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5.00%, 06/01/22¢® § 15,228 $ 14,675,985

K& - 0.5% American Airlines Inc.,

Clear Channel Outdoor Holdings Inc., 7.75%, 11.75%, 07/15/25% 50,977 60, 726, 351
04/15/28 (Call 04/15/24)“ 12,140 § 12,261,400 Delta Air Lines Inc.

Lamar Media Corp. 2.90%, 10/28/24 (Call 09/28/24) " 16, 649 16, 557, 098
3.63%, 01/15/31 (Call 01/15/26) 12, 229 12,076, 138 3.63%, 03/15/22 (Call 02/15/22) 9,105 9, 257, 595
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4.63%, 03/15/30 (Call 03/15/25) " 10, 241 10, 151, 391 United Airlines Holdings Inc.,

5.00%, 08/15/27 (Call 08/15/22) @ ® 14, 658 14, 896, 192 4.25%, 10/01/22® 8, 062 8, 247, 426
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7.50%, 04/15/25 (Call 04/15/22)@® 24,216 25, 620, 932 Aston Martin Capital Holdings Ltd.,

SSL Robotics LLC, 9.75%, 12/31/23 (Call 10.50%, 11/30/25 (Call 11/01/24) 23, 035 25,084, 783
12/15/21) @ 16, 988 19, 026, 560 Ford Motor Co.

TransDign Inc. 4.35%, 12/08/26 (Call 09/08/26) " 24,922 26, 560, 372
4.63%, 01/15/29 (Call 01/15/24)® 23, 430 23, 049, 262 8.50%, 04/21/23" 59,072 66, 012, 960
5.50%, 11/15/27 (Call 11/15/22) 53,014 54, 427, 883 9.00%, 04/22/25 (Call 03/22/25) 61, 502 74, 482,612
6.25%, 03/15/26 (Call 03/15/22) @ 93, 330 98, 351, 154 9.63%, 04/22/30 (Call 01/22/30)" 16, 060 22, 853, 380
6.38%, 06/15/26 (Call 06/15/21) 17,487 18,003, 741 Ford Motor Credit Co. LLC
6.50%, 05/15/25 (Call 05/15/21)® 14, 999 15, 285, 848 2.90%, 02/16/28 (Call 12/16/27) 7,895 7,778, 154
7.50%, 03/15/27 (Call 03/15/22)® 9, 540 10, 144, 598 2.98%, 08/03/22 (Call 07/03/22) 6,720 6,797,007
8.00%, 12/15/25 (Call 04/08/22) @ ® 21, 396 23, 263, 871 3.09%, 01/09/23 17,911 18, 224, 577

TransDign UK Holdings PLC, 6.88%, 3.10%, 05/04/23" 12,722 12,900, 532
05/15/26 (Call 05/15/21)® 9,211 9,700,910 3.34%, 03/28/22 (Call 02/28/22) 3,515 3,557,883

Triumph Group Inc. 3.35%, 11/01/22 12,775 12, 974, 929
6.25%, 09/15/24 (Call 09/15/21)@® 10, 802 10, 845, 594 3.37%, 11/17/23" 16, 457 16, 885, 705
7.75%, 08/15/25 (Call 08/15/21)® 9, 668 9, 463, 522 3.38%, 11/13/25 (Call 10/13/25) " 35,253 35, 780, 737
8.88%, 06/01/24 (Call 02/01/23)®® 15, 520 17, 282, 000 3.55%, 10/07/22" 804 822, 108

T 3.66%, 09/08/24 6,527 6, 719, 090
483, 041, 963 3.81%, 01/09/24 (Call 11/09/23)® 11, 338 11, 663, 967

B¥ - 0.3% 3.82%, 11/02/27 (Call 08/02/27)® 11,921 12, 316, 097

JBS Investments 1T GmbH 4.00%, 11/13/30 (Call 08/13/30) 27,963 28, 534, 494
5.75%, 01/15/28 (Call 07/30/22) ‘“””? 13, 706 14, 449, 037 4.06%, 11/01/24 (Call 10/01/24) 21, 942 22, 956, 982
7.00%, 01/15/26 (Call 01/15/22)@® 17,702 18, 843, 970 1. 13%, 08/04/25% 24,352 95, 664, 217

Vector Group Ltd. 4.13%, 08/17/27 (Call 06/17/27) 20, 477 21,542, 162
5.75%, 02/01/29 (Call 02/01/24) 18, 459 19, 178, 748 1.14%, 02/15/23 (Call 01/15/23)® 8. 547 8,813, 560
10.50%, 11/01/26 (Call 11/01/21)@® 11, 169 12, 062, 520 4.25%, 09/20/22® 8, 503 8, 781, 427

64, 534, 275 4.27%, 01/09/27 (Call 11/09/26) 16, 764 17, 726, 882

#iZe - 0.9% 4.38%, 08/06/23" 11,872 12, 404, 697

American Airlines Group Inc. 4.39%, 01/08/26 21,199 22, 364, 945
3.75%, 03/01/2500 10, 502 8,927, 750 4.54%, 08/01/26 (Call 06/01/26) " 13,841 14, 775, 267

4.69%, 06/09/25 (Call 04/09/25) " 6,010 6, 392, 762

11 —
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HEjEMGE  (FiX) BT (kEx)
5.11%, 05/03/29 (Call 02/03/29) 25,649 $ 28,085, 655 Deutsche Bank AG/New York NY
5.13%, 06/16/25 (Call 05/16/25)" 30, 462 32,912, 668 4.88%, 12/01/32 (Call 12/01/27)®© $ 22,346 § 23,800,767
5.58%, 03/18/24 (Call 02/18/24) 24,816 26, 799, 729 5.88%, 07/08/31 (Call 04/08/30) 10, 651 12, 203, 387
Jaguar Land Rover Automotive PLC Fifth Third Bancorp., Series H, 5.10%,
4.50%, 10/01/27 (Call 07/01/27)@® 10, 085 9,706,813 (Call 06/30/23)®©© 13, 067 13, 067, 000
5.63%, 02/01/23 (Call 03/01/21) @ ® 8, 748 8, 750, 337 Freedom Mortgage Corp.
5.88%, 01/15/28 (Call 01/15/24) @ ® 13,175 13, 407, 143 7.63%, 05/01/26 (Call 05/01/23)@® 12, 354 13, 218, 780
7.75%, 10/15/25 (Call 10/15/22) @ 13, 060 14,123,215 8.13%, 11/15/24 (Call 11/15/21) @ 7,111 7,400, 450
Navistar International Corp. 8.25%, 04/15/25 (Call 04/15/21)@® 13,997 14, 551, 981
6.63%, 11/01/25 (Call 11/01/21)® 24, 376 25, 315, 695 Intesa Sanpaolo SpA, 5.02%, 06/26/24“® 40, 140 43,704, 079
9.50%, 05/01/25 (Call 04/21/22) @ 10, 701 11,971, 744 UniCredit SpA
Stellantis NV, 5.25%, 04/15/23 490 532, 305 5.46%, 06/30/35 (Call 06/30/30) @ ®© 31,885 34, 416, 063
Tesla Inc., 5.30%, 08/15/25 5.86%, 06/19/32 (Call 06/19/27) @ ®© 19, 299 21, 438, 271
(Call 08/15/21) @ 37,514 39, 040, 820 7.30%, 04/02/34 (Call 04/02/29) @ ®© 23,276 27, 704, 697
801, 663, 940 353, 356, 812
ABEEE - B - 1.4% AR - 0.8%
Adient Global Holdings Ltd., 4.88%, 08/15/26 Builders FirstSource Inc.
(Call 08/15/21) @ ® 17, 682 17,933,112 5.00%, 03/01/30 (Call 03/01/25) @ 11, 982 12, 592, 483
Adient U.S. LLC 6.75%, 06/01/27 (Call 06/01/22)@® 14, 608 15, 657, 950
7.00%, 05/15/26 (Call 05/15/22) @ ® 15, 577 16, 772, 599 Cornerstone Building Brands Inc.
9.00%, 04/15/25 (Call 04/15/22)@® 11,122 12,331,517 6.13%, 01/15/29 (Call 09/15/23)@® 10, 835 11, 105, 875
American Axle & Manufacturing Inc. 8.00%, 04/15/26 (Call 04/15/21)@® 7,136 7, 408, 096
6.25%, 04/01/25 (Call 04/01/21) 10,075 10, 378, 258 Griffon Corp., 5.75%, 03/01/28
6.25%, 03/15/26 (Call 03/15/21)® 5,726 5, 847, 620 (Call 03/01/23)® 21,641 22, 723, 050
6.50%, 04/01/27 (Call 04/01/22)® 12, 887 13, 455, 832 Jeld-Wen Inc.
6.88%, 07/01/28 (Call 07/01/23)” 8, 528 9,039, 595 4.63%, 12/15/25 (Call 12/15/21) @ 6, 859 6,991, 293
Clarios Global LP, 6.75%, 05/15/25 4.88%, 12/15/27 (Call 12/15/22)@® 10, 877 11,271,019
(Call 05/15/22) @ ® 6,894 7,374, 221 Standard Industries Inc./NJ
Clarios Global LP/Clarios US Finance Co. 3.38%, 01/15/31 (Call 07/15/25)@® 23, 329 22,337,674
6.25%, 05/15/26 (Call 05/15/22)®® 20, 774 22,124, 310 4.38%, 07/15/30 (Call 07/15/25)®® 20, 827 21,505, 146
8.50%, 05/15/27 (Call 05/15/22)@® 42, 055 45, 479, 480 4.75%, 01/15/28 (Call 01/15/23) @ ® 23, 068 24, 053, 458
Dana Financing Luxembourg Sarl, 5.75%, 5.00%, 02/15/27 (Call 02/15/22)®® 13, 409 13, 838, 088
04/15/25 (Call 04/15/21) @ 4,651 4,788, 205 Summit Materials LLC/Summit Materials Finance
Dana Inc. Corp., 5.25%, 01/15/29 (Call 07/15/23) @® 15, 382 16, 324, 147
5.38%, 11/15/27 (Call 11/15/22) 8,270 8, 654, 481 185. 808, 279
5.50%, 12/15/24 (Call 12/15/21)® 4,978 5, 080, 752 o Y
5.63%, 06/15/28 (Call 06/15/23)® 9,731 10, 354, 340 1t# - 1~44’
Goodyear Tire & Rubber Co. (The) Axalta Coating SysLems LLC, 3.38%, 02/15/29
Y (@) (b)
4.88%, 03/15/27 (Call 12/15/26) 14, 397 15, 050, 084 (Call 0?/15{24> o 14,315 13,903, 444
5.00%, 05/31/26 (Call 05/31/21)" 17,593 17, 988, 842 Axalta Coating Systens LLC/Axalta Coating
5.13%, 11/15/23 (Call 03/01/21)® 15, 748 15, 829, 151 Systenms Dutch Holding B EY(’M 4.75%,
9.50%, 05/31/25 (Call 05/31/22)® 16, 277 18, 209, 975 06/15/27 (Call 06/16/23)" 11,732 12, 254, 133
Temneeo Ine. Blue Cube Spinco LLC, 10.00%, 10/15/25 (Call
5.00%, 07/15/26 (Call 07/15/21)® 9, 396 8,832, 240 _10/18/21) . - 3,494 3,693, 333
7.88%, 01/15/29 (Call 01/15/24)@ 11, 887 13, 987, 051 CF Industries Inc., 3.45%, 06/01/23 12,732 13, 274, 431
ZF North America Capital Inc Chemours Co. (The)
P - 0, 9 ~, 5 (b) b
1.50%, 04/29/220® 8,090 8, 205, 690 5. 380@ 05/15/27 (Call 02/15/27)(”@ 11, 489 12, 143, 053
4.75%, 04/29/250 ® 23,700 95, 631, 143 5.75%, 11/15/28 (Call 11/15/23) ¢ 15,715 16, 176, 298
_— 7.00%, 05/15/25 (Call 05/15/21) " 12, 284 12, 655, 591
312,738, 498 Methanex Corp.
4T - 1.6% 5.13%, 10/15/27 (Call 04/15/27) " 13, 346 13,802, 433
CIT Group Inc. 5.25%, 12/15/29 (Call 09/15/29)® 15,324 15, 764, 565
3.93%, 06/19/24 (Call 06/19/23) ®© 5, 600 5,929, 000 NOVA Chemicals Corp.
4.75%, 02/16/24 (Call 11/16/23) 4,607 5,012, 992 4.88%, 06/01/24 (Call 03/03/24)“® 20, 460 21,176, 100
5.00%, 08/15/22% 19, 378 20, 499, 998 5.00%, 05/01/25 (Call 01/31/25) @ 9, 662 10, 000, 170
5.00%, 08/01/23 12, 684 13,841,415 5.25%, 08/01/23 (Call 08/01/21) 8, 859 8,912, 154
5.25%, 03/07/25 (Call 12/07/24) 8, 354 9, 480, 850 5.25%, 06/01/27 (Call 03/03/27) @ 21, 907 22, 810, 664
6.13%, 03/09/28" 10, 362 12, 850, 655 0CI NV
Commerzbank AG, 8.13%, 09/19/23@® 20, 267 23, 287, 902 4.63%, 10/15/25 (Call 10/15/22) @ 9,273 9,597, 710
Deutsche Bank AG 5.25%, 11/01/24 (Call 11/01/21)@® 12,988 13, 426, 345
3.73%, 01/14/32 (Call 01/14/31) 16,713 16, 530, 838
4.30%, 05/24/28 (Call 05/24/23)®© 33, 521 34,417, 687
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0lin Corp. Sabre GLBL Inc.

5.00%, 02/01/30 (Call 02/01/24)® 13,722 14, 369, 678 7.38%, 09/01/25 (Call 09/01/22)@® $ 16,835 § 18,227,423
5.13%, 09/15/27 (Call 03/15/22)® 10, 251 10, 648, 734 9.25%, 04/15/25 (Call 03/16/25) @ ® 16, 574 19, 743, 777
5.63%, 08/01/29 (Call 08/01/24)® 15, 607 16, 836, 051 Service Corp. International/U.S.

9.50%, 06/01/25 (Call 03/01/25)“ 7,491 9,217, 529 3.38%, 08/15/30 (Call 08/15/25)" 20, 091 19, 714, 294

Tronox Finance PLC, 5.75%, 10/01/25 4.63%, 12/15/27 (Call 12/15/22)® 5,512 5, 816, 768
(Call 10/01/21) @ 8,007 8, 268, 909 5.13%, 06/01/29 (Call 06/01/24)® 14, 204 15, 340, 320

Tronox Inc. United Rentals North America Inc.

6.50%, 05/01/25 (Call 05/01/22)®® 9,029 9, 661, 030 3.88%, 11/15/27 (Call 11/15/22)® 15, 236 15, 871, 189
6.50%, 04/15/26 (Call 04/15/21)@® 10,514 10, 863, 590 3.88%, 02/15/31 (Call 08/15/25)® 22, 384 22, 890, 326

Valvoline Inc. 4.00%, 07/15/30 (Call 07/15/25)® 15, 245 15,812, 114
3.63%, 06/15/31 (Call 06/15/26) 11,271 11, 102, 405 4.88%, 01/15/28 (Call 01/15/23)® 33,192 35, 100, 540
4.25%, 02/15/30 (Call 02/15/25)®® 12, 157 12, 574, 897 5.25%, 01/15/30 (Call 01/15/25)® 15, 042 16, 539, 243

WR Grace & Co-Conn, 4.88%, 06/15/27 5.50%, 05/15/27 (Call 05/15/22)® 19, 320 20, 430, 900
(Call 06/12/23)@® 16, 502 17, 109, 274 5.88%, 09/15/26 (Call 09/15/21) " 19, 009 20, 013, 436

320, 242, 521 Verscend Escrow Cor;(a‘.) s 9.75%, 08/15/26

BES—ER - 3.1% (Call 08/15/21) 18,689 20,065,445

ADT Security Corp. (The) 698, 342, 084
3.50%, 07/15/22 16,515 16, 789, 735 av¥a—F - 1.3%

4.13%, 06/15/23% 14, 946 15, 544, 516 Banff Merger Sub Inc., 9.75%, 09/01/26

Allied Universal Holdco LLC/Allied Universal (Call 09/01/21)@® 27, 982 29, 800, 830
Finance Corp. Dell International LLC/EMC Corp., 7.13%,

6.63%, 07/15/26 (Call 07/15/22) 40, 252 42, 628, 076 06/15/24 (Call 06/15/21) 31, 090 32,171,932
9.75%, 07/15/27 (Call 07/15/22) @® 19,471 21, 472, 229 Diebold Nixdorf Inc.

APX Group Inc. 8.50%, 04/15/24 (Call 04/15/21)® 5,996 6, 115, 920
6.75%, 02/15/27 (Call 02/15/23)® 11,376 12, 044, 340 9.38%, 07/15/25 (Call 07/15/22)@® 14, 355 15,989, 676
7.63%, 09/01/23 (Call 09/01/21) 5,249 5, 440, 798 EMC Corp., 3.38%, 06/01/23 (Call 03/01/23) 19, 032 19, 715, 738
7.88%, 12/01/22 (Call 12/01/21) 10, 068 10, 103, 705 Exela Intermediate LLC/Exela Finance Inc.,

Avis Budget Car Rental LLC/Avis Budget Finance 10.00%, 07/15/23 (Call 07/14/21)@® 12,771 4,090, 976
Inec. NCR Corp.

5.38%, 03/01/29 (Call 03/01/24) 2,305 2, 356, 863 5.00%, 10/01/28 (Call 08/20/23) @ ® 13,710 13,918, 529
5.75%, 07/15/27 (Call 07/15/22) @ ® 8,135 8, 409, 556 5.25%, 10/01/30 (Call 10/01/25) @ ® 11, 032 11, 462, 138
10.50%, 05/15/25 (Call 05/15/22) @ ® 8, 485 10, 156, 379 5.75%, 09/01/27 (Call 09/01/22)“® 9, 959 10, 385, 046

Brink’s Co. (The) 6.13%, 09/01/29 (Call 09/01/24) @ ® 8, 065 8,632, 131
4.63%, 10/15/27 (Call 10/15/22) @ ® 13,905 14, 316, 449 8.13%, 04/15/25 (Call 04/15/22)@® 2,445 2, 664, 781
5.50%, 07/15/25 (Call 06/18/22) @ ® 6, 409 6,778, 319 Seagate HDD Cayman

Garda World Security Corp. 3.13%, 07/15/29 (Call 01/15/24) @ ® 11,529 11,077, 755
4.63%, 02/15/27 (Call 02/15/23) 11,826 11,797,913 3.38%, 07/15/31 (Call 01/15/26) @ 11,316 11, 000, 849
9.50%, 11/01/27 (Call 11/01/22)@® 12,814 13, 912, 000 4.09%, 06/01/29 (Call 03/01/29)® 4,232 4,394, 720

Gartner Inc. 4.13%, 01/15/31 (Call 10/15/30)® 4,800 4, 966, 286
3.75%, 10/01/30 (Call 10/01/25) @ 17,575 17, 688, 359 4.75%, 06/01/23® 9,879 10, 572, 506
4.50%, 07/01/28 (Call 07/01/23)“® 16, 343 17, 066, 178 4.88%, 03/01/24 (Call 01/01/24) 6, 506 7,001, 107

Herc Holdings Inc., 5.50%, 07/15/27 4.88%, 06/01/27 (Call 03/01/27) 4,225 4,700, 735
(Call 07/15/22) @® 25, 700 27, 063, 385 Tempo Acquisition LLC/Tempo Acquisition Finance

Jaguar Holding Co. II/PPD Development LP Corp., 6.75%, 06/01/25 (Call 06/01/21) 24,661 25,308, 351
4.63%, 06/15/25 (Call 06/05/22)@® 8,021 8, 361, 893 Vericast Corp., 8.38%, 08/15/22 (Call
5.00%, 06/15/28 (Call 06/15/23)®® 16, 100 17, 066, 000 03/01/21) @ 13,914 14, 045, 835

MPH Acquisition Holdings LLC, Vericast Corp. /Harland Clarke/Checks in the
5.75%, 11/01/28 (Call 11/01/23)@® 26, 453 26, 277, 881 Mail/Valassis Comm/Valassis Direct,

Nielsen Co Luxembourg SARL (The), 12.50%, 05/01/24 (Call 09/20/21) 4,127 4,284, 145
5.00%, 02/01/25 (Call 02/01/22)“® 6, 286 6, 450, 190 Western Digital Corp., 4.75%, 02/15/26

Nielsen Finance LLC/Nielsen Finance Co. (Call 11/15/25)® 46, 368 51,236, 640
5. 0007 04/15/22 ECalI 04/15/21;2«;(5 11,309 11, 338, 403 303, 536, 626
5.63%, 10/01/28 (Call 10/01/23)@® 21, 335 22, 464, 155 N a 1o

| 5.88%, 10/01/30 (Call 10/01/25) 15,097 16, 284, 002 {Aljﬁ“;m;:ct:if?zoo%?';3/;’15/23 810 568,725

Prime Security Services Borrower LLC/Prime . N

Finance Ine. hdgeze;(l)vper;;;;l/;;m o 1,786 1,865, 571
0, 91 /9 ~ 9@ (@ b) 920 * - 0, B » >

; ;202 gi;f;;;;féﬁ” 08/51/26) fg Eig }z T;‘: ;g; 5.50%, 06/01/28 (Call 06/01/23) 17,963 19, 070, 958

5.75%, 04/15/26 26, 073 28, 093, 657 21, 805, 254

6.25%, 01/15/28 (Call 01/15/23)®® 26, 087 217, 065, 262



REAME (Fe)

2021 42 H 28 H

i x=7—A iBoxx X R/ET
A A —)V R#:f& ETF
(FRENTWNWBAA—E U TF—IITHEEIZESL)

L V)
W (7 F) iz W (N TF) Vi
P - EI5E - 0.7% EX - 2.5%
American Builders & Contractors Calpine Corp.
Supply Co. Inc. 3.75%, 03/01/31 (Call 03/01/26)“® $ 17,880 $ 17, 257, 955
4.00%, 01/15/28 (Call 01/15/23)@® 16,064 § 16,224, 640 4.50%, 02/15/28 (Call 02/15/23) @ ® 24, 206 24,871, 665
5.88%, 05/15/26 (Call 05/15/21)® 9,309 9,632, 767 4.63%, 02/01/29 (Call 02/01/24)@® 13, 239 13, 024, 969
Avient Corp. 5.00%, 02/01/31 (Call 02/01/26) @ ® 16, 524 16, 388, 379
5.25%, 03/15/23% 10, 368 11,107, 895 5.13%, 03/15/28 (Call 03/15/23) 28,128 28, 314, 995
5.75%, 05/15/25 (Call 05/15/22) @ ® 9,620 10, 181, 231 5.25%, 06/01/26 (Call 06/01/21)“® 24, 186 24, 881, 348
Core & Main LP, 6.13%, 08/15/25 Clearway Energy Operating LLC
(Call 08/15/21) @ 14, 356 14, 738, 827 4.75%, 03/15/28 (Call 03/15/23) @ ® 19, 609 20, 885, 218
H&E Equipment Services Inc., 3.88%, 12/15/28 5.75%, 10/15/25 (Call 10/15/21) 10, 609 11,078,979
(Call 12/15/23) @ ® 25, 486 24, 562, 133 DPL Inc.
Performance Food Group Inc., 5.50%, 10/15/27 4.13%, 07/01/25 (Call 04/01/25) @ 8, 082 8, 608, 946
(Call 10/15/22) @® 22, 748 23,914, 972 4.35%, 04/15/29 (Call 01/15/29) 8,404 9, 332, 642
Wolverine Escrow LLC Electricite de France SA
8.50%, 11/15/24 (Call 11/15/21)@® 10,218 10, 030, 953 5.25%, (Call 01/29/23)@®©©@ 25, 644 26, 741, 163
9.00%, 11/15/26 (Call 11/15/22) @® 20, 268 19, 963, 980 5.63%, (Call 01/22/24)@®©©® 30, 863 32, 821, 381
13.13%, 11/15/27 (Call 11/15/22)@® 9,990 8, 288, 703 FirstEnergy Corp.
148, 646. 101 2.65%, 03/01/30 (Call 12/01/29) 4,225 4,163, 755
B Series B, 2.25%, 09/01/30 (Call 06/01/30) 3,225 3,040, 429
— —_— 0y
#EMS “EA 2.4% Series B, 4.40%, 07/15/27 (Call 04/15/27) 5,550 6,093, 789
AerCap Holdings NV, 5.88%, 10/10/79 NextFra E 0 . P P
(Call 10/10/24) ©© 14,843 15, 176, 967 exthra Bnorey Operating Fartners
v Finaneial - o ’ i 3.88%, 10/15/26 (Call 07/15/26)“® 8, 591 9,192, 284
A y(kfrl‘i““a '”CS’M‘E' 75%, 11/20/25 4.25%, 07/15/24 (Call 04/15/24) %) 14, 206 15, 034, 447
] th MIO/ZO/%H s Tne. 6. 500 22,917 26,209, 944 1.25%, 09/15/24 (Call 07/15/24) @® 1,129 1, 198, 490
envorth Mortgage Holdings Ine., 6.50%, 4.50%, 09/15/27 (Call 06/15/27) 13,115 14, 606, 176
08/15/25 (Call 02/15/25) 15,935 17,219, 839 NRG Energy Inc
LPL ”01.?(1)”25 Ine. . SRR . 3.38%, 02/15/29 (Call 02/15/24)@® 10,419 10, 297, 358
4. 63(;), 11/15/27 Ecal 11/15/21;@(b> 9,195 9,401, 428 3.63%, 02/15/31 (Call 02/15/26)®® o1 741 o1 414,885
\ .5‘ 75 o,M<>9/15/25H (1:2.1 03;15/21 17,134 17,635, 169 5.25%, 06/15/29 (Call 06/15/24)@® 16, 459 17, 425, 966
a“"”“fj/r ortgage oLl 12/18725) @0 5.75%, 01/15/28 (Call 01/15/23)" 12,751 13, 544, 495
é‘ 130/0 <1>§§15§§g gdn éé;lggg) @ 1? ggi 1;, zgg, Zii 6.63%, 01/15/27 (Call 07/15/21)® 21, 253 22,136, 062
5.50%, 08/15/28 (Ca 15723 © 17, 18, 108, 7.25%, 05/15/26 (Call 05/15/21) 17,061 17, 743, 440
6.00%, 01/15/27 (Call 01/15/23) @ 12,233 12,873,979 PGAE Corp
Navient Sorp'( 5/98 (Call 06/15/: 5.00%, 07/01/28 (Call 07/01/23)® 20, 567 21, 586, 866
4.88%, 03/15/28 (Ca 06/15/27)() 11, 440 11,011, 000 5.25%, 07/01/30 (Call 06/15/25)® 20, 592 22,003, 925
5.00%, 03/15/27 (Call 09/15/26)® 14, 353 14, 065, 940 Talen Energy Supply LLC
= a0 -
> Doof" 01/25/23 18, 682 19, 323, 415 6.50%, 06/01/25 (Call 06/01/21) 11,515 10, 104, 413
5.88%, 10/25/24 1 9,916 10, 443, 098 6.63%, 01/15/28 (Call 01/15/23)® 8,285 8,619,241
6. }304 03/25/24 17, 390 18,259, 326 7.95%, 05/15/27 (Call 05/15/22)©@® 13, 800 14, 581, 607
6. “Oé” 06/15/22 16,069 16,673, 676 7.63%, 06/01/28 (Call 06/01/23)@® 8, 456 8,991, 265
6.75%, 06/25/25 9,899 10, 641, 425 10.50%, 01/15/26 (Call 01/15/22) 12, 841 12, 263, 155
6.75%, 06/15/26" 10, 195 10, 910, 638 ) )
7.95%. 01/25/22% 393 107,738 Vistra Operations Co. LLC
. 250/‘" 00257230 o 81 0,676 400 5.00%, 07/31/27 (Call 07/31/22)@® 26, 238 27,353, 115
- cA "'6 880/“ 08/15/28 ’ 10, 676, 5.50%, 09/01/26 (Call 09/01/21) @ ® 20, 322 21,084, 075
orp. , . 0, (a) (b)
5.63%, 02/15/27 (Call 02/15/22) 27,726 28, 973, 670
(Call 08/15/23) @ 35,981 36, 999, 262 ? “ _—
OneMain Finance Corp. 565, 660, 548
4.00%, 09/15/30 (Call 09/15/25)® 18, 110 17, 568, 149 EXER - BRI - 0.4%
5.38%, 11/15/29 (Call 05/15/29) " 15, 436 16, 327, 043 Energizer Holdings Inc.
5.63%, 03/15/23% 16, 638 17,703, 807 4.38%, 03/31/29 (Call 09/30/23)@® 15,712 15, 683, 522
6.13%, 05/15/22% 18, 395 19, 279, 555 4.75%, 06/15/28 (Call 07/01/23)@® 13,818 14, 074, 324
6.13%, 03/15/24 (Call 09/15/23) " 25, 025 26, 863, 086 WESCO Distribution Inc.
6.63%, 01/15/28 (Call 07/15/27) " 15,616 17, 787, T44 7.13%, 06/15/25 (Call 06/15/22) @ ® 29,110 31,529, 769
6.88%, 03/15/25® 24, 290 27, 380, 902 7.25%, 06/15/28 (Call 06/15/23) 26,916 29, 844, 326
7.13%, 03/15/26% 31,985 36, 990, 652 oL 131, 941
8.88%, 06/01/25 (Call 06/01/22)® 9, 552 10,512, 578 T
— 0.39
PennyMac Financial Services Inc., 4.25%, %%w%§ : 31A) S
02/15/29 (Call 02/15/24) 5,045 4,981,938 Sensata Technologies BY
) Lt om0 ’ 4.88%, 10/15/23@® 8,676 9, 235, 602
Quicken Loans LLC, 5.25%, 01/15/28 N 0172500 -
(Call 01/15/23) 20, 556 21,738, 998 > OO;’ 101725 " 13, 04 14,715, 198
Quicken Loans LLC/Quicken Loans Co—Issuer Inc. 5.63%, 11/01/24 7,740 8,521,353
3.63%, 03/01/29 (Call 03/09/23)@® 15, 636 15, 465, 568
3.88%, 03/01/31 (Call 03/01/26)“® 25, 294 24, 979, 659
546, 864, 065
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Sensata Technologies Inc. Mohegan Gaming & Entertainment
3.76%, 02/15/31 (Call 02/15/26) @ ® 14, 492 14, 546, 345 7.88%, 10/15/24 (Call 10/15/21)@® $ 2,948 §$ 3, 065, 625
4.38%, 02/15/30 (Call 11/15/29)@® 9,671 10, 309, 689 8.00%, 02/01/26 (Call 02/01/23)® 24, 689 24, 442, 110

o1, 328, 181 SCiegt(i)gi/c G?gjisigéer(ga3023}1;;)““) 24, 629 25, 329, 69
. o, a . , 5, , 695

TR F—— R - 0. 2% 7.00%, 05/15/28 (Call 05/15/23) @ ® 14,014 14, 850, 636

TerraForn Power Operating LLC e 7.25%, 11/15/29 (Call 11/15/24) % 10,213 11, 106, 638
j‘ 325) g%?igg EE:H é?ﬁégf; ™ li’ ;i? 12’ 37;3 égg 8.25%, 03/15/26 (Call 03/15/22)@® 21, 747 23,038, 772
. 0;)(;' m/sl/zs (c(n 07/3‘1/2‘7) . 15 817 17118, 663 8.63%, 07/01/25 (Call 07/01/22)®® 9,641 10, 383, 984
. 0 a ’ —_— Six Flags Entertainment Corp.

38, 856, 705 4.88%, 07/31/24 (Call 07/31/21) @ ® 21,873 21, 934, 901

A - BY - 0.4% 5.50%, 04/15/27 (Call 04/15/22)“® 10, 150 10, 370, 763

AECOM Six Flags Theme Parks Inc., 7.00%, 07/01/25
5.13%, 03/15/27 (Call 12/15/26) 20, 482 22, 453, 393 (Call 07/01/22) @® 14, 151 15,237,514
5.88%, 10/15/24 (Call 07/15/24) 16, 108 17,749, 674 Stars Group Holdings BV/Stars Group US

Brand Industrial Services Inc., 8.50%, Co-Borrower LLC, 7.00%, 07/15/26 (Call
07/15/25 (Call 07/15/21) @® 20, 430 20,427, 277 07/15/21) ' 17,725 18, 633, 702

Fluor Corp. WMG Acquisition Corp.

3.50%, 12/15/24 (Call 09/15/24)® 9,223 9, 325, 626 3.00%, 02/15/31 (Call 02/15/26) “® 17,651 16, 994, 603
4.25%, 09/15/28 (Call 06/15/28) 13,093 13, 354, 860 3.88%, 07/15/30 (Call 07/15/25)@® 10, 451 10, 706, 882
- Wynn Resorts Finance LLC/Wynn Resorts Capital
83, 310, 830 Corp.

B - 3.0% 5.13%, 10/01/29 (Call 07/01/29)“® 14, 563 15, 316, 635

AMC Entertainment Holdings Inc. 7.75%, 04/15/25 (Call 04/15/22)“® 11,814 12, 800, 174
10.50%, 04/15/25 (Call 04/15/22) " 10, 347 10, 887, 113 EE—
10. 50%, 04/24/26 (Call 06/15/22) @ 1,213 1, 265, 836 675, 469, 127

AMC Entertainment Holdings Inc. (12.00% PIK), BRIEEH - 0.4%

12.00%, 06/15/26 Covanta Holding Corp.
(Call 06/15/23) @ © 8, 986 6,928, 314 5.00%, 09/01/30 (Call 09/01/25) 9,219 9, 564, 712

Caesars Entertainment Inc. 5.88%, 07/01/25 (Call 07/01/21) " 6,230 6, 467, 301
6.25%, 07/01/25 (Call 07/01/22)@® 69, 689 73, 826, 784 6.00%, 01/01/27 (Call 01/01/22)® 4, 488 4, 688, 899
8.13%, 07/01/27 (Call 07/01/23)“® 35,977 39, 204, 137 GFL Environmental Inc.

Caesars Resort Collection LLC/CRC Finco Inc. 3.50%, 09/01/28 (Call 03/01/28) 15, 835 15,510, 823
5.95%, 10/15/25 (Call 10/15/21)@® 34, 322 34, 123, 962 3.75%, 08/01/25 (Call 08/01/22)®® 16, 028 16, 338, 462
5.75%, 07/01/25 (Call 07/01/22)®® 17, 852 18, 744, 600 4.00%, 08/01/28 (Call 08/01/23) @ ® 10,376 10,193, 138

Cedar Fair LP, 5.25%, 07/15/29 4.25%, 06/01/25 (Call 06/01/22) 6, 668 6, 836, 100
(Call 07/15/24)® 11,017 11,124, 691 5.13%, 12/15/26 (Call 12/15/22) @ ® 10, 338 10,927, 583

Cedar Fair LP/Canada’s Wonderland Co. /Magnum 8.50%, 05/01/27 (Call 05/01/22) @® 1,347 1,487,101
Management Corp., 5.38%, 06/01/24 (Call Stericycle Inc.

06/01/21) ® 4, 850 4, 876, 258 3.88%, 01/15/29 (Call 11/15/23)@® 11, 354 11, 435, 181

Cedar Fair LP/Canada’s Wonderland Co. /Magnum 5.38%, 07/15/24 (Call 06/07/21) 6,413 6, 621, 422
Management Corp. /Millennium Op 100, 070, 722
5.38%, 04/15/27 (Call 04/15/22)® 10, 143 10, 337, 619 n a0
5.50%, 05/01/25 (Call 05/01/22)®® 20,816 21,843,790 Rl - 3.2%

o ’ ’ ’ 4 Albertsons Companies Inc./Safeway Inc./New
Churchill Downs Inc.
4.75%, 01/15/28 (Call 01/15/23)@® 11,728 12, 176, 596 Abertsons LP/Mbertsons LLC
5 5&)‘7’ 04/0‘1/27 (c(u 04/0‘1/2‘2) o Lo 268 1o 878, :551 3.25%, 03/15/26 (Call 09/15/22) 15, 227 15, 026, 004

LR a ’ > S0 3.50%, 02/15/23 (Call 12/15/22) ©® 15,375 15, 801, 041

Cinemark USA Inc. " 3.50%, 03/15/29 (Call 09/15/23) ™" 17,880 17, 200, 560
4. 880Aa, 06/01/23 (Call 06/01/21)@ 16,707 16,566, 035 4.63%, 01/15/27 (Call 01/15/22) @ 27,788 28, 766, 415
5.13%, 12/15/22 (Call 12/15/21) 8,377 8,314,173 4.88%, 02/15/30 (Call 02/15/25) 20, 208 20,919, 726

International Game Technology PLC - 5.75%, 03/15/25 (Call 09/15/21) 1,756 1,810,875
N e e T
- 25%, 5 a ; o i 5 968, B 7.50%, 03/15/26 (Call 03/15/22)@® 12, 856 14, 054, 822
6.25%, 01/15/27 (Call 07/15/26) @ ® 14,719 16, 669, 267 BEG Foods Inc

- 6.50%, 02/15/25 (Call 08/15/24) " 21,376 23, 620, 480 5.25%, 04/01/25 (Call 04/01/21)® 18, 026 18, 490, 169

Lions Gate Capital Holdings LLC =~ 5.25%, 09/15/27 (Call 03/01/22)" 13, 884 14, 541, 581

5. 880/0, 11/01/24 (Call 11/01/21)“)@ 11,233 11,431, 824 JBS USA LUX SA/JBS USA Finanee Inc. . 6.75%,
~ 6.38%, 02/01/24 (Call 02/01/22)° 12,011 12,304,789 02/15/28 (Call 02/15/23) @ ® 18, 089 19, 830, 971
Live Nation Entertainment Inc.

3.75%, 01/15/28 (Call 01/15/24) @ 10, 195 10, 217, 429

4.75%, 10/15/27 (Call 10/15/22) @ ® 18, 734 18, 925, 087

4.88%, 11/01/24 (Call 11/01/21) @® 11,670 11, 795, 452

6.50%, 05/15/27 (Call 05/15/23) @ 25, 117 27, 722, 889
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JBS USA LUX SA/JBS USA Food Co./JBS USA Finance Ortho—Clinical Diagnostics Inc./Ortho—Clinical
Inc. Diagnostics SA
5.50%, 01/15/30 (Call 01/15/25) @ ® $ 24, 742§ 27, 649, 185 7.25%, 02/01/28 (Call 02/01/23) @ ® $ 12,543 § 13,643,147
6.50%, 04/15/29 (Call 04/15/24)@® 27, 961 31, 456, 125 7.38%, 06/01/25 (Call 06/01/22)@® 3,908 4,201, 100
Kraft Heinz Foods Co. Teleflex Inc.
3.00%, 06/01/26 (Call 03/01/26) 41, 481 43, 938, 749 4.25%, 06/01/28 (Call 06/01/23)@® 10,512 10, 893, 060
3.50%, 06/06/22® 1,801 1, 865, 350 4.63%, 11/15/27 (Call 11/15/22)® 11,519 12,138, 146
3.75%, 04/01/30 (Call 01/01/30) 19, 585 21, 353, 721 4.88%, 06/01/26 (Call 06/01/21)® 5,705 5,876, 792
3.88%, 05/15/27 (Call 02/15/27) 26, 899 29, 322, 869 110, 176, 624
3.95%, 07/15/25 (Call 04/15/25)® 34, 291 38, 095, 929 o T
4.00%, 06/15/23 (Call 05/15/23)® 4,980 5, 332, 750 “";7‘}’7;;} A - 6"”’
4.25%, 03/01/31 (Call 12/01/30) 27, 116 30, 305, 113 Acadia Healtheare Co.” Inc. "
4.63%, 01/30/29 (Call 10/30/28) 22,155 25, 398, 399 5.00%, 04/15/29 (Call 10/15/23) ® 10,191 10, 636, 856
Lamb wcsto;] Holdings Tne ’ T 5.50%, 07/01/28 (Call 07/01/23)®® 7,575 8, 020, 302
4.63%, 11/01/24 (Ca-II 11/01/21)© 13, 871 14, 398, 098 5.63%, 02/15/23 (Call 03/01/21) 14,798 14,788, 381
4.88%, 11/01/26 (Call 11/01/21)®® 15,483 16,053,936 Catalent Pharna Solutions Inc. "
1.88%. 05/15/28 (Call 11/15/27)@® 12,013 13,134, 032 3.13%, 02/15/29 (Call 02/10/24)° 5,810 5,737, 375
Pilgrims l;ride Corp ’ T 5.00%, 07/15/27 (Call 07/15/22)® 2,192 2, 301, 600
5.75%, 03/15/25 (Call 03/15/21)® 19, 769 20, 185, 137 Centene Corp. o _
5. 88%, 09/30/27 (Call 09/30/22)®@® 17 958 18510, 769 2.50%, 03/01/31 (Call 12/01/30) 38, 035 36, 787, 452
Post iloldi;]gs Ine ’ T 3.00%, 10/15/30 (Call 07/15/30) 41, 190 41, 841, 980
4.50% 09/15}31 (Call 09/15/26) 21. 750 21.709. 219 3.38%, 02/15/30 (Call 02/15/25)® 38, 945 40, 023, 776
4.63%, 04/15/30 (Call 04/15/25) @® 39, 689 33, 179, 335 4.25%, 12/15/27 (Call 12/15/22)® 50, 888 52, 987, 130
5.00%, 08/15/26 (Call 08/15/21)© 39978 34 412 543 4.63%, 12/15/29 (Call 12/15/24)® 73,924 79, 763, 996
5.50%, 12/15/29 (Call 12/15/24) @ ® 14 956 16, 096, 545 4.75%, 01/15/25 (Call 01/15/22)® 36, 096 36, 964, 109
5. 63%. 01/15/28 (Call 12/01/22)@® 18, 622 10, 559, 618 5.38%, 06/01/26 (Call 06/01/21)® 37,598 39, 336, 907
5 75%' 03/01/27 (Call 03/01/22) @ ® 25, 462 26, 801, 301 5.38%, 08/15/26 (Call 08/15/21) " 13,508 14, 144, 143
TrchI;)usc i"‘oods Tne ’ ’ ’ Charles River Laboratories International Inc.
1.00% 09/01/% (Call 09/01/23)® 11, 850 19. 181, 800 4.25%, 05/01/28 (Call 05/01/23)@® 10, 352 10, 798, 430
6.00%, 02/15/24 (Call 02/15/22)@® 3. 506 3 875, 383 5.50%, 04/01/26 (Call 04/01/21)®® 9,099 9,496, 588
Us i:oods‘ Inc ’ ’ ’ CHS/Community Health Systems Inc.
4.75%, 02/15/29 (Call 02/15/24) 12,075 13,202, 062 4.75%, 02/15/31 (Call 02/15/26) 14, 405 14,125,975
’ ’ Db ’ oS 5.63%, 03/15/27 (Call 12/15/23)@® 12, 839 13, 529, 873
6.25%, 04/15/25 (Call 04/15/22)@® 22, 562 24, 000, 327 ’ ’ e
? ? —_— 6.00%, 01/15/29 (Call 01/15/24) @ ® 10, 280 10,912, 263
724, 836, 964 6.63%, 02/15/25 (Call 02/15/22) @ ® 28,114 29, 565, 436
Z7—R¥—ER - 0.3% 6.88%, 04/01/28 (Call 04/01/23)“ 28, 814 25, 673, 274
Aramark Services Inc. 6.88%, 04/15/29 (Call 04/15/24) 17, 790 18, 272, 109
4.75%, 06/01/26 (Call 06/01/21)® 9,736 9,899, 201 8.00%, 03/15/26 (Call 03/15/22)@® 41, 193 44,076, 510
5.00%, 04/01/25 (Call 04/01/21)@® 5, 542 5, 668, 496 8.00%, 12/15/27 (Call 12/15/22)® 13, 368 14, 654, 670
5.00%, 02/01/28 (Call 02/01/23)@® 27, 694 28, 448, 346 8.13%, 06/30/24 (Call 06/30/21)@® 26, 578 27,774,010
6.38%, 05/01/25 (Call 05/01/22)@® 27,710 29, 255, 409 DaVita Inc.
3. 271, 452 3.75%, 02/15/31 (Call 02/15/26) ®® 31, 598 30, 110, 998
T 4.63%, 06/01/30 (Call 06/01/25)®® 41,155 41, 798, 047
= no_ [
:‘kgun Iﬁ&&uu . O’i/}’ 5.13%, 02/01/29 Encompass Health Corp, 4.63%, 04/01/31
erce(é I?tg;r;g;;;?(” R 1 15, 421 15, 678, 659 (Call 03/30/26)" 9033 9 612,237
a e _ Encompass Health Corp.
4.50%, 02/01/28 (Call 02/01/23)® 16,918 17, 627, 203
HA - 0.3% 4.75%, 02/01/30 (Call 02/01/25)® 15,948 16, 895, 418
AmeriGas Partners LP/AmeriGas Finance Corp. HCA Inc.
5.50%, 05/20/25 (Call 02/20/25)® 12, 276 13, 438, 537 3.50%, 09/01/30 (Call 03/01/30)® 53, 075 54, 983, 046
5.63%, 05/20/24 (Call 03/20/24) 14,775 16, 334, 711 5.38%, 02/01/25% 52, 046 58, 356, 577
5.76%, 05/20/27 (Call 02/20/27)® 11,108 12,517, 605 5.38%, 09/01/26 (Call 03/01/26)® 19, 562 22, 320, 027
5.88%, 08/20/26 (Call 05/20/26)® 14, 286 16, 115, 084 5.63%, 09/01/28 (Call 03/01/28)® 29,710 34, 537, 875
58, 405. 937 5.88%, 05/01/23 24, 420 26, 688, 537
T 5.88%, 02/15/26 (Call 08/15/25)" 29, 946 34, 616, 079
VA BT —BLE — 0,59 , 8 , 616,
;;nmfz;nd%;"mo 54”’630/ 07/15/28 (Call 5.88%, 02/01/29 (Call 08/01/28)® 19, 570 23, 057, 765
) TQVIA Inc.
(a)
Hologzilf;ﬁ@ 33,077 34,501, 097 5.00%, 10/15/26 (Call 10/15/21)@® 20, 767 21,447, 119
5. 95% ‘02/15/29 (Call 09/28/23)@® 19231 19172, 346 5.00%, 05/15/27 (Call 05/15/22) 22,133 23, 160, 230
) ’ ) ’ ’ ’ Legacy LifePoint Health LLC
0, (a) (b)
4.63%, 02/01/28 (Call 02/01/23) 9,219 9, 750,936 4.38%, 02/15/27 (Call 02/15/22) @ ® 12,295 12,222, 214
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6.75%, 04/15/25 (Call 04/15/22) $ 8,694 9, 202, 251 5.75%, 01/15/28 (Call 10/15/27) @ $ 10,140 $ 11,308, 889

Lifepoint Health Inc., 5.38%, 01/15/29 5.88%, 06/15/27 (Call 03/15/27) 9,110 10, 220, 054
(Call 01/15/24) @ ® 11, 664 11, 722, 320 Toll Brothers Finance Corp.

MEDNAX Tnc., 6.25%, 01/15/27 3.80%, 11/01/29 (Call 08/01/29)® 9, 797 10, 654, 238
(Call 01/15/22) @® 20, 749 21,942, 067 4.35%, 02/15/28 (Call 11/15/27)® 6, 552 7, 269, 960

Molina Healthcare Inc. 4.38%, 04/15/23 (Call 01/15/23)® 4,852 5,133, 416
3.88%, 11/15/30 (Call 08/17/30) @ ® 13, 968 14, 631, 480 4.88%, 03/15/27 (Call 12/15/26) 9,528 10,913, 792
4.38%, 06/15/28 (Call 06/15/23) 15, 560 16, 182, 400 5.88%, 02/15/22 (Call 11/15/21) ¥ 318 328, 903
5.38%, 11/15/22 (Call 08/15/22) 12, 846 13, 568, 588 TRT Pointe Group Inc./TRI Pointe Homes Inc.,

Radiology Partners Inc., 9.25%, 02/01/28 5.88%, 06/15/24" 9, 363 10, 238, 710
(Call 02/01/23) @ ® 14, 558 15, 759, 035 Williams Scotsman International Inc., 4.63%,

RegionalCare Hospital Partners Holdings 08/15/28 (Call 08/15/23) 12, 151 12,521,078
Inc. /LifePoint Health Im(,)(, 9. 75%, 164, 131,019
12/01/26 (Call 12/01/21) @® 25, 699 217, 687, 332

RP Escrow Issuer LLC, 5.25%, 12/15/25 E%Fﬁ%ﬁ = 0.0% . o
(Call 12/15/22) @ 15, 840 16, 394, 400 Tempur Sealy International Iy[]:., 5.50%,

Select Medical Corp., 6.25%, 08/15/26 06/15/26 (Call 06/15/21) 720 4807
(Call 08/15/22) @® 25, 030 26, 785, 104

Tenet Healthcare Corp. FEMM - 0.3%

4.63%, 07/15/24 (Call 07/15/21) 38,472 39, 178, 154 Kronos Acquisition Holdings Inc. / KIK Custom

4.63%, 09/01/24 (Call 09/01/21)@® 9,237 9, 466, 770 Products Inc.

4.63%, 06/15/28 (Call 06/15/23) @ ® 12,615 13,123, 636 5.00%, 12/31/26 (Call 06/30/23)“ 9,815 10, 109, 450

4.88%, 01/01/26 (Call 03/01/22) @® 40, 531 41,916, 046 7.00%, 12/31/27 (Call 12/31/23)® 10,913 10, 814, 783

5.13%, 05/01/25 (Call 05/01/21) 26,714 26,912, 018 Prestige Brands Inc.

5.13%, 11/01/27 (Call 11/01/22)® 30, 063 31, 594, 048 3.75%, 04/01/31 (Call 04/01/26)® 4,110 4,007, 250

6.13%, 10/01/28 (Call 10/01/23) @® 50, 432 52, 835, 927 5.13%, 01/15/28 (Call 01/15/23)@® 7,555 7,871,932

6.25%, 02/01/27 (Call 02/01/22) @ ® 28, 189 29, 753, 489 6.38%, 03/01/24 (Call 03/01/21)@® 11, 106 11, 275, 366

6.75%, 06/15/23% 35,777 38,601, 594 Spectrum Brands Inc.

7.00%, 08/01/25 (Call 08/01/21)® 7, 405 7,673,801 3.88%, 03/15/31 (Call 03/15/26) 4,730 4,676, 788

7.50%, 04/01/25 (Call 04/01/22)@® 12,277 13, 369, 592 5.75%, 07/15/25 (Call 07/15/21)® 19, 083 19, 680, 140
1, 507, 946, 569 68, 435, 709

Bkt — &8 - 0.6% KA (WA - 0.3%

Tcahn Enterprises LP/Icahn Enterprises Newell Brands Inc.

Finance Corp. 4.35%, 04/01/23 (Call 02/01/23) 17,273 18, 136, 650
4.38%, 02/01/29 (Call 08/01/28)® 14, 694 14, 689, 592 4.70%, 04/01/26 (Call 01/01/26)® 42, 606 47,193, 814
4.75%, 09/15/24 (Call 06/15/24) 21, 148 22, 231, 835 4.88%, 06/01/25 (Call 05/01/25)® 10, 944 12, 028, 003
5.25%, 05/15/27 (Call 11/15/26)® 19, 882 20, 946, 884 77, 358, 467
6.25%, 02/01/22 (Call 03/01/21) 7,989 7, 989, 000 T
6.25%, 05/15/26 (Call 05/15/22) 24, 849 26, 115, 305 {%ﬁ - 0.8% ) )

6.38%, 12/15/25 (Call 12/15/21) 15, 500 16, 022, 350 ferisure LLC/Aerisure Finance Ine.

6.75%, 02/01/24 (Call 02/01/22) 9,910 10,119, 813 4.25%, 02/15/29 (Call 02/15/24) ;‘M 11,370 11,173, 413

Stena AB, 7.00%, 02/01/24% 10, 877 10, 630, 784 7.00%, 11/15/25 (Call 11/15/21) 22,419 23, 062, 800

—_— 10.13%, 08/01/26 (Call 08/01/22) @ 7,974 9, 202, 395
128, 745, 563 Alliant Holdings Intermediate LLC/Alliant

B8R - 0.7% Holdings Co-Issuer

Brookfield Residential Properties 4.25%, 10/15/27 (Call 10/15/23) 9,871 9, 881, 266
Inc. /Brookfield Residential U.S. Corp. 6.75%, 10/15/27 (Call 10/15/22) @ ® 28, 436 29, 431, 260
4.88%, 02/15/30 (Call 02/15/25) @ ® 10, 528 10,616,014 AssuredPartners Inc.

6.25%, 09/15/27 (Call 09/15/22) @ 13, 145 13, 868, 106 5.63%, 01/15/29 (Call 12/15/23)@® 11, 385 11, 461, 393

Lennar Corp. 7.00%, 08/15/25 (Call 08/15/21)® 7,736 7,928, 781
4.75%, 05/30/25 (Call 02/28/25)® 937 1, 054, 624 GTCR AP Finance Inc., 8.00%, 05/15/27
4.88%, 12/15/23 (Call 09/15/23) 867 952, 988 (Call 05/15/22)@® 10, 197 10, 885, 297
5.88%, 11/15/24 (Call 05/15/24) 625 717, 163 HUB International Ltd., 7.00%, 05/01/26

Mattamy Group Corp. (Call 05/01/21)@® 35, 488 36, 979, 916
4.63%, 03/01/30 (Call 03/01/25)@® 11,522 11,943, 993 Radian Group Inc.

5.25%, 12/15/27 (Call 12/15/22)® 12, 758 13, 432, 739 4.50%, 10/01/24 (Call 07/01/24)® 9,175 9,647, 130

Meritage Homes Corp., 6.00%, 06/01/25 4.88%, 03/15/27 (Call 09/15/26) 10, 113 10, 764, 277
(Call 03/01/25) 8, 688 9, 827, 576 6.63%, 03/15/25 (Call 09/15/24)® 10, 693 11,932, 853

Picasso Finance Sub Inc., 6.13%, 06/15/25 182, 350, 781
(Call 06/15/22) @ ® 11, 339 12,097, 012

PulteGroup Inc., 5.50%, 03/01/26 (Call
12/01/25) 175 205, 625

Taylor Morrison Communities Inc.

5.13%, 08/01/30 (Call 02/01/30)“® 10, 061 10, 826, 139

17 —
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Arches Buyer Inc. Carnival Corp., 10.50%, 02/01/26 (Call
4.25%, 06/01/28 (Call 12/01/23)@® 14,876 § 14,990, 545 08/01/23) @ ® $ 220 § 256, 527
6.13%, 12/01/28 (Call 12/01/23)@® 10, 135 10, 470, 570 Life Time Inc.
Endurance Acquisition Merger Sub, 6.00%, 5.75%, 01/15/26 (Call 01/15/23) 18, 449 18,771, 858
02/15/29 (Call 02/15/24)@® 6,510 6, 298, 425 8.00%, 04/15/26 (Call 02/01/23)@® 4,015 4,071,893
Go Daddy Operating Co. LLC/GD Finance Co. Inc., NCL Corp. Ltd.
3.50%, 03/01/29 (Call 03/01/24)© 12, 165 12, 150, 402 3.63%, 12/15/24 (Call 12/15/21)@® 10,941 10, 105, 764
Match Group Holdings 11 LLC 5.88%, 03/15/26 (Call 12/15/25)“ 15,995 16, 110, 164
4.13%, 08/01/30 (Call 05/01/25)®® 12,451 12, 871, 221 10.25%, 02/01/26 (Call 08/01/23) 14, 231 16, 583, 448
4.63%, 06/01/28 (Call 06/01/23) 11,136 11,561,172 12.25%, 05/15/24 (Call 02/15/24) @ 15, 846 18, 836, 932
5.00%, 12/15/27 (Call 12/15/22)© 5, 482 5, 769, 805 Royal Caribbean Cruises Ltd.,
Netflix Inc. 5.25%, 11/15/22% 500 510, 000
3.63%, 06/15/25 (Call 03/15/25)@® 9,797 10,491, 191 Viking Cruises Ltd.
4.38%, 11/15/26 20, 028 22,481, 630 5.88%, 09/15/27 (Call 09/15/22) 16, 596 15, 976, 969
4.88%, 04/15/28" 31, 900 36, 316, 555 13.00%, 05/15/25 (Call 05/15/22) @ 13,243 15, 565, 557
4.88%, 06/15/30 (Call 03/15/30)@® 20, 175 23,201, 250 VOC Escrow Ltd., 5.00%, 02/15/28 (Call
5.38%, 11/15/29¢% 18, 137 21,416, 623 02/15/23) @ 13,619 13, 452, 167
0, (b)
s e b o :
5.88%, 02/15/25® 15,578 17, 864, 695 ﬁmﬁﬁ_' 3“2%
5.88%, 11/15/28 37,921 45, 493, 824 Boyd Gaming Corp. o
6.38%. 05/15/29% 15, 462 19,201, 871 4.75%, 12/01/27 (Call 12/01/22) 20, 587 20,921, 539
NortonLifeLock Inc. 6.00%, 08/15/26 (Call 08/15/21) " 11, 801 12, 214, 035
o
3.95%, 06/15/92 (Call 03/15/22)® 3, 460 3,549, 874 6. 380/0, 04/01/26 (Call 04/01/21)m(m 8,841 9,128,333
5.00%, 04/15/25 (Call 04/15/21) @ 22,004 22,361,540 | 8.63%, 06/01/25 (Call 06/01/22)" 12,913 14,217, 536
Photo Holdings Merger Sub Inc., 8.50% Diamond Resorts International Inc.
g g ’ ’ 0, (a)
10/01/26 (Call 10/01/22)@ ® 16,370 17, 560, 426 7.75%, 09/01/23 (Call 09/01/21) , 11,795 12, 162,611
Uber Technologies Inc. 10.75%, 09/01/24 (Call 09/01/21) @ 13,027 13, 368, 959
g . . .
6.25%, 01/15/28 (Call 12/17/23)@® 10,523 11,235,933 Hilton ngcsmc Operating Co. Inc. “
7.50%, 05/15/25 (Call 05/15/22) 10,220 20,683,795 3.63%, 02/15/32 (Call 08/15/26) ¥ 28,389 28,008,020
7.50%, 00/15/27 (Call 09/15/22)@ 25, 181 97,617, 262 3. 750/0, 05/01/29 (Call 05/01/24) o 16, 127 16, 405, 997
8.00%, 11/01/26 (Call 11/01/21) % 28,804 31,215,633 4.00%, 05/01/31 (Call 05/01/26) 22,016 22,312,115
VeriSign Inc. 4.88%, 01/15/30 (Call 01/15/25)()@ 20, 105 21, 663, 540
4.63%, 05/01/23 (Call 05/01/21)® 10, 706 10, 765, 451 5.38%, 05/01/?5 (Cf‘“ 05/01/22) ;(m 9 95? 9,525,125
14.75%, 07/15/27 (Call 07/15/22)® 9,676 10, 149, 225 _ 5.75%, 05/01/28 (Call 05/01/23)®'® 10, 562 11, 440, 019
5.25%, 04/01/25 (Call 01/01/25)® 10, 609 11, 834, 207 II11tox? Worldwide Finance LLC/Hilton Worldwide
_— Finance Corp., 4.88%, 04/01/27 (Call
443,711,703 04/01/22) 11,591 12,047, 851
& - &M - 0.9% Marriott Ownership Resorts Inc.,
Allegheny Technologies Inc., 7.88%, 08/15/23 6.13%, 09/15/25 (Call 05/15/22) @ ® 7,821 8, 337, 621
(Call 05/15/23) 7,920 8, 664, 480 Marriott Ownership Resorts Inc./ILG LLC,
ArcelorMittal SA 6.50%, 09/15/26 (Call 09/15/21) " 14,953 15, 531, 980
3.60%, 07/16/24 14, 100 14, 942, 922 Melco Resorts Finance Ltd.
4.25%, 07/16/29 12, 968 14, 427, 159 4.88%, 06/06/25 (Call 06/06/21) @ ® 18, 584 19, 095, 060
4.55%, 03/11/26% 13, 000 14, 498, 250 5.25%, 04/26/26 (Call 04/26/22) " 9, 405 9, 787, 858
6.13%, 06/01/25 184 214, 696 5.38%, 12/04/29 (Call 12/04/24) @ ® 22, 825 24, 155, 241
Cleveland-Cliffs Inc. 5.63%, 07/17/27 (Call 07/17/22) 11,433 12, 033, 232
4.63%, 03/01/29 (Call 03/01/24) @ 6, 520 6, 385, 525 5.75%, 07/21/28 (Call 07/21/23) 16, 784 17,918, 958
4.88%, 01/15/24 (Call 01/15/22)@® 6,598 6, 762, 950 MGM China Holdings Ltd.
4.88%, 03/01/31 (Call 03/01/26)® 6, 330 6,191,425 5.25%, 06/18/25 (Call 06/16/22)®® 8, 166 8,536, 176
5.88%, 06/01/27 (Call 06/01/22)® 12, 557 12, 820, 195 5.38%, 05/15/24 (Call 05/15/21) @ ® 14, 082 14, 503, 052
6.75%, 03/15/26 (Call 03/04/23)®® 18, 590 19, 980, 636 5.88%, 05/15/26 (Call 05/15/22) @ 13, 840 14, 568, 261
9.88%, 10/17/25 (Call 10/17/22) @ 18,413 21, 580, 957 MGM Resorts International
U.S. Steel Corp. 4.63%, 09/01/26 (Call 06/01/26) 8, 400 8,791,125
6.25%, 03/15/26 (Call 03/15/21)® 14,725 14, 141, 154 4.75%, 10/15/28 (Call 07/15/28) " 15, 547 16, 162, 402
6.88%, 08/15/25 (Call 08/15/21) 16, 573 16, 376, 195 5.50%, 04/15/27 (Call 01/15/27) " 13,841 15,017, 254
6.88%, 03/01/29 (Call 03/01/24)® 9,785 9,616, 527 5.75%, 06/15/25 (Call 03/15/25)" 13,633 15,007, 615
12.00%, 06/01/25 (Call 06/01/22)@® 22, 251 26, 739, 027 6.00%, 03/15/23% 22, 672 24, 174, 020
193, 342, 098 6.75%, 05/01/25 (Call 05/01/22) " 12, 049 12, 892, 430
7.75%, 03/15/22 15, 141 15, 992, 681
Station Casinos LLC
4.50%, 02/15/28 (Call 02/15/23)®® 14, 386 14, 350, 035
5.00%, 10/01/25 (Call 10/01/21) @ ® 5, 606 5, 662, 508
Studio City Finance Ltd.
5.00%, 01/15/29 (Call 01/15/24) 14,930 15, 135, 287
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6.00%, 07/15/25 (Call 07/15/22)@® $ 10,212 10, 778, 766 5.00%, 02/01/28 (Call 08/01/22)® $ 49,337 §$ 51, 627, 194
6.50%, 01/15/28 (Call 07/15/23)@® 9, 695 10, 438, 606 5.13%, 05/01/27 (Call 05/01/22)@® 64, 765 67, 847, 814

Travel + Leisure Co. 5.38%, 06/01/29 (Call 06/01/24)®® 29, 200 31, 499, 500
3.90%, 03/01/23 (Call 12/01/22) 5,701 5, 838, 537 5.50%, 05/01/26 (Call 05/01/21)® 24, 354 25, 171, 839
4.25%, 03/01/22 (Call 12/01/21)® 8,717 8, 832, 500 5.75%, 02/15/26 (Call 02/15/22) @ ® 48, 232 49, 811, 598
6.00%, 04/01/27 (Call 01/01/27) 8,607 9, 541, 290 5.88%, 05/01/27 (Call 05/01/21)®® 11,842 12, 262, 740
6.63%, 07/31/26 (Call 04/30/26) @ ® 13, 822 15, 582, 923 Clear Channel Worldwide Holdings Inc.

Wyndham Hotels & Resorts Inc. 5.13%, 08/15/27 (Call 08/15/22) 27,820 28, 265, 120
4.38%, 08/15/28 (Call 08/15/23)®® 10, 742 10, 970, 267 9.25%, 02/15/24 (Call 02/15/22)® 39, 488 41,217, 120
5.38%, 04/15/26 (Call 04/15/21)“ 7,082 7,274, 261 CSC Holdings LLC

Wynn Las Vegas LLC/Wynn Las Vegas Capital Corp. 3.38%, 02/15/31 (Call 02/15/26) @ ® 21,092 20, 205, 081
4.25%, 05/30/23 (Call 02/28/23) 8, 185 8, 284, 482 4.13%, 12/01/30 (Call 12/01/25)@® 22, 098 22,121,075
5.25%, 05/15/27 (Call 02/15/27) @ ® 17, 890 19,009, 914 4.63%, 12/01/30 (Call 12/01/25)®® 45, 409 45, 254, 836
5.50%, 03/01/25 (Call 12/01/24) @ ® 35, 187 37, 298, 220 5.25%, 06/01/24% 12, 535 13, 490, 794

Wynn Macau Ltd. 5.38%, 02/01/28 (Call 02/01/23)® 18, 609 19, 655, 570
4.88%, 10/01/24 (Call 10/01/21)@® 11,966 12,110, 190 5.50%, 05/15/26 (Call 05/15/21)@® 28, 836 29, 851, 027
5.13%, 12/15/29 (Call 12/15/24) @ ® 19, 705 20, 071, 653 5.50%, 04/15/27 (Call 04/15/22) 22,775 23, 963, 855
5.50%, 01/15/26 (Call 06/15/22) @ 20, 288 21, 114, 736 5.75%, 01/15/30 (Call 01/15/25) @ 47,711 50, 917, 179
5.50%, 10/01/27 (Call 10/01/22)“ 15, 424 16, 007, 644 5.88%, 09/15/22 9,382 9,887, 315
5.63%, 08/26/28 (Call 08/26/23)® 14, 651 15, 237, 040 6.50%, 02/01/29 (Call 02/01/24) @ ® 38, 352 42, 426, 900

719, 459, 505 6.75%, 11/15/21 537 555, 045

i - 0.3% T 7.50%, 04/01/28 (Call 04/01/23)® 17, 388 19, 152, 999

970 Diamond Sports Group LLC/Diamond Sports

Colfax Corp. " Finance Co.

2: (3)222 gzﬁggé EE:H ggﬁégg o Z’ ;i; g ggi Z?Z 5.38%, 08/15/26 (Call 08/15/22) " 59, 885 42,506, 373
) C ; ’ ) o 6.63%, 08/15/27 (Call 08/15/22) @ ® 37, 389 19, 089, 163

Titan Acquisition Ltd./Titan Co-Borrower LLC, DISH DBS Corp.
£ 75%, 04/15/26 (Call 04/15/21) @ ® 12,943 13,334, 526 5.00%, 03/15/23 20,110 30,001, 069

Vertical Holdco Gmbl(l,] w)7‘ 63%, 07/15/28 5.88%, 07/15/22% 36, 884 38, 434, 972
(Call 07/15/23) 8, 896 9,621, 736 ’ g o

Vertical U.S. Newco Inc., 5.25%, 07/15/27 5'882/0’ 11/15/247 ® 39,013 40, 856, 364
(Call 07/15/23) @ ® 32 431 33 895 533 7. 38%, 07/01/28[ (Call 07/01/23) 20, 122 21, 040, 066

’ L 7.75%, 07/01/26" 40, 629 44, 742, 686
71,531, 380 EW Scripps Co. (The), 5.13%, 05/15/25

BE - 0.7% (Call 05/15/21) @ 8,845 8,988, 731

Bombardier Inc. Gray Television Inc.

5.75%, 03/15/22% 4,676 4,770, 146 4.75%, 10/15/30 (Call 10/15/25) @ ® 16, 522 16, 439, 390
6.00%, 10/15/22 (Call 03/01/21)@® 21,343 20, 924, 250 5.88%, 07/15/26 (Call 07/15/21) @ ® 11,328 11, 744, 304
6.13%, 01/15/23 25,033 24, 751, 379 7.00%, 05/15/27 (Call 05/15/22) @ ® 15, 467 16, 897, 698
7.50%, 12/01/24 (Call 12/01/21)@® 18, 946 17, 761, 875 iHeartCommunications Inc.

7.50%, 03/15/25 (Call 03/15/21)@® 29,911 27, 368, 565 4.75%, 01/15/28 (Call 01/15/23) @ ® 11, 153 11, 374, 387
7.88%, 04/15/27 (Call 04/15/22) @ ® 41,708 37, 442, 836 5.25%, 08/15/27 (Call 08/15/22) @ ® 16, 409 16,819, 225
8.75%, 12/01/21@® 341 353, 787 6.38%, 05/01/26 (Call 05/01/22)® 10, 801 11,428, 165

FXI Holdings Inc. 8.38%, 05/01/27 (Call 05/01/22)® 29, 435 31,212, 741
7.88%, 11/01/24 (Call 11/01/21)@® 12,162 12, 388, 300 LCPR Senior Secured Financing DAC, 6.75%,

12.25%, 11/15/26 (Call 11/15/22)@® 15, 398 17, 476, 858 10/15/27 (Call 10/15/22) 24, 397 26, 131, 627
Meredith Corp., 6.88%, 02/01/26 (Call
163, 237, 996 02/01/22) 27, 622 28, 183, 831

AFAT - 9.3% Nexstar Broadcasting Inc.

Altice Financing SA 4.75%, 11/01/28 (Call 11/01/23) @® 19, 450 19, 863, 312
5.00%, 01/15/28 (Call 01/15/23)@® 23, 837 23, 839, 622 5.63%. 07/15/27 (Call 07/15/22) @® 37701 39, 783, 980
7.50%, 05/15/26 (Call 05/15/21)" 54, 281 56, 729, 073 Quebecor Media Inc., 5.75%, 01/15/23% 14, 046 14,994, 105

AMC Networks Inc. Radiate Holdco LLC/Radiate Finance Inc.

4.25%, 02/15/29 (Call 02/15/24) 11,298 11,091, 247 1.50%, 09/15/26 (Call 09/15/23) 19, 148 19, 403, 626
4.75%, 08/01/25 (Call 08/01/21)® 18, 150 18, 649, 125 6.50%, 09/15/28 (Call 09/15/23)©® 19, 850 20, 802, 800
5.00%, 04/01/24 (Call 04/01/21)® 7,409 7,525,491 Scripps Escrow 1T Tne.

CCO Holdings LLC/CCO Holdings Capital Corp. 3.88%, 01/15/29 (Call 01/15/24) 10,931 10, 728, 777
4.00%, 03/01/23 (Call 11/01/21) @® 7,534 7,607, 080 5.38%, 01/15/31 (Call 01/15/26) 10, 672 10, 845, 420
4.25%, 02/01/31 (Call 07/01/25) " 60, 440 61,074,016 Seripps Escrow Inc., 5.88%, 07/15/27 (Call
4.50%, 08/15/30 (Call 02/15/25)@® 55, 283 57, 245, 546 07/15/22) @ ® 8, 880 9, 239, 640
4.50%, 05/01/32 (Call 05/01/26) @ ® 58, 538 60, 130, 234 Sinclair Television Group Inc.

4.75%, 03/01/30 (Call 09/01/24)® 60, 598 63, 246, 133 4.13%, 12/01/30 (Call 12/01/25)@® 14, 540 14,231,025
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5.13%, 02/15/27 (Call 08/15/21) @ ® 7,709 7,653,924 Freeport-McMoRan Inc.
5.50%, 03/01/30 (Call 12/01/24) @ ® 9,669 9,707, 289 3.55%, 03/01/22 (Call 12/01/21) " $ 4,194 §$ 4,263, 859

Sirius XM Radio Inc. 3.88%, 03/15/23 (Call 12/15/22) 19,770 20, 608, 764
3.88%, 08/01/22 (Call 08/01/21) @ 19, 146 19, 265, 663 4.13%, 03/01/28 (Call 03/01/23)" 13, 562 14, 240, 100
4.13%, 07/01/30 (Call 07/01/25)@® 30, 369 30, 748, 612 4.25%, 03/01/30 (Call 03/01/25) " 12, 324 13, 340, 730
4.63%, 07/15/24 (Call 07/15/21)®® 27,788 28, 653, 318 4.38%, 08/01/28 (Call 08/01/23)" 12,611 13, 441,939
5.00%, 08/01/27 (Call 08/01/22)@® 28, 411 29,524, 711 4.55%, 11/14/24 (Call 08/14/24) " 14, 860 16, 401, 725
5.38%, 07/15/26 (Call 07/15/21)@® 18, 863 19, 552, 443 4.63%, 08/01/30 (Call 08/01/25) " 17, 419 19, 241, 550
5.50%, 07/01/29 (Call 07/01/24) @ ® 25, 236 27, 310, 399 5.00%, 09/01/27 (Call 09/01/22)" 11, 630 12, 447, 705

TEGNA Inc. 5.25%, 09/01/29 (Call 09/01/24) 11, 249 12, 499, 889
4.63%, 03/15/28 (Call 03/15/23)@® 18,724 19, 168, 695 Novelis Corp.

4.75%, 03/15/26 (Call 03/15/23) 9,787 10, 417, 038 4.75%, 01/30/30 (Call 01/30/25)“® 33, 648 35, 081, 405
5.00%, 09/15/29 (Call 09/15/24)® 24,905 25, 960, 349 5.88%, 09/30/26 (Call 09/30/21) 26, 246 27, 345, 182

Telenet F/inancc Luxcmlzourg Note Sar)l,“ 352, 532, 87
5.50%, 03/01/28 (Call 12/01/22)“ 19, 600 20, 628, 347

Univision Communications Inc. $¥1§%§ _'O‘ 5%

5.13%, 02/15/25 (Call 02/15/22)@® 32,324 32, 354, 708 CDV LLC/CDY Finance Corp. o
6.63%, 06/01/27 (Call 06/01/23)“® 29,175 30, 658, 549 Z‘ fiof’ g;?éi’;gg Egaﬂ 82%?22; 1;’ égi 1;’ ;?3 gii
. e . o, a s 5 5

vmcg‘mgzyngé/zs/57 (Call 02/28/22) ®© 7,360 7,516, 380 4.25%, 04/01/28 (Call 10/01/22) " 12, 488 12, 958, 797
6.25%, 02/28/57 (Call 02/28/27) V) 14, 580 16, 262, 046 5.50%, 12/01/24 (Call 06/01/24)" ‘ 9,823 10,794, 986

Videotron Ltd. Xerox Corp., 4.38%, 03/15/23 (Call 02/15/23)® 19, 315 20, 210, 443

o Xerox Holdings Corp.
2 (fgoﬁ mgﬁi (Call 04/15/22)©® 13: 33 13 Zii gi? 5. ooz/o, 08/15/25 (Call 07/15/25) i‘j(h) 15, 462 16, 289, 217
5.38%, 06/15/24 (Call 03/15/24) ®® 12, 987 14, 155, 830 5.50%, 08/15/28 (Call 07/15/28) 15,376 16,375, 440

Virgin Media Finance PLC, 102, 758, 155
5.00%, 07/15/30 (Call 07/15/25)@® 18, 165 18, 466, 539 B MR - 1.7%

Virgin Media Secured Finance PLC Aker BP ASA
4.50%, 08/15/30 (Call 08/15/25) 18, 089 18,337,724 4.75%, 06/15/24 (Call 06/15/21) 766 790, 532
5.50%, 08/15/26 (Call 08/15/21)@® 13, 124 13,674,478 5.88%, 03/31/25 (Call 03/31/21)@® 1,070 1,102, 100
5.50%, 05/15/29 (Call 05/15/24) @ ® 28, 998 31, 036, 899 Antero Resources Corp.

Virgin Media Vendor Financing Notes 1V DAC, 5.00%, 03/01/25 (Call 03/01/21)® 14, 865 14, 790, 675
5.00%, 07/15/28 (Call 07/15/23) @ 10, 033 10,271, 284 5.63%, 06/01/23 (Call 06/01/21) 7,755 7,764, 306

Ziggo Bond Co. BV 7.63%, 02/01/29 (Call 02/01/24)® 13, 830 14, 763, 525
5.13%, 02/28/30 (Call 02/15/25)@® 10, 396 10, 847, 436 8.38%, 07/15/26 (Call 01/15/24) @ 8,195 8,953, 038
6.00%, 01/15/27 (Call 01/15/22)@® 9,669 10, 086, 991 Apache Corp.

Ziggo BV 4.25%, 01/15/30 (Call 10/15/29)® 12,018 12, 142, 747
4.88%, 01/15/30 (Call 10/15/24) @® 14, 709 15,352,519 4.38%, 10/15/28 (Call 07/15/28)® 22,312 22, 748, 757
5.50%, 01/15/27 (Call 01/15/22)" 36,237 37,739, 024 4.63%, 11/15/25 (Call 08/15/25)® 4,695 4,835, 850

2,088, 813, 061 4.88%, 11/15/27 (Call 05/15/27) 15,905 16, 671, 462

GhEZ - 1.6% Ascent Resources Utica Holdings LLC/ARU Finance

Alcoa Nederland Holding BV Corp.

5.50%, 12/15/27 éan 06/15/23) @ ® 17, 266 18, 405, 630 7.00%, 11/01/26 (Call 11/01/21)® 12,274 12, 350, 712
6.13%, 05/15/28 (Call 05/15/23)@® 10,331 11,209, 135 9.00%, 11/01/27 (Call 11/01/26) 2,913 3,701, 495
6.75%, 09/30/24 (Call 09/30/21)© 12,415 12, 880, 563 Calumet Specialty Products Partners LP/Calumet

7.00%, 09/30/26 (Call 09/30/21)@® 7,266 7,647, 465 Finance Corp., 11.00%, 04/15/25 (Call

Arconic Corp. 10/15/21) @® 11,493 11, 648, 874
6.00%, 05/15/25 (Call 05/15/22) @ ® 11, 759 12, 545, 677 Cenovus Energy Inc.

6.13%, 02/15/28 (Call 02/15/23) @® 13, 241 14,052, 011 3. 80"?’: 09?15;23 Eca“ 06;15?23; 390 413,405

Constellium SE 4.25%, 04/15/27 (Call 01/15/27 835 911, 093
3.75%, 04/15/29 (Call 04/15/24)® 2, 140 2,123,950 5.38%, 07/15/25 (Call 04/15/25)" 490 553, 578
5.75%, 05/15/24 (Call 05/15/21) " 7,986 8, 111,453 Chesapeake Energy Corp.

5.88%, 02/15/26 (Call 11/15/21)@® 12, 846 13, 189, 791 5.50%, 02/01/26 (Call 02/05/23) 5,462 5,694, 135
6.63%, 03/01/25 (Call 03/01/2) %" 10,613 10, 800, 850 5.88%, 02/01/29 (Call 02/05/24)" 7,236 7,714,319

FMG Resources August 2006 Pty Ltd. Citgo Holding Inc., 9.25%, 08/01/24
1.50%, 09/15/27 (Call 06/15/27)@® 13,625 14,952, 303 (Call 08/01/21) " 27,700 27, 284, 500
4.75%, 05/15/22 (Call 02/15/22) @ ® 9,338 9, 594, 989 CITGO Petroleum Corp.

5.13%. 03/15/23 (Call 12/15/22)@® 10, 792 11,360, 929 6.25%, 08/15/22 (Call 03/01/21) 13, 464 13, 478, 054
5.13%, 05/15/24 (Call 02/15/24)@® 15, 469 16, 745, 193 6.38%, 06/15/26 (Call 06/15/23) 13,070 13, 281, 342
7.00%, 06/15/25 (Call 06/15/22)@® 22, 669 23,361,910
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CNX Resources Corp. Occidental Petroleum Corp.

6.00%, 01/15/29 (Call 01/15/24)@® 11,219 11, 751, 902 2.70%, 08/15/22" $ 32,940 $ 32,600, 224
7.25%, 03/14/27 (Call 03/14/22)@® 11,110 11,881, 836 2.70%, 02/15/23 (Call 08/15/22) 14,803 14, 479, 258

Comstock Resources Inc. 2.90%, 08/15/24 (Call 06/15/24) 60, 347 58, 690, 475
6.75%, 03/01/29 (Call 03/01/24) 7,390 7,556, 275 3.00%, 02/15/27 (Call 11/15/26) 13, 404 12, 609, 009
7.50%, 05/15/25 (Call 05/15/21) @ 12, 446 13, 035, 645 3.20%, 08/15/26 (Call 06/15/26) 20, 550 19, 667, 788
9.75%, 08/15/26 (Call 08/15/21) " 30, 036 32, 824, 542 3.40%, 04/15/26 (Call 01/15/26) 22,668 22,037, 603

Continental Resources Inc. /0K 3.50%, 06/15/25 (Call 03/15/25) " 12, 375 12, 181, 702
3.80%, 06/01/24 (Call 03/01/24) 17, 969 18, 402, 233 3.50%, 08/15/29 (Call 05/15/29) " 32, 362 30, 946, 810
4.38%, 01/15/28 (Call 10/15/27)® 18,137 19, 084, 114 5.50%, 12/01/25 (Call 09/01/25) 13,007 13, 792, 840
4.50%, 04/15/23 (Call 01/15/23) 11, 335 11, 635, 831 5.55%, 03/15/26 (Call 12/15/25) " 23,188 24,761, 125
5.00%, 09/15/22 (Call 03/01/21)® 8, 562 8, 569, 278 5.88%, 09/01/25 (Call 06/01/25)® 14,779 16, 035, 215
5.75%, 01/15/31 (Call 07/15/30) @ ® 30, 555 34, 441, 902 6.13%, 01/01/31 (Call 07/01/30) " 23, 949 26, 638, 976

CrownRock LP/CrownRock Finance Inc., 5.63%, 6.38%, 09/01/28 (Call 03/01/28) " 14, 368 15, 948, 480
10/15/25 (Call 10/15/21) @ 23,970 24, 256, 032 6.63%, 09/01/30 (Call 03/01/30)® 30, 128 34, 696, 520

CVR Energy Inc. 6.95%, 07/01/24 10, 501 11, 577, 352
5.25%, 02/15/25 (Call 02/15/22) @ ® 12, 379 12, 239, 736 7.50%, 05/01/31% 17, 875 21,102, 331
5.75%, 02/15/28 (Call 02/15/23) @ ® 8, 047 7,951, 844 7.88%, 09/15/31 7,413 8, 849, 269

Endeavor Energy Resources LP/EER Finance Inc. 8.00%, 07/15/25 (Call 04/15/25)" 7,596 8,811, 360
5.50%, 01/30/26 (Call 01/30/22)® 10, 136 10, 364, 060 8.50%, 07/15/27 (Call 01/15/27) 7, 850 9, 402, 965
5.75%, 01/30/28 (Call 01/30/23) 20, 204 21,315, 220 8.88%, 07/15/30 (Call 01/15/30) " 21, 475 27,474,578
6.63%, 07/15/25 (Call 07/15/22)® 10, 996 11, 550, 748 Ovintiv Exploration Inc.

EQT Corp. 5.38%, 01/01/26 (Call 10/01/25) " 13,574 15, 016, 237
3.00%, 10/01/22 (Call 09/01/22)® 6,584 6,619, 093 5.63%, 07/01/24" 17, 886 19, 572, 315
3.90%, 10/01/27 (Call 07/01/27)® 26, 862 27,861, 535 Parkland Corp.

7.63%, 02/01/25 (Call 01/01/25)® 16, 948 19, 714, 253 5.88%, 07/15/27 (Call 07/15/22) @ 10, 745 11,429, 994
8.50%, 02/01/30 (Call 11/01/29) 15, 101 19, 755, 883 6.00%, 04/01/26 (Call 04/01/21)® 6,454 6,752, 175

Hilcorp Energy I LP/Hilcorp Finance Co. Parsley Energy LLC/Parsley Finance Corp.

5.75%, 10/01/25 (Call 04/01/21)®® 11, 180 11, 380, 442 4.13%, 02/15/28 (Call 02/15/23) 4, 142 4,407, 606
5.75%, 02/01/29 (Call 02/01/24) @ 11, 860 12, 097, 200 5.63%, 10/15/27 (Call 10/15/22) @ ® 13, 267 14, 543, 949
6.00%, 02/01/31 (Call 02/01/26) 11, 340 11, 524, 615 PBF Holding Co. LLC/PBF Finance Corp.

6.25%, 11/01/28 (Call 11/01/23)® 12, 180 12, 743, 325 6.00%, 02/15/28 (Call 02/15/23) 22,854 14, 512, 290

Laredo Petroleum Inc. 7.25%, 06/15/25 (Call 06/15/21) 15, 980 11, 047, 431
9.50%, 01/15/25 (Call 01/15/22)® 11, 306 10, 754, 832 9.25%, 05/15/25 (Call 05/15/22) 24, 066 23,457, 130
10. 13%, 01/15/28 (Call 01/15/23)® 8,831 8, 433, 605 PDC Energy Inc.

Leviathan Bond Ltd. 5.75%, 05/15/26 (Call 05/15/21)® 15, 252 15, 634, 825
5.75%, 06/30/23 (Call 03/30/23) @ 5,778 6,078,918 6.13%, 09/15/24 (Call 09/15/21) " 7,353 7,512,634
6.13%, 06/30/25 (Call 03/30/25)@® 10, 488 11, 486, 908 Puma International Financing SA
6.50%, 06/30/27 (Call 12/30/26)@® 12, 044 13, 309, 523 5.00%, 01/24/26 (Call 01/24/22)® 10,170 9,841, 085
6.75%, 06/30/30 (Call 12/30/29)®® 11,494 12,727, 421 5.13%, 10/06/24 (Call 10/06/21) 9, 356 9, 322, 903

Matador Resources Co., 5.88%, 09/15/26 QEP Resources Inc.

(Call 09/15/21) @ 20, 955 20, 457, 319 5.25%, 05/01/23 (Call 02/01/23) " 13,417 14, 255, 562

MEG Energy Corp. 5.38%, 10/01/22 (Call 07/01/22) 8, 541 8, 940, 292
5.88%, 02/01/29 (Call 02/01/24) @ 10, 305 10, 450, 816 5.63%, 03/01/26 (Call 12/01/25) " 9, 363 10, 540, 397
6.50%, 01/15/25 (Call 01/15/22)@® 9,188 9, 489, 153 Range Resources Corp.

7.13%, 02/01/27 (Call 02/01/23)@® 25, 307 26, 564, 758 4.88%, 05/15/25 (Call 02/15/25)® 14, 765 14, 612, 429

Moss Creek Resources Holdings Inc. 5.00%, 08/15/22 (Call 05/15/22) 6, 893 6, 956, 186
7.50%, 01/15/26 (Call 01/15/22) @ 14, 090 11, 694, 700 5.00%, 03/15/23 (Call 12/15/22)® 8, 452 8,501, 972
10.50%, 05/15/27 (Call 05/15/22) @ 9, 995 8, 842, 577 8.25%, 01/15/29 (Call 01/15/24) 11, 308 12, 156, 100

Murphy 0il Corp. 9.25%, 02/01/26 (Call 02/01/22) 16, 286 17, 750, 926
4.95%, 12/01/22 (Call 09/01/22) 158 161, 160 Seven Generations Energy Ltd., 5.38%,

5.75%, 08/15/25 (Call 08/15/21)® 10, 864 10, 832, 494 09/30/25 (Call 09/30/21) 10, 188 10, 583, 294
5.88%, 12/01/27 (Call 12/01/22) 10,923 10, 872, 629 SM Energy Co.
6.88%, 08/15/24 (Call 08/15/21) " 10, 676 10, 836, 140 6.63%, 01/15/27 (Call 01/15/22) " 3,642 3,432,002

Nabors Industries Inc. 6.75%, 09/15/26 (Call 09/15/21) 8,971 8,491, 052
5.75%, 02/01/25 (Call 11/01/24) 7,344 5,828, 994 10.00%, 01/15/25 (Call 06/17/22) @ 20, 263 22,707,326
9.00%, 02/01/25 (Call 12/01/21)“® 1,027 1, 062, 656 Southwestern Energy Co.

Nabors Industries Ltd. 6.45%, 01/23/25 (Call 10/23/24) " 15, 177 16, 074, 985
7.25%, 01/15/26 (Call 07/15/22) @ 11,015 9, 800, 045 7.50%, 04/01/26 (Call 04/01/21) " 13,271 13, 970, 647
7.50%, 01/15/28 (Call 01/15/23) 8,928 7,734, 941 7.75%, 10/01/27 (Call 10/01/22)® 10, 730 11, 466, 794
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Sunoco LP/Sunoco Finance Corp. Flex Acquisition Co. Inc.
4.50%, 05/15/29 (Call 05/15/24) 16, 728 16, 728, 000 6.88%, 01/15/25 (Call 01/15/22)® $ 15,382 § 15, 562, 760
5.50%, 02/15/26 (Call 02/15/22) 12,296 12, 649, 510 7.88%, 07/15/26 (Call 07/15/21) @ ® 6, 657 6,931, 601
5.88%, 03/15/28 (Call 03/15/23) 8,967 9, 485, 529 Graphic Packaging International LLC, 3.50%,
6.00%, 04/15/27 (Call 04/15/22) 10,723 11, 142, 090 03/15/28® 9,803 10, 060, 329
Transocean Guardian Ltd., 5.88%, 01/15/24 LABL Escrow Issuer LLC
(Call 07/15/21) @ 13, 847 12, 534, 163 6.75%, 07/15/26 (Call 07/15/22)@® 17,199 18, 430, 037
Transocean Inc., 11.50%, 01/30/27 (Call 10.50%, 07/15/27 (Call 07/15/22)@® 11,919 13,307, 564
07/30/23) @ ® 6, 118 5,014, 925 Mauser Packaging Solutions Holding Co.
Transocean Pontus Ltd., 6.13%, 08/01/25 5.50%, 04/15/24 (Call 04/15/21) @ ® 27, 030 27, 131, 363
(Call 08/01/21) @ ® 11,513 11, 064, 194 7.25%, 04/15/25 (Call 04/15/21) @ ® 28, 562 28, 258, 886
Transocean Poseidon Ltd., 6.88%, 02/01/27 Owens—Brockway Glass Container Inc.
(Call 02/01/22) 11, 706 10, 931, 765 5.88%, 08/15/23@® 14, 373 15, 433, 009
Transocean Sentry Ltd., 5.38%, 05/15/23 6.63%, 05/13/27 (Call 05/15/23)@® 15,579 16, 784, 671
Call 05/16/21) ™ 11, 357 10, 889, 402 Reynolds Group Issuer Inc./Reynolds Group
(Call 05/16/21) @ ® 1d /] 1d
WPX Energy Inc. Issuer LLC/Reynolds Group Issuer Lu,
4.50%, 01/15/30 (Call 01/15/25)® 18, 342 19, 488, 375 4.00%, 10/15/27 (Call 10/15/23)@® 21,572 21, 491, 105
5.25%, 09/15/24 (Call 06/15/24) 7,057 7,850, 913 Sealed Air Corp.
5.25%, 10/15/27 (Call 09/30/22) 9, 330 9,931,972 4.00%, 12/01/27 (Call 09/01/27)® 9,773 10, 239, 837
5.75%, 06/01/26 (Call 06/01/21)® 5,955 6,239, 119 4.88%, 12/01/22 (Call 09/01/22) @ ® 7,393 7,727, 391
5.88%, 06/15/28 (Call 06/15/23) 8, 598 9, 356, 773 5.13%, 12/01/24 (Call 09/01/24) @ ® 8,870 9, 654, 773
8.25%, 08/01/23 (Call 06/01/23) 1,901 2,190, 138 5.25%, 04/01/23 (Call 01/01/23)® 6, 048 6, 383, 664
1732, 294878 5.50%, 09/15/25 (Call 06/15/25) @ ® 8,241 9, 209, 833
T ’ Trivium Packaging Finance BV
. — —_— Oy
Ei‘t’g ’V”’L Ef‘ O"th’ b ) 5.50%, 08/15/26 (Call 08/15/22) @ ® 25, 557 26, 739, 011
Arc lr”?“k P“ré“e“ LP/Archrock Partners 8.50%, 08/15/27 (Call 08/15/22)®® 12, 596 13, 560, 466
‘1nance orp. -
6.25%, 04/01/28 (Call 04/01/23) 16, 535 17, 246, 005 561, 178, 000
6.88%, 04/01/27 (Call 04/01/22)® 9, 668 10, 201, 867 EIKR - 3.3%
TechnipFMC PLC, 6.50%, 02/01/26 (Call Bausch Health Americas Inc.
02/01/23) @ 20, 226 21, 209, 344 8.50%, 01/31/27 (Call 01/17/22)®® 36, 285 40, 184, 912
USA Compression Partners LP/USA Compression 9.25%, 04/01/26 (Call 04/01/22)@® 27, 509 30, 492, 310
Finance Corp. Bausch Health Companies Inc.
6.88%, 04/01/26 (Call 04/01/21) 14, 307 14,771, 977 5.00%, 01/30/28 (Call 01/30/23)@® 25, 097 25, 584, 823
6.88%, 09/01/27 (Call 09/01/22)® 14,810 15, 557, 905 5.00%, 02/15/29 (Call 02/15/24) 19, 590 20, 004, 328
Weatherford International Ltd. 5.25%, 01/30/30 (Call 01/30/25)@® 26, 277 26, 715, 694
8.75%, 09/01/24 (Call 08/28/21)@® 9,412 9, 895, 934 5.25%, 02/15/31 (Call 02/15/26) ©® 19, 154 19, 441, 310
11.00%, 12/01/24 (Call 12/01/21)@® 41,934 41, 200, 155 5.50%, 11/01/25 (Call 11/01/21)® 33,635 34, 650, 777
5.75%, 08/15/27 (Call 08/15/22) @ ® 6, 683 7, 206, 459
130, 083, 187
o % T 6.13%, 04/15/25 (Call 04/15/21)® 71, 111 72, 814, 820
- F® - 2.5% 6.25%, 02/15/29 (Call 02/15/24) @ ® 29, 620 31, 566, 034
Arda:hlg‘?c}‘agé‘}g ?1”‘““ PLC/Ardagh 7.00%, 03/15/24 (Call 03/15/21)® 39, 133 39, 982, 186
© })/”gs SA Inc. Call yoo 7.00%, 01/15/28 (Call 01/15/23)®® 13,855 14, 980, 719
b wemehwemI mT TS Decewmaiewacs  gw o
s (Ca “ ’ oy 9.00%, 12/15/25 (Call 12/15/21) % 27,033 29,437, 856
5.25%, 08/15/27 (Call 08/15/22) 19, 700 20, 416, 489 - Aniual Health T
5.25%, 08/15/27 (Call 08/15/22)®® 18, 855 19,540, 756 e e o o
o) oo all 02/15/92) @® ’ i 5.27%, 08/28/23 (Call 07/28/23)® 12,012 12,979, 610
116‘ 00%, 02/15/25 (Call 02/15/22) 13,943 14,412, 879 5.00%, 08/28/28 (Call 05/28/28)" 16, 441 19, 116, 280
Ba ZC;);’Z/‘ 08/15/30 (Call 05/15/30)® 97 606 26. 846. 835 Endo Dac/Endo Finance LLC/Endo Finco Inc.
: 0/" ! (Ca ! ’ o 6.00%, 06/30/28 (Call 06/30/23) " 25, 167 22, 098, 722
‘4*‘ ggo/" (1);12;;2 call 12/15/26)® 12’ 3;3 2(;’ g?? ggg 9.50%, 07/31/27 (Call 07/31/23)® 19,413 21,897, 864
5 000t 03/1,/22“,( all 12/1 19' o 19’ ot o Herbalife Nutrition Ltd. /HLF Financing Inc.,
o O/° ool > ) OO I 7.88%, 09/01/25 (Call 09/01/22)“ 11,983 13,119, 387
B 5. ?? ;‘ 107/01/25 19,425 21,809, 475 HLF Financing Sarl LLC/Herbalife
erry Globa nc. : 0,
International Inc., 7.25%, 08/15/26
4.50%, 02/15/26 (Call 02/15/22)@® 14, 820 15, 153, 450 (;aTIHZS/TBZ/im)?“)C(M ’ 7 248 7 535. 383
0, , (a) i > 'y
é‘ Zzof’ g;ﬁggg Eéaﬁ 8;2?23; o i‘é 223 ?2 g;g ;;’? Par Pharmaceutical Inc., 7.50%, 04/01/27
0 “ f ) ’ POl (Call 04/01/22) @® 40, 334 43,291, 152
Crown Americas LLC/Crown Americas Capital . . -
Teva Pharmaceutical Finance Netherlands 111
Corp. 1V, 4.50%, 01/15/23% 20, 462 21,510, 678 B
Crowz Amcr‘llcaj ;;g/Crgg%gl}lgglizslfapltal 2.20%, 07/21/21 63 63,000
orp: 5o %, @ 2.80%, 07/21/23 60, 256 59, 050, 880
03/31/26 , , 9,716 10, 471,959 3.15%, 10/01/26® 71,194 66,820, 111
Crown Americas LLC/Crown Americas Capital
Corp. VI, 4.75%, 02/01/26 (Call
02/01/22) 18, 646 19, 303, 618
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6.00%, 04/15/24 (Call 01/15/24)® 24,422 $ 25, 561, 562 NGL Energy Operating LLC/NGL Energy Finance
6.75%, 03/01/28 (Call 12/01/27)® 24, 093 26, 605, 900 Corp., 7.50%, 02/01/26 (Call 02/01/23)“ § 33,733 § 34, 787, 156
7.13%, 01/31/25 (Call 10/31/24)® 19, 008 20, 625, 581 NGL Energy Partners LP/NGL Energy Finance
748,902, 410 SOESW 11/01/23 (Call 11/01/21) 13, 867 13, 308, 160
o = 28, o . 0, a s s s
AT TLY - 4.5% ) 7.50%, 04/15/26 (Call 04/15/22)® 7,059 5,817, 887
Antero Midstream Partners LP/Antero Midstream NuStar Logistics LP
E“;Z‘;/CC g‘;;‘;;/m (Call 08/15/21) 12 195 12 279, 109 5.63%, 04/28/27 (Call 01/28/27) " 11, 066 11, 632, 680
;‘ 75“/0 03/03/27 (can 05/01/22) @ 11)67;) 11’ 739’ 731 5.75%, 10/01/25 (Call 07/01/25) ¥ 9114 9,732,993
5‘ 750/0‘ 01/1;/28 (0311 01/15/23) @ 15’ 025 15’ 175’ 250 6.00%, 06/01/26 (Call 03/01/26) » 7,952 8, 467, 410
. 880/‘" 05/15/26 (C?H 10/15/22) @ L0, 404 11 357 850 6.38%, 10/01/30 (Call 04/01/30) 14, 396 15, 889, 393
Buck . Po‘t wp a ’ ’ ’ Rockies Express Pipeline LLC
ue 2y:60/ar ‘1‘;;]/% (Call 09/01/26) 12 662 12 567, 035 3.60%, 05/15/25 (Call 04/15/25) 8,723 8,905, 235
- 9070, a w ’ ) 000 08 4.95%, 07/15/29 (Call 04/15/29) 11, 152 11, 893, 300
4.13%, 03/01/25 (Call 02/01/25) 9, 055 9, 236, 100 T . .
; ) ; ) e allgrass Energy Partners LP/Tallgrass Energy
4.13%, 12/01/27 (Call 09/01/27) 8,801 8, 834, 004 Finance Corp
K § .
i o G e, cmam SRR Wb ol s s o
o 380/‘" 01/22/78 (C?H o1/22/23) ©© 8 052 6 183 119 5.50%, 01/15/28 (Call 01/15/23) % 15, 622 15, 504, 054
R e ’ ) 209 6.00%, 03/01/27 (Call 03/01/23)@® 7,835 7,904, 026
Lhe”tzrflt‘l‘gff/;;@; 4.63%, 10/15/28 AL 101 19, 903551 6.00%, 12/31/30 (Call 12/15/25) 15, 763 15, 690, 490
a /e o ) I 98 7.50%, 10/01/25 (Call 10/01/22)@® 12, 068 12, 829, 663
Cheniere Energy Partners LP Targa Resources Partners LP/Targa Resources
4.00%, 03/01/31 (Call 03/01/26) 12, 740 12, 839, 754 Partners Finance Corp
0, » (b) N
I
. 630/“ L0/01/26 (C?H 10/01/21) © 50, 993 o1 839, 790 4.25%, 11/15/23 (Call 05/15/21) 10, 357 10, 388, 071
e “ ’ 1008 4.88%, 02/01/31 (Call 02/01/26) 20, 125 20, 648, 250
CrCSt‘f’ZO_d Midstream Partners LP/Crestwood 5.00%, 01/15/28 (Call 01/15/23) 14, 360 14, 950, 340
"5’1‘623%25;(‘)';3239(20;?' 08/01/22) 00 Lot L0011 856 5.38%, 02/01/27 (Call 02/01/22)" 9,229 9,539,002
5‘ 750/0‘ 04/01/25 (0311 04/01/21) @ 10’ 987 11,041,056 5.50%, 03/01/30 (Call 03/01/26) " 19,313 20,622,773
o 000/"' 02/01/26 (C?H 02/0L/2) @ 14230 1062, 371 5.88%, 04/15/26 (Call 04/15/21)" 19, 045 19, 831, 558
6. 250/0‘ 04/01/23 (cdn 04/01/21) 16, 587 16, 630, 202 6.50%, 07/15/27 (Call 0T/15/22) 13,826 11,865, 162
- 2070 e ’ » 0o 6.88%, 01/15/29 (Call 01/15/24) 14, 069 15, 599, 004
DCP Midstream Operating LP Western Midstream Operating LP
0y (b)
3 ff; gz; 1523 Egaﬁ éi; igﬁg; 12’ éij 12’ 2}32 53}1 3.95%, 06/01/25 (Call 03/01/25) 7,779 7,890, 077
;‘ 38“/0 o}/Lg/zs (can 04/ 5/25) 17’ 616 15’ 957’ 341 4.00%, 07/01/22 (Call 04/01/22) 7. 876 8, 050, 432
5. 630/0‘ 07/15/27 (0311 04/15/27) v 10, 360 11,178, 461 1.85%, 02/01/25 (Call 01/01/25) 19,663 20,198, 701
5. 850/0’ 05/21/43 (cfau 05/21/23) @ ®© 10, 487 9,234, 852 1:50%, 105/01/25 (Call 12/01/21) Lot 8 185, 745
2070 a ) 0% 4.65%, 07/01/26 (Call 04/01/26) 9,963 10, 313, 897
EnLlelg‘l’/dStggjglI;ZEUZZFTILEWOMZ') 13 084 12, 085, 870 4.75%, 08/15/28 (Call 05/15/28)® 8, 628 9,049, 046
. 1070 I a b 0. < I
’ ’ ) 90 5.30%, 02/01/30 (Call 11/01/29)® 25, 199 27, 309, 920
4.40%, 04/01/24 (Call 01/01/24) 10,118 10, 183, 916 ? a
4.85%, 07/15/26 (Call 04/15/26) 11,594 11,624, 434 1,022, 024,517
EQM Midstream Partners LP FEVE - 0.7%
4.00%, 08/01/24 (Call 05/01/24) 9, 896 9, 986, 386 Howard Hughes Corp. (The)
4.13%, 12/01/26 (Call 09/01/26) 9, 190 8,998, 274 4.13%, 02/01/29 (Call 02/01/24)® 10, 705 10, 623, 249
4.50%, 01/15/29 (Call 07/15/28) 16, 355 15, 843, 906 4.38%, 02/01/31 (Call 02/01/26) 10, 545 10, 518, 638
4.75%, 07/15/23 (Call 06/15/23)® 22, 228 22, 899, 508 5.38%, 03/15/25 (Call 03/15/21) @ ® 18, 664 19, 206, 301
4.75%, 01/15/31 (Call 07/15/30) 21, 329 20, 529, 162 5.38%, 08/01/28 (Call 08/01/23)@® 16, 741 17,599, 311
5.50%, 07/15/28 (Call 04/15/28) 16,616 17, 183, 603 Kennedy—Wilson Inc.
6.00%, 07/01/25 (Call 04/01/25)@® 12, 686 13,418, 109 4.75%, 03/01/29 (Call 03/01/24) 8, 430 8, 682, 900
6.50%, 07/01/27 (Call 01/01/27)@® 17, 490 18, 761, 698 5.00%, 03/01/31 (Call 03/01/26) 4,954 5, 115, 005
Genesis Energy LP/Genesis Energy Finance Corp. 5.88%, 04/01/24 (Call 04/01/21) " 23,197 23, 457, 966
6.25%, 05/15/26 (Call 02/15/22) 5,764 5, 496, 983 Realogy Group LLC/Realogy Co-Issuer Corp.
6.50%, 10/01/25 (Call 10/01/21)® 7,464 7,232, 989 4.88%, 06/01/23 (Call 03/01/23)® 11,051 11, 485, 270
7.75%, 02/01/28 (Call 02/01/23) 13, 322 13, 142, 020 5.75%, 01/15/29 (Call 01/15/24)“ 14, 540 14,612, 700
8.00%, 01/15/27 (Call 01/15/24)® 14, 847 15, 069, 705 7.63%, 06/15/25 (Call 06/15/22) @ ® 14, 332 15, 609, 841
Hess Midstream Operations LP 9.38%, 04/01/27 (Call 04/01/22)® 12, 494 13, 743, 400
5.13%, 06/15/28 (Call 06/15/23) @ 10, 816 11, 164, 816 150, 654. 581
5.63%, 02/15/26 (Call 02/15/22) 18, 055 18, 691, 439 o e
New Fortress Energy Inc., 6.75%, 09/15/25 AENRERREETE I 4.1%
(Call 09/15/22) @ 21, 808 22, 636, 704 Diversified lealtheare Trust
4.38%, 03/01/31 (Call 09/01/30) 6, 796 6, 754, 139
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1.75%, 02/15/28 (Call 08/15/27)® $ 11,663 § 11, 565, 210 4.95%, 10/01/29 (Call 07/01/29)® $ 10, 134 9,749, 040
9.75%, 06/15/25 (Call 06/15/22) 20, 765 23,397, 362 5.00%, 08/15/22 (Call 02/15/22) 4,517 4,576, 173
EPR Properties 5.50%, 12/15/27 (Call 09/15/27)® 9,798 10, 504, 749
3.75%, 08/15/29 (Call 05/15/29)® 10, 310 9,798, 676 7.50%, 09/15/25 (Call 06/15/25)® 16, 081 18, 307, 482
4.50%, 06/01/27 (Call 03/01/27)® 6, 740 6, 877, 447 Starwood Property Trust Inc.
4.75%, 12/15/26 (Call 09/15/26) 6,570 6,801, 909 4.75%, 03/15/25 (Call 09/15/24) 7,843 7,982, 527
4.95%, 04/15/28 (Call 01/15/28) 10, 096 10, 318, 978 5.00%, 12/15/21 (Call 09/15/21) 795 806, 925
ESH Hospitality Inc. Uniti Group LP/Uniti Fiber Holdings Inc./CSL
4.63%, 10/01/27 (Call 10/01/22) @® 15, 281 15,510,215 Capital LLC
5.25%, 05/01/25 (Call 05/01/21)®® 26, 185 26, 577, 775 7.13%, 12/15/24 (Call 12/15/21)®® 15,011 15, 405, 039
HAT Holdings I LLC/HAT Holdings II LLC 7.88%, 02/15/25 (Call 02/15/22) 50, 614 54, 289, 083
5.25%, 07/15/24 (Call 07/15/21)@® 8, 986 9, 300, 420 Uniti Group LP/Uniti Group Finance Inc./CSL
6.00%, 04/15/25 (Call 04/15/22) @ ® 8, 786 9,306, 790 Capital LLC
Iron Mountain Inc. 6.00%, 04/15/23 (Call 04/15/21) 8,058 8,199,015
1.50%, 02/15/31 (Call 02/15/26) @ ® 22, 332 22, 168, 976 6.50%, 02/15/29 (Call 02/15/24) 15, 265 15, 350, 866
4.88%, 09/15/27 (Call 09/15/22) @® 19, 401 20, 225, 542 VICI Properties LP/VICI Note Co. Inc.
4.88%, 09/15/29 (Call 09/15/24) @ ® 19,832 20, 254, 995 3.50%, 02/15/25 (Call 02/15/22)©@® 12,425 12, 622, 738
5.00%, 07/15/28 (Call 07/15/23)@® 9,793 10, 145, 418 3.75%, 02/15/27 (Call 02/15/23) 9,615 9,739, 812
5.25%, 03/15/28 (Call 12/27/22)®® 16, 109 16, 833, 905 4.13%, 08/15/30 (Call 02/15/25) @ ® 25, 439 26, 174, 103
5.25%, 07/15/30 (Call 07/15/25)®® 26, 129 26, 880, 209 4.25%, 12/01/26 (Call 12/01/22)® 26, 054 26, 931, 238
5.63%, 07/15/32 (Call 07/15/26)®® 12,113 12,732, 429 4.63%, 12/01/29 (Call 12/01/24) @ ® 20, 596 21, 619, 621
iStar Inc
: 922, 139, 070
4.25%, 08/01/25 (Call 05/01/25) 9,532 9,551, 159 1 — 3. 8%
4.75%, 10/01/24 (Call 07/01/24)® 17,772 18,238,515 ’5%778 P ;LC/N ved i .
5.50%, 02/15/26 (Call 08/15/22) " 9,511 9,755, 116 tou oy Red rnance Inc. e
j ’ : 3.50%, 02/15/29 (Call 02/15/24) @ ® 14, 637 14, 380, 459
Ladder Capital Finance Holdings LLLP/Ladder 3.88%, 01/15/28 (Call 09/15/22) ®® 14, 360 14, 544, 526
C t 1 "‘ C . . 0, a > > >
432;“/2 &?3?537 ?Ein 02/01/23) @ 12, 848 12,428,971 4.00%, 10/15/30 (Call 10/15/25) @ ® 57,674 56, 232, 150
5 25%' 03/15/22 (Call 09/15/21)@® 5 838 5 837 819 4.25%, 05/15/24 (Call 05/15/21)“ 14, 234 14,417, 724
5. 25%. 10/01/25 (Call 10/01/21)®® " 758 " 754, 210 4.38%, 01/15/28 (Call 11/15/22) @ 14, 181 14,423,115
) ’ ; . ’ 5.75%, 04/15/25 (Call 04/15/22) @ ® 8, 020 8, 551, 325
MGM Growth P ties Operat ; g » ool
E ssuel > 91) @ 98 5 9
3.88%, 02/15/29 (Call 11/15/28) @® 15, 330 15,521, 625 (Call 11/01/21) 28,550 28,871, 187
4.50%, 09/01/26 (Call 06/01/26)® 9, 484 10, 055, 938 Carvam’f, SO‘ 01/25 (Call o2y 0 .
463%, 06/15/25 (Call 03/15/25)@® 15,574 16, 469, 505 5.63%, 10/01/25 (Call 10/01 zz)(m 9,636 10, 034, 449
5.63%, 05/01/24 (Call 02/01/24) 20, 156 22, 092, 480 5.88%, 10/01/28 (Call 10/01/23)*® 13, 346 14, 046, 665
5.75%, 02/01/27 (Call 11/01/26) 15, 398 17,399, 740 Edgevze'lhperj"“al fi{e Co., 4.13%, 04/01/29
MPT Operating Partnership LP/MPT Finance Corp. . Ca 0% 01/24 10,050 9,999, 750
3.50%, 03/15/31 (Call 03/15/26)® 27, 243 27,917, 264 e6 (’I.Obai F”“"/'CQ e . e s ore s
4.63%, 08/01/29 (Call 08/01/24)" 19,772 21,304, 330 6.75%, 02/07/25 (Call 05/15/21) ¥ 14, 813 15,215, 559
5.00%, 10/15/27 (Call 09/07/22)® o5 939 o7 597 764 8.50%, 10/30/25 (Call 10/30/21)“ 12,408 13, 140, 692
5.25%, 08/01/26 (Call 08/01/21) 9,851 10, 240, 607 Ferrellgas LP/Ferrellgas Finance Corp.
- : . ’ T 6.75%, 01/15/22 (Call 03/01/21) " 5,402 5, 343, 628
Park Intermediate Holdings LLC/PK Domestic 6.75%. 06/15/23 (Call 06/15/21)® 5 060 5 080, 000
Broperty LLC/PK Finance Co-lssuer 10, 00% 04}12/25 (3. 11 02}15/;2) @o 11,191 12, 409, 857
5.88%, 10/01/28 (Call 10/01/23)©@® 15,345 16, 155,216 - 0070, a , » 409,
7.50%, 06/01/25 (Call 06/01/22)®® 11,531 12, 496, 721 Gap I“C'U(ThC)/ e )
RHP Hotel Properties LP/RHP Finance Corp. 8. 38; 05/15/23 o i 9, 481 10,850, 694
1.50%, 02/15/29 (Call 02/15/24) 2, 665 2,631, 688 8.63%, 05/15/25 (Call 05/15/22 o 13,763 15, 375, 812
4 75%, 10/15/27 (Call 10/15/22)® 15 502 16, 029, 756 8.88%, 05/15/27 (Call 05/15/23)" 22,043 25, 830, 743
SBA C;)mmun,ications Corp , ' ' Golden Nugget Inc.
3 o, (a) (b)
3.13%. 02/01/20 (Call 02/01/24)® 26,311 95,709, 794 6.75%, 10/15/24 (Call 10/15/21)”“) 30, 966 31, 488, 706
3.88%, 02/15/27 (Call 02/15/23) 35, 484 36, 691, 521 8.75%, 10/01/25 (Call 10/01/21) %% 17, 151 18,201, 499
4: 88%: 09/01/24 (Call 09/01/21) 24: 432 25:067:232 IRB I?"lding CO;"' 26 (Call 03/15/22) " o
Serviee Properties Trust 6.75%, 02/15/26 (Call 02/15 zz)() 8,347 8, 633, 580
3.95%, 01/15/28 (Call 07/15/27)® 9, 520 8, 808, 661 7.00%, 06/15/25 (Call 06/15/22)" 14,733 15,989, 872
4.35%, 10/01/24 (Call 08/01/24) 15, 049 15, 036, 276 KFC Holding Co./Pizza Hut Holdings LLC/Taco
4.38%, 02/15/30 (Call 08/15/29) " 6,391 5,928, 651 ieiéo/"f 22%1027%2 1 08/o1/22) @ - s i 5
4.50%, 06/15/23 (Call 12/15/22)® 8,631 8,715, 181 BN 1/{ @ ./ ! oo 12, 1 . !
4.75%, 10/01/26 (Call 08/01/26) 8, 089 8,016, 434 5.26%, 06/01/26 (Call 06/01/21) 19,901 20, 566, 688
4. 95%: 02/15/27 (Call 08/15/26) “ 8 076 7: 998: 067 L Brands Inc.
5.25%, 02/01/28" 11, 249 12, 036, 430

— 24 —
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5.63%, 10/15/23 $ 3,360 § 3,638, 618 Boxer Parent Co. Inc., 7.13%, 10/02/25
6.63%, 10/01/30 (Call 10/01/25)® 18, 980 21, 261, 586 (Call 06/01/22) @ $ 10,988 § 11, 887, 321
6.88%, 07/01/25 (Call 07/01/22)“ 11,417 12,473,130 CDK Global Inc.
7.50%, 06/15/29 (Call 06/15/24) 10, 908 12, 339, 675 4.88%, 06/01/27 (Call 06/01/22)® 11, 563 12,112, 242
9.38%, 07/01/25@® 10, 024 12,392, 170 5.00%, 10/15/24 (Call 07/15/24)® 8, 682 9, 600, 773
Lithia Motors Inc. 5.25%, 05/15/29 (Call 05/15/24) @ ® 12, 427 13, 376, 050
4.38%, 01/15/31 (Call 10/15/25)@® 11, 689 12, 273, 450 5.88%, 06/15/26 (Call 06/15/21) " 5,092 5, 304, 591
4.63%, 12/15/27 (Call 12/15/22) @® 8, 868 9, 353, 080 Change Healthcare Holdings LLC/Change
Macy’s Inc., 8.38%, 06/15/25 Healthcare Finance Inc., 5.75%,
(Call 06/15/22) @ ® 24, 826 27, 438, 857 03/01/25 (Call 03/01/21) @ 36, 109 36, 992, 948
Macy’s Retail Holdings LLC MSCI Inc.
2.88%, 02/15/23 (Call 11/15/22) 12, 363 12, 288, 451 3.63%, 09/01/30 (Call 03/01/25)@® 7,861 8,188, 018
3.63%, 06/01/24 (Call 03/01/24)® 12, 069 11, 978, 483 3.88%, 02/15/31 (Call 06/01/25) @ 20, 402 21, 422, 100
3.88%, 01/15/22 (Call 10/15/21) 700 704, 235 4.00%, 11/15/29 (Call 11/15/24)@® 22, 531 23, 885, 338
Murphy 0il USA Inc. 4.75%, 08/01/26 (Call 08/01/21)®® 7,097 7,328, 291
3.75%, 02/15/31 (Call 02/15/26) 8,275 8, 264, 656 5.38%, 05/15/27 (Call 05/15/22)@® 4,957 5, 285, 401
4.75%, 09/15/29 (Call 09/15/24) 2,422 2, 583, 063 Open Text Corp.
Nordstrom Tnc., 4.38%, 04/01/30 (Call 3.88%, 02/15/28 (Call 02/15/23) @ 17,718 17,994, 401
01/01/30) 10,611 10, 321, 532 5.88%, 06/01/26 (Call 06/01/21)® 12, 553 12,994, 615
Party City Holdings Inc., 8.75%, 02/15/26 Open Text Holdings Inc., 4.13%, 02/15/30
(Call 08/15/23) @ 1, 540 1,574, 650 (Call 02/15/25) @® 19, 811 20, 574, 431
Penske Automotive Group Inc. PTC Inc.
3.50%, 09/01/25 (Call 09/01/22)® 11, 693 11, 926, 860 3.63%, 02/15/25 (Call 02/15/22) @ ® 11, 689 11, 970, 997
5.50%, 05/15/26 (Call 05/15/21)® 6,334 6, 528, 929 4.00%, 02/15/28 (Call 02/15/23) @ ® 11, 459 11, 817, 094
PetSmart Inc., 7.13%, 03/15/23 (Call Rackspace Technology Global Inc., 3.50%,
03/15/21) @ 36, 298 36, 323, 772 02/15/28 (Call 02/15/24) @ 7, 889 7,762,776
PetSmart Inc./PetSmart Finance Corp. Solera LLC/Solera Finance Inc., 10.50%,
4.75%, 02/15/28 (Call 02/15/24)® 4,795 4, 968, 627 03/01/24 (Call 03/01/21) @ ® 37,512 38, 958, 088
7.75%, 02/15/29 (Call 02/15/24) 4,770 5,115, 825 SS&C Technologies Inc., 5.50%, 09/30/27
QVC Tnc. (Call 03/30/22) @ 41, 386 43, 755, 597
4.38%, 03/15/23% 10, 100 10, 590, 355 Veritas U.S. Inc./Veritas Bermuda Ltd.
4.38%, 09/01/28 (Call 06/01/28) 11,980 12, 291, 879 7.50%, 09/01/25 (Call 09/01/21)® 34,272 35, 522, 928
4.45%, 02/15/25 (Call 11/15/24) 11,769 12,435, 125 10.50%, 02/01/24 (Call 02/01/22)@® 16, 714 16, 861, 083
0, O = /0 -, or) (b) ~
Ll e R
Rite ALd Corp. fi‘ifir;n;s;ﬁlding SA
0, > (a)
; ggoﬁ (ﬁ;?égg EE:E gzﬁgégg @ i? ;ig ig ?22 gi; 6.00%, 02/15/28 (Call 02/15/23) “Z‘)”ZM 25, 380 24, 840, 675
Sally Holdings LLC/Sally Capital Inc.. 10, 5})%, 05/15/27 (Call 05/15/22) @ 29, 227 32, 795, 251
5.63%, 12/01/25 (Call 12/01/21)" 13,232 13, 678, 580 Altice France SA/France oo
Staples Tne. 5.13%, 01/15/29 (9311 09/15/23) ("w 8,755 8,823, 214
7.50%, 04/15/26 (Call 04/15/22) 39, 885 39,972, 747 5 BOZA)’ 01/16/28 (Call 09/16/22) 22,866 23,341, 309
10.75%, 04/15/27 (Call 04/15/22)@® 20, 135 19, 116, 672 7.38%, 05/01/26 (Call 05/01/21)(‘) 109, 104 113, 740, 920
Suburban Propane Partners LP/Suburban Energy 8.13%, 02/01/27 (Call 02/01/22) 31,573 34, 414, 886
o
Finance Corp., 5.50%, 06/01/24 (Call Avaya Inc., 6.13%, 09/15/28
06/01/21) 5. 044 5119, 108 } .(Call‘09/15/23) : 20, 425 21,972, 194
| Cincinnati Bell Inc., 7.00%, 07/15/24 (Call
Yum! Brands Inc. @
3.63%, 03/15/31 (Call 12/15/30)® 21,935 21, 112, 437 09/15/21) 19,271 20,041,840
4.75%, 01/15/30 (Call 10/15/29) 16, 562 17, 247, 667 CommScope Inc. “
7.75%. 04/01/25 (Call 04/01/22)©@® 7,929 8, 680, 669 5.50%, 03/01/24 (Call 03/01/21)° 28, 697 29, 492, 128
6.00%, 03/01/26 (Call 03/01/22)® 28,704 30, 175, 080
851,910, 642 7.13%, 07/01/28 (Call 07/01/23) @ ® 14, 622 15, 334, 822
PR - 0.3% 8.25%, 03/01/27 (Call 03/01/22)@® 18,705 19, 733, 775
Microchip Technology Inc., 4.25%, 09/01/25 CommScope Technologies LLC
(Call 09/01/22) @ ® 25, 070 26, 234, 501 5.00%, 03/15/27 (Call 03/15/22)@® 15, 300 15, 025, 824
Qorvo Inc. 6.00%, 06/15/25 (Call 06/15/21) 26, 045 26, 383, 845
3.38%, 04/01/31 (Call 04/01/26) @ ® 14, 702 14, 702, 000 Connect Finco Sarl/Connect U.S. Finco LLC,
4.38%, 10/15/29 (Call 10/15/24) 18, 639 20, 083, 523 6.75%, 10/01/26 (Call 10/01/22)@® 42, 275 43,913, 156
Sensata Technologies UK Financing Co. PLC, Frontier Communications Corp.
6.25%, 02/15/26 (Call 02/15/22)@® 13, 241 13, 668, 521 5.00%, 05/01/28 (Call 05/01/24)@® 31, 640 32, 579, 708
74, 688, 545 5.88%, 10/15/27 (Call 10/15/23) fj 26, 150 27,911, 040
o . @
Vo hy=T - 1.8% 6.75%, 05/01/29 (Call 05/01/24) 18, 526 19, 400, 427
Black Knight InfoServ LLC, 3.63%, 09/01/28
(Call 09/01/23) @ ® 21, 006 20, 874, 712
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Hughes Satellite Systems Corp. Zayo Group Holdings Inc.
5.25%, 08/01/26® 16,015 17, 776, 650 4.00%, 03/01/27 (Call 03/01/21)@® § 32,773 § 32, 576, 362
6.63%, 08/01/26% 14,999 16, 744, 884 6.13%, 03/01/28 (Call 03/01/23)@® 20, 873 21, 522, 150
Intelsat Jackson Holdings SA o 1,650, 475, 190
8.00%, 02/15/24 (Call 03/01/21)¢ 24, 990 25, 811, 806 .
9.50%, 09/30/22¢ 7,476 8,853, 453 ﬁ:ﬁe'l}’;;i‘ < Ak - 0.2%
o 5 .
I”tr?gjlgjgf‘)’(”]f; 50%, 10/15/25 (Call 23, 027 23, 816,755 5.88%, 12/15/27 (Call 12/15/22)©® 13, 101 14, 280, 090
Koninklijke KPN NV, 7.00%, 03/28/73 6.75%, 12/31/25 (Call 12/31/21) @ ® 29, 444 30, 939, 755
(Call 03/28/23)@®© 10, 956 11,674,714 45,219, 845
Level 3 Financing Inc. SEd#f - 0.3%
3.63%, 01/15/29 (Call 01/15/24) 17,039 16, 714, 407 Navios Maritime Holdings Inc./Navios Maritime
3.75%, 07/15/29 (Call 01/15/24) @ ® 18, 397 18, 333, 378 Finance 1T U.S. Inc., 7.38%, 01/15/22
4.25%, 07/01/28 (Call 07/01/23)@® 22, 957 23, 303, 880 (Call 03/02/21)@® 5,044 3, 366, 870
4.63%, 09/15/27 (Call 09/15/22) @ ® 20, 042 20, 739, 462 XPO Logistics Inc.
5.25%, 03/15/26 (Call 03/15/21)" 14, 749 15,179,671 6.13%, 09/01/23 (Call 09/01/21) @ ® 10, 991 11, 197, 411
5.38%, 05/01/25 (Call 05/01/21)" 15, 307 15, 700, 730 6.25%, 05/01/25 (Call 05/01/22)@® 23,293 25, 046, 963
Lumen Technologies Inc. 6.75%, 08/15/24 (Call 08/15/21) ©® 19, 254 20, 319, 790
4.00%, 02/15/27 (Call 02/15/23)® 25, 686 26, 256, 229
4.50%, 01/15/29 (Call 01/15/24)@® 20, 183 20, 136, 983 59,931, 034
5.13%, 12/15/26 (Call 12/15/22)@® 25, 002 26, 084, 587 BEiE - U —2R - 0.2%
5.63%, 04/01/25 (Call 01/01/25)® 8,989 9,629, 017 AerCap Global Aviation "I'rust, 6.50%, 06/15/45
Series T, 5.80%, 03/15/22% 23,755 24,639, 874 (Call 06/15/25) @ 10, 634 11, 112, 264
Series W, 6.75%, 12/01/23 14, 759 16, 382, 490 Fortress Transportation & Infrastructure
Series Y, 7.50%, 04/01/24 Investors LLC
(Call 01/01/24)® 20, 156 99,548, 013 6.50%, 10/01/25 (Call 10/01/21)® 17,149 17,831, 187
Nokia OY] 6.75%, 03/15/22 (Call 03/15/21)® 9,958 9, 956, 606
3.38%, 06/12/22% 5,083 5,220, 478 9.75%, 08/01/27 (Call 08/01/23)® 8, 355 9,501, 574
4.38%, 06/12/27% 11,148 12, 039, 840 48, 401, 631
Quest Corp., 6.75%, 12/01/21 755 783, 312
Sprint Communications Inc. HAEAF - 98.0%
6.00%, 11/15/22 44, 844 47,931, 958 (BSR4 $22, 026, 837, 798) 22, 024, 455, 100
11.50%, 11/15/21 507 541, 223 —
Sprint Corp. S
7.13%, 06/15/24 49, 338 56, 856, 716 ERAI By
7.63%, 02/15/25 (Call 11/15/24)® 29, 225 34, 814, 281 - HR -0.1%
7.63%, 03/01/26 (Call 11/01/25)® 29,539 36, 270, 347 Ascent Resources Utica Holdings LLC/ARU
7.88%, 09/15/23 85, 448 97, 816, 598 Finance Corp., 1.00%, 11/01/25% 23,239 25, 834, 099
Telecom Italia SpA/Milano,
5.30%, 05/30/24® 31,210 33, 822, 380 EEFIN n— B AR - 0.1%
Telefonaktiebolaget LM Ericsson, (BRI : $23, 239, 000) 25, 834, 099
4.13%, 05/15/22® 595 617, 164
T-Mobile USA Inc. =
2.25%, 02/15/26 (Call 02/15/23) 15,311 15, 232, 914 77k
2.63%, 02/15/29 (Call 02/15/24) 17, 636 17, 262, 746 F# - MR - 0.0%
2.88%, 02/15/31 (Call 02/15/26) 12, 439 12, 205, 769 S Energy Co. (Bxpires 06/23/30) ® 672 9,305, 524
4.00%, 04/15/22 (Call 03/16/22) 10, 480 10, 776, 893 _ _
4.50%, 02/01/26 (Call 02/01/22) 20, 901 21, 355, 597 '77/:/"‘9'?1' - 0.0%
4.75%, 02/01/28 (Call 02/01/23) 29, 760 31,529, 217 CReIRAR $2, 882, 369) 9,305, 524
5.13%, 04/15/25 (Call 04/15/21) 11,765 11,986, 888
5.38%, 04/15/27 (Call 04/15/22) 9, 558 10, 126, 403 EERE
6.00%, 03/01/23 (Call 02/08/21) 26, 334 26, 431, 278
6.00%, 04/15/24 (Call 04/15/21) 24, 764 24, 924, 966 vF—v—Fy b T7rF-12.9%
6.50%, 01/15/26 (Call 01/15/22) 47,761 19,313, 232 BlackRock Cash Funds: Institutional, SL Agency
ViaSat Inc. Shares, 0.12% %9 ® 2, 654, 096 2, 655, 688, 680
5.63%, 09/15/25 (Call 09/15/21) @ ® 11,630 11, 862, 600
5.63%, 04/15/27 (Call 04/15/22) @ ® 13,136 13,761, 274
6.50%, 07/15/28 (Call 06/17/23)® 8, 736 9,301, 569
Vmed 02 UK Financing T PLC, 4.25%, 01/31/31
(Call 01/31/26) @ 27, 360 26, 847, 000
Vodafone Group PLC, 7.00%, 04/04/79
(Call 01/04/29) 40, 794 48,722, 722
Windstream Escrow LLC/Windstream Escrow
Finance Corp., 7.75%, 08/15/28 (Call
08/15/23) @ ® 28, 009 28, 744, 236
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BlackRock Cash Funds: Treasury, BHFICHRTE X 2T,
SL Agency Shares, 0.00% 236,720  §$ 236, 720, 000 ©  [EELFl,
2,892, 408, 680 O AL R,
—_—_— (i) R TN
EHBEAI - 12.9% 77 v FOBEat,

G

WIRICH T 2ERIE 7 HRAIEY T,

(RfRIRAR: $2, 891, 470, 521) 2,892, 408, 680 © MR OTSTE T EIE, ARSI L 0 ZH L B R TIA L
BERAMEHAH — 111.0% bOTT.

(TUERAME: $24, 944, 429, 688) 24, 952, 003, 403
T OMBEE, ABERE - 11.0% (2, 478, 299, 155)
MR - 100.0% $ 22,473,704, 248

(a)

1933 £FFEFRIED Rule 144A (BUEMR) (2K < BB RAMRESR, 43EHRITHRE
GERIBG NS BV CEIEBIR BRI TE £,

O MFESROFT ST E IS RES T,

© ZEFIMEEE T, SFNLESNICY Yy hEhET, £RENTWDSL— b
WIRBAEDOED L — R T, FEHOFFITIT, A S TR AT Y
T7UY A L= EBIOAT Ly REEENET,
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2021 4F 2 A 28 A% TAEEEITH T, 1940 ARRE A HHIEH 2(a) Q)T (MER) O AM L. 77 v FOB#RE L 70 SN2 BITRICHT 2 B3, IR0y T,
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FEMAE RELF M7k MR 2021 4 PEDF ¢ E

2020 4 FEA, TN LS EBRFRS  GFE) O 20214 2/ 28 A BN D

S TE 24291 Vie2a S () ) 2H28H  (Hfr:TF) Flaf P

BlackRock Cash Funds:

Institutional, SL

Agency Shares $2,093, 745,759 §$563, 039, 504 § - $  (570,145) $ (526, 438) § 2, 655,688,680 2,654,096 $11,086,466" § -
BlackRock Cash
Funds:Treasury, SL

Agency Shares 256, 613, 000 - (19, 893, 000) - - 236, 720, 000 236, 720 507, 085 -

$ (570,145) § (526, 438) $ 2,892, 408, 680 $11,593,551 § -
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FTARTET L, BAAMRERIC & 5 BEHROFHE D O BT LA lRER AL BREROME TS 2 /70 b O FHkHs L OMERE 72 b ez ofho
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RENTOET,

L~ | L~ 2 L~ 3 PN
Fitd ey
YR

an( $ - $22,024,455,100  § - §22,024, 455, 100
RIS 2 — Ry sy 25, 834, 099 - 25, 834, 099

AN - 9, 305, 524 - 9, 305, 524

~F— = vk Ty R 2, 892, 408, 680 - - 2, 892, 408, 680

$ 2,892,408,680 $22,059,594,723  § - $24,952,003, 403
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B
B A Mar s, s (B AmERE ET) @
B4 DI $ 22,059,594, 723 ¥ 2,343,831, 939, 319
R 4L 2, 892, 408, 680 307, 318, 422, 250
B4 17,122,113 1, 819, 224, 506
R E -
B HIRIE 1, 589, 364 168, 869, 925
FAGFELS BT RS — B 4 539, 709 57, 344, 081
BAS AR AR T HI AR 4 19, 885, 707 2,112, 856, 369
RULAL Y 4 2, 600 276, 250
ARUCFILE. 308, 678, 726 32,797, 114, 638
EFEAT 25,299, 821, 622 2, 688, 106, 047, 338
Ak
BT RES S AL, R4 2, 654, 319, 904 282, 021, 489, 800
RILEE :
BB AR 158, 781, 694 16, 870, 554, 988
BEARZ IS REFEE AR AR 4,631, 623 492, 109, 944
AL AT R 8, 384, 153 890, 816, 256
AEAE 2,826,117, 374 300, 274, 970, 988
I pE $ 22,473,704, 248 ¥ 2,387,831, 076, 350
W EENR
HOABEAR $ 23,978,841, 342 Y 2,547,751, 892, 588
PRI (HBR) (1, 505, 137, 094) (159, 920, 816, 238)
M pE $ 22,473,704, 248 ¥ 2,387,831, 076, 350
FATHE a8 AES: N4k 258, 800, 000
FEHEATIEH $ 86. 84 ¥ 9,227
BEHE N4k M PR
EE ] 2L
@ SRR, STEAHEE $ 2, 554, 402, 619 ¥ 271,405,278, 269
© Rt BRE A — B LS $ 22,052,959, 167 ¥ 2,343,126,911, 494
© P, BUGRA — Bt $ 2,891, 470, 521 ¥ 307,218, 742, 856
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507, 085 ¥ 53, 877, 781
1,230, 241, 248 130, 713, 132, 600
11, 086, 466 1,177,937, 013

2, 240, 126 238,013, 388
1,244,074, 925 132, 182, 960, 781
118, 223, 615 12, 561, 259, 094
264 28, 050

118, 223, 879 12, 561, 287, 144
1,125, 851, 046 119, 621, 673, 638
(459, 742, 297) (48, 847, 619, 056)
(570, 145) (60, 577, 906)

1, 218, 169, 479 129, 430, 507, 144
757, 857, 037 80, 522, 310, 181
583, 240, 258 61,969, 277, 413
(526, 438) (55, 934, 038)

582, 713, 820 61,913, 343, 375
1, 340, 570, 857 142, 435, 653, 556

2, 466, 421, 903 ¥ 262,057,327, 194
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Eita g AlEA $ 1,125,851,046 ¥  119,621,673,638 § 850, 044, 379 ¥ 90, 317, 215, 269
FELMFLE 757, 857, 037 80, 522, 310, 181 169, 433, 915 18, 002, 353, 469
REBMLZE GHER) oHiZsH) 582, 713, 820 61,913, 343, 375 (116, 967, 395) (12, 427, 785, 719)
T X B UE PE ORI NEE 2,466, 421, 903 262, 057, 327, 194 902, 510, 899 95, 891, 783, 019
SRR REHE~OHHE®
ZASHFR IR B~ DB AT K s
PEDWEE (1, 193, 249, 170) (126, 782, 724, 313) (875, 766, 467) (93, 050, 187, 119)
BARZIGTEHF OB
BEARZISFEIR OGN L 5 ME E O
Hm Qi) 7,744, 232, 001 822, 824, 650, 106 (1,912, 308, 888) (203, 182, 819, 350)
V=923
WEPEDEIN () BEEE 9,017, 404, 734 958, 099, 252, 988 (1, 885, 564, 456) (200, 341, 223, 450)
Hy 13, 456, 299, 514 1,429, 731, 823, 363 15, 341, 863, 970 1, 630, 073, 046, 813
HIR $ 22,473,704,248 ¥ 2,387,831,076,350 $ 13,456,299,514 ¥ 1,429,731, 823,363
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BEE BT CEARVAREENDH Y T3, B — R, 2EHEY—L - v—rFRR RS E
FRBREENDZ NS 3, BHFIMT e — Rk, @, (£ FTHLIEEOBEAREE OB MINIE L E

T, BEFT o — o ESOFBE, BE, RERMERIC T L I T AR MAERREBR L CEHMICRESLET,
ZOSBFNTEIMIC LOERE SNRWie, EBEROZEE) RN OKRIBRZEST) 2LV, 77 FONAV R
TEFI O — By~ EHE LIRE LTEETA 2 E28b 0 £, BEEMASMIT, BFITo > FoRITHRIEG 4
Fl (LAF TLIBOR) ) 7 & 1 4 F i3S ORI ERIT DR 2 BHAH SR, 1 A 71385 O K SRIT BT 5 7 7 1
Lo b— b, BHDOVFTEESTEESR T, BRI e — U Fid, SAEOE D FRBE T A RETERETHHEAN
HVET, ZOXIREEIL, 77 FOBRE T E, EE~OFEEL L THbRLET,

77 v Rk, BEAI e — RO OBARRCT 7 VT 4« 74— %2, BEfI e — R ORERRC T 7 v
VT g« 745K H2ER8HVET, 77 v FIEkEIC, ZEFIA e — 2 Fo o L e 5 550 468 5y
WCHESE, a3y b AV T4 —EZTWMABAENHY £4, @H., 77V VT4 - 74 —idn—rHBIChY,
FmaIy AV T —IEOHIRIC O DV ERICE EEnE T, arky b e T4 —BLOT A KAV T
o4 —I%, EE LRI ESnE T, B0 BRLERIM o — Ry 2 HIRATER L2580 7 7 v RBZITELS
HIRRATEEEN ST, EEAR L LTHLSNET, 770 Nid, B0V —XFERE o znn— g+
LZHBERHYVET, VI —ARL Ty xld, TENTENGMECEEY R NBL 2 08B0 £,

EEFI o —FSE, B, &0 FEOBRRICEY BHICE LERTRETT, 77 v Rk, a—r~0&h CLF.
(B ) R0, FE=F0b0oua—r OREIT OBy ( [F4E) ) 2L, ZoLHRe—r~EELE
T ZMAOEE, 77 v M@, 0 FCIR<BLTFLOMIOAZNEENECET, 77 v Nk, 2mils
BHAILIZELENLOHR, DOBLEMEY FHO XKL VEZITZHAICOR, THBLOT 7 RBENEZHT 5
WO X NEZTAHENEZE LET, BMALZSIANCBE LT, 77> RIZ@dE, 0 It L T — 2okt
SEEIREIT AHERIRC, D RIS AR MEIIA L TWER A, F7 70 Nid. BEA LS o — o RN HE
BRIRAZEZTH LI TEEA, ZOME, 77 FEBMEAZTZHLEZELFERBIMMED FRGOERY 27 %
BHIZLILRVET, 7y FOSIM e — 2 ~OEEIT, W5 OSEETH A MISREEREOIARGED A 7 &0
FT, B EFH LR LERLHAREL RoT28E, 770 FIIBLFEO GRS L LTHIbh, SLFELEY
FLOMTITONOMEENSITFIREFEZ TERWVWAEEAD D =9, ER4HCE N TIE, 77> Ri@EFIXEY FL&
B2 BRIBIR A o7, 0 FIoe LT — o BRIOSMEST 225 2 L A aRE T,

BFFEREN : %57 7 v RiE, 7u—0—, T4—7—, BLOZOMERER R L, ARSI B FIZT7 7 Fo
AMFEAREZE LT R TEET, H0 T, Blé, ARSNIBITHRITT 2BUEAREE AR, E I KEERGF
DHATH L <IIRFET D AMGER R AR E YL T 7 o RIZZLANTHERFLE T, &7 7 v RBZITISAIER
PRIZ, KEOESIFT THREI S A FEERICOWTIE, SRS AMAEFOBIEDOTHGMEED V72 < &b 102%FHE 0
flifili, # M+ X TOEMAFLFIZHONTIT, D72 &b 105% MY OMMMERH 5 = L RTRENE T, HIRITEDE,

MM A MRERR DR DD 72 < & b 100% OMIME & 5 LUMIE 2 HaRF LT id7e v S8 A, BTG MRS Ot
B, 77 FOKEEROKERIZREINT, TOEEEAIZ, BMTERINZHARITZTZ 7 RAZLANLD

. HEEERIE T 7 > RICE > TELRESRE T, YEMETd. &7 7> Fid, SFAMRERCH L Thbh
7oy BDOWVITEAMAMGESICEE L T b T X CONEAICRT M Z2H L TOE 28, HEE LTZELE



AAGRERR AR D B2 ALENTSZ T Hs TR Ay AAEESR ORAIRERGE 795 2 L3 TE, (F D TR TEmE 2
7otk AMERESRER G OWRFFIZ 1T DIRHER R I NI S A lRE S 2 K A$ 5 2 sk bivEd,

YRR B BIE, BAMRERILEER L0 EIkEEEIC LRI TWET, 77 v FOERB#EMSHT
AT Ty ray 7 « Ty R 7T RALHF—X (LLF [BFA)] ) F7R13F0OESHNERNT I~ —~v—4 v | -
Ty v RICEE SNBAREIL, REHMEBICHRINET, TR 2H1EUN 0BT, TFOEEREITN D
STHEERE, 772 FARAL, HRE., BRI 2 2 ixcE A, BFEMES GRUMNH HHE)
H& 7 7 v FOBREHMBRICB RS ET, BEMREREO TSR L OBET 2 BLERAOMMIX, EEAGTE
ECHRLTCVET,

77 v Rk, BMREREMHCBET 2 A8 (BUF, E2 1250\ T IMSLAY ) ICEE D E BMREREAMA G 21T > TV E
T MSLA X, BB BT (MPEEIIZHAREET) BholtBais, EEARBEITL TV RV OYEE)R, ks
ERTHHEFZA L, BEERBITYEHRICHT 227 AR -y —&2MEATREET 520, b2 WVILENEEL ERTE
HERELTOET, B FMMEBEFBITICHR- 756, BLFTHL 7 7 v Rk, B UM A liEER O 5 ligE

. XM LR O TS TR S 2 L2 3, HEOMELE LA T 72 A MR o fiG M2 el 5546,

BLUFICIEBARBITYFE SO MR RD Z 8120 7, L., FEDOHEEHIEICI T HPEE T, MSLA
DFEFTT 3PE F I I IAARRE & 7R o oG B OMBAEITBIRI 237 HOWIF I AT S EELH Y 4. |
BARBITRIRNERITIRY | MSLA IZHS & 5V FE D ANTZAMRESR OHR7E £ I ITHHEROBRENTRETHY . 7
7 ¥ NIZBMAAMRER I BE L TR B 2B SRR OBRE N TR T, EHERRITAE LSS, YFEEVIESFE
TR E b O —HOYHEFIEET D BHIIHEME L HEE L MSLAIZES ST RTORSGNTH§ 2 EH A EIT S F
FHOMZILRE 2 RATS 2720, FHAMRESS, &2 WITBMAAMIESR B LTI B> 72 R OER7E £ 7213 FHAR O
RIENTAREL 700 £9, EHEABRITYEE L, ROV EHmE/EZANET,

2021 4F 2 A 28 HEBIFE, MSLA (2SR OXEG & 72 2 B A MRS ICBE T 2 2O OM B HBIOME X, LLTO®EY) T
T,

BB AR D IR 7 IR T
i = 7 =X ETFBLOHFEY TR e tm Bl LIS DR FURE
iBoxx K R/VEET A A —)b Rk
Barclays Bank PLC $ 272,607,813 § 272,607,813 $ -  $ -
Barclays Capital Inc. 170, 950, 731 170, 950, 731 — —
BMO Capital Markets 8, 738, 450 8, 738, 450 — -
BNP Paribas Prime Brokerage
International Ltd. 198, 969, 907 198, 969, 907 — -
BNP Paribas Securities Corp. 1,005,913 1,005, 913 — —
BofA Securities, Inc. 59, 304, 004 59, 304, 004 — -
Citadel Clearing LLC 50, 860, 205 50, 860, 205 — —
Citigroup Global Markets Inc. 72, 540, 506 72, 540, 506 — —
Credit Suisse Securities (USA) LLC 93, 025, 079 93, 025, 079 — —
Deutsche Bank Securities Inc. 14, 357, 057 14, 357, 057 — —
Goldman Sachs & Co. 578, 634, 917 578, 634, 917 — —
HSBC Securities (USA) Inc. 4,292, 494 4,292, 494 — —
Jefferies LLC 2,769, 281 2,769, 281 — -
JPMorgan Securities LLC 555,936, 073 555,936, 073 — -
Morgan Stanley & Co. LLC 172,992, 183 172,992, 183 — —
Nomura Securities International Inc. 5,591, 444 5,591, 444 — —
Pershing LLC 9,977, 171 9,977,171 — —
RBC Capital Markets LLC 217, 148, 159 217, 148, 159 — —
Scotia Capital (USA) Inc. 8, 871, 800 8, 871, 800 — —
State Street Bank & Trust Company 1, 543, 231 1, 543, 231 — —
TD Prime Services LLC 8,494, 415 8, 494, 415 — —
UBS AG 1, 594, 620 1, 594, 620 — —
Wells Fargo Securities LLC 44, 197, 166 44, 197, 166 — —
$ 2,554,402,619  § 2,554, 402,619 $ - —




L AR o o 7 SRS 7

i = 7—X ETFELOMHFEY B Bl @ B LA DR AR
iBoxx K FoVEE TG mksALE

Barclays Bank PLC $ 371,466,754 § 371,466, 754 $ - $ -
Barclays Capital Inc. 16, 481, 857 16, 481, 857 — —
BMO Capital Markets 22,066, 234 22, 066, 234 — -

BNP Paribas Prime Brokerage
International Ltd. 93, 178, 360 93, 178, 360 — -
BofA Securities, Inc. 74, 340, 760 74, 340, 760 — —
Citadel Clearing LLC 36, 559, 757 36, 559, 757 — —
Citigroup Global Markets Inc. 125, 025, 351 125, 025, 351 — —
Credit Suisse Securities (USA) LLC 99, 390, 164 99, 390, 164 — —
Deutsche Bank Securities Inc. 946, 429 946, 429 — —
Goldman Sachs & Co. 278, 348, 265 278, 348, 265 — —
HSBC Securities (USA) Inc. 90, 616, 256 90, 616, 256 — —
Jefferies LLC 976, 144 976, 144 — —
JPMorgan Securities LLC 291, 200, 163 291, 200, 163 — —
Morgan Stanley & Co. LLC 144, 468, 611 144, 468, 611 — —
MUFG Securities Americas Inc. 52, 277,997 52, 277,997 — —
Nomura Securities International Inc. 3, 654, 551 3, 654, 551 — —
Pershing LLC 3,032,219 3,032,219 — —
RBC Capital Markets LLC 392, 163, 738 392, 163, 738 — —
Scotia Capital (USA) Inc. 9, 906, 069 9, 906, 069 — —
TD Prime Services LLC 179, 194 179, 194 — —
UBS Securities LLC 7,410, 501 7,410, 501 — —
Wells Fargo Bank, National Association 30, 658, 479 30, 658, 479 — —
Wells Fargo Securities LLC 63, 203, 783 63, 203, 783 — —
$ 2,207,551,636  $2,207, 551,636 $ - —

@ FEOFRIC, BAEMAESO TG ML ER L CZ TR HREEREINTWETA, &7 7 2 RRZITE - 2B AR
OAEFHINH T 7 v NOBFEAGHEECTHRINTHET,

FARGEAREA Y A Z120%, 50 TAFERICE U GEMERZ ML Lien U R 7 72138 0 T3 BB A MRES: % K
HLBEWIRIREENET, TNOHDOY AT EZEMTHTELELT, &7 7 N, £ FPOEBABRBITICEL, 7
Fvrvuay g Ay LT 7Ty rayr)) HoERMEORMLEZSZITHZENTEET, 7I97vr7uv il
DRI, 0 POBBEABITICE LT, 2R 2 HRENEMAMRERSROMIE %2 TRl 2 54 M A MRER O 4
FEOMBEMNTHETY, 77 > Fid, BAeHETEA LZREOMENE LA A MEESR O fisMsE 2 TE 554,
HDVITB AL TR L7=RE O EA S 0132 1T B - 72 B OMEZ TRIZ2BA8ICHEEZHED Z 2N H Y £5,
ZOE I RERIFTRTCE 77 RRAABELET,

5. BHESt L OREBMENE I U OfOEE]

BREHEMEHRB : +7 2 N EOREEMBNICIESE, BRAIERE 7 7 ROBEDEREZITWET, BFAX, 79 v 7 uy
I BEBEICITE T 28 ) 74V =TINEANTT, BEBERZMNICEDSE, BRFA L, 77 v OB FZEMICAH
LETA, () FIEBLOBIA, (1) BEELTFERBIOR— b7+ ) A OBRSIHITICEE S 5 Z OO E M,
(iii) BRGEFEEL. (iv) BRA SN 2 EERRTHM, 725N (v) FREAB I OERIEH (WTFnofa il
BOMSIZFHICL > CTRESNET) FIREET,



BFA X, i =7 —X iBoxx K RAEET /A A —/b K& ETF IR 2GR — e 2o LT, 77> F
BIXO—Homoi voT7—X - 772 ROFEE A IRMEFERED 7 7 > RIS DELEEICE SN T, LUFOERBE
AR 2 3208 DR 28 LT, Slilit, 77> FIck o CRKRTRILE E&h, A b Ed,

FEG H K AE R AR BB
190 &k KvE—T 0. 5000%
190 {2k RV, 330 fEk RAVLLF 0. 4750
330 f@K ROVEE, 470 @K RAVLLT 0.4513
470 {2k KVE 0. 4287

TR O B AR I O A K MU, IR EE 0O B YA PERRAEIC & 2 BEERARTHI K 120 5 D 5% 5| & T UMEURLL TS
SALTIELASITWET) MRS THET,

BFAIZ, i =7 —X iBoxx X FABTHEEHEKALE ETF IR A BEEMYy— e 2oxffi LT, 77> R X
PR—EOMD i =T —X « 7572 ROVHE) BIRMEFERFAD 7 7 » FIZBRDFNLEIT SN T, LT OB RE M
WA T AHERIEZ A LET, Y@L, 77 RickoTHKRTRBE ESh, SHAXEbNES,

L H KA PERR A REBITHY
1,210 &K RAET 0. 1500%
1,210 {2k RV, 1,810 Bk FALLTF 0. 1425
1,810 {2k KL, 2,310 {5k FALLTF 0. 1354
2,310 {5k RV, 2,810 {EK RALLT 0. 1287
2, 810 {2k Rvid 0. 1222

WA O B G BTN DA KR YEIZIE, S@AREE DY) B RIS PERAIC & 2 B MK ED & 0 5%51 & T CNMRUREL TR
SALTIHERASITWET) BRI THET,

RFEE4E  BFA DA THE T T v/ a v 7 « f L R_RA ALY « T LY —(F, &7 72 FORBELTT,
BRFEEANC IS X BFA LY 7 & FIZR L CIgt SN2 se ) — B AT 28 E 7213 B2 AHE L E 9,

BMAEESEAT « KEFERRGIZAS (LLF ISEC) ) X, MAShDLMO F TR OB#EEHTHI T T vrr v 7 -
AVAT 4T a—vat e hTRAK A R=— XA (LIF [BIC) ) BT 7 v NOAMEFREFBEINE LT
WETD 2RO MARIMITER L CWET, AMREREMREEAL LT, BICIE, AMiEsErHcEsIci
HT2T_RCOEABAZEHLET, &7 7 v Rk, SHAEMRERICE L L BlEMRoRE ICBE T 2 T
BE (LT THRERE TR ) 28HELET, BEHERIET, BRA 32 0BESENERTLI~ R —~—F v b -
Ty RTHHTTIvrayl «Fxyia Ty VR A VAT 4T a—vatrEREIr7Ivrayy «Fy oy
2 T7 R PP U —ITRBE SN TWET, 272 LBICIE, 77 v FAAHT ARG FEE 42595 RHIFR
5 EIT, BIC AT 2 EM A MRS OGFAZ AT 2 Z LICRIBELTBY, &7 72 i, F3£0.04% %A
LET, Y%vRr— 7= v b+ 77 ROSLZ—Txrv— - o7 — X%, BEEFHE, IR FEoBbE 72139 —
EAFHEEHIAH L EEA, HERERPEEINTWNDEYR— v —F v b 77 RiE, v F—~v—Fvh-T77
v R OBRRENE FEMN K E O REEEZ FHE S 5E. —EOWN FIZE W TEBMAAD K 2% OFiEME FHoE 239
2, 2090 AN R 10 B¥E BB E CHEEZ —FFICHIBRT 285480350 £5,

FMFEA SIS, BARROFREIC &0 BIE LI IREAHD D BFEROME D Fo /75D FHkS L 0%
DO ZHFEAYER L, fRRE TR 22 LW L R T, &7 7 > FITAMEERSMINEE O —3 % B 1%
L. 50 0&Ee AMaEESREAL LTOY—E 2% & LTBICIZ%ES LET,

BUEDOAMBERFERICE DS, £7 7 v Pk, AMEEFEMNEE RRE TR 2R O 82% 2Rk L Tk
D TORBRBEITAMEREMIEE & ARRE FHERIORF O 10%%2 ThD Z LR TE £ A,

EHIT, BT ABEICBWT 1940 FIEICH S i V=27 —XDFT_RTO FEFEEE (=7 —X EIF > VU—
R) AR TA U A A S AN ISR S TECR 2 N LR, FEOEREEEZ B 0B ERA LY, £
77 FiE, AMEEAEERACESE . YT ABEICKIT A OMEICE L CAMEEAR MG (FRRRE T
BHEER<) O 8% EEE L, TORBEMEIL. FMiEFEMAINEE & HREE TEEIOGFO 10% % Flalb Z LN TE EH
Mo



K7 7 v FPBS LA EMAAS ORI X, AR IS — Bt — figH & L CTHESHEEICRREINT
WET, 2021 2 H 28 A THEEIZBWT, 77 ¥ MIIAMEFREMRBELA O —E R (2B L CBTC IZLL FO&4E%
THWE LT,

i >z 7—X EIF BTC (24195 FHAIZHHE
iBoxx K RAEET/NA A —/b FibAE $ 3, 284, 731
iBoxx M NV CHEE EAK A 2, 897, 540

BERBLIUOZRFHE : P 7 A MOREBBIO/ EREFZAEO L. 77 vy 7 £320ESttORBEL IV
SERIIEREE 2 FEL TV ET,

EDOMOEE] : 7 v ARG &k, BFA (F72i3dESt) BEEHMEHD 57 7 v RHOAR— h7 4 U A5 DEE T
T ZREE ST, WPEMEGISE CEEEI L CORN LS| O L Ea—%1T0, b—)b 17Ta-T THE Sh -85
KO OBEF 2R L ET,

2021 £F 2 H 28 R TEREIZIWT, 7 7 & R 1940 kL —/1 1Ta-T (e > TEIT LZBE AL T 0@ Y T,

iz 7—X EIF FEA JEHI EBIRF RS (A
iBoxx KRBT A A —/L RiHiE $ 18,974, 831 $ 77,768,913 $ 1,905, 213
iBoxx K F/VEE CHRE ji kA4 86, 268, 564 377, 035, 909 (42, 049, 882)

£7 7 RTIE, (RABITES S BFA £ 2132 OBBSENER T/ ED~F— ~—F v b« 77 RIZKRET 5%
ARBHY ET, INLO—BNRBERE THES SN, ZIE Y4 —BE St & U CTHREFHEZICERINT
WE,

77 Rk, B= b7 3V FOHEMEEGRA T v 7 ABMT N ZM ESEL0D, 77 ROMEA T v
7 ADMAEMARIZHE L THWAMO i V=T — R« 757 2 ROZEITHRICEET HHERH D 9,

6. BABXIURA

2021 42 A 28 A THEEICK T 2 BHRE L L OBWEG| 2R BEEOTRRIZLI TO@Y T7,

iz 7—X ETF FEA TEHN
iBoxx K F/VEEToNA A —/b RAEAE $ 6,009, 485, 032 $ 4,730, 949, 738
iBoxx K R/LEECREE S A 8, 062, 322, 781 6, 938, 320, 754

2021 4F 2 7 28 A& TEREICIS T 2 BIIGIZLL T D@ Y T,

i >z 7—X EIF BIBEN el v
iBoxx ¥ R T A A —/b RiHfE $ 42,020,804, 515 $ 35,527,718, 327
iBoxx K F/LEE T A% AL 49, 315, 585, 366 39, 002, 776, 346

7. PFiRBLOEHR

K77 RIRERFEM E. P R2A Moo 7 7o REEMOFEEZEKRLE L THbhEd, Bl fkgStticEfsn
7% 1986 FENEAE (KIEA2ET) OBEMEZMET L, B EAEOIFIF2MEEREICHBT DI ENE T 7 Rods
FHTT, Lo T, KEENFTEHS SE&25H ET20EEIH 0 A,

<PV AV M. BIESHEE OB 2D, 2021 4F 2 H 28 HEAETHIEB I OBRE 2Oz bn 7 70 R
OWAICET 2o EFEmLE Lz, TORE, 770 FOMBEEHICBW THEABOFRENME L 22D RHeRn ¥
VI ARV a SIFELRNE R L E Lz,



KIE GAAP 1%, FIBFED Y b, BEDHEBZFIE L, 23 LEBBERE LOKAERERMT 52 LA2ERLTWET,
IS ORI K ARG E F I IT M~ OREIH Y T A, 2021 42 H 28 HIEIE, HEWERIC L 2 EHFE
(8R) WWRET AAAERIL, UTORBICHEZ DR TWET,

i >=7—X EIF HhIAZAR BEFE (AR
iBoxx K R/VEETNA A —/b REAE $ 1,220,337, 089 $ (1, 220, 337, 089)
iBoxx K FLEE TG ks AT 3, 629, 996, 249 (3, 629, 996, 249)

S ONTZ S OBE LOMEIZLL T D@ T,

i >z 7—X EIF 2021 G2 H 28 AR TEHE 20204 2 H 29 AR TELE
iBoxx K RAVET A A —/L RifE
T T $ 1, 193, 249, 170 $ 875, 766, 467

iBoxx K N/VEE TR AL
@S $ 1,367,322,962 $ 1, 168, 762, 363

2021 /£ 2 1 28 REUE, REHIFIEE (HAK) OBRENRIZLLITO®@Y T,

FEBEHIIR D 720> BT
i = 7—X EIF RGBS A £ X @ (#ExE) v rda
iBoxx K FAEETAA A —/L RitfE § 78,736, 861 $ (1,535,010,585) §  (48,863,370) § (1, 505, 137, 094)
iBoxx K FLEE TG ks AT 96, 502, 369 (12, 166, 301) 186, 320, 957 270, 657, 025

@ FEROEBX ¥ VX NG A OFFICRI A RTRE I &,
O REHANGE (BL) BT IEH LB EoZER T, & UTRETEE (vash sales) (IR D KO 4. BEDOHHHE
BROWERIRL T LI T ABEIOTFT 4 20 T FOBEHFEICER LTWE L,
202142 A 28 HR TAEFEIZHBWT, i =7 — X iBoxx ¥ R CTEE#EMEAE ETF 1% 150, 728, 871 # KL Dk
Tyt H L AEFMBALE L,

2021 452 A 28 BEE, EBHFMEBEOORERAERM (S a—F - RO arBLOFIUNRT 47 GENBRH A
B) EEte) (IS REHIMAS L OFHIRE ORI Fo@E Y T,

i = 7—X EIF Bl B/ REBFEMase R RE MR KEB M a8 (FEMG7E)
iBoxx K R/LEET/NA A —/L FHAE  $25, 000, 866, 773 $ 196, 609, 357 $  (245,472,727) $ (48, 863, 370)
iBoxx K RLaECHE ks AT 48,216, 962, 837 836, 891, 616 (650, 570, 659) 186, 320, 957

8. FXELRVRAZ

BEOEEICBNT, &7 7 v NITAMIESR /2T OMOEMICHERE L TRY ., £/, BEOBB 2T 2 2 &2
HBVET, 77 NEZO LEERHICL ST, FICHBICBTAEECEL DY X7 (HHY A7) FITBITEN T
TORBELEBITLRVWI R 2E0FELA RV AZIZELEINTWET, AMREREZITZOMORENLOMmEEIZ, LT %
GONINBICRESNR2VEEL RBEROMBLZZ 52009, (1) —FE. (1) sz b ons s,
B EIE7 0 — IV OBIREB L O/ i3t aoR~2ErE, (1i1) Bl Bl E 7213 & EmM o EEERSHN, 203
(iv) BE., SR E MR OLE), By, 7 afrd, BRYYEE 213 omoAREE EORBEOIR, w5k, -
IZFDMOFES A G, T EI37 0 — L OFERIT, 772 FBLOZOBREICE KRR EE L MIT T TRENMEN
HVET, K77 FOELHGREIL, 77V RBELENTND U AZIZOWTOFEMAERAEL THET,

BFA 1%, MO ERRBimE7ZT Ch THEREOM b, £ 7 7 v ROBKEREEERT 5720187 7 NOXGA T
v I ACEENDIAMASEEZBE L [Ny THEH) 34T v 7 A -7 7e—F2HEd, BRA X, diHY
AT AT AR—T % — % T 5, FRIEHGO THRICL2EZEBLEWT 500/ EEZH L CWETA, %
GA T v I ADDL OB LR — 7 4 U A OHHIL, BFAICL > TERSNTHET,

77 v NiE, FBRUEMEEE 1,00 K FVICTEREMICHEF T2 2 L2 RO T ianv~er— - ~—4 v b« 77 RIZH4&H

REFRET DI, BINY AZICSLSNLGERH Y FEOR T TIIMEES — b EITRENEFEE OS5 &
RBLAREMENRSH D ET,



FBYRY : K772 Rit. §ihY 27 . T7bbAR O FEMBTIEERTEL VB L ciAksr TS 4+7 3
VEITHETHZEIZED, 77 RBEVEWEIRIY OFERICHEEE I 2GRNV RATIZELEIND T ENHY
Ft, FEKT7 7RI BREY X7, TRhbbE T 7 2 FOHEERNTIESOWH ., 788 F -3 LERIC L HIUA
EET 7Y ROR— 74 VA OBIEOIGEHEEZ FTEATHESMH THEE LIZGAIL, 7 7Y ROKR— b7+ U FIUE
PO T DV RATIZELEINDT ERNHY T,

Pl aa U AR K DMFREREBORITITIMIR 2R T o ZICRE L, TOME, E5REHE. Wik, 77
A+ Fz—rBLOBEFEBHOTW, 720 V2B ECAHEEENET THET, 20T I v 7 Ok 4A
L 5 Do R e L, BEER TIILT LL PR TERNWE I RIE T, < OE, Hr D3R L Ok
OB ELE RITTAREENH Y 9, TR T I v 7k, MYRTHSER T T4V T 0287260, 772 RO
B OGRS L ONVREMEIC AR 2 8% RIS T AREMERH D £7, 20T I v 7 OB LOZEOREIZOWT, il
FRIHWTT 25 Z LI TEERA,

MY R BEARCE IR O, EReA T Y 3 U PO R BERE OIMAEIL, FE DS
IZHRICBIR O 2D — R THIIC L 0 TR T 2N H 0 £3, /2, FEORERISEEL LT TERICE->THT
KT D2 EnBYET, 77 v NIZERBMEREICRET D ZER8H Y £, FERIMERE &1, REOHHMEE S K
MEIZ 72 DMBACHRAE 721300 T 2 LSMTIE, BIEOTH T 7B HUNIZHEAE LIS TERNE T 7 RBGE
I TFRT2HEEEZ NV ET, 772 NiE, FERBIMERE 2 ZCAE 9 L& 2 D MEEIC CRMHICTEAIT D 2 & SR
REHEMER B 0 E4, fKIE. . TR EARRE S — RS U T, B ERRESICbE s TRE LS LTS 2
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