B K ESFFIE Y 1 R/IRAE

Ca—R (A8~NvYUHY BAHEER) /Da—X (HB~AY L L BASER)
HIRKEFFEYHEERE Ca—X
HIRKEFFEYHHERE DO—X

[IFEEFEHRAE GERERRES)]

(20244E3R818)

COERRBREICEYITESIBN KXEFAEIVHERIE CO—X/DA—RADEEIZDOVTIE, RITETHAFR 7RI AL
FMERXEH (L) (L. SRERINEE (BH23EEREBE) BEsENHTICLYAMEI A E L ES2024%42H298 (2=
BEBRICIRHLTEY., 2024FE3R1BICFDHAMNELCTEYET,

AEZ. ERMBERINEIEFBFOREIEIERREETHY. RERDBERICLYRMASNLIFERER/REETT .

[(H17ER] L BRT7EYNIROAVMER S
[(REREDERBES] . CEOHARZmMMEHLE /Nt L
[RIEDEDIHAT] . HREHIERZBMN_-_TE2FE 15
[(#tE I3 B1577) . BYUEEEHYEEA,

NOMURA HFR7tyhIRIAYE




I [REARIETR] oo

Yar:

-t O G N N -

Rl

W
G = =N o= W W =N g s W -

[ 7 7 o R AR o
[ E B B T A DI ] e e
(517 (GB2HY) AAEDIREA] o e

T =
(7= 72
QTS )
[HGABABEEIT]

)
)
)
(4) [T GEHD MRS ] o
)
)
)
)

(9) [EL R ] oo

(
(
(

o

&

&

10) [HOABEEEIT] oo e
1 1) [EEEEIIC BT A I
1 2) [ DM o

1 [ 7 7 0 BRI e
[ 7 7 o RO R ] o
€= k2
(B U R 7 ]
(R RB OB
B R TI] ©eee
D B I O B ] ot
[HGA (BRTE) TR0 ] e e e
(B84 (RAD) TR ]
[ R B D]
[ DR ] e
[ 7 7 o RO R ] oo
L T 2] o
[ 7 7 o R DB
[NEB B E IS O]
[t DI o
[t DMLY o
(it D] o
(OB R OEEDOREIL] e 101

[FIERIR A & DEBIHIFRE] o e e 153

2 / 209

[t DRI ] e 102

721 117 [ 153



B8 [REZR1E ]

(1) [77 > Fo4#]

PPAKE LR D A RE ¢ =2 — X

BRKELAE O AHERE D= — R

(LA EZ#FR L C TR K EL IR D #AE BT ). TERRKRELRIE O 4t E#E (A ol ) 72X &7 7 v
K] EWHEA, HAWVIEINC T77 2 K] L 0WH AR 9,

T/, TERCREGAE Y HERE ¢ a—2) & [C 23— £720% TEAREGFIR O HERE C) /2 T8
FERELFRIE O ALE A C =2 — R (A ER) | TEARELGRIE D #ERE D=a—X) % D a—X] 72X
FEPRS K E AR D A5 D) E 7203 TEAKRELARIE D B RED 2 — 2 (BASES) | EWI5ERHY F
T, 6, IC a—A ] IZoWTEARRIZ (BB~ YHY BHOES) ) %2, D 2 —X ] IZOWTITAFRIZ
N~y P72l HASEM) | %, 4R LTRET 2560750 £77,)

(2) [WEREEEZ AR DB ]

IBIVREER G ERE - e (LU T (248 L VvnEd, )

RE. BT L IYY 1T,

BERAKATE

EHEMAERE RIS, b LEHRICHRESAZENEMTIH Y A, Fo. FEHKAEEN RIS,
b LBt 2 TEOEREHIH D A,

77 v RO, HEEOIRFICET 2IEH (B TED D B LR T, BNEORBFICE T 268 &
ROl G BFmAR AL b L L, Ml MAFORBFICHET 2ER] 280 TRk LvwnEd, IFFRLC,)
OREDEM 23T TR, ZEHEOREIZ, ko T BT 2 9 H] (ISREEOREHE X O 4%
IR O FALo> MR BRAREY (RRERIESS 2 RICHUET 2 TR R 2uvun, IREHMEZ &0, LIT THRE
BB LW nET,) ORISR EITRESND Z LKV EEY £ (LT, RN EEIZREEE
RSN D ZEIC XV EE DXL IREZEHE] LV ET,), ZEETHLIHMNT Y b~V A b
HAStHL, Rz BV EEERHLEE RS, YSREXBMEL R T T OZSAHF e RITLERA, 2,
RS ASME 1T LA ARREA KO TERR I H 0 £H A

(3) [T GE) O]

H7 7 FIZoE 1RMEZERE LET,

(4) [47 GEH) itk ]
HAGHUA H O35 2 0 O JEEMAR & L £,
B, Ptk 3 BFETIC, BREHIABNT RO D BTG HIAZI D) D IRFEZALFTE OFH TN 7T T L7

LbOEYHOBHIALG ELET,
O TRRYEMAE) &%, MIEERLELE TORFOZEME O TR L TEZEZ OV WET, B, 77 FIZB0WTix 1 FA

LY OMFHTRRSNET,

3/ 209



7 7 v FOEEIFEIZ OV TI TRROMAEEE TV ahbE T,
HERT7Ey b x4y AR
YR— AL 0120-753104 (T1)—% A ¥)L)
<ZFEE> EXBOFETIBR~FE&5EF
A28 —2y bik—LR—  http://www. nomura-am. co. jp/

(5) [HIAFHEH
O BEHAR OB ¥R OEUEMEEIC, 3.3% Btk 3.0%) DIN*CHRESHMMBICED 552 T U CE-4H

L LET,
XL <UL lRESHIZBRVWEDESZI N,
@ WEENRLEz HRE T 25 A T FERHIEF R & LE,

(6) [HIAHAL]

1B E T AN (S0eA T a=1M) £/ 1 FHLE 1 HE

(A=A, Dller s —ka—RA e, DEESEPHEEINIHENTWESHE I —ARH D £,
JRRI, AR A 2 — ZADEF T TE EHA,)

L, THENTWESEKE 2 — 2] @R L EKEHE PSS BRET 2581231 AR E LET,

(7) [HiAHIRH]

20244E3 H 1 A5 20254E2 H 2T HE T
k7pks, HUAMIRE, EROHIRE TRNCAEMRER R EAIEH TS Z Ll o TEHESNE T,

(8) [HHARKSIT]

77 RORRARSGH (LT THUERtE] SV ES, N IZOWTIE FROBEEETBRVWEDbE TS,
HER7Ey x4 GRS
HR— b &F ()L 0120-753104 (D) —5 A ¥IL)
<ZfFEE> EXBOFETIBR~FE&5EF
A28 =2y bik—LR—  http://www. nomura—am. co. jp/

(9) [#AfA]

FegEiL, BBHARLGER LT 6 H¥AHETICHIAMGEZHIAADOIRGESHIZB N TEI 0, 72,
WRFESAED BN E D ZFTEDHIEC LY | EFROH B URNCEGHIAGE BIHANVWEELSEGERH Y £3, &
UG HIA B ORITMAORFIL, FRESFEIZ L o T, BIMEREATRDRDL BIZ, N7 Ey FvRT A ME
Kath ( TR ) £ [HZiESt) L VvnET, )DORET 2 DELARHE LT, BHEFERITHRASH( %5
] EF IZFESt] VW ET, VDOERET LT 7 FARICHRVIAENRE T,

4 / 209



(10) [#ABEET]

HIAREITHIAZ DIRGERALIC B KN T2 SV, ARG ETIZ DWW T IARHDOE AL, TRROMRFEETE
fVEbET I,
HERT7Ey x4 GRS
HR— b &F A7) 0120-753104 (7)) —5 A ¥IL)
<ZfTEE> EXBOFETIBR~FE&5EF
A28 =2y bik—LR—  http://www. nomura—am. co. jp/

(1 1) [HEEHB B4 5 F1E]

77 ¥ ROZEEHETAR D IR FRC O Y T,
BASHAFRERSHE

(12) [Zpf]
HUEEIIH Y FH AL

5/ 209



B [ 77> FE#H]
F1 [77 v Fotkin]
1 [77 > RoM#]

(1) [77 ¥ FOHKROEARPIERK]

O KE RNVEOFERE Y FHME (N1 « A= F R R) 2B TEREGR L L, BKEDA
LA DR EEFRMEOREEZX D Z E 2B E L GERAZITRVET,

O Ca— A FEEHANEEEEIZOWTIE, FHIE LTAEBENy DICL 0 ABRLEH ) 27 ORBEZXNS Z &

PHARLLUET,

Doa— 2 FEMANEEEEICOWTL, JRAlE LTEBE~y PEITRWVWERA,

& FH ORER I, FRHIE UTHRIT - BRSNS ST LDORENREIT/R) el LET, 20,
Wi, 6 HB XN 12 A ORGRERFCIL, EEMEKES 2R L, BN RET 282 ML Tolidd
LBEENH Y F7,

® [Ca—x] [Da—x] B(TAL vF U7 REETT,

X1 £7 7y BiE, TBAKEERIE Y #HERE ~F—7 7 F) 28REETE( ~F—77 > K] LvnEd, )
5773V =77 AR TEHLET, IEERRFEEENSR) LiX, ~V—T77 0 FE2EUTRET S,
FEARBRE R LD EETT,

%2 EBRE, FHIE LTHEASH (READOHAITREER) ELET,

BEZEDOEELER

ZAMEOFFEEIRERIL, 457 7 > FIZO& 5000 EHTY, 2EL, ZFEHLEED D 2, H%EFEER
JEHEERT DL ENTEET,

6 / 209



<EmaE>
—RAFEANREEEBELNEDS BHRDHEICET H1EH]) ICEDT77 2 FOBERABEIUTOREY TY.
BE., 727 FICEATHIERNERVESR S I TRORDIEEREG L TEY F9,

(EPARELFRIE ) A0S ¢ 22— %)

(P o a2
s : BREANREE
Bifr B - B NEY 128 xS iz (R DIES)
# =
B A
B R e
REERIE
B fn & ZTOMEE
IS ()
BEES
CBMEX 53D
BEXNREE REHEE 2 E nh g i ik BEMRE HBEAYD
%=X 1 [H go—/n\)L
—f%
KE% F£2[@
chUNEY EES
£ 40
&% @
—f% 4 6 [O
NE (FA) R
HE
FDhufE % FOT
HLSyREHE (#\A)
() *TET7=F
HA&
THERIE K A
FDith IJ7oR-#AT-07 X
ZTDMEE ) 7IY)h
(& EEE
(B & =aBiTg: )
{EA&ATHE)) (FE)
BEES Iv—o0y
C )
BEERSETER
EERSPERR

LI7URIE,. 73— DO7 R AR CERSNET, COH AN TWSEEZ RI BERS LOEBREXNREE (FD
th&EEREETISR)) ENEDRRELIEELZTIERNDBELORERZEE ) ENERBYFET,

7/ 209



(EPARELFRIE D A0S D 22— %)

SRR E9)
s : BENREE
Bifs R B hnE BE xRt (R DESR)
7 S
E R
B o B &
i EAS TEIERE
PER) I ZFDMERE
N4 ¢ )
BEES
CBMEX 3D
BESREE REEE B & it BRERE BEAYD
#%=K 119 ga—s/\L
—h%
KE% & 2 [
ch/NEL B
F40H
&% EEN 773—T7 K] HY
—h% 6 O] ¢ )
N} (F=A) R
&
FDhufE % FOT
ILOvRENH (#AH)
() FET7=7
B &
FBIE RS sk #2L
Z D1t 7R AT TR
ZDhEE () 7Ih
(R&EIEEE
(B% #HE =eBig: )
(B ATE)) ()
BEEE IR—ovy
¢ )
BEREER
BERNERER

LI7URE. 7R —TF7 P AR TERSNFES . COEH BMANTVWESEEZ T BERS LOREMREE(ZTD
B E (REIEFELS)) ERBORREGIEEEZTI BMAELORERNREE (B ENEGVET .

MBMEXAICEIR L TWD (B~ YY) 13, HHATORKEY 27144 o~y POREEZFEL TV £
ERt BB R ORER D OERICON T, Ttz ZH S0,

B, T —AEFEAREEEHESOFR—LA =V THL IEBHEITE T,
(—EEABREREIEN S A v X — 3y PER—ALX—=TUT KL A) http://www. toushin. or. jp/

8 / 209



& JALHEANEEEEH SN ED D TFEM DRI T 2168 12K 7 7 2 ROREM D& OEMEXILLL T O
WY T1, (202341 A 19 BELE)

<BEmATEREE>
[EATBIPRAT « IBINAREE DXy ]
(1) EALRIERIE - 28], HEINTZEEN —DOHAN L LTEIES, TOHROBIREIE—YITbeny 7 REnd,
Q) BMBIERIE - —EREINT 7 7 RTHo THZOHKBIMFEENITONERDEFEMEL L HITERA SN 7 7 FEND
9,
[(FE G tulskic X 25 X455 ]
(D EN- B AEIEEETHRICBON T, ABEIZL D E- 2B ENENEEMCENOEELZJFR E T2 FOEHEN
HHELEDENS,
(2) ¥Esh- B AE TG ETENRICB W T, SIABEIZ L D B 2 RGNS N RE NI OGEEJRR LT 25 5ORHEN
HHHLDEND,
(3) N4k B A EXITEREEEORICBN T, ERNEOENOEEIC L H2BENEZ ZEMICERETI50REHE L H DL LD
A AR
(BB REFEIC L D XS]
(DB B AE I BB EITHRICBN T, SIABEIZL D £ 2 BENENEEMHRR AR LT 250RHELH DL

D&V,
@)V EF - B REIREEFERRICB W T, MABPEIC LD E 2 BRGNS PFEERNIEREZRRE T 28O RHD b
D&V,

G) REPERAE (U — F) - Hiw AE IR EEFERITRB N T, MABEIC LD 17 5 BE IS0 EE IS RE ERE(EFED%
AR OB EREIENO R R R EZRRETL2EORERH L LOE VD,

(4) FDMERE-- B REXIIHREETENZRICB N T, MABEIC L2 B2 WEINENFEC LT ) 26 () IciBiT 5 &%
DASNDOEFEZFRETIEORERH DL DRV, ok, TOMEFE & HL L CEARNRINEDFIR E 22D
BEOLHF LT ET D,

GYBEBS - B A E TG ETFICBO T, L) 26 I HEED 5 LEFOEFEIC L RGN & LI

BRETHEORIEMRHLBOE NS,

[HRST L 7= X455 ]
(DMIF (=% — 32— A2 h « 772 R)-MRF KO MF O IZBIFAHH] (BLF TMRF Z881] £ H.) ITEDH D MF

N9,
(2)MRF (=% — « UHF—7 « 75> R) - -MRF ZHANCED B MRF 215,
(3)ETF- - BEEAEFEMR O E IR NICBT 2 1AM TH (CFRK 12 FE4 480 =) 3 12 5558 1 R OVR 2 HICHRET DRl EE R
A OB BURE S (BRFD 32 4R1EAEER 26 ) BB 9D 4 O 2 ITHET % EREREEETE VD,
Kiifearl

WA Ty 7 28 B REX IR EERRICB T, SRR HE T 2 EMARREEY BT EORERH I LDOE V),

Q) HA- - Big RE TR EEFRICB O, REF IS L THEEEZMRIET S 2 AN E L BN 2 85 ilaH 5 Vi
HHATFEORER S L L DEV S, 72k, T BERS TR O/NPBIZB T TRIHERT] 103415
LAY N A EINEE THRT L L0 L L, LN O/NPRICEY T 25 IS5 Ny 2 FRIE X
THRETEDZHLDOLT D,

<BEHRNREE>
(R B EIT K DR MEX Sy ]
BE
(1) — - RO KRB, HF/NRRBHEICHS TEESR2NTRTOLDE WV,
(2) RIUKE- - Hif RE T EEERORICB W T, T LTRERICEET 250X HEL/H DL DE VD,
(3) /NI - B B T B ERERICRB VT, & LTH/NVERRICEE T 2 BORHR™H LD E W,
fE %
(1) =% WRONME, i, ZOMERBIEICH TIELRNTRTOLDEWN S,
Q) A& B AEIRE RV T, BARENIIEEOBIFOFRITT 2 EE M5 E, BUFRIEE, BUigiaE. =
BRERAE 2 Ete, UTFRIL, JIcEE LTRETLAEDTHLNHLbDE VS,
) A Bam B X T B EFEORICB N T, BESERRITTHHMEICEL LTRETHIEOFRERIH L LDEN D,
(4) Z OfffE S B B E UTREEFEORICB O T, AEUIHELAOERFICELE LTEETIEORERH D L0 E VI,
GV EfEE 7 LYy M L D@ B RE TR EERICB N T, )75 @ o TR 12X 5K 01E0, HiC
71Ty MO UTCHERTEHELH D HDIZONW T, EER )75 (D) ICBITF 3Rz
Mk fHE ) MERRAHE) S22 0T 28 b Ed 2,
RENERAF - TN EOFEM I T O RN D LT 5,

9 / 209



ZOMEPE - FHANTWDIEEZTEHT O LD ET D,
BEEB G UL F O/ Y T 2 A RS N e T 5 2 R T&E 5,
(1) EER S EER - B i REIRERFEFTORICE N T, HEEEE RGNS L L, ALRIZOWTIREEN E T 5505
HRHDLLOEWD, B, MARDETCWLIEEEIIFET I LD LT 5,
(2) BREERSETR- - B i RE IREFEFTORITE N T, HEEEEZ RGNS L L, MALRIZONTIL, HEERREE 21T
RO BORENH DL LOFELIEEEN ETHEOREN VL0 E NS, BB, MAGbE WL EE
BIETLHLO LTS,
(DB |2 1 2 B X 45 ]
(DA 1A B REIBREEFEORICE N T, F1RRET250TH I H D bDEV I,
()4 2B i REIBEEFEORICB N T, FE2RBRET50TH I H D bDEV I,
()4 i RE IR EFORICB N T, F4RRET250OTH I H D bDEV I,
WHE6EIFRH) - BRREXIHREETLNHKICBNT, E6EETLIE80RERHLLDE NI,
G 12| (FEH) - B RE IR EEFRICE N T, F 120 RET 2800 EIH D bDE2 NS,
(6) A % Bag REXIWEFFENRICBN T, B2RRT2580R#H DL LDE NI,
(D Zofth- ERBHEICHTUEELRNTXITOLOEWV S,
[ Sk Geihdak | & 2 @ I X 5y (FEAEAE ) ATE) |
() Za— b B REIREETEORICBN T, MABEIC L2 BEINEN M ROBELFRETIEOTENH LB D
o, ek, THROEE] oFlc THAR] 25L0hE L0 EREICERT I b0 LT 5,
(2) BAR - B REXITBEETORICB O T, SMAGEICL 2 BRENEN AAROEELFIRETHEORENRH DL LDEND,
)bk B REXIT BB EEORICB O T, SMAGEIZ L 2B ENENIKIEOE LR ET280RE LI LOE
W,
(4) BRIN - B i BB T RE E RIS W T, SABEIC L 2 BN DSBS OEEZFR ETHIRORWAHH LD %
(AR
G)Y T T B AE TG ETRICRB O T, MABEICL BB NEARAZBRL 7OV THIROGFELZFR LT 50
HRHDLLDEND,
6)F 7 =7 B REXIREEENHKICRBN T, MABEIC L 28BN AT =T IO GEZIFR LT 5 5 0#H
NHBHHLDEND,
(1) RSk B BB OB RO T, MAGEIC L 2 EEIGES PRI OB ELZIFER ETIEOTHLH D b
DENI,
)77 U H- B RE IR EETIRICBN T, MABEIC L 2WENENT 7V W OBEEEZIIR &5 50REN D
LHHDEWV,
(9) FEH (P ) - H i AE I BE E RISV T, SAEEIC L 2 IR0 PUr IR 0 & FE 2 IR & 35 B Ol
HHLOEWNI,
(10) =~v—Y v 7 Hi AEITEEEEOFICB O T, ABEIC L 2 EEINSN T~ — 2 v 7 #isk Gor Bk (2 (M) ) o
BEZFRETDIEORELIHDLOE N,
(G RIC L 2 BIEXSY]
D77V =77 B EIREETNRICBWT, HIEEER(T 7y R 47 - 77V XZOAREEINDLH D
EERL, VERERNBL L THRETILOE VD,
Q77 R-F7 Ty X [BEGEHREOEMICET I F2LRICHET LIV 70 R AT - 770 X% 0,
[~y DI2 XL % BIERS]
(D BB~y B - B REXITEEETORIZB N T, ABRO 7~y VT —EOBFEIZABR DO~y PEIT 5 B OREN
HHHLDENS,
(2) B~y V7 L Bam RE BB EFRICBW T, ABRO~y VEITRDRVEDORLELIH 5 b DO XIIBBRDO~y Uk
179 BOEHN N DEN D,
(A>T v I AT 7 RIZBTAR%A T v 7 A X B RMEXY]
(1) H#% 225
(2) TOPIX
(3) Z DD FEREHICH TEELRVTRTOLEDZ V),
[Rrpk ]
() 7N« ]RTAL- B REIBRE RSB T, IREFMGLZ~y VHEILSMIAW, FERAICEEE21TH & & bIcEH
etk - RS ~O®EEFE L < (TWEEh (— @G 0EBE L I3E#Z &1, )2 HETEORESH L L0
AR
(2) FAHERIL--- B i RE XTI BREEERORICB O T, HHE~OBRE I O eftilAa s Hnad Z itk by, BIEL
5 RS (GEMEAR, EORMAH, DSOS BLESE) OEFEE T HED, RN BESEOMICL Y ED LR
H—EDFMFIZL - TRESNDIBEORELRH DL DE VD,
@) rr 7 - va— MR ERE R H i RE I REE RSB T, BEOHBICAE R ST WIREEDERE H
Breslidnsr s - va— MEIRIC L W INEDEREZ BIETEOTEH LI H D b
D&V,
10 / 209



(4) Z DA B RE IS ETLRICBW T, LR )25 O) BT3B WIS bk LWz k4 5 5 0
ITEATEORELHLHLDOEV D,

(2) [77v FoR#E]

2006 4= 11 5 30 H FRERKFERE. 77 v FoOREHR, EHIBRLA

(3) [77 v Foftis]

EAOERIZEYT S
HROFERN HE-RFTFICET RN

(BEOMIRL . —HRAI
BT 588, —BRUS 1T
SRS -RAS DX

[ZroFoEAOERICRET
BB BERERTO

o B R AR D AL BRI D AL
Ca—XA Da—Xx

IR BF KR ERIE D AR ~F—7 7 o B
(BERIER)

RS (BHE) BT b kU A L MR

RS (BHE) WP AHE SR TR At

NOMURA CORPORATE RESEARCH AND ASSET MANAGEMENT INC.
BrEER=4 (V2T ea—FKRL—h - UH—=F T KTy -
XK= A A T)

11 / 209



07 REANY DI FEBLTIAT S 7= U—-J7 > FAXTERLEY.

Y- r
gﬁéﬁl m I - =)L
HiEmE R
R¥—-Tr >k &
B ZAES o (2024 4 1 A KBAE) R
© AR
BH Ty bR Ay MRS
- BARBDOH
17,180 E i M
o S ARVARAY-
1959412 H 1 H TR KEEERENRAS L L TRAL
1997 4510 H 1 H BEBRM AT H 2 T RE BRI AS & A0F L TER
Ty b XA MREKRASHICE T EZER
200011 H1H TR7 'y b2 A MERSHICH T Z
< KEE DR
EALi) B3] AT A RS b
BRI — T 4 7 AR HORAT L X B ARHE 1-13-1 5, 150, 693 £k | 100%
2 [#&5$t)

(1) [&&ETGE]

(1] RKEFLEDONA - A—)LF - R FEFERERFRELET,

O L LTOKERVEDNA « =L R« R RIZEE L, BKEDA U LT A 2 EPRIIFRE LR Y 4§
DL D h—2)1 - VZ—roiBR%E B L, BBNRERZTR0ET,

QAT HFHEMITL LTBBBHYLL FOMKAMARM 5 SNTWD b0 TR WEEIXREOEHES
FTaLHB N bOEEARET,) L LET,

O7 4 AN LVREFRST 7 /b MESRR E &5 ORI MEAS A RERICRE 21TV ET,

[2] BERZOBELZI LY FOWMESBEBEIZEY. R—r I+ VA L2EDOYRIDEREEELET,
A A=)V F R RDEEITHTz> TE, BENSROME L7 LYy MrfrE TR 2 &I2L b,
EHYZZDay ba—LE2FTR0VET,

O R— 74 VI DNHBEEICL Y VA OKBERKD Z L2 ERAL LET,

O —FRITKRDIITT 2 A « A=/ R« Ry FAOEEEGIT, ~F—7 7 FOMEPERFD 1062 &
LET,

OB R A 40 ML, 1 EHEHT- oRERIGIL. JFAlE LTy —7 7 FOMBEERED 30%24
WeELET,

12 / 209



(3] TCa—X] FRAELTHABAYDZITLHL, IDa—R] FRAELTABANY DETLRVERE A,

( BEREFAOJESE ) ( FREERDERE )

C3—24 R
<HRB > BB UL
EEHAMEREEICDNTI.
[BBI 3| T By i L EEHAMNERSEICDNTIR.
TSR | 7 T B [ S [FRIFLT BB T NE B A
\_ BRI T, J J

177V RIE UWFREAVFI—V ELET,

C==—A [ICE BofA US High Yield Constrained Index (-~ I—2%) *1

D =—Z |ICE BofA US High Yield Constrained Index (FJ#afE~~—=) *2

%1 [ICE BofA US High Yield Constrained Index (F~»>X—=R)] %, ICE BofA US High Yield Constrained Index
(US RR—2R) &4 &0, FRESHEPMBIC~AYy VaX M EZE L TR LZ DT,

%2 [ICE BofA US High Yield Constrained Index (F#a%-~—2)| |%. ICE BofA US High Yield Constrained Index
(US FAR—2R) %% &2, B mBICHBR LZH0TT,

(5] /LS -a—KRL—k - UHP—F - FUoL-THEY L - IRX—TA k424 (NCRAM %) (2, ERDIER

IZBET HERD—EHEEFELET,

O~ —7 7 FOEMICH>TE, [V AT - a—FL—F - UHF—F - Fo - Ty b vx—T2
vk« A2 ] (NOMURA CORPORATE RESEARCH AND ASSET MANAGEMENT INC.) |2 &M OENC T 54
[Ro—f xRt L., EHONFRIZEDET,

O LT A MBS O AHAESE (B TeRlRE ) 0OEH]

L BT : NOMURA CORPORATE RESEARCH AND ASSET MANAGEMENT INC.

(VAT a—KRKL—h s JH—F « FLU R TEY R X —TAL e L 7)

O EEFER ¥E=ma—I— I M ma—a—21H

X EAOREXICET AMERORLEPIEE-IIREONETEEETIHARH 0 £7°,

BNCRAM #Eiz 2V Tl

&®Nomura Corporate Research and Asset Management Inc. (/ AT «+ a—KRL—hk P —F « 7 KTt
hewR—=T A b o A7 NCRAMAL) (X, 1991 4F 3 AIZERN ST KEICBRER SN TV DA 7 L — T DO RE
BRSETHY . KEAESZ~—Y T - v =7y METHRENDIR— N7+ FOEMZ1T> T E
D

ONCRAM %, 7 by MY X7 2/ HEHROE TN TIRE LIEH 252 TOET,

ONCRAM 17 7 o H A ZNADRBIFBREEEZFIET 572012, VP —FHLOR ML - T v 7 - 7 —F%
BEHLTWET,

O7 74N MIEDEREFE/NRCIMA DI EEFHMICZ LYy b« URZEREMIKL, RFHRA—RF 7+
AR EFT > TWET,

13 / 209



BNCRAM =DV —F 7t Al
ONCRAM AEDOIFE 0TI, REOEBNELE Xy v a7 —%2ERHTRENICEREZYTTVET,

DrL A AR AD BT FETTIFE

S £t 7 LT ok 7

WEhimEeT -
Fwi 70— EE A THE
B R A, foETE

Dl vt

WG E=F ) 7L HEH 53R
O BB ITHEMICE =X — &, RS L THR— b7+ VA E2EELET,

EEROE_IL,
O Gl ER - EZ - TS, O-a-

LAty bl T
O TERETOEER

Ga@m, mRBENEICL > I ERO LS REBHNTERWEERH Y £3,

(2) [wEXE]
KE RO EHE Y FHEE (A - A=V K R R) ZERENRFEEEENGE L, T 1 A b L AEERS
F T x IV MEK R L %8 DR I MEAS AR ISR E 2 TRV ET,
O5 7 7 v NIE TEACRELFRIE D HERE vV —7 7 0 F) ~OBREZEB U T, FEWIINA - 41—
R Ry RICEEEITRVET, b, AMESICEEZET 2550350 £7,
T I NT 4 TOMMIE, ~y VHBICRELET,

B~V —7 7 ROFEEERILA

KE NAVEOEFE Y FEE (N A=V R RUR) ZEELZEHREL, T4 A NVAERST 7 4L
MBS 72 & % B ORI MERS ARSI E 21TV E T,

O FERITIT, KRELSDREDTITT HEREVNGENET, B, LPS (UIT vy R RN—=FhF—Ty
7)) OFATT DEH RS E I ITEH RS, AL E R TAOMEAH AL R E L S ST BT
F. a—RL— b m—r FETMER EORERID TG Sk, EBERORAICHEE L TRITI
DR ENEBHATIROGEDRH Y 7,

14 / 209



SR G RUETRR TAROMEMT AR &3, HTRR TROME S 0 5 HRHIES 236 R 1 TH 3 5 OMPEED HEHR TR
FHAFIZ DOV TOHAE ThH o THEHE & BRI TRER ZNZHEMTHEE LSRRV L2 H 60 COBfRIZ L
TW5 L0 (SHIERATRIOIHPEES 341 5/ 38 1 HE 7T 5B L UE 8 5DEDNH D FE TR HE LS E
o) BVWET,

A A=V R KRR EZ-
B 570 & OMATHERS (S&P 1, L—TF ¢ —X4EAe &) 1T X o THAT S 2 D15 FE T BB k%
TR SN TS EEBEZ NN ET,
FeAF &, KRR EDOTAR LUFLEMER F TUYRKOED EB Y IEE S D eEMEDOR
FEEFM L2 DENNET,
BEHEOROIEM 2 HoEHIF S, oARE LOFIENMEERE E CTED S8 0 ICIRE S 5 Ik
MRS BHU A7 BRKREL) 720 £7,

1SHE S&P pHDIHE LT A OES

= Afs LAz
L Al A3
& £
EEE Baa
EE EBa
B B
Coo Caa Ly
forl o FhiEEE SR
L o G
{BL |}

X1 OO ERZHR T DD, MW RESZAHANOND ZER8HY £, 72L& 2,
BBB #2351 DL B db D VIT LU T O AT 237291, S&P #:TiX BBB+. BBB—?D
X9z, &a—F 4 =Xt TiE Baal, Baa3 DX HICERL L TWET,

€7 ¢t A ML AEFRE T

FATREOMBIRMCE A OB L0 FH L AIEME N LEEREVWET,

&7 7 4V MEF LI
F 7 30 b ST REICIHEEOFHANB L O AEFEOREIT. b L ITBER &0,
ZOXIMREBIIHDIESFET 74 MEFE WV WET,

MCa—Ry Ma—x] #£@
O HTEOXG LT LEEOHE (KK 20 &)
ZOFRFEICBWVTRE DR LT 5 EEOTEIT, RICH T DL LET,
1 I 25 EEE (TREEE] L1, BERACEEENCHETIEREE2LFE1HTEDD D
DEVWWNES, LITRLC,)
A . AlFES
g, FUNRT ¢ TEE| (SRRESEGIES 2 &8 20 HICHET 2020\, Fit () #EHIREG
BLUO) CEDDHDOICEY £97,) 12182 HEF]
N KIRFIE (MICHBIT2 504 T2H02REET,)
=. BBEE (A KRONCEIT 2 HDICENST LI bOEREET,)
2 WIS D RFE B FE LIS O K FE
1. ZERFE

o, WRICET A DA TR TH-TEE
15 / 209



cUITy R N—=h =27 UVITYR-TATEY T 4 — o n_=— FFINHLH
T2 DIk THHER D EZRLTLH200, b LX, FTZAMERIIZINERALT LI HDOND
Fts 22T DM 2 KRR T D50
- PRENEICBRE L. REl O EAGFAN ATREZR & D
cHIEICBIT 2 b D ELITIRGA BT 5 bDITHEL LRV D

@ AflFEF ORI (K35 21 &% 1 1)

FrtEIE, Batdsd, FELTHNT By b3 VA MRS E2ZFE & L, BRETRITHRASHE
BEAEE & UCHER SN BIEEFETH 2 WARKELGAE D HERE ~V—T7 7 8 LT [w¥F—7
7Y R EWWET,) OZASTEFHROIEH ROAMEES (GREPE GG HER 2 5585 2 HOBUEIZ X0 A1lRE
F LB INDFAEE ST DN EZREET,) ITRET L2 L 2HBRLET,

1. [EMEGES
2. T ERES:

3. KFRIOVERIZ XV IEANDIRITT D18

4. fAESR CETRRB | ZHERES: L AR & DN —1R & R o o kD | M & S A B A £ T7,)

5. FFEHMISHITARDFrEHES (GRPEMIEHER 2R&FE 1 HE4 B TEDDLI HDENNET,)

6. WEIENESR (BRIPAMIGNES 2 RE 1 HE 11 5 TEDDL HDEVNET,)

7. HRMAHHAE OfiAHAIS K OSHRE TARIME DITEEIC 10 BAG L7 kSs, BRIH1 F 7 1M H12 5510 L v I
5 LTk, Bk OB ZMEZ TR T Dk b U < IXREE F 7130k THOMERE S

- FERIOWERIC X VBN ENTEANORITT D &G (GtigimBsiEE 2 £ 1 HE 6 B TEDD D
DENNET,)

9. T FIAEAR RS EE I TAR D R I RESR (GRIPGMINEHESR 2 RE 1B T S TEDDL DA WVWET,)
10. HFE HAOSHEITAR D e UG RESR £ 72 (TR B e NG 5 |22 R T 25 (Btpd s Ig VES 2 &5 1
HE 8 S TEDDLDEWVWET,)

11. a~v—I %)L« N—s—

12. ANEEIISNEOFEDOFITT AR ETITFEE T, JiS 5 OREREIITFEEOMEELFETLHHD

13. SMNEOFEORITT DS EIILFEET, B4 BOMBREITGET S U VISR E 72138k | ZHEREE O
PWEEHETDLI TV 77T =27 —ABLOIRGICETHHD

14, WEEFLEIINEREEFEOZASASR @RpamIoNES 2 &5 1 HE 10 5 TEDDL b DENNE

o]

ﬁ—o)
16, BEEGRESR. BriE O PROMEES £ 235 NERERES: (GRlpa i IS AR 2 &0 1 HE 11 5 CTED L b
DENNET,)

16. SMEEAHEMEE FESLARRES: (GRIPEMIRGIER 2 505 1 HE 18 5 TED LI DEZWVWET,)

17. THRGREE (Bmtpd s NES 2 RE 1 HE 20 S TED D b DA UVNVET )

18. AMENENDNFEITT B THGREE

19. BAHEMEETZEHETH > TERpEM I IES 2 458 1 T 14 5 CTED D2 8RB TIRFEOZ 48
BRIIKRINDHREHD

20. AMEDOFEIZ T DN THI S OAMRESR IR R SN D RXESHEMOWE LR T 55D

21. FEEREFFEOZASAS: (BRPEMIT AR 2 &5 1 HE 14 5 TED D ZASTERBITEFE O AR S
WZFRY £97,)

22. HRMGEES (GRIPEMIGIEFR 2 &H 1 HE 16 5 TEDDLIHDEZWVWET,)

B, BT HOMFEITGREE, F125, FI3EBIOE 17T BOEREITREED O LE 7T 50k E

TIGEEOME 2T 50U T TR v, 150056 5 TOMREERITHE, F12 5Bk

16 / 209



O 17T BOEEFHITHEDILE 1 BnDE 6 B COMEFHITHEOHE L FETHHLOBLOE 13
FOREFRETNTIEEFED 5 B4 FORMHFELITREEOME LB T 56 DELT AHE] Lvn, B 145k
F O 16 FOREHFEZLUT REEGER] L WnET,
@ BERpE S OFEIEPE (R 21 25 2 TH)
ZREE L. Bt n . ORI (SRpEm I ESE 2 &5 2 HMOBUEIL LY FlRESR & 7 S D FH
HA S BT DM EEZAET,) ICEVERNTLZLE2HRT LI ENTEET,

-
i

2 BEREFE (BRD 1(2) REMNLOAMIESROENEM ] ([2HIT 2 b Dx k<)

3. a3—)b - m1—r

4. FRBEBIHHICBWTERIND FE

5. BHMEMEEFEXAMHETH - T, @RpEMIEHERE 2 XFE2HE 1 5 TEDDLHD

57D 2. SMEOE T HHEF TR B OHEMOWEEHT 5D

6. AROSHIEBILIEMEA A L WAEOENRITT HEB IS E 1 I1LEE (LROICED DR
TIFREEEZRE £T,)

7. MEMEOHD TV 77T A V2T —ABLRINOICET IO (LFEOQF 13 SICED Dk
FREEZBRE T, . LRLOFE B FICEDIREAEELITEELE O, BEIESR] LV ET,)

8. U7 v R N—=hrF—=2 o7 UIToR-FATEYVT 4 — I "=— FTIhbo T
LbDICKTHHERNERSET 20D, b LI, FFRAMEREFINEEHUT L2 bDONLHIEE
JAMERIZRERTHHDOTH- T, MEMEDOH HHIE T LN ERLOK LSO E D

@ ZOMOEE S

1. JeWius |

2. AU v 7 EH

(BEB)~F—7 7 FOME
FEALREFFIEY AERIE <P —T77 2 F)

s M oo X K J5 #t
KR 14 RIS T ZFEEDOED DT, kObD L LET,

1. ARG #
ZOFEETIL, SKEOA I LT A EPEMMBRELENVIEOESRIZLD F—% L - VX —rDiBREH
e L. B ER 21TV E9,

2. B
(1) #Ex%

KE RVEOERIENY FEE ONf - A=V KR R) 2FEELEEIRELET, T4 A ML AERST 7 4
NV MESTR 8B DIEIREERERICRE 21T 0 E T, EEMGIT, KEDSNOREDORITT 2 EEFENE
EFNFET, B, LPS (VIT v R N=brF—2 ) OFRITT HEGHIESE T IIMEBIEE, St S5 5k 7
FIOMEAT AR . BIRRER E IR I T DR, a—R L — b « m—r | FR TR & ORI DM 5 S T B 5%,
BB ORAIZEE L TRITSN DMK E~BEEEITROGENRH Y £7,

17 / 209



(2) FEHRERE

O FELTKERVEDNA « =R R NIZRE L, SKREDAS LT A L PREIRE LR 48D
BAFC LD =& - VX = OEREBR L, BBRWRERZITR2VWET, 74 X L REFRST 7 4L MES
72 Exm B ORISR FER IR E ZITRVE T, WENRICIT, KEUSNOREDORITT HEHRENETENET,
B LPS (VIT v K RX=hF—v o) ORITT LGS E I IEEEE, SRR T ROHE A
B E T AU T DS, a—R L — b« m—r | FRETROMEZR & OMERIDMT 5 ST &, BB D
AR L TRITSN DA E~BE TR HIGERDH Y £7,

@ FETHFEMIEL LTBBEMHYLL FOBMAIFE SN TND b0 TR RWEAIZRSEOEREL R
THEHW SN bDEERET,) ELET,

@ NA A=K Ry RADEEITHIZ->TE, HERMROMIE L7 LYy MMl &EiTR5 28Itk &
AV 27 pay ba—LE2{TnwET,

@ A= b7 VACEDOBIEEICLY VA7 OEFEEMD Z L2 EARE LET,

® [RF—RITERDOFITT DA + A —/L K« Ry FADEEEIGT, FFEMEOMBEEREED 10% AN E LET,

® ExGE A0 ERBIIHEL, 1 EMH Y OFREEGIX, FHE U TEFMEEOME ERFED 30% AN & L E
R

@ AEEEECOWVTE, FHIE LTABRSy VEITRVER A,

(® NOMURA CORPORATE RESEARCH AND ASSET MANAGEMENT INC. (247 7 > KO¥ES O ES (GTe&fipgih) oi
MOEMIZET 2 MR 2 ZFE L £,

@ &&#m, MRBMECLS>TE, ORI RERANTERWEAERH Y £7°,

(3) B HHIRR

O AEFEEE~OREESITITHIR LR T EE A,

@ HMAA~DEEIT. BEIEHRD > BHRBFE IR ZHREEOMEE 2 H T 25 b 0, Mk 2 fis#ids L OBk
THRIMEZATHE L7 b OB O EHEFTEIML EICL VB L2 b DIZRY | XA~ BREEI G ITE M EOME ER
FD 30% LN E LET,

@ F—#RORA~DORERIA 1L, (EFEMEDOME FERED 5% LN E LET,

@  [F—ER DAL E 22 & ONTHRHAERUETIE TAMEM HE ~ DB EFIS 1L, EFEMEDME FERED 10%LIHN
ELET,

® FEEFREHFEA~OEEEG L, FFEMEOMBEERED 5% LN E LET,

® FAGFESIIG | ETARE 18 RO TITRVET,

@ ATy ZEGNIKIKE 19 FOFFHATITRVET,

® —MAEMEANREEFEHHANTED 2 G2 EIC L L 72Bn, FREMEOME EREEZ B 5 2
BT IART 4 THEGE (FHANCED DT VAT 0 TREIHEZVWET,) OFMIFATRVEEA,

@ —BAMEAREEFEHSHANCED 2 —DOF I T IR ET 7 AR -V y—, EHRET I ARV r—5F
FOTVNT 4 TET 7 AR—V v —DOIEFEMEEOHME PERFEIT T DT, RIS LTERZEN 10%, /3§ T
20%LNETHZ L L, UELEERZ D Z Lo HAICIE, FBANCHEV YL RN E 725 X 5 k%
1Th5 2L LET,

3

18 / 209



(3) DEMAI]

77 v ROBEREHNIZILL T 0@ Y T3,

NCRAMELI Z L DEF D EHEN - EREECRE
MR B TR S RN |IZE2 D7 B A 5E] - 7l
f-FZxl
e
T iR i

HESH
AT =L =Y —F
FUE TRy v —usvr | 55
<22 (NCRAM ) (3B F — 4 FH7 b2 RU A D

NCRAM 3 [ZFH - 772 F @ BT FIBEE T — L
A OEHEFEUEMELID
ERACEEICE T OEREEELIT. | B oudiss

! FHEHE FEHE !

NCRAM 1 Z L% bFL—F BRI T LD
EHFEDET FloHEOET

KERAGNI~ Y —7 7 v PG oii#i s Tl £,

LTI, 7y FOEMICET oAENEER S LT, EHASEICET BRI NIC AT v TI]RE] [
MY 278 BeOfEA SMEZEO TR, FHRGIFCEL THL, BV EEZRT TR
D i‘j_o

19 / 209




77 v REGULERFESMAICB T 2 HEEEONTE L O LR E 2 BT 2 M5 I L T o#E Y T3,

> BESWS [
BRRBREAS
BREBOEREI0EARURFT IO ADER.
B, EN%
r 3 h l
ERENEBRS
[maﬁmwm ABEEMADE
BHERF~ORES BREESOHAOEEL R
¥ [=h- BREBEHE ==
IR U L OM A
v Ao RS SIIHE. 20
Moo AL o N
=i 5 BRAOEFAH &,
h L IR, BAS RERN-ORBERES
F 3 a
/r337547v1j\
EREYE - F—L4 B A
7Y FERMAICLY ., ERHEEERL, BRELH| (30~40 & IZHE)
SEHAERUERELEASORRERS., E;ﬁgggmﬁﬁ;fﬂ
77 ¥ FOERA - BRRROEMNRE S g
EE. A%
| \ J

BRTOXY FOSH - BHEFICHT2FERS
BRAN T+ —T AFOSN. BEZEOEH

KEREBHUT L D7 7 o ROBRIEN (IRFESHEBRLS) (2% 2 8 B % >

WL, [ZFeatt) RSSO EEREICH LT, B2 OMEERE. AROMTEEREBRAE R 21T-
TWET, F7o. ZHEBONEHEROEGMEIC DN TOEE N L 2MEEL, SHSHLVZTR-TEY £
7

EH OB EFLZAT O BE. DEA ORI 16 L TE, AMEEFELEMT T2 B 2 DFITIZHONT, EHA
RIAL N2 Teb D THLINEHB L TWET, o, a7 T4 T A LAR— MORRMEZRGA T, B0
BEHRWICET 2MEELZ T TVET, DI, IMBEFEEOEIRESH., 27747 AKHIFEIZOWTHA
B ONNZFHB 21TV, EHRICREMICET 2 RERICHE LT ET,

77 v ROBERKHIFIISREL L RDGERHY 7,

(4) [Br5Et]

A OERFEREC, TS UL RO NI RS & HRL 2177220 E T,

OBl SEORPIL, REPERE OBy 25 O T F]F - BEHINGE & e EHAE Gtz a2 Ed,) &
DaFRE LET,

@il FIL, FEEOOHEPANTEIEENRET S0 L L, FAlE UTHIF » RS ZEIEEE A2 H IR E
SEEATRVE T, 2L, AREMBEKEFE LR L, ERLESEAMYEDITZ), EROOHMAN TE
FEEDNIRET DAL CTHBRLT 256050 £7,

20 / 209



QWAL DN HONTIE, FRICHIR AT ZFtE OHWIC S &, oAy L R— 0@ 21770 E
R
MR T « Bl UAS &%, B4, Fl-. BAPAMRESR AR 2 A RS KOV S VI8 T 2 s 0> B 328
FIEAVERR LIBHT, ity AR, YSEEBMICHROIMEERSICHY T 284, Ert@miis X
O G FEREN AR 2 H BB S Y T 2 @B 2 PER L2 2 DR 2 4 E BT 5 2 LN TE X
T, 2B, WO SESIZH THID, TO—HENEEREISE L THEANTHIENTEE
R
MATE A &L, EEERICIMMEAS A N Lo R eRE T, R, HBARM, USEARMICRIMEE
FUAEIZHR Y 9~ 2 %, (FRE s L OVSGLME FERBI AR D HE B SE ICH Y T 2 &M 2 PERR L. A RiE
EOHDHEXIX, TOREETEHREZ b THTA LR, ZBEICDETDHIENTEET, B,
WL DB S T D20, RIS L L THEANYTDH I LW TEET,
KIBFHREHIRICBWTC, FIEMEIC A UKL, kBB L E7,

* ZFERALOHWIC KV DR AETRDRVWEELH Y £7, o FEROSE SO IIANE L TZE OBFHIZ O
TR, RGET 260 TIEH Y XA,

®TJ7URDREHR
JFHIE LT A8A (KREADEEGIIREER) #RERELET,

S NEREDHIILL
SYBOARIE, PE B IZRB WD THIRBHEBI S IR NEBICRRE I3RS N TV B ZEE CYUINEE SR 4
2B A LA B W TR N T e b - Z MRS i D2 s F BR&E 3, £/, MUy
BT 20 2 IR B LARTIZGRE S 472 5 454 IS ARG AR O 72 D e S 1E 044 38 TRe#lE 72 1350
RSN TVDZMEIC OV TIFAIE LTERSHIAFE E LET,) 12, FAIE LTIREANGER LTS &
¥ERFETIEHWERBLES, THBNTWELEE 2 — ) ¥2BHIAHZOHAL, mldei, FHL B
gl S MEFHECHEE SN E T2, BEREICK VM UM, R 0SS IR E s s h
£7
KB, MRS L > UIBREMTRDONRWGERH Y 7,

21 / 209



¢ HEREICHTIERR

o NiLE(F. HAITEDFRERFRRD I 7> ROME
ENSIMONFEIDT, DEEIMNNVBOMERE
(FZOEBENRD T B EERD . BEMEBANT

BIBDERELDFT,

0 U7 R FEHMPCRELUCERANGE (REEFRRORIFNES SR ZES0TER) ZBX THEL
ZITIRSIHZENHDET, Ueho T J7 > RODEEDKEGNT UEETEHBICHITD T 7 > ROIEERE
TEYIBEDTIFHDFEEAS
- STEHRRSERREN SO LHAICHVTE, SERNRZEBX CHRZITE o IhEe. SHREROE

ZMEAIRTHPR B H OBEMEA S LN TREI DI EICRADFET,

XSEE(E. DEHHCEDE. HERURENSTIONEY,
DEHFRAL (&, ORBEFROESFNEOREERZOMiR T SVTERODEEMBEIEORBHEETY,

RFRENSEEMEL LR UEiEe RIRRE DS BEMEAN TR L EEE
10,550M
& ﬁ
L
10,500/ - \68E 10,500M
( 4 — ( 10,400
n
500/ Eﬁ 1A 2 500 % i
(@+@) 5 | asom ss0m_ | LB ©+@) | (& &
| g e 100/
% ) (®+@) (®+@) % % J 80M 10,300
fi o 420/ 420/ || B
™., | (O+@) ©+®) |[3
L]
HIEBREH LHARE LHBREH HIERER LEARE LHARE
SYECH ek A SRt

O IZEEDERTA (ENMEUSEEFZREI DREEBOISTE) DRRICKD TE DEREERD—EIEZE
280, RENCTAD—EMLARUICIHHEIZHENHDET. T7> FBARDERIKRCKD. DEEFELD
BEEMEADME LR DAV NEh D IEIHEERKTT,

DEEESROBEEMANIREEDER LA L RRDBEF 2 SIREEDER TAZ LE> TLDEE

(CEDEEDEFENEBNRELRDET,

TTAILNRE PDEEESHOBEMANSEEDERTAZ TE > TLBIBA(CE. TEIEDDDEEDEN TA
(FRIDER) | =S (FRISES) LRDET.

EEDRE

¢ HEENTAIRE (FRIDEE) ZRITEO RS, DEERERCTOERITANSTAIRE (FRINEE) ZERUIEEN. ZTDROD
FEBEOERTALRDET,

EEOR 5 BEHESE () o . SRR (SHHED)
m | TRIRS (BRIDES) = ) (3esmB2)
A ma || ) = & R
8132 2 £ g a 2 #
B & 2 fii & @ g S
& o B|E | roEED Bl - B|E | o oERD
=0 = 2 | |EEEoEnTE z ] 2 | | EEEoERTE
@D @D
(DEEO—EHTEAO—ELVEUARLT B E0—H)) (DEREO SN TEAD—EHAVEUABL T RE0—H)

DEECHIDEBRRICEHBDOE(EIA A —ZHTHD ., ETORRICDOVWTHBLEEDTIEHDEEA. Fie. REDOHBECEER LM
FACDVWTRE, RIEIBDEDTIEHDEEA.

22 / 209




(5) [&&EHIR]

MCa—Xx1MDa—x] &&

O HMEBEEE~OBREES GEMORALS 2 EHHTE  (3) HEHIR)

SMERG E~D FEFE RS ITITHIR AR T £ A,

Q@ TIATATOFEHIET~y VEMIZIRELET,

— AR AR ERE MR BANCE D 2 AEM 2 7RI L0 B L2, (FitMEOME EREZ B 5
2ol T INAT o TEEIE (AHANZED LT VAT 0 THEIEEZWNET,) OFIHIFITRVERE A,
GEROEAT# 2 ERFE () EEHIR)

@ HA~o®EHE GEROREAL$ 2 EAHE () KEHIR)

MR A~DOEE 1T, BIERERD O BRBRE LIRS I MEGREE O E 2 AT 2 b D, i 2 fiffids L O%r
RTPHIMEZATHE L2 b OB LOHEEE Y EIC LIV ES L2 b DOICRY | R~ FEEEEIA 1L 7E M E
DG PERRKAD 30%LIN & LET,

@ [F—gRoOR~oRERIS CEMORASE 2 EHLE 3) KEHIR)

[F] — 8 DR A~ D FE G EIA 1L, Bt EORE FERED 5 %N E LET,

®  [F—EROIEHRAE S ~OREES CGEHOEARTE 2 ERHIE (3) HEHIR)

[F] — S5 AR D ER AR 7p & QN BB L BRURT AR TROMEAT AL ~ D BB EIG 1L, FFEMEOME FEREED
10% LN & LET,

® HEEREFGEHFE~OREESG EAOEART#H 2 ERFE (3) EEHIR)

BEEFEAES (v —7 7 v FZRAEEAREET,) ~OREREH G, FIEMEOMEERFED 5%LL
NELET,

@ FTETHHRAGEORE FOFE 24 %)

(i) ZREEDPRET 2 2 L 2T 280 Biko MRS T X O PROMERESR 13, @@tpd sl A b

5 INTWHMRADOFITRAOFITT 2 6 OB L ORGSR FTIcET 2 G ICB W TIEI ST D8k

KOBITRAORITTH DL LET, 7720, BEERY /23 EREE S 10 L 0 BT 28420, #iiks]

ZHEAEEB L OER T RIMEGEIC OV T, ZORY Tlkd v £8 A,

(i) ki (i) OBE»rrb LT, EEFEEIIRETEOKRK, Bk | 2B L Ok T ROMERE

FCHMAEFIZBOW T ESERIIRBRINDI ZEDRHMRBRTELI LD ONWTEREENRET S Z L &4

MTHZeNTEDHHDELET,

® eS| EoERIEX - B - P GFORKER 26 52)

(i) ZFtHT. UV ENEA R L T 2 A MRS DM LS U 2 27 ZEEES 5 720, AN E O A @lpa

S FTIC 81 2 A MFEA eS| (Gxmlps s BS L5 28 55 8 TR 3 5 A 1B 5 b &2 VW nEd, LT

Uo). AMMEEAIEREE eS| (G IEES 28 445 8 HE 3 S icBif 5 bna VW ET, LT

o) BROEMRESRA 7 > a VHGL (GfpsEm G 5SS 28 &5 8 HE 3 SNCHIT D boannET, LU

TRUT,) 725 NI E O R IS FTIC T 5 2 b OEE| L LD BRG] 2 R OFPH TIT7e 5 2 & OfF

MuETHZERTEET, ok, BIMERGIIA T a v TEIZEDLILOELET BLTFRLT,),

L el oRESINa—v - A7 v a yORfMORRIL, BEOARFHEND, ~yPOXMNRETIHEHE
liiEs: (LT T~y RS liaEs] &\ W ET,) ORMEFREEOHFAN & LE T,
2. EMBBIOBEEBLOT v b - A7 a L OEMNOIERIT, REOAFHEN, «yVﬁ%ﬁﬁﬂ%@
N FTRERE (R v UG fliaE A % 25 L3O 2 80) IS(E B EE SR A & TITA2 B 5 MR

A E B G FEZ AR FE SR, MABMEHE O, AN IR KO E@BRETt0x i
£#®ﬂ%éki0%”i%m2k@%@5kb\H01E%Fﬂ@ﬂif TS M FEESR 2 AR

LR R L OMERSS L DN ERE [(2) REMER Q&M mORXNEME] OF 1 5168451
23 / 209



B 25 A hpE s CIEM LW B EEOHPAN & LET,

3. A= AT arBIOT Yy b ATV a VOBEMNOERIL, AXTHRET 2847 a VHGIHZ
R2 N T L T DEOGFHEEN IS R R OEFEMEED MG FEREED 5% % LRIS Z2WEIPHN & L E
R

(i) ZREHE T, EtMEICR T 2EEO/BET Y 27 # BT 2720, OARE ORI FTcB T 5

WEITLR D | 72 D NS AME O A @pg s B | N B 1) 2RISR 2 EMBE | B L O 7 v a VEE| &K

DFPHATITR D ZL DM Z T2 ENTEET,

L BBBIOEESLCa—/L - 7Y a LV ORMOERIL, BEOAFEEN., HEORTHEGE T
v Ukt LT oMVEREE OrEEERROANRES (LT BMVERAMRES] L WnET,) . THEZ D
fOEEENNET, LLFREL,) ORHMlREEE ~F—7 7 v ROEFFEMEICRT 2~y Uxtg L 32544
BIEEEFEDORHIREED 5 BIEFEMEICR T 2 & Al L8 (BREMEICRT 2~ —7 7 v RORHlifkEE
W~ —7 7 v ROFFEMPEMBE FEREIZ D D~y UXt5 & T MR E PEORHMEFR O T & 2R U T
Bl-gE NN ET) LORFEOFBENE LET,

2. FEMEBIOBBRBIOT vk« ATV a VOFRMOBERIL, BEEOHFHEN, ABROETREAET,
SRR MRES O BAREBEFEFORMPANE LET,

3. A= - F T arBIOT Y b ATV a VOEAMORERIT, SKHWT LI T LAEEOEFEES IR
RORANEREPEDORHEFEED 5 % % RIS RWEFHANE L, HORFTHET 2847 a VIRGIT
R23HNT L T DO A FHES TG R R OE FEM PEORIE PEREAD 5 % % LRI S Wi & LET,

(i) ZFEH T, EtMEICRT 2 EEOMSE LT Y 2 7 # BT 2720, OARE ORI FTcB T 5

SRR D WG B LA 7 v a VIEI 72 & NTAME O ARG MG FTIC 1T 2 26 0G| & FEEL O IR

Gl ROFPHTIT/R S 2L DIENET L5 ENTEET,

L. BB OFEEE L Pa— - A7 a v ORMOBRIE, BEORFEN, ~v Uxtg L 32850
it (IEREEEDY 1 F-LINIZ 3 T B2 M MRES: ORI A G 36 L OMERG % 5O Bit [(2) BB O
SR S OENEF ] OF 1 508 4 BICET 2 eMES CEH SN TV DE 0, DIT T~y Y
MRERIFE] LWV ET,) ORMIEOHAN & LE T,

2. EWMBEIOBERBEIOT v § - A7V a ORMOBKIZ, BEOAFEN, FtMENRA Tz
I 2 KA AR 2 AR D FIHL A0 L OMERE &S e DN 15D 1(2) BEXIS: @&/ i OfEXEME] o
1S bE 4 ST 2B CTER LTV A8 CLTABICRENT IempbiERgESE L0
To) OFEPANE LET, 2720, ~y URReRpEm A SME#E T, EFEMPED ST & PERLA rTREZH
(KK E DR ATREEED D IR IMR G PE ORI A 25 W o8, LLFEC,) IEFEMEENRA £ T
(23 B2 AT IR N 36 K O ASME A M1 RE AR RESR 70 © ONTAME AN S HEIE R Ak M
DOFHAE I L OMER S & N 2 T F003 Y% S mlpH s E RS OB L 0 D72 WIGEII3SME R G EHR A rI %
IZIEREMEE D BR A £ TICZ B D MR AT MRESR IR 2 Flih ek L OMERGE 2 N2 A2 RE LS LE
R

3. A=) - AT arBLOT Y b ATV a VOBEMOERIL, ZHAWT LT NEOA DTG
JRD~ DGR RE h ORHIREED 5% % ERIS R WEFHNE L, HORFTHET 2847 v a VIl
GUTER 2 3N T L 7 DO AR IG IR O1E LM PE DA FEREED 5% % LA & 22 W & L
£7

©@ AUy 7EWGIOEMNFEX - BRY - #FH GRS 27 §)
(1) ZREHE T, ERtMEICR T 2 EEOFEHEM 7 O NS A S U 2 7 B8 X OBBEES) U X 7 % [El#
THID, BigolzmwtE, BRigoZRYEMELITRL-ZRY &M EZTOTARE —EOKMED L LI

T HEE] (LLF TR v 7HEBl] EWVWWET,) TR E0ERETHZENTEET,
24 / 209



(i) AV vy 7WEIOHKITH T > TE, BEWEI ORI, JFHIE L TEFESABEL b0 s LE
o 272 L. MEKEG BMEFEHIEIN TR ATEER B OIZ DWW TIZZ DR Y TEH Y FHA,
(i) AT v 7HWE| ORI STz > TE, YKEFEMEICH»D AT v TG OBETADOREE L v —7 7
Y ROEFEMEEIZ DD AT v TEBI OEILARDOREED 5 HISTEMEIZE T 5 & 22 LI E OG5
CAT T2AT y ZWEIOBESLCARDEFEE] L WVWWET, UFARBEIZBWTRU,) 23, (FFEMEDME #E
WEZEZ VWb L LET, B, EEMEO—HEHEOFRITLY L%%%F%ﬁﬁﬁwa\x
Uy TG ORBETCARDGFHENMEFEMEDME ERFEL R 5 2 L LR o T25E81T1E, TREF TN
ZTOBALFNAET DAY v TG O—HMOBREZRHEXT 560 LET,
(iv) EFE (i) 2B\ T~vH—7 7 ROBFEMEICHND AT v TIE| ORBETLADRED 5 HISFTEM E
BT D ERBRLICEE X, v~V —T 7 ROEFEMEIZD DD AT » TSI OBEITCRDOBEEIC~ F—7
7 v ROEFEMPEDME PERFIZ H O DEFEMEIZBT 5~ —7 7 FORMI#EHOE G 4 5 U TR
A ALAY: S
(v) AUy THBIOFMIL, UG RO T AR 2 M5, M ERaSh 243 2 MmaEs, B
B RO A E ARG EFE R SHANCE > TRHMET 2 b D & LET,
(Vi) FFEEIX, AT v TIWEIZITRIICHT DV HEDORMED 5 WVIEZ ANDBMLE LB D & XL, HREORE
i D WVIIZANDIRKZITR ) bDE LET,
O FAFEHFO B ORI L OWAE Kk 29 &)
(i) ZFEHEIT, BIEMEORRNLEMICET 5720, FitMEICRET 2L K OAHEEZ ROFHENT
BMOEMET L ENTEET,
1 HAOBMI. BB T, BIRAORMG A (5 FEME CRA T 2D RHli & FHE D
50% & AR NbDE LET,
2 NHEOEAMIT. BARRICEWN T, BMAHEOHERSEOGFHEEL ., (FIEME CTRA T 28 E D
NSO GEHED 50% B2 b D& LET,
(i) Efe (i) WCEDDIMEFHEBZ D & Lo HAITIE, ZREEITECHIC, TOBX DFITHYE T
LERKIO—MOMRI T 2 b D E LET,
(iii) ZFEF X, AMGEROBEMICH T > THRELRD - L X, HROZANOEXEZITR I bD L LET,
@ AHAEOEAI GRIEE 30 )
(i) ZFEHT., EtHEOENLERICE T 5720, AMHEOEANORXETLZ N TEET, b,
BHAHEOBANEZITR ) ICH T2 0 ROIRMA LI LGB & X%, HEROREOERZITRI LD &
LET,
(i) EF (i) OFEKIE. YZEANIT)D D AHAE ORHMIFAFENME FEHM E O MG PERFHOFFAN & L £,
(m)E%WF@*%%%“@$m:;@ kFE (i) OFEAIUTDND D AFEE O RHIFREEAME FEM PE ORI
PEMRBRAZ BB Z 5 Z & Lo AR, ZRtBEITESCHIC, T O 2FITHY 3 2 AN 7o A& O —H
Lgﬁékw@&ﬂ%ﬁéﬁmkbiﬁo
(iv) L5 (1) OEANIZH»LSEEHIEFEMET L3R LET,
©@ FROYGE OMTEFREF~OFEHIRR (KK 31 5%)
SMERRGMAESR~DOEE IOV, OAEOEBING EOBHBEIZ L FICHE LB 558121,
filfEsnsZ EndH £7,
® SEBETRORK KK 32 %)
(i) ZFEHET., GtHEICR T 2 ERERE L~ —7 7 > FOGEMEICRT 2 EBEED O LIGFtHY
PECBT D LAl LB (BREMEEICBRT 2~ —7 7 NORIREEIC~F—7 7 > NO(GFEM EM & pE

REAIZ ED 2V EEEPEORHIREDEI G 2T U THEHAEZVWET,) EOARFHFEIZONWT, HexihEat
25 / 209



BRED LR~y VDI, HMEBBROFTBEOTHERXT 22 LN TEET,
(i) ZFEEIZ, AELBROREOTHREI 21T 512H T 0 HEORMESH 5 WVITZ ANRKE L BT~ & &
1L, ROEMEDH 5 WVIIZANOREMZIT 2RO bDE LET,
@ HeoffA (REKE 40 5)
(i) ZFEH T, Bt EOENEM 2 O NEHOREEEZ TN D20, —HRICHE S I EEDOT
BT (—ERIE D KB EEDFU TCOREDIEANTCESCOREEZEAET,) ZHMNE LT, 721X
BREIC»DP DS FEEDOIIESOFYTEHME LT, @Al (a—AdiGz@E L5855 »
£7.) ORMNETLZENTEET, B, YEASL b o> CHMGERFEOEMIIITRb2RVWED L L
35 I8
(i) —HBEEFRIIE O B SO FH T D ME AWML, ZAEH ~ ORISR A HEFEMET
BRAE T 56 MEREOBANREGOZIEH F TOM FE 12135 8H ~ ORI SRS B 2> HIEFEM PE TR A
T DA MAESRE DMK AEH ETOR S L <IEZ B ~DORIRE ARG B N GEFEMETRET S
FMMFERFEOME RSO ANER ETOHMN 5 HHEABLUNTHDGEGOYMIE L L, B BT YA M
AEFRE DA, AMFEAREOMANE L OEMIEREOEESOGIEAREL LET, 2L, &
EOMBAFL, BEANIERZ1T72 9 BICE T 2 EFEMEOMEEREED 10% B2 RN L& LET,
(iii) WS B 4 D FEE IS DA ARG FEPED DGR AN X SND BN DT OB EED E T
&L, BB ABITNE DEES O HEEFHAZRE L LET,
(iv) fEAGOFRRITEFEMER LV 3F LET,
® —AEFEAREEFEHSHANCED 5 —DFITH T OMRET I AR -V vy —, ERETI AR -V v —
BLOT VAT 4 TET T AR —V ¥ —OEFEH EORE EREIT T 2 X, FHIE LTERLEN 10%,
ARIT20%LINETHZ L &L, YhELZB2 DL L LR GAITIE, RBANCIEVYFEERDN L 72 5
KOoMEEITRH)>Z L ELET, EHRHOEARGE 2. ML () BEEHIR)

3 [V =27]

KEXEMBOXBER>

77 v ROEMEMEIT, HEEZ1T0-> TS AMRERFOME S IC L 2B EZT I, Zo0ERICLSE
BEEIRTREEOERICEERLES .

L7ei->T, 77 FIZBWT, BEEOEROBREREIFRIESNTNESELDTIEAL, HEMBOTEICEY,

BEREHEY. BEXENANVALCENHYET ., BH. REEREFHEFEELRLGYETS,

[fEEEEE Y XT]
B2 (A% X, THEARCEREOEBIC XV MEAEB LES, 77 v NIXEEMNIERICEE 21T
RWETOT, ZNHLDOHELZITET, FZT7 7 RREEWIIHEEZITRINA A — LK - R RED
AT DARNEIRICOW T, AT D EWEZRICH A, JoRl@ ORI JOSHARIBIT R ENEL DY R
RMENRE S BB T D AREMEA GV EEShE T, T TH, 74 XA ML AESH, 7 7 4 /b MEFIIMIEZE
BOESVWRKREL D AREERS Y 7,

[(ABLERY]
M a—2) 1T, FEHANEEEEICONT, FAlE LTEBNy VTRV ERADT, ABELTHOPE
EZTET,
[C a—2A) 1T, EFEMANEREEICONT, FHAIE LTARE~y VICE Y AREH) 27 ORBEXD Z

LEBARELETH, BHBLEHY A7 2% BIHRTE DT TEH Y A, Flo, HERR~y Uxifad
26 / 209



BOGH XL VIERNEGES, TOGNEMY GO~y VIR RPN DLT0, EEMEOLTER & 700 £,

&

K AEMBOLBER T LRICRESND DO TIEIH Y £ A,

LKEDHOBER>

€77 FOBISNCE LTI, @pbmIsES 37 &£ 6 OBE (Whw2d 7 —U 7 - F7) OmEMIEH Y
FH A,

&7 7 NIE, REOHKINFAE UK CHAOEESEL FY CT HRENE LHEEREZ 285 HiGIcs N T
THREN QAL LG E%IC, —RISHAEEOREMEIME T U, 5380 b HIfFC & ik THSl T
BN A7 BBIEPRRONTLEI URZRHY E3, ZHICKYD . REMEBIC~ A T AOEEL KT W
REMESS, MO HIALDOZAT IR & 72 2 alRENE, BB IO PIRIET 5 WTREMS N H Y £ 7,

&L aEn, HREIMEIZL > TiE, £72, REOHPRFEENE X 7255101, KEFEHIh - #EMAN TE 722
WGERH Y £7,

&7 7 RNEEITHAAN D A MFEEREDOFITIRICB N T, FHWEESOLINOAH A FTHEERH Y £4,

O GIMFEHR~DEREET 7 NI DHBEIIH T > Tk, GO T OBFEFIZ X0 ZONRRIETIZR DA
REMER BV £,

OV 7L RORyFw—0 1%, MHOEEL(LFEZL->TEHABRALETLARH 9, /o, X Fv—71I1C
KL TEOBREMFEEHITDHZEEZRAETHHLOTIEH Y FHA,

OREMRLT LYY =T 7 FIZBWT, o —7 7 ROTGRSEBEIHER I THENELEHEGRE
[ZiE. 77 v FOEEMBICEE RIZTHERH Y 7,

27 / 209



KEFHDAITBIT DY AT <3P A2 MEFH]>
YR EEBRENEESR
ONTHF—TURADER

BEEFEDEREMPEICOVWTAT 4 —< L ATESWEHN R BE (O, 7Hl) OfRRO®E. Fikx
TR0 ET,

SERVRIDER

BBIEFEDGFEMIEEDE ) 2 7 Zfife, HHEL L. £ ORI HED @ HE 2 O fth BEE B ~ 0 & EEh
AT D Z LIk, WUREHEZITRVET,

KURENWE Y 2 7 FEIZOWT
TEWED 2 7 EHICET 2B EED, 77 ROMABEOREIEY A7 0®=4Y v 7 8L
Helbic, BERMRORE - MGk EATRVET, VAV EHEEOZB RN, WEMEY A7 &
PO ) 70 e O RO EME U R 7 EBRESIC OV TR LET,

) R EBEHIK

RS AOEEICHITLEES

N oa =7 A0ES
SRR DA —-TLAERE
HE=—45—

SRR DA - EEE
MEFT A, A

SEFR 2 0E
SRR E R
DE—a—, . B
JEEHSOERU 2. #
BT A SE DT A
wE, o

R ETERRMELS

KIE D 27 1T 2 KT EFEIARET L RD25E61H Y £,

28 / 209



‘ UZO@EEthE (20194F1HF ~2023F12A% : AR)

ICO—X

77 2 FOSRBEZRH JUNREBIRaEEMEADHER

EEAE (LT72 R ERAHE BfME (LT72F)

72 B ERTRNREEI S AL OREZEDIER

Bl ¢ Tl

= 47 7 ROFEMER () -— EameiEsemmien)
25,000 (f’obgl N
20,000 80 80
15,000 60
10,000 40
5,000 20
o L 0
-20
-40 -40
L - 60 -60

20194F1H 20194F12H 2020£F12H 20214F12H 20224F12H 20234F12H

* L EEREREMEAL, HIlAOIMEZER/ELIZEDE
HRUTETE LIZEDTY . 2019F18%K%10,000& L TES

L THDET.

* FRRTEERE,. 2019F1 AN 52023 12H OSEROEAKIC
BB IFHOERTRRUICHEDTY .

Evipla

BAKk gdEEH wREER SFEE SEER FRER

Ha#k | ZoEEE | FEEL | HAEE | SEEE | TEERE
BAE (%) 24.5 421 59.8 62.7 5.4 14.3 21.5
B/ME (%)| ~13.7) ~128] A124] A194] ~A55 A6l A 8.8
HHIE (%) 1.0 8.4 16.2 i) 07 3.6 48

REEORAME - f/VE - FEEERRUIZH0TY.

* REH (CHE LIsBE S (RN F T,

* 4T 7> RO EHNEREMACRERTY.

29 / 209

* ETOEEISANMY T 7 > ROBERHREERDFET A
* 201918 52023E12A O5EMO& Ak CHITB1ER~D




IDI—X

77 2~ FOFREBERH LUNREEIREEEMEADHER J7 2 B ERFRNZEEIS A LEORERDILR

== W r ROFEMER (G8) — SEamiEEeinmin) %) WEAE (LT7F)ERCE B8/ME (LST772R) 0 BIME © THiE
%,
25,000 100 1(33)
20,000 80 80

15,000
10,000
5,000

0

-40  -40
L L L L -60 -60
20196F1A 20194128 20206 12H 2021412 2022£12H 20234128 ok Biafk GEEGk wRER BXEE EEEE FREE
AR | Sty | HEE | Q4R | SotEE | EEE
FAfE (%) 27.4| 421 59.8 62.7 5.4 14.3 21.5
B/ME (%) A 11.7] A128] A124] A194] AS55 Ae6ll ABB
FIE (%) 8.2 8.4 16.2 72 n~o07 3.6 4.8

* D TESEREMEAL, HilAosREzER/RELZEOE * 2 COREISANE I7 > ROWEHREGRDFEEA.
HRUTHEULEZEDOTY. 20195184 %10,000& L TER * 20191 ANN52023F 12 A OSFRAOEAF ICHIT S 1FERD

ELTHDEY. BESEEDRALE - /Ml - PHEERRLEEDTY.
* EEREEE. 2019F1 A0 52023F 12 ADSFROERK(C * REH (CHIE LI (SRIAD F T .
SIS I FHORERZRRULIZEDTT. * YT 7 > REAREFREEEMACKEETY.
HOMEFIREEMA S HIFOIREEZERRUICEOEHRUTHEUTHD, REOBEMEA s R2SBEN'HDET.
<KREMSEE IS ADIES>

OHBA%k : BEEFHHINEE (TOPIX) (FEiHAd)

O%eEtk : MSCI-KOKUSATIE# (BiiAdy, FINX—2X)

OFr#EE : MSCITV—324 « ¥—Fw b - A 27w O (Bi2eAdy, BR—X)

OBAE® : NOMURA-BPIEE

OJCEEE : FISEHRER-1> 7 v oA (B<HE AYSRRU - BRA—X) B

OEEE : PBILAY - H) A AR B AT Y IR -T2 N~y - FO0-)0L - T4/ —>T71 B (AR—-2X)

u SRNDEET S ADEBOEHES C DL TE

ORGEREEE (TOPDX) (BLpAd)- - - BEABAKHTOPIX ([ERGIHREIEE (TOPIX) (BLXHAFA) 1 &HULWNET,) DIBSERUEEIHEEE (TOPIX) (A
LA (CERSEENEERE, Hilatt) P XN GRS ) P XBHMOES (T (1 P X1 SLWWET,) OHNIMETSD, EMOEE,
BEEDAE. FIFGESEAEHMBEE (TOPIX) (BiZpAdy) |CBAT 39/ TOMES - /O \DOEUSEIIEHERELS (TOPIX) (Biipid) (CRIEENIIE
BRI IATOHERIEI PXHHELEY. 1 P XL SEEEMEES (TOPIX) (filHiAdy) DEMEOCEENIINTROEE, EEN EhEOTL., B
FralEti, AERIE. I PXICEDEE. FINEERIN3EOTELE<. ABRONE. RV BEEDCGERT 3L BRECHL
THI PXdEEEEVEEA.

OMSCI-KOKUSATES (BRZpAdy. Hf\ ). MSCITIN -4 - X—orw b - 127y HR (BEEAH. FAA—2)- - - MSCI-KOKUSATIE®S (BiZpA
FHy AR—2R), MSCITN 224 - X—4rw b - A7y DX ([BAH. AA—2R) & MSCIﬁ‘BﬂﬁbU‘é&‘C?o EHESICE g SE/FE. T
Attt tTJGMﬁIJ{thSCllJmH L,aE?“., FEMSCLE. FIESONS#ZEE 3 ENS SUAREEILT SEEFL TLETD,

OMNOMURA-BPIEHE - + - NOMURA-BPIESOHINBAEEL, BN I«F7T21—>vU— - UD—F RO TILTr LIRS HICRBLEY. B8, ¥4
7471—/’?')—- Ut —F&aO2H)L7« »O%A et d. NOMURA-BPIEI@EMIEHEN. =2, 8. GANE&EII3E60TEHR <.
NOMURA-BPIEE# AL TITON 33BN 7w hY2T X MR SHOBEEEH . U— ML UIEEE80ERA.

OFTSEHREM@1 T v oA (B<BER. Ay IRRL - AN—X): - « FISEHFREH 7T v I BB E. Ayl - BR—2) (& FTSE Fixed
Income LLCICKDBE N, HRFBEEOEBORSINEE* EHiBORMHEE CNEFIULES T v I ATY., EHESILFTSE Fixed Income
LLCOMMEAE THD, 158(cBId 59/  TOMEFIIEFTSE Fixed Income LLCAYG L TL\ET,

CIWPTIHY - HIA R - A B - ATV ORI - Iy - J0—)UL - T4 = T71 B (A=) - - [IPEILH> - A/
AR - AT YOR -T2 - Iy - 0L - T4 ) — 771 E (AR=R)] (ZZTlF 1881 td:(fﬂf‘s") [CDWTEIC
RETNCRERE. BEOLAILESSD. BULENICRETBZCLLC. MBS L TDOMERTNS GO THD ., SMEMORREHSR. ASHORRD
BRI F A -3, BUVIHEERICEET A5 OEROMEEREROSEO TCELDERA. Fo. REREORSCHITIR5H 7RI
AEFNER S 3OO TEHLDEFA. CTICEFNITRME. T4, TOMOREREENSEOEEZ S5hEd N, PMorgan Chase & Co. &if
ZOTE (BT, IPM) 202 PIIEEEFRI T 360 TESDEEFA. SENIRBLENRUICEESNSCEFBDET. BEOQ/TA—
N ASFEROUS— 2 260 TiHHDFEEA. FERICEFNIRTHOSBBMICDUVT, IPMPZORESHO>Y - >3 — MaAESD
TR a>E&#Hoch,. BEEITED. FREY—T Y bA—0&T2EDTIENED. Fio. BITHO3IZA. JL—2 - I—1>
=—, PRIY—, FeEdEEch->TWBaEElEEsh s,

E®D].P. Morgan Securities LLC (T Tl [IPMSLLC] CERUAET) (R8RS Y—]) (4 85I 3 3%, sMEREEiEl (CoT 1
O8] SEUFETY) ([CDOVWTOER, FEFCESSIBERTL S A. IESRLISMERSE. HUBSCTOS T MAOBEOHERCDULT,
FIERMTRCHITSRERSFERCER IE NV EENEBEN S SHBOOEIC DULT. BECUR Y — (3 YIO&RRAEZ R, S IHmES
EIEREFITRS EOTEB D ERA. BEAOR Y—ETOF 7 MMCDVWTOER., N—407 1> FL—FT 1 2RI 38BESEETES
WER A, IBBIMEATESLEZSNBMMBICL>TERESNTLETH, 2OR2MERIERENE. F-ERICHETIRBCOVTRIETDIEDTHD
DEREA. BRIIES VR Y- RE T SHE TH D, 2OHEELT N TRECUR  U—(CRR L ET.

JPMSLLCIENASD, NYSE, SIPCO&E Td ., JPMorgan|3]P Morgan Chase Bank, NA, JPSI, 1.P. Morgan Securities PLC.. Z/z(3€OFESHHSE
RITREEITORCERAT SN TY.

(HEFT - SRS EFFHRATAIEPh. FTSE Fixed Income LLC 1if1)

30 / 209



4 [FEBSE L OL4]

(1) [HIATFEkH

DEAFH A B OB E 3 A OFEMEMEIZ, 3.3% (HFIAFEEHS KUY HIAFEREHI 220 D BB I Y 5
%) Btk 3.0%) DINHCHRFZESIEDPMBIZED D 2] U CHMEHE LET,
KL <IE, ESHIZBVWEDE TEW, lREXtIic W TIE, THR— M A Y1) FTEMWED
HFEW,
OIS oy Eil 4 % B T 2 AT PRI T & L £,

FEA R FECEH T, Padh R OB 2 G BREE ORI F6 L OME IR, 2RO NTEANICET 258 2 X hoxt
filie LT, WARRICTHET 25D TY,

(2) [Hs (BK) FLEEH
BeFEEHIH Y £H A,

(3) [FFEHm~E]

M ORI, 77 > NOFEMIRZE U THER ., [EFEMPEOME FEREITE 1. 76% BilliE 1.60%) O
%%%Lfﬁt@kb\1%ﬁw@ﬁ“uowfi goiy Bik) & LET,
< EFEath> <WRFEath> <EFEth>
1. 05% 0. 50% 0. 05%
77 v FOEFEHRMIL, AxitESh, 77y FORBHECKBESNET, 2, BHEMREZIIET
CTOLEx 77 v FinbEHbRET,

TEFACKEAF AR Y G RE ~Y =7 7 N ORGSR 5200 2%, TEAKE G D 448
BE ~V—77 2 F 2REGRETLMBRERFTLOZRLEENZ T 281D, BFE6 ALV 12 b

WERERKK TOLEHL I b & L, TOHRMEIL, Hi%~Y¥—7 7 > FOVEMEERE (B4 OME
PEMCERDYIIME) 1, 4 0.60% DA F U THIZELE LET,

i

KL DBF DNE >

< ZREth> < tt> <FZitath>
77 v Ro@EHEZIT | AR OFRIZHEE, E% 7 7 v ROMPEDRE -
oA, iRt~ | WEESEEEEHO IR AN D DS
R, EEREEOE | M DVWT®77/F [ FA T
B, FEVEAAR OO B DEHI JOHEE T x
5

(4) [ZothoFHEEE]

Q7 7 ¥ FIZBWT RIS B SO FY THEL AN E L TESMEANDIRN 2T 1o 56, Y%
EABOREILT 7 Rinb I bivET,

@7 7 > FIZBET 28, FEREFFHOLEICES L HM, ZFEHE O Z T IEeOF] BB L OMEFEM L
BT DEEDT 7 4V MEORAITH ) FEE M (EHEENICET S EENELE0, )% (T4 ARL2A

31 / 209



BHRPT 7 4V MEFFE~OREI VBT 27BN L2 ET,) 13, EEOAHLL, 77 FhbX
hbhvET,

@7 7 v FICBT HMAAMRES DR H OB R AT D A EFE TR, 2 H
YT L8, TIG| - A7 a VIRGIFICET B, MG EORE S
A IVE T,

OERIENFEIZIZL D 77 ROBERICR D BB L OYZEER TIR 2 HEBS ICHY T 5880, 53
WS AN D & X7 7 v R B bIVE T,

KINOLOHERFEOFIL, EHRNFECIVESHTL2L00H 0, FaNCkE, LRESZERRTLZ2EN
TERVWbLORHY £7,

%

I LT RN AR 2 I B 2
EICHETIERIZT 7 R b

i

(5) [FFi o]
AR B, MRREERE S L CHbLE T,
WA A, EARORBIZONTE

O i N DOBEFITHR 23

<R BT 2 R >
SYERAD 5 BERBIR & 72 B AR AT OV T, 20. 315% (IR (AT SRl b OME B BIFTESRL) 15, 315%
BELOHGEL 5%) OBLRIC X DPFRBUNPTRDNET, 2k, HEREICED ., BESBEREBLL L <I1X
BERBOWNTNNEZRIRT L2 L TEET,
7k, EMERITE SN EE A,

<Hd (RK) Wl JOMEIRRFOER GEMELS) (T3 238>
Wb () e X OMERERIE D 2548 GEIELS) ISV Tk, B BERBLIZ L Y 20. 315% ([EFL 15. 315% 8 L Y
H5BL 5%) OB S v, JEURBIN O 28R L7258 20, 315% OBLRIC X 0 RIS T e bh
7%

KHEIBEEIZOWT Y
LT O SM CHRISBENARETT, BB EOR YIS O W CITR S BERB 23 IN L2 b DIZR Y F

ﬁ—o
) (PR % 5 TR (B4 )
AR ) OflE [ ,’;;fgﬁgﬁ/\ﬁﬁ&gﬁ%\ “”%**-Lb%kzm@a%
- AEEAEE RS ERE OB T a C ABERRABE RREO I
N s S
AN oot S

(E 1) TREafE) L, EfE, #rE, SMEEE, AFAHE, EEAE, 2016 4 12 A 31 BLENZRIT SR
At (RS 3AT LI 2 RS £3.) RED—EDRHELZVNET,

(TE 2) BRI DRBEFTFFICOW T, BRI DRI ATR % & T LS ORISR D BT Sy L,
MlxDSHERBMBIEE T2 ah, FAIE LT, IAOMHAEOBAEERTE RN LESnELL,

MAGERABEFFEIRE L, —EOEMFZH T L725GE1C NISA (DFEREIERBLHE) omHAxg L7 £,
7 7 v RliE. NISA DXL TIEH Y £H A,

O ENDREZFITXT DR
IR D O BERBIR O & 72 B @Ay EL 4 7e B QNS HA S (FRF) B L OMEE BE O B ST A BB EE I SV T,
32 / 209
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HYET,

5 [EAHRDL]

PUFIE 2023 45 12 H 29 BBEDOEMRM THY £,
Fo, BEHRLIIT 7 ROME EREEICK T 5 U EEOFRHlitE R 2 0 E 3,

(1) [EEiki]

WAL E D F A (S

& PE DR =],/ Mtk kel Eat (1) BEHE (%)
PR (R FE AR AR SN 2, 827, 555, 020 99. 20,
Bl - A - TOMEHE (AREPERE) — 22, 581, 237 0.79
il Ghig PERR D) 2, 850, 136, 257 100. 00,
HPAPKE AR E O A5 (E D=a—2A
G PE DRI =], Hit sk REfli et () BEHE (%)
PRI G5 FE A AR SN 21, 488, 939, 238 99. 02
Bl - A - T OMEE (ARHERE) — 212, 316, 051 0. 97
ARt (Mg PERER) 21,701, 255, 289 100. 00
(%) BACKRELAIE D #HERE ~P—77 R
& PE ORI =],/ Mtk kel et (1) BEHE (%)
(752N TAY 136, 356, 007 0. 36
RTER T HROMERIESR TAUH 382, 382 0. 00
TR T ROHE( AR 205 TAYD 12, 768, 245 0. 03
(REe3 TAYD 34,131, 416, 372 91.04
LG - AR - TOMEE (AEHERE) — 3, 206, 379, 388 8. 55
il Ghig PERR D) 37, 487, 302, 394 100. 00,

Z DA DB E DRI

KEOMOKERES LT, TiLo@y B EH#EAHANTEY £7,

7k, JFAlE UCHRHMECREE L Tl 0 £, FHEFHEIC &7z > T, ISR RSt ORI 2% TG L TV £

7,
B EE DA [E], Hitdik N FEl () PELR (%)
(S HE b TAUH 664, 347. 54 44, 653, 859 0.11
(2) [BEEE]
O [TEAMFEED =EE ]
PR KEAE] Y HERE Ca—=A
|u@| I,/ | Fis | S5, - | i | i i i m@s|
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Zival I 57 B R B i e
(M) (M) (M) (M) (%)
1 (A& B PGS RE [BP R R E A RE O (EERE <~ 708, 624, 886 3.9273| 2,782,982, 515 3.9902| 2,827, 555, 020]99. 20|
SZARES  |—7 7N
FRLE Mo OEFE B & HR
FEYH BE L (%)
BB EFEZ AR 99. 20
N =t 99. 20
B E AR D ERE Da—x
i | s fafil fafil A AL Bk
&‘ Hi it | Fe A Hk HLAT SHH HATG SHH thsgr
” (M) (M) (M) (M) (%)
1 [AAR 1S 2 B R R E AR 0 g S~ | 5,385,429, 111 3.9248| 21, 136, 866, 256 3.9902| 21, 488, 939, 238]99. 02
AR |77V R
FRSE Mo OEFE B E HR
FE¥A Be& L2 (%)
BB ETEZ AR 99. 02
& 3 99. 02
N == =3 oy N ~
(%) BpFEKELGARE D #HERE ~F—7 7 R
fafil fafil A A ek
JIE y w 4 RS o
W S | %, e W e Wi & o | e |
2 o
(M) (M) (M) (M) (%)
1|7 AU B RS jcco HLDGS 4, 350, 000 11, 688. 23 508, 438, 196 12, 172. 01, 529, 482, 782 4.5 2032/5/1| 1.41
LLC/CAP CORP
2 [7 AU b[eAES: [CARNIVAL CORP 2, 775, 000 13, 601. 49 377, 441, 541 13, 865. 21 384,759,578]  5.75| 2027/3/1] 1.02)
3 [7 AV D |kAES:  [TRANSDIGM INC 1, 790, 000 13,747.91 246, 087, 682 13, 922. 52 249,213, 273 5.5|2027/11/15( 0. 66
4 [T AV WAESH [AIR CANADA 1, 700, 000 13,331.78 226, 640, 264 13, 554. 60 230,428, 336|  3.875| 2026/8/15 0. 61
5 7 AU |t CL CORPORATION 1, 650, 000 13, 637. 16 225,013, 260) 13, 869. 76 228,851, 180|  5.875| 2026/3/15 0. 61
LD
6 |7 AV b|fAE%  [UBER 1, 325, 000 14, 520. 86 192, 401, 493 14, 653.77 194, 162, 535 7.5| 2027/9/15( 0. 51
TECHNOLOGIES
INC
7 |7 AV B kAES: [BUILDERS 1, 300, 000 14, 231.79 185, 013, 318 14, 589. 17 189, 659, 246| 6. 375 2032/6/15| 0. 50)
FIRSTSOURCE INC
8 [7 AU b[tAEY:  MINERVA MERGER 1, 450, 000 12, 471. 96 180, 843, 546 12, 856. 32 186, 416, 650) 6.5 2030/2/15| 0. 49
SUB INC
9 (7 AV & |efES THO VERWALTUNGS 1, 275, 000 13, 306. 74 169, 661, 010 13, 927. 29 177,572,971 6. 375 2029/5/15| 0. 47
GMBH
10 |7 A U 7 |fA#%  [SERVICE CORP 1, 250, 000 13, 753. 25 171, 915, 689 13, 952. 52 174, 406, 578| 5. 125 2029/6/1| 0. 46|
INTL
11 |7 AV B |ff#%%  |ALLIED 1, 500, 000 10, 643. 56 159, 653, 422 11, 579. 80 173, 697, 017 6| 2029/6/1| 0. 46
UNTVERSAL
12 |7 AU (A% [DELTA AIR LINES 1, 200, 000 14, 345. 30 172, 143, 638 14, 442. 31 173, 307, 796| 7| 2025/5/1] 0. 46
INC
13 [7 AU 7 [ktAE% [VISTRA CORP 1, 225, 000 13, 547. 63 165, 958, 468 14, 056. 61 172, 193, 503 712099/12/10] 0. 45
14 |7 AU 7 |fHf&%  [FORESTAR GROUP 1, 250, 000 13, 377.79 167, 222, 410 13, 489. 31 168,616,475  3.85 2026/5/15| 0. 44
INC
15 [7 AU 7 [ft4E% [SS&C 1, 200, 000 13, 807. 95 165, 695, 473 14, 037. 45 168, 449, 483 5.5 2027/9/30( 0. 44
TECHNOLOGIES
INC
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16 |7 A U 7 A& & ITHACA ENERGY 1, 200, 000 13, 751. 64 165, 019, 744] 13, 918. 50 167, 022, 083] 9| 2026/7/15| 0. 44
ORTH
17 |7 A U fAE 5 TERRAFORM POWER 1, 225, 000 12, 936. 31 158, 469, 849 13, 201. 67| 161, 720, 558| 4. 75 2030/1/15] 0. 43
OPERATIN
18 [7 A U A 1A 5 CP ATLAS BUYER 1, 275, 000 11,711.52 149, 322, 007] 12, 448. 84 158, 722, 769 7| 2028/12/1| 0. 42
INC
19 [7 2 U 2 1At 5 MOZART DEBT 1, 175, 000 13, 022. 08 153, 009, 510 13, 453. 23 158, 075, 495 5. 25 2029/10/1) 0. 42
MERGER SUB
20 [7 AV A fEAESE IADIENT GLOBAL 1, 050, 000 14, 606. 61 153, 369, 487 15, 038. 95| 157,909, 061 8. 25 2031/4/15] 0. 42
HOLDINGS
21 |7 AV A &S [TRANSALTA CORP 1, 025, 000 14, 756. 19| 151, 250, 950 15, 037. 34 154, 132, 821 7.75(2029/11/15] 0. 41
22 |7 AV A fEAESE EQM MIDSTREAM 1, 050, 000 14, 000. 74 147, 007, 859 14, 577. 48| 153, 063, 603| 6.5 2048/7/15| 0. 40
PARTNERS L
23 |7 A U kA% CITGO PETROLEUM 1, 075, 000 14, 122. 58 151, 817, 815 14, 144. 54 152, 053, 881 7| 2025/6/15| 0. 40)
CORP
24 |7 AV Jp [fEAE % VISTRA 1, 025, 000 14, 626. 68 149, 923, 543] 14, 753. 82 151, 226, 687 7.75(2031/10/15] 0. 40
(OPERATIONS CO
LLC
25 |7 AV A fEAESE [FORTRESS TRANS 1, 056, 000 14, 098. 36 148, 878, 787 14, 158. 70 149, 515, 904 6.5 2025/10/1] 0. 39
& INFRAST
26 |7 AV A EAESE AVIENT CORP 1, 050, 000 14, 144. 14 148, 513, 472 14, 196. 33| 149, 061, 486 5.875/2024/10/25| 0. 39
27 |7 A U [fhAif % MPT OPER 1, 275, 000 11, 279. 67 143, 815, 870 11, 631. 58 148, 302, 686 5/2027/10/15| 0. 39,
PARTNERSP/FINL
28 |7 A U A% VIPER ENERGY 1, 000, 000 14, 466. 51 144, 665, 182 14, 698. 74 146, 987, 464 7.375 2031/11/1] 0. 39
PARTNERS LP
29 |7 A U [fEAE % ROYAL CARIBBEAN 1, 050, 000 13, 735.73 144, 225, 261 13, 988. 91 146, 883, 599 5.5 2028/4/1] 0. 39
CRUTSES
30 [7 AV A fEESE CIVITAS 975, 000 14, 671. 63| 143, 048, 419 15, 048. 58| 146, 723, 696 8. 625 2030/11/1 0.39
IRESOURCES INC
FEIA R B OV EFl Bl 5 bh 2R
FifAH EWNEk Exiil BE R (%)
X FEo AT a7 0. 00
RENPEREEE - BASE 0. 00
TR L — R - — % 0. 00
il - TR JHERBRE 0. 09
S E Ve 0.03
EA VN A) 0. 00
L a—H . JEEE 0. 04
DN R EE - VX —[RIeES 0. 05
= DAt oD 3FE 0.13
HE TRIMERE S — — 0. 00
HE T HROME A A5 — — 0.03
e
A& — — 91. 04
& 7t 91. 44



i

ZUFEHITIH Y EH A,

k=]

BPAARE AR E] D AAE 505
HUHEHIDH Y A,

Da—Xx

(%) BACKELGHE D fEERE
FMEHITIH Y EH A,

v =T 7R

@ [FoMmBrE&EED EE 2 D]

PR RELAE O A5 C=2—=
HMEEHIIH Y A,
BPRSORE LA AE D HAER(E D=a—2

FUFHIIDH Y A,

(%) SARELGAIED HERE ~P—77 K
MEOMORFEL LT, FROM Y SEHEEZMAAN TR £,

72k, JRAIE UCRHMECIME L Tl Y £77, FHMEFMGIC H7z - T, MRS oR a3 2% CHME L Tk Y

£,

HEEDA TR [ Husk e fi it (F9)

Al (9

)

B e (%)

664, 347. 54

e TAUH

43, 560, 612

44, 653, 859

0.11

(3) [EMZEH]

O [#EPEDHER]

BPAPKELAE D tEERE Ca—X

2023 £F 12 AR A R OYR B AT 1FELINIZER T 548 A RN T ek E HIMR OME EDOHERITIRDE Y TT,

MU PERRER (H A ) 1 [ 72 v i pEgE (1)
(53 Fev%) (53 FAT) (ZEd %) (3 Edfh)
5 15 5 E B (2014 4£ 6 H 9 H) 522 524 1. 0263 1.0313
5 16 FrE i (201412 A 8 H) 518 521 0. 9781 0. 9831
5 17 FriE 3 (20154 6 A 8 H) 483 486, 0. 9663 0.9713
5 18 RriE i fH (20154E 12 H 8 H) 415 417 0. 8548 0. 8598
5 19 5 E 11 (2016 4£ 6 H 8 H) 484 486 0. 8539 0. 8589
55 20 FrE I (2016 =12 A 8 H) 1,511 1, 520 0. 8789 0. 8839
5 21 FriE (20174 6 A 8 H) 4, 500 4, 525 0. 8821 0. 8871
5 22 FriE (2017 4E 12 H 8 H) 3, 854 3, 876 0. 8562 0. 8612
5 23 RriE 3 (20184 6 A 8 H) 3, 082 3, 101 0. 8236 0. 8286
5 24 FrE I (2018 4F 12 A 10 A) 2,531 2, 548 0. 7655 0. 7705
5 25 FrE i (20194 6 7 10 H) 2,333 2,348 0. 7522 0. 7572
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5 26 RriE (20194E 12 H 9 H) 1,885 1, 897 0. 7403 0. 7453
5 27 RriE 3 (20204 6 H 8 H) 1,501 1, 507 0. 6928 0. 6958
5 28 KrE i (2020 4£ 12 H 8 A) 1, 331 1, 336 0. 7347 0. 7377
5 29 FrE I (2021 €€ 6 1 8 H) 1, 225 1, 230 0. 7485 0. 7515
5 30 FriE i fH (2021 4£ 12 H 8 H) 1,168 1,172 0. 7395 0. 7425
5 31 FriE (20224 6 A 8 H) 932 937 0. 6587 0. 6617
5 32 FrE I (20224 12 H 8 H) 1,613 1, 620 0. 6388 0. 6418
5 33 KrE i (2023 4E 6 J] 8 H) 2, 441 2, 453 0. 6256 0. 6286
5 34 FrE I (20234 12 H 8 A) 2, 808 2,817 0. 6185 0. 6205
2022 4E 12 HKH 1, 868 — 0.6313 —
20234 1 HKH 2, 083 — 0. 6454 —
2 H®H 2, 280 — 0. 6332 —
3HAEKH 2, 284 — 0. 6298 —
4 HERR 2, 394 — 0. 6334 —
5 AKH 2, 415 — 0. 6247 —
6 HARH 2, 498 — 0. 6251 —
7TH®EH 2, 532 — 0. 6279 —
8 HARH 2,592 — 0. 6251 —
9 HkH 2,794 — 0.6116 —
10 HEH 2,712 —] 0. 5969 —
11 A=A 2, 800 — 0.6172 —
12 AKH 2, 850 — 0.6315 —

BpAKRELRIE D fHERE Da—2A

2023 4 12 AR A R OMFE B AT 1 AN 1T 24 A RN T Redr @I R DM EOHERIZIR D@ Y T,

M EERER (H 0 H)

1[4 72 v i pEE (1)

(53 Fev%) (rBefs) (5 Hd %) (rBLfs)
5 15 FriE 3 (20144 6 H 9 H) 16, 586 16, 638 0. 9410 0. 9440
5 16 FrE i (2014412 A 8 H) 16, 947 16, 994 1.0726 1. 0756
5 17 FrE i (20154 6 H 8 H) 15, 969 16,012 1.1106 1.1136
5 18 RriE 3 fH (20154E 12 H 8 H) 13, 423 13, 464 0. 9843 0.9873
5 19 FriE (2016 4= 6 H 8 H) 10, 954 10, 991 0. 8755 0. 8785
5 20 FrE I (2016 £ 12 A 8 H) 11,834 11, 870 0.9751 0. 9781
5 21 5 E I (20174 6 H 8 H) 11,323 11, 358 0.9713 0. 9743
5 22 FriE (2017 4E 12 H 8 H) 10, 922 10, 955 0. 9940 0. 9970
5 23 RriE 3 (20184 6 A 8 H) 10, 189 10, 221 0. 9542 0.9572
5 24 FrE I (2018 4F 12 A 10 A) 9, 362 9, 392 0. 9367 0. 9397
5 25 KrE HiH (20194 6 A 10 H) 8, 790 8, 819 0. 9209 0. 9239
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5 26 RriE (20194E 12 H 9 H) 8, 390 8, 417 0. 9379 0. 9409
5 27 RriE 3 (20204 6 H 8 H) 7,651 7, 676 0. 8955 0. 8985
5 28 KrE i (2020 4£ 12 H 8 A) 7,439 7, 463 0.9111 0.9141
5 29 5 E 11 (2021 4£ 6 H 8 H) 7,573 7, 596 0. 9820 0. 9850
5 30 FriE i fH (2021 4£ 12 H 8 H) 7, 542 7, 564 1. 0130 1. 0160
5 31 FriE (20224 6 A 8 H) 7, 649 7, 670 1. 0652 1. 0682
5 32 FrE I (20224 12 H 8 H) 7, 849 7,871 1. 0943 1. 0973
5 33 KrE i (20234 6 5 8 H) 12, 472 12, 551 1.1125 1.1195
5 34 FrE I (20234 12 H 8 A) 20, 408 20, 533 1.1378 1.1448
2022 4E 12 HKH 7,610 — 1. 0541 —
2023 4 1 HRH 7,814 — 1. 0631 —
2 AKH 9,211 — 1. 0904 —
3HAEKH 9,551 — 1. 0658 —
4 HERR 10, 686 — 1.0785 —
5 HRH 12,105 — 1. 1094 —
6 HARH 14, 309 — 1. 1531 —
7TH®EH 15, 136 — 1. 1297 —
8 HRH 16, 205 — 1. 1669 —
9 HkH 17, 270 — 1. 1697 —
10 HRR 17,747 — 1. 1438 —
11 A=A 20, 457 — 1. 1662 —
12 AKH 21, 701 — 1. 1562 —
@ (B0 ]
AR E R R D HHERE Ca—=A
FH I 1 124729 o 4rlid4s

% 15 KrE i 2013 4F 12 H 10 H~2014 4 6 H 9 H 0. 0300 F4
% 16 FrE i 2014 4F 6 H 10 A ~20144£ 12 H 8 H 0. 0300 F4
17 FriE 20144212 4 9 H~20154- 6 A 8 H 0. 0300 M
5 18 FriE 20154 6 H 9 H~20154=12 A 8 H 0. 0300 M
% 19 FrE i 2015 4E 12 H 9 H~20164 6 4 8 H 0. 0300 F4
% 20 FrE I 2016 4F 6 H 9 H~20164£ 12 4 8 H 0. 0300 F4
5 21 FriE 2016 /12 A 9 H~20174- 6 A 8 H 0. 0300 M
5 22 FriE 20174 6 H 9 H~2017412 A 8 H 0. 0300 M
% 23 FrE i 2017 4E 12 H 9 H~20184F 6 4 8 H 0. 0300 F4
% 24 FrE M 2018 4F 6 H 9 H~20184F 12 H 10 H 0. 0300 F4
5 25 R 2018 4212 A 11 H~20194F 6 A 10 H 0. 0300 M
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5 26 K E 20194 6 A 11 H~2019412 H 9 H 0. 0300 M4
o5 27 FeE I 2019 42 12 A 10 H~20204 6 H 8 H 0. 0200 M4
% 28 FriE iR 2020 4 6 H 9 H~20204£ 12 H 8 H 0.0180 H
5% 29 FrE iR 2020 4 12 4 9 H~2021 4 6 H 8 H 0.0180 H
%5 30 FE 20214 6 H 9 H~2021 412 4 8 H 0.0180 M
o5 31 KrE I 2021412 A 9 H~20224 6 A 8 H 0.0180 M
% 32 FrE i 2022 4 6 H 9 H~20224£ 12 H 8 H 0.0180 H
% 33 FrE iR 2022 4£ 12 4 9 H~20234 6 H 8 H 0.0180 H
% 34 FrE G 2023 4 6 H 9 H~20234£ 12 H 8 H 0.0120 M

KAFFEBM P OSBRI O EF 2R R L TEBY £,

PR RELAAE D HAER(E Da—=2

FHELI R 1 A7 o5k
% 15 FrE iR 2013 4£ 12 H 10 H~20144 6 H 9 H 0.0180 H
% 16 FrE i 2014 4E 6 H 10 H~20144£ 12 4 8 H 0.0180 H
9517 FeE I 2014412 A 9 H~20154 6 A 8 H 0.0180 M
o5 18 KriE 20154 6 H 9 H~2015412 4 8 H 0.0180 M
%19 FrE i 20154 12 4 9 H~20164 6 H 8 H 0.0180 H
7 20 FrE iR 2016 4 6 H 9 H~20164£ 12 H 8 H 0.0180 H
o5 21 FeE I 2016 42 12 A 9 H~20174 6 A 8 H 0.0180 M
o5 22 FrE I 20174 6 H 9 H~20174 12 A 8 H 0.0180 M
5 23 FrE iR 2017 4£ 12 4 9 H~20184 6 H 8 H 0.0180 H
% 24 FrE G 2018 4 6 H 9 H~20184F 12 H 10 H 0.0180 H
%5 25 FrE I 2018 4F 12 A 11 H~20194 6 A 10 H 0.0180 M
%5 26 FE 20194 6 H 11 H~2019412 H 9 H 0.0180 M
%27 FrE iR 2019 4£ 12 H 10 H~20204 6 4 8 H 0.0180 H
% 28 FriE iR 2020 4 6 H 9 H~20204£ 12 H 8 H 0.0180 H
o5 29 FrE I 20204212 A 9 H~20214 6 A 8 H 0.0180 M
75 30 FE 20214 6 H 9 H~2021 412 A 8 H 0.0180 M
% 31 FrE i 2021 4£ 12 H 9 H~20224 6 H 8 H 0.0180 H
% 32 FrE i 2022 4 6 H 9 H~20224£ 12 H 8 H 0.0180 H
5 33 KraE 2022412 A 9 H~20234 6 A 8 H 0.0420 M
%5 34 K E I 20234 6 H 9 H~2023412 4 8 H 0.0420 M

KAFFEBM P OB HAM O EF 2R R L TBY £,

@ s ROHER]

PR ORE LA AE D HAERE Ca—2

FHE M N 2 =R
% 15 FrE M 20134 12 H 10 H~20144 6 H 9 H 5. 7%

40 / 209




%5 16 KraE 2014 4 6 H 10 H~2014412 H 8 H A1.8%
9517 FrE I 2014412 A 9 H~20154 6 A 8 H 1.9%
% 18 FrE iR 20154 6 H 9 H~20154£ 12 8 H A8. 4%
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i * Kov BRUIN BLOCKER LLC COM 15, 286 0. 00] 0. 00
CARNELTAN POINT HOLDINGS COM 162 1, 136. 83 184, 167. 27
GATEWAY CASINO LIMITED COMMON 140, 813 0. 00] 0. 00
STOCK
HARDWOODS HOLDINGS COM 468 48. 00 22,464. 00
INTELSAT JACKSON HOLDING] 174 9. 00] 1, 566. 00
LU2445091858
INTELSAT JACKSON HOLDING| 174 9. 00] 1, 566. 00
LU2445092583
INTELSAT SA/LUXEMBOURG COMMON 1, 667 26. 75 44, 592. 25
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AR EE =R 2 0. 4%

TALEN ENERGY CORP 144A COM 1,617 57.15 92, 411. 55
TPC HOLDINGS INC COM 683 25. 00 17, 075. 00
WARREN RESOURCES INC 3, 649 0. 00 0. 00
NINE ENERGY SERVICE INC 500) 2. 10 1, 050. 00
PARKER DRILLING CO-POST BANK 968 9. 50 9, 196. 00
CALIFORNIA RESOURCES CORP 80 49.12 3, 929. 60
CLOUD PEAK ENERGY INC 59 0. 00 0. 00
EXXON MOBIL CORP 388 98. 42 38, 186. 96
GULFPORT ENERGY CORP 1,084 133. 65 144, 876. 60
GULFPORT ENERGY PFD 6 8, 850. 00 53, 100. 00
UC HOLDINGS INC 19, 920 4. 00 79, 680. 00
DIRECTBUY HOLDINGS INC 2,772 0. 00 0. 00
DIEBOLD NIXDORF INC 3, 727 27. 70, 103, 237. 90
TALEN ENERGY CORP 297 58. 32 17,321. 04
VISTRA CORP 3,313 37.17 123, 144. 21
VISTRA CORP RIGHTS 3, 853 1. 35 5,201. 55
IHEARTMEDIA INC-CLASS A 755 2. 80 2, 114. 00
BLUESTEM GROUP INC 11, 344 0. 05 567. 20
EnR%R ;25 945, 447. 13

(135, 435, 301)

100. 0%

135, 435, 301

(135, 435, 301)

(I DAMERAMRESIC OV TE, BEREEO/NGHIO () i, FERERE BEA:H) THY £,
(I 2) Bt o () WL, AMERAMERIRL BOT, AETHY £
(7 3) HeRITAE XV ARl ORI PEIC RS DR RO/ DEHIO G RHEBICHT DR TH Y 7,

(2) BRALUS DA AfFESS (2023 4F 12 H 8 A HI(E)

¥ mE Ez4i] IR LA e

CHTIE TARIMERIES: PR L CALTFORNTA RESOURCES WARRANT 133. 00 1, 873. 97
CWT TRAVEL HOLDINGS-A-CW26 1, 052. 00 0. 00
CWT TRAVEL HOLDINGS-B-CW28 1, 108. 00 0. 00
INTELSAT SA/LUXEMBOURG WARRANT 1. 00 0. 50
IPAYMENT HOLDINGS INC WARRANT 836, 360. 00 0. 00
12/29/2022
VISTRA CORP — CW24 1, 823. 00 127. 61
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VNG AT ;6 840, 477. 00 2, 002. 08
(286, 797)

A BREATE L3R 2 0. 0% 0. 0%
Gl 286, 797
(286, 797)

EREe Dk Fov 1011778 BC / NEW RED FIN 750, 000. 00 747, 772. 95
1011778 BC / NEW RED FIN 900, 000. 00 849, 179. 52
1839688 ALBERTA ULC 181, 719. 00 0. 00
ACRISURE LLC / FIN INC 750, 000. 00 742, 311. 45
ACRISURE LLC / FIN INC 125, 000. 00 109, 492. 50
ACUSHNET CO 50, 000. 00 52, 165. 25
ADAMS HOMES INC 25, 000. 00 25,018. 14
ADAMS HOMES INC 175, 000. 00 174, 248. 53
ADIENT GLOBAL HOLDINGS 75, 000. 00 76, 993. 12
ADIENT GLOBAL HOLDINGS 1, 050, 000. 00 1, 081, 361. 40
ADT SEC CORP 100, 000. 00 90, 100. 00
ADVANCED DRAINAGE SYSTEM 50, 000. 00 49, 790. 52
AETHON UN/AETHIN UN FIN 150, 000. 00 150, 447. 36
AFFINITY GAMING 525, 000. 00 459, 378. 20
AG TTMT ESCROW ISSUER 25, 000. 00 26, 267. 12
ATR CANADA 1, 700, 000. 00 1,597, 971. 26
ALBERTSONS COS/SAFEWAY 350, 000. 00 337, 106. 21
ALBERTSONS COS/SAFEWAY 225, 000. 00 227, 517. 30
ALBERTSONS COS/SAFEWAY 350, 000. 00 314, 143. 86
ALBERTSONS COS/SAFEWAY 100, 000. 00 95, 048. 85
ALCOA INC 501, 000. 00 497, 339. 44
ALLEGHENY TECHNOLOGIES 125, 000. 00 112, 387. 50
ALLEGHENY TECHNOLOGIES 625, 000. 00 553, 097. 18
ALLEN MEDIA LLC/CO-ISSR 150, 000. 00 69, 877. 50
ALLIED UNIVERSAL 1, 500, 000. 00 1, 125, 667. 50
ALLIED UNIVERSAL HOLDCO 250, 000. 00 231, 015. 32
ALTICE FINANCING SA 1, 000, 000. 00 858, 833. 70
ALTICE FINANCING SA 300, 000. 00 249, 085. 89
ALTICE FRANCE HOLDING SA 700, 000. 00 376, 953. 22
ALTICE FRANCE HOLDING SA 200, 000. 00 80, 492. 98
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ALTICE FRANCE SA 625, 000. 00 454, 216. 18
ALTICE FRANCE SA 600, 000. 00 440, 000. 52
ALTOS ESCROW DEBT 1, 675, 000. 00 0. 00
ALTOS ESCROW DEBT 4, 010, 000. 00 0. 00
IAMC ENTERTAINMENT HOLDIN 389, 740. 00 319, 946. 17
AMC NETWORKS INC 375, 000. 00 270, 678. 41
AMERICAN AIRLINES INC 100, 000. 00, 100, 260. 10,
AMERICAN AIRLINES INC 300, 000. 00 315, 173. 40
IAMERTCAN ATRLINES/AADVAN 83, 333. 33 82,418. 58
IAMERTCAN ATRLINES/AADVAN 875, 000. 00 849, 870. 35
AMERITEX HOLDCO INTERMED 75, 000. 00 74, 062. 50
AMN HEALTHCARE INC 100, 000. 00, 93, 656. 08
AMN HEALTHCARE INC 100, 000. 00, 89, 225. 00
ANYWHERE REAL EST 247, 200. 00 218, 154. 00
APACHE CORP 400, 000. 00 364, 846. 00
APACHE CORP 75, 000. 00 57,073. 14
APPVION ESCROW 350, 000. 00 0. 00
APX GROUP INC 150, 000. 00, 136, 060. 53]
ARCHES BUYER INC 100, 000. 00, 89, 341. 26
ARCONIC INC 100, 000. 00, 101, 026. 91
ARD FINANCE SA 1, 300, 000. 00 632, 554. 00
ARDAGH PKG FIN/HLDGS USA 500, 000. 00 373, 191. 45
ARDAGH PKG FIN/HLDGS USA 400, 000. 00 298, 553. 16
ARETEC ESCROW ISSUER 2 25,000. 00 26, 280. 17
ARKO CORP 50, 000. 00 41, 908. 50
ARSENAL AIC PARENT LLC 125, 000. 00, 129, 071. 78
ASCENT RESOURCES/ARU FIN 61, 000. 00 76, 531. 82
IASCENT RESOURCES/ARU FIN 100, 000. 00, 100, 230. 90,
ASHTON WOODS USA/FINANCE 75, 000. 00 71,138. 41
ASHTON WOODS USA/FINANCE 75, 000. 00 64, 777. 38
ASHTON WOODS USA/FINANCE 75, 000. 00 63,837. 78
ASP AMC MERGER SUB 100, 000. 00, 1, 595. 00
IASSUREDPARTNERS INC 50, 000. 00 45,045. 78
ATI INC 100, 000. 00, 101, 114. 00,
ATLANTICA SUSTAIN INFRA 200, 000. 00 179, 826. 20,
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ATLAS LUXCO 4 / ALL UNI 200, 000. 00 174, 214. 12
AUSTIN BIDCO INC 375, 000. 00 308, 105. 58
IAVANTOR FUNDING INC 50, 000. 00 47,274.51
AVANTOR FUNDING INC 500, 000. 00 449, 184. 40
AVENTINE ENERGY ESCROW 2, 850, 000. 00 0. 00
AVIENT CORP 475, 000. 00 481, 090. 45
AVIS BUDGET CAR/FINANCE 175, 000. 00, 158, 681. 89
AVIS BUDGET CAR/FINANCE 750, 000. 00 737, 659. 50
IAXALTA COATING SYSTEMS D 150, 000. 00, 155, 062. 50
B&G FOODS INC 100, 000. 00, 103, 245. 42
BAFFINLAND IRON CORP/LP 175, 000. 00, 166, 960. 50,
BALL CORP 705, 000. 00 695, 801. 51
BALL CORP 250, 000. 00 256, 144. 75
BALL CORP 500, 000. 00 418, 096. 15
BARCLAYS PLC 600, 000. 00 566, 960. 52
BARCLAYS PLC 200, 000. 00 203, 000. 00
BASIC ENERGY ESCROW 50, 000. 00 500. 00,
BATH & BODY WORKS INC 700, 000. 00 680, 501. 99
BAUSCH & LOMB ESCROW COR 300, 000. 00 309, 645. 00
BAUSCH HEALTH AMERICAS 75, 000. 00 38, 391. 90
BAUSCH HEALTH COS INC 75, 000. 00 44, 246. 36
BAUSCH HEALTH COS INC 175, 000. 00, 68, 398. 43
BAYTEX ENERGY CORP 350, 000. 00 354, 771. 13
BCPE ULYSSES INTERMEDIAT 75, 000. 00 66, 235. 52
BEACON ROOFING SUPPLY IN 100, 000. 00, 100, 340. 20,
BEAZER HOMES USA 100, 000. 00, 98, 113. 56
BENTELER INTERNATIONAL A 400, 000. 00 414, 294. 00
BIG RIVER STEEL/BRS FIN 200, 000. 00 200, 377. 20,
BLUE RACER MID LLC/FINAN 650, 000. 00 641, 594. 07,
BOMBARDIER INC 500, 000. 00 502, 693. 00
BOMBARDIER INC 350, 000. 00 332, 441. 02
BOMBARDIER INC 700, 000. 00 700, 233. 94
BOMBARDIER INC 125, 000. 00, 128, 638. 12
BORR IHC LTD / BORR FIN 200, 000. 00 203, 000. 00
BOYD GAMING CORP 225, 000. 00 200, 662. 67,
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BRAND INDUSTRIAL SERVICE 125, 000. 00, 129, 843. 75|
BRISTOW GROUP INC 600, 000. 00 574, 047. 00
BUILDERS FIRSTSOURCE INC 100, 000. 00, 94, 624. 56
BUILDERS FIRSTSOURCE INC 325, 000. 00 284, 415. 65
BUILDERS FIRSTSOURCE INC 1, 300, 000. 00 1,304, 472. 3§
C&S GROUP ENTERPRISES LL 225, 000. 00 181, 837. 77,
CAESARS ENTERTAIN INC 425, 000. 00 379, 192. 94
CAESARS ENTERTAIN INC 200, 000. 00 202, 160. 20
CALLON PETROLEUM CO 75, 000. 00 74,307.78
CALPINE CORP 500, 000. 00 471, 560. 95
CALPINE CORP 125, 000. 00, 117, 762. 46
CALPINE CORP 75, 000. 00 67,952. 18
CALPINE CORP 500, 000. 00 446, 706. 30
CARLYLE AVIATION ELEVATE 400, 000. 00 377,077. 68
CARNELIAN PT HLDGS LP 180, 050. 00, 90, 025. 00
CARNIVAL CORP 100, 000. 00, 101, 220. 40,
CARNIVAL CORP 3, 025, 000. 00 2,901, 068. 77
CARNIVAL CORP 175, 000. 00, 183, 166. 72
CARNIVAL CORP 800, 000. 00 742, 422. 32
CARNIVAL CORP 800, 000. 00 856, 846. 40
CARNIVAL HLDGS BM LTD 500, 000. 00 544, 768. 00
CARPENTER TECHNOLOGY 100, 000. 00, 98, 624. 41
CASTLE US HOLDING CORP 250, 000. 00 127, 285. 00
CASTLELAKE AVIATION FIN 875, 000. 00 811, 594. 17,
CATALENT PHARMA SOLUTION 275, 000. 00 232, 287. 00
CATALENT PHARMA SOLUTION 250, 000. 00 210, 723. 70,
CCO HLDGS LLC/CAP CORP 25,000. 00 23,105. 84
CCO HLDGS LLC/CAP CORP 175, 000. 00, 169, 396. 95
CCO HLDGS LLC/CAP CORP 450, 000. 00 386, 412. 79
CCO HLDGS LLC/CAP CORP 100, 000. 00, 83, 814. 47
CCO HLDGS LLC/CAP CORP 450, 000. 00 448, 221. 82
CCO HLDGS LLC/CAP CORP 125, 000. 00, 104, 961. 87
CCO HLDGS LLC/CAP CORP 4, 350, 000. 00 3, 584, 842. 39
CCO HLDGS LLC/CAP CORP 75, 000. 00 60, 234. 27
CCO HLDGS LLC/CAP CORP 250, 000. 00 195, 795. 12
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CDI ESCROW ISSUER INC 100, 000. 00, 95, 309. 31
CDW LLC/CDW FINANCE 75, 000. 00 70,972.77
CEDAR FAIR LP 500, 000. 00 464, 448. 35
CEMEX SAB DE CV 200, 000. 00 192, 308. 26
CEMEX SAB DE CV 200, 000. 00 172, 126. 16
CENTENE CORP 50, 000. 00 47, 472. 25
CENTENE CORP 125, 000. 00, 109, 181. 90,
CENTENE CORP 475, 000. 00 400, 021. 25
CENTURY COMMUNITIES 400, 000. 00 402, 333. 60,
CHART INDUSTRIES INC 725, 000. 00 746, 048. 20
CHART INDUSTRIES INC 175, 000. 00, 188, 076. 35
CHARTER COMM OPT LLC/CAP 675, 000. 00 636, 954. 90
CHEMOURS CO 525, 000. 00 483, 594. 87
CHENIERE ENERGY PARTNERS 200, 000. 00 188, 445. 26
CHENIERE ENERGY PARTNERS 200, 000. 00 166, 078. 90,
CHESAPEAKE ENERGY CORP 75, 000. 00 73,687. 62
CHESAPEAKE ESCROW ISSUER 700, 000. 00 676, 937. 31
CHS/COMMUNITY HEALTH SYS 150, 000. 00, 145, 540. 84
CHS/COMMUNITY HEALTH SYS 900, 000. 00 799, 285. 59
CHS/COMMUNITY HEALTH SYS 75, 000. 00 62,470. 87
CHS/COMMUNITY HEALTH SYS 150, 000. 00, 89, 367. 75
CHS/COMMUNITY HEALTH SYS 200, 000. 00 113, 406. 00|
CHS/COMMUNITY HEALTH SYS 150, 000. 00, 117, 538. 56
CHS/COMMUNITY HEALTH SYS 782, 000. 00 573, 475. 79
CIENA CORP 825, 000. 00 732, 991. 87
CINEMARK USA INC 625, 000. 00 630, 176. 12
CINEMARK USA INC 550, 000. 00 534, 156. 81
CINEMARK USA INC 100, 000. 00, 90, 620. 72
CITGO PETROLEUM CORP 1, 075, 000. 00 1, 070, 421. 03
CITGO PETROLEUM CORP 150, 000. 00, 148, 747. 17|
CITGO PETROLEUM CORP 200, 000. 00 203, 170. 60,
CITIGROUP INC 925, 000. 00 853, 307. 13
CITIGROUP INC 75, 000. 00 67,712. 13
CITIGROUP INC 25,000. 00 25,072. 85
CIVITAS RESOURCES INC 975, 000. 00 1, 008, 590. 70
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CLEAN HARBORS INC 25,000. 00 24,963. 53
CLEAR CHANNEL OUTDOOR HO 625, 000. 00 487, 572. 00
CLEARWAY ENERGY OP LLC 325, 000. 00 306, 330. 01
CLEARWAY ENERGY OP LLC 250, 000. 00 213, 392. 02
CLEARWAY ENERGY OP LLC 350, 000. 00 288, 261. 64
CLEVELAND-CLIFFS INC 50, 000. 00 49, 242. 94
CLEVELAND-CLIFFS INC 80, 000. 00 72,497. 18
CLEVELAND-CLIFFS INC 350, 000. 00 345, 652. 75
CLEVELAND-CLIFFS INC 425, 000. 00 372, 755. 60
CLEVELAND-CLIFFS INC 25,000. 00 21,742.70
CLOUD PEAK ENRGY 300, 000. 00 0. 00
CLOUD SOFTWARE GRP INC 450, 000. 00 407, 958. 88
CLYDESDALE ACQUISITION 475, 000. 00 421, 865. 88
CNT PRNT/CDK GLO II1/FIN 50, 000. 00 51, 535.97
CNX RESOURCES CORP 100, 000. 00, 95, 084. 85
COEUR MINING INC 175, 000. 00, 153, 109. 04
COINBASE GLOBAL INC 900, 000. 00 727, 057. 17
COINBASE GLOBAL INC 725, 000. 00 537, 565. 89
COLT MERGER SUB INC 950, 000. 00 948, 695. 74
COLT MERGER SUB INC 375, 000. 00 383, 702. 62
COMMERCIAL METALS CO 100, 000. 00, 87,771.91
COMMERCIAL METALS CO 50, 000. 00 43, 842. 55
COMMSCOPE  INC 225, 000. 00 143, 558. 68
COMMSCOPE TECH FINANCE L 275, 000. 00 214, 040. 75
COMPASS MINERALS INTERNA 100, 000. 00, 98, 375. 50
COMSTOCK RESOURCES INC 275, 000. 00 234, 037. 45
CONSENSUS CLOUD SOLUTION 100, 000. 00, 94, 438. 08
CONSENSUS CLOUD SOLUTION 100, 000. 00, 87,420. 00
CONSTELLIUM SE 250, 000. 00 221, 269. 12
COTY/HFC PRESTIGE/INT US 600, 000. 00 603, 833. 10
CP ATLAS BUYER INC , 275, 000. 00, 1, 052, 823. 85|
CQP HOLDCO LP/BIP-V CHIN 800, 000. 00 739, 807. 28
CREDIT ACCEPTANC 125, 000. 00, 127, 656. 25|
CRESTWOOD MID PARTNER LP 75, 000. 00 74,553. 13
CRESTWOOD MID PARTNER LP 150, 000. 00, 148, 287. 00|
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CRESTWOOD MID PARTNER LP 200, 000. 00 199, 654. 00,
CRESTWOOD MID PARTNER LP 300, 000. 00 310, 927. 50
CROCS INC 675, 000. 00 592, 590. 19
CROWNROCK LP/CROWNROCK F 100, 000. 00, 99, 831. 50
CROWNROCK LP/CROWNROCK F 750, 000. 00 723, 206. 24
CSC HOLDINGS LLC 200, 000. 00 167, 865. 64
CSC HOLDINGS LLC 200, 000. 00 198, 418. 20,
CSC HOLDINGS LLC 400, 000. 00 220, 092. 68
CSC HOLDINGS LLC 200, 000. 00 109, 894. 00,
CSC HOLDINGS LLC 500, 000. 00 354, 560. 80
CURO GROUP HOLDINGS CORP 125, 000. 00, 20, 312. 50
CUSHMAN & WAKEFIELD US 50, 000. 00 50, 790. 00
DARLING INGREDIENTS INC 375, 000. 00 367, 694. 02
DAVITA INC 450, 000. 00 385, 867. 12
DELEK LOGISTICS PARTNERS 275, 000. 00 270, 598. 62
DELTA AIR LINES INC 1, 200, 000. 00 1,213, 732. 20
DELTA AIR LINES/SKYMILES 100, 000. 00, 96, 923. 80
DIAMOND FRGN/DIAMOND FIN 50, 000. 00 50, 145. 68
DIAMOND SPORTS GR/DIAMON 250, 000. 00 6, 250. 00
DIRECTV HOLDINGS/FING 250, 000. 00 230, 125. 52
DISH DBS CORP 600, 000. 00 539, 067. 00
DISH DBS CORP 650, 000. 00 551, 898. 75
DISH DBS CORP 450, 000. 00 239, 872. 50
DISH DBS CORP 825, 000. 00 393, 991. 12
DISH NETWORK CORP 248, 000. 00 250, 956. 73
DORNOCH DEBT MERGER SUB 575, 000. 00 499, 505. 08
DREAM FINDERS HOMES INC 100, 000. 00, 103, 630. 65
EDGEWELL PERSONAL CARE 900, 000. 00 861, 349. 50
FELECTRICITE DE FRANCE SA 200, 000. 00 215, 963. 60,
EMERALD DEBT MERGER 800, 000. 00 805, 000. 00
EMPIRE COMMUNITIES CORP 100, 000. 00, 96, 392. 70
ENDO LUX FIN CO I SARL 100, 000. 00, 64, 116. 59
ENDURANCE ACQ MERGER 300, 000. 00 212, 220. 00
ENERGEAN ISRAEL FINANCE 50, 000. 00 43,778.75
ENERGEAN ISRAEL FINANCE 50, 000. 00 42,236. 80
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ENLINK MIDSTREAM LLC 75, 000. 00 75,941. 02
ENLINK MIDSTREAM PARTNER 550, 000. 00 538, 598. 50
ENLINK MIDSTREAM PARTNER 75, 000. 00 64, 182. 39
ENLINK MIDSTREAM PARTNER 175, 000. 00, 139, 960. 62
ENLINK MIDSTREAM PARTNER 25,000. 00 20,953. 12
ENTEGRIS ESCROW CORP 450, 000. 00 435, 892. 09
ENTEGRIS INC 214, 000. 00 199, 277. 61
ENVISION HEALTHCARE CORP 100, 000. 00, 4, 955. 50
EQM MIDSTREAM PARTNERS L 75, 000. 00 73, 768. 43
EQM MIDSTREAM PARTNERS L 300, 000. 00 298, 701. 62
EQM MIDSTREAM PARTNERS L 50, 000. 00 51, 596. 44
EQM MIDSTREAM PARTNERS L 750, 000. 00 739, 304. 77
EQM MIDSTREAM PARTNERS L 100, 000. 00, 93, 466. 56
EQM MIDSTREAM PARTNERS L 50, 000. 00 52, 855. 75
EQM MIDSTREAM PARTNERS L 1, 050, 000. 00 1, 036, 507. 50
ESC CB INTELSAT JA 175, 000. 00, 0. 00
EVERI HOLDINGS INC 50, 000. 00 44, 142. 50
EXELA INTERMED/EXELA FIN 76, 986. 00 13, 376. 31
FERRELLGAS ESCROW LLC/FG 175, 000. 00, 168, 789. 18
FERRELLGAS ESCROW LLC/FG 526, 000. 00 483, 789. 60,
FERTITTA ENTERTAINMENT 75, 000. 00 67,624. 12
FIRST QUANTUM MINERALS L 200, 000. 00 164, 750. 00|
FTRSTENERGY CORP 100, 000. 00, 95,619. 44
FMG RESOURCES AUG 2006 450, 000. 00 438, 603. 75
FMG RESOURCES AUG 2006 175, 000. 00, 154, 743. 97|
FMG RESOURCES AUG 2006 50, 000. 00 48, 731. 82
FONTAINEBLEAU LAS VEGAS 11, 815, 760. 01 30, 720. 97
FORD MOTOR COMPANY 75, 000. 00 86,212. 71
FORD MOTOR COMPANY 75, 000. 00 73,493. 58
FORD MOTOR COMPANY 625, 000. 00 491, 930. 56
FORD MOTOR CREDI 200, 000. 00 166, 935. 28
FORD MOTOR CREDIT CO LLC 300, 000. 00 299, 494. 17,
FORD MOTOR CREDIT CO LLC 200, 000. 00 196, 038. 30,
FORD MOTOR CREDIT CO LLC 200, 000. 00 192, 589. 02
FORD MOTOR CREDIT CO LLC 800, 000. 00 756, 640. 24
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FORD MOTOR CREDIT CO LLC 200, 000. 00 202, 459. 80,
FORD MOTOR CREDIT CO LLC 200, 000. 00 202, 922. 26
FORD MOTOR CREDIT CO LLC 200, 000. 00 204, 684. 74
FORD MOTOR CREDIT CO LLC 500, 000. 00 427, 226. 90
FORD MOTOR CREDIT CO LLC 400, 000. 00 377, 967. 00
FORD MOTOR CREDIT CO LLC 700, 000. 00 725, 800. 67
FORESTAR GROUP INC 1, 250, 000. 00 1,179, 034. 12
FORESTAR GROUP INC 175, 000. 00, 163, 595. 86
FORTREA HOLDINGS INC 75, 000. 00 75, 000. 00
FORTRESS TRANS & INFRAST 1, 056, 000. 00 1, 049, 698. 84
FORTRESS TRANS & INFRAST 100, 000. 00, 103, 995. 34
FORTRESS TRANS & INFRAST 400, 000. 00 379, 325. 20
FORTRESS TRANS & INFRAST 50, 000. 00 51, 391. 50
[FOUNDATION BUILDING M 475, 000. 00 415, 154. 75
FREEDOM MORTGAGE 125, 000. 00, 117, 282. 15
FREEDOM MORTGAGE CORP 400, 000. 00 389, 344. 68
FREEDOM MORTGAGE CORP 225, 000. 00 241, 712. 32
FREEDOM MORTGAGE CORP 225, 000. 00 241, 527. 48
FRONTIER COMMUNICATIONS 575, 000. 00 523, 649. 56
FRONTIER COMMUNICATIONS 1, 000, 000. 00 850, 124. 70,
FRONTIER COMMUNICATIONS 39, 479. 00 31,899. 17
GARDA WORLD SECURITY 75, 000. 00 75, 751. 20
GENESTS ENERGY LP/FIN 100, 000. 00, 99, 411. 87
GENESTS ENERGY LP/FIN 325, 000. 00 331, 345. 95
GENWORTH MORTGAGE HLDING 775, 000. 00 766, 735. 01
GFL ENVIRONMENTAL INC 175, 000. 00, 177, 965. 90,
GGAM FINANCE LTD 50, 000. 00 50, 437. 50
GLATFELTER 300, 000. 00 188, 244. 00,
GLOBAL AIR LEASE CO LTD 631, 733. 00 594, 361. 94
GO DADDY OPCO/FINCO 350, 000. 00 339, 129. 42
GOEASY LTD 75, 000. 00 77,970. 00
GOODYEAR TIRE & RUBBER 350, 000. 00 307, 844. 25
GPS HOSPITALITY HOLDING 150, 000. 00, 104, 989. 77|
GRAFTECH GLOBAL ENTERPRI 625, 000. 00 503, 593. 75
GRAY ESCROW II INC 75, 000. 00 53, 880. 92
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GREYSTAR REAL ESTATE PAR 525, 000. 00 538, 585. 37
GTCR W-2 MERGER SUB LLC 600, 000. 00 619, 077. 00
GULFPORT ENERGY CORP 65, 901. 00 66, 811. 42
GULFPORT ENERGY ESCROW 25,000. 00 93. 87
GULFPORT ENERGY ESCROW 200, 000. 00 751. 00
GULFPORT ENERGY OP CORP 2, 930. 00 2,970. 47
HANESBRANDS  INC 375, 000. 00 356, 421. 86
HARVEST MIDSTREAM I LP 250, 000. 00 246, 441. 05
HAT HOLDINGS T LLC/HAT 50, 000. 00 49, 221.76
HAT HOLDINGS T LLC/HAT 100, 000. 00, 92, 184. 98
HAT HOLDINGS I LLC/HAT 150, 000. 00, 151, 555. 72
HAT HOLDINGS T LLC/HAT 850, 000. 00 678, 741. 83
HAWAITAN BRAND INTELLECT 475, 000. 00 438, 757. 50,
HCA INC 150, 000. 00, 153, 723. 37|
HCA INC 150, 000. 00, 154, 324. 11
HCA INC 50, 000. 00 50, 206. 39
HELIX ENERGY SOLUTIONS 275, 000. 00 279, 725. 87
HELLAS 11 , 050, 000. 00, 0. 00
HERTZ CORP/THE 75, 000. 00 66, 827. 62
HERTZ CORP/THE 75, 000. 00 59, 333. 02
HESS MIDSTREAM 525, 000. 00 517, 537. 65
HESS MIDSTREAM OPERATION 50, 000. 00 47, 398. 50
HF SINCLAIR 50, 000. 00 49, 832. 61
HILCORP ENERGY I/HILCORP 150, 000. 00, 147, 217. 44
HILCORP ENERGY I/HILCORP 75, 000. 00 70, 893. 16
HTLCORP ENERGY I/HILCORP 500, 000. 00 468, 160. 50
HILCORP ENERGY I/HILCORP 325, 000. 00 303, 103. 28
HTLCORP ENERGY I/HILCORP 350, 000. 00 360, 607. 45
HILTON DOMESTIC OPERATIN 75, 000. 00 74, 345. 58
HILTON DOMESTIC OPERATIN 50, 000. 00 45,274. 35
HILTON DOMESTIC OPERATIN 550, 000. 00 520, 415. 44
HILTON DOMESTIC OPERATIN 700, 000. 00 618, 985. 08
HILTON DOMESTIC OPERATIN 150, 000. 00, 126, 163. 15
HILTON GRAND VAC BOR ESC 225, 000. 00 200, 848. 14
HILTON WORLDWIDE FIN LLC 250, 000. 00 244, 543. 80,
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HLF FIN SARL LLC/HERBALI 425, 000. 00 321, 886. 50
HOSPITALITY PROP TRUST 150, 000. 00, 149, 912. 76
HOWARD MIDSTREAM ENERGY 75, 000. 00 73,582. 12
HOWARD MIDSTREAM ENERGY 200, 000. 00 209, 370. 00
HUB INTERNATIONAL LTD 100, 000. 00, 103, 004. 50,
HUSKY IIT HOLDING LTD 700, 000. 00 691, 471. 69
TAMGOLD CORP 150, 000. 00, 124, 234. 50
TCAHN ENTERPRISES/FIN 461, 000. 00 454, 533. 55
TCAHN ENTERPRISES/FIN 400, 000. 00 377, 877. 92
TCAHN ENTERPRISES/FIN 75, 000. 00 67, 080. 75
TCAHN ENTERPRISES/FIN 100, 000. 00, 82,023. 00
THEARTCOMMUNICATIONS INC 52, 966. 00 44, 159. 56
THEARTCOMMUNICATIONS INC 125, 000. 00, 92, 317. 30
THO VERWALTUNGS GMBH 1, 275, 000. 00 1, 196, 227. 95
ILFC E-CAPITAL TRUST I 320, 000. 00 236, 592. 99
ILIAD HOLDING SAS 400, 000. 00 388, 572. 24
IMOLA MERGER CORP 625, 000. 00 572, 200. 56
INTEL PKG HOLDCO ISSUER 50, 000. 00 42,346. 78
IQVIA INC 100, 000. 00, 102, 790. 80,
IRIS HOLDINGS INC 75, 000. 00 63, 853. 46
IRIS MERGER SUB 2019 INC 650, 000. 00 592, 003. 68
IRON MOUNTAIN INC 25,000. 00 23,976. 57
TRON MOUNTAIN INC 150, 000. 00, 151, 926. 30,
IRON MOUNTAIN INC 800, 000. 00 737, 502. 56
IRON MOUNTAIN INC 100, 000. 00, 93, 110. 67
TRON MOUNTAIN INC 805, 000. 00 744, 217. 18
IRON MOUNTAIN INFO MGMT 900, 000. 00 795, 145. 40
ITHACA ENERGY NORTH 1, 200, 000. 00 1, 163, 503. 80
JACOBS ENTERTAINMENT INC 75, 000. 00 67, 184. 25
JAGUAR LAND ROVER AUTOMO 200, 000. 00 202, 273. 40
JAGUAR LAND ROVER AUTOMO 800, 000. 00 756, 728. 16
JAZZ SECURITIES DAC 200, 000. 00 183, 173. 28
JC PENNEY CORP INC 124, 769. 68 12. 47
JPMORGAN CHASE & CO 100, 000. 00, 96, 355. 57
JPMORGAN CHASE & CO 150, 000. 00, 150, 070. 35
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K HOVNANIAN ENTERPRISES 79, 000. 00 83, 740. 00
K HOVNANIAN ENTERPRISES 79, 000. 00 39, 500. 00
KAISER ALUMINUM CORP 175, 000. 00, 156, 432. 30
KAISER ALUMINUM CORP 1, 150, 000. 00 941, 603. 09
KB HOME 75, 000. 00 77,031. 56
KB HOME 100, 000. 00, 92, 597. 50
KB HOME 250, 000. 00 254, 062. 50,
KB HOME 400, 000. 00 342, 243. 60
KINETIK HOLDINGS LP 100, 000. 00, 96, 190. 52
KNIFE RIVER HOLD CO 450, 000. 00 466, 484. 40,
. BRANDS INC 50, 000. 00 52, 187. 50
L BRANDS INC 100, 000. 00, 100, 089. 01
. BRANDS INC 475, 000. 00 454, 781. 34
LABL INC 300, 000. 00 262, 799. 25
LABL INC 25,000. 00 24, 489. 53
LADDER CAP FIN LLLP/CORP 50, 000. 00 44, 060. 43
LAMAR MEDIA CORP 200, 000. 00 190, 125. 00|
LAREDO PETROLEUM INC 675, 000. 00 677, 463. 75
LAREDO PETROLEUM INC 175, 000. 00, 159, 017. 77,
LBM ACQUISITION LLC 100, 000. 00, 83, 891. 50
LCM INVESTMENTS HOLDINGS 75, 000. 00 76, 345. 12
LD HOLDINGS GROUP LLC 400, 000. 00 295, 656. 00
LEEWARD RENEWABL 275, 000. 00 231, 666. 24
LEVEL 3 FINANCING INC 275, 000. 00 117, 823. 75
LEVEL 3 FINANCING INC 950, 000. 00 360, 130. 74
LGI HOMES INC 175, 000. 00, 182, 660. 01
LGI HOMES INC 550, 000. 00 461, 906. 66
LIFE TIME INC 500, 000. 00 491, 512. 60,
LIFE TIME INC 875, 000. 00 871, 141. 25
LIFEPOINT HEALTH INC 100, 000. 00, 96, 728. 66
LIFEPOINT HEALTH INC 175, 000. 00, 176, 891. 55|
LIGHT & WONDER INTER 75, 000. 00 76, 777.72
LINDBLAD EXPEDITIONS LLC 50, 000. 00 49, 045. 00
LITHIA MOTORS INC 500, 000. 00 439, 660. 00
LITHIA MOTORS INC 200, 000. 00 174, 478. 34
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LIVE NATION ENTERTAINMEN 400, 000. 00 395, 388. 44
LOGAN MERGER SUB INC 425, 000. 00 229, 053. 15
LSF11 A5 HOLDCO LLC 250, 000. 00 208, 997. 82
MACQUARIE AIRFINANCE HLD 75, 000. 00 77,473, 12
ACQUARIE AIRFINANCE HLD 75, 000. 00 76, 748. 83
MACY’ S RETAIL HLDGS LLC 100, 000. 00, 93, 750. 58
ACY’ S RETAIL HLDGS LLC 25,000. 00 22,835. 50
MACY’ S RETAIL HLDGS LLC 25,000. 00 22,576. 37
ACY’ S RETAIL HLDGS LLC 350, 000. 00 251, 072. 50,
ACYS RETAIL HLDGS INC 550, 000. 00 445, 849. 25
MALLINCKRODT FIN/SB 37,443.00 2, 620. 24
ATADOR RESOURCES CO 350, 000. 00 343, 254. 48
MATADOR RESOURCES CO 175, 000. 00, 174, 816. 12
ATCH GROUP HLD II LLC 325, 000. 00 268, 415. 87,
MATTAMY GROUP CORP 125, 000. 00, 112, 364. 60|
ATTEL INC 50, 000. 00 47, 107. 96
MATTEL INC 250, 000. 00 224, 016. 85
MATTEL INC 600, 000. 00 519, 775. 86
ATTHEWS INTERNATIONAL C 125, 000. 00, 121, 173. 96
MAV ACQUISITION CORP 125, 000. 00, 112, 497. 08
EG ENERGY CORP 200, 000. 00 202, 700. 36
MERISANT ESCROW 4, 750, 000. 00 0. 00
ERITAGE HOMES CORP 376, 000. 00 375, 530. 00
MERITAGE HOMES CORP 200, 000. 00 178, 689. 04
METIS MERGER SUB LLC 475, 000. 00 412, 336. 33
GIC INVESTMENT CORP 450, 000. 00 431, 525. 65
MGM CHINA HOLDINGS LTD 200, 000. 00 186, 804. 00|
GM RESORTS INTL 500, 000. 00 483, 277. 75
MGM RESORTS INTL 164, 000. 00, 159, 990. 77,
GM RESORTS INTL 400, 000. 00 372, 114. 52
MIDWEST VANADIUM PTY LTD 186, 314. 88 18. 63
INERAL RESOURCES LTD 150, 000. 00, 156, 937. 50
INERVA MERGER SUB INC 700, 000. 00 619, 205. 09
MIRABELA NICKEL LTD SUBO 5, 379. 74 0. 00
OLINA HEALTHCARE INC 975, 000. 00 832, 032. 14
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MOTION BONDCO DAC 400, 000. 00 363, 664. 00
MOZART DEBT MERGER SUB 300, 000. 00 268, 395. 90
OZART DEBT MERGER SUB 1, 175, 000. 00 1, 078, 823. 31
MPH ACQUISITION HOLDINGS 25,000. 00 21,702. 08
PT OPER PARTNERSP/FINL 1, 275, 000. 00 1,014, 001. 76
MPT OPER PARTNERSP/FINL 175, 000. 00, 124, 470. 46
PT OPER PARTNERSP/FINL 50, 000. 00 31, 142. 97
MSCI INC 252, 000. 00 216, 495. 31
URPHY OIL CORP 432, 000. 00 427, 946. 41
URPHY OIL USA INC 750, 000. 00 732, 273. 30
NABORS INDUSTRIES INC 100, 000. 00, 99, 469. 00
INABORS INDUSTRIES LTD 150, 000. 00, 141, 888. 00|
NABORS INDUSTRIES LTD 75, 000. 00 64,172. 13
INATIONSTAR MTG HLD INC 50, 000. 00 49, 020. 00
INATIONSTAR MTG HLD INC 125, 000. 00, 116, 892. 92
INATIONSTAR MTG HLD INC 100, 000. 00, 87, 906. 50
INATIONSTAR MTG HLD INC 50, 000. 00 45, 051. 50
INAVIENT CORP 250, 000. 00 248, 123. 12
INAVIENT CORP 50, 000. 00 50, 778. 00
INAVIENT CORP 901, 000. 00 903, 025. 44
INAVIENT CORP 150, 000. 00, 134, 122. 11
INAVIENT CORP 175, 000. 00, 182, 297. 32
INAVIENT CORP 175, 000. 00, 190, 209. 60,
NCL CORPORATION LTD 1, 650, 000. 00 1, 586, 499. 75|
NCL CORPORATION LTD 100, 000. 00, 104, 337. 40,
INCL CORPORATION LTD 125, 000. 00, 128, 788. 87
NCL CORPORATION LTD 350, 000. 00 340, 230. 38
NCL FINANCE LTD 100, 000. 00, 91, 862. 04
NCR ATLEOS ESCROW CORP 350, 000. 00 365, 206. 38
NCR CORP 100, 000. 00, 91, 355. 66
NCR CORP 250, 000. 00 231, 228. 97,
NCR CORP 50, 000. 00 44, 173. 82
NEPTUNE BIDCO US INC 525, 000. 00 486, 244. 60,
NEW ENTERPRISE STONE & L 250, 000. 00 249, 226. 50
NEW ENTERPRISE STONE & L 550, 000. 00 513, 378. 25
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NEWELL BRANDS INC 300, 000. 00 296, 974. 86
NEWELL BRANDS INC 50, 000. 00 49, 378. 13
INEWS CORP 624, 000. 00 562, 061. 76
NEWS CORP 100, 000. 00, 92, 277. 50
INEXSTAR BROADCASTING INC 100, 000. 00, 88, 900. 75
NEXTERA ENERGY OPERATING 500, 000. 00 495, 467. 85
NEXTERA ENERGY OPERATING 25,000. 00 24,404. 62
NFP CORP 400, 000. 00 363, 420. 56
NFP CORP 800, 000. 00 740, 313. 12
NFP CORP 25,000. 00 24,961. 19
NFP CORP 75, 000. 00 77,783. 25
NGL ENRGY OP/FIN CORP 775, 000. 00 781, 496. 82
NINE ENERGY SERVICE INC 100, 000. 00, 88, 283. 00
INMI HOLDINGS 275, 000. 00 2717, 825. 62
NOBLE FINANCE IT LLC 100, 000. 00, 101, 876. 20,
NORTHERN OIL AND GAS INC 100, 000. 00, 102, 601. 60,
INORTHWEST ACQ/DOMINION 100, 000. 00, 130. 00
NORTONLIFELOCK INC 700, 000. 00 708, 197. 70
INORTONLIFELOCK INC 100, 000. 00, 102, 926. 80,
NOVA CHEMICALS CORP 200, 000. 00 207, 000. 00
INOVELIS CORP 875, 000. 00 809, 848. 20,
NRG ENERGY INC 100, 000. 00, 100, 727. 90,
NRG ENERGY INC 30, 000. 00 29, 980. 10
NRG ENERGY INC 550, 000. 00 540, 054. 29
NRG ENERGY INC 525, 000. 00 495, 621. 52
NRG ENERGY INC 100, 000. 00, 102, 188. 00,
NUSTAR LOGISTICS LP 100, 000. 00, 98, 957. 50
OCCIDENTAL PETROLEUM COR 12, 000. 00, 12, 054. 54
OCCIDENTAL PETROLEUM COR 175, 000. 00, 172, 802. 87|
OCCIDENTAL PETROLEUM COR 186, 000. 00, 186, 501. 27,
OCEANEERING INTL INC 100, 000. 00, 95, 660. 00
OLIN CORP 75, 000. 00 72,561.74
OLIN CORP 150, 000. 00, 138, 650. 44
OLYMPUS WTR US HLDG CORP 200, 000. 00 176, 675. 00
OLYMPUS WTR US HLDG CORP 875, 000. 00 903, 229. 25
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ONEMAIN FINANCE CORP 250, 000. 00 259, 319. 11
ONEMAIN FINANCE CORP 338, 000. 00 278, 476. 20
ONTARIO GAMING GTA LP 75, 000. 00 76, 060. 15
OPEN TEXT CORP 225, 000. 00 206, 218. 10
OPEN TEXT HOLDINGS INC 125, 000. 00, 111, 176. 51
OPEN TEXT/OPEN TEXT HOLD 625, 000. 00 552, 437. 50
OPEN TEXT/OPEN TEXT HOLD 125, 000. 00, 108, 512. 32
ORGANON FINANCE 1 LLC 500, 000. 00 397, 676. 30
OUTFRONT MEDIA CAP LLC/C 25,000. 00 23,889. 12
OUTFRONT MEDIA CAP LLC/C 425, 000. 00 372, 793. 00
OUTFRONT MEDIA CAP LLC/C 750, 000. 00 776, 122. 50
OWENS & MINOR INC 150, 000. 00, 144, 235. 50
OWENS-BROCKWAY 750, 000. 00 748, 338. 75
OWENS—-BROCKWAY 100, 000. 00, 100, 088. 23
PACIFIC GAS & ELECTRIC 250, 000. 00 232, 058. 87
PAR PHARMACEUTICAL INC 175, 000. 00, 110, 852. 87
PARK RIVER HOLDINGS INC 175, 000. 00, 132, 921. 98
PARK-OHIO INDUSTRIES INC 275, 000. 00 247, 755. 75
PARKLAND CORP/CANADA 650, 000. 00 588, 578. 25
PARKLAND CORP/CANADA 775, 000. 00 701, 053. 37
PATTERN ENERGY OP LP/PAT 250, 000. 00 231, 121. 85
PBF HOLDING CO LLC 250, 000. 00 237, 541. 40
PBF HOLDING CO LLC 150, 000. 00, 149, 071. 50
PECEF USS INTERMEDIATE HO 75, 000. 00 36, 826. 12
PENNYMAC FIN SVCS INC 175, 000. 00, 151, 812. 81
PENNYMAC FIN SVCS INC 100, 000. 00, 99, 407. 00
PENNYMAC FIN SVCS INC 550, 000. 00 487, 438. 16
PERMIAN RESOURC OPTG LLC 175, 000. 00, 175, 773. 85
PETROBAKKEN ENERGY LTD 450, 000. 00 0. 00
PG&E CORP 175, 000. 00, 167, 511. 59
PG&E CORP , 000, 000. 00 937, 570. 30
PICARD MIDCO INC 425, 000. 00 390, 513. 92
PIKE CORP 75, 000. 00 77,084. 32
PLAYTIKA HOLDING CORP 461, 000. 00 392, 602. 72
PM GENERAL PURCHASER LLC 125, 000. 00, 124, 009. 68
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POLAR US BORROWER LLC 650, 000. 00 238, 465. 50,
POST HOLDINGS INC 350, 000. 00 345, 465. 19
POST HOLDINGS INC 800, 000. 00 705, 906. 16
PRA GROUP INC 75, 000. 00 69, 140. 62
PRECISION DRILLING CORP 69, 000. 00 68, 513. 89
PREMIER ENTERTAINMENT SU 125, 000. 00, 90, 507. 81
PREMIER ENTERTAINMENT SU 125, 000. 00, 87,529. 21
PRIME SECSRVC BRW/FINANC 60, 000. 00 59, 834. 94
PRIME SECSRVC BRW/FINANC 175, 000. 00, 159, 532. 50
PRIME SECSRVC BRW/FINANC 525, 000. 00 510, 262. 25
PRIMO WATER HOLDINGS INC 550, 000. 00 494, 419. 75
QUICKEN LOANS LLC/QUICKN 900, 000. 00 788, 183. 82
RADIAN GROUP INC 25,000. 00 24,947. 12
RADIAN GROUP INC 50, 000. 00 47, 960. 00
RAIN CARBON INC 425, 000. 00 430, 079. 09
RATSING CANE’S RESTAURAN 125, 000. 00, 131, 641. 50
RAND PARENT LLC 125, 000. 00, 119, 467. 33
RANGE RESOURCES CORP 125, 000. 00, 129, 140. 62
REALOGY GROUP/CO-TSSUER 225, 000. 00 162, 752. 19
REALOGY GROUP/CO-ISSUER 16, 000. 00, 10, 948. 13
REGAL REXNORD CORP 50, 000. 00 50, 144. 54
REGAL REXNORD CORP 50, 000. 00 49,745.12
REGAL REXNORD CORP 50, 000. 00 50, 036. 90
REGAL REXNORD CORP 50, 000. 00 50, 236. 69
RHP HOTEL PPTY/RHP FINAN 50, 000. 00 51, 398. 50
RITCHIE BROS AUCTIONEERS 25,000. 00 25,527.95
RITCHIE BROS AUCTIONEERS 750, 000. 00 785, 625. 00
ROCKCLIFF ENERGY II LLC 200, 000. 00 184, 401. 12
ROCKETMTGE CO-ISSUER INC 175, 000. 00, 141, 919. 75
ROLLS-ROYCE PLC 500, 000. 00 496, 255. 45
ROYAL CARIBBEAN CRUISES 75, 000. 00 73,857.96
ROYAL CARIBBEAN CRUISES 100, 000. 00, 97, 661. 67
ROYAL CARIBBEAN CRUISES 402, 000. 00 363, 447. 55
ROYAL CARIBBEAN CRUISES 1, 050, 000. 00 1, 016, 888. 25|
ROYAL CARIBBEAN CRUISES 250, 000. 00 263, 377. 00
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ROYAL CARIBBEAN CRUISES 850, 000. 00 914, 075. 55
ROYAL CARIBBEAN CRUISES 50, 000. 00 51,473. 95
RRI ENERGY ESCROW 50, 000. 00 0. 00
SANCHEZ ENERGY CORP 342, 000. 00 27, 360. 00
SANCHEZ ENERGY CORP 325, 000. 00 26, 000. 00
SBA COMMUNICATIONS CORP 275, 000. 00 260, 774. 38
SCIENTIFIC GAMES INTERNA 100, 000. 00, 100, 587. 50
SCIENTIFIC GAMES INTERNA 75, 000. 00 75,984. 37
SCIH SALT HOLDINGS INC 600, 000. 00 537, 606. 42
SCIL IV LLC / SCIL USA H 325, 000. 00 305, 567. 34
SEADRILL FINANCE LTD 200, 000. 00 204, 574. 00
SEALED AIR CORP 25,000. 00 24,911. 96
SEALED AIR CORP 25,000. 00 23,704. 75
SEALED AIR/SEALED AIR US 600, 000. 00 621, 012. 00
SEASPAN CORP 475, 000. 00 380, 296. 87
SELECT MEDICAL CORP 150, 000. 00, 150, 254. 73
SENSATA TECHNOLOGIES BV 400, 000. 00 359, 708. 36
SENSATA TECHNOLOGIES BV 500, 000. 00 482, 893. 45
SERVICE CORP INTL , 250, 000. 00, 1,212, 125. 00
SERVICE CORP INTL , 000, 000. 00 849, 857. 40,
SERVICE PROPERTIES TRUST 400, 000. 00 400, 000. 00
SERVICE PROPERTIES TRUST 75, 000. 00 72,553. 31
SERVICE PROPERTIES TRUST 300, 000. 00 282, 489. 00
SERVICE PROPERTIES TRUST 50, 000. 00 44, 991. 94
SERVICE PROPERTIES TRUST 25,000. 00 19, 852. 37,
SERVICE PROPERTIES TRUST 150, 000. 00, 111, 165. 18
SHEA HOMES LP/FNDG CP 787, 000. 00 732, 496. 31
SHEA HOMES LP/FNDG CP 100, 000. 00, 90, 302. 87
SHELF DRILL HOLD LTD 200, 000. 00 189, 569. 86
SIGMA HOLDCO BV 250, 000. 00 217, 355. 00
SINCLAIR TELEVISION GROU 175, 000. 00, 152, 910. 62
SINCLAIR TELEVISION GROU 75, 000. 00 55,174. 12
SINCLAIR TELEVISION GROU 150, 000. 00, 105, 271. 50
SIRIUS XM RADIO INC 125, 000. 00, 112, 009. 53
SIRIUS XM RADIO INC 350, 000. 00 325, 865. 75
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SIRIUS XM RADIO INC 150, 000. 00, 127, 433. 25
SIRIUS XM RADIO INC 150, 000. 00, 122, 162. 98
SLM CORP , 300, 000. 00, 1, 300, 327. 0§
SOUTHWESTERN ENERGY 150, 000. 00, 142, 619. 38
SOUTHWESTERN ENERGY CO 850, 000. 00 879, 056. 40
SPECTRUM BRANDS INC 500, 000. 00 438, 575. 00
SPIRIT AEROSYSTEMS INC 200, 000. 00 172, 113. 10
SPIRIT AEROSYSTEMS INC 150, 000. 00, 158, 077. 68
SPIRIT LOYALTY KY LTD/IP 825, 000. 00 612, 067. 50
SPRINGLEAF FINANCE CORP 625, 000. 00 630, 036. 87,
SPRINGLEAF FINANCE CORP 200, 000. 00 202, 410. 00
SPRINGLEAF FINANCE CORP 225, 000. 00 220, 426. 44
SPRINT CAPITAL CORP 550, 000. 00 664, 366. 45
SRM ESCROW ISSUER LLC 725, 000. 00 693, 724. 44
SS&C TECHNOLOGIES INC , 200, 000. 00, 1, 168, 268. 16
STANDARD INDUSTRIES INC 75, 000. 00 72,410. 56
STANDARD INDUSTRIES INC 375, 000. 00 354, 698. 70
STANDARD INDUSTRIES INC 300, 000. 00 265, 780. 35
STANDARD INDUSTRIES INC 125, 000. 00, 103, 357. 23
STAPLES INC 375, 000. 00 334, 597. 35
STAPLES INC 275, 000. 00 185, 854. 62
STAR PARENT INC 75, 000. 00 78, 051. 15
STL HOLDING CO LLC 225, 000. 00 215, 547. 75
STUDIO CITY FINANCE LTD 200, 000. 00 159, 361. 00|
SUMMIT MATERIALS LLC/FIN 125, 000. 00, 127, 426. 62
SUNNOVA ENERGY CORP 157, 000. 00, 130, 314. 71
SUNOCO LP/FINANCE CORP 175, 000. 00, 174, 400. 46
SUNOCO LP/FINANCE CORP 125, 000. 00, 125, 842. 87
SUNOCO LP/FINANCE CORP 75, 000. 00 68, 190. 44
SUNOCO LP/FINANCE CORP 625, 000. 00 564, 264. 93
SYNCHRONY FINANCIAL 75, 000. 00 71,833. 82
T-MOBILE USA INC 100, 000. 00, 91, 745. 96
TALEN ENERGY SUPPLY LLC 125, 000. 00, 132, 227. 00|
TALLGRASS NRG PRTNR/FIN 175, 000. 00, 160, 812. 59
TALOS PRODUCTION INC 500, 000. 00 516, 572. 50
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TARGA RESOURCES PARTNERS 175, 000. 00, 170, 929. 50,
TARGA RESOURCES PARTNERS 150, 000. 00, 141, 432. 00|
TARGA RESOURCES PARTNERS 50, 000. 00 43,997. 71
TEINE ENERGY LTD 725, 000. 00 676, 879. 86
TELECOM ITALIA CAPITAL 975, 000. 00 894, 303. 54
TELECOM ITALIA SPA 400, 000. 00 397, 906. 44
TELESAT CANADA/TELESAT L 125, 000. 00, 76, 159. 37
TELESAT CANADA/TELESAT L 225, 000. 00 104, 552. 37|
TENET HEALTHCARE CORP 800, 000. 00 787, 956. 80
TENET HEALTHCARE CORP 200, 000. 00 193, 157. 54
TENET HEALTHCARE CORP 75, 000. 00 70, 489. 46
TENET HEALTHCARE CORP 625, 000. 00 609, 950. 00
TENET HEALTHCARE CORP 625, 000. 00 617, 406. 50
TENET HEALTHCARE CORP 125, 000. 00, 126, 309. 97|
TENET HEALTHCARE CORP 200, 000. 00 200, 186. 00
TERRAFORM POWER OPERATIN 1, 225, 000. 00 1,117, 322. 50
THOR INDUSTRIES 50, 000. 00 43, 198. 81
TITAN ACQ/CO-BORROWER 100, 000. 00, 98, 835. 93
TMS INTERNATIONAL CORP 225, 000. 00 180, 209. 25|
TOPS HOLDING II ESCROW 307, 000. 00 0. 00
TRANSALTA CORP 1, 025, 000. 00 1, 066, 424. 24
TRANSDIGM INC 200, 000. 00 200, 765. 40
TRANSDIGM INC 1, 790, 000. 00 1, 735, 089. 06
TRANSDIGM INC 575, 000. 00 579, 324. 23
TRANSDIGM INC 700, 000. 00 639, 625. 00
TRANSDIGM INC 150, 000. 00, 137, 057. 32
TRANSDIGM INC 150, 000. 00, 154, 697. 55|
TRANSOCEAN AQUILA LTD 100, 000. 00, 100, 118. 00,
TRANSOCEAN INC 175, 000. 00, 168, 334. 25|
TRANSOCEAN INC 140, 000. 00, 145, 359. 20,
TRANSOCEAN INC 100, 000. 00, 95, 3564. 37
TRANSOCEAN INC 210, 900. 00 216, 349. 65
TRANSOCEAN INC 625, 000. 00 469, 268. 75
TRANSOCEAN INC 450, 000. 00 376, 528. 50
TRANSOCEAN POSEIDON 37,500. 00 37,087.70
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TRANSOCEAN SEDCO FOREX 250, 000. 00 207, 296. 90
TRANSOCEAN TITAN FIN LTD 50, 000. 00 51, 163. 50
TRIDENT TPI HOLDINGS INC 375, 000. 00 393, 181. 75
TRINITY INDUSTRIES INC 225, 000. 00 231, 149. 61
TRINSEO OP / TRINSEO FIN 225, 000. 00 86, 772. 37
TRIUMPH GROUP INC 225, 000. 00 222, 098. 62
TRIUMPH GROUP INC 125, 000. 00, 129, 272. 37
UBER TECHNOLOGIES INC 25,000. 00 25,494. 85
UBER TECHNOLOGIES INC , 325, 000. 00, 1, 356, 564. 15|
UBER TECHNOLOGIES INC 100, 000. 00, 100, 034. 75|
UBER TECHNOLOGIES INC 125, 000. 00, 116, 495. 01
UNICREDIT SPA 200, 000. 00 178, 126. 24
UNITED AIRLINES HOLDINGS 25,000. 00 24,976.51
UNITED AIRLINES HOLDINGS 500, 000. 00 492, 287. 50,
UNITED AIRLINES INC 100, 000. 00, 95, 728. 15
UNITED AIRLINES INC 100, 000. 00, 90, 823. 71
UNITED RENTALS NORTH AM 600, 000. 00 595, 001. 10
UNITED RENTALS NORTH AM 100, 000. 00, 89, 981. 71
UNITED RENTALS NORTH AM 250, 000. 00 219, 554. 17,
UNITED RENTALS NORTH AM 350, 000. 00 300, 612. 72
UNITED WHOLESALE MTGE LL 50, 000. 00 47, 439. 74
UNITED WHOLESALE MTGE LL 400, 000. 00 358, 300. 00
UNITT GROUP/CSL CAPITAL 300, 000. 00 295, 202. 04
UNIVISION COMMUNICATIONS 721, 000. 00 717,247. 19
UNIVISION COMMUNICATIONS 50, 000. 00 50, 387. 25
UNIVISION COMMUNICATIONS 100, 000. 00, 87,906. 85
UNIVISION COMMUNICATIONS 25,000. 00 24,534. 47
UPC BROADBAND FINCO BV 600, 000. 00 508, 128. 84
UPC HOLDING BV 500, 000. 00 457, 207. 50
US FOODS INC 100, 000. 00, 101, 933. 00,
US FOODS INC 250, 000. 00 233, 147. 70
US FOODS INC 100, 000. 00, 102, 415. 27,
USA COM PART/USA COM FIN 225, 000. 00 223, 297. 38
USA COM PART/USA COM FIN 125, 000. 00, 122, 814. 26
VALARIS LTD 300, 000. 00 301, 636. 50
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VALEANT PHARMACEUTICALS 450, 000. 00 411, 867. 00
VANTAGE DRILL 250, 000. 00 245, 657. 50,
VENTURE GLOBAL CALCASIEU 125, 000. 00, 123, 226. 28
VENTURE GLOBAL CALCASIEU 950, 000. 00 818, 365. 24
VENTURE GLOBAL CALCASIEU 125, 000. 00, 102, 397. 87
VENTURE GLOBAL LNG INC 325, 000. 00 323, 211. 42
VENTURE GLOBAL LNG INC 475, 000. 00 491, 469. 96
VENTURE GLOBAL LNG INC 300, 000. 00 296, 560. 98
VENTURE GLOBAL LNG INC 350, 000. 00 359, 667. 10
VERMILION ENERGY INC 100, 000. 00, 95, 086. 00
VIASAT INC 50, 000. 00 36, 375. 00
VICI PROPERTIES / NOTE 75, 000. 00 71, 247.27
VICI PROPERTIES / NOTE 405, 000. 00 372,717. 45
VICI PROPERTIES / NOTE 50, 000. 00 44, 379. 00
VICTORS MERGER CORP 162, 000. 00, 121, 626. 36
VIDTRON LTD/VIDTRON LTEE 638, 000. 00 564, 657. 68
VIKING CRUISES LTD 500, 000. 00 486, 627. 50,
VIKING CRUISES LTD 700, 000. 00 733, 670. 21
VIKING OCEAN CRUISES SHI 50, 000. 00 47, 288. 50
VIPER ENERGY PARTNERS LP 225, 000. 00 217, 256. 62
VIPER ENERGY PARTNERS LP 1, 000, 000. 00 1, 019, 990. 00
VIRGIN AUSTRALIA HOLDING 47, 105. 30 264. 96
VISTAJET MALTA/XO MGMT 100, 000. 00, 87, 333. 00
VISTAJET MALTA/XO MGMT 175, 000. 00, 124, 289. 76
VISTRA CORP 1, 225, 000. 00 1,170, 122. 45
VISTRA OPERATIONS CO LLC 1, 000, 000. 00 980, 559. 40,
VISTRA OPERATIONS CO LLC 850, 000. 00 878, 565. 10,
VITAL ENERGY INC 100, 000. 00, 101, 592. 17|
VITAL ENERGY INC 100, 000. 00, 99, 323. 27
VMED 02 UK FINAN 500, 000. 00 434, 082. 15
VMED 02 UK FINANCING I 400, 000. 00 342, 389. 40
VODAFONE GROUP PLC 155, 000. 00, 157, 938. 80
WASH MULTIFAM ACQ INC 1, 000, 000. 00 954, 520. 00
hEATHERFORD INTERNATIONA 875, 000. 00 900, 092. 02

225, 000. 00 208, 842. 75

NEEKLEY HOMES LLC/ FINAN
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hERNER FINCO LP/INC 100, 000. 00 102, 642. 37

hERNER FINCO LP/INC 305, 175. 00 250, 624. 96

NESTERN GLOBAL AIRLINES 500, 000. 00 3, 750. 00

hESTERN MIDSTREAM OPERAT 300, 000. 00 293, 279. 01

NESTERN MIDSTREAM OPERAT 25, 000. 00 25, 469. 27

hESTERN MIDSTREAM OPERAT 150, 000. 00 127, 956. 16

NHITE CAP BUYER LLC 475, 000. 00 444, 678. 37

VHITE CAP PARENT LLC 150, 000. 00 147, 486. 75

NINDSOR HOLDINGS III LLC 100, 000. 00 103, 463. 81

hR GRACE HOLDING LLC 700, 000. 00 602, 448. 00

hR GRACE HOLDING LLC 50, 000. 00 48, 882. 21

NYNDHAM DESTINATIONS INC 150, 000. 00 150, 097. 75

hYNN LAS VEGAS LLC/CORP 208, 000. 00 205, 891. 08

NYNN MACAU LTD 250, 000. 00 224, 218. 30

hYNN MACAU LTD 500, 000. 00 426, 668. 35

WYNN RESORTS FINANCE LLC 50, 000. 00 45, 376. 76

XPO INC 50, 000. 00 50, 363. 51

YUM! BRANDS INC 625, 000. 00 598, 064. 12

ZF NA CAPITAL 150, 000. 00 153, 739. 20

ZF NA CAPITAL 150, 000. 00 157, 198. 35

71GGO BV 200, 000. 00 172, 706. 88

VNG EaiviEL - 786 285, 609, 384. 94 230, 585, 437. 34
(33, 031, 363, 898)

R AR SR 2 92. 9% 100. 0%

GLl 33, 031, 363, 89§
(33, 031, 363, 898)

&t 33, 031, 650, 695

(33, 031, 650, 695)
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(I 2) At o () WL, AERAMERIRL BOT, AETHY £
(TE 3) He13 /e K 0 AR O PEIS XD s, ROB/NEHIO BRI SIS T DR TH Y £,
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FAHFHIIDH Y FEA,
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DIAMOND SPORTS 2ND TLO2 72, 579. 38 14. 62 10, 611. 10 1.91 1, 383. 50 A9, 227. 60
DIEBOLD NIXDORF Term EXT 164, 837. 22 94. 87 156, 381. 91 101. 83 167, 859. 18 11, 477. 27
GLOBAL AVIATION 2ND LIEN 276, 371. 44 0. 00 0. 00 0. 00 0. 00 0. 00
PARKER DRILLING 2ND 18, 804. 35 97.55 18, 343. 65 97. 00 18, 240. 21 A103. 44
STAPLES 2019 RFNIG B1 TL 143, 250. 00 90. 08 129, 039. 60 91.25 130, 715. 62 1, 676. 02
/NG 321, 023. 50 325,372. 78 4,349. 28
ShIREK : 6 (45, 986, 616) (46, 609, 650) (623, 034)

FLNERI LR £ 0. 1% 100. 0%
SefHERERT 45, 986, 616 46, 609, 650 623, 034
(45, 986, 616) (46, 609, 650) (623, 034)

100. 0%
Gt 45, 986, 616 46, 609, 650 623, 034
(45, 986, 616) (46, 609, 650) (623, 034)
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