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2023 12 29

) )
132,476,415,188 100.16
217,795,344 0.16
132,258,619,844 100.00

2023 12 29

) )
24,049,517,696 2.98
1,064,323,806 0.13
25,113,841,502 3.11
569,467,390 0.07
133,268,753 0.02
702,736,143 0.09
556,621,579,158 68.91
23,320,753,922 2.89
14,052,284,099 1.74
9,716,302,162 1.20
8,618,429,143 1.07
8,112,400,580 1.00
6,649,939,299 0.82
5,162,624,023 0.64
4,701,158,519 0.58
3,214,780,710 0.40
2,943,029,175 0.36
2,873,961,242 0.36
2,758,020,734 0.34
2,092,099,745 0.26
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1,706,123,081 0.21
954,329,082 0.12
950,006,429 0.12
493,989,593 0.06
462,826,748 0.06
296,025,151 0.04
206,149,019 0.03

655,906,811,614 81.21
125,975,039, 138 15.60
807,698,428,397 100.00

2023 12 29

) ()

1,582,263,515 0.20
51,526,008,130 6.37

2023 12 29
¢ () ) () () ()

24,799,029,425| 4.8807 | 121,037,582,537 | 5.3420 132,476,415,188 | 100.16

2023 12 29

)

100.16
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2023 12 29
) ) )
) ()
)
SPRINT CAP 16,708.56 17,497.85 | 8.750
CORP 8.75% 44,955,000 0.97
3/15/32 7,511,336,209 | 7,866,158,809 | 2032/03/15
FORD MTR CR 14,228.52 14,499.28 |  6.950
LLC 6.95% 49,800,000 0.89
03/06/26 7,085,806,660 | 7,220,641,888 | 2026/03/06
UBER TECH INC 12,954.32 13,559.00 | 4.500
4.5% 08/15/29 48,880,000 0.82
144A 6,332,074,895 | 6,627,683,108 | 2029/08/15
0 13,745.02 13,828.42 | 4.125
DPL INC 4.125% 44,058,000 0.75
07/01/25 6,055,784,859 | 6,092,527,486 | 2025/07/01
DISH NETWK CV 13,491.57 13,917.78 2.375
. 41,113,000 0.71
2.375% 3/15/24 (CB) 5,546,792,771 | 5,722,016,028 | 2024/03/15
CHARLES SCHIAB 13,688.01 13,914.66 | 5.375
5.375%/VAR 40,995,000 0.71
PERP 5,611,401,052 | 5,704,313,899 | 2049/12/31
14,798.25 15,502.44 |  8.000
ALLY 8% GLOBAL 34,804,000 0.67
5,150,385,902 | 5,395,470,780 | 2031/11/01
JPMORGAN CHASE 14,235.47 14,271.79 | 8.88873
. 35,000,000 0.62
5.15% PERP 4,982,416,985 | 4,995,124,953 | 2049/12/31
UNIVISION COMM 14,134.80 14,661.25 8.000
. 33,980,000 0.62
8% 08/28 144A 4,803,007,424 | 4,981,893,008 | 2028/08/15
g 12,888.37 13,517.53 | 4.550
10| PC4E 4-55% 36,411,500 0.61
07/01/30 4,692,850,939 | 4,921,936,761 | 2030/07/01
0 11,079.90 12,227.16 |  4.950
17 |PG4E 4.95% 40,141,500 0.61
07/01/50 4,447,638,631 | 4,908,167,157 | 2050/07/01
FORD MTR CR 14,492.18 14,940.23 | 7.350
12|LLC 7.35% 30,000,000 0.55
11/04/27 4,347,656,820 | 4,482,069,111 | 2027/11/04
TRANSDIGM INC 14,091.66 14,502.12 | 6.750
13|6.75% 8/28 29,660,000 0.53
144A 4,179,586,794 | 4,301,328,050 | 2028/08/15
CCO HLDGS/CAP 14,059.32 14,564.10 | 7.375
14|7.375% 29,290,000 0.53
03/03/31 144A 4,117,976,069 | 4,265,824,072 | 2031/03/03
% 14,142.29 14,614.16 |  7.000
15| CAESARS ENT 7% 28,815,000 0.52
02/15/30 144A 4,075,102,243 | 4,211,071,126 | 2030/02/15
GTCR W-2 14,333.62 15,075.11 |  7.500
16 |MERGER 7.5% 26,800,000 0.50
1/31 144A 3,841,411,087 | 4,040,129,667 | 2031/01/15
3,791.11 3,812.39 | 0.000
17| SOUTHEASTERN 1048276 0.49
GROCERS INC 3,974,135,811 | 3,996,437,358
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13,509.30 13,917.07 | 5.500
18 TRA?SD'GM INe 27,775,000 0.48
5.5k 11/15/27 3,752,210,158 | 3,865,465,845 |2027/11/15
DISH NETWK CV 6,134.14 7,516.99 | 3.375
19(3.375% 8/26 51,366,000 0.48
La4A 8) 3,150,866,204 | 3,861,177,083 | 2026/08/15
ACRISURE LLC 14,006.98 14,144.85 |  7.000
20| 7% 11/15/25 25,675,000 0.45
1ain 3,596,294,418 | 3,631,689,654 | 2025/11/15
14,135.91 14,238.74 | 9.10733
21 C'T'?ROUP 25,370,000 0.45
5.35% PERP 3,586,280,986 | 3,612,368,132 |2049/12/31
OCCIDENTAL 15,341.89 15,961.97 | 7.500
22| PETE 7.5% 22,290,000 0.44
05/01/31 3,419,707,934 | 3,557,923,935 | 2031/05/01
SEAGATE HDD 14,973.84 15,443.30 | 8.500
23|8.5% 07/31 22,575,000 0.43
144A 3,380,345,301 | 3,486,325,286 | 2031/07/15
MICROSTRATEGY 13,012.90 13,875.09 | 6.125
2416.125% 24,345,000 0.42
06/15/28 3,167,991,113 | 3,377,889,947 | 2028/06/15
7,318.42 7,792.14 |  0.000
o5 | CALIFORNIA RES 431,064 0.42
CORP 3,154,710,847 | 3,358,911,123
INTELSAT 12,856.46 13,586.18 |  6.500
26| JACKSN 6.5% 23,650,000 0.40
1/30 1444 3,040,553,738 | 3,213,131,418 | 2030/03/15
ALLIANT HLDG 13,580.22 14,086.13 | 6.750
27|6.75% 10/27 22,620,000 0.39
1a4n 3,071,846,329 | 3,186,282,630 | 2027/10/15
ANGI GROUP LL 11,578.00 11,998.53 | 3.875
28|3.875% 8/28 26,235,000 0.39
L44n 3,037,490,501 | 3,147,815,484 | 2028/08/15
2,516.06 2,562.87 | 0.000
29|PG&E CORP 1,216,754 0.39
3,061,431,179 | 3,118,380,012
MOZART DEBT 12,463.45 12,836.47 | 3.875
30/3.875% 24,020,000 0.38
04/01/99 1444 2,993,721,429 | 3,083,319,128 | 2029/04/01
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11,166,725 1,579,569,346 1,582,263,515 0.20

381,543,389.89 | 51,080,090,957 | 51,526,008,130 6.37
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2023 12
) ) ) ()
) ) (

(2014 22 ) 10,575 10,575 .0242 .0242

(2015 22 ) 17,285 17,285 .2541 .2541

(2016 23 ) 17,646 17,646 .1027 .1027

(2017 22 ) 23,781 23,781 .2686 .2686

(2018 22 ) 27,318 27,318 .3025 .3025

(2019 22 ) 27,829 27,829 .3591 .3591

(2020 22 ) 32,049 32,049 .2608 .2608

(2021 24 ) 40,805 40,805 .5078 .5078

(2022 23 ) 44,084 44,084 .6724 .6724
10 (2023 22 ) 89,172 89,172 .8548 .8548

2022 12 70,494 .7410

2023 73,701 L7714

2023 79,869 .8271

2023 81,485 . 7895

2023 85,802 .8231

2023 91,693 .8809

2023 102,160 .9735

2023 105,814 .9470

2023 114,741 .0222

2023 120,591 .0484

2023 10 121,611 .0157

2023 11 128,547 .0636

2023 12 132,258 .0510
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)

()

()

10,783,471,642

457,647,020

10,325,824,622

9,905,404,648

6,448,455, 755

13,782,773,515

6,674,367,820

4,454,267,550

16,002,873,785

11,104,988,368

8,361,710,038

18,746,152,115

10,965,516,263

8,736,880,361

20,974,788,017

5,884,571,347

6,383,022,689

20,476,336,675

9,849,246,545

4,906,063,856

25,419,519,364

9,597,411,242

7,954,967,250

27,061,963,356

7,146,156,549

7,848,923,395

26,359,196,510

10

26,728,093,683

5,012,104,801

48,075,185,392

11
2023 23
2023 11 22

17,837,356,040

4,510,196,629

61,402,344,803

18/67




EDINETOOOO
00000000000 O(E12481)
OOoooooooooooooooooood

(202351 2R 2988

#EAERE COTH RIS CERMTL L S BSHSUEY. COES. SHEHOR—-LAA=VICH TR PEET.

STFET-FIAENENTE). FROERERETSLOTHEVEY A,
SESOTI7. HCHIEEE. TNTAOMBETOEE LA LTRILTVET,

Bl =zGs azzons

= {RF
23,500 e
20,000 2500
7500 - JESHENESFUGEE] (MAREAEE) 2000
o MR () | _-I'. I: 1.500
12500 ] e
10,000 =

7.500

1 5705 (BOER) 15/12 18/08 il s

SR LR RREN . 7 KIS 0,000ATAF— LT HoO SRS =M LT

HERFEMTT. L. BABFRE LTSS O SREIEELTVE A
3 LA S T T (R RE R MR RSO T .

B z=saEorncy—oron

iR F—itz | mE8

1 2 )b Fe S - 0—#L—3 B.75% 2032/3/15
2 FA—F-T—=F =Tk 6.95% 2026/3/6
3 == 0= 4,5 2029/8415
4 DPL 4.125% 20254711
5 Frula-Rubg—27 = -

6 Fr—ILFL-2a7T 5.375% 204912431
7 Fl= B 2031/114
8 PELH-FI—A T~ 5.15% 204972/31
g ATEI0Z 3 —ianE B 2028/8/15
10 1T Fp - HARTLFR ST 4.55% 20305741

A B A R

L

B, 1%

Rt 1.5%

#1, ENE 4005

METHRES(T7R 0% 34.7%

RE-E0it 9.2% CCC/Caa 0.9%
CC/Cabl’F 0.2%
L 0.7%

HEPEPESECEL, T EOAE ORI RS R R R TY .
R WORECS). [BE- T O ORI T ARSI S FEUET.

B0 AR 20.510m
MEEEEE  1.322.6m/

l FROWE

(VIR B3 )

2095 H (0]
20206£ 5 8 0
2021465 H 0
20225 H oM
J023ESH 0/

=il | 511 173
e BBE/Baa 1.0%
Biha BBE/Baa 0.9%
H=E"Z B 0.8%
= BB/Ba 0.8
AF4T - 0.7%
i o BBE/Baa 0.7%
o7 4 o w4 BBB/Baa 0.7%
T BBE/Baa 0.6%
ATAT B 0.6%
b =] EBE/Baa Q6%

14.7%

] 5 10 15 20 25w

HEFER S SEOLS. MU REO—BEN I CREL TEYEY. O RITHESL NG WS EVET.

s =oAL BEMEEL TRFBCESS N 4DERTLTEVET,
SR BLIHOERR. Tt WA S OME SRR L THUES A
#2049 2302 FAMEBRTLTHUET.

FWIMEHRELTICE BofAD S MICAUET, —BS IO EINTAMLT L SO S ENET.
AR L, SAPHELCILL —Fr = HIC L S B AL SAPHOE R E R LTERLTVET, ([P 70 2| O S IEEELTVET. ) B8,

it kSR OEL B S, [T EL T LET,
SIMBEICIE. SR IERET.

B saszzors
20.7% 1/7.8%
10.5% A 133%
— 25 == - G mm
.4 £.2% -2.5%
2 2014 2015 2016 207 2018 Mg 2020 2041 2022 2023

A7 o PR RS e D o R L SO L AL T L TLET,

19/67



EDINETOOOO
00000000000 O(E12481)
OOoooooooooooooooooood

https://www._Ffidelity.co.jp/ 0120 00
8051

2023 22

https://www.fidelity.co.jp/ 0120 00
8051

20/67



23

2023

38
12

2023 11 22

19

38
133

193

57

21/67

EDINETOOOO
00000000000 O(E12481)
OOoooooooooooooooooood

52

11 2023



EDINETOOOO
00000000000 O(E12481)
OOoooooooooooooooooood

10 11
2023 22 2023 11 22

286,563,755 140,764,209
89,164,909,588 126,510,643,676
654,559,547 933,965,685
90,106,032,890 127,585,373,570
90,106,032,890 127,585,373,570
299,180,314 140,764,209
8,342,588 12,207,942
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