Asset
Management

One

E A )& & (BIFR)

79974 hh 777 BRARE

Y77 ROSHEKIERDEY) TT .
@ 5 1| ENRIRE W Es FO4H <REH 20214 9 B248>
= £ H R | 20131182581 52023%E 8 B230ETTT . ZEO5H <UREH 2021%£108258>
& B 5 5| CRMEORRGHELREL CREORREDHE L TE FOo6HE <REH 2021F118248>
REFLET, FO7H <REH 2021F128238>
KRVBTHEREBETSHS D | AMT (I~ - 77 FO8HE <REH 20224 1 B248>
YR—Janus USA7FSR-KRURK-T72R K F=OOHE <GREH 20224 2 B248>
smmayg | VETTLT 7SRRI SR ORABKESEEE
BENRELET, £k, ISREELTH5 (BT .
2 TH—T 7> K] BREEAORELTVET. & RWmEBDEIEN
B, ENLRERS CEERETEENBUET.
KRLBETHEREEEAOREEBEL T, RENICKR BLEBIOBSINITICIEAN I ELSHLL
NETKREBHFICRELET. EE bi(f‘i@'o
HEREEEAORELEE. I LTBHEREE
mER . .
B R e aEroNATOBEERU X7 SOV TIE, B ST TUSAKTFIVT - 127
AHBEOTAC LY. OF - KRLRFFEESNZEE LTI T 7 BRKRER] (. 20224F
CBVTIE. BEFUBEIEEALTHBAY VEFLE 2B248(CEOHDREEITLEL
z;sr#. EEAORENSCEHRERT LA o colo. EREBETcHmsRLL
| Ole 54 ° B
BB R emmAnzassc SHRERIE A, RESE
REH (RAlE LTEBA230, AEDOBSREEE o -
H.) (o SEEREORLSINGS & UFELE (GHER SEEE—BOCEBEZBIEITLD
5w s g | EERET.) SOLMENENREE L. BEGHEAK PEVEL ETET,
#, TRBHSEHNELT. YRSEERELET, £
L. SENRENVEOBSEHEETHEVESA S
7,

<ERRSSICAIIHHVEDEE>
d—)Lt>9—:0120-104-694
ZAEE | BEEHOFRIORA SFREBFET
HBESTOHSHREIRNBICDOSHELTE. BASNI
TR ICBBNEHE IZE L,

PEYRIXIAROne hXE4t

RREBTAHERADA-8-2
http://www.am-one.co.jp/



USAKSTIVT «A2AL-T7LT7 BAREE

W30 5 (EREA OB RRIE

| R = ﬁﬂ = T SHEGIR A E
. ’ we» BT 22 - EEa%EZe =

= = % %|  @pM

70H8(20194 9 H24H) 9,091 20 N2 100.7 2,295
71H3(2019E10823H) 9,123 20 0.6 97.7 2,283

551 phER 72H3(2019%11825H) 9,174 20 0.8 96.7 2,244
” 73HA(2019%F12823H) 9,224 20 0.8 93.8 2,062
74H8(20204 1 H23H) 9,325 20 1.3 97.3 2,059

75H8(20204 2 H25H) 9,532 20 2.4 95.8 2,038

76H3(20204 3 H23H) 8,906 20 2N6.4 95.8 1,821

778320204 4 B23H) 9,511 20 7.0 94.6 1,925

SB1AF oo e sy I ol e - S F -
80HR(2020& 7 B27H) 9,766 20 0.6 96.3 1,843

81ER(20204 8 B24H) 9,737 20 A0.1 96.1 1,730

82EA(20204 9 B23H) 9,634 20 0.9 97.3 1,693
83HA(2020FE10H23H) 9,579 20 n0.4 95.6 1,676

=1 SRR 84HB(2020FE11H24H) 9,696 20 1.4 97.2 1,636
! 85H(2020%F12H23H) 9,620 20 20.6 96.7 1,605
86HA(20214% 1 A25H) 9,575 20 A0.3 97.5 1,585

87HA(20214 2 H24H) 9,539 20 A0.2 97.2 1,567

88H(20214 3 H23H) 9,553 20 0.4 98.5 1,563

89HA(20214 4 B23H) 9,550 20 0.2 96.1 1,533

moran [ SOOTESEND | sew w0 el 1o
O2BR(20214 7 B26H) 9,840 20 0.5 97.4 1,511

O3EA(20214 8 B23H) 9,801 20 A0.2 96.4 1,490

94HR(20214E 9 H24H) 9,816 20 0.4 96.2 1,435
O5HA(2021E10H25H) 9,872 20 0.8 97.0 1,395

551 7feEh R SSEE(ZON F£118248) 9,979 20 1.3 96.8 1,389
HA(2021#E12823H) 9,818 20 AN1.4 98.1 1,334

O8HA(2022%F 1 H24H) 9,672 20 AN1.3 96.6 1,304

O9HR(20224 2 H24H) 9,447 20 A2 97.5 1,248

E 1) BEMEOEEREINEZAAK T,

E2) B ROIVEPNCEUCEBBNFEELZWESH. N FI—TIRUSEBREEDTHIEL A
[BEGEZMISEALLE] LRI —T 7 ROLERESAELA.

(
(
(£3)
(

E4) A (B=A) BYIFRERKLTVWET UITED)

— ’] —




WEZX 6 »+ B OREEMEADHER

s # i & BEEEDRITS
RoE F B =] p = = | #H A Ik ¥

(G =) M % %

2021 & 8 B 23 H 9,801 — 96.4
Z594HA 8 A >*x 9,819 0.2 96.1

# %)

2021 & 9 B 24 B 9,836 0.4 96.2

(G =)

2021 & 9 B 24 B 9,816 — 96.2
Z595HA 9 A >*x 9,830 0.1 96.7

# %)

2021 £ 10 B 25 H 9,892 0.8 97.0

(G =)

2021 £ 10 B 25 H 9,872 — 97.0
25965 10 A >*x 9,911 04 97.3

# %)

2021 £ 1 B 24 B 9,999 1.3 96.8

(G =)

2021 £ 1 B 24 B 9,979 — 96.8
Z597H8 11 A >*x 9,878 A1.0 97.0

# %)

2021 £ 12 B 23 H 9,838 N4 98.1

(G =)

2021 £ 12 B 23 H 9,818 — 98.1
Z598HA 12 A >*x 9,855 04 97.2

# %)

2022 £ 1 B 24 B 9,692 A1.3 96.6

(G =)

2022 £ 1 B 24 H 9,672 — 96.6
Z5998HR 1 A >*x 9,626 ~0.5 98.0

# %)

2022 # 2 A 24 H 9,467 A2 97.5

CE1) BREEMBAEDESRAA. BERIHEL T,

Cx2)

[REEFERMASHEALLE] (CEYH—T 7> ROEFEEZAEL A




WEE94H~F0HAMEREE (2021F 8 H248H7 520224 2 H24HZET)

BEAEMERE DR

(M) (1B&Mm)
1,000 100 FE4HT 9,801H
10,500 | 180 ZEO9HA R ¢ 9,447H
10000 - 160 (BT3B 120M)

' B K A24%
9,500 F 40 (DEEEBIREN—X)
9,000 | 120

8,500 0

F3HR FOAEK - EOSHER  EOOHIK  FOTHIR ISR  HOOHK
(2021.8.23) (2021.9.24) (2021.10.25) (2021.11.24) (2021.12.23)(2022.1.24) (2022.2.24)

| MEERER (B8#) — 2¥MER (£ — HESBREEEMER () |

C£1) DESBREBEMEAQI. HEFIONESEBRELLCDDERGBUTEHELLDLDT. 77 NERAORBN G/ T+ —<Y > R%Z2RTH
NTY,

(£2) DESEHRETZIDNEDNCDVTEBBEIEATHAOI-—RICIWERWET, £ 77> NOBAMEBECKUBRBHEGORRY)
FTo 2T, HPESTDEBORRETRIT LD TEDH ER A

CE3) NEkEEHRESEMEG. HEOREMBAICSOHETIERELTVLET,

(CX4) BT 7 RBRYFIY—TEEDHTHBUEE A

BAMBEOE L EHER

BAEMBETELE UL, KBGO LR (@HETE) L. JLYy b - XLy R CREE
EHEOFONEE) MERUERET. REEBHEEC/NT 1 - RMEZHEANLZIEANTT TR
5&R)ELUEL. —A. KRADAWHTLERLECEF TS RICHFSLE U,

BH. 2021F 99BN S10B. 1MTANS2022F 2 AICHTTHREANY VZ{To> TV EBICHZRICH
BUIECEREZFRHIC, BEBAY PHREVIFTRICFELE UL

SHEAT 7 2 ROSERHIEDEE R

AT 7> R fEEE
DIAMTAY> - T7>R=Janus USI7F5R - ALAY,
AR T7oR KRVBTTN 7 7BRRETZ2 R
ERvx— - IHf—T 7R 20.0%

GE) DIAMTAY> - 77>R=Janus USO7FPSR KRR - T7oR KRBT 7EBRRET S ADEERIIHK N ILN—2
T, DESEBRELCHDEABUTEELEZEDTT, BH. BERBORKRNILOT TM (RROMNEZESTELSOME) OEEE
[34.6% &) F U,



IREIRIE
KEMEZ TS 1 OFEERIT ) NRHEREIRLL T LR UE Ulco 1EREARTHE. 71> T LR FRB
CREFHERESS) OFRENRORIVRER E2Z2 (T TIOFEEMDOLY 3 EFEEE R F Uz,
ZO%. FRIOFT T INADHCBERKADBRRINS. LRBZHENTZBEOH) F LN F
BAFLIE(E. F R BASRBERDIERBILZER<EBICH LI B ETRTTREL R LUE UL, —
. LYy b ALy RE. EEREBRICNA. 7751 FBEZ2ORBLGLE. miEO ) X7 OE#E
BHBE O LB EEHRIC. FAHEMAARL TIEA L E Uz,

REBMBTE. KEBOLOEICHDS T 2T LR, F R BDOERMENRDHEIVRE R Y 71IREZEAD
IR E 2 ERICC KRIVENHATERLUE Uk,

ENERERMIS TE. 3 » BYEREREHEESHE Y [EEFRITOERMENEROFZEN SV 1T X
BTHRE L F L. BARITHIARKRLSRUEIBERZ il Ca ). BEMNTY IR TFEADNH DT
WBZENBREB F LTz,

<SEEFOHR (B85) >

1200

1100

100.0 M
90.0F
80.0 ' ' !
2021/8/23 10/25 12/23 2022/2/24

|—BE - BREsE — T VB - BEERHE — 11— RE]

MEMEREARDBEZ100& LTEBIELTWLWETD,

¥ _ESEDBERSE UTERL TV B ESFERELIT 0@ T,
BE: TI—LN—=7 - KEEFEI VTV IR
BT © 7 —LN—7 - REBUITHEESE 1> Ty T X
E—S-V&: TN—LN=7 - KEMBS1>FTVIR
BEBEHE | T —LN=7  KEHE VTV IR
NTA—=IRE: TI—LN=T - KENT A= KRBTV TR

' % [Bloomberg®] B&OTN—LN—7 - ¥EEET >F Y 7 X Th—LN—7 - ¥KERFHEEET > Fv 7R F—LNA—7 - @ |
. MBSAYTYIR, TI—LN=7 - RERET TV IR TI—LN=7 - KENAT A =)L R#ET > 7T v 7 R(E. Bloomberg
i Finance LP.#&U. B ¥ 7y 7 ROBIEETH 2Bloomberg Index Services Limited (UTF [B I S L) #@FEUsHE&d &R (B »
MO EIRLT [TIIL—LN=T] ) OB —ERY—TTHN. 7Y hIXI A RO N e RRARHIC K BRHEDEN TOFERADIZHICHER
FESNTVET ., TN—LN=TRBT7EY AIRIADRON e R EFRIELTHO T, Foo BT 7 RERR. XF. LEa—!
HRIDEDTRADUELA. TIN—LN=TEF. BT 7 RICEETEVH DT 96 UL FIEROBEIFIE. EtE. FoEm2MCD )
LLWTHRILE A



R—RNTAUFIZDONT <HENv VHEE>

QL7777 R 1@5
DIAMTA~Y>--T77>KR=Janus US

7 7BARET T ADEALREGFRRE UTEAL

EHRFL. DI AMYRZR—Y—T Y NIYHF—=T 7 110

>R 2021F12B 1T HUEBEERYR— - <

-7 R) AOEBEEITVLE LU, 105
RENY VHISCOVTE, MROEERAS T Tt

FoOTUVWETEHECAEBAY EERLE L. (2021.823) (2021.9.24) (2021.10.25)(2031.11.24) 2021.122312022.1 24) (2022.2.24
BEBAY VHRB 2021 9813H~9816 [= BEAY Bl — KRL/AL—H ]

H. 9821TH~9H24H. 9829H~10H11
H. 10813B~10814H. 11B24H~11H258. 11H298~12813H. 12B15H~12H16H.

128208~12H23H. 2022 1H198~2H2H. 2B48~2H98. 253148~ 25324H
SOREA Y VRSB LURBA Y DBHOA AL — 3 Y IREIE U TRREREFIDICRBLTOET,

OD I AMTI3Y 77 R=Janus USA7FS5R-RVR+T72R RRLVETZ7LN I 7BRRETI SR

HEBEDTLIY N ALY RENBEERWICEIZRKETHDEICNA. F RBORIAF EFADE
SRR TTr TP ERUIECEN S, HEBERERZS IS TS, EEEXRAEZS IS EFFE U, &
BEII—ICHVWTEILIY N - ALY RAKELBNLIEBET/NT 1 —IL REZRDICTHEERE
SIEFFE U, SIMEmRtT 79 —7TTF. BUNCBERA DD E——VBOEZS IS NS Te—
F. BEBFIS (ABS) EAEEIRSEZERES (CMO) OEERES|E EFE U,

®D | AMYX—T =4y NIHF=T7>KR
HEAEOBEVEERE TEREITLE U,

OENV— - TH—T7 R
BB DER S CEAETVE L.

R—=BN T+ UABRE srxzmarpacnd 3289,

BIYERKHAR SERREAR
D AI\/;\ N f:‘?Ai%"/% .ﬂm777_ N I12%1%/%
NA—=N—=Tv L7 < - 1%
N 08% T =

»

DI AM DI AM

TAYY T R= TARY - T7UR=
Janusl\US7:|"7’77\- Janus$US:|77°7Z
KRVETT NI 78RFET5 KRNVETTN I 78RFET IR
96.4% 97.5%

_5_



DicE

SERHDINR DB (CDOEHE U CIERAERBESEZEHREL. LTOXROBY ESETWEEEE UL,
BH. WD (CFRTHED > I-FIRIEEMENCBRL. EROEAAHICEDVTERWELE
ER

BSEFREOWER (1 50571)

2048 | %BO5H3 | oM | 2m9/H | 29883 | %99

15E 2021%8A248 | 202159A258 | 2021%10A268 | 2021118258 | 20215127248 | 20225 1 B25H
~20215 98248 |~2021 5105258~ 2021 11 H24Bh 202141 28238)~2020% | H24B|~2022% 2 A48

LENEE (56370 20/ 20/ 20/ 20/ 20/ 20/
P e liiliees 020%| 020%| 020%| 020%| 021%| 021%
SHI Nz 20/ 20/ 20/ 20 20/ 20/
SEID IS - —F —H —H — —
BTN R 1,820 | 1.831M| 1.843M| 1.849M| 1.854/| 1.858M

CE1) ORI HRU THIHOWELS (. MMIRUTHBTTEE L TW S insSzast Licie [Hnks: ®5IAD | 0%
P—BLBWEEH B ET,

CX2) SHNEkE0 NEEMEALER] & [BHHEE @5R) | OFRELEME (DEEAH) [CHIBLET. 772 NORNEEKRE IR
VET. Eeo MEREIMEMEAALTVET,

CE3) [HHOWE] (3 REEREOESZNG] SX0 [REERE - BEUSHELOTER (5. iR | HoDEICKRYLLEET
Fo Fioo [HBHOWEMAN] 3 [DEEHRENLE] R0 INGEHEEE] NSDEICHEILICEEETT .

SEOERAE

| W

FIE/mE. DI AMTIY>Y - 77>R=—Janus USO7SSR AR - T7>2R KR)LE
TN T 7B8RREV S AZGMUICHANS CEZEARE UBRAZITVWEY, £, BRVRZ— <
=T 7 RADKREETVWET, AERILEZHAFTEINZBETE—RBHNICABAY =TV, B
MHEENDEEEE) ) AT DEFEHILET,

OD | AMTA1YY - 77YR=Janus USO7FSRRYR-T7VR KNLVET7L778RRETI SR

FRBDYNDNREBANDEMZRNBE>TVETH. LBREEIRIBOICEEITZERTHY .. 28
M EFPNE<SABMRBEVEZRET, SISHE T 7 I AV I ANRBE G FHTHEDOHEFRHAC
ERIDEEXFIN MBEV RO LERGEFHANCHETBDORS T v U T+ NEF2TREE(IC
BRELUFEJT, EMAERES SRS ENNGREZERL TVESET, SBRETAREEZERLUICAR—
N7 AR L DD URTREER)I—2DERZHSITHH T,

OENYR— - IHF—T7UR

HASRIT(EHEESWMIERARIFL 2 %D LR &4 3YMLTEDBERBER ICHIT. 5ISHIENL
TRIBERZ#E L TOKEFRLTVET, Z0IoH. SBOER/HBELRENDEREZBL T, TENG
BREHILET,



B 1 50O372Y) OERRHE

59451~ 0
BE VBN BB OHE
28 H
(a) Escsh 4973 | 0.498% | (a) EFEHEN=FID 0> T BT X (SRR
HCP TSR3, 809 T°F
({ER) (19) | (0.194) |ESHS . BEMEDER. EFHSESSBEEOER. BT
BOBHS O
(FRFEAH) (28) | (0.282) |ERAHS . WAROWREL, SOBRESESSEEEORM,
OEATOT 7> K OEEREIE
(FEER) (2) | 0022 |BFEaHHE. FRUEORE - S, BERHH SOBMERORT
SO
(b) Z Dftser T | 0015 |(b) 2 DMER=EP 0= DMER - BP0 T oZmE M
(ReEm) (1) | 0013 |REEAE ADTOEEORESCETHEA
(BT (0) | (0001) |BEERE. BEEASCZLST 7> ROBECHD BB
(Z0At) (0) | (0001) |Z0ftl3. EEEBOIEICET HREAHS
&t 50 | _0513
C£1) BhOBR (HBERZOHNNDEDIEERSEZS) (3B - BICE > TREEDBICESNH 5726, BIEECKVELUBRT

Jo
(£2) SEMEBEECEICARBRIUEAALTHIEFT,
CE3) HEME (1 A0HL)DENTNOEBRASE] ZHPOTHEEMEBETHRLTI00ZRELIZENDTT,
(£4) BEEEBOERE. CO7 7> RAMEANTVBREESLS (YH—77 2 NERS) N oBRZSHEE Ao



(BEER)
SiEER
SHERHPOER - BE(ICH D S 7CBRORERZ OO mECRIC A OFEEEME (10

Hizh)) ERUIEHTRULHERER (%) (£1.40%TT,

EREEER

EREEER =
&iExH)
0.39% e

‘F ?%K
40%

%0){1@, 7

EHEEH
104%

omﬁ
gl‘l_kl
S
B

BRER (0+@) 1.40%
OZD7 7> ROBHDEER 1.01%
ORELT 7 KOEREEERADLE 0.39%

GE1) ONBRIF. 10N OERBBICSVTHAVEEBECIERLESDTT .

(£2) SBAR. RAE LT, BEFHE. FTEZAFERS LOEMASES HESAELA.

(E3) BHEREF. ERBELIZBETT,

(E4) REELE7 7 RER. 2O7 7> RAMEANTWBSRERESHNSE (V-7 7> RzEKR< ) TY,

(£5) ONEBRIG. =77 ROZI>7=BRZEA. BREL T 72 R 1EBRZSAEE A

Cx6) ONBREQOERI. St ESNLHENERZBEEN D) ET,

(7)) LEEDFREGTERELIZEDTT ., CDizh. CNESDEEFHETESETHY . ERICREUCEBRAOHRERGFT,




BEERUEEIORR (202148 H248H5202262 B24HEFT)

REEFER M
£ 94 B ~ & 99 H
8 f 55 fF
O ¥ | = 2B | O ¥ | = £8
FOF7AUH - RL FOF7AUA - R
S DIAMT ATy - T2V R-
Anus USAT IR = — | 2031541 1,730
KRLVBTTIN T 78BRET SR
(F) EEFZERETT,
BEIREETSHIISDRTE. BUIRRE 2021F 8 8248H1 520224 2 H248H%F T)
3] 94 -t == ] 99 =13
5% € fi 60|
O | £ 22| O % = 28
+0O TH +0O FH
DlpMx i A 77 R - - 5,995 5,995
HERNYR— - <vH—77 >R 5,939 5,994 - -




BFIEERALOBSIIRE (202148 52485520226 2 H24HET)
(USZAKSFTIvT - A2hh - 777 BRIREEICH 1T BFIEEHRA L OBE HRRE]
HPOFIEBRA L OIBIE 35 L Ao

([BRYR— - YH—T 7 2 RIZHTBFIERA L DG KRF]

HACh DA EBIFR A & DENE X%

® B B = 94 B~ = 99
X 2 BNES  [Sorzmg TNES  [SeazmEmAs
A ZDEEIRR B B/A c Lomspnn| P/C
=5H 55M % =y =) %
N Tt & 225 60 26.7 — — —

THRENS 16% |

() FHRBEIBEE. YH—T 7> ROBFOBOEEHIHT 2HINE—T 7 > RO —T7 7> RFFBOKOEIS,

FISBARA L (F. REBFEROREENCETDEARESENRE 1 BIRESNBFEBEHRATH Y BIERIICHTEET 7> RICHHBFIEE

RAEE ATEFASTY,

WEAZEOEH
(1) 772K - F7 - 77 ANEANTEHERT 7 > ROEAH
= 16/EmAx g 17 £ ®m B =%
7 7 ¥ K % N =¥ fi 2 N
s == A EEem| hERReE |
\ O FOFTAUN - R B[ %
DLW, 7;;@[%?17”)5757%555{;;% 151.06833 | 130.75292 10,584 | 1,216,682 | 97.5
& 5 151.06833 | 130.75292 10,584 | 1,216,682 | 97.5
GE1) FERESHI. (ERPROE Tz DA EDONBEEEETEREDOMEICK)HTERELIZEHEDTT,
(F2) HEEMSHEEREICHT DHEERTT,
(CE3) SEEOBMKBIVIBETTHI ET. BlE. NERFB2AZOUBAALTVET,
(2) FIREEFTEERS
F16ER R B 17 £ B H X
0 ® | O W | ¥ @
FO FO A
DIAMYZRZ—Y—4 Yy NIHF—=T 7R 5,995 - 0
BEAY % — - <5 — 7 7 > K - 5,939 5,993




WIS EEEIEDIER 20224 2 B2481R7E
= 17 H
5 = _ = £ A% H XK
=T i %5 [ B
M %
S & E £ % W G % 1,216,682 95.4
BENYRX— -7 H —7 5 >R 5,993 0.5
O — ) o — > % . 2 O 52,486 4.1
X & B 5 B E ¥ %A 1,275,161 100.0
CE1) SHMOZEEOBAFREIVIBTTH ) EFT, BlF. IERFE2UZOBEAALTVET,
CE2) BERHIRONEZEEDIRESTHERTBEICNT BHKREFE. 1,221,191FM. 95.8% T,
(E3) HEBREEE. BHROBHE DA EONERESTEREOMBEICLUBERELIZEDTT, BH. 20229F 2 B24BICH (T2 HPERE

L— M

17XA07 - R)L=11495T7%,

BEE. 8&. 486 JUBEMBEADKR

(20214 9H24H). (20214108258). (2021%F118248). (2021412823H). (2022F1/824H). (2022F2F248)R#E

] 5] OAMK | HOSHMK | MK | HO/MK | HI8HMK | HBIOHK
(A) & 7 [1,470,064,993M [1,419,544,800M [2,711,712,704M [1,359,884,253/ [2,533,000,944M [2,474,539,985M

J-L-O->%| 73358913 | 55914954 | 47387888 | 44611,173 | 40914824 47,691,785

REEFEHTH(EN |1.381.894.076 [1.354,238,642 |1,345,369,552  |1,309,279.075 [1,259,077,105 |1,216,682.398

DR i | 5.996.204 5,995,604 5,995,604 - - -

B A% s - - - 5,994,005 5,994,005 5,993,411

* W A | 8815800 3395600 |1,312,959,660 — [1.227.015010 |1,204,172,391

(B) & ff| 34110535 | 24075780 [1,321,715954 | 24,902,944 |1,228,936,126 [1,226,150,584

* #h #| 10454180 18,504,960 |1,312,830.,840 15,207,350  |1,224,945,310 |1,205,408,639

FILRHESES| 2925699 2,827,132 2785911 2,719,462 2,696,565 2,642,810

* $h B M ®| 19454924 1,539,046 4,961,750 5.904,315 143,223 17,017,168

K ih 15 FE®B| 1271976 1,201,098 1,134,103 1,068,660 1,147,639 1,078,781

Z O ft K 15 B A 3,756 3544 3,350 3,157 3389 3,186

(C) MEEHLLEA-B)

1,435,954,458

1,395,469,020

1,389,996,750

1,334,981,309

1,304,064,818

1,248,389,401

JT K |1,462,849,725 |1,413,566,167 [1,392,955,645 [1,359,731,438 |1,348,282,947 |1,321,405,252
RE BB S| 226895267 | A18097.147 | £2958.895 | 424750129 | £44218129 | A73.015.851
(D) = # 18 # O % [1,462,849,72501 |1,413,566,16701 |1,392,955,64501 [1,359,731,43801 |1,348,282,94701 |1,321,405,25201

1 047 Y EEEE(C/D) 9,816/ 9,872 9,979 9,818 9,672 9,447
GE) SO3HIKICHI BTTAHIL1,520,565,177M. SIEMER (BO4E~H0H) PICH 1 2BNBETALIE7,783,161M. BRNTAE
(3206,943,086MH T,



WIERDIRN

[a 202148 5248

][@ 20214 9 ﬁ25E|][§ 20214108268

][@ 202141 1%255][5 20214128248

][@ 20224 18258

)

= 202146 9A248J(F 20214108258 F 20214118248 F 20214128238 20224 1 5248 = 20224 25248
i E % 94 ® | % 95 # | % 96 M | % 97 M | % 98 # | B 99
(A)E % % IR #| 48233030 | 4,789,275M| 4,748,036/ | 4,609,372 | 4,535882M|  4,450,235M
B R E Y ®| 4824148 4,790,025 4,748,905 4,610,219 4,536,280 4,450,689
g R A B 2 - - 5 - 1
% A B ~847 A750 £869 £852 ~398 £455
(B) BfisE s EEa| 1,526,739 7,224,773 14,051,910 | 222,655,121 | ~20,363,856 | 230,312,274
= = | 14,146,263 42,280,383 17,751,954 3,911,586 9,261,996 17,511,526
5 = 8| 212619524 | 235055610 | £3700.044 | 226566707 | 229625852 | £47,823.800
(C)fE 5 8 M %| 21276371 £1,293980 | 21,140,477 | 21,077,086 | 21,151,351 ~1,173,244
(D) MEHERS(A+B+C)| 5,073,671 10,720,068 17,659,469 | 219,122,835 | A16,979,325 | 227,035,283
(E) % 8 % # 38 % © [1104,208,284 | 298,525,198 | £89,252,899 | A72,479,020 | A93,446,598 |~110,791,285
(F) BNEFEEEBS| 75165045 72,535,115 71,420,446 69,571,188 68,904,359 67,453,527
(@ % % 48 % 29 | (149.116,080) | (144,203.611) | (142,174,377) | (138.981,763) | (137.908,314) | (135,234,665)
GEEBIMANE [(A73.951.035) |(A71,668496) |(270753.931) |(469.410,575) |(469,003.955) |(A67.781,138)
(G) & EHD+E+F)| 223,969,568 | 215,270,015 ~172,984 | 222,030,667 | 241,521,564 | ~70,373,041
(H)IR #& % B 2| 22925699 | 22827132 | 22785911 22,719,462 | £2,696,565 | £2,642,810
REBGHIERS(G+H) | 226,895,267 | £18,097,147 | £2,958,895 | A24,750,129 | ~44,218,129 | 273,015,851
EIEEEEES| 75165045 72,535,115 71,420,446 69,571,188 68,904,359 67,453,527
(% % 48 % ) | (149,116,080) | (144,203,611) | (142,174,377) | (138,981,763) | (137.908,314) | (135,234,665)
GEEEEE Y |[(473951,035) |(471,668496) |(270,753,931) |(269,410,575) |(£69,003,955) |(267,781,138)
DBERBIIS| 117234046 | 114619852 | 114549708 | 112435961 | 112081225 | 110,405,837
@ W 8 & 24219294358 |A205252,114 |A188,929.049 |A206757.278 |£225203.713 |A250,875.215
GE1) B/ EMEEETSEERIAROTMAZ CLBLNESHET,
GE2) (O)fSTLMBIE(CI3EEMMICN T B EBHSIBLTEESH TRRLTLET,
GE3) (PENETEEReE 5303, EXOBNREDR. BMREE LI ME, STAEE LIV EEEIEVNET,
GE4) HESDFEER
5 E % 94 ® | % 95 # | % 96 M | % 97 M | % 98 # | B 99
() BEEREOESSNE | 3.854046M |  4273632M| 44602040 | 35323530 |  3384537A|  3.277.1650
(b) BEERAOESETSTESES 0 0 0 0 0 0
(O 7 3/ = £| 149116080 | 144203611 | 142174377 | 138981.763 | 137908314 | 135234.665
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(6) YMHENSErbrctd) | 269,275,825 | 261650595 | 259,509,996 | 254,137.186 | 252,686,104 | 248,283,312
(f) 1AOSEY SRR 1,840.76 1,851.00 1,863.02 1,869.02 1,874.13 1,878.93
(g) % [ £| 2925699 2,827,132 2785911 2.719.462 2,696,565 2,642,810
N 1FONEYHES 20 20 20 20 20 20
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2020F12B31BICEETHIEIAR T L. RO RBEREST T IC L BB REETZR(IT TR LTVET, U
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ERETESE
2020£12A31HHA (20205:12H318#7T)
SESE]

UREEDER

ESAIR 3,296.134.203
IREEEt 3.296,134,203
BEROS

B ERRE 321,483,991
EIEEIRM 87,442,236
R 28,768,488
ST 11,134,581
EE R 4,267,438
Z A ERF 376,971
BASEH 453,473,705
FHRE IR 2,842,660,498

REAMELZSTTAC &SRB
RBEERNIC K BRI

3.039,057.314
1,767,329,432

HNEWSI(C & 2 SRIBHHA S 116,534,585
HAChSRIR AR ER 4,922,921,331

SEFMEISC &2 REREHEHMDIEZEN (677.373,821)
RBITEZNC K SRREMBROZSH) 373,110,836
SNEIS (S K HARRITHRR DEED (2,547.799)
HAhRSRIRRIRR (306,810,784)
EAIC & BHEEDHIE 7,458,771,045

g w  —OHEC V) SRR
RITEZMEOR (B7A)

72X AUNHDUSD 31.236.80 13,719
72 A MJPHDJPY 197,151.05 8,801
72 A MUNHDJPY 1,247,798.46 7,266
7222 MUNHDUSD 168,794.73 9,199
72 X NJPHDJPY 100,000.00 11,234
72X NUNHDJPY 1.017.848.69 10,998
72 A SJPHDJPY 4,986,618.04 11,053
72 X SUNHDJPY 2,583,364.44 11,873
72 A YJPHDJPY 24,893.66 11,781
72X YUNHDJPY 94,320.30 13,204
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FHLMCt?
FHLMC POOL# ZA3583 3.500% 07/01/42 usD 446,146 48,764,833 50,062,364 0.04%
FHLMC POOL# ZA3585 3.500% 08/01/42 usD 484,836 52,993,773 54,403,976 0.05%
FHLMC POOL# ZM9344 3.000% 06/01/43 usD 554,953 60,184,118 59,341,597 0.05%
FHLMC POOL# ZN0443 3.500% 08/01/42 usD 579,061 63,292,797 65,324,541 0.06%
FHLMC POOL# ZT1145 4.500% 05/01/44 usb 369,896 49,144,931 42,752,086 0.04%

FNMA it
FNMA POOL# AT2957 3.000% 05/01/43 usD 237.317 24,511,488 26,608,131 0.02%
FNMA POOL# BFO167 3.000% 02/01/57 usD 7,221,616 766,869,562 811,062,777 0.72%
FNMA POOL# BF0189 3.000% 06/01/57 usb 133,220 14,523,926 14,957,996 0.01%
FNMA POOL# BF0217 3.000% 09/01/57 usD 24,440 2,664,523 2,744,136 0.00%
FNMA POOL# BF0262 3.000% 05/01/58 usD 167,701 18,283,177 18,829,534 0.02%
FNMA POOL# MA1363 3.000% 02/01/43 usD 59,305 6,125,402 6,646,242 0.01%

FNMA SF 1554
FN BO4725 2.500% 11/01/34 usb 740,435 81,512,148 81,567,548 0.07%
FR QN0951 2.500% 11/01/34 usb 621,620 68,432,166 68,516,674 0.06%
FR SBO040 2.500% 12/01/33 usb 724,687 78,368,631 78,216,073 0.07%
FR ZK8962 3.000% 09/01/32 usb 781,352 86,193,189 86,624,867 0.08%
FR ZK9009 3.000% 10/01/32 usb 1,071,792 118,376,548 116,247,410 0.10%
FR ZK9163 3.000% 01/01/33 usb 405,272 44,710,157 44,928,407 0.04%
FR 257403 3.000% 05/01/31 usb 1,773,323 197,734,552 194,091,928 0.17%

FNMA SF 3054
FN AB7563 3.000% 01/01/43 usb 55,361 6,189,801 6,095,230 0.01%
FN AB8561 3.000% 02/01/43 usb 624,429 69,803,202 68,751,034 0.06%
FN AL5310 3.5%04/01/44 ush 682,949 71,172,100 77,898,289 0.07%
FN AL5887 4.5% 10/01/44 usD 410,464 54,975,044 48,015,342  0.04%
FN AL6542 4.5% 03/01/45 usb 626,916 83,984,324 73,349,776 0.07%
FN BJ8459 3.000% 08/01/49 ush 523,897 57,187.606 58,737,088 0.05%
FN BM4896 3.000% 02/01/47 ush 9,899,309 1,111,388,398 1,086,981,120 0.97%
FN BO4113 3.000% 08/01/49 usD 193,928 21,165,679 21,742,376 0.02%
FN FM0029 3.000% 09/01/46 usb 589,988 65,860,819 64,890,002 0.06%
FN FM1036 3.000% 05/01/43 usD 724,993 79,921,064 79,286,318 0.07%
FN FM1743 3.000% 01/01/47 usD 3,815,900 425,212,329 418,791,265 0.37%
FN FM2915 3.000% 11/01/48 usD 8,963,485 1,036,056,023 968,648,145 0.86%
FNMA POOL# AL6620 4.500% 08/01/42 usb 1,590,239 196,478,869 186,003,669 0.17%
FNMA POOL# AL7848 3.500% 12/01/45 usD 408,445 48,770,175 46,590,375 0.04%
FNMA POOL# AS7587 3.500% 07/01/46 usD 1,283,162 144,066,226 144,880,033 0.13%
FNMA POOL# AY6525 3.500% 03/01/45 usD 1,189,367 127,405,197 130,772,929 0.12%
FNMA POOL# AZ2323 4.000% 07/01/45 usD 1,238,466 143,406,348 138,737,830 0.12%
FNMA POOL# BD2440 3.500% 01/01/47 usD 719,475 76,780,622 79,080,892 0.07%
FNMA POOL# BJ1662 3.500% 12/01/47 usD 1,515,556 165,430,967 165,982,797 0.15%
FNMA POOL# BJ4558 3.500% 01/01/48 usD 564,083 59,920,910 62,895,933 0.06%
FNMA POOL# BJ9181 5.000% 05/01/48 usD 4,269,340 497,772,974 489,442,159 0.44%
FNMA POOL# BK3211 4.500% 03/01/48 usD 710,984 81,569,313 80,099,416 0.07%
FNMA POOL# BNOO12 4.500% 08/01/48 usD 422,987 48,529,919 47,397,144 0.04%
FNMA POOL# BN3940 4.000% 01/01/49 usD 2,078,636 237,003,817 229,311,145 0.20%
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FNMA POOL# BN4541 4.000% 02/01/49 UsD 510,416 57,738,667 56,304,915 0.05%
FR QA0743 3.000% 04/01/47 UsD 1,658,951 191,741,205 179,301,052 0.16%
FR QA1818 3.000% 08/01/49 UsD 462,922 50,235,688 51,243,993 0.05%
FR QA2159 3.000% 08/01/49 usbD 146,003 15,890,867 16,225,004 0.01%
FR QA3225 3.000% 10/01/49 usbD 316,979 34,673,385 34,379,654 0.03%
FR QA4841 3.000% 11/01/49 UsD 321,708 35,492,614 34,876,404 0.03%
FR QA4865 3.000% 11/01/49 UsD 1,188,928 131,736,349 128,965,160 0.11%
FR QA4936 3.000% 12/01/49 usbD 595,455 65,978,098 64,582,092 0.06%
FR SD7525 2.500% 10/01/50 UsD 15,127,119 1,683,606,474 1,678,286,219 1.49%
FR ZM0029 3.000% 08/01/45 UsD 582,818 65,073,152 64,429,373  0.06%
FR ZM1474 3.000% 08/01/46 UsD 1,328,616 153,602,157 144,452,060 0.13%
FR ZM5865 4.500% 03/01/48 usD 568,566 65,277,349 63,696,505 0.06%
FR ZM7926 5.000% 09/01/48 usD 100,525 11,937,237 11,492,627 0.01%
FR 753695 6.000% 04/01/40 usD 380,286 39,924,649 46,568,621 0.04%
FR 254036 3.500% 04/01/44 Usb 5,665,274 673,235,772 646,185,310 0.57%
FR 259775 3.500% 07/01/46 UsD 159,308 17,912,958 18,074,251 0.02%
FR ZT0529 3.000% 10/01/46 usD 3,840,960 429,317,879 429,318,109 0.38%
FR ZT0531 3.500% 04/01/47 UsbD 4,314,002 504,150,595 486,796,273 0.43%
FR ZT0534 3.500% 12/01/47 Usb 8,011,401 923,626,477 904,018,703 0.80%
GNMA SF 308
GNMA POOL# BD7109 4.000% 11/15/47 usD 392,118 46,360,191 44,076,289 0.04%
GNMA POOL# BD7135 4.000% 12/15/47 Usb 483,204 57,130,046 53,582,806 0.05%
GNMA?2 SF 30FY)
GNMA2 POOL# BB9814 4.000% 08/20/47 usD 51,134 5,953,395 5,848,115 0.01%
GNMA2 POOL# BB9817 4.000% 08/20/47 usbD 238,302 27,745,026 26,676,721 0.02%
GNMA2 POOL# BB9835 4.000% 08/20/47 usb 75,810 8,826,342 8,533,986 0.01%
GNMA2 POOL# BD4045 4.000% 04/20/48 usD 1,425,080 162,362,259 163,327,213  0.15%
GNMA2 POOL# BF3082 4.000% 07/20/48 usD 3,240,747 369,230,141 366,707,662 0.33%
GNMA2 POOL# BF4922 4.500% 03/20/48 usbD 2,006,883 223,388,375 225,145,295 0.20%
GNMA2 POOL# BG1732 4.000% 05/20/48 usb 212,224 24,179,172 23,552,043 0.02%
GNMA2 POOL# BG3815 4.500% 06/20/48 usb 1,871,578 215,855,429 209,145,986 0.19%
GNMA2 POOL# BG5109 4.500% 08/20/48 UsD 2,648,017 306,719,522 295,221,225 0.26%
GNMA2 POOL# BG5457 4.000% 04/20/48 usbD 578,835 65,947,913 65,489,981 0.06%
GNMA?2 POOL# BG7510 4.000% 04/20/48 usb 683,042 77,820,347 77,276,748 0.07%
GNMA?2 POOL# BH0883 4.000% 07/20/48 usb 528,801 60,248,255 59,839,370 0.05%
GNMA?2 POOL# BH7902 4.000% 06/20/48 UsD 416,274 47,427,349 47,342,420 0.04%
GNMA?2 POOL# BH8528 4.000% 07/20/48 UsD 184,397 21,009,000 20,510,161 0.02%
GNMA?2 POOL# BH8972 4.000% 06/20/48 usb 507,494 57,820,331 58,203,400 0.05%
GNMA?2 POOL# BH9347 4.000% 07/20/48 UsD 1,644,034 187,310,747 185,043,054 0.16%
GNMA?2 POOL# MA5192 4.000% 05/20/48 UsD 3,084,679 350,381,006 342,679,764 0.30%
GNMA?2 POOL# MA5264 4.000% 06/20/48 UsD 348,406 39,522,145 38,658,868 0.03%
GNMA2 POOL# MA5400 5.000% 08/20/48 UsD 1,587,562 186,881,926 179,330,200 0.16%
GNMA?2 POOL# MA5876 4.000% 04/20/49 UsD 4,256,224 486,393,843 470,131,803 0.43%
14,872,401,979 14,622,826,029 13.01%
BIFRETHSET 14,872,401,979 14,622,826,029 13.01%
CMO (FEIERSIIEIBRES) - CMBS (BEMTFHEERIS)
K
CMVBSHt:
BANK 2018-BN12 A4 FLOAT 05/15/61 usbD 466,362 56,313,681 57,467,108 0.05%
BANK 2019-BN17 A4 3.714% 04/15/52 UsD 1,025,745 119,833,198 124,060,649 0.11%
BANK 2019-BN18 A4 3.584% 05/15/62 UsD 1,778,802 207,358,129 213,755,430 0.19%
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BANK 2019-BN20 A3 3.011% 09/15/62 usb 839,363 93,054,636 97,423,209 0.09%
BANK 2019-BN23 A3 2.920% 12/15/52 UsD 1,509,963 167,021,993 174,436,857 0.16%
BANK 2019-BN24 A3 2.960% 11/15/62 UsD 425,200 47,586,467 49,278,769 0.04%
BBCMS 2015-SRCH A2 4.197% 08/10/35 UsD 2,140,000 264,245,569 249,366,575 0.22%
BBCMS 2017-DELC A FLOAT 08/15/36 usbD 825,000 82,349,313 84,416,408 0.08%
BMARK 2020-B16 A5 2.732% 12/15/57 UsD 1,023,000 115,263,773 116,758,493 0.10%
BX 2019-OC11 A 3.202% 12/09/41 UsD 2,581,000 288,565,858 293,563,896 0.26%
BX 2019-XL A FLOAT 10/15/36 usD 2,274,518 244,249,068 235,799,136 0.21%
BX 2020-FOX A 1.15% 11/15/32 usb 3,132,000 327,904,740 324,852,428 0.29%
BXP 2017-GM A 3.379% 06/13/39 UsbD 1,041,000 117,666,464 120,605,091 0.11%
CHT 2017-CSMO A FLOAT 11/15/36 UsD 1,025,877 103,276,955 104,990,006 0.09%
COLD 2020-ICE5 A FLOAT 11/15/23 usD 3,015,000 315,987,075 313,270,287 0.28%
CSMC 2019-ICE4 A FLOAT 05/15/36 usD 2,752,000 288,130,653 285,080,372 0.25%
CSMC 2020-UNFI 3.8122% 12/15/23 usD 768,000 79,933,440 79,601,558 0.07%
GSMS 2018-GS10 A5 FLOAT 07/10/51 Usb 666,231 79,658,030 81,030,129 0.07%
GSMS 2018-GS9 A4 FLOAT 03/10/51 UsD 1,108,793 131,313,729 134,646,064 0.12%
GSMS 2020-GC45 A5 2.911% 02/13/53 usD 1,041,000 117,415,573 120,323,713 0.11%
GSMS 2020-GC47 A5 2.377% 05/12/53 usD 1,235,000 135,505,392 137,544,461 0.12%
GWT 2019-WOLF A FLOAT 12/15/29 Usb 526,000 57,046,702 53,232,571 0.05%
MSC 2015-UBS8 A4 3.809% 12/15/48 UsD 832,000 97,998,210 96,361,066 0.09%
MSC 2016-UB11 A4 2.782% 08/15/49 usD 1,105,000 123,142,269 123,243,044 0.11%
MSC 2018-H3 A5 4.177% 07/15/51 usD 1,057,938 130,151,306 130,867,807 0.12%
MSC 2018-H4 A4 4.310% 12/15/51 usD 1,583,952 197,336,113 196,510,674 0.17%
MSC 2019-H6 A4 3.417% 06/15/52 usD 591,451 67,836,936 69,451,487 0.06%
PRK 2017-280P A FLOAT 09/15/34 usbD 1,098,726 114,780,576 113,686,962 0.10%
WEFRBS 2014-C25 A5 3.631% 11/15/47 usb 933,000 106,455,935 106,504,980 0.09%
CMBS%%f&
BBCMS 2018-TALL E FLOAT 03/15/37 usD 2,948,000 309,614,433 290,153,573 0.26%
BX 2019-OC11 E 4.075% 12/09/41 usbD 1,087,000 114,542,902 114,462,883 0.10%
BX 2019-XL B FLOAT 10/15/36 usb 373,074 40,062,556 38,606,582 0.03%
BX 2020-FOX B 1.5% 11/15/32 usD 545,000 57,058,775 56,575,076  0.05%
BX 2020-FOX C 1.7% 11/15/32 usD 545,000 57,058,775 56,600,340 0.05%
COLD 2020-ICE5 B FLOAT 11/15/23 usbD 1,340,000 140,438,700 139,119,592 0.12%
COLD 2020-ICE5 C FLOAT 11/15/23 usb 1,345,000 140,962,725 139,395,126 0.12%
CSMC 2019-ICE4 C FLOAT 05/15/36 UsD 1,423,000 148,816,593 147,076,747 0.13%
GWT 2019-WOLF B FLOAT 12/15/29 UsD 589,000 63,879,086 57,392,554 0.05%
GWT 2019-WOLF C FLOAT 12/15/29 UsD 657,000 71,410,642 63,458,838 0.06%
EER(T
LAKEVIEW 2020 CRT-1 2% 10/07/32 usb 920,000 95,123,400 94,985,400 0.08%
WUBRACMO X H'=>
CAS 2014-C04 1M2 FLOAT 11/25/24 UsD 160,645 17,895,147 17,082,405 0.02%
CAS 2015-C03 1TM2 FLOAT 07/25/25 usbD 969,407 102,445,721 103,302,484 0.09%
CAS 2015-C04 1M2 FLOAT 04/25/28 usb 568,728 60,640,818 62,925,390 0.06%
CAS 2016-C03 2M2 FLOAT 10/25/28 UsD 260,184 27,838,409 28,329,588 0.03%
CAS 2016-C04 1M2 FLOAT 01/25/29 UsD 642,981 66,322,364 69,364,892 0.06%
CAS 2016-C06 1TM2 FLOAT 04/25/29 usbD 691,272 75,901,298 75,023,211  0.07%
CAS 2017-C0O1 1TM2 FLOAT 07/25/29 UsD 1,115,832 117,493,661 119,015,959 0.11%
CAS 2018-C06 TM2 FLOAT 03/25/31 UsbD 141,247 13,416,083 14,546,187 0.01%
CAS 2019-R02 1TM2 FLOAT 08/25/31 UsD 646,100 63,703,798 66,882,322 0.06%
CAS 2019-R04 2M2 FLOAT 06/25/39 usD 1,633,221 166,171,406 168,853,128 0.15%
CAS 2019-R05 1TM2 FLOAT 07/25/39 UsD 1,646,074 178,501,755 170,390,755 0.15%
CAS 2019-R06 2M2 FLOAT 09/25/39 usD 1,182,316 121,957,887 122,337,174  0.11%
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CAS 2019-R07 TM2 FLOAT 10/25/39 usb 2,184,345 233,791,374 225,486,164 0.20%
CAS 2020-R01 1M1 FLOAT 01/25/40 UsD 257,762 26,357,574 26,667,230 0.02%
CAS 2020-R01 1M2 FLOAT 01/25/40 UsD 1,229,197 126,504,529 126,902,860 0.11%
CAS 2020-R02 2M2 FLOAT 01/25/740 UsD 2,708,861 275,774,748 279,219,363 0.25%
STACR 2016-DNA1T M3 FLOAT 07/25/28 UsD 670,226 74,310,507 72,501,128 0.06%
STACR 2020-DNA1T M2 FLOAT 01/25/50 UsD 1,818,000 199,816,380 187,161,839 0.17%
STACR 2020-DNA3 M2 FLOAT 06/25/50 UsD 827,286 89,086,890 86,191,940 0.08%
STACR 2020-DNA6 M2 FLOAT 12/25/50 usbD 1,541,000 160,387,280 159,885,070 0.14%
STACR 2020-HQAS5 M2 FLOAT 11/25/50 usb 2,512,000 262,742,640 262,563,508 0.24%
WLBRHCMOZ Dt
AOMT 2019-5 A1 FLOAT 10/25/49 UsD 836,440 90,613,100 87,589,421 0.08%
AOMT 2019-6 A1 FLOAT 11/25/59 usD 772,004 83,710,874 80,992,557 0.07%
ARRW 2018-1 A1 FLOAT 04/25/48 UsD 464,846 50,725,290 48,792,330 0.04%
CHASE 2019-ATR2 A11 FLOAT 07/25/49 usD 205,648 22,235,288 21,260,159 0.02%
JPMMT 2019-LTV2 A11 FLOAT 12/25/49 UsbD 503,854 54,313,753 52,092,940 0.05%
NRZT 2018-2A A1 FLOAT 03/25/36 UsD 639,814 71,525,273 71,817,178 0.06%
PRPM 2020-5 A1 3.104% 11/25/25 UsD 673,404 70,500,814 70,004,218 0.06%
SEMT 2013-5 A1 FLOAT 05/25/43 Usb 376,959 41,556,972 40,017,667 0.04%
STACR 2019-DNA4 M2 FLOAT 10/25/49 Usb 392,387 40,583,571 40,622,082 0.04%
STACR 2020-HQA4 M2 FLOAT 09/25/50 UsD 873,000 91,285,245 91,432,781 0.08%
TPHT 2019-HE1 A1 FLOAT 04/25/48 UsD 899,349 96,704,314 92,823,835 0.08%
WL CMO>—7IT >3+l
AOMT 2018-2 A1 FLOAT 07/27/48 usD 202,744 22,300,686 21,255,120 0.02%
AOMT 2020-2 ATA FLOAT 01/26/65 usD 1,295,767 139,856,513 137,665,125 0.13%
AOMT 2020-3 A2 FLOAT 04/25/65 usbD 1,215,005 130,411,207 127,159,739 0.11%
COLT 2020-2 A1 FLOAT 03/25/65 usb 690,396 75,766,714 72,283,109 0.06%
COLT 2020-3 A1 FLOAT 04/27/65 UsD 699,446 75,005,847 72,911,589 0.06%
PRPM 2020-2 A1 08/25/25 UsD 725,889 77,596,300 75,770,928 0.07%
PRPM 2020-3 A1 09/25/25 usbD 2,079,146 219,408,616 216,731,433  0.19%
SHMLT 2020-SH1 A1 FLOAT 01/28/50 usb 281,416 30,959,664 29,470,106 0.03%
SHMLT 2020-SH1 A2 FLOAT 01/28/50 UsD 557,975 61,384,680 58,377,849 0.05%
SHMLT 2020-SH2 A1 FLOAT 06/25/55 UsD 2,056,209 220,391,870 215,020,415 0.19%
STAR 2020-2 A1 FLOAT 04/25/60 usb 627,297 67,580,543 66,095,708 0.06%
WLBRHCMOZ
CAS 2018-C05 TM2 FLOAT 01/25/31 UsD 1,125,587 106,558,764 116,869,116 0.10%
CAS 2018-R07 1M2 FLOAT 04/25/31 UsD 569,037 59,961,198 58,937,384 0.05%
CAS 2019-R03 1M2 FLOAT 09/25/31 UsD 1,405,809 150,522,086 145,527,055 0.14%
WL B8R 5 K — ME
JPMMT 2015-4 AM FLOAT 06/25/45 UsD 751,676 81,909,897 78,933,246 0.07%
10,210,779,718 10,121,041,628 9.00%
CMO (FEIEIRNIIEBIRES) - CMBS (FERATEERRIE) &5t 10,210,779,718 10,121,041,628 9.00%
1HE
F—=ANZIT
T CRESN)
WESTPAC BANKING 2.963% 11/16/40 usbD 722,000 76,312,393 79,499,023 0.07%
WESTPAC BANKING FXtoVA 11/15/35 UsD 2,438,000 257,688,326 259,617,562 0.23%
334,000,719 339,116,585 0.30%
NZ1—%
BEY R — 2R
IHS MARKIT LTD 4.000% 03/01/26 144A UsD 1,557,000 172,171,461 184,530,166 0.16%
IHS MARKIT LTD 4.750% 02/15/25 144A UsD 1,873,000 213,969,096 222,162,183 0.20%
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IHS MARKIT LTD 5.000% 11/01/22 144A UsD 1,215,000 138,931,920 134,324,644 0.12%
LIS — NEES
MARVELL TECHNOLO 4.200% 06/22/23 UsD 955,000 105,027,213 106,748,476 0.09%
MARVELL TECHNOLO 4.875% 06/22/28 UsD 3,181,000 363,384,734 388,421,823 0.35%
993,484,424 1,036,187,292 0.92%
hrs
mx
NUTRIEN LTD 5.000% 04/01/49 usb 555,000 60,782,206 79,380,187 0.07%
NS>
TRANSCANADA PL 4.100% 04/15/30 UsD 1,464,000 157,831,557 178,991,728 0.16%
IGE — LAKNT Y
1011778 BC ULC 7 4.000% 10/15/30 144A usbD 4,721,000 496,200,705 494,574,965 0.44%
714,814,468 752,946,880 0.67%
TR
BATIRT
BNP PARIBAS FXtoFL 01/10/25 144A usbD 1,499,000 173,889,246 172,156,352 0.15%
BNP PARIBAS FXtoFL 01/13/31 144A UsD 2,792,000 302,415,480 314,931,877 0.28%
BNP PARIBAS FXtoFL 11/19/25 144A UsD 1,018,000 112,229,210 112,073,448 0.10%
BNP PARIBAS FXtoVA 08/12/35 144A UsD 4,143,000 437,355,795 438,036,412 0.40%
CRED AGRICOLE SA 3.250% 01/14/30 144A UsD 3,002,000 324,300,648 340,474,136 0.30%
CRED AGRICOLE SA 4.375% 03/17/25 144A USD 1,004,000 116,971,441 116,495,710 0.10%
CREDIT AGRICOLE FXtoFL 06/16/26 144A UsbD 486,000 52,349,490 52,099,554 0.05%
SOCIETE GENERALE 2.625% 01/22/25 144A Usb 3,126,000 343,696,979 342,012,002 0.30%
1,863,208,289 1,888,279,491 1.68%
1T 2R
R - B
BAE SYSTEMS PLC 1.900% 02/15/31 144A Usb 1,425,000 149,841,487 149,069,400 0.13%
BAE SYSTEMS PLC 3.400% 04/15/30 144A UsD 908,000 98,311,841 106,370,265 0.09%
BEY R — 2R
EXPERIAN FINANCE 2.750% 03/08/30 144A Usb 5,139,000 552,649,392 576,994,562 0.52%
GATIRIT
HSBC HOLDINGS FXtoFL 04/18/26 UsD 1,734,000 184,671,904 183,215,342 0.16%
HSBC HOLDINGS FXtoFL 05/24/27 usD 5,936,000 618,620,240 623,551,252 0.56%
HSBC HOLDINGS FXtoFL 08/18/31 UsD 1,313,000 140,055,168 140,311,003 0.12%
NATWEST GROUP FXtoVA 11/28/35 usD 2,523,000 268,825,650 269,724,009 0.24%
B - %B
PPL WEM HLDG 5.375% 05/01/21 144A usbD 2,595,000 268,567,594 268,890,112 0.24%
B — AT - BET
ROYALTY PHARMA 1.750% 09/02/27 144A usb 932,000 97,398,898 99,133,009 0.09%
ROYALTY PHARMA 2.200% 09/02/30 144A usD 180,000 18,640,369 19,116,795 0.02%
ROYALTY PHARMA 3.300% 09/02/40 144A usD 1,803,000 185,252,008 196,289,993 0.17%
ROYALTY PHARMA 3.550% 09/02/50 144A UsD 1,799,000 182,905,959 198,627,027 0.18%
2,765,740,510 2,831,292,769 2.52%
XF20
BB — YTIRRUSD
COCA-COLA FEMSA 2.750% 01/22/30 usbD 1,239,000 133,327,310 137,823,525 0.12%
FEMSA 3.500% 01/16/50 UsD 1,806,000 194,693,018 207,771,969 0.19%
328,020,328 345,595,494 0.31%
FZ59
FE - 7ILZEZUA
CONSTELLIUM NV 5.750% 05/15/24 144A UsD 1,507,000 169,589,163 159,334,494 0.14%
169,589,163 159,334,494 0.14%
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S BUERIT
BANCO SANTANDER 2.749% 12/03/30 usD 2,400,000 251,180,601 255,623,057 0.23%
251,180,601 255,623,057 0.23%
A1 R
S BUERIT
UBS GROUP FXtoVA 01/30/27 144A usD 3,305,000 348,253,073 345,298,266 0.31%
348,253,073 345,298,266 0.31%
KE
MZEFEHESR - B
BOEING CO 2.250% 06/15/26 usD 948,000 100,031,292 100,250,836 0.09%
BOEING CO 2.750% 02/01/26 usD 889,000 93,001,558 96,583,865 0.09%
BOEING CO 3.250% 02/01/28 usD 948,000 99,229,454 105,136,917 0.09%
BOEING CO 3.600% 05/01/34 usD 2,341,000 259,987,907 255,158,559 0.23%
BOEING CO 4.508% 05/01/23 usD 2,567,000 274,502,145 286,576,052 0.25%
BOEING CO 4.875% 05/01/25 usD 1,928,000 206,170,680 227,082,102 0.20%
BOEING CO 5.705% 05/01/40 usD 893,000 95,492,955 119,871,319 0.11%
BOEING CO 5.930% 05/01/60 ushD 535,000 57,210,225 78,502,835 0.07%
NORTHROP GRUMMAN 4.400% 05/01/30 usD 1,134,000 125,462,904 145,493,114 0.13%
SEIERIV:C A
FORD MOTOR CRED 3.375% 11/13/25 usD 3,545,000 374,207,759 376,474,886 0.33%
FORD MOTOR CRED 4.000% 11/13/30 usD 3,245,000 343,731,684 352,200,314 0.31%
GEN MOTORS FIN 4.300% 07/13/25 usD 450,000 50,585,055 52,118,876 0.05%
GEN MOTORS FIN 4.350% 01/17/27 usD 1,343,000 147,586,568 158,050,886 0.14%
GEN MOTORS FIN 4.350% 04/09/25 usD 1,467,000 165,264,806 169,280,945 0.15%
GENERAL MOTORS C 4.200% 10/01/27 usD 783,000 86,860,824 91,656,773 0.08%
GENERAL MOTORS C 5.000% 10/01/28 UusD 4,296,000 480,737,910 528,095,311 0.47%
GENERAL MOTORS C 5.400% 04/01/48 usD 834,000 91,462,849 108,604,622 0.10%
B8EE0— > ABS (BELFI) fih
CAALT 2018-2A B 3.940% 07/15/27 usb 859,000 94,748,467 90,302,897 0.08%
DRIVE 2017-1 E 5.170% 09/16/24 usD 3,893,000 444,228,546 410,797,815 0.37%
DRIVE 2017-2 E 5.270% 11/15/24 usD 3,200,000 365,179,498 340,066,894 0.30%
DRIVE 2017-3 D 3.530% 12/15/23 usb 188,943 20,421,932 19,803,004 0.02%
DRIVE 2017-AA D 4.160% 05/15/24 usD 450,986 49,740,455 47,212,540 0.04%
EART 2018-1A C 3.030% 01/17/23 usD 336,969 36,661,157 34,926,237 0.03%
EART 2018-2A D 4.040% 03/15/24 usD 6,060,000 649,253,638 645,648,431 0.57%
EART 2018-4A D 4.350% 09/16/24 usbD 3,816,000 429,834,073 412,213,298 0.37%
SDART 2016-3 E 4.290% 02/15/24 usD 1,898,000 215,639,067 196,832,007 0.18%
SDART 2017-2 E 4.990% 09/16/24 usD 3,660,000 401,031,896 387,721,522 0.34%
SDART 2018-2 E 5.020% 09/15/25 usD 7,782,000 831,683,672 837,191,171 0.74%
WLAKE 2018-1A F 5.600% 07/15/24 usD 1,186,000 134,777,705 123,962,034 0.11%
WLAKE 2018-2A F 6.040% 01/15/25 usD 3,694,000 421,201,976 391,222,239 0.35%
BEE — AN - B
EAGLE MATERIALS 4.500% 08/01/26 usD 5,100,000 578,981,587 547,064,922 0.49%
VULCAN MATERIALS 3.500% 06/01/30 usD 1,129,000 119,994,794 133,992,661 0.12%
BE - 1T - XA
MDC HOLDINGS IN 5.50% 01/15/24 usD 1,464,000 152,034,983 166,060,939 0.15%
-l
ANHEUSER-BUSCH 4.350% 06/01/40 usD 1,325,000 141,840,038 168,301,569 0.15%
ANHEUSER-BUSCH 4.900% 02/01/46 * usD 2,146,000 282,840,499 288,984,961 0.26%

CATV - BERX
CCO HOLDINGS LLC 4.250% 02/01/31 144A usD 2,956,000 322,880,923 322,011,363 0.29%
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CCO HOLDINGS LLC 4.500% 05/01/32 144A UsD 4,472,000 491,677,153 493,555,892 0.44%
CHARTER COMM OPT 3.700% 04/01/51 UsD 1,054,000 112,135,764 113,417,014 0.10%
CHARTER COMM OPT 4.800% 03/01/50 UsD 2,458,000 271,262,185 303,616,081 0.27%
CHARTER COMM OPT 5.375% 05/01/47 WI usbD 416,000 46,806,065 53,687,615 0.05%
CHARTER COMM OPT 5.750% 04/01/48 UsD 1,810,000 213,529,532 245,074,252 0.22%
CHARTER COMM OPT 6.484% 10/23/45 UsD 520,000 65,570,458 76,099,903 0.07%
COMCAST CORP 3.750% 04/01/40 UsD 330,000 36,594,858 41,273,802 0.04%
CSC HOLDINGS LLC 3.375% 02/15/31 144A usD 1,874,000 198,822,030 190,095,210 0.17%
CSC HOLDINGS LLC 4.125% 12/01/30 144A usb 2,464,000 267,961,630 266,250,519 0.24%
CSC HOLDINGS LLC 4.625% 12/01/30 144a UsD 2,438,000 266,913,662 263,072,300 0.23%
GCI LLC 4.750% 10/15/28 144A UsD 4,299,000 453,430,877 474,220,709 0.42%
SIRIUS XM RADIO 4.125% 07/01/30 144A usD 3,408,000 370,430,541 374,949,704 0.33%
HIJRTIL
MGM RESORTS 7.750% 03/15/22 usD 424,000 46,348,294 46,703,392 0.04%
MRS
T-MOBILE USA INC 1.500% 02/15/26 144A UsD 524,000 55,861,748 55,493,194 0.05%
T-MOBILE USA INC 2.050% 02/15/28 144A UsD 1,136,000 121,048,545 122,143,147 0.11%
T-MOBILE USA INC 2.550% 02/15/31 144A UsbD 1,850,000 197,132,976 200,805,537 0.18%
T-MOBILE USA INC 3.000% 02/15/41 144A Usb 1,357,000 141,700,414 145,510,758 0.13%
T-MOBILE USA INC 3.300% 02/15/51 144A UsD 1,178,000 123,417,488 125,357,032 0.11%
T-MOBILE USA INC 3.750% 04/15/27 144A usD 3,337,000 360,171,679 392,693,658 0.35%
T-MOBILE USA INC 3.875% 04/15/30 144A Usb 641,000 68,741,865 76,732,453  0.07%
b2 — wam
NUTRITION & BIO 1.832% 10/15/27 144A usD 1,834,000 195,173,042 195,279,163 0.17%
NUTRITION & BIO 3.268% 11/15/40 144A usbD 672,000 71,385,679 74,664,600 0.07%
NUTRITION & BIO 3.468% 12/01/50 144A usb 1,006,000 106,862,841 113,038,403 0.10%
fb2 — BRI
ELEMENT SOLN INC 3.875% 09/01/28 144A usD 2,698,000 286,516,003 287,085,757 0.26%
=T VOH - R
AXALTA COATING 3.375% 02/15/29 usb 3,399,000 357,965,213 351,587,748 0.31%
EIRT — KEE
CITIZENS FIN GRP 2.638% 09/30/32 144A usD 1,532,000 142,801,891 167,054,717 0.15%
HERT — KEFE
SVB FINANCIAL GR 3.125% 06/05/30 UsD 5,219,000 575,833,819 607,918,158 0.54%
BEY—ER — 2R
EQUIFAX INC 2.600% 12/01/24 UusD 3,492,000 379,200,889 386,573,094 0.34%
EQUIFAX INC 2.600% 12/15/25 UsD 1,898,000 205,372,120 211,904,783 0.19%
EQUIFAX INC 3.100% 05/15/30 UsD 1,731,000 186,671,754 199,114,077 0.18%
GLOBAL PAY INC 2.900% 05/15/30 usb 1,774,000 188,461,818 199,594,938 0.18%
GLOBAL PAY INC 3.200% 08/15/29 UsD 664,000 70,037,537 75,942,681 0.07%
PAYPAL HOLDING 2.300% 06/01/30 UsD 1,066,000 114,495,060 118,049,136 0.10%
PAYPAL HOLDING 2.650% 10/01/26 usbD 3,502,000 378,089,839 397,638,676 0.35%
TOTAL SYSTEM SVC 4.800% 04/01/26 usb 4,761,000 548,440,329 583,727,746  0.52%
EET—EX
COSTAR GROUP INC 2.800% 07/15/30 144A UsD 2,727,000 294,287,220 293,017,737 0.26%
a2 —9—H—EX
BOOZ ALLEN & HAM 3.875% 09/01/28 144A usb 2,533,000 275,261,718 269,855,522 0.24%
LEIDOS INC 2.300% 02/15/31 144A UsD 1,666,000 175,171,175 175,459,022 0.16%
LEIDOS INC 2.950% 05/15/23 144A UsD 322,000 34,204,111 35,060,294 0.03%
LEIDOS INC 3.625% 05/15/25 144A usbD 1,248,000 135,069,515 144,226,690 0.13%
LEIDOS INC 4.375% 05/15/30 144A UsD 1,763,000 198,655,461 218,264,944 0.19%
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YT T —ER

GARTNER GROUP 3.750% 10/01/30 144A usD 470,000 49,657,850 51,194,519 0.05%

VERISK ANALYTIC 4.00% 06/15/25 UsD 546,000 61,988,558 63,920,457 0.06%

VERISK ANALYTIC 5.50% 06/15/45 UsD 1,733,000 197,314,302 254,302,302 0.23%

VERISK ANALYTICS 3.625% 05/15/50 usb 196,000 20,647,918 23,629,257 0.02%
s - SIRAFVY

BEMIS CO INC 2.630% 06/19/30 UsD 2,966,000 319,406,847 332,032,673 0.30%

GRAPHIC PACKAGE 4.750% 04/15/21 usbD 2,066,000 228,838,165 213,565,468 0.19%
PGB - I

BROADRIDGE FINAN 2.900% 12/01/29 UsD 2,400,000 263,174,956 271,840,533 0.24%
BEAETIES ZT A

MSCI INC 3.875% 02/15/31 144A usD 3,237,000 347,718,540 353,838,554 0.31%
LT

AVANTOR FUNDING 4.625% 07/15/28 144A UsD 1,804,000 194,447,606 197,196,401 0.18%
Bt 9 —

DAVITA INC 3.750% 02/15/31 144A UsD 2,587,000 273,085,604 271,698,194 0.24%

DAVITA INC 4.625% 06/01/30 144A usb 2,016,000 216,911,520 221,020,701  0.20%
GORRT

BANK OF AMER CRP FXtoFL 04/23/27 MTN Usb 4,895,000 548,240,000 570,912,400 0.51%

BANK OF AMER CRP FXtoFL 04/24/28 UsD 4,786,000 543,295,103 562,867,097 0.50%

BANK OF AMER CRP FXtoFL 04/29/31 usD 2,654,000 287,395,114 293,918,945 0.26%

CITIGROUP INC 4.450% 09/29/27 usD 1,981,000 227,487,746 241,924,103 0.22%

CITIGROUP INC FXtoFL 01/10/28 Usb 950,000 108,292,648 112,471,588 0.10%

CITIGROUP INC FXtoFL 11/05/30 UsD 952,000 103,777,520 108,331,943 0.10%

GOLDMAN SACHS G 4.250% 10/21/25 UusD 1,823,000 207,433,322 215,988,358 0.19%

GOLDMAN SACHS GP 3.500% 04/01/25 usD 2,863,000 313,329,444 328,654,590 0.29%

JPMORGAN CHASE FXtoFL 01/29/27 Usb 4,222,000 466,433,899 501,237,499 0.45%

JPMORGAN CHASE FXtoFL 04/22/26 usD 3,042,000 326,756,430 331,972,725 0.30%

JPMORGAN CHASE FXtoFL 05/13/31 usb 5,153,000 548,364,179 584,130,329 0.52%

MORGAN STANLEY 3.950% 04/23/27 usbD 2,488,000 274,019,661 297,236,359 0.26%

MORGAN STANLEY FXtoFL 02/13/32 MTN usD 2,456,000 259,138,826 255,618,056 0.23%

MORGAN STANLEY FXtoFL 04/28/26 usD 3,026,000 325,980,684 330,263,202 0.29%
RERSHT —EX

GEN ELEC CAP CR 6.75% 03/15/32 UsD 1,183,000 162,695,720 171,464,237 0.15%

USAA CAP CORP 2.125% 05/01/30 usb 150,000 16,039,555 16,304,373 0.01%
edV—2XR -2y hF—E'XR

BOOKING HLDS INC 4.100% 04/13/25 usD 4,768,000 528,573,089 558,825,387 0.50%

BOOKING HLDS INC 4.500% 04/13/27 usb 1,439,000 156,169,588 176,942,923 0.16%

BOOKING HLDS INC 4.625% 04/13/30 usb 1,004,000 109,008,905 128,950,216 0.11%
& - %a

AMEREN CORP 3.500% 01/15/31 UsD 3,174,000 343,391,188 378,721,152 0.34%

BLACK HILLS CORP 2.500% 06/15/30 usb 4,096,075 440,597,812 445,073,563 0.40%

CMS ENERGY FXtoVA 06/01/50 usb 2,328,000 251,499,289 271,186,056 0.24%

DOMINION ENERGY 3.375% 04/01/30 C UsD 1,614,000 172,597,135 190,039,491 0.17%

IPALCO ENTPRS IN 4.250% 05/01/30 144A UsD 4,325,000 472,725,490 517,472,009 0.46%

NEXTERA ENERGY 2.750% 05/01/25 usbD 1,073,000 114,793,364 119,967,697 0.11%
& — %=

AEP TRANSMISSION 3.650% 04/01/50 M UsD 674,000 73,560,084 84,766,031 0.08%
EFHR — LB

BROADCOM INC 3.150% 11/15/25 usb 2,599,000 276,706,136 293,334,679 0.26%

BROADCOM INC 4.150% 11/15/30 usb 2,142,000 228,099,541 256,556,810 0.23%

BROADCOM INC 4.300% 11/15/32 UsD 1,714,000 182,494,419 210,278,553  0.19%
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BROADCOM INC 4.700% 04/15/25 UsD 1,464,000 160,871,704 173,280,651 0.15%

MICROCHIP TECH 2.670% 09/01/23 144A UsD 2,664,000 287,093,786 287,844,434 0.26%

MICROCHIP TECH 3.922% 06/01/21 UsD 3,910,000 425,525,624 409,461,495 0.36%

MICROCHIP TECH 4.250% 09/01/25 144A UsD 2,087,000 224,550,765 228,030,688 0.20%

QORVO INC 3.375% 04/01/31 144A usbD 2,650,000 279,514,539 282,833,225 0.25%
EDA (BFHIE8LZE)

CADENCE DESIGN SYS 4.375% 10/15/24 UsD 5,126,000 568,790,482 595,035,105 0.53%
BT RS

KEYSIGHT TECHNOL 3.000% 10/30/29 usb 2,461,000 263,802,919 280,851,867 0.25%

TRIMBLE INC 4.900% 06/15/28 UsD 4,800,000 527,774,112 593,550,880 0.53%

TRIMBLE NAVIG 4.75% 12/01/24 UsD 4,725,000 545,878,114 558,051,741 0.50%
SR — BEPT

RAYMOND JAMES 4.950% 07/15/46 usb 2,197,000 253,736,206 311,865,288 0.28%
SR - AEO—> - 89T

QUICKEN LOANS 3.625% 03/01/29 144A UsD 1,990,000 211,407,650 209,951,934 0.19%

QUICKEN LOANS 3.875% 03/01/31 144A UsD 2,909,000 308,971,253 312,353,293 0.28%
FRE — FOMT—EX

INTERCONTINENT 1.850% 09/15/32 UsbD 1,004,000 106,037,239 104,570,170 0.09%

INTERCONTINENT 2.100% 06/15/30 Usb 1,883,000 206,279,401 203,397,925 0.18%
BR - 4y—9U>7

ARAMARK SERV INC 6.375% 05/01/25 144A usD 3,528,000 381,132,599 389,745,745 0.35%
BR - RS

JBS USA LUX/FIN 6.750% 02/15/28 144A Usb 1,491,000 175,905,118 173,145,176 0.15%

JBS USA/FOOD/FIN 5.500% 01/15/30 144A UsD 2,407,000 278,293,982 285,851,935 0.25%

JBS USA/FOOD/FIN 6.500% 04/15/29 144A UusD 1,964,000 233,093,468 236,555,192 0.21%
BS - H5Y - TE

SYSCO CORP 5.950% 04/01/30 Usb 2,030,000 227,666,974 275,809,407 0.25%

SYSCO CORP 6.600% 04/01/40 Usb 729,000 80,189,679 110,364,741  0.10%

SYSCO CORP 6.600% 04/01/50 usbD 694,000 74,837,603 110,530,421 0.10%
Y — R - EEEE

SERVICE CORP 3.375% 08/15/30 usb 969,000 102,806,055 104,254,774  0.09%
AR — Bz

EAST OHIO GAS CO 2.000% 06/15/30 144A usbD 277,000 29,990,434 29,703,239 0.03%
KT E=FTI

CHOICE HOTELS 3.700% 01/15/31 usb 571,000 60,960,322 65,402,047 0.06%

CHOICE HOTELS 3.700% 12/01/29 usD 2,110,000 228,187,385 238,277,726 0.21%

MARRIOTT INTL 5.750% 05/01/25 EE usD 2,487,000 272,694,483 300,517,044 0.27%
I RREEE

NRG ENERGY INC 3.375% 02/15/29 144A usb 2,112,000 220,839,811 223,651,962 0.20%

NRG ENERGY INC 3.625% 02/15/31 144A UsD 2,384,000 248,885,694 253,686,304 0.23%

NRG ENERGY INC 6.625% 01/15/27 UsD 3,200,000 371,421,711 349,381,080 0.31%

NRG ENERGY INC 7.250% 05/15/26 usbD 5,837,000 684,272,557 636,690,285 0.57%
eSS

SENSATA TECHNOLO 3.750% 02/15/31 144A UsD 2,499,000 265,240,078 267,769,745 0.24%
Ripait

BROWN & BROWN 2.375% 03/15/31 usbD 249,000 26,046,010 26,966,026 0.02%

BROWN & BROWN 4.500% 03/15/29 usb 1,385,000 156,703,411 169,498,323 0.15%
A=y NITY — I29TA AN

NETFLIX INC 3.625% 06/15/25 144A UsD 5,039,000 543,714,943 558,029,622 0.50%
RENER - BRI —EX

RAYMOND JAMES 4.650% 04/01/30 usb 331,000 36,122,949 41,983,047 0.04%
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PRUDENTIAL FIN FXtoVA 10/01/50 usD 3,549,000 376,487,862 388,046,071 0.35%
TrERtH - BhERm
FLOWSERVE CORP 3.50% 09/15/22 usD 2,464,000 256,608,396 264,055,847 0.23%
Big — —iR
WABTEC 3.450% 11/15/26 usD 1,474,000 154,999,148 167,233,737  0.15%
WABTEC 4.150% 03/15/24 usD 1,979,000 222,049,819 223,834,388 0.20%
WABTEC 4.700% 09/15/28 usb 4,476,000 511,887,934 548,973,086 0.49%
WESTINGHOUSE AIR 3.200% 06/15/25 usD 2,193,000 236,661,076 244,521,210 0.22%
BOSTON SCIENTIFC 4.000% 03/01/29 usD 1,108,000 125,057,292 134,909,311 0.12%
EEXE
BAXTER INTL 3.950% 04/01/30 144A usD 907.000 102,126,825 112,043,919 0.10%
EE - EXE®m
UPJOHN INC 1.650% 06/22/25 144A usD 415,000 44,418,546 44,362,890 0.04%
E&E — HMO
CENTENE CORP 3.000% 10/15/30 usD 2,997,000 315,602,955 328,346,620 0.29%
CENTENE CORP 3.375% 02/15/30 WI usDh 1,649,000 180,985,995 179,385,823 0.16%
CENTENE CORP 4.250% 12/15/27 WI usb 2,682,000 288,716,289 294,158,306 0.26%
CENTENE CORP 4.625% 12/15/29 WI usb 4,030,000 437,991,648 462,472,055 0.41%
HUMANA INC 3.950% 08/15/49 usD 606,000 64,136,569 76,693,854 0.07%
MOLINA HEALTHCAR 4.375% 06/15/28 144A usb 5,093,000 550,309,575 553,958,518 0.49%
E&E — At
HCA INC 5.375% 02/01/25 usb 1,039,000 124,200,215 120,789,380 0.11%
BB - NI
AVERY DENNISON 2.650% 04/30/30 usb 2,501,000 267.500.614 277,181,175 0.25%
ol - 551 £E
CONTINENTAL RESO 5.750% 01/15/31 144A usb 2,437,000 258,379,839 279,751,685 0.25%
ZDMABS (BEBRIEZS)
ARBYS 2020-1A A2 3.237% 07/30/50 usb 2,694,248 288,288,510 286,165,457 0.25%
BELL 2018-1A A21 4.318% 11/25/48 usb 1,021,160 107,128,351 107.462,032 0.10%
BELL 2018-1A A2Il 4.940% 11/25/48 ush 884,940 101,623,662 101,134,718 0.09%
DIN 2019-1A A21 4.194% 06/07/49 usb 2,041,883 223,681,534 209,088,645 0.19%
DNKN 2019-1A A23 4.352% 05/20/49 ush 746,550 83,188,065 83,666,067 0.07%
DNKN 2019-1A A21 3.787% 05/20/49 ush 934,175 104,095,120 99,401.874 0.09%
DNKN 2019-1A A211 4.021% 05/20/49 ush 377.225 42,034,180 41,229,528 0.04%
DPABS 2017-1A A23 4.118% 07/25/47 usD 647,960 73,449,724 71,917,299 0.06%
DPABS 2017-1A A2ll 3.082% 07/25/47 usD 391.880 42,276,439 40,874,402 0.04%
DPABS 2018-1A A2l 4.116% 07/25/48 ushD 1,842,588 202,962,793 200,550,746 0.18%
DPABS 2018-1A A2l 4.328% 07/25/48 usD 995,095 113,316,576 112,050,295 0.10%
DPABS 2019-1A A2 3.668% 10/25/49 usD 3,560,040 388,239,142 391,700,370 0.35%
JACK 2019-1A A23 4.970% 08/25/49 usb 3,979,925 428,797,119 443,790,218 0.39%
JACK 2019-1A A2] 3.982% 08/25/49 usD 2,012,790 216,857,994 214,014,271 0.19%
JACK 2019-1A A2Il 4.476% 08/25/49 usD 4,029,550 434,143,717 439,531,643  0.39%
NZES 2020-PLS1 A 3.844% 12/25/25 usD 710,000 73,896,616 73,303,767 0.07%
OAKIG 2020-1A A1 1.850% 10/20/50 usb 1,317,083 136,055,919 137,479,824 0.12%
OAKIG 2020-1A A5 3.390% 10/20/50 usD 1,844,000 190,416,919 193,610,024 0.17%
PLNT 2018-1A A2| 4.262% 09/05/48 usD 995,095 105,048,740 102,960,910 0.09%
PLNT 2019-1A A2 3.858% 12/05/49 usD 1,696,860 184,429,813 165,876,109 0.15%
PRPM 2019-3A A1 07/25/24 usb 681,568 73,395,014 70,621,397 0.06%
PRPM 2019-4A A1 11/25/24 usD 1.130.298 121,716,413 117,300,873 0.10%
PRPM 2020-4 A1 10/25/25 usD 1,241,782 131,049,267 128,889,372 0.11%
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VCAT 2020-NPL1T A1 08/25/50 UsD 755,574 80,048,182 79,042,859 0.07%
VDC 2020-1A A2 1.645% 09/15/45 UsD 2,540,000 267,660,170 264,800,474 0.24%
VDC 2020-2A A2 1.992% 09/15/45 UsD 1,109,000 116,761,065 115,746,168 0.10%
WEN 2018-1A A2l 3.573% 03/15/48 usbD 633,410 69,876,770 67,494,986 0.06%
WEN 2018-1A A2ll 3.884% 03/15/48 UsD 178,480 19,374,693 19,575,917 0.02%
WEN 2019-1A A2l 3.783% 06/15/49 UsD 1,376,090 152,681,840 151,356,986 0.13%
WEN 2019-1A A21l 4.080% 06/15/49 UsD 841,480 94,775,616 94,237,915 0.08%
WSTOP 2020-1A A2 2.841% 12/05/50 usbD 1,580,000 167,045,918 167,509,999 0.15%

i - MEESENS
GEORGIA-PACIFIC 3.16% 11/15/21 144A UsD 1,537,000 174,782,502 161,700,566 0.14%

BEEH—EX
CIGNA CORP 2.400% 03/15/30 usbD 956,000 102,409,062 105,323,362 0.09%
CIGNA CORP 3.200% 03/15/40 usb 435,000 46,604,483 49,388,361 0.04%
CIGNA CORP 3.400% 03/15/50 usD 656,000 70,252,636 76,356,140 0.07%
CIGNA CORP 3.400% 09/17/21 Usb 386,000 42,805,471 40,714,980 0.04%
CVS HEALTH CORP 2.700% 08/21/40 UsD 887,000 94,777,272 92,922,044 0.08%
CVS HEALTH CORP 4.125% 04/01/40 usD 613,000 66,003,426 76,130,624 0.07%
CVS HEALTH CORP 4.250% 04/01/50 usD 303,000 33,165,351 39,202,023 0.03%
CVS HEALTH CORP 4.300% 03/25/28 Usb 1,404,000 155,796,634 172,597,926 0.15%

N TS
CHENIERE CORP CH 3.700% 11/15/29 WI usD 2,540,000 276,756,119 292,475,428 0.26%
CHENIERE ENERGY 4.625% 10/15/28 144A Usb 4,773,000 504,956,314 518,043,790 0.46%
ENERGY TRANSFER 4.950% 06/15/28 10Y Usb 273,000 29,936,572 32,507,429 0.03%
ENERGY TRANSFER 5.500% 06/01/27 usD 147,000 16,678,606 17,887,099 0.02%
ENERGY TRANSFER 5.875% 01/15/24 usbD 591,000 69,780,179 68,633,731 0.06%
HESS MIDSTREAM P 5.125% 06/15/28 144A usb 3,519,000 386,531,833 380,122,666 0.34%
KINDER MORGAN 4.300% 03/01/28 usD 595,000 65,692,778 72,131,463 0.06%
NGPL PIPECO LLC 4.375% 08/15/22 144A usD 4,251,000 456,141,179 457,503,183 0.41%
ONEOK INC 5.850% 01/15/26 usbD 641,000 68,503,676 79,398,715 0.07%
ONEOK INC 6.350% 01/15/31 usb 1,371,000 146,127,058 181,828,898 0.16%
ONEOK INC 7.150% 01/15/51 UsD 358,000 38,139,121 51,195,295 0.05%
TRANSCONT GAS PL 3.250% 05/15/30 usD 1,983,000 209,873,099 229,881,596 0.20%
TRANSCONT GAS PL 3.950% 05/15/50 usb 1,238,000 130,541,961 145,220,915 0.13%

s
REXFORD INDUS RE 2.125% 12/01/30 usb 2,380,000 248,434,223 246,473,538 0.22%

L—215
GLP CAP/FIN Il 5.375% 04/15/26 UsD 1,361,000 160,086,682 161,529,977 0.14%

FEEEE - H—E2
JONES LANG LASA 4.400% 11/15/22 usb 3,263,000 333,953,868 357,166,761 0.31%

—h — faE
CROWN CASTLE INT 3.100% 11/15/29 UsD 2,326,000 251,217,771 265,131,173 0.24%
CROWN CASTLE INT 3.650% 09/01/27 usbD 1,080,000 119,379,276 126,068,885 0.11%
CROWN CASTLE INT 4.000% 11/15/49 UsD 1,433,000 154,510,049 175,506,232 0.16%
CROWN CASTLE INT 4.300% 02/15/29 UsD 1,306,000 145,436,506 160,251,961 0.14%
EQUINIX INC 1.800% 07/15/27 UsD 2,595,000 281,025,793 276,209,976 0.25%
EQUINIX INC 2.900% 11/18/26 usbD 964,000 104,969,669 108,994,703 0.10%
EQUINIX INC 3.200% 11/18/29 usb 2,170,000 236,365,885 246,412,209 0.22%
GLP CAP/FIN Il 3.350% 09/01/24 UsD 391,000 41,471,440 42,504,102 0.04%
GLP CAP/FIN II 4.000% 01/15/30 UsD 2,634,000 279,422,578 295,915,408 0.25%
GLP CAP/FIN Il 4.000% 01/15/31 usD 616,000 65,318,238 69,519,661 0.06%
GLP CAP/FIN Il 5.250% 06/01/25 usb 721,000 82,482,961 83,936,665 0.07%
GLP CAP/FIN II 5.300% 01/15/29 usb 162,000 19,980,931 19,399,375 0.02%
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LEXINGTON REALTY 2.700% 09/15/30 UsD 4,597,000 491,168,682 495,097,475 0.44%

WP CAREY INC 2.400% 02/01/31 UsD 1,838,000 192,742,619 197,510,869 0.18%
)=~ = ANIAT7T

MPT OP PTNR/FINL 3.500% 03/15/31 UsD 6,796,000 706,738,950 725,772,343  0.64%

MPT OP PTNR/FINL 4.625% 08/01/29 usb 659,000 72,784,827 72,833,125 0.06%

MPT OP PTNR/FINL 5.000% 10/15/27 UsD 694,000 76,827,974 76,347,029 0.07%
=N —F7T142R

ALEXANDRIA REAL 4.900% 12/15/30 usbD 1,029,000 114,644,319 135,468,245 0.12%
U— b — R

AGREE LP 2.900% 10/01/30 UsD 3,273,000 354,713,942 359,717,458 0.31%
=k = 2N TFF N

REALTY INCOME 3.250% 01/15/31 usbD 2,046,000 215,904,412 239,872,119 0.21%
L35l - S, SRR - a1

UNITED RENTAL NA 3.875% 02/15/31 UsD 742,000 78,451,660 80,509,042 0.07%
G — IS - B

ROSS STORES INC 1.875% 04/15/31 UsD 870,000 91,426,007 90,344,124 0.08%
G — BEEHE

AUTOZONE INC 1.650% 01/15/31 UsD 1,091,000 115,342,406 111,925,142 0.10%

AUTOZONE INC 3.750% 04/18/29 Usb 913,000 101,624,196 108,859,545 0.10%

O'REILLY AUTOMOT 3.600% 09/01/27 UsD 50,000 5,475,744 5,886,137 0.01%

O'REILLY AUTOMOT 3.900% 06/01/29 usD 2,265,000 248,145,379 275,393,598 0.23%

O'REILLY AUTOMOT 4.350% 06/01/28 usD 385,000 43,998,799 47,340,770 0.04%
NG — REE

LOWE'S COS INC 4.500% 04/15/30 UsD 1,206,000 134,456,454 155,108,795 0.14%

LOWE'S COS INC 5.000% 04/15/40 usD 855,000 96,420,475 119,831,717 0.11%
IS — REB

BEST BUY CO INC 1.950% 10/01/30 Usb 2,936,000 309,129,003 305,239,814 0.26%
WG — KFF/S— N

NORDSTROM INC 4.375% 04/01/30 usD 2,524,000 275,150,852 257,310,068 0.23%
35

HUNT INGALLS IND 3.844% 05/01/25 144A Usb 1,033,000 113,756,688 118,626,448 0.11%

HUNT INGALLS IND 4.200% 05/01/30 144A usD 2,287,000 254,079,872 280,210,595 0.24%
VAN EWAVESI

VMWARE INC 4.500% 05/15/25 UsD 1,322,000 142,679,467 156,363,500 0.14%

VMWARE INC 4.650% 05/15/27 UsD 1,484,000 160,163,239 179,531,735 0.16%
oo —

RELIANCE ST & AL 4.50% 04/15/23 usD 1,134,000 119,240,068 126,356,416  0.11%
\E - HS

AT&T INC 1.650% 02/01/28 usb 1,437,000 150,912,798 151,571,268 0.13%

AT&T INC 3.500% 09/15/53 144A usD 741,000 61,861,086 76,912,314 0.07%

AT&T INC 3.550% 09/15/55 144A usD 1,063,000 107,495,700 109,594,140 0.10%

CENTURYLINK INC 5.800% 03/15/22 T usbD 844,000 95,024,737 91,005,563 0.08%

CENTURYLINK INC 6.450% 06/15/21 S usb 1,922,000 215,203,057 202,645,736 0.18%

LEVEL 3 FIN INC 3.875% 11/15/29 144A UusD 3,720,000 413,007,510 427,408,096 0.37%

VERIZON COMM INC 3.000% 03/22/27 UsD 839,000 90,055,506 96,236,966 0.09%

VERIZON COMM INC 4.862% 08/21/46 usb 784,000 89,999,641 109,568,821 0.10%
=]

HASBRO INC 3.550% 11/19/26 UsD 1,593,000 172,776,022 183,804,294 0.16%

HASBRO INC 3.900% 11/19/29 UsD 4,291,000 465,226,049 502,661,567 0.44%

HASBRO INC 5.100% 05/15/44 usb 2,069,000 226,136,406 245,213,810 0.22%
B - NSV

XPO LOGISTICS 6.500% 06/15/22 144A usb 2,468,000 273,767,650 256,114,554 0.23%
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ELANCO ANIMAL 4.272% 08/28/23 WI usD 1.907.000 213,827,995 215,469,540 0.19%
59,038,450,967 61,048,759,389 54.29%
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