EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2024 10 11
2 2023 7 12 2024 7 11

One

03-6774-5100

1/89



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

3,000

R (B, FEEEZZST) DARFIVBTEH 21— DR TOHE(REE
BREDOFESF PRSI ORFZE0) ZXBRERNRELET,

OHFADRBEICH o> TR FEUTET R THICHBRENRAFND FZFF TR
BETLET,
*BIBREAICH L RASNBRAN STNBMEESHET,

O H—hT7UADEEEM T, MERFICH L TBBBBIEILL L (BBB- b3 HFT.) &
FUET L MBRIBICI TR . CNETORBE 5 ET .

OFRAIELT, Y07 /RN EEITSMERIBHEF B LHRREETREITZTLET.
EFZEE ATEERELY RELICRFOBWEEHILET . LIZL. ERUAZ. FIOUE
EFEOERNS, BIERNEL}E LEBRIICRENSETA T 2BE M EUET .

* AT PUEERRLCBSICEENERNOREEEZIET,

ORFMF M ERHHPICERRECNIES. B LB N8 S, FILBREBICTE
HEN2EEICIE. EFERBR THICERME PR SN RIAFN2RIO M IHE
THIEEHBIET .

OSSR ERD SUNELEMIC A SIBSICE S BABED RN SEEELT. VT U/HE
(EIffS. EPSHERE N, BRI SUIC A B B DRT T 535 ~DREZITIHS
HHUET.

O EHERICEY HERO—E (M5S0 EROERICE T DHER) Z/V TrwD A
ARAURRIAVS AN =TIV —ICEFELET .
OR—hJ1UA OEBERGFEERER QU FHERBICBL T, F1%EEYOKERHT
LFET,
k] SEEEEFEREERO DS, AT0F RIS R ( EREEEEL. ARERNOENTRUZE &
SUBREMSORA LAY~ VILEDE I VDA FERRLCROIEVEVLLET,
%2 M—h D2 U IEN MR BN LT, WEAOUNIE FURBE. Avd DN LR UEE, - 22U2
MSESICEAMSHT T2 LEUEE, 77 /FOREBF TR N B EDA UL MBS OMRE

ToE&SCHEVHETLTUREES. BN S Try RElE Lo BEE Y. S 1% EEOKEETES
SHBYET, EE. SXPREHREOEEOREERTESSFRITIE0TIFEUET A

BN T40 DA IRARAVRRIAY AN Z—-TILI)L 2 — (PIMCO) DWW T
OPIMCOIZ, 197 1 FICKEAY 72 1L = P 21— Hi— N —F CRUS N D—/ G REBASH T, MELLU RSB R
BRITEASSBRAERNEL. BESROSHELT—XICA SEHNGREBHY 21—V ERRLTLET,

2189



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

7)) EANEEREICOVTE. RAIELTHATORBEANY VETVET.

Ce OFAIELT, ERBMICADEBNBEEDBEAYYETSTET, EREEPICHIS
HBZEBUAIBLUTBEAvIICHD B IAMDEHOEREDELET 12ZL. F5E
= HNER L RN NI T 2B SICRBBORENy UETSBENBUET,

| (SRR AFDREENIRIDIRBEIEFETT .

ﬂ_:" O 7 /REO{EFEHIM]IF202266R 248052026578 138F TTY.

O 7F /R CHADSBIAHE2022F6H308F TREL TR SREEBNE DR
H{EETY. 20229 7A1BLIEBEOQ A OSHAGDORHIITVE R A

EETFOBZ |
WIrEOESSEOERAMER ICET AEREOERES(H-PIMCOOBRA O, L@y =g,

) | eHNEEEEETASN
| REEAETASM

i L OEREET RSN

l 1 | it/ ST I-ORATPY |
=T UARESN } AMNCEB T EIF—2ay

[ (@M—hTaUF 23— e 1810 :E-i:::gr;f?ﬂ%fm FOF

| | A FFIEE S HEEE

MR —b 72U } [ AR A F— L
A Tv-UvosemEEte

S FO— IS B — i/
A s BRI/ \A A — LR
A E R e i ‘ A /A > LA /BN
I ] .
* (EF)L-H—rT2UF 8L, |

g?“éh#?hﬂiw;‘-f—_i:
U A A OEwTF 4 — } 1 AHF=LicEETLATY
[ it e Ih bl F=ia HEICES S

* * ._Iﬁﬁ@'—ﬂﬂ kU
T (705982~ PURH |

RRELEESF -
H—=hZxUFERLIC.
) R Mg P Y b, o - 1

i D
R—hkTxUz

Y &7057+D
ot o A0 ¢

2024 7 31
PIMCO

i HEC5 8t

F10ORTEFEEFE7E1 1B REDDBSEFREER)) IC. BESE DR HTREDRELFNEH LU

FEHG (FHRESHET. ) FO2PEHREL T ERSHFEEHIOCE, TS ERRELT. SES
|ERELET .

HFROSEEORIWWSLIUZOEFC OVWTHRIETHODTIEBIER Avs

HOEEEZ. HEATICRINWTERSHIRELET. 5O U —EDEOFEZESHERT 20OTE
HUEE A FEEFELONEVESBHVET,

*fORWHIZ, 2023F7811HTT,

3/89



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

4/89



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

12

5/89



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

https://www.toushin.or.jp/

2022 6 24

6/89



wRE =T

LIV T e A LT Al
s 0 T o WO L et o | P ol PR
(TR EO ERIEES

i

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

&~

EE—-ERn

ATETO—1 2T 2+ FEYRE T 7F
2022 -06( BT 508D

=

PR TRDA P One TS >
{iEME0HRIEES

[IeR{EEED

L 4

Eit=y

ue-EED
B FIoMT SEN

BRODIBLSIUNE EEHRNEBRAE) - EEEEEOIT. —EIN
BPICMTIES MEsRz0 e PEFks —iNyEh UKo

<HTIZAHROTANSH>
IKHEORYE. ¥I%
EHERENEO—IOR Bt BIN
FFIRTICRIET SCENTRET.

UL S

LD RRL

e
(ZEF

7189



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

<TPUK> <ERISRRE>
HFITTO— /b5 — S RIE S
ZrE2022-06 (REIRINEY)
eRiAd: Pk o
s = 22TAVL PIMCO m—) | CRCALARE
(D) One 2
E?ﬁ; Tr U EOWEE LU . TTOReeEE
5% F {2 DE A
BB H BRI ncily L
(NyYBT) HEES NBEES
One
20 2024 7 31
1985 7 1
1998 3 31
1998 12 1
1999 10 1
2008 1 1
2016 10 1
One
2024 7 31
5
; 28,000 700
13
. 12,000 | 300 2
1 15,510
2 51.0

49.0

8/89



24

25

26

16

9/89

BBB

20

BBB

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



a A W N -

10.
11.

12.

13.

14.

15.

16.
17.

18.
19.

15.

17

236

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

10/89

2
341 3 1 7 8
2
2 6
1
1. 11.
( 2 1 10
2 11
1 n
2 1 18
2 1 19
2 1 20



20. (
)
21. (
22.
23.
1.
2.
14.
17
2
1.
2. (
3.
4.
5.
6.

22.

12.

18.

11/89

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

14

15. 12. 18.
13.



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

R <THubT R A bonetk &4t >
s ™ %

ERORTEED oY

Jisepege W ROEEE L UES B * AT

-MBIAE. BEE BEDBFREFOE=2)2T 8448 >
BOBE LALTFATFTUA AL EEE

LEF.JRAOBEICHTLIER
=H>

QE=4) Y 5
. EARREE=RYL
aAHEORE, - ABURE L= omuEn

/

58 /

OEACHEEICET SHEROET

60 70

10 20

12/89



2024 7 31

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

PIMCO

13/89



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodonooodd

11
€y

&)

®

PIMCO

C10 CI0

PIMCO
PIMCO

10
PIMCO
2024 7
11 1 2023 7

14/89



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

@
D

2)

@

10 2.

10 20

21
D

15/89



2)

D

2)

g A W0 N

D

2)

D

D

23

24

16/89

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

)



3)

D

2)

3)

4)

25

17/89

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

@



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

5)

26
D

2)

3)

4)

5)

6)

27

28

D
1.2.

2)  11.2.

3)

29
D

18/89



2)

3)

D

2)

3)

4)

D

2)

3)

4)

D

2)

D

D

D

D

2)

38

32

30

2)

2)

19/89

31

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

10



3)

4)

879

20/89

100

50

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

21/89



30

22/89

37

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

23/89



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

( FEHFIREER \

I 1 I
1 1z U Rl ¢ ERNAT2—7 2B
@ LZ5F VF- HAEEL YO RO @ ERTr—7 AZDE-M)H
FoH) - BT ®EH) T+ —~ 2 H50 91 §FE
SHEENFODYAHOEZH) 5 ETR

--Ijlﬁiiiiiiiiﬁﬁilll-—-

EHIBLEEE

2024 7 31

24/89



0.55

0.5

EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

0.7425 0.675
0.35
0.30
0.025
6
0.25

0.5

25/89



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

6
20.315
15.315 5
20.315
15.315 S5
20.315
15.315 S
( )
ETF REIT

26/89



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2023 12

15.315 15.315

2024 7

27/89



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

28/89



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2024 7 31
1,827,180,163 7.23
| 1,827,180,163 7.23
135,244,784 0.53
| 135,244,784 0.53
27,863,122,858 110.18
22,188,909, 053 87.74
2,371,367,848 9.38
483,698,632 1.91
461,642,288 1.83
438,355,312 1.73
407,588,475 1.61
346,692,836 1.37
302,837,878 1.20
279,239,873 1.10
136,772,421 0.54
131,279,844 0.52
119,956,048 0.47
119,284,226 0.47
75,498,124 0.30
4,537,311,336 17.94
25,288,236,469 100.00
/
2024 7 31
/
BOEING CO 2.196 02/04/26 94.42 95.08 | 2.196
746,956,000 2.81
705,334,047 710,273,301 | 2026/2/4
US T BILL 11/05/24 98.31 98.61
579,272,000 2.26
569,493,888 571,263,453 | 2024/11/5
FS KKR CAPITAL CORP 3.4
01/15/26 518,296,000 9.62 %6.04 3-4 1.97
495,639,138 497,794,763 | 2026/1/15
PACIFIC GAS & ELECTRIC
3.15 01/01/26 503,052,000 96.60 97.02 3-15 1.93
485,981,878 488,090,331 | 2026/1/1
SKYWORKS SOLUTIONS INC
1.8 06/01/26 518,296,000 9338 93.92 1-8 1.93
484,035,856 486,812,008 | 2026/6/1
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F&G GLOBAL FUNDING 5.15
99.44 99.56 5.15
6 | 07/07/25 487,808,000 1.92
485,108,235 485,706,796 | 2025/7/7
GLOBAL PAYMENTS INC 1.2
93.45 94.01 1.2
7 | 03/01/26 503,052,000 1.87
470,143,720 472,969,443 | 2026/3/1
BARCLAYS PLC 05/07/26 97.70 97.95 2.852
8 472,564,000 1.83
461,728,139 462,900,305 | 2026/5/7
BANCO SANTANDER SA 1.849
94.12 94.63 1.849
9 | 03/25/26 487,808,000 1.83
459,160,046 461,642,288 | 2026/3/25
MARVELL TECHNOLOGY INC
93.88 94.43 1.65
10 | 1.65 04/15/26 487,808,000 1.82
457,986,013 460,652,791 | 2026/4/15
EQUINIX INC 1.45 05/15/26 93.22 93.81 1.45
11 487,808,000 1.81
454,745,046 457,622,884 | 2026/5/15
DEUTSCHE BANK NY 11/26/25 99.28 99.44 3.961
12 457,320,000 1.80
454,064,547 454,783,893 | 2025/11/26
DELTA AIR LINES INC 7.375
102.51 102.49 7.375
13 | 01/15/26 442,076,000 1.79
453,173,875 453,124,363 | 2026/1/15
HYATT HOTELS CORP 4.85
99.17 99.39 4.85
14 | 03/15/26 442,076,000 1.74
438,431,926 439,422,951 | 2026/3/15
DISCOVERY COMMUNICATIONS
98.84 98.76 4.9
15| 4.9 03/11/26 442,076,000 1.73
436,953,642 436,608,628 | 2026/3/11
AMERICAN TOWER CORP 1.6
93.72 94.26 1.6
16 | 04/15/26 457,320,000 1.70
428,637,304 431,087,867 | 2026/4/15
NEWELL BRANDS INC 4.2
98.68 99.62 5.7
17 | 04/01/26 426,832,000 1.68
421,223,726 425,242,904 | 2026/4/1
BAT INTL FINANCE PLC
94.08 94.68 1.668
18 | 1.668 03/25/26 442,076,000 1.66
415,941,247 418,592,342 | 2026/3/25
EXPEDIA GROUP INC 5.0
99.58 99.86 5
19 | 02/15/26 411,588,000 1.63
409,887,246 411,052,423 | 2026/2/15
GLP CAPITAL LP / FIN 11
99.55 99.84 5.375
20 | 5.375 04/15/26 411,588,000 1.63
409,750,177 410,964,279 | 2026/4/15
NATWEST GROUP PLC 4.8
99.10 99.47 4.8
21| 04/05/26 411,588,000 1.62
407,920,092 409,445,501 | 2026/4/5
CRED SUIS GP FUN LTD 4.55
98.72 99.02 4.55
22 | 04/17/26 411,588,000 1.61
406,324,179 407,588,475 | 2026/4/17
HOST HOTELS & RESORTS LP
98.67 98.91 4.5
23 | 4.5 02/01/26 411,588,000 1.61
406,120,126 407,123,799 | 2026/2/1
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LAS VEGAS SANDS CORP 2.9
97.37 97.50 2.9
24 | 06/25/25 411,588,000 1.59
400,800,196 | 401,317,644 | 2025/6/25
HCA INC 5.875 02/15/26 100.34 100.53 | 5.875
25 396,344,000 1.58
397,704,232 | 398,477,169 | 2026/2/15
AES CORP/THE 1.375
94.12 94.60 | 1.375
26 | 01/15/26 411,588,000 1.54
387,395,255 | 389,402,826 | 2026/1/15
HSBC HOLDINGS PLC
96.97 97.32 | 1.645
27 | 04/18/26 396,344,000 1.53
384,354,680 | 385,735,971 | 2026/4/18
NATIONAL FUEL GAS CO 5.2
99.49 99.75 5.2
28 | 07/15/25 365,856,000 1.44
363,998,552 | 364,958,748 | 2025/7/15
NOMURA HOLDINGS INC 5.099
99.49 99.67 | 5.099
29 | 07/03/25 365,856,000 1.44
364,023,895 | 364,665,609 | 2025/7/3
US T BILL 10/01/24 98.81 99.10
30 365,856,000 1.43
361,522,639 | 362,576,404 | 2024/10/1
2024 7 31
7.23
0.53
110.18
117.94
2024 7 1
1
27,193 27,325 1.0313 1.0363
(2023 7 11 )
2
25,635 25,758 1.0419 1.0469
(2024 7 11 )
2023 7 27,151 1.0346
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8 27,070 1.0348
26,915 1.0359
10 26,666 1.0315
11 26,678 1.0354
12 26,503 1.0337
2024 1 26,496 1.0380
2 26,460 1.0436
3 26,407 1.0455
4 26,460 1.0508
5 26,179 1.0480
6 25,916 1.0477
7 25,288 1.0382

1 0.0050

2 0.0050

1 3.6

2 1.5

27,109,214,260 742,325,976

0 1,761,815,961
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1 2
2023 7 11 2024 7 11
101,345,071
336,864,484 355,503,358
477,928,366 2,254,362,925
121,154,638 143,845,264
27,164,075,800 29,738,322,941
559,400

331,843,890 325,807,215
15,359,181
28,533,771,649 32,833,200,884
28,533,771,649 32,833,200,884
1,088,332,838 6,576,209,498
274,518,657
84,968,000
131,834,441 123,025,361
9,304,200 41,619,586
4,087,251 3,602,396
106,269,734 93,663,616
467,368 417,087
1,340,295,832 7,198,024,201
1,340,295,832 7,198,024,201
26,366,888,284 24,605,072,323
826,587,533 1,030,104,360
887,510,235 1,883,462,334
27,193,475,817 25,635,176,683
27,193,475,817 25,635,176,683
28,533,771,649 32,833,200,884
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1 2
2022 6 24 2023 7 12
2023 7 11 2024 7 11

1,236,401,348 1,353,137,213
58,521,898 840,814,195
5,454,691 1,674,174,719
13,338,154 69,520,944
1,196,672,295 589,297,633
141,304 13,538
7,807,085 7,313,261
202,986,744 190,146,882
2,823,849 2,869,587
213,758,982 200,343,268
982,913,313 388,954,365
982,913,313 388,954,365
982,913,313 388,954,365
10,594,550 7,179,919
826,587,533

391,253

391,253
14,288,042 55,232,258
55,232,258

14,288,042
131,834,441 123,025,361
826,587,533 1,030,104,360
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2

2023 7 12
2024 7 11

12
133 60 61
1 2
2023 7 11 2024 7 11
21,560,166,632 26,366,888,284
5,549,047,628
742,325,976 1,761,815,961
26,366,888,284 24,605,072,323
1 2
2022 6 24 2023 7 12
2023 7 11 2024 7 11
1,019,344,676 1,178,280,562
0 0
37,616 35,116
0 828,207,133
1,019,382,292 1
386.61 2,006,522,811 1
131,834,441 1 50 815.49 123,025,361
1 50
71,160,676 66,656,430
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)
()
)
1 2
2023 7 11 2024 7 11
16,755 70,682
3,592,890 5,330,210
59,204,732 814,564,350
55,595,087 819,965,242
1
2023 7 11
25,425,619,482 | 25,425,619,482 [ 26,513,392,920 1,087,773,438
25,425,619,482 | 25,425,619,482 | 26,513,392,920 1,087,773,438
25,425,619,482 | 25,425,619,482 | 26,513,392,920 1,087,773,438
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2
2024 7 11

25,069,879,482 | 25,069,879,482 | 31,646,088,980 6,576,209,498
25,069,879,482 | 25,069,879,482 | 31,646,088,980 6,576,209,498
25,069,879,482 | 25,069,879,482 | 31,646,088,980 6,576,209,498
1 2
2023 7 11 2024 7 11
1.0313 1.0419
(10,313 ) (10,419 )
2024 7 11

US T BILL 08/20/24

1,500,000.000

1,491,241.660

US T BILL 08/22/24

2,200,000.000

2,186,489.710

US T BILL 09/24/24

2,100,000.000

2,077,315.630

US T BILL 09/26/24

2,100,000.000

2,076,575.940

US T BILL 10/01/24

2,400,000.000

2,371,573.340

US T BILL 11/05/24

3,800,000.000

3,735,856.000

14,100,000.000
(2.280,393,000)

13,939,052.280
(2.,254,362,925)
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2,280,393,000 2,254,362,925
(2,280,393,000) (2,254,362,925)
ECOPETROL SA 5.375
900,000.000 889,416.090
06/26/26
900,000.000 889,416.090
(145,557,000) (143,845,264)
145,557,000 143,845,264
(145,557,000) (143,845,264)
ADANI GREEN ENERGY LTD
900,000.000 895,151.610
4.375 09/08/24
AES CORP/THE 1.375
2,700,000.000 2,541,296.610
01/15/26
ALBERTSONS COS/SAFEWAY
500,000.000 481,917.150
3.25 03/15/26
ALBERTSONS COS/SAFEWAY
38,000.000 38,672.750
7.5 03/15/26
ALLY FINANCIAL INC 5.8
1,600,000.000 1,599,624.270
05/01/25
AMERICAN TOWER CORP 1.6
3,000,000.000 2,811,842.720
04/15/26
AMERIGAS PART/FIN CORP
100,000.000 99,289.470
5.5 05/20/25
ARES CAPITAL CORP 3.875
1,600,000.000 1,550,456.620
01/15/26
BANCO SANTANDER SA 1.849
3,200,000.000 3,012,070.630
03/25/26
BARCLAYS PLC 05/07/26 3,100,000.000 3,028,917.210
BARCLAYS PLC 4.375
200,000.000 197,097.970
01/12/26
BAT INTL FINANCE PLC
2,900,000.000 2,728,557.120
1.668 03/25/26
BATH & BODY WORKS INC
500,000.000 517,071.500
9.375 07/01/25
BERRY GLOBAL INC 1.57
2,500,000.000 2,359,406.760
01/15/26
BERRY GLOBAL INC 4.5
900,000.000 881,884.440
02/15/26
BLACKSTONE SECURED LEND
1,600,000.000 1,541,511.880
3.625 01/15/26
BLOCK INC 2.75 06/01/26 400,000.000 379,169.160
BOARDWALK PIPELINES LP
1,200,000.000 1,209,390.070
5.95 06/01/26
BOEING CO 2.196 02/04/26 4,900,000.000 4,626,961.740
BOEING CO 2.25 06/15/26 100,000.000 93,522.920
BOXER PARENT CO INC
400,000.000 401,958.800
7.125 10/02/25
CALPINE CORP 5.25
1,000,000.000 990,123.600
06/01/26
CCO HLDGS LLC/CAP CORP
400,000.000 396,571.040
5.5 05/01/26
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CELANESE US HOLDINGS LLC
677,000.000 679,005.100
6.05 03/15/25
CHARTER COMM OPT LLC/CAP
577,000.000 572,038.680
4.908 07/23/25
CHESAPEAKE ESCROW ISSUER
1,000,000.000 992,108.100
5.5 02/01/26
CNH INDUSTRIAL CAP LLC
2,400,000.000 2,279,466.900
1.875 01/15/26
COGENT COMMUNICATIONS GR
900,000.000 862,336.620
3.5 05/01/26
COMMSCOPE INC 6.0
800,000.000 713,000.000
03/01/26
COTY INC 5.0 04/15/26 523,000.000 516,478.450
CRED SUIS GP FUN LTD
2,700,000.000 2,665,469.560
4.55 04/17/26
CREDIT ACCEPTANC 6.625
1,000,000.000 1,001,967.000
03/15/26
CROWN AMER/CAP CORP VI
900,000.000 887,751.450
4.75 02/01/26
CROWN CASTLE INTL CORP
300,000.000 290,788.400
3.7 06/15/26
CROWN CASTLE INTL CORP
2,400,000.000 2,365,256.800
4._45 02/15/26
D.R. HORTON INC 2.6
2,300,000.000 2,222,030.710
10/15/25
DCP MIDSTREAM OPERATING
1,718,000.000 1,714,915.330
5.375 07/15/25
DELL INT LLC / EMC CORP
100,000.000 100,270.970
5.85 07/15/25
DELL INT LLC / EMC CORP
968,000.000 980,553.350
6.02 06/15/26
DELTA AIR LINES INC
2,900,000.000 2,972,801.600
7.375 01/15/26
DEUTSCHE BANK NY 1.686
200,000.000 188,750.380
03/19/26
DEUTSCHE BANK NY
3,000,000.000 2,978,644.370
11/26/25
DISCOVER BANK 4.25
1,600,000.000 1,565,379.020
03/13/26
DISCOVER FINANCIAL SVS
1,400,000.000 1,376,386.770
4.5 01/30/26
DISCOVERY COMMUNICATIONS
2,900,000.000 2,866,397.550
4.9 03/11/26
DIVERSIFIED HEALTHCARE T
704,000.000 703,683.410
9.75 06/15/25
ENERGEAN ISRAEL FINANCE
1,000,000.000 951,525.000
4.875 03/30/26
EQUINIX INC 1.45
3,200,000.000 2,983,108.410
05/15/26
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EXPEDIA GROUP INC 5.0
2,700,000.000 2,688,843.130
02/15/26
F&G GLOBAL FUNDING 5.15
3,200,000.000 3,182,289.660
07/07/25
FORD MOTOR CREDIT CO LLC
1,000,000.000 981,299.850
4.389 01/08/26
FORTINET INC 1.0
2,400,000.000 2,237,881.560
03/15/26
FS KKR CAPITAL CORP 3.4
3,400,000.000 3,251,371.940
01/15/26
GENERAL MOTORS FINL CO
1,300,000.000 1,222,159.410
1.25 01/08/26
GENERAL MOTORS FINL CO
2,000,000.000 1,860,762.650
1.5 06/10/26
GENERAL MOTORS FINL CO
100,000.000 99,758.510
5.25 03/01/26
GFL ENVIRONMENTAL INC
500,000.000 495,950.350
3.75 08/01/25
GLOBAL PAYMENTS INC 1.2
3,300,000.000 3,084,123.070
03/01/26
GLOBAL PAYMENTS INC 4.8
100,000.000 99,028.790
04/01/26
GLP CAPITAL LP / FIN 11
2,700,000.000 2,687,943.960
5.375 04/15/26
HANESBRANDS INC 4.875
500,000.000 489,214.400
05/15/26
HAT HOLDINGS I LLC/HAT
1,600,000.000 1,516,522.400
3.375 06/15/26
HAWATIAN BRAND INTELLECT
1,100,000.000 1,044,168.290
5.75 01/20/26
HCA INC 5.25 06/15/26 200,000.000 199,507.110
HCA INC 5.375 02/01/25 1,000,000.000 997,732.740
HCA INC 5.875 02/15/26 2,600,000.000 2,608,923.070
HESS MIDSTREAM OPERATION
400,000.000 398,277.580
5.625 02/15/26
HF SINCLAIR CORP 5.875
2,000,000.000 2,011,647.600
04/01/26
HOST HOTELS & RESORTS LP
2,700,000.000 2,664,130.980
4.5 02/01/26
HOWMET AEROSPACE INC
2,300,000.000 2,321,919.000
6.875 05/01/25
HSBC HOLDINGS PLC
200,000.000 196,577.060
03/10/26
HSBC HOLDINGS PLC
2,600,000.000 2,521,350.570
04/18/26
HSBC HOLDINGS PLC
700,000.000 678,373.480
06/04/26
HYATT HOTELS CORP 4.85
2,900,000.000 2,876,095.030
03/15/26
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IHEARTCOMMUNICATIONS INC
800,000.000 650,440.480
6.375 05/01/26
INTERNATIONAL GAME TECH
900,000.000 879,527.520
4.125 04/15/26
IRB HOLDING CORP 7.0
900,000.000 900,963.900
06/15/25
LAS VEGAS SANDS CORP 2.9
2,700,000.000 2,629,232.460
06/25/25
LENNAR CORP 5.25
2,100,000.000 2,098,861.880
06/01/26
LEVIATHAN BOND LTD 6.125
900,000.000 884,822.620
06/30/25
MARVELL TECHNOLOGY INC
3,200,000.000 3,004,369.020
1.65 04/15/26
MATTEL INC 3.375
500,000.000 481,982.400
04/01/26
MGM RESORTS INTL 5.75
400,000.000 399,035.480
06/15/25
MICRON TECHNOLOGY INC
2,000,000.000 1,989,221.660
4.975 02/06/26
NABORS INDUSTRIES LTD
1,100,000.000 1,115,603.500
7.25 01/15/26
NATIONAL FUEL GAS CO 5.2
2,400,000.000 2,387,815.220
07/15/25
NATIONAL FUEL GAS CO 5.5
200,000.000 199,802.600
01/15/26
NATWEST GROUP PLC 4.8
2,700,000.000 2,675,938.680
04/05/26
NEW FORTRESS ENERGY INC
649,000.000 625,901.760
6.75 09/15/25
NEWELL BRANDS INC 4.2
2,800,000.000 2,763,209.960
04/01/26
NEWFIELD EXPLORATION CO
600,000.000 598,957.000
5.375 01/01/26
NEXTERA ENERGY OPERATING
400,000.000 400,261.320
4.25 07/15/24
NISOURCE INC 0.95
1,500,000.000 1,428,607.170
08/15/25
NOMURA HOLDINGS INC
500,000.000 481,381.820
1.851 07/16/25
NOMURA HOLDINGS INC
2,400,000.000 2,387,981.470
5.099 07/03/25
OCCIDENTAL PETROLEUM COR
100,000.000 99,977.460
5.5 12/01/25
OCCIDENTAL PETROLEUM COR
400,000.000 401,471.830
5.875 09/01/25
OMEGA HLTHCARE INVESTORS
2,000,000.000 1,985,621.200
5.25 01/15/26
ONEOK INC 5.85 01/15/26 300,000.000 302,102.100
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OWL ROCK CAPITAL CORP
1,600,000.000 1,558,613.050
4.25 01/15/26
PACIFIC GAS & ELECTRIC
3,300,000.000 3,188,020.720
3.15 01/01/26
PERRIGO FINANCE UNLIMITE
800,000.000 784,588.980
4.375 03/15/26
PLAINS ALL AMER PIPELINE
1,900,000.000 1,878,514.810
4.65 10/15/25
PTC INC 3.625 02/15/25 400,000.000 396,443.000
ROLLS-ROYCE PLC 3.625
900,000.000 877,006.800
10/14/25
ROYALTY PHARMA PLC 1.2
1,800,000.000 1,713,446.730
09/02/25
SANTANDER HOLDINGS USA
400,000.000 394,969.180
4.5 07/17/25
SENSATA TECHNOLOGIES BV
800,000.000 809,268.800
5.0 10/01/25
SK BATTERY AMERICA INC
2,300,000.000 2,164,873.270
2.125 01/26/26
SK HYNIX INC 1.5
2,400,000.000 2,261,000.480
01/19/26
SKYWORKS SOLUTIONS INC
3,400,000.000 3,175,254 .900
1.8 06/01/26
SLM CORP 4.2 10/29/25 900,000.000 876,987.720
SOUTHWESTERN ENERGY CO
800,000.000 798,182.320
01/23/25
SPRINT CORP 7.625
900,000.000 925,022.700
03/01/26
SYNCHRONY FINANCIAL 4.5
2,000,000.000 1,972,923.310
07/23/25
T-MOBILE USA INC 2.25
500,000.000 476,510.380
02/15/26
T-MOBILE USA INC 2.625
1,700,000.000 1,623,313.510
04/15/26
TEGNA INC 4.75 03/15/26 500,000.000 489,220.550
TENGIZCHEVROIL FIN CO IN
900,000.000 865,150.870
2.625 08/15/25
TRUST FIBRAUNO 5.25
800,000.000 785,222.640
01/30/26
UNITED AIRLINES INC
1,000,000.000 968,231.100
4._375 04/15/26
VICI PROPERTIES LP 4.375
2,400,000.000 2,374,700.880
05/15/25
VISTRA OPERATIONS CO LLC
1,900,000.000 1,889,615.560
5.125 05/13/25
VORNADO REALTY LP 2.15
2,200,000.000 2,038,771.030
06/01/26
VOYA FINANCIAL INC 3.65
2,200,000.000 2,130,516.230
06/15/26
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WESTERN MIDSTREAM OPERAT
3.1 02/01/25

1,900,000.000

1,869,529.320

WYNDHAM DESTINATIONS INC
10/01/25

800,000.000

807,653.600

ZF NA CAPITAL 4.75
04/29/25

1,800,000.000

1,781,280.180

189,054,000.000
(30,575, 703,420)

183,876,355.290
(29,738,322,941)

30,575,703,420 29,738,322,941
(30,575,703,420) (29,738,322,941)
32,136,531,130

(32,136,531,130)

128

8.79
0.56
116.01

100.00
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2024 7 31

30,464,788,570

5,176,552,101

25,288,236,469

24,357,480,230

1.0382
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2024 7 31

26 1,480,586,385,664
773 16,670,840,637,703
21 31,003,186,015
196 1,062,795,195,927

1,016 19,245,225,405,309
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38 39
2023 3 31 2024 3 31
33,770 41,183
29,184 28,143
16,279 19,018
3,307 3,577
283 315
15 6
1,129 1,510
2,377 2,088
86,346 95,843
1,127 1,093
1 1,001 1 918
1 118 1 130
1 7 1 5
- 39
5,021 4,495
3,367 2,951
1,651 1,543
2 0
9,768 8,935
182 184
5,810 4,447
775 768
2,895 3,406
104 128
15,918 14,524
102,265 110,368
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38 39
2023 3 31 2024 3 31
1,481 1,982
1 1
7,246 8,970
0 1
- 0
7,005 8,246
240 721
7,716 8,616
1,958 3,676
277 1,497
1,730 1,927
48 52
20,460 26,725
6 4
2,654 2,719
108 73
2,769 2,796
23,230 29,521
2,000 2,000
19,552 19,552
2,428 2,428
17,124 17,124
57,481 59,294
123 123
57,358 59,170
31,680 31,680
25,678 27,490
79,034 80,846
0 0
0 0
79,034 80,846
102,265 110,368
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38 39
2022 4 1 2023 4 1
2023 3 31 2024 3 31
95,739 102,113
16,150 17,155
2,048 2,211
23 26
113,962 121,507
41,073 44,366
216 329
0 0
33,177 35,468
12,294 13,277
20,882 22,190
548 558
733 823
36 36
504 598
69 65
29 44
92 78
75,749 81,545
10,484 10,763
168 164
9,199 9,425
1,115 1,173
17 34
11 15
128 162
330 489
1,006 1,030
437 412
1,388 1,567
47 46
1 1
1,730 1,927
48 52
0 0
4,074 3,379
37 46
1 3
334 240
20,078 20,172
18,135 19,788
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38 39
2022 4 1 2023 4 1
2023 3 31 2024 3 31

10 4
2,400 1 899
0 0
10 18
24 35

2,446 959
3 19
1,003 1,008
24 6
47 0

1,079 1,034

19,502 19,712

4
4
12 6
9

584 1,362
2 231

606 1,601

18,900 18,111

4,881 5,769

197 510

5,078 5,258

13,821 12,852
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38 2022 4 1 2023 3 31
2,000 2,428 17,124 19,552 123 31,680 24,216 56,020 77,573
12,360 12,360 12,360
13,821 13,821 13,821
C D
- - - - - - 1,461 1,461 1,461
2,000 2,428 17,124 19,552 123 31,680 25,678 57,481 79,034
0 0 77,573
12,360
13,821
0 0 0
C )
0 0 1,461
0 0 79,034
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39 2023 4 1 2024 3 31
2,000 2,428 17,124 19,552 123 31,680 25,678 57,481 79,034
11,040 11,040 11,040
12,852 12,852 12,852
C D
- - - - - - 1,812 1,812 1,812
2,000 2,428 17,124 19,552 123 31,680 27,490 59,294 80,846
0 0 79,034
11,040
12,852
0 0 0
C )
0 0 1,812
0 0 80,846
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38 39
2023 3 31 2024 3 31
523 630
934 769
1 3
38 39
2022 4 1 2023 4 1
2023 3 31 2024 3 31
2,393 895
231
231
1
38 2022 4 1 2023 3 31
24,490 24,490
A 15,510 15,510
40,000 40,000
1
2022 6 16 . 12,360 309,000 | 2022 3 31 2022 6 17
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2
1
2023 6 16 11,040 276,000 | 2023 3 31 2023 6 19
A
39 2023 4 1 2024 3 31
24,490 24,490
A 15,510 15,510
40,000 40,000
1
1
2023 6 16 11,040 276,000 | 2023 3 31 2023 6 19
A
2
2024 6 17
1
2024 6 17 10,280 257,000 | 2024 3 31 2024 6 18
A
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38 2023 3 31

1 29,184 29,184
2

1 1

29,186 29,186

39 2024 3 31

1 28,143 28,143
2

1 1

28,145 28,145
1
2

38 2023 3 31

33,770
29,184
16,279

3,307

g A~ W DN -

82,540 1

39 2024 3 31

41,183
28,143
19,018

3,577

a b~ W N

91,923 1
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3
3
1
2 1
3
38 2023 3 31
1 2 3
1 29,184 29,184
2
1 1
29,186 29,186
39 2024 3 31
1 2 3
1 28,143 28,143
2
1 1
28,145 28,145
1
2
19
2020 3 31 5 2 3
38 39
2023 3 31 2024 3 31
180 182

5,810 4,447
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38 5,810 39

4,447
38 2023 3 31

1

1

1

180

39 2024 3 31

1 2

1 2

1 2
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38 2022 4 1 2023 3 31
54 4 9
39 2023 4 1 2024 3 31
584 584
1,362 1,362
38 39
2022 4 1 2023 4 1
2023 3 31 2024 3 31
2,576 2,698
279 296
2 2
31 9
191 246
2,698 2,760
38 39
2023 3 31 2024 3 31
2,698 2,760
2,698 2,760
44 40
0 0
2,654 2,719
2,654 2,719

2,654 2,719
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38 39
2022 4 1 2023 4 1
2023 3 31 2024 3 31
279 296
2 2
22 13
34 0
4 4
334 307
24
38 39
2023 3 31 2024 3 31
0.09 0.09
1.00 3.56 1.00 3.56

103 104
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38 39
(2023 3 31 ) (2024 3 31 )

121 195
9 9
529 590
94 98
390 351
15 17
21 12
198 91
297 331
812 832
33 22
7 6
345 761
4 4
70
13 8
0 0
2,895 3,406
2,895 3,406

_38 _39

(2023 3 31 ) (2024 3 31 )

30.62 30.62

3.69 1.44

0.06 0.14

26.87 29.04
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AMOne 2016 7 13 DIAM
DIAM MHAM
8 4
2016 10 1
DIAM MHAM TB
2016 10 1
MHAM TB
MHAM TB
DIAM MHAM
One
MHFG
3
DIAM MHAM
* 1 0.0154
*
3 DIAM MHAM MHFG
MHAM 103 8,408 DIAM 490
15,510
MHFG 50.00
MHFG 20.00
MHFG 70.00
MHFG 50.00 51.00
3 MHAM MHFG
MHAM

DIAM
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10
21 25 9 13
10 25 9
13 3
11
1
MHAM 144,212
144,212
2
a. 76,224
b.
(o] 20
3
a. 40,451
11,605
11,792
b. 9,256
4,539
4
a. 53,030
b.
53,030
C.
16.9
12
1
38 39
2023 3 31 2024 3 31
68,921 60,761
68,921 60,761
3,643 1,957
3,643 1,957
65,278 58,804
51,451 47,640
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