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BEBLHEEORR

FEREARIF/RICEISHEA EUSE
AB SICAVI-HAT+ I - AV AL-H—F72 U

HA L1088

1] LS. Treasury Bonds 20268111158 6.500% FAUR 13.35%
2] US. Treasury Notes 2032 8H158 2.750% FAURD 4.34%
3| U.S. Treasury Notes 2022117158 4.125% FAUR 3.28%
4| U5 Treasury Notes 2024108318 4375% FAUD 1.25%
5| L5, Treasury Bonds 20305 57158 6.250% FAUR 1.23%
6| CAB SELAS 2028 28 18 3375% TSR 0.75% |
7| Canadian Government Band 20298125 18 2.250% nts 0.70%
78] Celulosa Arauco y Constitucion | 20308 1/298 | 4.200% TFU_ | 066%]
9| Asgon WY 20485 48115 5.500% I 0.66%
10 | Morgan Stanley Bant of America el lynch Tnst | 20468 5158 3.708% PAUR 0.65%

HEHEL BRI, TP DML B T (R R ) B 00% S LT RLTLEY.
# ERERE. 97 FOSRABORBOLSDEOTEY, SRAHPEERCBIRROHP 0N ET S ROTIREY EYA.

BEHEREORE (BE~-2)

2014 20%5 2016 2007 2018 019 2020 2021 2022 2023

FE/ROESRL, FEESESEMERLLEESAELTRELTLET,
20NEFERNEDNCHEISEEE TDESEEERERLTLET,
2023 EEWROE TOHSRERTLTLET,

FrURICERANFI=21BUER .

%)

io

15

o 2 I

2014 2015 2016 2T 2018 2019 2020 2021 2022 2023

TrEORERE, FERYSESEMBELEEAELTRELTLET.
20N EREES(I0E B ST xETOESEERRLTET,
2023 F EREEETOHSEERTLTLET,

TrUBLRAyFT=2BNE R A,

# EREREALOENTEY), BROSERERENRET SO TUBE A,
& Y7 FOEREL, SERHON—L=CREDANS TRTLTEY.
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03-5962-9687
https://www._alliancebernstein.co.jp
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03-5962-9687
https://www._alliancebernstein.co.jp

€y

03-5962-9687

https://www._alliancebernstein.co.jp

@
®

2021 10 2032 15

®)
@

16 15

®
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(2022 7 15 ) (2023 1 16 )
1,121,170 353,928
58,813,824 65,328,721
9,881 9,668
59,944,875 65,692,317
59,944,875 65,692,317
142,056 117,598
1,100 1,497
25,317 34,285
3 1
4,174 5,660
172,650 159,041
172,650 159,041
71,028,286 78,398,903
11,256,061 12,865,627
561,938 422,687
59,772,225 65,533,276
59,772,225 65,533,276
59,944,875 65,692,317
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( 2022 1 18 ( 2022 7 16

2022 7 15 ) 2023 1 16 )
887,588 611,423
7,028,443 143,261
6,140,855 754,684
505 264
5,921 8,171
135,705 187,172
22,374 30,886
164,505 226,493
6,305,360 528,191
6,305,360 528,191
6,305,360 528,191
104,173 619
1,069,626 11,256,061
113,896 23,974
113,896 23,974
3,575,152 1,452,686
3,575,152 1,452,686
523,992 708,426
11,256,061 12,865,627
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( 2022 7 16
2023 1 16 )

2022 7 16 2023 1 16
( 2022 1 18 ( 2022 7 16
2022 7 15 ) 2023 1 16 )
(022 7 15 ) (2023 1 16 )
71,028,286 78,398,903
55 6 10 ) 55 6 10
11,256,061 12,865,627
1 ) 1
1 0.8415 1 0.8359
(10,000 8,415 ) (10,000 8,359 )
( 2022 1 18 ( 2022 7 16
2022 7 15 ) 2023 1 16 )
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2022 1 18

2022 2 16

151
20

2022 2 15

2022 3 15

95,432

721,557
10,000

10,000

A
442,916

28,243

D
250,398

E=A+B+C+D
721,557

47,716,006

10,000

G=E/Fx 10,000
151

10,000

20

I=Fx H/10,000

95,432

2022 3 16

131
20

2022 4 15

95,224

624,763
10,000

10,000

28,268

D
596,495

2022 7 16

133
20
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2022 8 15
950,161
10,000

10,000
142,074

C
388,223

D
561,938

E=A+B+C+D
950,161

71,037,279

10,000

G=E/Fx 10,000
133

10,000

20

I=Fx H/10,000
142,074

2022 8 16

10,000
15

2022 9 15
1,207,971

169 106,715 10,000

A
397,997

C
390,235

D
419,739

E=A+B+C+D
1,207,971

71,143,350

10,000

G=E/Fx 10,000
169

10,000

15

I=Fx H/10,000
106,715

2022 9 16

10,000
15

2022 10 17
1,101,366

154 106,725 10,000

C
390,345

D
711,021

39/96



E=A+B+C+D
624,763

47,612,406

10,000

G=E/Fx 10,000
131

10,000

20

I=Fx H/10,000

95,224

2022 4 16

111
20

2022 5 16

95,461

530,853
10,000

10,000

29,582

501,271

E=A+B+C+D
530,853

47,730,626

10,000

G=E/Fx 10,000
111

10,000

20

I=Fx H/10,000

95,461

2022 5 17

173
20

2022 6 15

95,819

832,467
10,000

10,000

A
394,003

32,654

D
405,810

E=A+B+C+D
832,467

47,909,855

10,000

G=E/Fx 10,000
173

10,000

20

I=Fx H/10,000
95,819

2022 6 16

10,000
20

153

2022 7 15

1,092,097

142,056 10,000
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E=A+B+C+D
1,101,366

71,150,424

10,000

G=E/Fx 10,000
154

10,000

15

I=Fx H/10,000
106,725

2022 10 18

10,000
15

139

2022 11 15
1,097,242
117,734 10,000

492,946

604,296

E=A+B+C+D
1,097,242

78,489,758

10,000

G=E/Fx 10,000
139

10,000

15

I=Fx H/10,000
117,734

2022 11 16

10,000
15

146

2022 12 15
1,150,221
117,580 10,000

A
171,997

492,356

485,868

E=A+B+C+D
1,150,221

78,386,670

10,000

G=E/Fx 10,000
146

10,000

15

I=Fx H/10,000
117,580

2022 12 16

10,000
15

131

2023 1 16
1,032,804
117,598 10,000
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A A
B B
¢ g
388,103 492,519
D D
703,994 540,285
E=A+B+C+D E=A+B+C+D
1,092,097 1,032,804
F F
71,028,286 78,398,903
10,000 G=E/Fx 10,000 10,000 G=E/Fx 10,000
153 131
10,000 H 10,000 H
20 15
I=Fx H/10,000 I=Fx H/10,000
142,056 117,598
( 2022 1 18 ( 2022 7 16
2022 7 15 ) 2023 1 16 )
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(2022 7 15 ) (2023 1 16 )
( 202 1 18 ( 202 7 16
2022 7 15 ) 2023 1 16 )

( 2022 7 16
2023 1 16 )

022 7 15 ) (2023 1 16 )
52,022,981 71,028,286
23,434,243 7,503,778
4,428,938 133,161
(022 7 15 ) (023 1 16 )
88,175 433,633
246 226
87,929 433,407
(2023 1 16 )
(2023 1 16 )
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SICAV I - 7,884.229 65,328,721
S1Q6

1 7,884.229 65,328,721
99.7% 100. 0%

65,328,721

8,367 9,668

1 8,367 9,668
0.0% 0.0Y%

9,668

65,338,389

44196
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(2022 7 15 ) (2023 1 16 )

511,469 334,775
31,462,320 28,361,096
9,881 9,668
31,983,670 28,705,539
31,983,670 28,705,539

980,000
58,683 87,468
658 679
15,035 15,553

1
2,476 2,561
1,056,853 106,261
1,056,853 106,261
29,341,802 29,156,306
1,585,015 557,028
1,287,963 1,964,251
30,926,817 28,599,278
30,926,817 28,599,278
31,983,670 28,705,539
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( 2022 1 18 ( 2022 7 16
2022 7 15 ) 1 16 )
604,395 801,490
1,195,492 2,352,927
1,799,887 1,551,437
210 187
3,275 4,156
75,174 95,110
12,377 15,669
91,036 115,122
1,708,851 1,666,559
1,708,851 1,666,559
1,708,851 1,666,559
386 15,546
90,576 1,585,015
50,741 210,978
50,741 210,978
8,172 199,634
5,612 199,634
2,560
257,367 502,374
1,585,015 557,028
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( 2022 7 16
2023 1 16 )

2022 7 16 2023 1 16
( 2022 1 18 ( 2022 7 16
2022 7 15 ) 2023 1 16 )
(022 7 15 ) (2023 1 16 )
29,341,802 29,156,306
55 6 10 ) 55 6 10
557,028
1 ) 1
1 1.0540 1 0.9809
(10,000 10,540 ) (10,000 9,809 )
( 2022 1 18 ( 2022 7 16
2022 7 15 ) 2023 1 16 )
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2022 1 18

2022 2 16

259
20

2022 2 15

2022 3 15

46,383

601,908
10,000

10,000

A
237,908

213,650

D
150,350

E=A+B+C+D
601,908

23,191,694

10,000

G=E/Fx 10,000
259

10,000

20

I=Fx H/10,000

46,383

2022 3 16

262
20

2022 4 15

46,409

608,233
10,000

10,000

18,058

C
248,300

D
341,875

48/96
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10,000
20
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2022 8 15
1,763,314

581 60,598 10,000

77,110

C
398,241

1,287,963

E=A+B+C+D
1,763,314

Fi
30,299,239

10,000

G=E/Fx 10,000
581

10,000

20

I=Fx H/10,000
60,598

2022 8 16

10,000
30

2022 9 15
2,594,735

884 88,016 10,000

A
385,729

560,065

C
386,830

D
1,262,111

E=A+B+C+D
2,594,735

F
29,338,685

10,000

G=E/Fx 10,000
884

10,000

30

I=Fx H/10,000
88,016

2022 9 16

10,000
30

2022 10 17
2,458,855

854 86,335 10,000

C
415,195

D
2,043,660




E=A+B+C+D
608,233

23,204,748

10,000

G=E/Fx 10,000
262

10,000

20

I=Fx H/10,000
46,409

2022 4 16

227
20

2022 5 16

46,915

533,240
10,000

10,000

219,747

D
313,493

E=A+B+C+D
533,240

23,457,851

10,000

G=E/Fx 10,000
227

10,000

20

I=Fx H/10,000
46,915

2022 5 17

322
20

2022 6 15

58,977

952,353
10,000

10,000

A
339,964

B

345,813

D
266,576

E=A+B+C+D
952,353

29,488,727

10,000

G=E/Fx 10,000
322

10,000

20

I=Fx H/10,000

58,977

2022 6 16

10,000
20

576

2022 7 15

1,691,607

58,683 10,000

49/96
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E=A+B+C+D
2,458,855

F
28,778,505

10,000

G=E/Fx 10,000
854

10,000

30

I=Fx H/10,000
86,335

2022 10 18

10,000
30

824

2022 11 15
2,542,289
92,513 10,000

584,971

1,957,318

E=A+B+C+D
2,542,289

30,837,779

10,000

G=E/Fx 10,000
824

10,000

30

I=Fx H/10,000
92,513

2022 11 16

10,000
30

927

2022 12 15
2,704,894
87,444 10,000

A
389,337

565,047

1,750,510

E=A+B+C+D
2,704,894

F
29,148,135

10,000

G=E/Fx 10,000
927

10,000

30

1=Fx H/10,000
87,444

2022 12 16

10,000
30

897

2023 1 16
2,618,182
87,468 10,000
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A A
B B
802,684
¢ g
344,961 566,463
D D
543,962 2,051,719
E=A+B+C+D E=A+B+C+D
1,691,607 2,618,182
F F
29,341,802 29,156,306
10,000 G=E/Fx 10,000 10,000 G=E/Fx 10,000
576 897
10,000 H 10,000 H
20 30
I=Fx H/10,000 I=Fx H/10,000
58,683 87,468
( 2022 1 18 ( 2022 7 16
2022 7 15 ) 2023 1 16 )
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(2022 7 15 )

(2023

1 16 )

( 2022 1 18
2022 7 15 )

(

2022 7 16
2023 1 16 )

( 2022
2023 1 16 )
022 7 15 ) (2023 1 16 )
23,159,569 29,341,802
6,446,747 3,766,956
264,514 3,952,452
(022 7 15 (023 1 16 )
861,706 1,289,945
246 226
861,952 1,290,171
(2023 1 16 )
(2023 1 16 )
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SICAV I - 2,951.821 28,361,096
S1Q6

1 2,951.821 28,361,096
99.2% 100. 0%

28,361,096

8,367 9,668

1 8,367 9,668
0.0% 0.0Y%

9,668

28,370,764

SICAV I -
S1Q6 SICAV I -
S1Q6
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S QG

S QG
S QG

Sustainable
Income Portfolio
(USD)

$97,289,015
1,832,419
261,726
1,715
79,078
1,068,973
4,039
189,916
24,213
56,170

100,807,264

54/96

322,456
14,448
18,333

199,001
48,929

275,478
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000000000000000000(E12480)

0000000000000000000
106,324

984,969

$99,822,295
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(

)

(2021 6 1

EDINETOO OO
000000000000000000(E12480)
0000000000000000000

2022 5 31 )

Sustainable
Income Portfolio
(USD)

2,015,746
2,015,746

13,070
6,214
7,663
4,211

72,038
40,682
29,698
1,055
5,787
26,583
207,001
(101,178)
105,823
1,909,923

(537,306)

(11,274,905)
(85,562)
(119,923)
(10,107,773)

110,050,710
(120,642)

0
0
$99,822,295

56/96
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() (2022 5 31 )
|
Rl Dl Prineipal Fadue Ml Asseis
o T} TLISN) L]

TRANSFERABLE SECURITIES QUOTED ON A STOCK EXCHANGE OR DEALT IN ON ANOTHER EEGULATED MARKET
CORPORATES - NON-INVESTMENT GEADE

FINANCIAL INSTITUTIONS
BAMEING
Abanca Cearp. BmmaSAJ:a:l 600% OLN2026 EUR 200 5§ 189577 02%
AIE Group PLCE). . ) ieeieneeae..  625% DG23/2005 300 320211 03
BmCmaleu—mngMa:l eeeieeii.... D253 QLS3LI2024 200 16 D2
Bamco de Sibadell SA() . e ieiiiiee....  5D0% OS/1B/2027 200 183092 D2
Eanco Santender SAL) . 438% OL/14/2006 200 199676 D2
Bmkufr:-_-lm&auppr_m] eeeeeineeee..  GD0% OSNLI202S 300 J5ET3 D3
Eamlinter SAf) . . e eeeeie....  B25% QL2026 200 16786 D2
CaimaSomk SAL) . e eeeeeieiiiieeaee.... SEES  1OMDG/I0ZT 400 419004 D4
Sociens Cenerale SA(H | e iriieeiia....  B]3% 04062028 USD 200 191046 D2
1256401 _ 22
FINAMNCE
e OO 1 s 1 : 1 LT v 360 331200 D3
ML COMD. -« oo e e e e e eaeeaaeanne o, 125% OBIS/2023 54 55480 D1
IEELE0 DA
FEIT:
Asdes Homes Opec SLU. ... ......o....o.............. A00% 0152025 EUR i 01391 D2
Meinor Homes SA . e, A50% LWIS/2026 250 M0336 03
Via Celere Desarrollos Inmobilissios S4. . eereereereeiee.  525% O4NILI2006 335 30080 D3
Vivion Ervestmemis SARL ... ... ... 300% ORAE/2004 400 IETNS D4
115580 12
3800001 _ 38
INDUSTEIAL
BASIC
Big Fiver Steel LLC/ERS Finance Corp. . 663% 0L USD a4 49119 D4
U"g'mpus“amrLSHnld:anntp....... 3Z8% 10MOL/20ZE  EUR 175 167553 D2
Sealed Air Corp.. . e eiiiie.... GEET O 335 AT D4
SOL GO SE - .ot 3% OW3N2024 EUR 200 9095 _D2
1180563 12
CAPITAL GOCDIS
Ardash Metal Packaging Finance USALLCY
Ardagh Metz] Packaping Fmamee PLC. ... _...._........ 100 p17E0 D1
Mﬂalhnkag;iugmeL‘S-’;LLC-'
" Ardash Metal PankagmgmePLC 555 493850 05
Eall Carp... T 105 S0Bls D1
Clean Facbars, Ine. 513% 0152009 50 g5436 D1
Derichebours S4 . 125% OV15/2028 EUR 100 e783E D1
Eco\n{anem.'l'l":ohmuhgles Ine. TEE% OLAL0ZT USD 502 475703 05
GFL Exvizonmenial, Ine. . 438% OB/15/2009 7 131157 D1
Paprec Holding 54 .. eeeiiieee....  330% OTOL202E EUR 300 IETHOS D4
Verallia 54 . e, 13B% 1171042081 200 179224 D2
Wisie Pro USA, Tne. e ieieeiiiiia.... 530% ONIS/2026 USD 530 474486 D4
150953 _ 15
COMMUNICATIONS - MEDLA
Altice Financizs SA. ... eereeivereeie..  5D0% OL/1S/2028 563 507325 DS
0O Holdings 1 1 /000 Haldings Capétal Comp. ... 425% 0L/15/2054 570 472805 D5
CCO Heldings LLO/CCO Holdines Capital Coep. ... ............ 475% 0MOL2032 108 412057 _ D4
1432182 14
COMMUNICATIONS - TELECOMMUNIC ATIONS
Consolidated Commumications, Ine. .. _..._................... 630% lNWIL/Z0ZE 430 IEGESTI D4
NN - s -1 500 421716 D4
Level 3 Finameimg, D86, ..o o.oooeooe i eaaann .. 425% OTANLI202E 485 430817 D2
Speint Capital Corp £75% 03/15/2052 230 WEEM D3
Speimt Coep. ... TEIT 01552025 183 503155 D3
Telefomsca Europs EV{z) 150% 0205/2027 EUR 200 194789 D2
United Group BV . et eetteeieateeieeinaeeaaee.  4D0%  1L15/2027 290 46379 05
Vimed 02 L'KmemEIH_C 475% OW1S/2051 USD 535 4T660E D5
Eayo Groap Haldings, Ine. 4D0% 030L0IT 475 4148335 04
3551803 35
COMSUMER CYCLICAL - AUTOMOTIVE
Clarics Global LPClarios US Finanee Co.. .. .................. 438% 05152025 EUR 360 ITEH53 D4
Dars, Inc.. . 425% 0BOLA0B0 USD 475 414137 DA
Faurcia 5E ... 138% 0G/15/2029 EUR 230 187764 D2
Ford Metor Co. ... eteeiiaeee.... 3325% QX103 USD 543 459313 D5
THOD Verwaltmps GuubEIE) ... .......................... G38% 05/15/2029 200 180887 D2

57/96
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Raie Daie Principal Yidue Ml Assets
(I (USTH %

Wobro Car A . i 150% 10072027 EUR Ml 5 201 AET 2%
FFmmmes GebH . .. .. 225% 05M03/2028 500 442,752 04
1263293 13

COMSUMER. CY'CLICAL - OTHER
Castde Uk Fineo PLO el .. ... i 525% 05/15/2028
COMNSUMER. MON-CYCLICAL

Apadiy Healtheane Co, Ime. .. ... Lo 500% 04715/2029 TUED
Adaptealbth LT, . . i 513% 03/01/2080

’.wanm:anhngInc 3BE8% OWI1S/2028 EUR
Cab Selas . 338% 0201/2028

Cmakahml.S-u]l.m.ms]’.m 500% 0W15/2027 UsD
C&.lﬂ:RJleb-m.murIntmmﬂmJIm 425% 05012028

Cheplaphm%mm]ﬂmh}l 350% 02112027 EUR 470 470 569 05
Chrome Bideo SAST. 350% 05/31/2028 135 130,764 ol
EImAmm.l.lIia]l:'hIm: 640% 0B/28/2028 UsD 410 422 463 04
Emn'gemEmSul'u'hnnsInc 35BS O0B/15/2028 85 74715 01
Grifals Brerowm Iemmer AL L oL 3EE% 1OV1S/2028 EUR 575 555,774 05
Gruspenthal GmbH . e e 413% 05/15/2028 245 243 DEE 02
L:ggn:r]'.‘lf:]‘nmtl‘[edﬂ:]’.l’.ﬂ 438% 0715/2027 UsD 450 420385 04
LifePodnt Health, Inc.. 338% 01/15/2029 100 B4.009 01
Mndrrﬂmﬂcm]'_mlerlm e 500% 10012029 m 245819 02
Cirzancn & Co.f DrgmmfnmﬂgnD:hCu—]’.s-nﬂB‘-'.. 513% 04/30/2091 430 400 843 b4
Post Holdings, Inc.. e 450% OW15/2051 535 469 541 05
L'SAmCa.rzSnl‘utnn..LLC 638% 03/01/2025 5 424835 04

=
|
ka

174675 b2

Ly e
ERESES
3
=1
=
(=]

i

ENERGY
Suemova Enersw Comp. ..o 5EET O0901/2025 315 282 670 o3
OTHER INDUSTRIAL
ﬁmmcmBuLtr&GommcmSmphﬁa Imc. e 400% 01/15/2028 450 423 865 o4
Papanini Bl\:‘roSp.‘;"’o] . s 425% 1W3W20ZE EUR 287 283 539 03
Fexe]l SA . 213% 0&/15/2028 410 gL anl 04
1 e 525% 11302025 330 328 583 o3
12 T 143% 046/18/2025 200 205376 _ 02

SERVICES
ADT Security Corp. (The) . . 413% 0BDL2029 UsD 305 451,185 05
Allied Upnfrersal Holdeo L'I'.C‘A.Ihed'LmalmeCm? 653% 0W15/2028 480 435471 0=
ADX Croup, Ine. e R 675% 0152027 520 534535 03
Iu.mrmeqB"l- 338% 111152025 EUR 475 504,153 03
La Fmanriers Atalian SA.SL e 400% 05/15/2024 47 445,400 o4
Prime Secumity Servipes Somomer L'I'_E'.P:l:lnrfmme Ime. ... 375% 04152025 UsD 95 84030 ol
Prime Secusity Services Borrower LLC Prime Finanee, Ine. .. ... 625% 01/15/2028 420 ETMl 04
]kfhm‘&md‘h.mg.u—se]]srhaﬁf-tmbf{ s 600% 032025 EUR 111 114,881 ol
ZipRlecraiter, Inc. . 500% 0l/15/2030 UsD 42 432 354 04

TECHMOLOGY
Blastie WV .. e 413% 0152029
TeamSwstemn BpA. . i 350% 0152028 EUR 200 184320 01

-
=]
(=3

%
(=]
-

TEAMEPORTATION - SEEVICES
ECFmamee PLC .. . e 300%  1V15/2025

E5g
':us
g

ELECTRIC
EDP - Enﬂg;usdtPuml:-a]SA Serses MCE . 1BE% 031472082
Public Powes Corp. SA .. 338% 0W31/2028

Fa
GE
s fo
@
%
B b
(==}
I .

CORPORATES - INWESTMENT GRADE
FINANCIAL INSTITUTIONS
BANETNG

£12040 05
04

AEMAMEOD Bamle MW{ak . .. ..o 475% 09222027
AEMAMED Bank MW .. 450% O41B/2026 USD
Eanco Santander SA . 418% 03242028
Banco Santander 54 . 518% 111%2025
Bankd'%memﬂurp S-Eﬂe:l{a] 625% O09WD5/2024
ENP Paribas SAfa). . 513% 111152027

185 364 oz
406 425 o4

BEkE
&
B

3

Be
iy
e
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| e (LS %

Cidzroup, Ine., Semes W) .. .oon i i 415% 11152026 UsD e 3 96489 01%
Cocperatieve Fabobank Ulda) .. ... ... ... ... ... 4463% 14292025 EUR G600 635273 L]
Credit Azricole SALR) ... ... T50% 0623/2026 GBP 100 129 576 ol
Dapske Bank AFS{a). . ... 438% 05/1B/2026 USD T65 685,116 7
Dewtsche Bank AG. .. ... . 5463% 05/1%2051 EUR 200 212,740 b2
DB Bapk ASAfR) ..o ieirniiai i ia e i na 488% 11122024 UsSD 725 T4 136 T
DG Groep IV i 4453% 01/D6/2025 483 491 897 ]
NG Groep NV(2) . 438% 057162029 415 KL 04
Kookemin Bank, Serims G L 450% 0201/2029 480 430,050 03
Lioyds Banking Group PLC{2) . T50% 06272024 200 514065 03
Miorpan Stanley . . 421% 042002028 177 1771338 0z
‘\amu.nie-BLn].dmn-Smw{.lv 375% 0622027 GBP 265 313 2892 03
Nordea Bank Abpda) . 653% 03/26/2025 USD 715 THM7 7
Ska.nd:.thn_.hlda E-:mhnAB[a:l 513% 05132025 00 767 589 03
Standard Chartersd FLC . 397% 0332025 200 198 Dag 02
Sr:nﬁ]mH.l.nﬂEIsb.l.‘u]:mAB[a, 475% 0301/2051 200 TITAL 7
L'.BSGmanSl:a.'l 4E8% 02122027 325 203 D0S o3
UniCredit SpAal. . .. 750% 06032026 EUR 200 218 959 b2

104581 255 105

INSURAMCE
Apzon WV . 550% QL1248 USD &70 o 7
’a.rggn'u.m"v:drﬂmds B‘l-"fanmR:L‘l.d. 373% 08/15/2080 283 2217 03
Centene Comp. . 150% 03/01/2051 1,105 843825 o0e
Centene Coap. . 253% 0BAL/2081 &1 52406 ol
mﬂmPLCfanmnh.InmmuCo ]'_'hl 5463% 06242045 485 485,102 05
Swriss Fe Fizance Limembourp SA .. S00% 0402/2049 200 195358 b2
meo]Gm;:p-c-SpA SedesE ... 325% 092372030 EUR 413 432 AT5 o4
Vora Finapeial, Ine. . e 5465% 0&5/15/2083 USD 100 7184 0.1

3185310 iz

Abmyandria Beal Estate Equities, Tme. ... ... ... ... ... 3E0% O415/2025 485 482 165 03
Americon Homes 4 Fent TP L. L 338% 0W15/2051 200 145538 ol
Eilroy Realiy L .. e 475% 115/2028 430 637,792 04
}.-[FIDpermgPa:um:hlpL'FWTmeCurp 453% 0BDL/2029 415 L] 04
MPT Operatng Partnership [PPT Fmance Carp.. ... ... o. oo 500% 1V15/2027 365 361,774 04
Cenepa Healthears Imvestors Ine. ...l 525% 0L/15/2025 480 435471 03

1519243 15

16165 608 162

INDUSTRIAL
BASIC
o - 395% 12012047 430 405368 04
CAPITAL GOODIS
Xzlem, Ine Y. 438% 11012045 125 117650 _ 0.1
COMMUMICATIONS - m"\mm{)}m
T-Mohile TUSA, ne. . i 1% 03152082 340 457 B45 03
\EranmmnnmmsIm 358% 02/08/2029 TI0 .

COMSUMER CYCLICAL - AUTOMOTIVE
Aptiv PLC . 340% 0315/2042 350 3264572 05
Gemeral‘uim.nrﬂu 675% 0401/2045 M 250,701 03
Geuﬂl\&awfmmu]ﬁnlm 430% 04062029 383 45311 o3
Lear Corp. . 525% 05/15/2049 310 470,400 03
\bﬂzﬂ.mhlma‘humlﬁnm‘ﬂ’m 338 04172029 EUR 400 391 B45 04

COMSUMER CYCLICAL - OTHER
PubeGroup, Inc.. .. ... e 638% 05/15/2033 UsD 7 B3B5Z _ 01
COMEUMER MON-CYCLICAL
ABEVIE, Ime. . e 4535% 03'15/2085 a25 £33,748 0.5
AstmaFeneca PFLC. . i 438% 11162045 305 507,706 ]
CWEHealth Corp. ... 478% 03/25/2038 440 441 564 L]

1 582818 1.5

SERVICES
Global Pavmests, Ine. .. ... oo 320% 0B/15/2029 215 184 801 b2
RELX Copital Fne. .. ... iieime i e 475% 05202052 56 57841 0.1

232442 o3

TECHMNCLOGY
Entepris Escrowr Corp. . 475% O4715/2029 3o 294 863 03
lhﬂnnl'ao]:.mlc-ﬂlm 170% 041502062 750 619 686 L]
MECT, Ine. . 353% O09/01/2080 o5 25089 ol
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SEHwmm, Ime. ... I38% OL/1%2081 USD THD 3 618207 05%
= e 3% 04012029 112 114477 ol
L7433z T

TRAMSPORTATION - SERVICES
APMoller - Maecsk ATE e 075% 11252031 EUR 100 Q0681

0.1
7 A58 206 15

UTILITY
ELECTEIC
3E0% 06012029 USD T35 Ti21 864 T
6B0% O9/15:2057 100 117,774 02
575% 06222087 GBP 5 109,789 0l
240517 10
COTHER. UTILITY
American Water Capital Corp. . .. .. .o 430% UsD B3 TRO41 ol
Apclian Water Qspeey Financime PLC ... e . 100% O0M3L2028 GBP 463 514564 0z
Apclian Water Osprey Finaneimp PLC ... ... ... ... 400% 03/08/2025 100 127483 0.1
731088 T
1671615 T

25375631 254

EMEEGING MAREETS - HARD CURRENCY

CORPORATE BONDS
Absa Groap Ladfa) . . 638% 320 260 500 03
Axtel SAB G CV. ... 638% 1L/1472024 313 284 515 03
Cable Omda 54 . . 450% 0L/3N2030 450 413512 04
Cemes SAF de OV T3B% 06052027 485 430577 03
Gnq)annb-uS,l\.E-d:C‘L’l:a,'l 395% 04172023 310 310388 ik
Eede D"or Finance Sarl . 495% 0L/172025 510 475889 05
2274601 23
BVMERCGDNG MAREFTS - SOVERENGNS
Costa Fica Governmseet International Bend ... ... ... ....... 438% 0473002025 520 510873 0z
Tamaxica Government Iesemational Bond. . ... ... ... 675% O428/2028 480 511550 o3
_ Lgrigdes _ Lo
FINAMCIAL DNETITUTIONS
Eanco Bradesco SACaymean Islands. ... ... ... 43B% 540 526,743 03
Banco do Brasil SA/Caymania). .. ...... 200% 303 JLEB0S 03
CIFI Holdimgs Gooup Co., Lad. . . 445% 200 143,000 ol
Haz Unshanco Holdine SA.'Cagmlemd. 1EE% 425 AL 04
Logan Gooup Co., Led.. e . 4.70% IZI'.'-W-"‘IJEG 200 45000 ol
ﬁlzbnu&m.pHnldmg. L1.d..v:|{: TESS 0B/12/2025 200 21,000 oo
_ laspoz 14
INDUSTRIAL
Al Desarmollo SpA. .. ..o 455% 539 40 86T 04
Arpre PooerEnerprLtd. ... ... ... . 35E% 235 206 539 Dz
Budwn&mlpL'KH.C".['he:l 153% 245 420,500 03
CEW Semdor Fimancine DAC ... ... ... 6EE% 445 421,835 04
CAMazzum ]'Inilning;s 338% 513 472834 0z
Celulose Arauco v Copstin 'mSi e . 420% SB3 641331 D&
Em.puz;hnnndd:ﬁhmmsﬂ; I05% 091402062 560 464205 03
meIPLIdem...... TO0% 1X1B/2025 485 451,050 04
IES Halding Ltd. . 625% 112972028 215 185,166 oz
Inversicmes CWPC S}l 3I00% 040062051 533 431,874 04
Investment Fnerpy stmm—s L1.r.|. 625% 04262009 410 IFTT 04
Klabin Anctria Gobi . . 310% 0L122081 560 455260 i
Mfescadal dhoe, Ine.. . 13B% 200 180038 oz
hh.[hcomhlmmdc-el]ulm' 5.r’|. .......... 450% 320 275040 03
Mapara & Co., Lxembourg Holdings SARL. . . 600% 203 185441 Dz
Mermodk 128 Led () . .- 555% 310 L 351 03
WH’WFmegLLG-\?EF'LEA Im: 500% 34 1242 04
EeMew Power Prtled .. ... - 55B8% 03052027 200 189500 o2
Sociedad l:n.lm:nraghlmﬂa de Chile 5A | 150% 0912051 350 415384 04
StomeCo., Lad. . e 355% O6/16/2028 450 363,774 04
Suranc Anstria Gm'hH e e . 3175% 0L/15:2081 235 738,140 7
Sureiizan BV Dower Co. BISC 1453% 0L312049 325 2T1RTS ik
L'EPPMHSA. 630% 10:01/2058 04 162 D65 o2
8577109 S
UTILITY
Apgea Fmames SARL. . 675% 05202029 2z 245258 Dz
ChmRmewathmrMumL:d 425% 03/25:2027 401 333584 04
Coesorrio Trapsmantaro SA . 470% 047162004 735 £85327 7
Ene] Chil= SA_ . 458% 06122028 485 430,102 03
Gmnbu‘i'i‘indl’m_r:ct}hmm ]'.'Iﬂ 350% 04062025 3o 02250 03
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D (LIS %
Lipht Servicos de Eletricidade SATight Enerpia 54 ... .. ....... 438% 06182026 UsD 555 3 505 450 05%
Hr_\kw“indEmg_vAH"ﬁt}kawan Lad
other 9 Subsidiates . .. ... e 450% 0W142028 m 232200 o2
Sociedad de Transmésicn Au_.-u:a] S."L e . 400% 0L272082 540 479 589 03
Star Enerpy Geothernae] Waysse Winduled ... .. ... ... 675% 042472053 457 451547 03
3,742547 3B
1705852 _17.1
GOVERNMENTS - TREASURIES
CAMADA
Camadian Govermment Bond . ... ... ... 125% 12011202 CAD 929 5 632 0.7
UMITED STATES
US TeasmyBomds .. ...ovei i i iinaa s 625% 05152030 UsD Lol4 1258255 13
US TeasmyBonds .. .. ... 6530% 1L/15/2025 12,185 14070EM5 140
15279081 _153
15885713 160
COAMMERCIAL MOETGAGE-BACEED SECURITIES
MON-AGENCY FIXED EATE CMES
225 Liberty Street Trust, Sedes 20162251, ClassE. . ... ........ 455% 012055 200 182873 o2
CHFCEE Commerrial Moot pape Trust,
Sezies 2016-C4, Class AM . 349% 05102058 00 455442 0z
Citizronp Commereial anane 'I!L'usl:
Semes M015-GCI7, Class AS. . 3157% 0X1N204E 430 412828 04
Se':ie-s:b:IIS-GC‘l'-'.Cla:.sC.......... . 442% 0X1N20LE 323 306 B0O 03
Semies M0I6-GCI6, Class B .. ... 475% 01N2049 540 £18.659 05
CEAIL Commercial Monipage Trest,
Sexies I017-CHI0, Class AS . ... i 3A8% 11152050 20 19230 oo
G5 Mortpags Secuntes Trust
Semes M15-GCIE, ClassB .. ... ... 198% OX10V20ME B4 277580 ik
Sezies 015-GC32, Class B . 44A1% OW1N204E 200 305,738 04
Sezies 012-GCT?, Class B . 375% 1L/Mv2045 I 369 561 04
TPMBE Commerrial Moot papes Serurities Tn.l.'.'t
Semes M013-C17, Class B ... .. e 4E50% OL/15:2047 KR 375212 04
Morpan Smkyﬂanhnfﬂmtm\ni:ml] L'pm]:'l!ms:
Sezies 2013-CF%, Class B . . . 371% 05/15/2044 3 569,724 0.7
&‘m—sﬁ]li-ﬂ"iﬂ]uaﬂ.... 404% 05152045 180 155264 Dz
Wellz Fargo I:mrﬂdﬁmgage'.[‘nm
Sezies 015-1C20, Class C . R 406% 047152030 482 445 8m 04
WFRBS C‘mnmemal}lm_bag:'lhuﬂ
Semes WIF-UBSL, Class G oo i rn s 302% 03152044 200 160154 o2
4,868,745 30
COLLATERALIZED MORTGAGE OELIGATIONS
EISK SHARE FLOATDIG RATE
Copnecticut Avemne Securities Trust
Sezies J019-R01, Class 2BL6e) . .. .o ov v e ieinaa s 336% 0M25/2081 00 452031 0z
Sexies J018-F04, Class 2B1(e) . ...... e . 626% 06/25/2009 481 484311 03
Semies M20-R02, Class 2B ... ..o 401% 0L/25:2040 200 445258 04
Federal Home Loan Mortpape Corp.
Structared Apencey Credit Risk Debe Hotes
Sezies J018-HQAL, Class Me). . 331% 09252080 168 185382 Dz
Sezies J018-HOAL, Class Blfe) . I96% 11252049 200 479 855 0z
Federal Natoma] Mortgass Association Connecticut |
Aremue Securities
Sezies J01B-002, Class 220, .. ..o veien i iieia s 321% 0B/25/2030 132 131339 ol
Semies J016-006, Class 2M20e). .. ... 311% 03/25:2081 185 181434 Dz
2ALDASS 14
QUASI-SOVEREIGNS
QUASI-SOVEREIGN BOXDS
CHILF
Corp. Macional del Cobee de Chile . . 375% 0L/15:2081 310 477487 i
Emprezs d= Transporie de Pasajeros }:[ﬂl:uSA 4.70% 050712050 G665 602 457 04
L0753 842 1.1
24475527 847
OTHER TEANSFERAELE SECURITIES
CORPORATES - NON-INVESTMENT GEADE
FINAMCIAL INSTITUTIONS
BANETNG
Intesa Sempacko SpAdal .. ... TI0% OH1N2025 £80 452341 05

61/96



EDINETOIOOO

O00000000000000000O0(E12480)

ooooooooooooooooooo
C______________________________________________________________________________________________|

Rale Dl Principal Wadu Ml Assets
| (LIS %=

INDUSTRIAL
CAPITAL GOODS

Cteo [T Gmb3. ... 325% 0152030 EUR 235 5 2@BEs  02%

Seche Ervircenenem 34 . i, 2253 1111572008 383 367212 _ 04

577078 _ 04

COMMUMICATIONS - MEDILA

Virpin Media Fimemee PLC ... _...................._...... 375% 07152000 270 237138 _02
ENERGY

Sunmova Energy Comp.. ... .............................. 5SE3% 0WOL2028 USD &7 60123 01
TRAMSPORTATION - SERVICES

ECP V Modlar Services Finanee TPLC .. ... _.._.._.... 473% 11302028 EUR 383 36852 03

1,241,181 12
1713512 1.7

CORPORATES - INVESTMENT GRADE
FINANCIAL INSTITUTIONS
BANETNG
1 T 515% 022024 USD 483 SA302 0S5
UTILITY
ELECTEIC
Erockfield Fanewable Parmers ULC. ... ... ... .. ........ 425% 0157202 CAD Bs 65268 01

CTHER UTILITY
Veolia Exvimommement SA ... ... 675% 06012038 UsSD 103 117457

(=]
-

._.
i+
o
S
=}
Fa

:
54
&

EMERGING MAREETS - HARD CURRENCY

INDUSTRIAL
Mescadol dhre, Inc.. 313% 01142081 275 219 588 b2
Sucledl.dl:hmrayhhncnk{.'hle -'-!; 425% 01222050 200 172350 D2

Total Invecments
Goost $I0BS639200 .. ... .. i 5 9728015 BTS%
Dieirtzohe Bank, Frankfurt(s) . MBI - 34849 on
HSEC Bank PLC, L-un..lum:::l 0% - 2331 on
SEE, Stockholny(e) . 040 % - 17952389 18
Tt Timmee DRPOmits . . .. oot e e e e a e 1,832419 1.8
B A B . .. e e 5 99BX2205 1000%

Unirealizend
Poumber of Appreciationg
Dieseripthon Expiration Dule Ciosnibr i Ohrkgiral Vidue Bllarket Value (Mo aathosm

Earc-BOBL Fahures . R -4 - | )
US. 1I:I':":|"|'_'.I.|:rl.1=|.l'u.|.|.1:s PR | .1 . e
L_annB-und[CBTPu‘h.ne' SRR | = A T 1 For
US. T-Nede 2 Yr (CBT) Futares . RN = . i Fir
U_.".I-NWIIJY:'(_C'BT_IH.lm-s............................ 08217022
Short
Enro-Band Fatres . PR |- 1 . | F: 11 1 958,767 1,788 598 158 850
Us. IV“SYrI:CET'.IFu.rm-s R = L . i #ir 2 31514375 3,614 500 (125}
US. Uiz Bond (CBT) Futoress .. ... ... oo ononon... 0921722 1 158,078 155,750 3328
3 (85 5362)
Appmecisicn 3 189815
Diepreciation 3 (2XT5ATR)

$ 3ESTS56 0§ 3666421 35 (191,135}
176,287 TT0 506 (5,391}
3381047 3,346,500 (34547
7581837 1599 656 17,719
7568 827 71525547 (44280

o

(=¥l
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FORWARD FOREIGN CURRENCY CONTRACTS

Coniracts to In Exchange Unrealized

Dieliver For Settlement Appereclation’

Coumlerparty [ D Date [Dhepreciution)
Bk of Arwegiea, WA _: . iCiiaioieiiliiliiidaie-czin FUR 7322 UsSD 7722  Da1smIr 5 (143 300}
Bromn Brothers Harrimen 8 Co. .o o i AUD i UsD o* DS0e2022 3}
Brown Brothers Harrimem & Coot. Lot iaii i oH i sk 0*  DSOE2022 —
Brown Brothers Harmman & 0 .o« ooeen e e e EUR [ UsD 0% DSOHIN2T <1}
Brown Brothers Harmimam & Gt oo v v veimeiimm s inasnm s nmamas GBP 2 usD I D002 0
Brown Brothers Harrimmm S Co+. . . ..o et SCGD o UsD 0* DSOSI2022 3}
Bromn Brothers Harrimen 8 Co. .o oot TED B ATD 11 DaTRI02T 1
Brown Brothers Harmman & Coto .o TUED 10 CHH T T {54
Brown Brothers Farriman 8 Qoo - < c oo semee e nen e me e e men e s USD 2 ELR 21 DADRIINZT 376
Brown Brothers Farmimam & Cot. coon i iimsm e inmni s nmanas vsD 159 GEP 112 DSD02Z 21342
Brown Brothers Harrimmm S Co+. . . ..o o et UsD 17 S5GD 23 DaTeI0Ix 117
Brown Brothers Harrimem & Coot. Lot iaii i CHF i UsD o* DS152022 tn
Brown Brothers Harmman S C0F - - oo oeen e e usD B CHF E  DA13I02T 241
Brown Brothers Harmimnan S G0 . o2 oenecae s annnemee o e UsD 145 TPY 136336  0&132022 10,5630
Browsn Brothers Harmimeam & Gout- .. oo o v o i o it UsD o IPY 20 Da3mIr 23
IOl WL~ A R T e T R T e T EUR 1201 UsD 1,258  0F282022 {33,580
TP owpan Chaive Bamle, M& ..o LioooooLoiioniioiaridiiinio TUED a8 ELR 377 DI2RZ02T 6580
Morgan Stanbey Capital Services LIC L. ..o oooiiei i GEF 1076 UsD 1405  DSD9/0ZT 48 56
Morzen Stambey Cagpital Services LLC ... .o. .o iaann EUR T4 usD 7992 DELAIT (22,009}
1 el O P RS S N Tty = SN o P UL I SR CAD 1020 UsD Bl& OWZILZ02T 5445

3 {118 523)

Appreciztion § 79078
Depreciatiom 5 (198,001)

+  Used for share class hedzme purposes.

*  Contracts amount less tham 500_

{a) Secumities are perpemal and, thus, do nothave a predetermimed maturity date. The date showm, if applicable, reflects the next call date.
&) Pay-In-Find Paymenes (PTE).

{c) Floaong Rate Secunty. Stated mierest rate was ineffect at May 31, 2022,

(d) Defanleed.

(g} Owemight deposit.

Currency Abbreviations:

AUD — Austabian Dollar

CAD — Canmadian Dollar

CHF - Swiss Franc

CWH - Chinese Yuan Fenmmbi (Offshore)
EUR - Euro

GBP — Great British Pound

JBFY — Japanese Yen

5GD - Singapore Dollar

USD — United States Dollar

Glossary:

BOBL — Bumdesoblizationsn

CEBT - Chicago Board of Trade

CMBS— Commercial Mortzazge-Backed Secuntes
PISC — Public Jomt Stock Company

BEIT - Real Estate Investment Thust
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(2023 1 16 )

257,964
61,278,132,749
106,952,494,199
4,895,454,355
173,126,339, 267
173,126,339,267

3,472,913,575
34,111,148,077
278,596,451
181,316

85,773
37,862,925,192
37,862,925,192

117,049,485,445

18,213,928,630
135,263,414,075
135,263,414,075
173,126,339, 267

( 2022 7 16
2023 1 16 )

( 2022 7 16
2023 1 16 )
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