BEAE 100.2%
(ER{SIR{E $177, 042)

SMTUNT 4 TER

(b) (0.5%)
(MBEMELIZTVIT A, HEE $0)
ZDORES K VA M (FiF) 0.3%
HRE 100.0%

200, 460

200, 460

$203, 384

(971)
598

$ 203, 011

. RBAHB LA VR (B LHNIE) OHER)

RERMRICH S BT :

Y BRBREOIE, EEOREEOBAALBRFREL G- Ir—ANEFEATI S,

(@) I—RUEREFEY THD

(b) EFTVY/NT « T [EE

KRR (B i
af&

WEIHEF REAR BlEEE ZHEE HE

BPS 11/2022 JPY 43, 660 $ 299 5§ 0

BPS 11/2022 $ 72 JPY 10, 500 0 (1)

MBC 11/2022 114 16, 780 0 Q)]

WY1 11/2022 0 50 0 0
5 § (2)

— 21



PIMCO NZa—4 N>y -0—2-T72F A—J (JPY)

REDE (8)

m5IHEF RER SlEEE ZGEE HE &5
BOA 11/2022 JPY 19,733 $ 133§ 13 0
BPS 11/2022 $ 10, 943 JPY 1,579,708 0 (315)
BPS 11/2022 JPY 1,558,116 $ 10, 483 0 0
BPS 12/2022 $ 10, 483 JPY 1,552,949 0 0
BRC 11/2022 10, 943 1,579,708 0 (315)
MBC 11/2022 JPY 252, 447 $ 1,732 33 0
MYI 11/2022 13,078 89 1 0
MYI 11/2022 $ 5,032 JPY 725, 254 0 (152)
RBC 11/2022 3,402 491,117 0 (98)
RBC 12/2022 JPY 10, 403 $ n 1 0
SCX 11/2022 1,553,033 10, 454 5 0
SCX 12/2022 $ 10, 280 JPY 1,522,907 0 0
TOR 11/2022 JPY 1,528,017 $ 10, 390 110 0
TOR 12/2022 $ 10, 390 JPY 1,522,906 0 (111
UAG 11/2022 4,053 582, 581 0 (134)
$ 151§ (1,125)
NEBEBEEZNE $ 156§ (1,127)

LITFIE, 2022510 A31 BREDEREMT U /NT 4 TAGRB LY (RA) ZABROTHMIEEIMEBFAIHELTENLEZLOTH S,
20224 10A31 BRI, BRI v T - FUNRT 4 THEDI R EZ—ZHITHL, BT UNT « TEARITOVTI020REMNERLELTELAN LN

T,
ST UNT 1 TEE ST UNT1IAR
EBET YN EN

NERE BE R7vT NEAEE TE RIvT F4I0m (RA) T RKR—
m5IHF EERM ATy BH EBEAH REREH AT ar B EEAH SEEME EAER Sr-—0
BOA $ 18 0§ 0 $ 1 $ 0 $ 0§ 0§ 0§ 1§ 0 $ 1
BPS 5 0 0 5 (316) 0 0 (316) 311) 290 (21)
BRC 0 0 0 0 (315) 0 0 (315) (315) 312 )
MBC 33 0 0 33 (1) 0 0 (1 32 0 32
MYI 1 0 0 1 (152) 0 0 (152) (151) 0 (151)
RBC 1 0 0 1 (98) 0 0 (98) 97 0 97
SCX 5 0 0 5 0 0 0 0 5 0 5
TOR 110 0 0 110 at) 0 0 atn Q)] 0 Q)]
UAG 0 0 0 0 (134) 0 0 (134) (134) 0 (134)
IEEAE $§ 156§ 0§ 0 § 156 _§ (1,121 § 0§ 0§ (1,127)

Oy b Y RR=Tr—F, BHETBTFRICHTSMEBFICHT 2 RNME/ (KILEH) OMBEEERY. FREEMTUNT 1 IEHKOT
Y AR—D v —FE—DEEFEDEA—DTRE—ZHITEICHBIMTOAEBRT 2 ENTE S,

FET U /NT « TSRO N EME
LTFR. X772 FOTINT 4 THROAEMEE )XY - TV RAR—Dv—RICHELTENLEZLOTH S,
BE - AEHEELOSMT U NT « TEROAEME (2022410831 BIKH) -

ANYDERELTHESATWEWT YT 1T

JLTy b IVAT4 NEARE
[EITES D) 2 2 2 SRR &t

EMTUNT 4 IER - BE
5]
NEABRERN $ 0§ 0§ 0§ 156§ 0 $ 156

ERMTUNAT 4 JER - A
BT
NEABLERY $ 0§ 0§ 0§ (1,127) § 0 ¢ (1,127)
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BBHEEICRHT HEMT VAT« TEROFE (2022F10A31BIZKRT LE-FE) :

ANYDERELTHESATWEWT YT 1T

LTy bk IJAT1 NERE

[EITESD) 24 24 2 EZES D) =
EMT VAT« TERICHRIERMAIE (BK)
5]
SNEABLERN $ 0§ 0§ 0§ (11,729) § 0 $ (11,729)
BT YUAT 4 TERIHRIRERIME (B) HOMEDE
BT
NEABLERY $ 0§ 0§ 0§ 231§ 0 ¢ 231

N EATEDRIE

LT, 2022610831 BRENDAT 7V FOBES L VEBOFMAEICHI > THEALIA > Ty MR > TFHEL - AEMENENTH D,

A IEATE

AFdY— LARJL1 LR 2 L)L 3 (0050R3AEE)
RAAMES (AEME

EHERER $ 0§ 20924 § 0 $ 2,924
BRI (DIEMIE)

ZOhOTE R 200, 460 0 0 200, 460

BERH $ 200,460 § 2,924 § 0 § 203 384
EMTUNT 1 JER - BE

[558 $ 0 $ 156§ 0§ 156
EMTYNT 4« JBER - B

558 $ 0§ 121§ 0§ (1,127
At $ 200,460 § 1,953 § 0 § 202 413

20224 10A3BITKRT LIEEH. LALIICEVWTEELRBOHEAY X
Ttz




PIMCO NZa—4%-nNvp-O0—-2-T7YK A—J

OfE#&mETER (2022F10A31BFTO 1 &/

(RBBHLL - TR L)

PIMCO /NZa—#% -
Nvy-a—y-

PIMCO /NZa—#% -
Nvy-a—y-

27U E (M) J7VEK A
BB -
ZEFR $ 17,800 50
IR EE 17,800 50
B
XILFIR 51 0
BRAR 51 0
MBI 17,749 50
EHMAE (B :
BEH ML (5, 503) 0
FIRREER RIS 0 12,528
B FELIEhREERBEEEL TEESAIERT AT JHES 270 0
EEEMTUNAT TES 675 (11,729)
neE @n 79
EHEMAE (8K - (4, 585) 878
KREBE (8) HOMEBE :
BEHIMIS (23, 065) m
BREETRHAH 0 (17, 426)
LS FELIEPREEREEB L TEESNIERTUNT « TR 2, 665 0
JEBEEBMTUNT 1 TS (43) 231
NEREESSUVAR 1" (6)
KREBHE (18) HOMEBEE (20,432) (17,202)
i (B%) (25,017) (16, 324)
ERICKAMEEDNM (L) %8 $ (7, 268) (16, 274)

EEtEOCE, EROSBEOEIALLBRIFRGEEG L7 —ANEFATLS,
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OMEELHES (2022F10831BFTO 1 £/H)

PIMCO /N3a—% - PIMCO /N3a—% -
(EEBENT - TR L) Ny A=y Ny =y
Z7UE (M) J7UR A
MEEDEM (Bd) OB :
EH
PR IR $ 17,749 § 50
KB (R) & (4,585) 878
KRBEHE (B) OMEHE (20, 432) (17, 202)
BRAICL S8 (BY) % (7,268) (16, 274)
RBE~OHEE
DEE
F (USD) N/A (5, 044)
J (JPY) N/A (250)
J (UsD) N/A (1, 895)
Y (JPY) N/A (2,189)
Y (USD) N/A (7,033)
NEEEE N/A (16, 411)
77 FRIEEHEE
7Y FREAHFMEIC &S (BD) B (121, 585) (40, 744)
MEED (D) BEE (128, 853) (73, 429)
PEERE
HEES 425,739 276, 440
BRES $ 296,886  § 203,011
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i

M5 | AHE~OREICR Y BE LI OMREZ D S L TREERZITRVET,

T 2 E A & | DAEOEER I U OB & FERERIR L LET,

P A~ EIIAT RN ERE A,
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7 7 v N i3 =

T & LT, DAEDESS & UM O@mOAHEIC R E 217720, FIEFEE Oz S L GEREZITRVET,
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7oL ERERDEB/RVEERHELIZHEAIT, L0 XS REANTERWEERH Y £,
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ERHmEENREIZDOLT]

-REELT, BROYE. SHOBMKRBEIVET, LEFEBEATRELTEYVETOT, RADELOHFOEHNEHEHDIEL
F—HLEWSENHYFET., L. BRREDREICOVWTIINMAERET HEEN’HYFT,

O3 5 HDEREE

% B e v |« v ,
% " < 7 T oA o ke &
iz % R
M % % R
91 (20184E10H 12H) 10, 032 NO. 1 595
10351 (20194E10H 15 H) 10, 028 A0.0 586
11351 (20204E10 H 12 H) 10, 025 A0.0 888
12351 (20214E10 4 12 H) 10, 023 A0.0 1,125
1381 (20224E10 H 12 H) 10, 022 A0.0 560
(E) 77 v FOMEMMERICEST 2HU R F~v—7 BLUOBERKIITS W ERA,
OZHAhDEAEMEE &L THRFEDHETR
I # il #E
i & 5 % & =
# '\ M %
20214E10H 120 10, 023 —
108K 10, 023 0.0
IIPES 10, 023 0.0
12HRK 10, 023 0.0
2022451 HR 10, 023 0.0
2 AR 10, 023 0.0
3 AR 10, 023 0.0
4 AxK 10, 023 0.0
50K 10, 023 0.0
6 AR 10, 022 A0.0
7THRE 10, 022 A0.0
8 AR 10, 022 A0.0
9 AR 10, 022 A0.0
# R
20224£10H 120 10, 022 A0.0
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EAEMEEDHER
AR
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10,022 &7 Y, BEEEIFA0 0%EHRY E LT, 10028
. 10,026 F === == == === === ----—-----o—- -
HEMBOLEEER
HIRSh. HAEMEICERE LEIABREUTORE
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<BEFHYEE> O
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FUFEHIIZSWERA,

OFERUES DR (20214108138 ~20224 10 128)

FYFHII S WERA,

OFEBEFRAEDEE KRS (20214108138 ~20224108128)

i

ZUFHIIZSWER A,

k=]

[FUIEBIEA & 13, BEEEROBEE BT 2B 1 58 EICHUE Sh 2 FIEBMEA T, |

Of-EepEnNEI%, F-REHERIEENIBANG REFHEREL TVAZRSHOBEREIKT (2021410A 138 ~2022410A 128)

i

ZUFHI TS WVER A, FERESMICRAEEFERNISR b TEY £ A,

k=]

O#B A & EE DR (2022108 128 1R 7E)

20224E10 H 12 H BUE, AMEEAESOMANIT T SV ETA,

OB BEAMEDER (2022410 B 12 B B7E)
| = .
B : ¥ W W I %
+M %
a—)b - m—% O 561, 034 100. 0
BEE A5 FEM pERAE 561, 034 100. 0
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I H E| i ES
A
A BE 561, 034, 411
R R =T 561, 034, 411
B) AafE 403, 742
HANEH 4 403, 445
KELFE 297
(C) MEEMIE(A—B) 560, 630, 669
JLAR 559, 411, 728
WHAAR AR 6 1,218,941
(D) =#ELROZK 559,411, 7280
1HEOH-YBEEMEE(C D) 10, 0221
() M7 7 FOMEICARRITL, 123,207, 498, HIHBINGRESCAEIL39, 043, 3091, Hih—ER K Se A%H13602, 839, 079 T9,
(V£) 2022410 A 12 H BIFED STADNFRIZLL F O Y TH,
=N e TRARTT 4T - Ty K 329, 794, 8124 c =V e ST A [ o — X 784, 570
chEEKXT 7 o 8 (A ) 94, 654, 0661 RMNHAE T 7 K Ba—2 (AF~y PR L) 531, 007
=L CoCoff77 v K Mayya—=x 18,512,403 CEAIUSMA VAL m=y 77K (BARER) BB~y VB 523, 5591
CIT=YUT N A=K RV R TV K (RR=T=0T77 V) 15, 273, 943 « )= RV U AR VERSHR T +—h A (A pEA) 376, 7861]
CTVTHAE T 7R Ba—X (BF~yY7RL) 11,470,095 «Ja=n"LCoColf77 v K HEEEEMEE2—X 305, 1201
=DV T T T RA( R =T =T 7 K) 9,945, 260 CHEREEERE S 7 7 v R (L RRRE) 300, 797
BT 7R BEERY ) -A<TIIMVT e a=2> (BRHER) 9, 503, 745 =R Ny T T — T R 298, 4851
AT I AT7 7 RMLP (A5 E) 7, 465, 0624 SR T 7 R Aa—R (BEA~yUHY) 233, 3871
cJu—NLCoColE77 R ~yPklLa—2x 7,032, 101H cJu—=n"CoColE77 v L#EEEMEE2—2 221, 561
CTDT e ~NVATTHRRA T 7R 6,997, 802 - BT 7V © BEERY ) —X<ET 7V 0T R 2= (BADER) 140, 987H
CEFUEEE ST 7 N 6, 483, 6351 c EBA VT v A7 7 v FEMRERK (SClzv—v v 7) 99, 902
CIN=YY S A= R RV R 77 R T TYNVT A=A 6,279, 4TTH S Ta=NNenAT Yy R T VT (AR UHY) 50, 6291
C VY 7T SHRENR T 7 o R (TERRA) 4,614, 417H TB=RN NS Ty R T UIT (BEE~yVRL) 22, 285
T T V=T 7R (S ER) 3, 338, 51814 s AT v 7 AT 7 v RS EEE B (ISCI-KOKUSAL) 19, 9974
s EhaUSAvhbn=y 77 R (BARER) A~yvRL 3,163, 709 BB Ty 7 AT 7 v RAEBER (S&P500) 19, 9834
CTIOTHAET 7R Aa—2 (AE~yTHY) 3,145, 270[] cEEAVT 7 AT 7 REMY — b (S&P/ASK200 A-RELT) 19,977
= VV T e T T A R — 3, 086, 9594 « D CHERMRR - oS IE 7 7 v R 10, 68314
=L B F Iy TNy Va 2,616, 462[1] BB Ty 2T v RERER S 9,981M
BT 7V R BEERY ) Ak RV a=2> (BAZEE) 2, 536, 890 AT I AT R T AEE (AEANYYRL) 9, 979
T =T 7 o R 1, 624, 339H ATy I AT 7 R7 TV REE (BB~ VHY) 9,979
cTYVTRE I TA—7> (HSEAR) 1, 579, 920 LA VT Y AT 7 FEMNEE BB~y VHY) 9,978M
c == RV RERRT7 +—F A (FEAHEA)  1,393,009M RSV T I RAT 7 R i (BE~yYRL) 9,978
*SMBC - HEL ttgRiEE7 7 K 1, 350, 193 s WA VT v I AT 7 v RREBK (S6P500) A~y VB Y 9,967
BT 7V ¥ ERRRY ) A=A R T R 220> (BARRE) 1,248, 3851 LRV T I RT 7 % (Bl~y VR L) 9, 958
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I H g i
M
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