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INDEPENDENT AUDITOR’S REPORT

To the Unitholders of AB FCP1

Opinion

We have audited the financial statements of AB FCP I
(the “Fund™) and of each of its porifolios, which comprise
the statement of assets and liabilities and the portfolios of
investments as at August 31, 2021, and the statement of
operations and changes in net assets for the year then ended,
and the notes to the financial statements, including a summary
of significant accounting policies.

In our opinion, the accompanying financial statements give a
true and fair view of the financial position of the Fund and of
each of its portfolios as at August 31,2021, and of the results of
their operations and changes in their net assets for the year then
ended in accordance with Luxembourg legal and regulatory
requirements relating to the preparation and presentation of the
financial statements.

Basis for opinion

We conducted our audit in accordance with the Law of July
23, 2016 on the audit profession {the “Law of July 23, 2016")
and with International Standards on Auditing (“ISAs”) as
adopted for Luxembourg by the “Commission de Surveillance
du Secteur Financier” (“CSSF”). Our responsibilities under the
Law of July 23, 2016 and ISAs as adopted for Luxembourg
by the CSSF are further described in the “Responsibilities of
the “réviseur d’entreprises agréé” for the audit of the financial
statements” section of our report. We are also independent of
the Fund in accordance with the International Code of Ethics for
Professional Accountants, including International Independence
Standards, issued by the International Ethics Standards Board
for Accountants (“IESBA Code™) as adopted for Luxembourg
by the CSSF together with the ethical requirements that are
relevant to our andit of the financial statements, and have fulfilled
our other ethical responsibilities under those ethical requirements.
We believe that the audit evidence we have obtained is sufficient
and appropriate to provide a basis for our opinion.

Other information

The Board of Managers of the Management Company is
responsible for the other information. The other information
comprises the information included in the annual report but
does not include the financial statements and ocur report of the
“réviseur d’entreprises agréé” thereon.

Our opinion on the financial statements does not cover the
other information and we do not express any form of assurance
conclusion thereon.

In connection with our audit of the financial statements, our
responsibility is to read the other information and, in doing
so. consider whether the other information is materially
inconsistent with the financial statements or our knowledge
obtained in the audit or otherwise appears to be materially
misstated. If, based on the work we have performed, we
conclude that there is a material misstatement of this other
information we are required to report this fact. We have
nothing to report in this regard.

Responsibilities of the Board of Managers of the
Management Company for the financial statements

The Board of Managers of the Management Company is
responsible for the preparation and fair presentation of these
financial statements in accordance with Luxembourg legal
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and regulatory requirements relating to the preparation and
presentation of the financial statements, and for such internal
control as the Board of Managers of the Management Company
determines is necessary to enable the preparation of financial
statements that are free from material misstatement, whether
due to fraud or error.

In preparing the financial statements, the Board of Managers
of the Management Company is responsible for assessing the
Fund’s and each of its portfolios’ ability to continue as a going
concern, disclosing, as applicable, matters related to going
concern and using the going concem basis of accounting unless
the Board of Managers of the Management Company either
intends to liquidate the Fund or any of its portfolios or to cease
operations, or has no realistic alternative but to do so.

Responsibilities of the “révisenr d’entreprises agréé” for the
audit of the financial statements

Our objectives are to obtain reasonable assurance about
whether the financial statements as a whole are free from
material misstatement, whether due to fraud or error, and to
issue a report of “réviseur d’entreprises agréé” that includes
our opinion. Reasonable assurance is a high level of assurance,
but is not a guarantee that an audit conducted in accordance
with the Law of July 23, 2016 and with ISAs as adopted
for Luxembourg by the CSSF will always detect a material
misstatement when it exists. Misstatements can arise from
fraud or error and are considered material if, individually or in
the aggregate, they could reasonzbly be expected to influence
the economic decisions of users taken on the basis of these
financial staternents.

As part of an audit in accordance with the Law of July 23,
2016 and with ISAs as adopted for Luxembourg by the CSSF,
we exercise professional judgment and maintain professional
skepticism throughout the audit. We also:

¢ Identify and assess the risks of material misstatement of the
financial staterents, whether due to fraud or error, design
and perform audit procedures responsive to those risks, and
obtain audit evidence that is sufficient and appropriate to
provide a basis for our opinion. The risk of not detecting a
material misstatement resulting from fraud is higher than
for one resulting from error, as fraud may involve collusion,
forgery, intentional omissions, misrepresentations, or the
override of internal control.

e Obtain an understanding of internal contrel relevant to
the audit in order to design audit procedures that are
appropriate in the circumstances, but not for the purpose
of expressing an opinion on the effectiveness of the Fund’s
internal control.

+ Evaluate the appropriateness of accounting policies
used and the reasonableness of accounting estimates and
related disclosures made by the Board of Managers of the
Management Company.

Conclude on the appropriateness of the Board of Managers
of the Management Company’s use of the going concern
basis of accounting and, based on the audit evidence
obtained, whether a material uncertainty exists related to
events or conditions that may cast significant doubt on the
Fund’s or any of its portfolios’ ability to continue as a going
concem. If we conclude that a material uncertainty exists,
we are required to draw attention in our report of “réviseur



INDEPENDENT AUDITOR’S REPORT (continued)

d’entreprises agréé” to the related disclosures in the  audit and significant audit findings, including any significant
financial statements or, if such disclosures are inadequate,  deficiencies in internal control that we identify during our audit.
to modify our opinion. Our conclusions are based on the . . .
audit evidence obtained up to the date of report of “réviseur Wet also ?rc&:'lctie th?lse charge(li. ;mh. thgovi:mance ﬂ::qﬁ
d’entreprises agréé”. However, future events or conditions 2 FIRNSIEETISY T \ge a‘vz Comdl;w o d BERENANL (UG
may cause the Fund or any of its portfolios to cease to EEgursments, 'togarding) Jhdepenaenas,jant Somminieale) o
. . them all relationships and other matters that may reasonably
continue as a going concern. . X
be thought o bear on our independence, and where applicable,
e Evaluate the overall presentation, structure and content  actions taken to eliminate threats or safeguards applied.
of the financial statements, including the disclosures, and Ernst & Y
whether the financial statements represent the underlying Sm‘s’z A -
transactions and events in a mamner that achieves fair DR SLDEIES

presentation. Cabinet Wn agréé

L
‘We communicate with those charged with governance regarding,  Kerry Nichol
among other matters, the planned scope and timing of the  Luxembourg, December 2, 2021
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. 30



B2
BA
BA
BA
BT
BT
BT
BT
BT
BT
BT
C

EUR H(25)

AUD H
ZAR 1

AUD H
CAD H
EUR H
GBP H
HKD (1)
NZD H

C EUR(1)

C2
C2
C2
CK
CK
CT
EA
EA
EA
I

EUR (1)
EUR H

EUR H

AUD H
ZAR 1

T EUR(1)

12
12
12
12
12
12
12
TA

1QD

AUD H
CHF H
EUR (1)
EUR H
SGD (1)
SGD H
AUD H

1QD EUR(1)

IT
IT
IT
IT
IT
IT
IT
IT
J

N2
NT

AUD H
CAD H
EUR H
GBP H
HKD (1)
NZD H
RMB H

S EUR H(26)

S1
S1

EUR(1)

AUD

AUD
CAD

HKD
NZD

A d e dh d e d

AUD

a . =

AUD
CHF

SGD
SGD
AUD

AUD
CAD

HKD
NZD
CNH

& A A

N/A

62. 10

12.75
11. 64
12. 98
12. 89
30. 00
11.88

24.59
20. 82
19. 81
12. 40
12. 24
12. 86
12. 66
13. 18
89.01

11.17
30. 10
17. 20

26. 61
15.03
19. 69
12. 60
12. 16
10. 30
11.88
11. 32
13. 85
12. 85
13.81
92. 38
13.73
80. 53

20. 26
12. 17

N/A
30.03
25.43

AUD

AUD
CAD

NZD

o e, d s d M s d

AUD

a . =

AUD
CHF

SGD
AUD

AUD
CAD

NZD
CNH

a s M A A A

20.
.58
11
61.
.73
12.
11.
12.
12.

59

54

40
28
59
52

N/A

.52

3. 69

.10
22.
18.
18.
12.
11.
12.
12.
13.
87.

35
73
19
02
87
44
53
11
81

3. 69

.09
10.
27.
15.
.43
24.

05
21
68

19

N/A

17.
12.
11.
. 87
11.
11.
13.
12.
13.

N/A
13.
7.
.97
18.
11.
106.
26.
22.

74
41
78

49
00
44
46
42

33
82

43
7
45
99
62

AUD

AUD
CAD

NZD

o e d s d M e d

AUD

=

a s

AUD
CHF

SGD
AUD

AUD
CAD

NZD
CNH

a s M A A A

21.
10.
10.
70.
.04
13.
12.
13.
13.

N/A
12.

61
71
48
72

80
39
76
81

75

4.00

. 64
22.
20.
18.
13.
13.
13.
13.
15.

100.

.00

. 64
10.

28.
16.

.19

25.

N/A

18.
14.
12.
11.
12.
12.
14.
13.
14.

N/A

14.

84.

.30
18.
12.

108.
217.
24.

67
63
98
01
00
48
92
00
06

10
23
21

01

03
04
78
63
47
29
81
65
83

78
72

70
75
75
02
58



S1D $ 17.98 $ 16. 85
SA $ 80. 17 $ 77.65
SHK $ 88. 60 $ 85. 84
SK $ 40. 34 $ 36. 16
SQ(27) N/A $ 95. 19
W $ 14. 39 $ 13.96
W EUR (1) € 12.19 € 11.70
W2 $ 17.27 $ 15. 52
W2 CHF H CHF 15. 66 CHF 14. 27
W2 EUR H € 16. 02 € 14. 53
WT $ 13.10 $ 12. 69
WT AUD H AUD 12. 59 AUD 12.26
WT CAD H CAD 14. 06 CAD 13. 66
WT EUR H € 12.90 € 12.53
WT GBP H £ 13.99 £ 13.61
WT RMB H CNH 95. 08 CNH 92. 01

A A LA A A

CHF

AUD

17.79
84. 33
93. 16
36. 12
103.97
N/A
N/A
15.55
14.72
N/A
13.78
13. 69
N/A
13.73
N/A
N/A

(N/A ¢ 347 L)

)

(25)
(26)
27

HEHIBAAH - 20214E 7 A16 H, @EHBRLAATNCHR ENT AT +—~ V RITREIR LD TH 5,
A7 1 02472 0 WG PEMRG21. 57— 1 T20214F 3 A31HISHE &,

edRI7e 1 12472 0 WG PEMIRS 117, 56— 12 T20214E 7 A29 A IciBE S nui=,

B 7e 1 1Y 72 0 A PEATRS99. 192K R/L"C20214F 6 A 15 A ICTER &z,
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N7+ VA, TIAT VA RV REA =T VT c Ty T ATx /N« AT 4« R— K7
FIVHF, TIAT VRNV REA L —F AT~ BRTT 4 VT 4 I AT 4+ R—F7 %
A TITAT VANV RAEA = HAF I T4 N—=T7A R e R— b 7+ VA, 7TI7A4
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DITFIZ. £ R— 17+ VA OE BB A B L O20214E 8 ALHBEIRTE SN TWD 7 T A2

D—ERTH D,

TIAT VA e IN—U AR A —

B4R H

WR5E T T A ASAES

BAFIvT «TAN=TT7 AR -
A—br7x VA
Ja—s e AT 4+ T LR
A—hr7+ VA

20044F11H 2 A

2003%F9 H 1 H

Tra—s3)b e NY 20—« R— 74 U A 200646 A 1 H

TV T =y e T a—R .

RN—=h 74U A

Y ATAFTNUSEST (7 -
N N

TIOT c Ty T A xRN
TIAT 4 A= 7 VA

D SU e ARTTF Uy R

A= 75U A

Fx AT - ABERTT4VT 1 -
TIAT 4 A= T UL

Ya—heTFal— gy RUR
N N

Ta—r L e A o f—)L K -
A—hr7+ VA

19924F10H 30 H

2006%-6 H 1 H

2009411 H30H

2005%F12H 15H

20072 H 1 H

199649 A 16 H

199749 A22H

A, A EUR, A EUR H, AX, AX EUR, AX SGD, BX, BX SGD,
C, C EUR, CEUR H, CX, I, I EUR, I EUR H, IX, S1 EUR H

A, A EUR, A EUR H, A SGD,
I EUR, S HKD, S1, SI EUR,

B, B SGD, C, C EUR, I,
S1 GBP, S1 SGD

A, A EUR, A SGD, A SGD H, AD, AD AUD H, AD CAD H,

AD EUR H, AD GBP H, AD HKD, AD SGD H, AD ZAR H, B, BD, C,
C EUR, I, T EUR, I SGD, S, S GBP, S GBP H, S1, S1 EUR,
S1 GBP, SD

A, A AUD H, A EUR, A HKD, A PLN H, A SGD, A SGD H, AD,
B, C, C AUD H, C EUR, ED, I, I AUD H, I EUR, N, S, SI,
S1 EUR, S1GBP

A, A AUD H, A CAD H, A EUR, A EUR H, A GBP H, A HKD,
A SGD H, AN, B, C, C EUR, C EUR H, C SGD, E, I, I EUR,
I EUR H, I GBP, IN, IN EUR, S, S1, SI EUR & S1 JPY H

A, A AUD H, A EUR, A HKD, A SGD H, AD, AD AUD H,

AD CAD H, AD EUR, AD EUR H, AD GBP H, AD HKD,

AD NZD H, AD RMB H, AD SGD H, AD ZAR H, AY JPY, BD,

BD AUD H, BD CAD H, BD HKD, BD NZD H, BD ZAR H, BY JPY,
C, C AUD H, C EUR, ED, I, T AUD H, I EUR, I GBP, ID,
ID AUD H, S, S HKD, S1, S1 EUR, SD

A, A AUD H, A CZK H, A EUR, A EUR H, A NZD H, A PLN,

A SGD, A SGD H, A USD, A USD H, AD, AD AUD H, AD NZD H,
AD USD H, AD ZAR, H, BD AUD H, C, C EUR, C EUR H,

CUsD, I, I EUR, I EUR H, I SGD, I USD, I USD H, S EUR H,
S1 EUR, S1 USD, S1 USD H, SD

A, A EUR, A HKD, A PLN H, AD, AD AUD H, AD CAD H,

AD EUR H, AD GBP H, AD HKD, AD NZD H, AD RMB H, AD SGD H,
AD ZAR H, B, B EUR, BD NZD H, BD ZAR H, C, C EUR, I,

I EUR, S, SI1, S1 EUR

A, A EUR, A2, A2 EUR, A2 EUR H, A2 HKD, A2 SGD H, AA,

AA AUD H, AA CAD H, AA GBP H, AA HKD, AA NZD H,

AA SGD H, AJ, AR EUR H, AT, AT AUD H, AT CAD H,

AT EUR, AT EUR H, AT GBP H, AT HKD, AT NZD H,
AT SGD H, AX, B, B2 EUR, BT, C, C2, C2 EUR H, I,
I EUR, I2, I2 AUD H, IZ2 EUR, IZ EUR H, IT,

IT AUD H, N2, NT, S, S EURH, S SGD H, S1 2,

S1 2 EUR, S1 EUR H, SA

A, A EUR,
A2 PLN H,

A2, A2 CHF H, A2 EUR, A2 EUR H, A2 HKD,

A2 SGD, A2 SGD H, AA, AA AUD H, AA CAD H,
AA EUR H, AA GBP H, AA HKD, AA NZD H, AA RMB H,

AA SGD H, AA ZAR H, AK, AK EUR, AK EUR H, AR EUR H,
AT, AT AUD H, AT CAD H, AT EUR, AT EUR H, AT GBP H,
AT HKD, AT NZD H, AT RMB H, AT SGD, AT SGD H, B, B2,
BA, BA AUD H, BA ZAR H, BT, BT AUD H, BT CAD H,

BT EUR H, BT GBP H, BT HKD, BT NZD H, C, C EUR,

C2, C2 EUR, C2 EUR H, CK, CK EUR H, CT, EA, EA AUD H,
EA ZAR H, I, T EUR, I2, I2 AUD H, I2 CHF H,

I2 EUR, I2 EUR H, I2 SGD, I2 SGD H, IA AUD H, IQD,
IQD EUR, IT, IT AUD H, IT CAD H, IT EUR H, IT GBP H,
IT HKD, IT NZD H, IT RMB H, J, N2, NT, S1, SI EUR,
S1D, SA, SHK, SK, W, W EUR, W2, W2 CHF H, W2 EUR H,
WT, WT AUD H, WT CAD H, WT EUR H, WT GBP H, WT RMB H

A



TIAT VR IR—= AB A — A B LA H fR5E 7 T A ISR

TAVR s AT I - 19937 H 1 H A, A EUR, A2, A2 CHF H, A2 DUR PH, A2 EUR, A2 EUR H,
A—hr7+ VA A2 HKD, A2 PLN H, A2 SGD, A2 SGD H, AA, AA AUD H,
AA CAD H, AA DUR PH, AA EUR H, AA GBP H, AA HKD,
AA NZD H, AA RMB H, AA SGD H, AA ZAR H, AK,
AK EUR, AK EUR H, AR EUR, AR EUR H, AT, AT AUD H,
AT CAD H, AT DUR PH, AT EUR, AT EUR H, AT GBP H,
AT HKD, AT NZD H, AT RMB H, AT SGD, AT SGD H, B, B2,
B2 HKD, BA, BA AUD H, BA ZAR H, BT, BT AUD H,
BT CAD H, BT EUR, BT EUR H, BT GBP H, BT HKD, BT NZD H,
C, C EUR, C2, C2 DUR PH, C2 EUR, C2 EUR H, CT,
EA, EA AUD H, EA ZAR H, I, T EUR, I2, I2 AUD H,
I2 CHF H, I2 DUR PH, I2 EUR, I2 EUR H, I2 HKD,
12 SGD, I2 SGD H, IA, IA AUD H, IT, IT AUD H,
IT CAD H, IT EUR H, IT GBP H, IT HKD, IT JPY,
IT JPY H, IT NZD H, IT RMB H, IT SGD, IT SGD H,
J, L2, L2 AUD H, L2 SGD H, LT, LT AUD H, LT SGD H,
N2, NT, S, SI1, S1 EUR, S1D, S1D2, SA, SHK, W, W2,
W2 CHF H, W2 EUR H, WT, WT AUD H, WT EUR H,
WT GBP H, WT HKD, WT SGD H

=T AT 19994 2 H26H A, A USD, A2, A2 CHF H, A2 PLN H, A2 SGD H,
A—hr7+ VA A2 USD, A2 USD H, AA, AA AUD H, AA HKD H,
AA RMB H, AA SGD H, AA USD H, AK, AR, AT,
AT AUD H, AT SGD H, AT USD, AT USD H, B USD,
B2, B2 USD, BA, BA AUD H, BA USD H, BT, BT AUD H,
BT USD, BT USD H, C, C USD, C2, C2 USD, C2 USD H,
CK, CT USD H, I, I USD, I2, I2 AUD H, I2 CHF H,
I2 USD, I2 USD H, IA, IA HKD H, IA SGD H,
IA USD H, IT, IT SGD H, IT USD H, NT USD H,
S1, S1 USD, S1 USD H, S1D, SA USD H, SHK, W2,
W2 CHF H, W2 USD H, WA, WA HKD H, WA USD H, WT,
WT SGD H, WT USD H

TY—=VV S ew— v Ty b 200643 H23H A, A EUR, A2, A2 CHF H, A2 EUR, A2 EUR H, A2 HKD,
A= 74V F A2 PLN, A2 PLN H, A2 SGD H, AA, AA AUD H,
AA CAD H, AA EUR H, AA GBP H, AA HKD, AA NZD H,
AA RMB H, AA SGD H, AA ZAR H, AI, AI AUD H,
AR EUR, AT, AT AUD H, AT CAD H, AT EUR, AT EUR H,
AT GBP H, AT HKD, AT NZD H, AT RMB H, AT SGD H,
B2 EUR, B2 HKD, BA, BA AUD H, BA ZAR H, BT,
BT AUD H, BT EUR H, BT HKD, C, C EUR, C2, C2 EUR,
C2 EUR H, CT, EA, EA AUD H, EA ZAR H, EI, EI AUD H,
I, 12, I2 CHF H, I2 EUR, I2 EUR H, IT AUD H,
IT EUR H, IT SGD H, N2, NT, S, S EUR H, S GBP H,
S1 2, S1 2 EUR, S1 EUR H, S1 GBP H, S1QD EUR H, SA

S A V7 VA 199449 A27H A, A2, A2 EUR, A2 HKD, A2 SGD, A2X, A2X EUR,

A= 74V F AA, AA AUD H, AA HKD, AA RMB H, AA SGD H,
AA ZAR H, AR EUR H, AT, AT AUD H, AT EUR,
AT GBP H, AT HKD, AT SGD, AT SGD H, AX, AX EUR,
B2X, BX, BX EUR, C, C2, C2 EUR, C2X, CX, I, I EUR,
12, I2 EUR, I2 EUR H, I2X, IT EUR H, IX, N2, NT,
S, S1, S1 EUR, SI EUR H, S1 JPY, S1X, SA

ra—sL s Ry R - 20124E12H17TH Sl
A= 75U A



EB : HEREFEIT#

1.

WMBERIL. V7 BTV T OEFTEMFICHERL TER SN TWD, R—F 7+ VABEHALTW

L HBEREFTHOERL, UTDLEBY THD,
1.

1

FTA
FE A AhRES

ARSI AN B ST 2 2 E 73 tho#if & 2 185 THREI STV ARERIT, 4%l it E
TAXSHH B O T AT AGERETORBIMEIC L Wl SN D, 20D ESATTE RVgEA
X, Y% H OFHETEEMFOMEOMPE TRl SN D, FEFRDE - FTORESIG AT £ 721315 < L5 E
ToIXER STV DAL, MakaEd o E BT 2 BT RSB [ & 7213512 361 5 AF A6
ELORGEAA VLD,

JEEETT S CHS | SN BHGES: (ZOEERBGIFAIEETSTH S B2 b BEIENC B Sh
TWBREEREGLN, e FAF YT « Abhv T e=w—Fyhe gy (UF IFRAXy 7] LW
9, ) THEBIESNDFERITRL<, ) 1%, BHEOEWIHER KO 0 MMEOMME TRl S 5, T A
By 7 TSN TWHRERIT, [ AZ v 7 ARKE ISH-> TSN 5,

AR, TGRS TR B2 BUEO TSNS TRl S b, Fizik, TGMENES
WAFTEXRVWDMEFETEXR2WEAS, BEIRSIC L > Tl SN FEEICE-> T, SERRS0
BAMERO T RO LD TAEMEE CiHMisnbd, AERFMFRIL, A— b7+ U4 0OFE
iR CTENDREEDOANEMETH D L fffs S D b O % KB U CRAGES: O & i flia % 7
BEIDHLEEBHLTWD,

INIE7RFHB RN E DR — b7 4 U AFERICBE L CEBRA SN DG, fEROEU OAEAmE.,
BRSO BLLEREAM & 72 13 BLH Y B ONE D DREFICHE LY 5 2 72 0 T2 E 5 X AT RS
Z OMDFFZE I, Hx REBIIDOFEBER N BE IN D, SMBOMERIEE O T /LT
BICEES S ADIEZRAFIE, FTEEZRIR D FIA & D, Lizdo T, AERFI TSR SN 554,
R— b7 4 U A OMEFEREEZHET DT DICHHA SN D% OFR— k7 4 U AGEEROMKIE, FLT
AERICEE LA MIAS & L < ITARM & Ben 2 &R b 5, BIE, AIEMEETEED — & O GE
KBLOEMERNICOREHA SN TS,

U723 o T, DARTHRE SN GEREBB Ik 054 T A ERMifs T Pz FIH L TRE L
TelN— N7 U AREHR O, 025 DOIRFTEDOERICEB SN Ol & RV B H Z Li3dh
%,

KEBGIFTCEICRL SR THWDAR— b7 4 U AFERICBE LTk, fIxIE, $EDEERR R &
DS FT O BB E 72 13 E OFER O BB UEIED X 9 72, JEFITR O TORPLO FTOHRAIE
IRREAT T R AR SN b O LI S NS, L L, AT T, FEKERGIFT £
7IXZ ooy, FFlea—a vy BRI (1 FERS) 7VT7 O TG S HFEHRICE L
TEAFAEND LR DEPHEND, RERDL, TOMOEHT, 2N DOHGOEGIL,
A= R 74+ VA OFMRE R LV D2 VENZE T EINDE0 O TH D, DTG OREIBAKET LTH
HAR— N7 U A ORIl S £ Tl LFAIC R STHRE# 2 E0ERNLFEENEZD 5 5, B,
IS ORI SO % OG | BIZBT 2 KkETSGOFREIL, A— F 7+ U A OFEHROFHHEEIC
WBE RIETAREEN DD, Py s AT TV v e N a— - K= b7 U AL, BT 5
Bitr. N TF =0 ONRT —v A LOBERT 2RO EENCE D < F & A TEMEE CTREAM &
NTFFEED I DONWTEA L TV 5,



1.2

1.3

1.4

%;(i)\ﬁ#ﬁ%%mi%émfw@w#%b<mﬁ%%%ﬁ%m%mrﬁ%ﬁﬁbMTw
RVEES (i) . BROGEEDRGIATS L <ITHHH 5 TS TOmMGA Z < bF 2 eard (i) |
FEEA EE DR D B O E W OME CRMBi S LD, 22022 TR 23 72 W6 iti#
2 T AIAS DSRESR DN IE 72 REH 2 SCBE L TNV WIEAIE, MRLERIE, BUiR 21T X » TheNL
NI FRIHE S T, ET-BEHEREDRAEREEDO T TID 5N D ATEMAEE k45 L 5 IcHES
NI FIE T S b,

i E CORA 60 B LINO K EEE S X O OMOEBEEX, THMESAFRETH
DA, — RN OEFEE I L > TR CIMli S b, TG MES AT TERVEA, bk
W HEANFAGN CRME SN D, Z OHIEI, %Wﬁ%ﬁmaﬂﬁm@%ﬁ#%i@%@ﬁ%ﬁma%%
R LEMRERICE L CBFEHWe NS, BHFEMAFME SN D5EG, KEBEStOIZEE S
( TEB2) ) 1, BRI ORI 23FES: DN IEAGER & 13 iﬂbf%é & B BRI HERRAT T 72
JAuEe 5720, BATROGEHAEOK T E72138F O ERZREFTICRE LRV, hrbERNEE
é IBET 5, BESICL o T L TR X 1> T, 202 RNREBEO T T, £8

DWREDTOILD,

JEEER] (0TC) AT v 7B I OZOMOT VT ¢ 7%, MSLOEMT—E R, TGN b DA
FRERICLDIMIOMEMNET L, BEOE=FDTa—h"——F 4 —F—F =35 [T H &2 EIZ
AWT, AxiHiishd,

AN

FRU T o ME, B ENTIERIRE ST L o TR S N7 RIS Mk TRl S %, M3
BERICREANRD - T2E. U7 2 MIEORTH OREEG It TS b, BHURE, kR
IFATEMEECHEICIMi SN D, HEEHT T MITRT, AEMECTHREICTMEIND, VI
FRREH LT B, FHlE e S e,

SRS A

BHRERLE DOFEFEIL, A ORERERFICAT DI D, A Ok . ZRMEEO L8 i
FHB B O TR OZK O TSGR Z SB35 K 9 IC A 2« _X—AT MEHEW) 56281285 T
REBAEEITHEIE LGRS SN D, ZEREELEO I, REHBHEOGEICELY, b
NOMETIIZEIND, BOKTRIZ, FBRAE E2IFEENG Eand, ZOFEBFIRET
KT, 7 - TEBINLOFEE (38R LR 74 VAORESR—Z LD/ O
ZERITFE L,

RUGEDIERNL, 7 a—2 0 7 OPRFME £ =15, 75)75>%>1fﬂi$§75§f£b\iEAc’&iﬁ‘ﬁ@i‘é\'b\ﬂ?
MEIZ K VR S5, Rl BIZ 02 BEHER AF TERWGA, AFARERELDZ n—
TRFMESH NGNS,

e 2T

R DS 2 T HNAR DAREHFNS 7213 KT, HEL— FBLXOERNEKR T T 57200
L—hEoOMOZEEE L THEISNS, EHFREEIFERICE, IRESNTODNEIEE CR
FIFHFTT L DOZDOMOIFINC L » THE SN TV D EWAB TR L MAIE S L ITEENE
FhTW5,



1.5

1.6

1.7

BT a v BRIORES TV a v

T a v EEBETOIHEG, XN LI T MY T 85HITRE L LR RS, 20
BUHEREA TV a OBIEOTIIIC T LTI SN D, RITHEO E WM T & oo - Eidk
F7 v a K LT b7V X 7 AR, ITEIEGR T RICEBRERE LTiRbs, BT
VANE ¢7/a/#ﬁﬁéﬂé%é TUIT AE, BT ER— b7+ UAPFREE I IERE
FH UGN ERET DB, FAMIES 3N EOFATFRENSEF N D, Blta—
VIR /75%71%%%%5%:.\ YR — 7+ U FI Lo THA SN AMEESR E 7213 E D
FAER— 2%, LI 7 AN T D, A7 a v ARBRTLHEE, 4R — N7+ U A%
L7V IT7 AICHYT 28487 AKE LT RS, TO®RYEEEL T a v OBIEO TS
%Kﬁbfﬁﬁéﬂé %ﬁ@®iiﬁ%kﬁothﬁﬁ7/a/#% LT LIT AT,
YR— b7+ U AITEY AT T HICEBRRE E L TR b, Ela—n - 72 g U
HEESNTHE, VI T AE, N TER— 74 VADFREE 3B R E EZH LG gk
ET AT, FEMGERE XA EOFRAFIREICME IS, 8@y b - A7 v a U TE
SNDELE, EYR— N7+ VAL o TEASNEBMIESRE I3 EDFN~<—2 X, 713
T NEESS ﬁ/}ﬁ“é R=F 7+ VANRERTC LGy AT arEliFa—n - 47 va
X, EIT OGRS CTREM S D, ML HISERE N o - GAITIE, 4i% B ORKEE O IEE CHF
flizid,
fOFEREFE ( [UCTs) ) ~DOFE

L DOUCTs ~DIE L, BFEUCT D s DA Fr] Re 72t ERE TRl S 41 %

AT T

A= b7+ VA, AT v TEAR D PR LS Z B L OEHICA 4§ L5, AUy
BN, B A ERV SN, ZOFMFEOEENX, (AU » 7 REHFMLE GEEER) | & L TEPE -
BEFHEEICE ESh, szyfﬁiﬁ(ﬁ)*@mﬁjkbfﬁmﬁiwﬁgﬁﬁﬁﬁﬁi’
Frlhansd, AU TN E ot EERASREGA IR, FoMBEL, RER
ﬁﬂnﬁ% TMBETR. AU 7 efEmRK), A7 a BRI UWMEITRD EBL (?E\) W) &

i Jo K OSME A B A ipﬁhéhéomﬁiti%§7V:7A I, BE - AEEE

kwfﬁﬁitiimﬁkbf DAk v, TRBIEIC 0 B CHEAI SRS, Z LYy b
TT7ANE c AU I L THRAE LEAEE 23012 7 L I 7 AOEAFIL, YA v arn
FBHAESNDET [RU v 7S] ICEEN. 20%, BIEE-ITRIZ L I 7 L0BAIT. T#
BHMAES, AT, AT v 7 SMEMEK, A7 a v B I OEERICR L FEDH () 4%
WCEEND, ZOMTRTOFED AT » FIZHONT, BIEEIIRIZ 7L I 7 20OMEHGEIL, [#
BHMALSR, e AHETH. AT v 7 BEEMEK, A7V a B I OEBERITRLFESH (1) %)
WZEEND, AV v TR OMBEAOEENL, EHB L OMEELEHEED [RU v 7RI (18)
ﬁ@ﬁﬁj®%&£ﬁkbfﬁhéhéo

BRE - ABEEEICHREND TRU v 7Y ORIE,/ (%) LI 7 4] [ZiE, 01C7 L
y%-77¢WF-XnyK%5%ﬁ(mx)7v T LB X O RR R A E U CRE S
L27VVy kT THIVE ATy PR DRI OREHENZEND,

N-IESS ¢

TRTCOBFTHHR— b7+ U AORZERIT, WBEEICBNTEZORBELHEANERTHD.



. Bk

Mg A= 74V ABIN IRF 2B F— 7+ ) FICEHTIWREBLOEN (VTR
A O & BRI 3 K OMRFE s &2 bR <., ) 1. "7V v FRESETAZFIH L TH 2 X— A ThL
BEND, YHETNIE, AXELYEZETDE7 T ADORFEFEZIEAIOFAFTMEE, 725 NTH
WIZE L ZE U0 FERIFE<BEDORWE T T ADRITHEZISIESOFHLREIZ G L7 E ok
WCHSWTEST 5, TR A= 73 VAT A2NEB L OEMIT. &7 7 ADORITHEZR
RESR ORI LI L TH A X=X Tl S b, BAR— M7+ VAL T, EBB L ORELR
TS 7 T ADIITHE = i alb S OB B L CTH A X=X TRy S, 7 7 AEAH OB
W, EFEASAE, BRI L ONERE N v V7 T AZISFERIC BT D e A BRI R D FEEL
SRFEHBIRIT, HEEYUH T T AOAMFly LS5,

N 7+ VAORT T A SZAFIFOY AR ERMEEDIZOIL, —EDT 7 RO
X, @A %A, R/BROZRETEER X OSFHUBKEERIZESHNT, ZEho s T A
S ZARAEARIZE Sy S D,

. AR

IZHUE I D,

O ERE - AEFEEIL HOEE - AEGEITREOAMNBIEDO AR L — MLV K FLTRRS
nNTWs, —F, feEME LOWMEELEFEEIL, YEETOVEBEL— MILV KL T
FRINTND,

UMBEEHECEHA SN TS AEL— ME, =2—a ik A0 L — R 18073 L UNEE L —
R1. 1952, HARH®K KLOHEY L — K0.00913 L UONEE L— 10.0093TH 5,

EAERB L OWMEELBFHEEICR RIS TWD [ABRETE 13, HEicB T 5EaME
FE. BIE - AEFEE RO WNGERB LOME ELEF R EOHBREICH O AK L — FDER
L2260 TH D,

L BEIGE R X OBE R

SHELY BT D HICE S s, BRI 2B EERTH Esd, A—F7+ 0%
BT & EHER T, FRRIMEICESEWRESND,

77 v Rk, ST 558, ZERIEICHRRE S UCTRIBI 0 & & 2 EIE sy 2 EAT 5, HER
ShE, B EOFRICEH E&hd,

. AEELY

NI BT NTITEBBNT—IRIZED BN SFHRANCTE 5 MBEROFERIL, MEEEO A8
TEDOEE - AEOWMESFL LOMBIEEE - AEOBR, 720 N BH S B F oI L O
MOWESFE L RFT, ALV BLIMMREETT O 2 & 2REHICERT 5, EEIZIND
OHRFEH Y LB DFER LD 5 5,

CAA T TIA LTI L HHE (LU, S a—N e 2 I AT 4 T L R e R— b7 U A,
Ja—nmp e RN a— e R—rT7x VA4, Ya—hFTal—Yar - RUFR—b73UFB
X7 e — L e R R« A= b7+ VA ERTRXTOR— b7+ U AITHEH NS, )

EHAME, 2016 1LA 2 AN NELELDZ DL LT (AL T - TTA4v 7] R

—CLThHmbD) MEEEREFHAZERT L a2 7 7 RORZEF TR L TEMm LI,



ZOFEITHEN, R— b7 U A OMEFERFIT, ZEFEOWA - BR LIEENC X > TA U 5 AR
IR, MEIAT Ly RELXOABERKIETREELZM L CGRESND, A( 7 - TI7A4 07
X, Bx OFRITEITER LMBENBRRESOEB O T, X4/&-774V/7§é%ﬂmwé
MiEx B2 25412, HBIICEA SND, A7 - 7740 ZREHA S5 546 ., B
F7+V ﬁ@xmﬁ%&@n’ﬂﬁéﬁéﬁ I, A - BRUEENCE VA CEGIERAN (R—s71 U4
E%Tiﬁ<)f~%7wUﬁ®ﬁ§ﬂ#@ﬁ%%ﬁ5&§%’iof%ﬁéﬂéiﬁ’\Lﬁ%

BTG PERD 2 %A B2 7\ WVET EFICRBE IS D, YT, A— N7+ U A OZIRGER O
FlEITH) Z LIk o THebENHAR— b7+ U A DOZIRIFRITI T D% 88 OFKEHMFES: D
ME DA AL E R/ NRIZT 5 2 E2BRH LTS, EiE - AEHEECRBNT, A1 7 - T T4
VU E D BT TRommoRINE] o—EE LCE RS, THRET TRILEHAZ oM
E%) O—fe LTt hand, EHBLIOMEELTFHEZICBNT, AAM 7 - TFIF02 07
WX DI T 7o FREERSINO T8 (8) %8 o—#e LT EEn5,

Bl v A L AEYLAE  (COVID-19) fEklZ B9~ 2 et O AT D 72 Wi 55 ORI T T
BEOHMEREDOE Yy ReA 77— 27 Ly RBMER LD, 77> ROBRGIERIZ R L,
AT TITA VT REESIF, 77 RIZBOW T RMIZ2%% ERE LCHBED AL v
T TTA T T IRAMENL, BSSHATMiRSIC B L C TR S D AN B LTV RV ETRE
PERBH Y, LR T, EEBLORITORICY 7 > FREOFIE 2 BRI #E LR W ATHEMENR
HEEZEZTNWD, 772 ROBRKRRE., (AL T - T340 7 « AA=ANBETHLVI &
YINT DEMEEER (%%)mm ST, 77 ROEY OBKENRFaa oA LR
JEYLIE fe b1 %L#éﬁfmmﬁﬁﬁmﬂﬁéﬁﬁﬁwiﬁ*?ék oy AT T T
TRBENHEYETHR— N7+ ) FITHYTH D & AR TIHEITIE, AT - T4 TIRR
BEBA L2562 L xRk lic,

FRHERICBIR STV D ZARGES 1 12472 0 MG PEMiRS 5 L O e EIT, ARIFADZIE
AEAR 1 102472 0 S PEMS B L OB FEREE T H D DTk L, EiE - ABFHEER L ONCEML X
O & PEA B FH A F TR STV D& PERBITIIR D A A o 7R A R\ I MG PERR AR C
»Ho,

AMEHMICB W TTRTOR— b7 4 U HIMEEMIEIC AL > THRERMTbILD AL v
T T I T DOREGETH o7z, 20214F 8 H31HBIE, MG HEMKIZ A A & ZIBEPMT O IR
— h 7 VARt

HC : Bl
NI TN TOIFRETRIBEEFE (FCP) E LT, 77 v R s vy 7 A 7B THITO
POk S & Fiehl, BURFLD LIEXF vy XL« A UBZEN TRy, 77 v Rix, &F
DU HIR A O FIE PERRERIC BD EAEFR0. 06% ORI T EW 2 L IZEHR SN bh o v 7 BT
/Izﬁ“ODEYKﬁE (taxe d’ abonnement) MFRI4V5, 2010FEDF1T4RDEFR OGN T, HEEKES
TRRS N7 T AZARFERITE L TI0. 01% DB NFR SN D, FERICK DFE, BEek L UF
YEHIL - FA U, BEOEICEBWTERBEZIEF vy XL - KA UBEREINDZ 0D D,
R—= b7+ VAPMDOR— F7 4V AEKET D5G, KEXKR— N7+ ) FTDOENENOZARIE
IR0 T ATHAET HFERBLOLHIEIEGITHY T 50N 0REND,



HD B
TEHASME, BIREARTE I e— Ve AT 4 - TV R R— b7+ VAL T, lilse%
XD IRNWVERTH D, Lo T, Y ASRERICIRE T 2 MF i3 L OVEBMAILE I, Uikt
REFRDZENEN DG FEFRICR S 11D,

TIOT s T I ATx N eI AT 4 AR — b7V A (HEABT U7 - N 2a—T77 2 K)
- 77 AA, B, C, I, SBLUSIZAFES (B L OEIITHIET HDHZ iaEAR) 1ITOWT, FRESIX,
BURE R CIX YL AR AR IC B L Tl &2 S b WEM Th D, L7 > T, Uik isib A )m e
T ORISR KL OVEBMRIZE L, UEZRAEROZNENOMEEFEIC R I D,

« 7T ANB LY T ABYZ IR OWT, BEaME, &7 7 AZKERICTRRT 58— N7
U ZAOMAIRICESENEEES L, L RBHEEZHT 5,

« 77 AAD, BD, ED, IDI XOSDEZAEFES (B X OZUCKET DHZIERESR) 2O\ T, FESLE
X, Sl EEAES L, OB TH D, EEHSMIE, 202D ZFESRIC OV TSR 1 1Y
720 ORENIRDER LR T 2B TH D720, S, 4i%7 7 ATIRET 50 (il
F O FPERRET) . EHEB I ORFERMEE RS NI TANBITONS Z 0N H 5, Ml (RIE
ORI E B R L8 ZBiRT 5200IE,. REFTOLYOREFORKIEEZR L TEBY
W% T ADBZIFS 1 1Y 72 0 UG FEME O & 720 95 5,

Ya—heTFal—Yar RN R—rTF VT

- 7 J AA, AX, B, BX, C, I, SBRXUSIZFFES (B L OKRHET HDHZAFESR, FRICFLES W R D)
IZOWT, BEEHIE, BZBAEHFEDO 7 T ARmET 2R — h 7+ U A OHMFIE DTN TEITHE
BT R TG LWEONEZ A4 E5 L, BAXLIBRTHD,

< 77 AAJ. AT, BT, CT, ITE LONTEZAFFESR (3 KOS DHZAEFESR) (TDW\W T, BEHSHIE,
BZWIHED T T AR T HR— 74 ) AOMAIZEDOT X TELIFFEEICTRTITE LW
HONHEEAES L, XILHIBERTHD,

- 7 7 AAA, BAB L USAZIRES: (B L ONHRT DHEZARRES) ([Co\W T, FHaSX, ShildES
L. BAERTHIENTHD, BHEHEIE, 220357 T ACOWTZIEIES 1 A4 0 OLEM 2
DRREMFT2EMTH D, 7 7 ANRZAEIES (B LOINT DHZASFES) 2OV T, FHES
Hix, HEEHEFEES L, EHT2EMTH D, HEFEIT, BN GRS L O AR 215
B S, SR DD RASRES RO 7 T AR 2 EBLE L OREBFLE R b N TR D BT
bbb ENH D, WEE L OECE Y SERITET LRV, 2202 HE L OEHICE -
T T ADZKHASF 1 04720 M EEMS O L 720 5 5,

< 7 7 AA2, B2, C2, 12, N2, S2B KU1 2524555 (B L ORHE T DHEZAERESR) 72 5 NS EUR H,
S1 EUR H, S SGD HEZARFESHIT DOV TIE, HFHSthIX, B CIRY iR B LTl 3
B2 WEMTHDL, LN T, S REHRITRRT MRS R X OEBMARS I, M=t
AESRDZENEN DG EREICKR S LD,



Ja—s )b eng « f—)V R R —b 7V A

- 7 Z7AA, B, C, I, JA, JBXOUWEZLEGES (B L OHRIST DHZARRESR) 2O\ T, FRafhIL,
BZARTF D7 7 AIFRT DR — N7 4+ VA OHFREDO T R TELITEEICT X TUTFE L
HMONMEHAAES L, AL BEMTH D,

« 7Z AAT, BT, CT, IT. NT. SID, SID2¥ X OWTZ4KiE% (B L OIS T DHZASFER) 1I22OW\W T,
BHASMT, FZBHDO 7 7 AIFET D8R — b7 4 U A OMFZE O T EIXFEEMTT R
TIHELWEOSRAZHEAES L. X ERTH D,

« 77 A1QDE L USIQDZASFEARIC DWW T, FHSMIE, £%EiAHF0 7 7 ARRT HHR— b7 +
U ZAOMFNIEDO T R TEITEEMCT R TUICE LWEOSEL A B L ICES L, A9 Eln
Tho, 77 ASKZIRAIRIZONWT, HHSHIL, TOREICLVOEZES L, IO 2 L0b
5o

< 7 7 ANKPB L OCKZASFESR (36 KOS ST DU ARFESR) IZDOWT, FERSHIEL, B FEHRD 7
TAIRBT DR — b7 4 VA OMAIE DT R TE LRGN T R TITE L WD B & Y4
TLIZEEL, IO EMTH D,

« 77 AAA, BA, EA, TAB L OSAZISFES (B L OIS T DHZASAESR) 12O\ T, FEASMIE, 4
izmAES L, EiidT 2R THD, BEHSMMIX. 20D 7 7 ATOW TR 1 1
B2 ORENRDBLREZ MR T RN TH D, 7 7 ANRZIKASE (B LORIGT HHZIRIER)
WZoWT, HEHStT, A BFEES L. EHTL5BMATHD, 7 7 ASHKZ IR K OSQs
WREFICONT, BHESHIE, pEEZ A4 E5 L, MAFERT 2B TH 5, BRI, RIS (R
Bids & OV FHHZERRED) BB S, BLIZIE. DD RIRIEFD 7 T AIRET 5 EHB LR
FEHFE 2O NZTEARA B EZLZ R H 5, W LOERICL Y SEFEIFET LW =d, 2205
W OB L - TH%Y 7 AOZIRASF 1 0472 0 fiE sEMS O & 720 9 5,

< 7 Z A2, B2, €2, 12, N2, S, SIIB K UW2EARFES: (B X OKIIGT DHZAEFES) (ZoOW T, EH
AR, BIRE R CIE M AR L Ol 2 A DR WEM TH D, L > T, YikZisar
FIIFE T DA L OFEBMAIR T, YRR OZNENOMEFEFHIC RSN D,

TAYB Y e AT B— 74U F

- 7 ZAA, B, C, I, JA, JBXOWEIEES (B L ORHET DHZISRESR) (22OW T, FEERMIL,
BZWIHED T T AIRBTHR— 74 U AOMAIZEDOT X TELIFFEEICTRTITE LW
OB EAxE5 L, AL EMTHD,

- 7 Z AAT, BT, CT, IT, LT, NT, SID, SID235 X UWTAZ4fAES (8 X Ot d™ HHIS L UDUR PHAZ 2%
AESR) IZOWT, FHEASIE, SRBIHEO T T ARBT DR — 7+ U AOMAEO T TE
ToIEFEEMIC T RTUZHE LWEOSEEHEAES L, A BINTH L.

« 77 AAKEB L OCKEZARFESR (BB KOS T DHZASTES) 22\ T, FHESHIL, FZA8GEHRD 7
TAIFBRT HAR— N7+ U AORFIEE DT R TEITEEMNNCT N TITE LWVEEO % 4R
TLICHEHS L, 3L ERTH D,

- 77 AAA, BA, EA, TAB X OSAZEGES (3B L O%IET HHE L UDUR PHEZASAES) (Z2OW\W T, &
Hathix, pEAEAES L, FEHT2RMTH D, 7 7 ASHKEZ 4RGSR (3 L OIS T DHZ 4R
) IZHONWT, BHESMT, iz HAxES L. BAEETLIERNTH DL, EHESMIT. 10 DH%
AL 7 T ANZDW TR 1 14720 ORENR DR LZ T 2B TH D, 7 7 AANRZAE



AEFR (B OIS DHZARRES) [ZHOWTC, FHSHIT, nEA2HEES L. EHT2EMTH
%o ELERIT, RULE CRENE X OB ZERRRT 58 I, SEUSIE. DD RERD 7 T
2 wB T 5 FEBRB L OREIFIE 25 R AR b Bl 03D D, HEMB LOE I LV il
KT LW, 230358l K OEAIC L - THEY 7 2ADOZERE5 1 1272 0 W& FE iR O
W72 55,

- SIQDEZASEE: (B LU T AHZEEEH) ICHOWT, SHAHIT, #2HED 7 T A TRET
HR— 74V FOMMFIEDOT R TELIFFENICT R TUCE LWEOSEL A T EICES
L. ZHHBEMTHD,

- 77 AA2, B2, C2, 12, L2, N2, S, SIIB L UW2ZiRiEA (36 L U7 HHIS L UDUR PHEZ 28 RES)
WZOWTC, BHESMIE, B TSR RICE L Tl 2 bbb WERTh b, Lien-o
T URESASRER w R T 2 A d L OEBMAIS L, USRS DO Z N L OME PEFIT X
B b,

EHSTEL, KN 0EEN, FM T D2ZEIHDOT 7 AFRT LRIy XL - 5
AV BEOS EITTEARD B IHNNEAT D G, EZOFPEICOVWTIRETHZ LN TE D, Y
ARSI B T D MRS I X OVEBUMFIE A, ESE O N B ER A ERIDHEPHICRB VT, iR
U #—NIZNENDZASFEROMBE PRI K SN 5, eI, ZEHEORIUC L > T, BEI
WCHEETHZ N TE D,

HEE ;BB X OBHRIEAN & OZ DM OS]

77 v R, BESHICE RN A 3 5, BEBMENOLRICE S & BG LI EEAM o+
WE, BEEHIX, TIAT VA NR—0 A2 A« )b - B— ( [HEEESH] ) ICBREm S
[ E 7

BEHEE, FRRN—A THEAEHRELZHIRT 272012, LDERBREICETC-EOEAEZ/HT
5HZEICAEMICFEE LTS,

05 HIRIE,  (Hx OMEERBEOFEHIFEOEHE L L TERRIN) UTFTOXIICRESNA TN
Do



VS 7T A

TIAT VA IN—U REI A — RARAESF % TIAT VA )RV 2B A — ZASAES %

TOT c Ty J A Tx N e I AT 4« K= T4 VA va—heFal—var R RB—=r7+V4 i)
Class A 2.05% Class AT AUD H 1.20%
Class A AUD H 2.05% Class AT CAD H 1.20%
Class A EUR 2.05% Class AT EUR 1.20%
Class A HKD 2.05% Class AT EUR H 1.20%
Class A SGD H 2.05% Class AT GBP H 1.20%
Class AD 2.05% Class AT HKD 1.20%
Class AD AUD H 2.05% Class AT NZD H 1.20%
Class AD CAD H 2.05% Class AT SGD H 1.20%
Class AD EUR 2.05% Class AX 1. 00%
Class AD EUR H  2.05% Class B 2.20%
Class AD GBP H  2.05% Class B2(b) 2.20%
Class AD HKD 2.05% Class B2 EUR 2.20%
Class AD NZD H 2.05% Class BA(h) 2.20%
Class AD RMB H 2.05% Class BT 2.20%
Class AD SGD H 2.05% Class BT AUD H(i) 2.20%
Class AD ZAR H  2.05% Class BT CAD H(a) 2.20%
Class AY JPY 2.05% Class BT GBP H(i) 2.20%
Class BD 3.05% Class BX(a) 1.00%
Class BD AUD H 3.05% Class C 1.60%
Class BD CAD H 3.05% Class €2 1.60%
Class BD GBP H(c) 3.05% Class C2 EUR H 1.60%
Class BD HKD 3.05% Class 1 0.575%
Class BD NZD H 3.05% Class T EUR 0.575%
Class BD ZAR H 3.05% Class 12 0.575%
Class BY JPY 2.52% Class 12 AUD H  0.575%
Class C 2.50% Class 12 EUR 0.575%
Class C AUD H 2.50% Class I2 ELR H  0.575%
Class C EUR 2.50% Class IT 0.575%
Class ED 3.05% Class IT AUD H  0.575%
Class 1 1.25% Class N2 1.70%
Class I AUD H 1.25% Class NT 1.70%
Class T EUR 1.25% Class S 0.10%
Class I GBP 1.25% Class S EUR H 0.10%
Class 1D 1.25% Class S SGD H 0.10%
Class ID AUD H 1.25% Class S1 2 0.35%
Class S 0.30% Class S1 2 EUR 0.35%
Class S HKD 0.30% Class S1 EUR H 0.35%
Class S1 1.20% Class SA 0.10%
Class S1 EUR 1.20% Zua— b eong « f—)L R R—=F 75U A
Class SD 0.30% Class S EUR H(j) 0.10%

va—hFal—var KRR R—=r 75 UA% Class S1 1.00%
Class A 1.20% Class S1 EUR 1.00%
Class A EUR 1.20% Class S1D 1.00%
Class A2 1.20% Class SA 0.10%
Class A2 EUR 1.20% Class SHK 0.10%
Class A2 EUR H 1.20% Class SK 0.75%
Class A2 HKD 1.20% Class SQ(k) 0.70%
Class A2 SGD H 1.20% T AV A I R—b 75V A
Class AA 1.20% Class A 1.50%
Class AA AUD H 1.20% Class A EUR 1.50%
Class AA CAD H  1.20% Class A2 1.50%
Class AA GBP H 1.20% Class A2 CHF H 1.50%
Class AA HKD 1.20% Class A2 DUR PH  1.50%
Class AA NZD H 1.20% Class A2 EUR 1.50%
Class AA SGD H 1.20% Class A2 EUR H 1.50%
Class AJ 1.00% Class A2 HKD 1.50%
Class AR EUR H 1.20% Class A2 PLN H 1.50%
Class AT 1.20% Class A2 SGD 1.50%

32 —
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TIAT VA IN—U REI A — RARAESF % TIAT VA )RV 2B A — ZASAES %
TAUTRY AT L R— b7 V4 (fix) TAYA Y e AT L K= T+ VA (fix)
Class A2 SGD H 1.50% Class EA ZAR H 2.00%
Class AA 1.50% Class I 0.95%
Class AA AUD H 1.50% Class I EUR 0.95%
Class AA CAD H  1.50% Class 12 0.95%
Class AA DUR PH  1.50% Class 12 AUD H 0.95%
Class AA EUR H 1.50% Class 12 CHF H 0.95%
Class AA GBP H 1.50% Class 12 DUR PH  0.95%
Class AA HKD 1.50% Class 12 EUR 0.95%
Class AA NZD H 1.50% Class 12 EUR H 0.95%
Class AA RMB H 1.50% Class 12 HKD 0.95%
Class AA SGD H 1.50% Class 12 SGD 0.95%
Class AA ZAR H 1.50% Class 12 SGD H 0.95%
Class AK 1.50% Class IA 0.95%
Class AK EUR 1.50% Class TA AUD H 0.95%
Class AK EUR H 1.50% Class IT 0.95%
Class AR EUR 1.50% Class IT AUD H 0.95%
Class AR EUR H 1.50% Class IT CAD H 0.95%
Class AT 1.50% Class IT EUR H 0.95%
Class AT AUD H 1.50% Class IT GBP H 0.95%
Class AT CAD H 1.50% Class IT HKD 0.95%
Class AT DUR PH  1.50% Class IT JPY 0.95%
Class AT EUR 1.50% Class IT JPY H 0.95%
Class AT EUR H 1.50% Class IT NZD H 0.95%
Class AT GBP H 1.50% Class IT RMB H 0.95%
Class AT HKD 1.50% Class IT SGD 0.95%
Class AT NZD H 1.50% Class IT SGD H 0.95%
Class AT RMB H 1.50% Class L2 1.05%
Class AT SGD 1.50% Class L2 AUD H 1.05%
Class AT SGD H 1.50% Class L2 SGD H 1.05%
Class B 2.20% Class LT 1.05%
Class B2 2.20% Class LT AUD H 1.05%
Class B2 HKD 2.20% Class LT SGD H 1.05%
Class BA 2.20% Class N2 2.05%
Class BA AUD H 2.20% Class NT 2.05%
Class BA ZAR H  2.20% Class S 0.15%
Class BT 2.20% Class Sl 0.65%
Class BT AUD H 2.20% Class S1 EUR 0.65%
Class BT CAD H 2.20% Class S1D 0.65%
Class BT EUR 2.20% Class S1D2 0.65%
Class BT EUR H 2.20% Class SA 0.15%
Class BT GBP H 2.20% Class SHK 0.15%
Class BT HKD 2.20% Class W 0.95%
Class BT NZD H 2.20% Class W2 0.95%
Class C 1.95% Class W2 CHF H 0.95%
Class C EUR 1.95% Class W2 EUR H 0.95%
Class C2 1.95% Class WT 0.95%
Class C2 DUR PH  1.95% Class WT AUD H 0.95%
Class C2 EUR 1.95% Class WT EUR H 0.95%
Class C2 EUR H 1.95% Class WT GBP H 0.95%
Class CT 1.95% Class WT HKD 0.95%
Class EA 2.00% Class WT SGD H 0.95%
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A 1.37% (1) 0.10% N/A 1.58%
A EUR 1.36% (1) 0.10% N/A 1.65%
A2 1.37% (1) 0.10% N/A 1.58%
A2 CHF H 1.37% (1) 0.10% N/A 1.58%
A2 EUR 1.36% (1) 0.10% N/A 1.65%
A2 EUR H 1.37% (1) 0.10% N/A 1.58%
A2 HKD 1.27% (1) 0.10% N/A 1.65%
A2 PLN H 1.36% (1) 0.10% N/A 1.62%
A2 SGD 1.36% (1) 0.10% N/A 1.65%
A2 SGD H 1.37% (1) 0.10% N/A 1. 58%
AA 1.37% (1) 0.10% N/A 1.59%
AA AUD H 1.37% (1) 0.10% N/A 1. 58%
AA CAD H 1.37% (1) 0.10% N/A 1.58%
AA EUR H 1.37% (1) 0.10% N/A 1.59%
AA GBP H 1.37% (1) 0.10% N/A 1.59%
AA HKD 1.36% (1) 0.10% N/A 1.65%
AA NZD H 1.37% (1) 0.10% N/A 1.58%
AA RMB H 1.36% (1) 0.10% N/A 1.59%
AA SGD H 1.36% (1) 0.10% N/A 1.60%
AA ZAR H 1.37% (1) 0.10% N/A 1.59%
AK 1.37% (1) 0.10% N/A 1.57%
AK EUR 1.27% (1) 0.10% N/A 1.65%
AK EUR H 1.37% (1) 0.10% N/A 1.58%
AR EUR H 1.37% (1) 0.10% N/A 1.58%
AT 1.36% (1) 0.10% N/A 1.58%
AT AUD H 1.37% (1) 0.10% N/A 1.58%
AT CAD H 1.35% (1) 0.10% N/A 1.58%
AT EUR 1.36% (1) 0.10% N/A 1.65%
AT EUR H 1.37% (1) 0.10% N/A 1.58%
AT GBP H 1. 37% (1) 0.10% N/A 1.58%
AT HKD 1.36% (1) 0.10% N/A 1.65%
AT NZD H 1.37% (1) 0.10% N/A 1.58%
AT RMB H 1.37% (1) 0.10% N/A 1.58%
AT SGD 1.36% (1) 0.10% N/A 1.65%
AT SGD H 1.37% (1) 0.10% N/A 1.58%
B 1.37% (1) 0.10% 1.00% 2.58%
B2 1.37% (1) 0.10% 1.00% 2.57%
B2 EUR H(i) 1.37% (1) 0.10% 1. 00% 2.58%
BA 1.37% (1) 0.10% 1.00% 2.57%
BA AUD H 1.37% (1) 0.10% 1.00% 2.57%
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SK 0.65% 0.01% (8) N/A 0. 69%
SQ (k) 0. 60% 0.01% (8) N/A 0.63%
W 0.75% (9) 0.10% N/A 0. 99%
W EUR 0.76% (9) 0.10% N/A 1.05%
W2 0.75% (9) 0.10% N/A 0.97%
W2 CHF H 0.75% (9) 0.10% N/A 0.97%
W2 EUR H 0.75% (9) 0.10% N/A 1.01%
WT 0. 75% (9) 0.10% N/A 0.98%
WT AUD H 0.75% (9) 0.10% N/A 0.97%
WT CAD H 0.75% (9) 0.10% N/A 0. 98%
WT EUR H 0.75% (9) 0.10% N/A 0.98%
WT GBP H 0.75% (9) 0.10% N/A 0.96%
WT RMB H 0.75% (9) 0.10% N/A 1.00%
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Advanced Drainage Systems, Inc. 5.00% 09/30/2027  USD 2,804 $ 2,924, 554 0. 0%
Avient Corp. 5.75% 05/15/2025 7,156 7,550, 526 0.0
Big River Steel LLC/BRS Finance Corp. 6.63% 01/31/2029 23,400 25,531, 118 0.1
Cleveland-Cliffs, Inc. 4.63% 03/01/2029 8,053 8, 506, 365 0.0
Cleveland-Cliffs, Inc. 4.88% 03/01/2031 8,434 9, 066, 564 0.1
Cleveland—Cliffs, Inc. 6.75% 03/15/2026 2,020 2,166, 147 0.0
Cleveland—Cliffs, Inc. 9.88% 10/17/2025 14, 805 17, 235, 648 0.1
CVR Partners LP/CVR Nitrogen Finance Corp. 6.13% 06/15/2028 14, 545 14, 878, 289 0.1
FMG Resources August 2006 Pty Ltd. 4. 38% 04/01/2031 1, 000 1,075, 031 0.0
FMG Resources August 2006 Pty Ltd. 4.50% 09/15/2027 3,648 3,958, 792 0.0
Freeport-McMoRan, Inc. 5. 40% 11/14/2034 11,724 14, 570, 687 0.1
Freeport-McMoRan, Inc. 5.45% 03/15/2043 16, 385 20, 960, 292 0.1
Graham Packaging Co., Inc. 7.13% 08/15/2028 6, 383 6, 796, 605 0.0
Grinding Media, Inc./Moly—Cop AltaSteel Ltd. 7.38% 12/15/2023 12, 839 13,037, 747 0.1
Hecla Mining Co. 7.25% 02/15/2028 25,670 217, 800, 659 0.1
T1luminate Buyer LLC/I1luminate Holdings IV, Inc. 9.00% 07/01/2028 19, 086 21, 085, 699 0.1
Intelligent Packaging Holdco Issuer LP(a) 9. 00% 01/15/2026 12,133 12,606, 611 0.1
Intelligent Packaging Ltd. Finco, Inc./Intelligent
Packaging Ltd. Co-Issuer LLC 6.00% 09/15/2028 29,516 30, 841, 929 0.2
Joseph T Ryerson & Son, Inc. 8.50% 08/01/2028 7,758 8, 646, 500 0.0
Mercer International, Inc. 5.13% 02/01/2029 20,091 20, 244, 345 0.1
0lin Corp. 5.00% 02/01/2030 1, 000 1,073, 584 0.0
0lin Corp. 5.63% 08/01/2029 19, 555 21, 595, 373 0.1
Peabody Energy Corp. (a) 8.50% 12/31/2024 1,677 1,332, 088 0.0
PIC AU Holdings LLC/PIC AU Holdings Corp. 10. 00% 12/31/2024 1,871 1, 861, 645 0.0
SCTH Salt Holdings, Inc. 6.63% 05/01/2029 1, 000 982, 975 0.0
United States Steel Corp. 6.25% 03/15/2026 10, 974 11, 311, 287 0.1
Valvoline, Inc. 3.63% 06/15/2031 1, 000 995, 006 0.0
Valvoline, Inc. 4.25% 02/15/2030 24, 506 25, 436, 145 0.1
WR Grace & Co.—Conn 4. 88% 06/15/2027 4,463 4,630, 470 0.0
WR Grace Holdings LLC 5.63% 08/15/2029 16,573 17, 252, 677 0.1
355, 955, 358 1.7
A
ARD Finance SA(a) 5.00% 06/30/2027  EUR 19, 306 23, 490, 082 0.1
ARD Finance SA(a) 6.50% 06/30/2027  USD 21, 828 22,958,619 0.1
Ardagh Packaging Finance PLC/Ardagh Holdings USA, Inc. 5.25% 08/15/2027 1, 000 1, 030, 000 0.0
Bombardier, Inc. 7.50% 12/01/2024 16, 280 16, 979, 860 0.1
Bombardier, Inc. 7.50% 03/15/2025 42, 769 43, 957, 956 0.2
Bombardier, Inc. 7.88% 04/15/2027 541 567, 284 0.0
Clean Harbors, Inc. 5.13% 07/15/2029 2,611 2, 860, 573 0.0
Cleaver—Brooks, Inc. 7.88% 03/01/2023 13, 689 13, 483, 453 0.1
Colfax Corp. 6.38% 02/15/2026 705 741, 212 0.0
Covanta Holding Corp. 5. 88% 07/01/2025 3, 000 3,104,471 0.0
EnerSys 4. 38% 12/15/2027 18, 085 19, 002, 423 0.1
F-Brasile SpA/F-Brasile US LLC, Series XR 7.38% 08/15/2026 20, 200 20, 884, 626 0.1
Gates Global LLC/Gates Corp. 6.25% 01/15/2026 25, 892 27,024, 775 0.1
GFL Environmental, Inc. 3.50% 09/01/2028 1, 000 997, 988 0.0
GFL Environmental, Inc. 4.75% 06/15/2029 18, 492 19,011, 361 0.1
Granite US Holdings Corp. 11. 00% 10/01/2027 217, 965 31, 066, 649 0.2
Griffon Corp. 5.75% 03/01/2028 27,481 29, 210, 275 0.1
JELD-WEN, Inc. 4.63% 12/15/2025 2,036 2,069, 452 0.0
Madison IAQ LLC 5.88% 06/30/2029 46, 603 47,704, 997 0.2
Moog, Inc. 4.25% 12/15/2027 7,075 7,292,210 0.0
Renk AG/Frankfurt am Main 5.75% 07/15/2025  EUR 8, 798 10, 876, 156 0.1
Summit Materials LLC/Summit Materials Finance Corp. 5.25% 01/15/2029  USD 3,336 3,529, 259 0.0
Tervita Corp. 11. 00% 12/01/2025 21,738 25,073, 157 0.1
Titan Holdings 11 BV 5.13% 07/15/2029  EUR 7,122 8, 556, 478 0.0
TK Vertical US Newco, Inc. 5.25% 07/15/2027  USD 15, 684 16, 563, 665 0.1
Triumph Group, Inc. 6.25% 09/15/2024 7,229 7,314,813 0.0
Triumph Group, Inc. 7.75% 08/15/2025 8, 167 8, 176, 537 0.0
Triumph Group, Inc. 8. 88% 06/01/2024 13,111 14, 445, 116 0.1
Trivium Packaging Finance BV 3.75% 08/15/2026  EUR 1, 566 1, 886, 300 0.0
Vertical Holdco GmbH 7.63% 07/15/2028  USD 7,893 8, 563, 376 0.1
Wesco Distribution, Inc. 7.13% 06/15/2025 31, 560 33,941, 829 0.2
Wesco Distribution, Inc. 7.25% 06/15/2028 10, 669 11, 877, 467 0.1
484, 242, 419 2.3
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Advantage Sales & Marketing, Inc. 6.50% 11/15/2028  USD 36,810 § 38, 545, 882 0.2
Altice Financing SA 5. 75% 08/15/2029 71,920 73,741, 526 0.4
Arches Buyer, Inc. 6.13% 12/01/2028 8, 568 8, 820, 314 0.0
Banijay Entertainment SASU 5. 38% 03/01/2025 6, 056 6, 215, 898 0.0
CCO Holdings LLC/CCO Holdings Capital Corp. 4.25% 01/15/2034 22,642 22, 842, 946 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. 4.50% 08/15/2030 21, 000 21,961, 595 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. 5.00% 02/01/2028 1, 000 1,047,935 0.0
CCO Holdings LLC/CCO Holdings Capital Corp. 5.75% 02/15/2026 245 252, 044 0.0
Clear Channel Worldwide Holdings, Inc. 5.13% 08/15/2027 21,181 21, 791, 660 0.1
CSC Holdings LLC 5.00% 11/15/2031 18, 328 18, 291, 064 0.1
CSC Holdings LLC 5.38% 02/01/2028 1, 000 1, 059, 728 0.0
CSC Holdings LLC 5.50% 04/15/2027 6, 197 6, 489, 366 0.0
CSC Holdings LLC 5.75% 01/15/2030 23,212 24,522, 825 0.1
CSC Holdings LLC 6.50% 02/01/2029 1, 000 1, 103, 695 0.0
CSC Holdings LLC 7.50% 04/01/2028 17,996 19, 747, 303 0.1
DISH DBS Corp. 5.00% 03/15/2023 36, 424 38, 031, 820 0.2
DISH DBS Corp. 5.13% 06/01/2029 11, 838 11, 784, 880 0.1
DISH DBS Corp. 5.88% 11/15/2024 2,544 2,749, 207 0.0
Gray Television, Inc. 5. 88% 07/15/2026 2, 000 2, 065, 237 0.0
Gray Television, Inc. 7.00% 05/15/2027 1, 000 1,072, 642 0.0
iHeartCommunications, Inc. 4.75% 01/15/2028 6, 435 6, 676, 447 0.0
iHeartCommunications, Inc. 5.25% 08/15/2027 5, 448 5,712,705 0.0
iHeartCommunications, Inc. 6.38% 05/01/2026 2,630 2,779, 723 0.0
iHeartCommunications, Inc. 8. 38% 05/01/2027 4,768 5,061,073 0.0
Lamar Media Corp. 4.88% 01/15/2029 2,301 2,456, 758 0.0
LCPR Senior Secured Financing DAC 6.75% 10/15/2027 52, 857 56, 334, 910 0.3
Liberty Interactive LLC(b) 3.75% 02/15/2030 11, 937 9, 191, 670 0.1
Liberty Interactive LLC 8.25% 02/01/2030 3,000 3, 383, 399 0.0
Mav Acquisition Corp. 5. 75% 08/01/2028 38, 388 38, 299, 708 0.2
Mav Acquisition Corp. 8.00% 08/01/2029 20,010 19, 659, 825 0.1
Meredith Corp. 6.88% 02/01/2026 44, 314 46, 013, 498 0.2
National CineMedia LLC 5.75% 08/15/2026 6, 800 5,103, 985 0.0
National CineMedia LLC 5. 88% 04/15/2028 12, 566 11, 058, 879 0.1
Netflix, Inc. 4.88% 06/15/2030 1, 000 1, 197, 560 0.0
Netflix, Inc. 5. 88% 11/15/2028 33,984 42,1717, 889 0.2
Outfront Media Capital LLC/Outfront Media Capital Corp. 4.63% 03/15/2030 10, 335 10, 462, 840 0.1
Scripps Escrow 11, Inc. 3.88% 01/15/2029 1, 000 1, 004, 987 0.0
Scripps Escrow 11, Inc. 5. 38% 01/15/2031 9,519 9, 425, 779 0.1
Scripps Escrow, Inc. 5.88% 07/15/2027 12, 381 12, 704, 446 0.1
Sinclair Television Group, Inc. 5.50% 03/01/2030 21, 660 21,213,722 0.1
Sinclair Television Group, Inc. 5. 88% 03/15/2026 895 915, 838 0.0
Sirius XM Radio, Inc. 4.00% 07/15/2028 58, 351 59, 637, 833 0.3
Sirius XM Radio, Inc. 5.50% 07/01/2029 1, 000 1, 094, 403 0.0
Summer BC Bidco B LLC 5.50% 10/31/2026 6, 800 6,913, 279 0.0
Summer BC Holdco B SARL 5.75% 10/31/2026  EUR 19, 048 23, 562, 468 0.1
TEGNA, Inc. 4.75% 03/15/2026  USD 4, 806 5,108, 231 0.0
TEGNA, Inc. 5.00% 09/15/2029 18, 735 19, 847, 775 0.1
TEGNA, Inc. 5.50% 09/15/2024 1,242 1, 256, 533 0.0
Univision Communications, Inc. 4.50% 05/01/2029 5,371 5, 448, 200 0.0
Univision Communications, Inc. 5.13% 02/15/2025 1, 681 1, 709, 388 0.0
Univision Communications, Inc. 6. 63% 06/01/2027 29, 088 31, 507, 063 0.2
Univision Communications, Inc. 9.50% 05/01/2025 13, 167 14, 357, 282 0.1
UPC Holding BV 5.50% 01/15/2028 52, 055 54, 799, 846 0.3
Urban One, Inc. 7.38% 02/01/2028 49, 053 53, 092, 308 0.3
Virgin Media Secured Finance PLC 4.50% 08/15/2030 4, 000 4, 058, 042 0.0
Virgin Media Secured Finance PLC 5.00% 04/15/2027  GBP 2,000 2,861, 302 0.0
Virgin Media Secured Finance PLC 5.50% 05/15/2029  USD 1,952 2,091, 228 0.0
Virgin Media Vendor Financing Notes IV DAC 5.00% 07/15/2028 1, 000 1, 036, 360 0.0
Ziggo Bond Co. BV 5.13% 02/28/2030 4, 484 4, 606, 648 0.0
Ziggo Bond Co. BV 6.00% 01/15/2027 2,820 2,950, 540 0.0
Ziggo BV 5.50% 01/15/2027 18, 376 19, 054, 786 0.1
947, 966, 723 4.6
W5 —ERmE
Altice France SA/France 7.38% 05/01/2026 5,204 5,411, 158 0.0
Altice France SA/France 8.13% 02/01/2027 8,421 9, 137, 390 0.0
Arqgiva Broadcast Finance PLC 6.75% 09/30/2023  GBP 6, 698 9, 407, 948 0.0
Connect Finco SARL/Connect US Finco LLC 6.75% 10/01/2026  USD 40, 626 42, 149, 475 0.2
Consolidated Communications, Inc. 5.00% 10/01/2028 5, 735 5,919, 722 0.0
Consolidated Communications, Inc. 6. 50% 10/01/2028 24,110 26, 369, 016 0.1
DKT Finance ApS 7.00% 06/17/2023  EUR 8, 954 10, 772, 078 0.1
DKT Finance ApS 9.38% 06/17/2023  USD 23,497 23,983,771 0.1
Embarqg Corp. 8.00% 06/01/2036 35, 665 37, 594, 234 0.2



A REIH flAE HEAI L PE
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Frontier Communications Holdings LLC 5.88% 10/15/2027  USD 16,401 § 17, 496, 724 0.1%
Frontier Communications Holdings LLC 6. 75% 05/01/2029 14, 848 15, 889, 004 0.1
Hughes Satellite Systems Corp. 6.63% 08/01/2026 13, 000 14, 775, 534 0.1
Intelsat Jackson Holdings SA(c) 5.50% 08/01/2023 33,777 17,999, 732 0.1
Intelsat Jackson Holdings SA(c) 8.50% 10/15/2024 2,575 1, 415, 650 0.0
Intelsat Jackson Holdings SA(c) 9.75% 07/15/2025 2, 000 1, 082, 439 0.0
Intrado Corp. 8.50% 10/15/2025 13,711 13, 197, 596 0.1
Lumen Technologies, Inc. 5.63% 04/01/2025 1, 000 1,082, 758 0.0
Lumen Technologies, Inc., Series P 7.60% 09/15/2039 1, 567 1, 746, 657 0.0
Lumen Technologies, Inc., Series T 5.80% 03/15/2022 1,492 1, 527, 645 0.0
Lumen Technologies, Inc. 5.38% 06/15/2029 18, 629 19, 138, 827 0.1
Nexstar Broadcasting, Inc. 5.63% 07/15/2027 11,783 12, 509, 646 0.1
Sprint Capital Corp. 8. 75% 03/15/2032 455 697, 405 0.0
Sprint Corp. 7.13% 06/15/2024 1, 000 1,151, 148 0.0
Sprint Corp. 7.63% 02/15/2025 3, 000 3,551,724 0.0
Sprint Corp. 7.63% 03/01/2026 8,328 10, 269, 574 0.1
Sprint Corp. 7.88% 09/15/2023 25,000 28, 309, 324 0.1
Telecom Italia Capital SA 6.00% 09/30/2034 2,000 2,273, 658 0.0
Telecom Italia Capital SA 7.20% 07/18/2036 31, 658 39, 793, 649 0.2
Telecom Italia Capital SA 7.72% 06/04/2038 13,001 16, 903, 418 0.1
Vmed 02 UK Financing I PLC 4.75% 07/15/2031 42,248 43, 405, 643 0.2
Zayo Group Holdings, Inc. 6.13% 03/01/2028 39,711 40, 414, 790 0.2
475, 377, 337 2.3
HAEM CGRxBuk) —AB)E
Adient US LLC 9.00% 04/15/2025 39, 045 42,541, 131 0.2
Allison Transmission, Inc. 5.88% 06/01/2029 7,094 7,812,278 0.0
American Axle & Manufacturing, Inc. 6.25% 04/01/2025 9, 162 9, 466, 532 0.1
American Axle & Manufacturing, Inc. 6.25% 03/15/2026 4, 000 4,122, 830 0.0
American Axle & Manufacturing, Inc. 6.50% 04/01/2027 8,019 8, 427, 093 0.0
American Axle & Manufacturing, Inc. 6.88% 07/01/2028 15, 455 16, 691, 319 0.1
Aston Martin Capital Holdings Ltd. 10.50% 11/30/2025 33,751 37, 696, 442 0.2
Aston Martin Capital Holdings Ltd. (a) 15.00% 11/30/2026 27, 808 31, 624, 306 0.2
Clarios Global LP/Clarios US Finance Co. 4. 38% 05/15/2026  EUR 3,111 3,802, 005 0.0
Clarios Global LP/Clarios US Finance Co. 6.25% 05/15/2026  USD 5,621 5,933, 150 0.0
Clarios Global LP/Clarios US Finance Co. 8.50% 05/15/2027 37,834 40, 386, 502 0.2
Dana, Inc. 5.38% 11/15/2027 232 245, 104 0.0
Dana, Inc. 5.63% 06/15/2028 3, 358 3,611,436 0.0
Dealer Tire LLC/DT Issuer LLC 8.00% 02/01/2028 34,435 36, 779,516 0.2
Ford Motor Co. 8.50% 04/21/2023 32,333 35,775,773 0.2
Ford Motor Co. 9.00% 04/22/2025 10, 929 13,317, 437 0.1
Ford Motor Credit Co. LLC 4. 38% 08/06/2023 500 522, 359 0.0
Goodyear Tire & Rubber Co. (The) 5.00% 07/15/2029 6, 459 6, 836, 053 0.0
Goodyear Tire & Rubber Co. (The) 5.25% 07/15/2031 5, 865 6, 275, 402 0.0
IHO Verwaltungs GmbH (a) 3.75% 09/15/2026  EUR 1,111 1, 338, 178 0.0
THO Verwaltungs GmbH (a) 6.00% 05/15/2027  USD 15, 335 16, 053, 306 0.1
IHO Verwaltungs GmbH (a) 6. 38% 05/15/2029 15, 335 16, 699, 190 0.1
Jaguar Land Rover Automotive PLC 2.20% 01/15/2024  EUR 3,000 3,528,885 0.0
Jaguar Land Rover Automotive PLC 5.50% 07/15/2029  USD 9, 297 9, 170, 462 0.1
Jaguar Land Rover Automotive PLC 5.88% 11/15/2024  EUR 8, 244 10, 573, 290 0.1
Jaguar Land Rover Automotive PLC 5.88% 01/15/2028  USD 28, 297 29,192,713 0.1
Jaguar Land Rover Automotive PLC 7.75% 10/15/2025 24, 649 26,943, 978 0.1
Mclaren Finance PLC 7.50% 08/01/2026 33,622 33, 565, 170 0.2
Meritor, Inc. 6.25% 06/01/2025 7,776 8, 269, 055 0.0
PM General Purchaser LLC 9.50% 10/01/2028 28,314 30, 778, 740 0.2
Real Hero Merger Sub 2, Inc. 6.25% 02/01/2029 7,889 8, 162, 708 0.0
Tenneco, Inc. 5.00% 07/15/2026 31, 522 31,474, 411 0.2
Tenneco, Inc. 5.13% 04/15/2029 2,000 2,074, 189 0.0
Tenneco, Inc. 7.88% 01/15/2029 6, 003 6, 774, 587 0.0
Titan International, Inc. 7.00% 04/30/2028 24,723 25, 845, 607 0.1
ZF North America Capital, Inc. 14.75% 04/29/2025 25,379 27,727, 653 0.1
600, 038, 790 2.9
THAEM Gk — s
Carnival Corp. 5. 75% 03/01/2027 20, 679 21,092, 580 0.1
Carnival Corp. 9. 88% 08/01/2027 13, 439 15, 522, 045 0.1
Carnival Corp. 10. 50% 02/01/2026 1, 000 1, 1563, 750 0.0
Carnival Corp. 11.50% 04/01/2023 30, 960 34,817,979 0.2
Cedar Fair LP 5.25% 07/15/2029 2,000 2, 046, 049 0.0
Cedar Fair LP/Canada’s Wonderland Co. /Magnum
Management Corp. /Millennium Op 5.50% 05/01/2025 41, 998 43, 708, 508 0.2
Mattel, Inc. 5. 88% 12/15/2027 3,598 3, 930, 202 0.0
NCL Corp., Ltd. 10. 25% 02/01/2026 3,000 3, 463, 694 0.0
NCL Corp., Ltd. 5. 88% 03/15/2026 29, 640 29, 815, 677 0.2
Royal Caribbean Cruises Ltd. 5.50% 08/31/2026 18,015 18, 262, 706 0.1



A REIH flAE HEAI L PE
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Royal Caribbean Cruises Ltd. 5.50% 04/01/2028  USD 13,254 § 13, 320, 270 0.1%
Royal Caribbean Cruises Ltd. 10. 88% 06/01/2023 25,951 29, 140, 832 0.1
Royal Caribbean Cruises Ltd. 11.50% 06/01/2025 28, 450 32, 681, 937 0.2
SeaWorld Parks & Entertainment, Inc. 8.75% 05/01/2025 19, 206 20, 760, 662 0.1
Six Flags Theme Parks, Inc. 7.00% 07/01/2025 7,239 7,743, 986 0.0
Vail Resorts, Inc. 6.25% 05/15/2025 6, 640 7,070,313 0.0
Viking Cruises Ltd. 5.88% 09/15/2027 29, 535 28,602,672 0.1
Viking Cruises Ltd. 7.00% 02/15/2029 7,971 8, 020, 612 0.0
Viking Cruises Ltd. 13.00% 05/15/2025 12, 492 14, 459, 490 0.1
335, 613, 964 1.6
HEM GRREE) —Zoff
Adams Homes, Inc. 7.50% 02/15/2025 16, 531 17, 331, 628 0.1
Bally’ s Corp. 6.75% 06/01/2027 21,077 22,816,474 0.1
Beazer Homes USA, Inc. 6.75% 03/15/2025 21, 605 22,319,724 0.1
Boyd Gaming Corp. 8.63% 06/01/2025 8, 389 9, 115, 989 0.0
Brookfield Residential Properties, Inc./Brookfield
Residential US LLC 4.88% 02/15/2030 26, 127 26, 343,971 0.1
Brookfield Residential Properties, Inc./Brookfield
Residential US LLC 6.25% 09/15/2027 19, 888 20,998, 615 0.1
Caesars Entertainment, Inc. 6. 25% 07/01/2025 22,343 23,609, 876 0.1
Churchill Downs, Inc. 5.50% 04/01/2027 2,000 2,081, 204 0.0
CP Atlas Buyer, Inc. 7.00% 12/01/2028 16, 319 16, 691, 734 0.1
Empire Communities Corp. 7.00% 12/15/2025 6,172 6, 525, 658 0.0
Everi Holdings, Inc. 5.00% 07/15/2029 3, 865 3, 955, 325 0.0
Five Point Operating Co. LP/Five Point Capital Corp. 7.88% 11/15/2025 32,611 34, 034, 157 0.2
Forterra Finance LLC/FRTA Finance Corp. 6.50% 07/15/2025 5, 954 6, 386, 408 0.0
Hilton Domestic Operating Co., Inc. 5.38% 05/01/2025 5,320 5, 581,908 0.0
Hilton Domestic Operating Co., Inc. 5.75% 05/01/2028 5,733 6, 196, 496 0.0
Hilton Grand Vacations Borrower Escrow LLC/Hilton
Grand Vacations Borrower Esc 4. 88% 07/01/2031 16, 956 16,913, 581 0.1
Hilton Grand Vacations Borrower Escrow LLC/Hilton
Grand Vacations Borrower Esc 5.00% 06/01/2029 14, 836 15, 059,474 0.1
Installed Building Products, Inc. 5.75% 02/01/2028 5, 705 6,014, 051 0.0
International Game Technology PLC 5.25% 01/15/2029 512 547, 542 0.0
International Game Technology PLC 6.25% 01/15/2027 9, 125 10, 403, 823 0.1
International Game Technology PLC 6.50% 02/15/2025 23, 261 25,914, 731 0.1
KB Home 4.80% 11/15/2029 5, 544 6, 155, 600 0.0
KB Home 7.50% 09/15/2022 7,596 8,091, 163 0.0
Marriott Ownership Resorts, Inc. 4.50% 06/15/2029 9, 893 10, 004, 366 0.0
Marriott Ownership Resorts, Inc. 6. 13% 09/15/2025 13,943 14, 682, 738 0.1
Marriott Ownership Resorts, Inc./ILG LLC 6.50% 09/15/2026 13, 889 14, 358, 085 0.1
Mattamy Group Corp. 4.63% 03/01/2030 27,097 27,781,991 0.1
MGM Resorts International 7.75% 03/15/2022 2,370 2,453,182 0.0
Premier Entertainment Sub LLC/Premier
Entertainment Finance Corp. 5.63% 09/01/2029 20, 595 21,091, 222 0.1
Premier Entertainment Sub LLC/Premier
Entertainment Finance Corp. 5.88% 09/01/2031 20, 595 21, 104, 687 0.1
Scientific Games International, Inc. 3.38% 02/15/2026  EUR 1,111 1, 316, 369 0.0
Scientific Games International, Inc. 5.00% 10/15/2025  USD 6, 488 6,674, 402 0.0
Scientific Games International, Inc. 7.00% 05/15/2028 7,525 8, 096, 696 0.0
Scientific Games International, Inc. 8.25% 03/15/2026 11, 000 11, 706, 073 0.1
Shea Homes LP/Shea Homes Funding Corp. 4.75% 02/15/2028 10, 577 10,903, 161 0.1
Shea Homes LP/Shea Homes Funding Corp. 4.75% 04/01/2029 14, 461 14, 926, 642 0.1
Standard Industries, Inc./NJ 4. 38% 07/15/2030 1, 000 1, 030, 247 0.0
Standard Industries, Inc./NJ 5.00% 02/15/2027 1, 000 1, 034, 956 0.0
Sugarhouse HSP Gaming Prop Mezz LP/Sugarhouse
HSP Gaming Finance Corp. 5.88% 05/15/2025 22,618 22,590, 723 0.
Taylor Morrison Communities, Inc. 5.75% 01/15/2028 14, 127 15,924, 304 0.1
Taylor Morrison Communities, Inc. 5.88% 06/15/2027 11, 351 12,910, 132 0.1
Taylor Morrison Communities, Inc./Taylor Morrison
Holdings II, Inc. 5. 88% 04/15/2023 15,712 16, 497, 600 0.1
Travel plus Leisure Co. 6. 00% 04/01/2027 4, 000 4,422,986 0.0
Travel + Leisure Co. 4.63% 03/01/2030 15, 276 15, 763, 931 0.1
Travel + Leisure Co. 6.63% 07/31/2026 29, 164 33, 227, 289 0.2
Victors Merger Corp. 6.38% 05/15/2029 38, 070 37,855,678 0.2
Wynn Las Vegas LLC/Wynn Las Vegas Capital Corp. 4.25% 05/30/2023 1, 667 1,711, 300 0.0
Wynn Las Vegas LLC/Wynn Las Vegas Capital Corp. 5.25% 05/15/2027 3, 000 3, 150, 720 0.0
Wynn Las Vegas LLC/Wynn Las Vegas Capital Corp. 5.50% 03/01/2025 13, 063 13, 862, 529 0.1
Wynn Resorts Finance LLC/Wynn Resorts Capital Corp. 5.13% 10/01/2029 5,215 5, 436, 282 0.0
Wynn Resorts Finance LLC/Wynn Resorts Capital Corp. 7.75% 04/15/2025 9, 543 10, 140, 904 0.1
673, 748, 327 3.2
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IRB Holding Corp. 6. 75% 02/15/2026  USD 45,629 $ 47, 164, 949 0.2%
IRB Holding Corp. 7.00% 06/15/2025 10, 678 11, 419, 458 0.1
Yum! Brands, Inc. 7.75% 04/01/2025 8, 625 9, 291, 342 0.0
67, 875, 749 0.3
HEM GrXBugk) —/hae
Bath & Body Works, Inc. 5.25% 02/01/2028 3,551 3,978, 063 0.0
Bath & Body Works, Inc. 6.63% 10/01/2030 5, 689 6, 601, 250 0.0
Bath & Body Works, Inc. 6.75% 07/01/2036 11, 880 15, 140, 115 0.1
Bath & Body Works, Inc. 6.88% 11/01/2035 12, 781 16, 419, 409 0.1
Bath & Body Works, Inc. 6.95% 03/01/2033 13, 864 16, 747, 603 0.1
Bath & Body Works, Inc. 7.50% 06/15/2029 5, 283 6, 133,972 0.0
Bath & Body Works, Inc. 7.60% 07/15/2037 4,421 5,572,919 0.0
Bath & Body Works, Inc. 9.38% 07/01/2025 2,879 3,716, 545 0.0
BCPE Ulysses Intermediate, Inc. (a) 7.75% 04/01/2027 9,973 9, 874, 320 0.1
Dufry One BV 2.50% 10/15/2024  EUR 17, 530 20, 463, 524 0.1
Foundation Building Materials, Inc. 6.00% 03/01/2029  USD 5, 396 5,310, 875 0.0
LBM Acquisition LLC 6.25% 01/15/2029 7,137 7,177, 848 0.0
Michaels Cos, Inc. (The) 7.88% 05/01/2029 57, 224 58, 756, 102 0.3
Murphy 0il USA, Inc. 3.75% 02/15/2031 1, 000 1,008, 317 0.0
Murphy 0il USA, Inc. 5.63% 05/01/2027 1,441 1,515,814 0.0
NMG Holding Co., Inc./Neiman Marcus Group LLC 7.13% 04/01/2026 14, 261 15, 090, 078 0.1
PetSmart, Inc./PetSmart Finance Corp. 4.75% 02/15/2028 6, 641 6,913, 629 0.0
PetSmart, Inc./PetSmart Finance Corp. 7.75% 02/15/2029 43, 041 47, 306, 400 0.2
Rite Aid Corp. 7.50% 07/01/2025 22, 144 22,754, 025 0.1
Rite Aid Corp. 8.00% 11/15/2026 21,400 22, 066, 580 0.1
Sonic Automotive, Inc. 6.13% 03/15/2027 16, 446 17, 115, 056 0.1
Specialty Building Products Holdings LLC/SBP Finance Corp.  6.38% 09/30/2026 32,215 33,921, 945 0.2
SRS Distribution, Inc. 6.13% 07/01/2029 6, 009 6, 236, 927 0.0
Staples, Inc. 7.50% 04/15/2026 656 664, 558 0.0
Staples, Inc. 10. 75% 04/15/2027 43, 095 42,024,518 0.2
TPro Acquisition Corp. 11.00% 10/15/2024 16, 176 17,708, 562 0.1
White Cap Buyer LLC 6.88% 10/15/2028 29, 658 31, 556, 092 0.2
White Cap Parent LLC(a) 8.25% 03/15/2026 7,186 7,441, 157 0.1
William Carter Co. (The) 5.50% 05/15/2025 15, 769 16, 563, 122 0.1
465, 779, 325 2.3
HWEY (T4 7xrv7)
AdaptHealth LLC 4.63% 08/01/2029 1, 000 1,002, 477 0.0
AdaptHealth LLC 5.13% 03/01/2030 24, 648 24, 957, 624 0.1
AdaptHealth LLC 6.13% 08/01/2028 5,430 5, 809, 340 0.0
AHP Health Partners, Inc. 5. 75% 07/15/2029 20, 045 20, 267, 706 0.1
Albertsons Cos., Inc./Safeway, Inc./

New Albertsons LP/Albertsons LLC 4.63% 01/15/2027 12, 062 12, 806, 645 0.1
Albertsons Cos., Inc./Safeway, Inc./

New Albertsons LP/Albertsons LLC 4.88% 02/15/2030 7,984 8,719, 461 0.1
Albertsons Cos., Inc./Safeway, Inc./

New Albertsons LP/Albertsons LLC 5.75% 03/15/2025 923 943, 435 0.0
Albertsons Cos., Inc./Safeway, Inc./

New Albertsons LP/Albertsons LLC 5.88% 02/15/2028 1, 000 1,072, 955 0.0
Bausch Health Americas, Inc. 8.50% 01/31/2027 15,514 16, 681, 826 0.1
Bausch Health Americas, Inc. 9.25% 04/01/2026 5, 000 5,385, 477 0.0
Bausch Health Cos., Inc. 5.75% 08/15/2027 2, 000 2, 100, 460 0.0
Bausch Health Cos., Inc. 6. 13% 04/15/2025 3, 690 3,779, 180 0.0
Bausch Health Cos., Inc. 6.25% 02/15/2029 9,519 9, 448, 626 0.1
Bausch Health Cos., Inc. 7.25% 05/30/2029 9, 800 10, 091, 113 0.1
Bausch Health Cos., Inc. 9.00% 12/15/2025 6, 654 7,089, 749 0.0
CD&R Smokey Buyer, Inc. 6.75% 07/15/2025 11, 430 12, 157, 500 0.1
Chobani LLC/Chobani Finance Corp., Inc. 7.50% 04/15/2025 2,000 2,081, 368 0.0
CHS/Community Health Systems, Inc. 5.63% 03/15/2027 7,408 7,817,235 0.0
CHS/Community Health Systems, Inc. 6.00% 01/15/2029 7,082 7,549, 511 0.0
CHS/Community Health Systems, Inc. 6.13% 04/01/2030 17, 452 17,592,517 0.1
CHS/Community Health Systems, Inc. 6.63% 02/15/2025 6, 930 7,288, 891 0.0
CHS/Community Health Systems, Inc. 6. 88% 04/01/2028 2, 000 1,984, 366 0.0
CHS/Community Health Systems, Inc. 6.88% 04/15/2029 35,534 36,910, 943 0.2
DaVita, Inc. 4.63% 06/01/2030 2,000 2,089, 661 0.0
Elanco Animal Health, Inc. 5.90% 08/28/2028 2,000 2, 340, 692 0.0
Endo Luxembourg Finance Co. I SARL/Endo US, 6.13% 04/01/2029 2, 000 1,967, 627 0.0
Global Medical Response, Inc. 6.50% 10/01/2025 29, 645 30, 636, 917 0.2
HCRX Investments Holdco LP 4.50% 08/01/2029 5,823 5,903, 309 0.0
Kronos Acquisition Holdings, Inc./KIK Custom

Products, Inc. 7.00% 12/31/2027 55, 853 54, 342, 908 0.3
Legacy LifePoint Health LLC 6.75% 04/15/2025 1, 667 1, 759, 648 0.0
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LifePoint Health, Inc. 5. 38% 01/15/2029  USD 3,000 $ 2, 950, 305 0.0%
Mallinckrodt International Finance SA/

Mallinckrodt CB LLC(c) 5.50% 04/15/2025 3, 859 2,593, 102 0.0
Mallinckrodt International Finance SA/

Mallinckrodt CB LLC(c) 5.63% 10/15/2023 5,298 3, 560, 956 0.0
MEDNAX, Inc. 6.25% 01/15/2027 493 519, 659 0.0
ModivCare Escrow Issuer, Inc. 5.00% 10/01/2029 3,999 4,110, 193 0.0
ModivCare, Inc. 5. 88% 11/15/2025 3,735 3,978,991 0.0
Organon & Co. /Organon Foreign Debt Co-Issuer BV 5.13% 04/30/2031 29, 727 31,179,514 0.2
Par Pharmaceutical, Inc. 7.50% 04/01/2027 6, 263 6, 344, 300 0.0
Post Holdings, Inc. 5.50% 12/15/2029 18, 298 19, 608, 137 0.1
Post Holdings, Inc. 5.63% 01/15/2028 3,097 3, 259, 786 0.0
Radiology Partners, Inc. 9.25% 02/01/2028 36, 585 39, 224, 140 0.2
RegionalCare Hospital Partners Holdings, Inc./

LifePoint Health, Inc. 9.75% 12/01/2026 47, 895 51,027, 478 0.3
RP Escrow Issuer LLC 5.25% 12/15/2025 7,534 7,704, 396 0.0
Tenet Healthcare Corp. 6.13% 10/01/2028 8, 495 8,981, 695 0.1
Tenet Healthcare Corp. 6.25% 02/01/2027 5, 000 5,219, 764 0.0
Tenet Healthcare Corp. 7.50% 04/01/2025 24, 062 25,781, 726 0.1
Triton Water Holdings, Inc. 6.25% 04/01/2029 16, 820 16, 632, 676 0.1
US Acute Care Solutions LLC 6.38% 03/01/2026 4,043 4, 203, 980 0.0
US Renal Care, Inc. 10. 63% 07/15/2027 35, 766 37, 558, 643 0.2
Vizient, Inc. 6.25% 05/15/2027 4, 262 4, 466, 479 0.0
WASH Multifamily Acquisition, Inc. 5.75% 04/15/2026 5, 687 5,948, 637 0.0

607, 433, 724 2.9

THRLF—

Antero Resources Corp. 5.00% 03/01/2025 4, 000 4, 083, 643 0.0
Antero Resources Corp. 7.63% 02/01/2029 2, 980 3,278, 507 0.0
Antero Resources Corp. 8.38% 07/15/2026 13, 544 15, 351, 669 0.1
Apache Corp. 4.25% 01/15/2030 10, 000 10, 763, 390 0.1
Berry Petroleum Co. LLC 7.00% 02/15/2026 18, 888 18, 721, 356 0.1
Blue Racer Midstream LLC/Blue Racer Finance Corp. 6. 63% 07/15/2026 5,384 5,619, 525 0.0
Blue Racer Midstream LLC/Blue Racer Finance Corp. 7.63% 12/15/2025 13, 386 14, 531, 482 0.1
Bonanza Creek Energy, Inc. 7.50% 04/30/2026 968 971, 676 0.0
Callon Petroleum, Co. 8.00% 08/01/2028 24, 696 23, 759, 942 0.1
Callon Petroleum, Co. 8.25% 07/15/2025 6, 693 6,411,591 0.0
Callon Petroleum, Co. 9.00% 04/01/2025 16, 625 17, 872, 465 0.1
CITGO Petroleum Corp. 6.38% 06/15/2026 11, 351 11, 539, 789 0.1
CITGO Petroleum Corp. 7.00% 06/15/2025 37, 747 38, 650, 615 0.2
CNX Resources Corp. 6.00% 01/15/2029 15, 392 16, 022, 091 0.1
CNX Resources Corp. 7.25% 03/14/2027 3,321 3, 520, 260 0.0
Comstock Resources, Inc. 5.88% 01/15/2030 7,503 7,513,018 0.0
Comstock Resources, Inc. 6.75% 03/01/2029 14, 500 15, 215, 818 0.1
Comstock Resources, Inc. 7.50% 05/15/2025 3,753 3, 881, 734 0.0
CQP Holdco LP/BIP-V Chinook Holdco LLC 5.50% 06/15/2031 24, 829 25,619, 746 0.1
Diamond Foreign Asset Co./Diamond Finance LLC(a) 9.00% 04/22/2027 1,753 1,761, 955 0.0
Ecopetrol SA 5.88% 05/28/2045 1, 692 1, 809, 129 0.0
Encino Acquisition Partners Holdings LLC 8.50% 05/01/2028 28, 449 28, 528, 047 0.1
EnLink Midstream LLC 5.63% 01/15/2028 23,392 24, 539, 839 0.1
EnLink Midstream Partners LP 4.15% 06/01/2025 1, 667 1,714,814 0.0
EnLink Midstream Partners LP 4. 40% 04/01/2024 1, 257 1, 307, 364 0.0
EnLink Midstream Partners LP 5.05% 04/01/2045 12, 856 11, 791, 204 0.1
EnLink Midstream Partners LP 5.45% 06/01/2047 8, 848 8, 396, 042 0.0
EnLink Midstream Partners LP 5.60% 04/01/2044 10, 151 9, 738, 469 0.1
EQT Corp. 3.90% 10/01/2027 10, 000 10, 805, 972 0.1
Genesis Energy LP/Genesis Energy Finance Corp. 5.63% 06/15/2024 10, 368 10, 184, 960 0.1
Genesis Energy LP/Genesis Energy Finance Corp. 6.25% 05/15/2026 6, 765 6, 544, 236 0.0
Genesis Energy LP/Genesis Energy Finance Corp. 6.50% 10/01/2025 11,924 11,712, 875 0.1
Genesis Energy LP/Genesis Energy Finance Corp. 7.75% 02/01/2028 20, 791 20, 363, 318 0.1
Genesis Energy LP/Genesis Energy Finance Corp. 8.00% 01/15/2027 16,614 16, 512, 899 0.1
Global Partners LP/GLP Finance Corp. 6. 88% 01/15/2029 8, 328 8, 637, 984 0.0
Global Partners LP/GLP Finance Corp. 7.00% 08/01/2027 9, 867 10, 258, 671 0.1
Gulfport Energy Operating Corp. 8.00% 05/17/2026 22,419 23,811, 154 0.1
Hess Midstream Operations LP 4.25% 02/15/2030 13, 259 13, 429, 831 0.1
Hess Midstream Operations LP 5.63% 02/15/2026 10, 815 11, 246, 503 0.1
Hilcorp Energy I LP/Hilcorp Finance Co. 5.75% 02/01/2029 9, 328 9, 466, 655 0.0
Hilcorp Energy I LP/Hilcorp Finance Co. 6. 00% 02/01/2031 12, 329 12, 660, 963 0.1
Independence Energy Finance LLC 7.25% 05/01/2026 22,728 22,961, 595 0.1
Indigo Natural Resources LLC 5. 38% 02/01/2029 18,012 18, 591, 036 0.1
Ithaca Energy North Sea PLC 9.00% 07/15/2026 8, 054 7,996, 581 0.0
ITT Holdings LLC 6.50% 08/01/2029 41, 373 42,218, 338 0.2
Moss Creek Resources Holdings, Inc. 7.50% 01/15/2026 58, 760 51, 265, 572 0.2
Nabors Industries Ltd. 7.25% 01/15/2026 20, 063 18, 697, 267 0.1
Nabors Industries Ltd. 7.50% 01/15/2028 20,724 18, 852, 763 0.1
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Neptune Energy Bondco PLC 6.63% 05/15/2025  USD 2,425 § 2,462, 165 0.
New Fortress Energy, Inc. 6.75% 09/15/2025 35,027 35, 542, 635 0.2
NGL Energy Operating LLC/NGL Energy Finance Corp. 7.50% 02/01/2026 47, 040 47,718, 349 0.2
NGL Energy Partners LP/NGL Energy Finance Corp. 6.13% 03/01/2025 2, 000 1, 656, 779 0.0
NGL Energy Partners LP/NGL Energy Finance Corp. 7.50% 11/01/2023 18, 691 17,613, 041 0.1
Occidental Petroleum Corp. 2.70% 02/15/2023 16, 135 16, 422, 700 0.1
Occidental Petroleum Corp. 2.90% 08/15/2024 5, 564 5,706, 424 0.0
Occidental Petroleum Corp. 3. 40% 04/15/2026 1,329 1, 373, 207 0.0
Occidental Petroleum Corp. 3.50% 06/15/2025 7,513 7,882, 528 0.0
Occidental Petroleum Corp. 5.50% 12/01/2025 5,236 5, 838, 140 0.0
Occidental Petroleum Corp. 5.88% 09/01/2025 4, 883 5,491, 925 0.0
Occidental Petroleum Corp. 6.13% 01/01/2031 7,692 9, 299, 681 0.0
Occidental Petroleum Corp. 8.00% 07/15/2025 7,644 9, 208, 959 0.0
Occidental Petroleum Corp. 8.50% 07/15/2027 3,851 4, 856, 038 0.0
Occidental Petroleum Corp. 8. 88% 07/15/2030 8, 851 12, 142,974 0.1
PBF Holding Co. LLC/PBF Finance Corp. 9.25% 05/15/2025 21,954 21,187,579 0.1
PDC Energy, Inc. 5.75% 05/15/2026 16, 387 17, 025, 978 0.1
PDC Energy, Inc. 6.13% 09/15/2024 13, 322 13, 547, 251 0.1
Range Resources Corp. 5.00% 03/15/2023 6, 864 7,052,775 0.0
Range Resources Corp. 8.25% 01/15/2029 11, 437 12, 688, 024 0.1
Renewable Energy Group, Inc. 5.88% 06/01/2028 3, 857 3,994, 711 0.0
SM Energy Co. 6.50% 07/15/2028 8,778 8, 848, 448 0.0
SM Energy Co. 6.63% 01/15/2027 2,000 2,010, 147 0.0
SM Energy Co. 6.75% 09/15/2026 17, 000 17,091, 303 0.1
Southwestern Energy Co. 8. 38% 09/15/2028 9, 087 10, 182, 090 0.1
Sunnova Energy Corp. 5. 88% 09/01/2026 12, 285 12, 374, 802 0.1
Sunoco LP/Sunoco Finance Corp. 5. 88% 03/15/2028 26, 261 27,718, 007 0.1
Talos Production, Inc. 12.00% 01/15/2026 11,973 12, 350, 657 0.1
Transocean Phoenix 2 Ltd. 7.75% 10/15/2024 11, 446 11, 638, 471 0.1
Transocean Poseidon Ltd. 6. 88% 02/01/2027 1, 000 965, 724 0.0
Transocean, Inc. 7.25% 11/01/2025 72 57,154 0.0
Transocean, Inc. 7.50% 01/15/2026 27, 681 21, 653, 090 0.1
Transocean, Inc. 8.00% 02/01/2027 4,000 2,978, 815 0.0
Transocean, Inc. 11.50% 01/30/2027 b, 345 5,373,191 0.0
Venture Global Calcasieu Pass LLC 4.13% 08/15/2031 4,979 5,221, 225 0.0
W&T Offshore, Inc. 9.75% 11/01/2023 23,933 22,405, 329 0.1
Weatherford International Ltd. 11.00% 12/01/2024 968 1,011, 092 0.0
Western Midstream Operating LP 3.95% 06/01/2025 4,301 4,519, 053 0.0
Western Midstream Operating LP 4.00% 07/01/2022 5,337 5, 404, 847 0.0
Western Midstream Operating LP 4.35% 02/01/2025 11, 908 12, 509, 989 0.1
Western Midstream Operating LP 4.50% 03/01/2028 13,423 14, 450, 334 0.1
Western Midstream Operating LP 4.75% 08/15/2028 3,831 4,201, 919 0.0
Western Midstream Operating LP 5.45% 04/01/2044 5, 469 6,213,791 0.0
1, 147, 025, 694 5.5

ZORDEEH
Interface, Inc. 5.50% 12/01/2028 4, 882 5, 120, 053 0.0
KAR Auction Services, Inc. 5.13% 06/01/2025 1, 160 1, 186, 327 0.0
6, 306, 380 0.0
H—E R

Allied Universal Holdco LLC/Allied Universal Finance Corp.  6.00% 06/01/2029 13, 593 13, 592, 205 0.1
Allied Universal Holdco LLC/Allied Universal Finance Corp.  6.63% 07/15/2026 22, 051 23,561, 419 0.1
Allied Universal Holdco LLC/Allied Universal Finance Corp.  9.75% 07/15/2027 35, 694 39, 051, 232 0.2

Allied Universal Holdeco LLC/Allied Universal Finance
Corp. /Atlas Luxco 4 SARL 4. 88% 06/01/2028  GBP 8, 760 11, 936, 898 0.1
APCOA Parking Holdings GmbH 4.63% 01/15/2027  EUR 1, 541 1, 849, 983 0.0
Aptim Corp. 7.75% 06/15/2025  USD 34, 041 28,610, 923 0.1
APX Group, Inc. 5.75% 07/15/2029 46, 964 47,100, 562 0.2
APX Group, Inc. 6.75% 02/15/2027 8, 465 9, 068, 859 0.0
APX Group, Inc. 7.63% 09/01/2023 12, 275 12, 508, 961 0.1
Aramark Services, Inc. 6. 38% 05/01/2025 20, 566 21,748,574 0.1
Cars. com, Inc. 6.38% 11/01/2028 16, 622 17,714,170 0.1
eDreams ODIGEO SA 5.50% 09/01/2023  EUR 4, 540 5, 318, 659 0.0
Garda World Security Corp. 4.63% 02/15/2027  USD 2,000 2,005, 007 0.0
Garda World Security Corp. 6.00% 06/01/2029 15, 311 14, 799, 063 0.1
Garda World Security Corp. 9.50% 11/01/2027 43,763 47, 632, 864 0.2
TON Trading Technologies SARL 5.75% 05/15/2028 8, 833 9, 115, 744 0.0
Korn Ferry 4.63% 12/15/2027 17, 280 17,892,014 0.1
Millennium Escrow Corp. 6.63% 08/01/2026 30, 817 31, 624, 269 0.2
MoneyGram International, Inc. 5.38% 08/01/2026 7,932 8, 089, 242 0.0
MPH Acquisition Holdings LLC 5.50% 09/01/2028 23,935 24, 319, 136 0.1
MPH Acquisition Holdings LLC 5.75% 11/01/2028 58,475 55, 846, 431 0.3
Nielsen Finance LLC/Nielsen Finance Co. 5.63% 10/01/2028 10, 955 11, 533, 373 0.1
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Nielsen Finance LLC/Nielsen Finance Co. 5.88% 10/01/2030  USD 11,761 § 12, 569, 091 0.1%
Prime Security Services Borrower LLC/Prime Finance, Inc. 5.75% 04/15/2026 3, 000 3,247,738 0.0
Prime Security Services Borrower LLC/Prime Finance, Inc. 6.25% 01/15/2028 50, 428 52, 253, 858 0.2
Sabre GLBL, Inc. 7.38% 09/01/2025 17, 465 18,517, 345 0.1
Sabre GLBL, Inc. 9.25% 04/15/2025 12, 443 14, 341, 392 0.1
TripAdvisor, Inc. 7.00% 07/15/2025 15, 163 16, 037,619 0.1
Verisure Midholding AB 5.25% 02/15/2029  EUR 21, 242 25,833,936 0.1
Verscend Escrow Corp. 9.75% 08/15/2026  USD 57, 645 60, 965, 070 0.3
658, 685, 637 3.2
TR Y—
Ahead DB Holdings LLC 6. 63% 05/01/2028 17,297 17, 653, 733 0.1
Austin BidCo, Inc. 7.13% 12/15/2028 17, 654 17, 908, 696 0.1
Avaya, Inc. 6.13% 09/15/2028 44, 942 47, 426, 662 0.2
Banff Merger Sub, Inc. 9.75% 09/01/2026 60, 004 62, 843,536 0.3
Boxer Parent Co., Inc. 7.13% 10/02/2025 14, 476 15,492, 051 0.1
Cablevision Lightpath LLC 5.63% 09/15/2028 16, 278 16, 374, 444 0.1
Clarivate Science Holdings Corp. 4.88% 07/01/2029 9, 245 9, 532, 088 0.0
CommScope, Inc. 4.75% 09/01/2029 5, 241 5, 300, 849 0.0
CommScope, Inc. 6.00% 03/01/2026 15, 921 16, 688, 731 0.1
CommScope, Inc. 8.25% 03/01/2027 8, 825 9, 297, 282 0.0
Dell International LLC/EMC Corp. 5.85% 07/15/2025 9,315 10, 882, 466 0.1
Dell International LLC/EMC Corp. 7.13% 06/15/2024 7,936 8, 114, 560 0.0
LogMeIn, Inc. 5.50% 09/01/2027 13, 368 13,897, 223 0.1
NCR Corp. 5.00% 10/01/2028 3, 000 3, 106, 283 0.0
NCR Corp. 5.75% 09/01/2027 11, 568 12, 268, 759 0.1
NCR Corp. 6. 13% 09/01/2029 11, 508 12,527, 638 0.1
Presidio Holdings, Inc. 4.88% 02/01/2027 10, 848 11, 254, 114 0.1
Presidio Holdings, Inc. 8.25% 02/01/2028 35,003 37,912, 350 0.1
Science Applications International Corp. 4. 88% 04/01/2028 2,038 2,127,453 0.0
Seagate HDD Cayman 4.09% 06/01/2029 25, 862 27, 381, 693 0.1
Seagate HDD Cayman 4.88% 06/01/2027 11,014 12, 369, 789 0.1
Veritas US, Inc./Veritas Bermuda Ltd. 7.50% 09/01/2025 71,083 73,871, 821 0.3
444, 232, 221 2.1
% — 42
Air Canada 3.88% 08/15/2026 8, 507 8, 553, 772 0.1
American Airlines, Inc./AAdvantage Loyalty IP Ltd. 5.50% 04/20/2026 23, 831 25, 068, 147 0.1
American Airlines, Inc./AAdvantage Loyalty TP Ltd. 5.75% 04/20/2029 20, 260 21, 796, 655 0.1
Hawaiian Brand Intellectual Property Ltd./

HawaiianMiles Loyalty Ltd. 5. 75% 01/20/2026 13, 097 13,791, 111 0.1
Spirit Loyalty Cayman Ltd./Spirit IP Cayman Ltd. 8.00% 09/20/2025 20, 443 23,232,907 0.1
United Airlines, Inc. 4.63% 04/15/2029 7,072 7,337,895 0.0

99, 780, 487 0.5
ik — v —e =
AerCap Global Aviation Trust 6.50% 06/15/2045 2,000 2,170, 334 0.0
Avis Budget Car Rental LLC/Avis Budget Finance, Inc. 5.25% 03/15/2025 2, 868 2,918, 190 0.0
Avis Budget Car Rental LLC/Avis Budget Finance, Inc. 5. 38% 03/01/2029 15, 633 16, 410, 629 0.1
Avis Budget Car Rental LLC/Avis Budget Finance, Inc. 5.75% 07/15/2027 32,463 33, 874, 309 0.2
Herc Holdings, Inc. 5.50% 07/15/2027 17,323 18, 256, 552 0.1
Modulaire Global Finance PLC 8.00% 02/15/2023 39,923 40, 990, 938 0.2
United Rentals North America, Inc. 4.00% 07/15/2030 2,000 2,091,072 0.0
116, 712, 024 0.6
7,486, 774, 159 36.0
SRS
RT3
Alliance Data Systems Corp. 4.75% 12/15/2024 24, 532 25, 141, 165 0.1
Alliance Data Systems Corp. 7.00% 01/15/2026 11,510 12, 344, 475 0.1
Ally Financial, Inc., Series C(d) 4.70% 05/15/2028 16, 427 17,104, 614 0.1
Banco Bilbao Vizcaya Argentaria SA(d) 5.88% 05/24/2022  EUR 16, 000 19, 526, 607 0.1
Banco Bilbao Vizcaya Argentaria SA, Series 9(d) 6.50% 03/05/2025  USD 41, 600 45, 475, 643 0.2
Banco Santander SA(d) 6. 75% 04/25/2022  EUR 39, 400 48, 154, 983 0.2
Bank of Ireland, Series E 10. 00% 12/19/2022 15, 000 19, 953, 350 0.1
CaixaBank SA(d) 5. 88% 10/09/2027 200 275,410 0.0
Citizens Financial Group, Inc., Series B(d) 6.00% 07/06/2023  USD 8, 895 9, 294, 046 0.0
Credit Suisse Group AG(d) 6.25% 12/18/2024 31, 464 34, 205, 539 0.2
Credit Suisse Group AG(d) 7.50% 07/17/2023 35, 155 37,905, 246 0.2
Credit Suisse Group AG(d) 7.50% 12/11/2023 10, 650 11, 742, 817 0.1
Dresdner Funding Trust T 8. 15% 06/30/2031 5,173 7,494, 601 0.0
Intesa Sanpaolo SpA 5.02% 06/26/2024 206 223,422 0.0
Intesa Sanpaolo SpA 5.71% 01/15/2026 11,463 12, 891, 837 0.1
Societe Generale SA(d) 8.00% 09/29/2025 44, 504 52,615, 710 0.2
UniCredit SpA(d) 9.25% 06/03/2022  EUR 21,339 26, 743,911 0.1
381,093, 376 1.8
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NFP Corp. 6. 88% 08/15/2028  USD 56,445 § 57,948, 341 0.3%
St
Aircastle Ltd. (d) 5.25% 06/15/2026 15, 039 15, 121, 027 0.1
CNG Holdings, Inc. 12.50% 06/15/2024 17,033 16, 254, 070 0.1
Compass Group Diversified Holdings LLC 5.25% 04/15/2029 17, 385 18, 218, 159 0.1
Curo Group Holdings Corp. 7.50% 08/01/2028 38,536 38,434, 239 0.2
Enova International, Inc. 8.50% 09/01/2024 6, 350 6,474, 134 0.0
Enova International, Inc. 8.50% 09/15/2025 32, 666 33, 868, 562 0.2
goeasy Ltd. 5.38% 12/01/2024 14, 674 15, 142, 765 0.1
HighTower Holding, LLC 6.75% 04/15/2029 29, 639 30, 450, 534 0.2
TLFC E-Capital Trust I(e) 3.66% 12/21/2065 9, 500 7,752, 398 0.0
Jefferies Finance LLC/JFIN Co-Issuer Corp. 5.00% 08/15/2028 28, 217 28,918, 422 0.1
Navient Corp. 5.00% 03/15/2027 2,000 2, 095, 695 0.0
Navient Corp. 5.88% 10/25/2024 1, 000 1, 088, 925 0.0
Navient Corp. 6.50% 06/15/2022 6, 777 7,051, 840 0.0
Navient Corp. 7.25% 09/25/2023 304 334, 110 0.0
OneMain Finance Corp. 6. 88% 03/15/2025 6, 000 6,801, 742 0.0
SLM Corp. 5.13% 04/05/2022 10, 162 10, 336, 915 0.1
Springleaf Finance Corp. 7.13% 03/15/2026 3, 000 3,504, 377 0.0
241,847,914 1.2
PRBR
Acrisure LLC/Acrisure Finance, Inc. 6.00% 08/01/2029 2,239 2,202, 185 0.0
Acrisure LLC/Acrisure Finance, Inc. 7.00% 11/15/2025 44, 139 44, 976, 678 0.2
Acrisure LLC/Acrisure Finance, Inc. 10. 13% 08/01/2026 21,929 24,692, 961 0.1
Alliant Holdings Intermediate LLC/Alliant Holdings

Co—Issuer 6.75% 10/15/2027 56, 684 59, 043, 741 0.3
AmWINS Group, Inc. 4. 88% 06/30/2029 8,871 9, 022, 483 0.1
Ardonagh Midco 2 PLC(a) 11.50% 01/15/2027 34, 727 37, 442, 950 0.2
AssuredPartners, Inc. 5.63% 01/15/2029 37,614 37,849, 199 0.2
HUB International Ltd. 7.00% 05/01/2026 6, 220 6, 440, 575 0.0
USI, Inc./NY 6.88% 05/01/2025 2,000 2, 040, 949 0.0

223,711,721 1.1
Z DD
Altice France Holding SA 10.50% 05/15/2027 16, 348 17,972, 796 0.1
Intrum AB 3.50% 07/15/2026  EUR 16,915 20, 330, 540 0.1
Intrum AB 4. 88% 08/15/2025 10, 509 13, 040, 380 0.0
51,343,716 0.2
=k
Brookfield Property REIT, Inc./BPR Cumulus LLC/

BPR Nimbus LLC/GGST Sellco LL 5.75% 05/15/2026  USD 35, 255 36, 438, 424 0.2
Diversified Healthcare Trust 4.75% 02/15/2028 3,000 3,049, 875 0.0
Diversified Healthcare Trust 9.75% 06/15/2025 23,996 26, 477, 607 0.1
Tron Mountain UK PLC 3.88% 11/15/2025  GBP 1, 000 1,392, 573 0.0
Iron Mountain, Inc. 4.88% 09/15/2027  USD 1,028 1,073, 099 0.0
Tron Mountain, Inc. 4.88% 09/15/2029 13,788 14, 546, 293 0.1
Iron Mountain, Inc. 5.00% 07/15/2028 10, 641 11, 142,034 0.1
Iron Mountain, Inc. 5.25% 03/15/2028 2,653 2,793, 966 0.0
MGM Growth Properties Operating Partnership LP/

MGP Finance Co-Issuer, Inc. 4.63% 06/15/2025 4,985 5, 366, 919 0.0
MGM Growth Properties Operating Partnership LP/

MGP Finance Co-Issuer, Inc. 5.63% 05/01/2024 3, 667 4,002, 927 0.0
MGM Growth Properties Operating Partnership LP/

MGP Finance Co-Issuer, Inc. 5.75% 02/01/2027 2,493 2,871, 488 0.0
Park Intermediate Holdings LLC/PK Domestic

Property LLC/PK Finance Co—Issuer 4.88% 05/15/2029 9,031 9, 299, 227 0.0
Realogy Group LLC/Realogy Co-Issuer Corp. 9. 38% 04/01/2027 48, 969 54, 134, 940 0.3
VICT Properties LP/VICI Note Co., Inc. 4.13% 08/15/2030 3,000 3,202, 884 0.0

175, 792, 256 0.8
1,131, 737, 324 5.4

AWEHE
Calpine Corp. 4.50% 02/15/2028 1, 000 1, 030, 327 0.0
Calpine Corp. 4.63% 02/01/2029 1, 000 1, 003, 902 0.0
Calpine Corp. 5.00% 02/01/2031 4, 000 4, 083, 379 0.0
Calpine Corp. 5.13% 03/15/2028 17, 753 18, 106, 562 0.1
Calpine Corp. 5.25% 06/01/2026 1,341 1,380, 571 0.0
NRG Energy, Inc. 6.63% 01/15/2027 784 812,918 0.0
Talen Energy Supply LLC 6.50% 06/01/2025 26, 817 11,674,991 0.1
Talen Energy Supply LLC 7.25% 05/15/2027 6, 399 5,535, 152 0.0
Talen Energy Supply LLC 10. 50% 01/15/2026 45, 563 21,170, 233 0.1
64, 798, 035 0.3
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FOMDAIFLE
Solaris Midstream Holdings LLC 7.63% 04/01/2026  USD 7,480 § 7,930,479 0. 1%
72,728,514 0.4
wy 7y ME
TR F—
Citgo Holding, Inc. 9.25% 08/01/2024 31,077 31,113,857 0.2
Ly i
B
WE—AT 4T
DISH Network Corp. (b) 3. 38% 08/15/2026 6, 494 6, 792, 435 0.0
8, 729, 146, 289 42.0
Te—PVS ev—FTy b= —F--HL—
7Y NE
Toa7
Angolan Government International Bond 8. 00% 11/26/2029 61, 420 64, 540, 904 0.3
Angolan Government International Bond 8.25% 05/09/2028 28,770 30, 564, 529 0.1
Angolan Government International Bond 9.13% 11/26/2049 56, 178 58, 505, 876 0.3
Angolan Government International Bond 9. 38% 05/08/2048 10, 509 11, 125, 090 0.1
164, 736, 399 0.8
TR TF
Argentine Republic Government International Bond 0.50% 07/09/2030 108, 293 42,125,971 0.2
Argentine Republic Government International Bond 1. 00% 07/09/2029 20, 068 8, 137, 379 0.0
Argentine Republic Government International Bond 1.13% 07/09/2035 285, 291 99, 138, 726 0.5
Argentine Republic Government International Bond 2.00% 01/09/2038 24,411 9,971, 809 0.0
Argentine Republic Government International Bond 2.50% 07/09/2041 30, 585 11,928, 115 0.1
171, 302, 000 0.8
=R=Va e
Colombia Government International Bond 5.63% 02/26/2044 17, 589 19, 593, 047 0.1
Colombia Government International Bond 6. 13% 01/18/2041 9, 337 10, 888, 109 0.0
Colombia Government International Bond 7.38% 09/18/2037 13,795 17, 824, 002 0.1
48, 305, 158 0.2
IAZ YT
Costa Rica Government International Bond 6.13% 02/19/2031 32,771 34, 774,127 0.2
kX =m4HE
Dominican Republic International Bond 5.50% 01/27/2025 3,775 4,128, 434 0.0
Dominican Republic International Bond 5.88% 01/30/2060 14, 092 14, 363, 271 0.1
Dominican Republic International Bond 5.95% 01/25/2027 27,913 31, 646, 364 0.2
Dominican Republic International Bond 6.00% 07/19/2028 63, 400 72,593, 000 0.3
Dominican Republic International Bond 6. 40% 06/05/2049 6, 674 7,296, 768 0.0
Dominican Republic International Bond 6.50% 02/15/2048 7,709 8,522, 299 0.0
Dominican Republic International Bond 6.88% 01/29/2026 9,441 10, 988, 734 0.1
Dominican Republic International Bond 7.45% 04/30/2044 17, 877 21, 913, 850 0.1
Dominican Republic International Bond 8.63% 04/20/2027 16, 359 19, 981, 496 0.1
191, 434, 216 0.9
=77 KV
Ecuador Government International Bond 0. 00% 07/31/2030 5, 863 3, 305, 057 0.0
Ecuador Government International Bond 0.50% 07/31/2040 16, 709 10, 672, 581 0.1
Ecuador Government International Bond 1. 00% 07/31/2035 92, 884 66, 876, 358 0.3
Ecuador Government International Bond 5.00% 07/31/2030 27, 255 24, 358, 936 0.1
105, 212, 932 0.5
VTR
Egypt Government International Bond 3.88% 02/16/2026 5,392 5, 284, 160 0.0
Egypt Government International Bond 5.88% 02/16/2031 3, 822 3, 755,115 0.0
Egypt Government International Bond 6.20% 03/01/2024 28,900 31, 009, 700 0.2
Egypt Government International Bond 6. 59% 02/21/2028 7, 360 7, 759, 280 0.0
Egypt Government International Bond 7.50% 01/31/2027 15, 058 16, 688, 970 0.1
Egypt Government International Bond 7.60% 03/01/2029 16, 788 18, 370, 269 0.1
Egypt Government International Bond 7.63% 05/29/2032 43, 364 46, 204, 342 0.2
Egypt Government International Bond 8.50% 01/31/2047 7,580 7,941, 471 0.0
Egypt Government International Bond 8.70% 03/01/2049 10, 320 10, 860, 510 0.1
Egypt Government International Bond 8.88% 05/29/2050 22, 855 24,501, 988 0.1
172, 375, 805 0.8
)L LN RV
El Salvador Government International Bond 5.88% 01/30/2025 19,017 16, 782, 502 0.1
El Salvador Government International Bond 6. 38% 01/18/2027 8, 560 7,404, 400 0.0
El Salvador Government International Bond 7.12% 01/20/2050 41, 430 33, 817, 238 0.2
El Salvador Government International Bond 7.65% 06/15/2035 1, 843 1, 596, 499 0.0
59, 600, 639 0.3
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AR
Gabon Government International Bond 6. 38% 12/12/2024  USD 10,308 $ 11, 060, 007 0. 1%
Gabon Government International Bond 6. 63% 02/06/2031 28, 288 28, 699, 944 0.1
Gabon Government International Bond 6.95% 06/16/2025 17,720 19, 550, 697 0.1
59, 310, 648 0.3
H—F
Ghana Government International Bond 7.63% 05/16/2029 17, 955 17,941, 534 0.1
Ghana Government International Bond 7.75% 04/07/2029 16, 009 16, 109, 056 0.1
Ghana Government International Bond 8.13% 01/18/2026 10, 000 10, 351, 875 0.0
Ghana Government International Bond 8. 13% 03/26/2032 31,733 31, 729, 033 0.1
Ghana Government International Bond 8.63% 04/07/2034 11, 455 11, 569, 550 0.1
Ghana Government International Bond 8. 63% 06/16/2049 25, 866 24,723, 046 0.1
Ghana Government International Bond 8.95% 03/26/2051 6, 050 5, 928, 244 0.0
Ghana Government International Bond 10. 75% 10/14/2030 11,717 14, 641, 124 0.1
132, 993, 462 0.6
Koy aT A
Honduras Government International Bond 5.63% 06/24/2030 4,772 5, 060, 706 0.0
Honduras Government International Bond 6.25% 01/19/2027 36, 976 40, 865, 413 0.2
Honduras Government International Bond 7.50% 03/15/2024 13,637 14, 589, 885 0.1
60, 516, 004 0.3
477
Traq International Bond 5.80% 01/15/2028 22, 081 21,209, 101 0.1
a— hURT—
Ivory Coast Government International Bond 4.88% 01/30/2032  EUR 43, 563 52, 443, 248 0.3
Ivory Coast Government International Bond 5.13% 06/15/2025 3,272 4, 313, 260 0.0
Ivory Coast Government International Bond 6.13% 06/15/2033  USD 6, 219 6, 814, 858 0.0
Ivory Coast Government International Bond 6. 38% 03/03/2028 44, 268 49, 284, 118 0.2
Ivory Coast Government International Bond 6.88% 10/17/2040  EUR 39, 053 51, 524, 205 0.3
164, 379, 689 0.8
Ty~ AT
Jamaica Government International Bond 6.75% 04/28/2028  USD 4,743 5, 549, 310 0.0
r=7
Kenya Government International Bond 7.00% 05/22/2027 16,016 17, 595, 578 0.1
Kenya Government International Bond 7.25% 02/28/2028 9, 643 10, 820, 049 0.1
Republic of Kenya Government International Bond 6.88% 06/24/2024 30, 874 33, 928, 596 0.1
62, 344, 223 0.3
LX)
Lebanon Government International Bond(c) 6.65% 04/22/2024 4, 315 539, 375 0.0
Lebanon Government International Bond(c) 6.85% 03/23/2027 5, 606 700, 750 0.0
Lebanon Government International Bond, Series G(c) 6.60% 11/27/2026 10, 759 1, 344, 875 0.0
2, 585, 000 0.0
AFa
Mexico Government International Bond 4.75% 04/27/2032 10, 750 12, 435, 062 0.1
FAV =T
Nigeria Government International Bond 5.63% 06/27/2022 4, 260 4, 393, 924 0.0
Nigeria Government International Bond 6. 38% 07/12/2023 8, 691 9,252, 113 0.0
Nigeria Government International Bond 6.50% 11/28/2027 4, 404 4,637,412 0.0
Nigeria Government International Bond 7.14% 02/23/2030 39, 437 41, 391, 596 0.2
Nigeria Government International Bond 7.63% 11/21/2025 31, 750 35, 496, 500 0.2
Nigeria Government International Bond 7.63% 11/28/2047 15,679 15, 745, 636 0.1
Nigeria Government International Bond 7.70% 02/23/2038 14, 105 14, 420, 599 0.1
Nigeria Government International Bond 7.88% 02/16/2032 29,112 31, 264, 468 0.2
156, 602, 248 0.8
INHAH
Pakistan Government International Bond 6. 00% 04/08/2026 15, 032 15, 108, 814 0.1
Pakistan Government International Bond 6. 88% 12/05/2027 918 938, 827 0.0
Pakistan Government International Bond 7.38% 04/08/2031 18, 046 18, 273, 560 0.1
34, 321, 201 0.2
77 Y%
Republic of South Africa Government International Bond 4.30% 10/12/2028 21,899 22,607, 980 0.1
Republic of South Africa Government International Bond 5.65% 09/27/2047 8, 663 8, 699, 818 0.0
Republic of South Africa Government International Bond 5. 75% 09/30/2049 117,613 118, 333, 380 0.6
Republic of South Africa Government International Bond 5.88% 06/22/2030 17, 500 19, 876, 719 0.1
Republic of South Africa Government International Bond 6.30% 06/22/2048 1, 684 1,817,983 0.0
171, 335, 880 0.8
AY T
Sri Lanka Government International Bond 6.20% 05/11/2027 12, 953 8, 353, 066 0.1
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7 TA4F
Ukraine Government International Bond 7.25% 03/15/2033  USD 22,766 $ 24,122,000 0.1%
Ukraine Government International Bond 7.38% 09/25/2032 24,077 25,729, 284 0.1
Ukraine Government International Bond 7.75% 09/01/2023 60, 102 64, 759, 905 0.3
Ukraine Government International Bond 7.75% 09/01/2024 38,721 42, 455, 157 0.1
Ukraine Government International Bond 7.75% 09/01/2025 10, 000 11, 040, 000 0.1
Ukraine Government International Bond 7.75% 09/01/2027 13,037 14, 518, 329 0.1
Ukraine Government International Bond 9.75% 11/01/2028 9,111 11, 037, 407 0.1
193, 662, 082 0.9
NREATT
Venezuela Government International Bond(c) 9.00% 05/07/2023 4,270 427, 000 0.0
Venezuela Government International Bond(c) 9.25% 09/15/2027 57, 269 5,726, 900 0.0
6, 153, 900 0.0
2,039, 492, 152 9.8
PER
SEERPESE
Braskem Idesa SAPI 7.45% 11/15/2029 24,763 26, 063, 057 0.1
Braskem Netherlands Finance BV 4.50% 01/10/2028 10, 931 11, 848, 809 0.1
Braskem Netherlands Finance BV 4.50% 01/31/2030 32,575 34, 838, 148 0.2
Cia de Minas Buenaventura SAA 5.50% 07/23/2026 10, 002 9, 859, 471 0.0
CSN Inova Ventures 6.75% 01/28/2028 5, 245 5, 766, 222 0.0
CSN Resources SA 7.63% 04/17/2026 33, 346 35, 525, 995 0.2
Eldorado Gold Corp. 6.25% 09/01/2029 20, 939 21,272,997 0.1
Eldorado Gold Corp. 9.50% 06/01/2024 19, 494 21, 278, 828 0.1
First Quantum Minerals Ltd. 6. 88% 10/15/2027 33,725 36, 460, 288 0.2
First Quantum Minerals Ltd. 7.25% 04/01/2023 21, 596 21, 960, 432 0.1
First Quantum Minerals Ltd. 7.50% 04/01/2025 10, 621 11, 042, 521 0.1
HTA Group Ltd. /Mauritius 7.00% 12/18/2025 14, 504 15, 340, 699 0.1
Indika Energy Capital IV Pte Ltd. 8.25% 10/22/2025 35,078 36, 862, 769 0.2
JSW Steel Ltd. 5.95% 04/18/2024 9, 640 10, 313, 595 0.1
Nexa Resources SA 6.50% 01/18/2028 24, 137 26, 692, 163 0.1
OCP SA 3.75% 06/23/2031 7,803 7,890, 784 0.0
Sasol Financing USA LLC 5. 88% 03/27/2024 9, 655 10, 272, 317 0.0
Stillwater Mining Co. 7.13% 06/27/2025 20, 000 20, 761, 455 0.1
Suzano Austria GmbH 7.00% 03/16/2047 4,960 6, 693, 830 0.0
Vale Overseas Ltd. 3.75% 07/08/2030 3,970 4,230, 567 0.0
Vedanta Resources Finance IT PLC 13.88% 01/21/2024 40,014 44, 033, 295 0.2
Volcan Cia Minera SAA 4.38% 02/11/2026 4,778 4,632, 151 0.0
423, 640, 393 2.0
EASY
Cemex SAB de CV(d) 5.13% 09/08/2169 17, 508 18, 278, 352 0.1
Cemex SAB de CV 7.38% 06/05/2027 10, 634 11,984, 518 0.1
Embraer Netherlands Finance BV 5.40% 02/01/2027 26, 390 28, 253, 794 0.1
Embraer Netherlands Finance BV 6.95% 01/17/2028 23, 369 26, 594, 388 0.1
Klabin Austria GmbH 7.00% 04/03/2049 6, 722 8, 503, 849 0.0
93,614, 901 0.4
WE—AT4T
Globo Comunicacao e Participacoes SA 4.88% 01/22/2030 6, 730 6, 888, 996 0.1
VTR Finance NV 6.38% 07/15/2028 4, 248 4,512, 665 0.0
11,401, 661 0.1
E —ERmE
C&W Senior Financing DAC 6.88% 09/15/2027 25, 208 26, 740, 177 0.1
C&W Senior Financing DAC 7.50% 10/15/2026 14, 419 15,007, 513 0.1
Digicel International Finance Ltd./
Digicel international Holdings Ltd. 8.75% 05/25/2024 4, 359 4, 526, 549 0.0
MIN Mauritius Investments Ltd. 6. 50% 10/13/2026 3,770 4, 349, 638 0.0
0i Movel SA 8.75% 07/30/2026 16, 489 17,062, 817 0.1
Sable International Finance Ltd. 5.75% 09/07/2027 15, 802 16, 596, 788 0.1
84, 283, 482 0.4
HEM (T17=0v7)
BRF GmbH 4.35% 09/29/2026 6, 109 6, 403, 633 0.1
BRF SA 5.75% 09/21/2050 5, 556 5,621, 283 0.0
Cosan Ltd. 5.50% 09/20/2029 13, 818 14, 826, 714 0.1
Ulker Biskuvi Sanayi AS 6.95% 10/30/2025 5, 681 6, 007, 598 0.0
32, 859, 228 0.2
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TR F—
Ecopetrol SA 6. 88% 04/29/2030  USD 23,645 § 28, 469, 053 0.1%
Empresa Electrica Cochrane SpA 5.50% 05/14/2027 5,142 5, 158, 386 0.0
Gran Tierra Energy, Inc. 7.75% 05/23/2027 9, 261 8, 059, 978 0.0
HPCL-Mittal Energy Ltd. 5.45% 10/22/2026 3,062 3, 195, 580 0.0
Hunt 0il Co. of Peru LLC Sucursal Del Peru 6. 38% 06/01/2028 1,813 1, 848, 467 0.0
Investment Energy Resources Ltd. 6.25% 04/26/2029 8,915 9, 751, 609 0.1
Kosmos Energy Ltd. 7.50% 03/01/2028 13,719 13, 058, 033 0.1
Medco Platinum Road Pte Ltd. 6. 75% 01/30/2025 15, 289 15,951, 205 0.1
MV24 Capital BV 6.75% 06/01/2034 11, 379 12, 390, 934 0.1
Oleoducto Central SA 4.00% 07/14/2027 3, 463 3,578, 361 0.0
Peru LNG SRL 5.38% 03/22/2030 23, 584 18, 705, 060 0.1
Petrobras Global Finance BV 5.60% 01/03/2031 56, 775 63, 799, 565 0.3
Petrobras Global Finance BV 7.38% 01/17/2027 25,478 31,181,873 0.2
Petrobras Global Finance BV 8. 75% 05/23/2026 12, 234 15, 700, 045 0.1
Raizen Fuels Finance SA 5.30% 01/20/2027 7,683 8, 720, 995 0.0
SEPLAT Energy PLC 7.75% 04/01/2026 17, 384 18, 035, 900 0.1
SierraCol Energy Andina LLC 6.00% 06/15/2028 4,987 4,973, 946 0.0
262, 578, 990 1.3
P—E R
Stoneco Ltd. 3.95% 06/16/2028 5,172 5,058,914 0.0
TR Y—
Baidu, Inc. 3.43% 04/07/2030 304 328,909 0.0
ik —— e A
Aeropuertos Dominicanos Siglo XXI SA 6. 75% 03/30/2029 10, 660 11, 086, 400 0.1
924, 852, 878 4.5
SRS
AT
Absa Group Ltd. (d) 6.38% 05/27/2026 6, 561 6, 856, 245 0.0
Banco Santander Mexico SA Institucion de Banca
Multiple Grupo Financiero Santand 5. 38% 04/17/2025 16, 733 18,921, 676 0.1
BBVA Bancomer SA/Texas 5.88% 09/13/2034 3,720 4, 082, 495 0.0
Fidelity Bank PLC 10. 50% 10/16/2022 11, 480 12, 285, 753 0.1
42, 146, 169 0.2
e
Huarong Finance 2017 Co., Ltd. 3.75% 04/27/2022 750 736, 875 0.0
Huarong Finance 2017 Co., Ltd. 4.75% 04/27/2027 4,249 4,206,510 0.0
Huarong Finance 2019 Co., Ltd. 3.25% 11/13/2024 2,492 2, 386, 090 0.0
Huarong Finance 2019 Co., Ltd. 3.75% 05/29/2024 1,330 1, 296, 750 0.0
Huarong Finance 2019 Co., Ltd. 4.50% 05/29/2029 6,073 5, 875, 627 0.1
Huarong Finance IT Co., Ltd. 4.63% 06/03/2026 5, 895 5, 836, 050 0.0
Huarong Finance II Co., Ltd. 4.88% 11/22/2026 2,841 2,833, 898 0.0
Huarong Finance II Co., Ltd. 5.50% 01/16/2025 20, 581 20, 992, 620 0.1
44, 164, 420 0.2
Z DAL DL
OEC Finance Ltd. (a) 4. 38% 10/25/2029 3, 065 308, 053 0.0
OEC Finance Ltd. (a) 5.25% 12/27/2033 3,475 314, 477 0.0
OEC Finance Ltd. (a) 7.13% 12/26/2046 32,513 3,005, 896 0.0
3, 628, 426 0.0
y—F
Central China Real Estate Ltd. 7.50% 07/14/2025 1, 313 998, 265 0.0
Central China Real Estate Ltd. 7.75% 05/24/2024 203 156, 949 0.0
China Aoyuan Group Ltd. 5. 38% 09/13/2022 206 200, 393 0.0
China Aoyuan Group Ltd. 5. 88% 03/01/2027 202 168, 114 0.0
Ronshine China Holdings Ltd. 7.10% 01/25/2025 208 179, 049 0.0
Scenery Journey Ltd. 11.50% 10/24/2022 9, 136 3, 152, 834 0.0
Scenery Journey Ltd. 12.00% 10/24/2023 3,890 1, 322, 600 0.0
Trust Fibra Uno 4.87% 01/15/2030 27,786 30, 535, 077 0.2
Trust Fibra Uno 6.39% 01/15/2050 726 874, 685 0.0
Trust Fibra Uno 6.95% 01/30/2044 3,173 3,975, 769 0.0
Yango Justice International Ltd. 7.50% 02/17/2025 1,211 1, 035, 405 0.0
Yuzhou Group Holdings Co., Ltd. 6.35% 01/13/2027 245 185, 248 0.0
42, 784, 388 0.2
132, 723, 403 0.6
TV =Ty =TI
'R AN
Senegal Government International Bond 6.25% 05/23/2033 53, 439 57,523, 744 0.3
Senegal Government International Bond 6.75% 03/13/2048 30, 851 32,0562, 261 0.1
89, 576, 005 0.4
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AWEHE
AES Andes SA 6.35% 10/07/2079  USD 10,186 § 10, 644, 370 0.1%
AES El1 Salvador Trust IT 6.75% 03/28/2023 5,470 5,269, 319 0.0
Cemig Geracao e Transmissao SA 9.25% 12/05/2024 31,570 36, 195, 005 0.1
Light Servicos De Eletricidade 4.38% 06/18/2026 13, 720 13,943, 122 0.1
Star Energy Geothermal Wayang Windu Ltd. 6.75% 04/24/2033 12, 857 14, 755, 990 0.1
80, 807, 806 0.4
wy 7Yy ME
TN
GUSAP IIT LP 4.25% 01/21/2030 7,373 8, 153, 756 0.0
3, 275, 606, 000 15.7
¥ —BREERE
STMISEY
HRITE
Ally Financial, Inc. 8.00% 11/01/2031 29, 736 42, 816, 440 0.3
Bank of America Corp., Series AA(d) 6.10% 03/17/2025 14, 150 15, 859, 745 0.1
Bank of America Corp., Series B 8.05% 06/15/2027 32,004 41, 110, 166 0.2
Bank of America Corp., Series DD (d) 6.30% 03/10/2026 29, 824 34, 719, 052 0.2
Bank of America Corp., Series X(d) 6.25% 09/05/2024 7,260 8,041, 770 0.0
Bank of America Corp., Series Z(d) 6.50% 10/23/2024 808 911, 910 0.0
Barclays Bank PLC(d) 6.86% 06/15/2032 1, 667 2,263, 318 0.0
Barclays PLC(d) 7.13% 06/15/2025  GBP 13,922 21, 745,709 0.1
Barclays PLC(d) 7.25% 03/15/2023 5, 167 7,592,701 0.0
BNP Paribas SA(d) 6. 75% 03/14/2022  USD 15, 725 16, 141, 219 0.1
CIT Group, Inc. 3.93% 06/19/2024 6, 749 7,097,976 0.0
Citigroup, Inc. (d) 3. 88% 02/18/2026 8, 826 9, 079, 748 0.1
Citigroup, Inc. (d) 5.95% 01/30/2023 33,5156 35, 206, 038 0.2
Citigroup, Inc., Series T(d) 6.25% 08/15/2026 5,672 6,612, 779 0.0
Citigroup, Inc., Series V(d) 4.70% 01/30/2025 8, 408 8, 775, 599 0.0
Citigroup, Inc., Series W(d) 4.00% 12/10/2025 7,221 7,504, 884 0.0
Commerzbank AG 8.13% 09/19/2023 1, 629 1, 840, 489 0.0
Credit Agricole SA(d) 8.13% 12/23/2025 35, 763 43, 547, 455 0.2
Credit Suisse AG 6.50% 08/08/2023 9, 231 10, 150, 288 0.1
DNB Bank ASA (d) 6.50% 03/26/2022 48, 000 49, 429, 426 0.2
Erste Group Bank AG(d) 6.50% 04/15/2024  EUR 10, 600 13,972, 476 0.1
Erste Group Bank AG(d) 8.88% 10/15/2021 12, 800 15, 265, 192 0.1
Goldman Sachs Group, Inc. (The), Series 0(d) 5.30% 11/10/2026  USD 3,702 4,117,958 0.0
Goldman Sachs Group, Inc. (The), Series P(d) 5.00% 11/10/2022 32, 640 32,990, 158 0.2
HSBC Holdings PLC(d) 6.00% 09/29/2023  EUR 6, 504 8,380, 115 0.0
HSBC Holdings PLC(d) 6.38% 03/30/2025  USD 5,220 5, 774, 625 0.0
HSBC Holdings PLC, Series E(d) 4.75% 07/04/2029  EUR 9, 250 12, 410, 051 0.1
ING Groep NV (d) 6.50% 04/16/2025  USD 24,907 27,715, 839 0.1
ING Groep NV (d) 6.75% 04/16/2024 5, 795 6, 347, 196 0.0
JPMorgan Chase & Co., Series R(d) 6.00% 08/01/2023 15, 000 15, 936, 736 0.1
Lloyds Banking Group PLC(d) 6.41% 10/01/2035 1,976 2, 750, 836 0.0
Lloyds Banking Group PLC(d) 6.66% 05/21/2037 1, 067 1, 518, 750 0.0
Lloyds Banking Group PLC(d) 7.50% 06/27/2024 6, 268 7,021, 358 0.0
Natwest Group PLC, Series U(d) (f) 2.47% 09/30/2027 15, 100 15, 045, 290 0.1
Regions Bank/Birmingham AL 6.45% 06/26/2037 28, 048 40, 267, 367 0.2
Skandinaviska Enskilda Banken AB(d) 5.63% 05/13/2022 4, 000 4,110, 442 0.0
Standard Chartered PLC(d) (f) 1. 64% 01/30/2027 16, 000 15, 524, 220 0.1
Standard Chartered PLC(d) 7.75% 04/02/2023 13, 945 15, 149, 997 0.1
Swedbank AB(d) 6. 00% 03/17/2022 5,800 5,938, 848 0.0
UBS AG/Stamford CT 7.63% 08/17/2022 3,729 3,972, 148 0.0
UBS Group AG (d) 7.00% 01/31/2024 49, 607 54, 505, 691 0.3
UBS Group AG (d) 7.00% 02/19/2025 32,133 36,911, 024 0.2
716,073, 029 3.5
Tu—n—¥
Charles Schwab Corp. (The), Series G(d) 5. 38% 06/01/2025 26, 176 29, 150, 009 0.1
Al
AerCap Ireland Capital DAC/AerCap Global
Aviation Trust 3.88% 01/23/2028 6, 059 6, 499, 366 0.1
AerCap Ireland Capital DAC/AerCap Global
Aviation Trust 6.50% 07/15/2025 3, 386 3,955, 301 0.0
Aircastle Ltd. 2.85% 01/26/2028 5,211 5, 330, 496 0.0
Aircastle Ltd. 4.25% 06/15/2026 648 712, 594 0.0
Aircastle Ltd. 5.25% 08/11/2025 42, 255 47, 419, 736 0.2
Aviation Capital Group LLC 1.95% 01/30/2026 1, 558 1, 566, 969 0.0
Aviation Capital Group LLC 3.50% 11/01/2027 5, 788 6, 136, 841 0.0
Aviation Capital Group LLC 4.13% 08/01/2025 7,715 8, 359, 799 0.1
Aviation Capital Group LLC 4.38% 01/30/2024 12, 125 12, 996, 025 0.1
Aviation Capital Group LLC 4. 88% 10/01/2025 5, 387 5,992, 754 0.0
98, 969, 881 0.5
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Allstate Corp. (The) 6.50% 05/15/2057  USD 39,949 § 53,630, 192 0.3%
American International Group, Inc. 6.82% 11/15/2037 15, 085 21, 484, 082 0.1
Aon Corp. 8.21% 01/01/2027 13,915 18, 196, 113 0.1
Hartford Financial Services Group, Inc. (The),

Series ICON(f) 2.25% 02/12/2047 10, 000 9,613, 328 0.0
Liberty Mutual Group, Inc. 3.63% 05/23/2059  EUR 1,111 1,369, 413 0.0
Liberty Mutual Group, Inc. 7.80% 03/15/2037  USD 36, 487 48, 982, 605 0.2
MetLife Capital Trust IV 7.88% 12/15/2037 7,000 9,761, 900 0.1
MetLife, Inc. 10. 75% 08/01/2039 16, 185 28, 715, 416 0.1
Nationwide Financial Services, Inc. 6.75% 05/15/2037 3, 000 3,696, 897 0.0
Nationwide Mutual Insurance Co. 9.38% 08/15/2039 22, 662 40, 344, 593 0.2
Transatlantic Holdings, Inc. 8.00% 11/30/2039 14, 148 22,192, 466 0.1

257, 987, 005 1.2
Z DAL
AerCap Ireland Capital DAC/AerCap Global
Aviation Trust 4. 45% 04/03/2026 1,974 2,164, 893 0.0
-k
MPT Operating Partnership LP/MPT Finance Corp. 4.63% 08/01/2029 3, 685 3,943, 300 0.0
MPT Operating Partnership LP/MPT Finance Corp. 5.00% 10/15/2027 2, 644 2,803, 030 0.0
6, 746, 330 0.0
1,111,091, 147 5.3
X
SEERPESE
ArcelorMittal SA 6. 75% 03/01/2041 14, 928 21, 204, 562 0.1
ArcelorMittal SA 7.00% 10/15/2039 11,517 16, 525, 145 0.1
Arconic Corp. 6.00% 05/15/2025 20, 000 21,152,073 0.1
CF Industries, Inc. 4.95% 06/01/2043 20, 942 25, 830, 333 0.1
CF Industries, Inc. 5. 38% 03/15/2044 14, 106 18, 334, 199 0.1
Glencore Finance Canada Ltd. 6.00% 11/15/2041 4,277 5, 786, 435 0.1
MEGlobal Canada ULC 5. 88% 05/18/2030 2,186 2,724, 356 0.0
Smurfit Kappa Treasury Funding DAC 7.50% 11/20/2025 4, 264 5,308, 617 0.0
116, 865, 720 0.6
LN
General Electric Co., Series D(d) (f) 3.45% 12/15/2021 30, 828 29,952, 143 0.1
WE—ERWE
Qwest Corp. 6.75% 12/01/2021 15, 325 15, 539, 939 0.1
HEM GrRfug) —BaBE
General Motors Co. 6.25% 10/02/2043 2,398 3,281,632 0.0
General Motors Co. 6.80% 10/01/2027 3, 641 4, 586, 236 0.0
General Motors Financial Co., Inc. 4.00% 10/06/2026 1,162 1, 285, 103 0.0
General Motors Financial Co., Inc. 5.65% 01/17/2029 11,876 14, 457, 212 0.1
Lear Corp. 3.50% 05/30/2030 12, 304 13, 341, 490 0.1
36,951, 673 0.2
HEM GRREE) —Zoff
Marriott International, Inc./MD, Series EE 5.75% 05/01/2025 6,031 6,929, 138 0.0
MDC Holdings, Inc. 6.00% 01/15/2043 31, 126 40, 130, 541 0.2
Owens Corning 7.00% 12/01/2036 2,898 4,238, 147 0.0
PulteGroup, Inc. 6.00% 02/15/2035 615 812, 566 0.0
PulteGroup, Inc. 6.38% 05/15/2033 10, 924 14,614, 079 0.1
PulteGroup, Inc. 7.88% 06/15/2032 27,955 40, 795, 043 0.2
107,519, 514 0.5
TR F—
Cenovus Energy, Inc. 6. 75% 11/15/2039 5, 144 6, 954, 322 0.0
Continental Resources, Inc. /0K 5.75% 01/15/2031 19, 163 23, 357,970 0.1
Energy Transfer LP 6.25% 04/15/2049 1, 000 1,324,774 0.0
Energy Transfer LP 8.25% 11/15/2029 8,521 11, 729, 750 0.1
Hess Corp. 7.30% 08/15/2031 2,953 4, 015, 254 0.0
Kinder Morgan, Inc., Series G 7.75% 01/15/2032 4,518 6, 538, 053 0.0
Kinder Morgan, Inc., Series G 7.80% 08/01/2031 18,933 27, 268, 873 0.1
Plains All American Pipeline LP/PAA Finance Corp. 4.50% 12/15/2026 6, 690 7,508, 321 0.1
Plains All American Pipeline LP/PAA Finance Corp. 4.65% 10/15/2025 20, 509 22,849,732 0.1
111, 547, 049 0.5
T ImY—
Dell International LLC/EMC Corp. 8.35% 07/15/2046 9, 330 15, 391, 277 0.1
Nokia Oy j 6. 63% 05/15/2039 2,000 2,782,317 0.0
18, 173, 594 0.1
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Delta Air Lines, Inc. 7.00% 05/01/2025  USD 27,353 § 32,005, 943 0.1%
Delta Air Lines, Inc./SkyMiles IP Ltd. 4.75% 10/20/2028 17,879 19, 868, 039 0.1
Mileage Plus Holdings LLC/
Mileage Plus Intellectual Property Assets Ltd. 6.50% 06/20/2027 48, 950 53,242, 218 0.3
105, 116, 200 0.5
541, 665, 832 2.6
1, 652, 756, 979 7.9
B —hLPx Y —
T AU A ERIE
U.S. Treasury Bonds(g) 1.38% 08/15/2050 179, 875 157, 250, 107 0.8
U.S. Treasury Bonds (g) 6.00% 02/15/2026 293, 266 361, 542, 484 1.7
U.S. Treasury Bonds(g) 6. 13% 11/15/2027 62, 738 82, 304, 807 0.4
U.S. Treasury Bonds (g) 6.25% 05/15/2030 83, 300 118, 233, 938 0.6
U.S. Treasury Bonds (g) 6.63% 02/15/2027 55, 285 72,302, 283 0.4
U.S. Treasury Bonds(g) 6. 75% 08/15/2026 212,755 274, 487, 182 1.3
U.S. Treasury Bonds (g) 7.50% 11/15/2024 58, 500 71, 680, 781 0.3
U.S. Treasury Bonds(g) 7.63% 02/15/2025 41, 846 52,059, 039 0.3
U.S. Treasury Notes(g) 0.38% 04/30/2025 5,100 5, 066, 531 0.0
U.S. Treasury Notes 0. 63% 08/15/2030 200 189, 500 0.0
U.S. Treasury Notes(g) 1.13% 02/15/2031 114, 128 112, 630, 070 0.5
U.S. Treasury Notes 1. 25% 08/15/2031 108, 798 108, 270, 706 0.5
1,416, 017, 428 6.8
CMO (B—%"— VHEEFESR)
DA E VN ISy
Bellemeade Re Ltd.
Series 2018-1A, Class B1(f) 4.33% 04/25/2028 3,894 3,912, 949 0.0
Series 2018-3A, Class M2(f) 2.83% 10/25/2028 14,474 14, 510, 303 0.1
Series 2019-4A, Class M2(f) 2.93% 10/25/2029 9, 310 9, 420, 572 0.1
Connecticut Avenue Securities Trust
Series 2018-R07, Class 1B1(f) 4.43% 04/25/2031 8, 645 8, 956, 364 0.0
Series 2020-SBT1, Class IM2(f) 3.73% 02/25/2040 29, 195 30, 179, 857 0.1
Series 2020-SBT1, Class 2M2(f) 3.73% 02/25/2040 17,621 18, 243, 115 0.1
Eagle Re Ltd.
Series 2019-1, Class MIB(f) 1. 88% 04/25/2029 894 893, 771 0.0
Series 2019-1, Class M2(f) 3. 38% 04/25/2029 3, 654 3,690, 015 0.0
Series 2020-1, Class M2(f) 2. 08% 01/25/2030 10, 952 10, 746, 970 0.1
Federal Home Loan Mortgage Corp.
Structured Agency Credit Risk Debt Notes
Series 2013-DN2, Class M2(f) 4.33% 11/25/2023 2,432 2, 486, 982 0.0
Series 2014-DN3, Class M3 (f) 4.08% 08/25/2024 1, 304 1, 329, 179 0.0
Series 2015-DN1, Class B(f) 11.58% 01/25/2025 1,604 1, 635, 842 0.0
Series 2015-DNA1, Class B(f) 9.28% 10/25/2027 32,039 36, 483, 729 0.2
Series 2015-DNA2, Class B(f) 7.63% 12/25/2027 48,176 52,186,072 0.3
Series 2015-DNA3, Class B(f) 9.43% 04/25/2028 15, 270 17, 235, 538 0.1
Series 2015-HQ1, Class B(f) 10. 83% 03/25/2025 8,479 8,452, 334 0.0
Series 2015-HQ2, Class B(f) 8.03% 05/25/2025 1,442 1, 495, 695 0.0
Series 2015-HQA1, Class B(f) 8.88% 03/25/2028 19, 299 20, 924, 349 0.1
Series 2015-HQA2, Class B(f) 10. 58% 05/25/2028 10, 438 11,725,461 0.1
Series 2016-DNA3, Class B(f) 11.33% 12/25/2028 7,243 8, 455, 577 0.0
Series 2016-DNA4, Class B(f) 8.68% 03/25/2029 8,703 9,322,792 0.0
Series 2016-HQA1, Class B(f) 12. 83% 09/25/2028 16, 436 19, 951, 031 0.1
Series 2016-HQAL, Class M3 (f) 6.43% 09/25/2028 11, 879 12, 443, 825 0.1
Series 2016-HQA2, Class B(f) 11.58% 11/25/2028 13, 643 15,795,615 0.1
Series 2016-HQA4, Class B(f) 8.83% 04/25/2029 2,291 2,434, 644 0.0
Series 2017-DNA1, Class B1(f) 5.03% 07/25/2029 25,819 27, 820, 992 0.1
Series 2017-DNA2, Class B1(f) 5.23% 10/25/2029 40, 822 44, 600, 308 0.2
Series 2017-DNA3, Class B1(f) 4.53% 03/25/2030 53,193 56, 184, 097 0.3
Series 2017-HQA1, Class B1(f) 5.08% 08/25/2029 1, 584 1,700, 714 0.0
Series 2017-HQA2, Class BI(f) 4.83% 12/25/2029 9, 130 9, 778, 395 0.1
Series 2017-HQA3, Class B1(f) 4.53% 04/25/2030 4,415 4, 635, 666 0.0
Series 2018-DNA2, Class B1(f) 3. 78% 12/25/2030 5,829 6, 052, 859 0.0
Series 2019-DNAI, Class B1(f) 4.73% 01/25/2049 3, 365 3,521, 625 0.0
Series 2019-FTR2, Class M2 (f) 2.23% 11/25/2048 6, 650 6, 654, 719 0.0
Federal National Mortgage Association Connecticut
Avenue Securities
Series 2014-C01, Class M2(f) 4. 48% 01/25/2024 1,775 1,832, 762 0.0
Series 2014-C03, Class 2M2(f) 2.98% 07/25/2024 577 586, 202 0.0
Series 2014-C04, Class 1M2(f) 4.98% 11/25/2024 20, 476 21,071, 547 0.1
Series 2015-C02, Class IM2(f) 4. 08% 05/25/2025 9, 989 10, 160, 857 0.1
Series 2015-C03, Class IM2(f) 5. 08% 07/25/2025 904 925, 548 0.0
Series 2015-C03, Class 2M2(f) 5. 08% 07/25/2025 573 578,112 0.0
Series 2015-C04, Class IM2(f) 5. 78% 04/25/2028 7,852 8, 260, 566 0.0
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Series 2016-C01, Class 1B(f) 11.83% 08/25/2028  USD 39,224 § 44, 339,921 0.2%
Series 2016-C01, Class 1M2(f) 6.83% 08/25/2028 19, 994 21, 142, 240 0.1
Series 2016-C02, Class 1B(f) 12.33% 09/25/2028 21,442 24,958, 958 0.1
Series 2016-C03, Class 1B(f) 11.83% 10/25/2028 7,786 9, 002, 397 0.0
Series 2016-C03, Class 2B(f) 12.83% 10/25/2028 18, 480 22,420, 599 0.1
Series 2016-C03, Class 2M2(f) 5. 98% 10/25/2028 30, 796 32,317, 549 0.2
Series 2016-C04, Class 1B(f) 10. 33% 01/25/2029 46, 188 52, 145, 521 0.3
Series 2016-C05, Class 2B(f) 11.24% 01/25/2029 36,019 39, 423, 345 0.2
Series 2016-C06, Class 1B(f) 9.33% 04/25/2029 21, 207 23,337,752 0.1
Series 2016-C07, Class 2B(f) 9.58% 05/25/2029 27,703 30, 642, 682 0.2
Series 2017-C01, Class 1BI(f) 5.83% 07/25/2029 8,561 9, 357, 326 0.0
Series 2017-C02, Class 2B1(f) 5.58% 09/25/2029 1, 584 1,728, 561 0.0
Series 2017-C03, Class 1B1(f) 4.93% 10/25/2029 41, 247 44, 754, 807 0.2
Series 2017-C04, Class 2B1(f) 5.13% 11/25/2029 4,454 4, 869, 845 0.0
Series 2017-C05, Class 1B1(f) 3.68% 01/25/2030 11, 946 12,478,013 0.1
Series 2017-C06, Class 1B1(f) 4.23% 02/25/2030 8,320 8,620,915 0.0
Series 2018-C01, Class 1B1(f) 3.63% 07/25/2030 24, 895 25,486,411 0.1
Home Re Ltd., Series 2018-1, Class M2(f) 3.08% 10/25/2028 14, 423 14, 567, 774 0.1
Oaktown Re ITI Ltd., Series 2019-1A, Class M2(f) 2.63% 07/25/2029 2,222 2,235, 380 0.0
Radnor Re Ltd.
Series 2018-1, Class M2(f) 2.78% 03/25/2028 2,721 2,746,901 0.0
Series 2019-1, Class M2(f) 3.28% 02/25/2029 2,254 2,276,894 0.0
Series 2019-2, Class MIB(f) 1.83% 06/25/2029 519 519, 507 0.0
Series 2020-1, Class M2A(f) 2.08% 01/25/2030 11,179 11, 178, 820 0.1
Series 2020-1, Class M2B(f) 2.33% 01/25/2030 9,514 9,479, 424 0.1
Triangle Re Ltd., Series 2020-1, Class M2(f) 5.68% 10/25/2030 7,900 8,157,012 0.0
985, 466, 104 4.7
R S BAZE BRI 1
Federal Home Loan Mortgage Corp. REMICs
Series 4248, Class SL(f) (h) 5.95% 05/15/2041 19, 650 3, 341, 105 0.0
Series 4954, Class SL(f) (h) 5.97% 02/25/2050 24,771 4, 620, 708 0.0
Series 4981, Class HS(f) (h) 6.02% 06/25/2050 79,093 14, 729, 564 0.1
Series 4981, Class JS(f) (h) 6.02% 06/25/2050 127, 161 23,685,016 0.1
Series 4701, Class NS(f) (h) 6.05% 08/15/2039 7,395 1, 596, 366 0.0
Series 4125, Class SA(f) (h) 6.05% 11/15/2042 6, 599 1, 345,616 0.0
Series 4736, Class LS(f) (h) 6.10% 12/15/2047 27,501 6, 132, 003 0.1
Series 4736, Class SM(f) (h) 6.10% 12/15/2047 57,203 11, 666, 605 0.1
Series 4774, Class BS(f) (h) 6.10% 02/15/2048 30, 554 5, 388, 850 0.1
Federal National Mortgage Association REMICs
Series 2012-70, Class HS(f) (h) 5.92% 07/25/2042 4,029 798, 166 0.0
Series 2016-64, Class SP(f) (h) 5.92% 09/25/2046 20, 540 4,427,491 0.0
Series 2016-89, Class SH(f) (h) 5.92% 12/25/2046 14, 657 2,933,575 0.0
Series 2019-38, Class SM(f) (h) 5.97% 07/25/2049 6, 247 1, 310, 936 0.0
Series 2019-65, Class SY(f) (h) 5.97% 11/25/2049 12, 349 2,493, 490 0.0
Series 2013-15, Class SA(f) (h) 6.07% 03/25/2043 17, 848 4,043,078 0.0
Series 2017-97, Class SW(f) (h) 6.12% 12/25/2047 32,879 7,616,218 0.1
Series 2018-43, Class SB(f) (h) 6.12% 06/25/2048 9,315 1,714, 648 0.0
Series 2018-36, Class SG(f) (h) 6.12% 06/25/2048 15, 324 3,202, 203 0.0
Series 2015-26, Class SH(f) (h) 6.37% 05/25/2045 5, 695 1,229, 278 0.0
Series 2005-91, Class SD(f) (h) 6.62% 10/25/2035 6, 350 1,277, 246 0.0
Government National Mortgage Association
Series 2015-3, Class DS(f) (h) 5.51% 11/20/2041 21,299 2,043, 896 0.0
Series 2020-47, Class SG(f) (h) 5.91% 02/20/2049 13,763 2,459, 700 0.0
Series 2009-76, Class SB(f) (h) 6.00% 09/16/2039 6,935 1, 285, 541 0.0
Series 2017-134, Class MS(f) (h) 6.11% 09/20/2047 7,949 1,838, 749 0.0
Series 2017-161, Class CS(f) (h) 6.16% 10/20/2047 16, 887 3,244, 614 0.0
114, 424, 662 0.6
WU B B R E 1
Federal Home Loan Mortgage Corp. REMICs
Series 4398, Class 10(i) 6.00% 10/15/2037 27,299 5,782,271 0.1
Series 4976, Class MI (i) 4.50% 05/25/2050 31, 768 5,411,513 0.1
Series 4981, Class MI (i) 5.00% 06/25/2050 53,383 9, 496, 579 0.1
Series 4987, Class IC(i) 4.50% 06/25/2050 119, 314 17,071, 337 0.1
Series 4993, Class LI (i) 5.00% 07/25/2050 14,703 2,144, 132 0.0
Series 5008, Class AI(i) 3.50% 09/25/2050 13, 267 1,998, 571 0.0
Series 5011, Class MI (i) 3.00% 09/25/2050 12, 520 1, 896, 993 0.0
Series 5013, Class JI(i) 4.00% 09/25/2050 26,516 3,493,613 0.0
Series 5015, Class BI (i) 4.00% 09/25/2050 23, 262 4, 050, 658 0.0
Series 5018, Class AT (i) 4.00% 10/25/2050 12, 645 2,201,932 0.0
Series 5018, Class GI (i) 4.50% 10/25/2050 18, 466 2,772,509 0.0
Series 5024, Class DI (i) 4.00% 10/25/2050 5,419 824, 540 0.0
Series 5030, Class EI(i) 3.50% 10/25/2050 5,011 890, 765 0.0
Series 5036, Class IT(i) 4.00% 03/25/2050 7,164 1,098, 216 0.0
Series 5040, Class AI(i) 3.50% 11/25/2050 1,918 302,516 0.0
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Series 5040, Class CI (i) 4.00% 11/25/2050  USD 26,439 $ 3,436,016 0.0%
Series 5043, Class 10(i) 5. 00% 11/25/2050 15, 638 2,912, 267 0.0
Series 5049, Class CI (i) 3.50% 12/25/2050 23,941 3, 065, 379 0.0
Series 5052, Class IK(i) 4.00% 12/25/2050 21,893 3, 255, 737 0.0
Federal National Mortgage Association REMICs
Series 2020-96, Class KI(i) 2.50% 01/25/2051 6, 293 725, 000 0.0
Series 2021-18, Class IT(i) 3.00% 04/25/2051 15, 352 1, 583, 536 0.0
Series 2020-76, Class GI(i) 4.00% 11/25/2050 16, 850 2, 382,935 0.0
Series 2020-89, Class KI(i) 4.00% 12/25/2050 70, 585 10, 396, 396 0.1
Series 2015-49, Class LI(i) 5.00% 07/25/2045 14, 213 2, 283, 558 0.0
Series 2016-26, Class 10(i) 5.00% 05/25/2046 14, 552 2,421,139 0.0
Series 2010-109, Class IQ(i) 5.50% 08/25/2040 5,905 650, 023 0.0
Series 2019-4, Class AI(i) 6.00% 08/25/2038 24,801 5,047,925 0.0
Series 2013-66, Class LI (i) 7.00% 07/25/2043 15, 091 3,002, 251 0.0
Government National Mortgage Association,
Series 2021-41, Class UI(i) 3.50% 03/20/2051 30, 058 4,033,179 0.0
104, 631, 486 0.5
FEBURT 5 B R RS
Alternative Loan Trust
Series 2006-24CB, Class Al6 5.75% 08/25/2036 1, 560 1, 202, 037 0.0
Series 2007-15CB, Class A19 5.75% 07/25/2037 1, 589 1,290, 297 0.0
Series 2006-28CB, Class Al8 6.00% 10/25/2036 894 643, 741 0.0
Series 2007-16CB, Class 1A7 6.00% 08/25/2037 3, 560 3,414, 608 0.0
Series 2006-42, Class 1A6 6.00% 01/25/2047 2,827 2, 198, 098 0.0
Series 2006-26CB, Class A6 6.25% 09/25/2036 685 473, 348 0.0
Series 2006-26CB, Class A8 6.25% 09/25/2036 2,592 1,791, 036 0.0
Series 2006-28CB, Class Al4 6.25% 10/25/2036 2,538 1, 879, 142 0.0
Series 2006-J5, Class 1Al 6.50% 09/25/2036 1,877 1, 467, 630 0.0
Bear Stearns ARM Trust, Series 2007-4, Class 22Al 3.28% 06/25/2047 7,652 7, 655, 199 0.1
ChaseFlex Trust, Series 2007-1, Class 1A3 6.50% 02/25/2037 4,522 2,461, 237 0.0
CHL Mortgage Pass—Through Trust
Series 2007-HY4, Class 1Al 2.97% 09/25/2047 2,215 2, 125, 288 0.0
Series 2007-3, Class A30 5.75% 04/25/2037 1, 347 961, 409 0.0
Citigroup Mortgage Loan Trust, Series 2007-AR4,
Class 1AIA 3.15% 03/25/2037 1,436 1, 436, 744 0.0
CitiMortgage Alternative Loan Trust, Series 2007-A3,
Class 1A4 5.75% 03/25/2037 553 558, 742 0.0
Countrywide Home Loan Mortgage Pass-Through Trust,
Series 2006-13, Class 1A19 6.25% 09/25/2036 615 395, 596 0.0
First Horizon Alternative Mortgage Securities Trust
Series 2006-AA3, Class Al 2.54% 06/25/2036 2,047 1,871, 813 0.0
Series 2006-FA3, Class A9 6.00% 07/25/2036 2,674 1,772,957 0.0

Morgan Stanley Mortgage Loan Trust, Series 2007-6XS,
Class 2A5S 6.00% 02/25/2047 4,230 2,312,441 0.0
Residential Accredit Loans, Inc. Trust

Series 2005-QA10, Class A31 3.83% 09/25/2035 4,238 3,707,489 0.1

Series 2005-QS14, Class 3Al 6.00% 09/25/2035 1,070 1, 054, 880 0.0
Residential Asset Securitization Trust

Series 2006-A8, Class 3A4 6.00% 08/25/2036 2,528 1,801, 607 0.0

Series 2007-Al, Class A8 6.00% 03/25/2037 3,968 2,138,089 0.0

Series 2007-A5, Class 2A3 6.00% 05/25/2037 1,104 885, 545 0.0

Washington Mutual Mortgage Pass—Through Certificates
Trust, Series 2006-3, Class 3CB4 6.00% 04/25/2036 519 519, 441 0.0
46,018,414 0.2

FHEBUR R BIZE B 1

Alternative Loan Trust, Series 2007-7T2, Class A3(f) 0. 68% 04/25/2037 6, 663 2, 150, 604 0.0
Citigroup Mortgage Loan Trust, Series 2005-8,

Class 2A2(f) (h) 4.72% 09/25/2035 469 3, 850 0.0
Countrywide Home Loan Mortgage Pass-Through Trust,

Series 2007-13, Class A7(f) 0.68% 08/25/2037 2,347 992, 065 0.0
First Horizon Alternative Mortgage Securities Trust,

Series 2007-FA2, Class 1A6(f) (h) 5. 47% 04/25/2037 1, 826 511,607 0.0
Impac Secured Assets Corp., Series 2005-2,

Class A2D(f) 0.94% 03/25/2036 1, 581 1,421, 536 0.0
Lehman XS Trust

Series 2007-16N, Class 2A2(f) 0.93% 09/25/2047 2,206 2,252,786 0.1

Series 2007-10H, Class 2AI0(f) (h) 6.90% 07/25/2037 3, 254 640, 449 0.0
PHH Alternative Mortgage Trust, Series 2007-2, Class 1A3(f)  0.74% 05/25/2037 1,578 1, 557, 480 0.0
RBSGC Mortgage Loan Trust, Series 2007-B, Class 1A4(f) 0.53% 01/25/2037 963 391, 244 0.0
Residential Accredit Loans, Inc. Trust, Series 2006-QS18,

Class 2A2(f) (h) 6.47% 12/25/2036 7,304 1, 297, 489 0.0

11,219, 110 1

1,261, 759, 776 6.1
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AB FCP I - Mortgage Income Portfolio — Class SA 1,755,037 $ 140, 262, 524 0. 7%
AB SICAV I - Asia Income Opportunities
Portfolio — Class ZT 1, 404, 791 150, 396, 920 0.7
AB SICAV I - Emerging Market Corporate Debt
Portfolio — Class S 4,017, 647 112, 212, 879 0.6
AB SICAV T - Emerging Market Local Currency Debt
Portfolio — Class ZT 17, 296, 128 210, 839, 804 1.0
AB SICAV 1 - Euro High Yield Portfolio — Class S 4,195, 749 163, 089, 969 0.8
AB SICAV T - Financial Credit Portfolio — Class ZT 1,270, 310 149, 642, 552 0.7
AB SICAV 1T - US High Yield Portfolio — Class ZT 4,317,914 66, 452, 692 0.3
992, 897, 340 4.8
Tv—YrS - v—Fy - BHHEE
V7Y ME
TN
Brazil Notas do Tesouro Nacional, Series F 10. 00% 01/01/2023  BRL 2, 266, 808 445, 857, 504 2.1
==V ayd
Colombian TES, Series B 5. 75% 11/03/2027  COP 327, 107, 900 83, 809, 711 0.4
Colombian TES, Series B 7.50% 08/26/2026 130, 000, 000 36, 526, 166 0.2
Colombian TES, Series B 10. 00% 07/24/2024 152, 590, 800 45, 884, 725 0.2
166, 220, 602 0.8
VTR
Egypt Government Bond, Series 5YR 14. 06% 01/12/2026  EGP 419, 000 25, 830, 723 0.1
AF A
Mexican Bonos, Series M 8.00% 09/05/2024  MXN 2,817,670 147, 572, 029 0.7
Mexican Bonos, Series M 20 7.50% 06/03/2027 2,235,601 115, 521, 522 0.6
263, 093, 551 1.3
901, 002, 380 4.3
RHIERE
AV RRVT
JPMorgan Chase Bank, NA 9.50% 05/17/2041  IDR 414, 814, 000 35,919, 039 0.2
REEX
TR F—
Indian Renewable Energy Development Agency Ltd.,
Series E 7.13% 10/10/2022  INR 2, 500, 000 34, 585, 488 0.1
SRR
AT
HDFC Bank Ltd. 8.10% 03/22/2025 1,070, 000 14, 802, 589 0.1
986, 309, 496 4.7
®wy sy v
wy 7y ME
N—L—
0il and Gas Holding Co. BSCC (The) 7.50% 10/25/2027  USD 4, 456 4,927, 500 0.0
AV RRTT
Indonesia Asahan Aluminium Persero PT 4.75% 05/15/2025 1,131 1,232,914 0.0
Indonesia Asahan Aluminium Persero PT 5.45% 05/15/2030 1, 209 1, 408, 334 0.0
2,641, 248 0.0
AF A
Petroleos Mexicanos 5.95% 01/28/2031 90, 503 88, 864, 896 0.4
Petroleos Mexicanos 6.75% 09/21/2047 57, 880 50, 847, 580 0.3
Petroleos Mexicanos 6. 84% 01/23/2030 33,603 35,073, 131 0.2
Petroleos Mexicanos 6.95% 01/28/2060 36, 944 32, 314, 917 0.2
Petroleos Mexicanos 7.69% 01/23/2050 51, 866 49, 520, 101 0.2
256, 620, 625 1.3
N
Aeropuerto Internacional de Tocumen SA 4. 00% 08/11/2041 3, 367 3, 449, 702 0.0
Aeropuerto Internacional de Tocumen SA 5.13% 08/11/2061 2, 883 3, 055, 980 0.0
6, 505, 682 0.0
M7r 70 n
Eskom Holdings SOC Ltd. 4.31% 07/23/2027 4, 162 4, 182, 810 0.0
Eskom Holdings SOC Ltd. 6.35% 08/10/2028 7,156 7,947, 454 0.1
Eskom Holdings SOC Ltd. 7.13% 02/11/2025 7,482 7,901, 927 0.0
20,032, 191 0.1
BU=g—f . b
Trinidad Generation UnLtd. 5.25% 11/04/2027 441 452, 852 0.0
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7 TA4F
NAK Naftogaz Ukraine via Kondor Finance PLC 7.38% 07/19/2022  USD 10,054 $ 10, 356, 002 0.1%
State Savings Bank of Ukraine Via SSB #1 PLC 9.63% 03/20/2025 3,759 4, 087, 695 0.0
14, 443, 697 0.1
NREATT
Petroleos de Venezuela SA(c) 5.38% 04/12/2027 61,738 2,716,463 0.0
308, 340, 258 1.5
PEX
TR —
0il and Gas Holding Co. BSCC (The) 7.63% 11/07/2024 17, 099 18, 940, 563 0.1
0il and Gas Holding Co. BSCC (The) 8.38% 11/07/2028 14, 848 17, 152, 224 0.1
36, 092, 787 0.2
ZORDFE¥E
DP World Salaam(d) 6.00% 10/01/2025 21,915 23,961, 312 0.1
ik —Y—E 2
DP World Crescent Ltd. 3. 88% 07/18/2029 899 975,415 0.0
DP World Ltd./United Arab Emirates 5.63% 09/25/2048 3,782 4,746,410 0.0
5,721,825 0.0
65, 775,924 0.3
V7Y AR
T4 )
State Agency of Roads of Ukraine 6.25% 06/24/2028 35, 107 35,229,874 0.2
409, 346, 056 2.0
=T e~w—Fyb=ITY
N—L—
Bahrain Government International Bond 5.45% 09/16/2032 2,327 2, 280, 460 0.0
Bahrain Government International Bond 5.63% 09/30/2031 38, 984 38, 869, 484 0.2
Bahrain Government International Bond 6. 75% 09/20/2029 17, 385 18, 855, 119 0.1
Bahrain Government International Bond 7.00% 10/12/2028 53, 288 58, 683, 410 0.3
Bahrain Government International Bond 7.38% 05/14/2030 6, 009 6, 680, 506 0.0
CBB International Sukuk Programme Co. WLL 6.25% 11/14/2024 6, 455 7,000, 851 0.0
132, 369, 830 0.6
F~—r
Oman Government International Bond 4.13% 01/17/2023 10, 826 11, 051, 316 0.1
Oman Government International Bond 4.75% 06/15/2026 7,017 7, 266, 104 0.0
Oman Government International Bond 4. 88% 02/01/2025 1, 253 1, 310, 795 0.0
Oman Government International Bond 5.38% 03/08/2027 4, 890 5, 159, 867 0.0
Oman Government International Bond 6.25% 01/25/2031 32,548 35, 395, 950 0.2
Oman Government International Bond 6.50% 03/08/2047 10, 000 10, 011, 250 0.1
Oman Government International Bond 6.75% 01/17/2048 15, 395 15,720, 219 0.1
Oman Government International Bond 7.00% 01/25/2051 9, 560 9, 942, 400 0.0
95, 857,901 0.5
228, 227, 731 1.1
Te—Vr S e v—ry M-t
B
SEERPESE
Consolidated Energy Finance SA 6.50% 05/15/2026 5, 585 5,643, 292 0.0
Consolidated Energy Finance SA 6.88% 06/15/2025 37, 865 39, 068, 158 0.2
44, 711, 450 0.2
HEM CGRRBEUR) —Zofh
Melco Resorts Finance Ltd. 5.38% 12/04/2029 875 906, 666 0.0
Melco Resorts Finance Ltd. 5.63% 07/17/2027 10, 154 10, 497, 908 0.1
MGM China Holdings Ltd. 5.25% 06/18/2025 5,982 6, 162, 614 0.0
MGM China Holdings Ltd. 5. 38% 05/15/2024 7,461 7,645, 395 0.0
MGM China Holdings Ltd. 5. 88% 05/15/2026 6, 242 6,524, 061 0.0
Studio City Finance Ltd. 5.00% 01/15/2029 2,548 2,503, 092 0.0
Studio City Finance Ltd. 6.00% 07/15/2025 9, 535 9, 942, 025 0.0
Studio City Finance Ltd. 6.50% 01/15/2028 10, 680 11, 173, 950 0.1
Wynn Macau Ltd. 5.13% 12/15/2029 3,667 3, 644, 081 0.0
Wynn Macau Ltd. 5.50% 01/15/2026 16, 527 16,904, 313 0.1
Wynn Macau Ltd. 5.50% 10/01/2027 12, 252 12, 405, 150 0.1
Wynn Macau Ltd. 5.63% 08/26/2028 10, 091 10, 226, 230 0.1
98, 535, 485 0.5
HEM (T4 7=rv7)
Teva Pharmaceutical Finance Netherlands III BV 7.13% 01/31/2025 21,515 23,617,538 0.1
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TRLF—
Leviathan Bond Ltd. 5.75% 06/30/2023  USD 7,973 $ 8, 310, 763 0.0%
Leviathan Bond Ltd. 6. 13% 06/30/2025 7,639 8, 320, 652 0.1
Leviathan Bond Ltd. 6.50% 06/30/2027 13, 968 15,412, 544 0.1
32,043, 959 0.2
198, 908, 432 1.0
SR
TRER
Highlands Holdings Bond Issuer Ltd./Highlands
Holdings Bond Co-Issuer, Inc. (a) 7.63% 10/15/2025 7,297 7,733,900 0.0
206, 642, 332 1.0
Wik
Avaya Holdings Corp. 3717, 239 7,608,911 0.0
Berry Corp. 2, 589, 382 15, 536, 292 0.1
Bonanza Creek Energy, Inc. 90, 161 3, 505, 460 0.0
Carlson Travel, Inc. (j) 3,152 0 0.0
Denbury, Inc. 286, 004 20, 114, 661 0.1
Gulfport Energy Operating Corp. 841, 801 56, 282, 815 0.3
iHeartMedia, Inc. — Class A 542,779 13, 504, 342 0.1
SandRidge Energy, Inc. 3, 888 34, 603 0.0
Whiting Petroleum Corp. 207, 753 9, 754, 003 0.0
WillScot Mobile Mini Holdings Corp. 323,192 9, 566, 483 0.0
135, 907, 570 0.6
CMBS (FIEMTREEEE—/ — VREH)
FEBUR 5 B B ffe 7E 1+ CMBS
225 Liberty Street Trust, Series 2016-225L, Class E 4.80% 02/10/2036  USD 11, 700 12, 265, 737 0.1
CCUBS Commercial Mortgage Trust, Series 2017-Cl,
Class XA (i) 1.15% 11/15/2050 5, 666 239, 371 0.0
CFCRE Commercial Mortgage Trust, Series 2017-C8,
Class XA(i) 1. 711% 06/15/2050 9, 096 590, 436 0.0
Citigroup Commercial Mortgage Trust
Series 2013-GC11, Class XA(i) 1.50% 04/10/2046 23, 260 401, 129 0.0
Series 2014-GC23, Class D 4.63% 07/10/2047 15,574 15,716, 648 0.1
Series 2015-GC29, Class XA (i) 1. 17% 04/10/2048 29, 069 933, 540 0.0
Series 2017-P8, Class XA(i) 1. 04% 09/15/2050 46, 897 2,103, 779 0.0
Series 2018-C6, Class XA(i) 0.95% 11/10/2051 3,185 157, 359 0.0
Commercial Mortgage Trust
Series 2010-C1, Class F 4.00% 07/10/2046 3, 049 2,284, 896 0.0
Series 2012-CR2, Class G 4.25% 08/15/2045 4,120 1,955, 714 0.0
Series 2012-CR3, Class XA(i) 1.99% 10/15/2045 67, 086 817,523 0.0
Series 2012-CR5, Class XA(i) 1.65% 12/10/2045 49, 324 735,232 0.0
Series 2013-LC6, Class XA(i) 1. 43% 01/10/2046 37, 107 421, 163 0.0
Series 2014-CR15, Class XA (i) 0.86% 02/10/2047 44, 909 712, 555 0.0
Series 2014-CR16, Class D 5.08% 04/10/2047 20, 000 18, 924, 324 0.1
Series 2014-CR20, Class XA (i) 1.15% 11/10/2047 48,413 1,316, 424 0.0
Series 2016-DC2, Class XA(i) 1. 11% 02/10/2049 36, 792 1,274, 123 0.0
Series 2017-COR2, Class XA (i) 1.31% 09/10/2050 18, 998 1,113,944 0.0
GS Mortgage Securities Trust
Series 2012-GC6, Class C 6.04% 01/10/2045 4, 553 4,597, 293 0.0
Series 2014-GC18, Class D 5.15% 01/10/2047 6,930 1,779, 576 0.0
Series 2017-GS7, Class XA(i) 1.26% 08/10/2050 57,572 2,870,423 0.0
JPMBB Commercial Mortgage Securities Trust
Series 2013-Cl4, Class D 4.70% 08/15/2046 3,001 2,275,172 0.0
Series 2013-C15, Class XA(i) 1.21% 11/15/2045 30, 142 536, 941 0.0
Series 2014-C21, Class XA(i) 1.12% 08/15/2047 59, 507 1, 440, 201 0.0
Morgan Stanley Bank of America Merrill Lynch Trust
Series 2012-C6, Class XA(i) 1.75% 11/15/2045 35,770 322,553 0.0
Series 2015-C22, Class XA(i) 1.16% 04/15/2048 67, 888 1, 876, 796 0.0
Series 2016-C30, Class XA(i) 1.52% 09/15/2049 60, 832 3,390,431 0.0
Morgan Stanley Capital I Trust, Series 2016-BNK2,
Class XA(i) 1.15% 11/15/2049 77,553 3,219,930 0.0
UBS Commercial Mortgage Trust
Series 2017-C2, Class XA(i) 1.20% 08/15/2050 3,086 146, 667 0.0
Series 2018-C10, Class XA(i) 1.11% 05/15/2051 85, 165 4, 296, 358 0.0
Series 2018-C14, Class XA(i) 1.16% 12/15/2051 49,412 2,893,218 0.0
Series 2018-C15, Class XA(i) 1.09% 12/15/2051 102, 148 5,539, 326 0.1
Wells Fargo Commercial Mortgage Trust
Series 2016-C33, Class XA(i) 1.78% 03/15/2059 59, 429 3,636, 202 0.0
Series 2016-C35, Class XA(i) 2. 05% 07/15/2048 5, 151 383, 812 0.0
Series 2016-1C24, Class XA(i) 1.76% 10/15/2049 87, 857 5, 750, 289 0.1
Series 2017-C38, Class XA(i) 1. 16% 07/15/2050 26, 040 1, 185, 536 0.0
Series 2018-C48, Class XA(i) 1. 11% 01/15/2052 31, 689 1, 819, 367 0.0
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WF-RBS Commercial Mortgage Trust
Series 2012-C10, Class XA(i) 1.64% 12/15/2045  USD 90, 463 $ 1,277, 225 0.0%
Series 2012-C7, Class XA(i) 1. 45% 06/15/2045 22,432 78, 386 0.0
Series 2012-C8, Class F 5.05% 08/15/2045 8, 767 7,049, 723 0.1
Series 2012-C8, Class XA(i) 1.94% 08/15/2045 26, 069 190, 677 0.0
Series 2013-C11, Class XA(i) 1. 28% 03/15/2045 64, 707 777,218 0.0
Series 2014-C20, Class D 3.99% 05/15/2047 4,799 2,111,521 0.0
121, 408, 738 0.6
FEBUR 5 B B A2 BRI - CMBS
Morgan Stanley Capital I Trust, Series 2019-BPR,
Class E(f) 4.85% 05/15/2036 5,780 3, 839, 895 0.0
125, 248, 633 0.6
CLO (w—AH{RFESRR)
CLO—ZE &)
AGL CLO Ltd., Series 2021-10A, Class E(f) 6.19% 04/15/2034 5,000 5, 000, 460 0.0
AGL CLO Ltd., Series 2021-11A, Class E(f) 6.52% 04/15/2034 4, 063 4,076, 483 0.0
AGL CLO Ltd., Series 2021-12A, Class E(f) 6. 28% 07/20/2034 2,500 2,439, 385 0.0
Apidos CLO XXXV, Series 2021-35A, Class E(f) 5.95% 04/20/2034 3, 000 3,004, 551 0.0
Ballyrock CLO Ltd., Series 2020-14A, Class D(f) 7.13% 01/20/2034 1, 750 1,751,718 0.0
Ballyrock CLO Ltd., Series 2021-17A, Class D(f) 6.10% 10/20/2034 5,030 4,954, 550 0.0
Benefit Street Partners CLO Ltd., Series 2020-22A,
Class E(f) 7.13% 01/20/2032 1,188 1, 188, 000 0.0
Cedar Funding IX CLO Ltd., Series 2018-9A, Class E(f) 5. 48% 04/20/2031 550 536, 113 0.0
Dryden 49 Senior Loan Fund, Series 2017-49A, Class E(f) 6.43% 07/18/2030 3,732 3,719, 492 0.0
Dryden CLO Ltd., Series 2018-57A, Class E(f) 5.32% 05/15/2031 6, 004 5, 750, 331 0.1
Invesco CLO Ltd., Series 2021-1A, Class E(f) 6.63% 04/15/2034 3, 600 3, 563, 374 0.0
Jamestown CLO XTI Ltd., Series 2018-11A, Class D(f) 6.15% 07/14/2031 1, 250 1, 194, 453 0.0
Neuberger Berman Loan Advisers CLO Ltd., Series 2020-39A,
Class E(f) 7.33% 01/20/2032 2, 250 2,252,331 0.0
Neuberger Berman Loan Advisers CLO Ltd., Series 2021-42A,
Class E(f) 6.09% 07/16/2035 2,750 2,749, 744 0.0
Neuberger Berman Loan Advisers CLO Ltd., Series 2021-44A,
Class E(f) 6.12% 10/16/2034 750 750, 000 0.0
0ZLM XXIT Ltd., Series 2018-22A, Class D(f) 5.43% 01/17/2031 2,933 2,692, 442 0.0
Peace Park CLO Ltd., Series 2021-1A, Class E(f) 6.12% 10/20/2034 3, 700 3, 700, 000 0.0
Pikes Peak CLO, Series 2018-2A, Class E(f) 6.33% 01/18/2032 5,170 5,110, 788 0.0
Pipk, Series 2021-8A, Class E(f) 6.61% 07/20/2034 8, 350 8, 275,518 0.1
PPM CLO Ltd., Series 2018-1A, Class E(f) 6. 08% 07/15/2031 7,200 6, 768, 583 0.1
Rockford Tower CLO Ltd., Series 2021-1A, Class E(f) 6.44% 07/20/2034 2,000 1,954, 018 0.0
71,432,334 0.3
HHBEIRE—T XV D EREHSE
T AU A ERIE
State of California, Series 2010 7.60% 11/01/2040 5, 645 10, 010, 511 0.1
State of Illinois, Series 2010 7.35% 07/01/2035 21, 250 27,705, 871 0.1
Wisconsin Public Finance Authority, Series 2021 5.75% 07/25/2041 15, 000 15, 804, 375 0.1
53, 520, 757 0.3
L-¥AS
SRS
PRBR
Hartford Financial Services Group, Inc. (The) 7.88% 655, 525 17, 286, 194 0.1
B
TRLF—
Gulfport Energy Operating Corp. (a) (b) 10. 00% 2,552 12, 249, 600 0.0
Targa Resources Corp., Series A 9.50% 20, 939 22,479, 671 0.1
34,729, 271 0.1
52,015, 465 0.2
ABS (T b+ Ny IFER)
B — o — EE SR
CSAB Mortgage—Backed Trust, Series 2006-2, Class A6A 6.22% 09/25/2036  USD 7, 346 3,432, 380 0.0
CWABS Asset—Backed Certificates Trust, Series 2005-7,
Class AF5W 5.55% 10/25/2035 5, 067 5,104, 110 0.1
GSAA Home Equity Trust
Series 2006-10, Class AF3 5.98% 06/25/2036 4,393 1, 806, 904 0.0
Series 2005-12, Class AF5 6.16% 09/25/2035 2,389 2,032, 506 0.0
Series 2006-6, Class AF4 6.62% 03/25/2036 933 387, 091 0.0
Series 2006-6, Class AF5 6. 74% 03/25/2036 7,941 3,294,210 0.0
Lehman XS Trust, Series 2007-6, Class 3A5(f) 4. 48% 05/25/2037 725 740, 002 0.0
Morgan Stanley Mortgage Loan Trust, Series 2006-17XS,
Class A6 5. 58% 10/25/2046 6, 607 2,457,190 0.0
19, 254, 393 0.1
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AV
Avaya Holdings Corp., expiring 12/15/2022 750, 462 $ 1, 838, 632 0. 0%
MR
Vistra Energy Corp., expiring 12/31/2049 454, 387 578, 435 0.0
19, 618, 505, 646 94.2
Y SRR
BN— by Y —
ERVPA
Egypt Treasury Bills, Series 364D 0.00% 01/04/2022  EGP 1, 299, 375 79, 193, 596 0.4
19, 697, 699, 242 94. 6
& DR DOFEWIED B B FEFH
Wik
Ag Tracker (j) 1,277,171 1 0.0
ATD New Holdings, Inc. (j) 525, 684 35,615,091 0.1
Battalion 0il Corp. 393 4,174 0.0
BIS Industries Holdings Ltd. (j) 10, 224, 003 10 0.0
CHC Group LLC 5,251, 140 105, 548 0.0
Diamond Offshore Drilling, Inc. (j) 3,002, 103 15,010, 515 0.1
Exide Corp. (j) 6, 006 13, 063, 050 0.1
Golo Mobile, Inc. (j) 485, 119 11,535 0.0
K201640219 South Africa Ltd. A Shares (j) 193, 371, 375 193 0.0
K201640219 South Africa Ltd. B Shares (j) 30, 622, 211 31 0.0
Monitronics International, Inc. (j) 407, 250 3,119,535 0.0
Monitronics International, Inc. 405, 564 3, 106, 620 0.0
Mt. Logan Re Ltd. (Preference Shares) (Series 1) (j) 29, 000 29, 940, 888 0.1
Mt. Logan Re Ltd. (Preference Shares) (Series 2) (j) 44, 086 43, 000, 575 0.2
Neenah Enterprises, Inc. (j) 504, 400 1 0.0
New Cotai LLC/New Cotai Capital Corp. (j) 63 0 0.0
Paragon Offshore Ltd. — Class A (j) 218,935 21,893 0.0
Paragon Offshore Ltd. — Class B (j) 328, 403 3, 284, 030 0.0
Paysafe Ltd. 1,617, 484 13, 683,915 0.1
Southeastern Grocers, Inc. (j) 2,612, 161 57, 467, 542 0.3
Vantage Drilling International 266, 094 598, 711 0.0
218, 033, 858 1.0
CMBS (BiZEFRBhEEE —5 — Vi)
FEBURT R B BE e 72 F1 4 CMBS
Commercial Mortgage Trust, Series 2012-CR3, Class F 4.75% 10/15/2045  USD 3, 626 577, 057 0.0
Grantor Trust CGCMT, Series 2015-GC17(j) 4.49% 09/15/2048 555 11, 303, 888 0.0
Grantor Trust COMM, Series 2014-UBS2(j) 0.00% 03/10/2047 469 6, 559, 969 0.0
Grantor Trust CSAIL, Series 2015-C1(j) 4.00% 04/15/2050 1, 006 13,434,511 0.0
Grantor Trust JPMBB, Series 2014-C24(j) 4.00% 11/15/2047 1, 109 11, 553, 793 0.0
Grantor Trust WFRBS, Series 2014-C23(j) 3. 40% 10/15/2057 581 7, 544, 555 0.0
GS Mortgage Securities Trust
Series 2011-GC5, Class D 5.30% 08/10/2044 2,801 1, 435, 598 0.0
Series GT-E1(j) 3.49% 07/10/2046 69 2, 565, 931 0.0
Series GT-E2(j) 3.49% 07/10/2046 164 6, 144, 766 0.1
Series GT-F3(j) 3.49% 07/10/2046 155 7,099, 987 0.1
Series GT-F4(j) 3.49% 07/10/2046 41 2,419, 254 0.0
Series GT-G1(j) 3.49% 07/10/2046 636 7,732,513 0.1
Series GT-G2(j) 3.49% 07/10/2046 386 10, 436, 006 0.1
JPMorgan Chase Commercial Mortgage Securities Trust,
Series 2012-LC9, Class G 4.51% 12/15/2047 13, 837 10, 180, 888 0.1
98, 988, 716 0.5
e — B HRYRR AT
SRS
RT3
Exide Global Holding NETH(j) 10. 75% 10/26/2024 7,759 7,611, 527 0.0
SNS Bank NV, Series E(d) (j) 11.25% 12/31/2049  EUR 7,579 0 0.0
7,611, 527 0.0
B
SEERPESE
Magnetation LLC/Mag Finance Corp. (j) (k) 11. 00% 05/15/2018  USD 40, 106 0 0.0
HEM GrRug) —AaBE
Exide Technologies, (Exchange Priority) (j) 11. 00% 10/31/2024 27,457 0 0.0
Exide Technologies, (First Lien) (j) 11. 00% 10/31/2024 11, 269 0 0.0
0 0.0
THAEM Gk — s
Carnival Corp. 10. 13% 02/01/2026  EUR 12, 307 16, 619, 209 0.1




ZED) FHIRMIAR IRFATG i
GBS (H/R/%) (AL . F) Ck Fv) e (%)
HEM (T4 7=rv7)
Albertsons Cos., Inc./Safeway, Inc./New Albertsons
LP/Albertsons LLC 7.50% 03/15/2026  USD 5,667 $ 6, 173, 054 0.1%
Sunshine Mid BV 6.50% 05/15/2026  EUR 18, 558 22,684,971 0.1
28, 858, 025 0.2
TR F —
Diamond Foreign Asset Co./Diamond Finance LLC(a) 9.00% 04/22/2027  USD 2,012 1,992, 177 0.0
Gulfport Energy Corp. 6.00% 10/15/2024 24, 233 969, 320 0.0
Gulfport Energy Corp. 6. 38% 05/15/2025 28,214 1, 128, 560 0.0
Gulfport Energy Corp. 6.38% 01/15/2026 20, 769 830, 760 0.0
Gulfport Energy Corp. 6.63% 05/01/2023 3,218 128, 720 0.0
Vantage Drilling International (j) 7.13% 04/01/2023 16, 605 0 0.0
Vantage Drilling International (j) (k) 7.50% 11/01/2019 33, 306 0 0.0
5, 049, 537 0.0
P—E R
Carlson Travel, Inc. 6.75% 12/15/2025 17,815 15, 876, 640 0.1
Carlson Travel, Inc. 10. 50% 03/31/2025 3, 154 3, 287, 853 0.0
Monitronics International, Inc. (j) (k) 9.13% 04/01/2020 21, 822 0 0.0
19, 164, 493 0.1
ik ——e 2
Modulaire Global Finance PLC 6.50% 02/15/2023  EUR 3, 111 3, 747,733 0.0
73, 438, 997 0.4
81, 050, 524 0.4
T =PV T ew—Fy h=N—FReHLr—
PEZE
[ZNi)
Odebrecht Holdco Finance Ltd. 0.00% 09/10/2058  USD 45, 768 228, 841 0.0
HEM (T4 7=rv7)
Tonon Luxembourg SA(a) (c) (j) 6.50% 10/31/2024 4, 667 47, 141 0.0
USJ-Acucar e Alcool S/A(c) 9.88% 11/09/2023 16, 713 5, 181, 087 0.0
Virgolino de Oliveira Finance SA (k) 10. 50% 01/28/2018 27,458 274, 580 0.0
Virgolino de Oliveira Finance SA (k) 10. 88% 01/13/2020 8, 270 1,033, 750 0.0
Virgolino de Oliveira Finance SA(c) 11. 75% 02/09/2022 32,498 162, 490 0.0
6, 699, 048 0.0
THE W GRximuk) —/hae
K2016470219 South Africa Ltd. (a) (j) 3.00% 12/31/2022 16, 266 0 0.0
K2016470260 South Africa Ltd. (a) (j) 25.00% 12/31/2022 9, 282 0 0.0
0 0.0
JEIE — RIS
Digicel Group Holdings Ltd. (a) 10. 00% 04/01/2024 48, 077 47,732, 360 0.3
Digicel Group Holdings Ltd. (a) 8.00% 04/01/2025 5,517 4,766, 022 0.0
52, 498, 382 0.3
59, 426, 271 0.3
AIEHE
wER
Terraform Global Operating LLC 6.13% 03/01/2026 2,777 2, 858, 060 0.0
62, 284, 331 0.3
Tv—VrS - v—ry —HHEE
A 7 VBB
==V ayd
Fideicomiso PA Costera 6.25% 01/15/2034 COP 18,690, 784 5,167, 314 0.0
Fideicomiso PA Pacifico Tres 7.00% 01/15/2035 97, 872, 936 28, 283, 088 0.2
33, 450, 402 0.2
V7Y AR
KX = 4R
Dominican Republic International Bond 12.00% 01/20/2022  DOP 4717, 260 8, 625, 742 0.0
42,076, 144 0.2
ABS (7Y b« Ny 7FEH)
Z DAL ABS — [H & 4 F
Consumer Loan Underlying Bond Certificate
Issuer Trust I
Series 2019-43, Class PT 5.72% 11/15/2044  USD 2, 660 2,632,577 0.0
Series 2019-24, Class PT 10. 35% 08/15/2044 3,763 3,773,773 0.0
Series 2018-20, Class PT 11.711% 11/16/2043 1, 247 1, 263, 067 0.0
Series 2019-36, Class PT 12.76% 10/17/2044 5,751 5, 806, 044 0.0
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Consumer Loan Underlying Bond Club Certificate
Issuer Trust I
Series 2018-12, Class PT 10. 00% 06/15/2043  USD 796 $ 791, 328 0.0%
Series 2018-4, Class PT 12.10% 05/15/2043 502 497, 959 0.0
Consumer Loan Underlying Bond Credit Trust,
Series 2018-3, Class PT 12. 08% 03/16/2043 299 293,972 0.0
SoFi Consumer Loan Program LLC
Series 2016-1, Class R(j) 0.00% 08/25/2025 3,791 1, 810, 388 0.0
Series 2017-3, Class R(j) 0.00% 05/25/2026 159 7,017,016 0.1
Series 2017-5, Class R1(j) 0.00% 09/25/2026 225 4,717,503 0.0
SoFi Consumer Loan Program Trust, Series 2018-1,
Class R1(j) 0.00% 02/25/2027 355 9, 457, 965 0.1
38,051, 592 0.2
CLO (m—H{RFERR)
CLO— B &7l
AGL CLO 9 Ltd., Series 2020-9A, Class E(f) 7.39% 01/20/2034 2,000 2,008, 872 0.0
Apidos CLO XXIIT, Series 2015-23A, Class ER(f) 6.33% 04/15/2033 1,752 1,751, 715 0.0
Bardot CLO Ltd., Series 2019-2A, Class C(f) 2.89% 10/22/2032 1, 500 1,501, 908 0.0
Milos CLO Ltd., Series 2017-1A, Class ER(f) 6.28% 10/20/2030 7,000 6, 954, 115 0.1
Neuberger Berman Loan Advisers CLO 29 Ltd.,
Series 2018-29A, Class D(f) 3.23% 10/19/2031 3, 000 2,999, 988 0.0
Neuberger Berman Loan Advisers CLO Ltd.,
Series 2019-33A, Class D(f) 3.93% 10/16/2032 1, 875 1, 878, 557 0.0
Neuberger Berman Loan Advisers CLO Ltd.,
Series 2019-33A, Class E(f) 6.93% 10/16/2032 1, 500 1, 500, 959 0.0
Octagon Investment Partners 30 Ltd.,
Series 2017-1A, Class D(f) 6.33% 03/17/2030 1, 000 986, 293 0.0
OZLM XVIII Ltd., Series 2018-18A, Class E(f) 5.63% 04/15/2031 10, 000 9, 256, 280 0.1
Pikes Peak CLO 7, Series 2021-7A, Class E(f) 6. 88% 02/25/2034 3,000 3,000, 798 0.0
York CLO-3 Ltd., Series 2016-1A, Class ER(f) 6. 53% 10/20/2029 438 424, 402 0.0
32, 263, 887 0.2
L-¥ 7S
B
HEM GrRug) —AaBE
Exide International Holdings LP(j) 0. 00% 21, 353 17, 189, 165 0.1
TR —
Gulfport Energy Corp. (b) (j) 0. 00% 108 518, 400 0.0
17,707, 565 0.1
¥ —REERE
SRS
ST
Lloyds Banking Group PLC(d) 6.00% 06/07/2032  GBP 4, 459 5, 798, 967 0.1
TRER
Nationwide Mutual Insurance Co. (f) 2.41% 12/15/2024  USD 5,000 5,029, 615 0.0
10, 828, 582 0.1
CMO (B—%"— VHEEFESR)
Y A7 =T AR
Bellemeade Re Ltd., Series 2019-4A, Class BI1(f) 3.93% 10/25/2029 6, 083 5,983, 657 0.0
Radnor Re Ltd., Series 2020-1, Class B1(f) 3.08% 01/25/2030 1, 862 1, 850, 456 0.0
7,834,113 0.0
A7V
Battalion 0il Corp., expiring 10/08/2022(j) 7,289 0 0.0
SandRidge Energy, Inc., A-CW22, expiring 10/03/2022 94, 880 1,433 0.0
SandRidge Energy, Inc., B-CW22, expiring 10/03/2022 39,948 1,198 0.0
Willscot Corp., expiring 11/29/2022(j) 500, 414 7,225,928 0.0
7,228,559 0.0
Tv—PUS =y btk
X
TB(E —ERmfE
Digicel Group Holdings Ltd. (a) (d) 7.00% 09/15/2021  USD 1, 254 986, 025 0.0
617, 333, 896 3.0
BEAMEREF
(SR $20, 186, 595, 298) § 20, 315,033,138 97.6%
TE WS
ANZ, London (1) (0.13) % - 186, 166 0.0
BBH, Grand Cayman(l) 4.00 % - 24,115 0.0
BNP Paribas, Paris(1) 0.01 % - 145, 086 0.0
BNP Paribas, Paris(l) 0.01 % - 14, 624, 848 0.1
BNP Paribas, Paris(l) 4.00 % - 21,952,118 0.1
DBS Bank Ltd, Singapore (1) 0.01 % - 538, 187, 188 2.6
Deutsche Bank, Frankfurt(l) (0.78) % - 3,014, 597 0.0
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A A IRFAT M PE
Fij=R (A/B/) Ck k) HeEE (%)
Hong Kong & Shanghai Bank, Hong Kong(l) 0.00 % - $ 416, 304 0. 0%
Sumitomo, London (1) 0.01 % - 72,016 0.0
Sumitomo, Tokyo (1) 0.01 % - 116, 464, 964 0.6
EHREEH 695, 087, 402 3.4
AfERERE T OMmEE (204, 174, 626) __ (1.0)
M PERR $  20,805,945,914 _ 100.0%
SEmHFEK
it A KRIEH
Al (H/R/%) BRI BRIl TRFfll Pl () 4%
=2
U.S. T-Note 5 Yr (CBT) Futures 12/31/2021 3,613 $ 446, 454, 680 446, 995, 844 $ 541, 164
U.S. T-Note 10 Yr (CBT) Futures 12/21/2021 4,132 549, 065, 000 551,428, 313 2,363,313
va—F
U.S. Long Bond (CBT) Futures 12/21/2021 209 33,964, 407 34, 060, 470 (96, 063)
U.S. Ultra Bond (CBT) Futures 12/21/2021 273 53, 678, 859 53, 857, 781 (178, 922)
§ 260402
AHifizE  $ 2,904, 477
APt 8 (274, 985)
T BT
S IESRA ~ LRI R A REBL
WM F A5 (A7 - T) (A7 - T) (H/R/%) Al () 4%
Bank of America, NA RUB 6, 528, 789 Ush 87, 439 09/30/2021 $ (1, 345, 968)
Bank of America, NA UsD 80, 633 RUB 5,978, 717 09/30/2021 672, 129
Bank of America, NA INR 3,612,019 USD 47, 892 10/08/2021 (1, 407, 942)
Barclays Bank PLC UsD 40, 629 ZAR 609, 874 09/16/2021 1,273, 049
Brown Brothers Harriman & Co. + USD 772,612 AUD 1, 053, 385 09/08/2021 (1,985, 575)
Brown Brothers Harriman & Co.+ USD 50, 153 CAD 63,115 09/08/2021 (127, 922)
Brown Brothers Harriman & Co.+ UsD 48,979 CNH 320, 046 09/08/2021 604, 477
Brown Brothers Harriman & Co.+ USD 75, 225 GBP 54, 244 09/08/2021 (646, 966)
Brown Brothers Harriman & Co.+ UsD 111, 216 SGD 151, 259 09/08/2021 1, 287, 326
Brown Brothers Harriman & Co. + Ush 590, 082 ZAR 8, 800, 795 09/08/2021 15, 288, 741
Brown Brothers Harriman & Co.+ USD 677,719 AUD 918, 095 09/13/2021 (6,044, 916)
Brown Brothers Harriman & Co.+ USD 50, 153 CAD 62, 706 09/13/2021 (452, 012)
Brown Brothers Harriman & Co. + Ush 50, 412 CNH 327, 884 09/13/2021 360, 428
Brown Brothers Harriman & Co.+ UsD 130, 704 EUR 111, 258 09/13/2021 691, 223
Brown Brothers Harriman & Co.+ UsD 75, 224 GBP 54, 269 09/13/2021 (611, 099)
Brown Brothers Harriman & Co.+ UsD 1,523 PLN 5, 940 09/13/2021 28, 109
Brown Brothers Harriman & Co. + Ush 104, 644 SGD 141, 888 09/13/2021 889, 613
Brown Brothers Harriman & Co. + Ush 456, 865 ZAR 6, 736, 186 09/13/2021 6, 158, 180
Brown Brothers Harriman & Co.+ UsD 733,319 AUD 1,012, 270 10/01/2021 7,342,032
Brown Brothers Harriman & Co. + Ush 1, 268 CHF 1, 165 10/01/2021 4, 664
Brown Brothers Harriman & Co.+ UsD 148, 683 EUR 126, 559 10/01/2021 842,942
Brown Brothers Harriman & Co. + Ush 121, 380 NZD 174, 892 10/01/2021 1, 857, 522
Brown Brothers Harriman & Co.+ UsD 371, 868 ZAR 5, 566, 756 10/01/2021 9, 810, 472
Citibank, NA copP 863, 479, 626 UsD 223,835 09/16/2021 (5,089, 612)
Citibank, NA Ush 30, 697 ZAR 453, 843 09/16/2021 484, 163
Goldman Sachs Bank USA BRL 2, 458, 109 UsD 473, 437 09/02/2021 (1,945, 644)
Goldman Sachs Bank USA Ush 20, 661 ZAR 303, 626 09/16/2021 199, 809
Goldman Sachs Bank USA ZAR 2, 824, 367 UsD 203,018 09/16/2021 8, 968, 476
Goldman Sachs Bank USA GBP 38, 644 Ush 53,077 11/10/2021 (59, 452)
HSBC Bank USA IDR 599, 686, 176 Ush 40, 733 10/15/2021 (1, 282, 390)
HSBC Bank USA EUR 329, 383 UsD 387, 857 11/24/2021 (1, 696, 835)
Morgan Stanley & Co., Inc. Ush 469, 105 BRL 2,458, 109 09/02/2021 6, 277, 955
Morgan Stanley & Co., Inc. CAD 37,036 UsD 29,716 09/24/2021 362, 188
Morgan Stanley & Co., Inc. BRL 2,458, 109 Ush 467, 099 10/04/2021 (6, 146, 300)
Royal Bank of Scotland PLC UsD 78, 227 ZAR 1, 183, 167 09/16/2021 3, 063, 085
UBS AG UsD 6, 789 ZAR 100, 220 09/16/2021 96, 276
UBS AG MXN 5, 750, 252 Ush 280, 541 10/28/2021 (3,557, 758)
UBS AG EUR 340, 305 Ush 404, 544 11/08/2021 2,199, 385

+ 7T AZARAIR DO~y P HITHEM,

$ 36, 361, 853

$ 68, 762, 244
$ (32, 400, 391)



REBEFIRT v S ay

TR 4 H oA S
#EHN AT = (H/R/4%) (A7 - T) TUIT A IRFAl
Put — OTC — 1 Year Interest Rate Swap 1.25 % 9/20/21 107, 800 $ 883,960 § (1, 158, 500)
Put - OTC - 1 Year Interest Rate Swap 1.28 % 9/23/21 107, 950 909, 479 (1, 020, 037)
&5 $ 1,793,439 § (2,178, 537)
PREFASECTEESNB I LYy b - FIANR - AT T
#TH 4 HouA ARFEHL

R 7 v—h—/ (W3IP7) SR UI1/R/4%) (HAL : ) R AEAli () 4
RAZH
Morgan Stanley & Co. LLC/(INTRCONX) iTraxx—XOVER Series 27, 5 Year Index 06/20/2022 EUR 4§ (146) (50)
RRFEFH
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 36, 5 Year Index 06/20/2026 USDh 1,993, 490 195, 525, 725 21, 844, 135
Morgan Stanley & Co. LLC/(INTRCONX) Ford Motor Company 06/20/2023 6, 370 433, 635 771,714
Morgan Stanley & Co. LLC/(INTRCONX) iTraxx-XOVER Series 35, 5 Year Index 06/20/2026 EUR 682, 700 98, 472, 603 15, 708, 910
ait $ 38, 324, 709

38, 324, 759

(50)
IVPY N TTFNE AT YT
#TH 4 HIEA AL (RS2 RFEH

W5 TS SHEE A/ HAr: 1) IR A TLIT A APl GGR) 4
IRFEHA
Citigroup Global Markets, Inc CDX-CMBX. NA. BB Series 6 05/11/2063 Ushb 21,810 $ (9,642,105) $ (10, 583, 943) 941, 838
Citigroup Global Markets, Inc CDX-CMBX. NA. BB Series 6 05/11/2063 11, 566 (5, 113, 412) (5, 702, 530) 589, 118
Citigroup Global Markets, Inc CDX-CMBX. NA. BB Series 6 05/11/2063 2,415 (1,067, 786) (306, 793) (760, 993)
Citigroup Global Markets, Inc CDX-CMBX. NA. BB Series 6 05/11/2063 4,831 (2, 135,571) (728, 301) (1, 407, 270)
Citigroup Global Markets, Inc CDX-CMBX. NA. BB Series 6 05/11/2063 4,831 (2,135, 571) (73, 246) (2,062, 325)
Citigroup Global Markets, Inc CDX-CMBX. NA. BB Series 6 05/11/2063 9, 661 (4,271, 143) (1, 354, 111) (2,917, 032)
Citigroup Global Markets, Inc CDX-CMBX. NA. BB Series 6 05/11/2063 9, 661 (4,271, 143) 81, 282 (4, 352, 425)
Citigroup Global Markets, Inc CDX-CMBX. NA. BB Series 6 05/11/2063 18, 003 (7,959, 274) (2, 823, 150) (5,136, 124)
Citigroup Global Markets, Inc CDX-CMBX. NA. BB Series 6 05/11/2063 24,153 (10, 677, 857) (5, 253, 834) (5, 424, 023)
Citigroup Global Markets, Inc CDX-CMBX. NA. BBB- Series 6 05/11/2063 1,200 (328, 440) (133, 354) (195, 086)
Citigroup Global Markets, Inc CDX-CMBX. NA. BBB- Series 6 05/11/2063 1, 650 (451, 605) (225, 617) (225, 988)
Citigroup Global Markets, Inc CDX-CMBX. NA. BBB- Series 6 05/11/2063 22,195 (6,074, 771) (5,471, 797) (602, 974)
Citigroup Global Markets, Inc CDX-CMBX. NA. BBB- Series 6 05/11/2063 5,000 (1, 368, 500) (638, 070) (730, 430)
Citigroup Global Markets, Inc CDX-CMBX. NA. BBB- Series 6 05/11/2063 7,259 (1, 986, 788) (783, 820) (1, 202, 968)
Credit Suisse International CDX-CMBX. NA. BB Series 6 05/11/2063 9,661 (4,271, 143) (2,129, 575) (2, 141, 568)
Credit Suisse International CDX-CMBX. NA. BB Series 6 05/11/2063 206, 980 (91, 505, 816) (47,785, 073) (43, 720, 743)
Credit Suisse International CDX-CMBX. NA. BBB- Series 6 05/11/2063 3, 600 (985, 320) (386, 354) (598, 966)
Credit Suisse International CDX-CMBX. NA. BBB- Series 6 05/11/2063 19, 562 (5, 354, 119) (1, 988, 858) (3, 365, 261)
Credit Suisse International CDX-CMBX. NA. BBB- Series 6 05/11/2063 119, 200 (32, 625, 040) (11, 324, 967) (21, 300, 073)
Deutsche Bank AG CDX-CMBX. NA. BBB- Series 6 05/11/2063 3,000 (821, 100) (303, 895) (517, 205)
Deutsche Bank AG CDX-CMBX. NA. BBB- Series 6 05/11/2063 3,000 (821, 100) (301, 905) (519, 195)
Deutsche Bank AG CDX-CMBX. NA. BBB- Series 6 05/11/2063 4,124 (1, 128, 739) (439, 951) (688, 788)
Deutsche Bank AG CDX-CMBX. NA. BBB- Series 6 05/11/2063 6, 066 (1, 660, 264) (683, 368) (976, 896)
Deutsche Bank AG CDX-CMBX. NA. BBB- Series 6 05/11/2063 10, 000 (2,737, 000) (1,192, 387) (1,544, 613)
Goldman Sachs International CDX-CMBX. NA. BB Series 6 05/11/2063 4, 362 (1,928, 421) (2,114, 015) 185, 594
Goldman Sachs International CDX-CMBX. NA. BB Series 6 05/11/2063 4,362 (1,928, 421) (2, 114, 015) 185, 594
Goldman Sachs International CDX-CMBX. NA. BB Series 6 05/11/2063 9,661 (4,271, 143) (1, 418, 546) (2, 852, 597)
Goldman Sachs International CDX-CMBX. NA. BB Series 6 05/11/2063 92, 290 (40, 801, 372) (18, 329, 229) (22,472, 143)
Goldman Sachs International CDX-CMBX. NA. BB Series 6 05/11/2063 293, 908 (129, 936, 704) (55, 534, 580) (74, 402, 124)
Goldman Sachs International CDX-CMBX. NA. BBB- Series 6 05/11/2063 32 (8, 758) (4, 375) (4, 383)
Goldman Sachs International CDX-CMBX. NA. BBB- Series 6 05/11/2063 4,439 (1,214, 954) (1, 158, 733) (56, 221)
Goldman Sachs International CDX-CMBX. NA. BBB- Series 6 05/11/2063 4,439 (1, 214, 954) (965, 856) (249, 098)
Goldman Sachs International CDX-CMBX. NA. BBB- Series 6 05/11/2063 2,123 (581, 065) (220, 259) (360, 806)
Goldman Sachs International CDX-CMBX. NA. BBB- Series 6 05/11/2063 8,878 (2, 429, 909) (1,995, 724) (434, 185)
Goldman Sachs International CDX-CMBX. NA. BBB- Series 6 05/11/2063 8, 878 (2, 429, 909) (1,995, 724) (434, 185)
Goldman Sachs International CDX-CMBX. NA. BBB- Series 6 05/11/2063 22,195 (6,074, 771) (5,471, 797) (602, 974)
Goldman Sachs International CDX-CMBX. NA. BBB- Series 6 05/11/2063 5, 000 (1, 368, 500) (498, 026) (870, 474)
Goldman Sachs International CDX-CMBX. NA. BBB- Series 6 05/11/2063 8,491 (2, 323, 987) (874, 594) (1, 449, 393)
Goldman Sachs International CDX-CMBX. NA. BBB- Series 6 05/11/2063 15, 000 (4, 105, 500) (2,076, 560) (2, 028, 940)
Goldman Sachs International CDX-CMBX. NA. BBB- Series 6 05/11/2063 17, 348 (4,748, 148) (1, 798, 838) (2,949, 310)
Goldman Sachs International CDX-CMBX. NA. BBB- Series 6 05/11/2063 25, 000 (6, 842, 500) (3,417, 242) (3, 425, 258)
Goldman Sachs International CDX-CMBX. NA. BBB- Series 6 05/11/2063 87,751 (24,017, 449) (13,088, 941) (10, 928, 508)
JPMorgan Securities, LLC CDX-CMBX. NA. BB Series 6 05/11/2063 4,831 (2, 135,571) (677, 055) (1, 458, 516)
JPMorgan Securities, LLC CDX-CMBX. NA. BB Series 6 05/11/2063 9,661 (4,271, 143) (1, 354, 111) (2,917, 032)
JPMorgan Securities, LLC CDX-CMBX. NA. BBB- Series 6 05/11/2063 5,000 (1, 368, 500) (682, 868) (685, 632)
JPMorgan Securities, LLC CDX-CMBX. NA. BBB- Series 6 05/11/2063 4, 862 (1, 330, 729) (492, 195) (838, 534)



#TH EQ=BwN A (AiT5Z) ARIFEHL

WEHAFEH SR A/B/4) (B2 : 1) il TLIT A APl (BR) 4
JPMorgan Securities, LLC CDX-CMBX. NA. BBB- Series 6 05/11/2063 USD 5,000 $ (1, 368,500) $ (520,702) $ (847, 798)
JPMorgan Securities, LLC CDX-CMBX. NA. BBB- Series 6 05/11/2063 10, 000 (2, 737, 000) (1, 476, 205) (1, 260, 795)
JPMorgan Securities, LLC CDX-CMBX. NA. BBB- Series 6 05/11/2063 10, 000 (2,737, 000) (1, 380, 977) (1, 356, 023)
JPMorgan Securities, LLC CDX-CMBX. NA. BBB- Series 6 05/11/2063 10, 000 (2,737, 000) (1, 035, 644) (1, 701, 356)
JPMorgan Securities, LLC CDX-CMBX. NA. BBB- Series 6 05/11/2063 15, 000 (4, 105, 500) (2,219, 250) (1, 886, 250)
JPMorgan Securities, LLC CDX-CMBX. NA. BBB- Series 6 05/11/2063 15, 000 (4, 105, 500) (2, 048, 605) (2, 056, 895)
JPMorgan Securities, LLC CDX-CMBX. NA. BBB- Series 6 05/11/2063 20, 000 (5, 474, 000) (2,803, 119) (2,670, 881)
JPMorgan Securities, LLC CDX-CMBX. NA. BBB- Series 6 05/11/2063 25,000 (6, 842, 500) (3,690, 513) (3, 151, 987)
JPMorgan Securities, LLC CDX-CMBX. NA. BBB- Series 6 05/11/2063 50, 000 (13, 685, 000) (6, 986, 155) (6, 698, 845)
Morgan Stanley & Co. International PLC CDX-CMBX. NA. BB Series 6 05/11/2063 8,724 (3, 856, 842) (4, 138, 033) 281, 191
Morgan Stanley & Co. International PLC CDX-CMBX. NA. BB Series 6 05/11/2063 6, 757 (2, 987, 237) (3,024, 769) 37,532
Morgan Stanley & Co. International PLC CDX-CMBX. NA. BB Series 6 05/11/2063 3, 856 (1, 704, 613) (1, 640, 289) (64, 324)
Morgan Stanley & Co. International PLC CDX-CMBX. NA. BB Series 6 05/11/2063 6, 757 (2,987, 237) (2,795, 157) (192, 080)
Morgan Stanley & Co. International PLC CDX-CMBX. NA. BB Series 6 05/11/2063 6, 757 (2, 987, 237) (2,778, 811) (208, 426)
Morgan Stanley & Co. International PLC CDX-CMBX. NA. BB Series 6 05/11/2063 6, 756 (2, 986, 810) (2,762, 070) (224, 740)
Morgan Stanley & Co. International PLC CDX-CMBX. NA. BB Series 6 05/11/2063 6, 756 (2, 986, 810) (2, 745, 727) (241, 083)
Morgan Stanley & Co. International PLC CDX-CMBX. NA. BB Series 6 05/11/2063 7,710 (3, 408, 799) (2,796, 129) (612, 670)
Morgan Stanley & Co. International PLC CDX-CMBX. NA. BB Series 6 05/11/2063 7,710 (3, 408, 799) (2,777, 664) (631, 135)
Morgan Stanley & Co. International PLC CDX-CMBX. NA. BB Series 6 05/11/2063 4,831 (2,135, 571) (443, 085) (1, 692, 486)
Morgan Stanley & Co. International PLC CDX-CMBX. NA. BBB- Series 6 05/11/2063 22,195 (6,074, 772) (5, 900, 585) (174, 187)
Morgan Stanley & Co. International PLC CDX-CMBX. NA. BBB- Series 6 05/11/2063 1, 300 (355, 810) (168, 012) (187, 798)
Morgan Stanley & Co. International PLC CDX-CMBX. NA. BBB- Series 6 05/11/2063 10, 000 (2,737, 000) (1, 370, 027) (1, 366, 973)
Morgan Stanley & Co. International PLC CDX-CMBX. NA. BBB- Series 6 05/11/2063 11, 552 (3,161, 782) (1, 154, 902) (2, 006, 880)
Morgan Stanley & Co. International PLC CDX-CMBX. NA. BBB- Series 6 05/11/2063 19,010 (5, 203, 037) (1,919, 114) (3, 283, 923)
Morgan Stanley & Co. International PLC CDX-CMBX. NA. BBB- Series 6 05/11/2063 20, 365 (5,573,901) (2, 140, 942) (3, 432, 959)
Morgan Stanley & Co. International PLC CDX-CMBX. NA. BBB- Series 6 05/11/2063 25, 000 (6, 842, 500) (3, 321, 258) (3,521, 242)
ait $  (541,842,001) § (275,382,847) § (266,459, 154)

Al $ 2,220,867

AFAiitE § (268, 680, 021)
ATy THEF § (228,134, 445)
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CDX-CMBX. NA — North American Commercial Mortgage—Backed Index
CDX-NAHY — North American High Yield Credit Default Swap Index
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