EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

2020 12 22

03-3516-1432

(2020 12 23 2021 6 22 )
2,000

1/83



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

2,000

0120-048-214
9 5
https://www.okasan-am.jp

2/83



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

3.85 3.5
4 10 ]
4 10 ]
2020 12 23 2021 6 22
4 10 ]

4 1 ]

3/83



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

4/83



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

2,000

5/83



EDINETOOOO
O00O0000000000000O0(E12441)
Ooodooodoooooooononod

12

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

6/83



SN

MMF

MRF

ETF...

7/83

MMF

MMF

12

EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

4)
MMF
MRF
480 12 1
32 26 9 4



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

10

1 225
2 TOPIX
8/83



EDINETOOOO
O00O0000000000000O0(E12441)
Oooooooooooobooooooad

N o7 VRDS5E

1 LITOEHETIISF~DOEREEEU T, EICKEEEDRTIT K
FIVEBTOEENA A —ILRESH (LITF. [N\ A - =)L EESF &0
WETL) ICEENITIREETVET .

e PUP Y- IO— A IRAI—X NS AN PUP Y -3—hTal—T3
NA A —=)LR-DF/RARB T 7 - IS5 A (N\wIEL)
@RS FPUP - FTO— 18 A 2R AF—ZUSLLC

O HEVR— I —TF/E

Zﬁmﬁ\ ZUP 0 TO= A IRAI—ZXUS.LLCER

FPUPITO—I A 2R 29 —LUSLLCIE, PUP Y- T )—TETOER
FEHTHIZUPTO- N AR AI—XDKERRTT . PUFP YT
=T, 00—/ CER, BEEM, £ - BNE Y —CARRHI RGNS
J'-F‘_ﬁ?-a

9/83



EDINETOOOO
O00O0000000000000O0(E12441)
Oooooooooooobooooonoad

2 RBICHOTIR N A —ILFESFZPDICREL. [HiEZEERY

AIEEBRUYRIDERICERZBER— NI UA EBELET
M—=b22UFDFa—3V . FAEVTIEF2FEEET
BTELEEBEELELFET BB NY7-0-VIRETZESHHY
9,

No7-0-2&1F

HTeEOEREMY, SREXGEOESICAZEHEERETIERELCHLT
TomiE (00— EELET.

3 PUZ20- 70— NI AIRRAI—XhSAMPUP Y23 —
bFab—=232-N\{A—=ILR-TPVFERTI 7 - 93X (N\Y
L) DEALER. SHIICROTLZBFLLET,

4 REHEANGRAECOVTR. FRIELTRBANY IV ZTVE
Bho

HE90, TRBEFCL - TR DR IGERF TCEGLBSHBUET,

10/83



EDINETOOOO
O00O0000000000000O0(E12441)
Ooooooooooooboooononoad

@ NA A =)LEFEZF (ERIEVIEE) &2

—A% 1. (S S MEL (BBASHEL LT (S&PH FED) ) MR IELE T .
BRERENSCEELT. MBEFET (T 7400 CRSTEMFEVSE. ERURZ
HE<BUET . —H. EBRAUZIHE VD, A EEE TONLE CImhasm
HEEAT, —RICHBLAEY CRIT-BBIZNTVET.

{SFtERT 2Ly
S&p Moody's
& A ] s
L)
{ T “ *’: } T &3 L EH
= | BBB || Baa | "
o] - g
24 L8 | 8 |
| ccC II Caa IJ\-{;H*F
[ cc |[ ca |
W |
= l.__—g__l =8 INA-A—IUE
#SEP, Moody s, (LML EESARETY. (L5

EREOELLMFHBERMOA A—T

—IC. RTEOERUAZFERELES . BREOERIZIE|/NL. NA - —ILEHZHD
ffitt FREEIGUET. —A. RTEOERUAIFEALIES. BLOSRIEIITX
LA A —ILFRBOES TERELBUET.

BRURZ P ATLyR@EASOSHE) | N A= ERBOBHE

# LA A—THTEHY), REL I RG SUA N EYET,

=
% Falb—avE

Fab=aviE, SHEBICHESMSHEOTMMETTHERELTAVST, —
MICCO@ENMAEVE. 7 ZBHICHSHSEROZHU AN AELEGUFT.
. agfs0I—-RmorElcand. RFEHEEVEE T 1L -3/ 3E<E
WET,

—RIC. MAXTORFRMOEVEL.  sppimoraL—vavemssaons

Fal—a/3Bm<BUET. 2 L

Fab—atrEVEE SRIFEELE SRR

BESOMBMBOERINEEIFET .

(B EEEEH. Fal—ia MmN EROREE
w4 A—=TETY.

#HET
WHESE T8
T LR el
(A B

11/83



EDINETOOOO
O00O0000000000000O0(E12441)
Ooooooooooooboooononoad

3RS

BE3A258BLUIB2SB(ENENHREHOBSREEED) CRRETL. RAIEL
TLUTOACETE, NS ETVETD.

o HECH RN OME 3 Rl &S HIcERBHFREDESF Nin S TR @ (Tl =S dr
F9.)FOERAELF T BH Z SHCEREFEDESFINGICIE, ¥ —T7/FD
AESFNmOSS5. HEEEMEICRRT N\EESFNmESCBOLLET.

® HECEERIS, ZFESHNDETES. BEMAAESEMEUTRELET.

#¥oECOBERN M EDESPESESFARCI-S>TE, NEIEETHREVLC SN BYET.,
#ERROGEROILWVLBLIUTOERICOLTHRITHS0DTREBIER Ao

2013 9 17

PR TP XER

" ‘\ S — r _’1| F 8 -'\I
" PUP YT O=ITbe
o T G T o 2 o
. ’r"', f‘g x_!' s = 4 A EDIEW
B | Gl | A A — U =
-{» > I f;.‘ MRTYIP ISR (AWIBL)
g owg | | T 4 : / - o
g mans| | th wa [ ] wa [ )
r— < DHFEOLHHA.
I ‘ﬂ BEIR=— I =Tp UK i R ENRRS

(
|

12/83



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

<IPUE>

HEEW A A= FEST—F

1 1
<MiEeEEt> < fE(Ei =

BFEvE=FH-2220F TUFA A0 = I A 28—

SRR FUTAeim—brFal—im

2 A A =M I PR 2 T
S (i)

<ilR%it >
FUFP% - S0—=185) -
A 228 =50

<EREEH > o (EE2EE) <HIEESH>

=7t 7254 0 A ESH =BUF JIEEIRITHA =i

<BEREEsH>

itk ull i =g W PRI T E
BESIZ—FS2}

{BIEIRITHRINETL

<RSI >
n 2020 9
10
1964 10 6
1987 6 27 4 5,000
1990 6 30 10
2008 4 1

13/83



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

9 9 253,400 45.68
1 17 6 174,801 31.51
1 5 5 40,150 7.24

14/83



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

15/83



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

U.S.LLC
5
6
20
Bal/BB+
5 6
1.5 2
10
20
10
3 31
0.40
0.12

16/83



EDINETOOOO
000000000000 0O0O0OO(EL2441)
ooooodoooddoodnoodd

A-2 1

10 20

10 10

=l D g

IEEETAS

=3

e 2R e

TP g E—

: |4

(PP TR—iir—]

<

[HN\.’H-RHF\.I.\'U

{ YA EEE

<

)

[ kl—F 428

17/83



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooodooodooooooodd

2020 9

18/83



25

25

10

20

19/83

EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

20/83



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

37 6

21/83



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

22/83



EDINETOOOO
O00O0000000000000O0(E12441)
Ooooooooboooobooooonoad

(BEER)
7/ OEMERERUS RSN ASLERORE

FPU/REONENZAEI SALOREEOLE

20152 10RF 20209 95%
ST M MR (M R e L O R ()

£ 58 o8 888 82

25,000
20,000
15,000
10,000 [

i i i

OVSR0R HVeESH XNAESH J018G9H MISHESH 2000

* SRS MERNEEES . 20154 1 0FFE10.000&LT Sl
THUES.

HEFMERPESSC. B3 ROIEHTRERLCEDEH G
LTHALTLGTOT. SROREHE-REIGSIHIET.
« FEEAFE. 20158 10AS 20200 9 OSFHOE ALY

2 FEOREREETLEBOTT.

SHRITS. SESRERASEE R O THRLCFERS
SFEEINTS). BEORSGHC R ILTHELL SRS
FERRGIBANBUET.

BRET S ADER

378, Fr/FERRNGARDUATEERBICEET
FSLIICFRILE BOTY.,

20154 10fE~ 20209 973%
HRamcyr) Has Cenesr>29 DevE o 5o

88 8od &g @ B

mam| a3] 322] dan] ] ed] e w3

arm| o 123] a 20| 4 178] a27a] aco] a123] ar2a

som| o02] 42] es] as] el os[ 0s

2 TORED SAFY TP DR SR UET A,

* 20155 1 0F S 20206 9RO Boa RECs 21 Mol
AEORCGE-BOE T ESTERLEBOTY.

s ERDEHLLE R R E T

& SO ARSI REESEORETTT.

B*8

W AR (TOPI)
(Bad)

sl R (TOPD) (EE20AS) 2, Rmal B RS MW —Bic LELTVvsEhga
GERRENSEEL TRHL-ERT. KN E 8L b TY. GE. TOPXICI T
SETEM. SR T T O - OO PR B R BT FiORE LT,

SRERE

MSCHCOKUSAL

MECOHKOKUSAR 2 Fo 7 A RSN, Flri—2)2 M50 Inc FRRL- Bk
<HROEBEORLEHNSLLTEHL-ERT.AYSEERLEBOTT, LS.
MECT Indexd BT S 1. SRR T O — VDR MSO) InciTR LT,

nEDs

MEOIT F—2F s T — o e T A I E0A . P14 — 203 . MO Inc SR
EuRoRagoRiediLTRHLEERT. ESEEFLEHOTI. B,
M5C) ndexdZM T SR, SIORIFERE£ Oft— U, MSC! InC IS mLET .

HEE®

NOMURA-BPIEEILE. BHERGE L RH IMRRL TV EEADERNEORAFENE
EERTEMCRR MR ANEENTT. 48, NOMURABPISRICM T S 6.
FEIA. MR T OO SR TR T AT RRLE T,

SHER

FTSE
R T IR
EB<BE M-

FTSEMESRER- 7> I A< EE. P4 —2) 8. FTSE Fived income LLCICEUR
BoiL HEER< R I BEOEROESEE &S T S0 ISEN THE L
EEMTY. B5 FISEERER FvI ANy SEFESONSRIE £ o —0)
(HERIS . FTSE Fixed Income LLCICRRELET.

REE

PERLA A
b R e i B
Il
T—drr SO — T
E A e
FA~—2)

JPENHAIIAA-BR - A DTy IR =TI — -0 — -7+
=27 PP t—2) &, 1P. Morgan Securities LLCHERY. SELTLIS. N
BRI TERSER TERCRRICLAEERTT. 8, PELA - AIA 1
B TP LT = O - T =Pl T &8
{FHE. SNitR FFMEF il — DTS LP. Morgan Securities LLOTSELET.

KENLRETSILOMBEOEEICRUTERICOLT

R -7 - AFRRT SRS LA EAH IHEBARRR MR AL TEY, TOMEIC VT, S8 TN 9. Bue.
M. asi 2 OREEHVIEA. L MEREVCMELTAR BNF A R DRNSELLERE U B82S SEREw0dR

ICIERT SRS BU— B EIC ouLT ES0Rif aBLELE A,

(Eranokis. BE UL LN RERELT. MBRLTHUET.

23/83



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

3.85 3.5
0120-048-214
9 5
https://www.okasan-am.jp
1 0.20
1.353
1.23
0.55 0.50
0.77 0.70
0.033 0.03

0.52

24/83



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

1.873

0.0132 0.012

25/83



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

2037 12 31 x 2.1
2014 1 1 2037 12 31 20.315 15 0.315 5
2038 1 1 20 15 5
2037 12 31 x 2.1
2014 1 1 2037 12 31 15.315 15 0.315
2038 1 1 15 15

26/83



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

|
2020 9
2020 9 30
3

6,214,713,033 95.23
49,881,330 0.76
— 261,408,137 4.01
6,526,002,500 100.00

27/83



EDINETOOOO
000000000000 0O0O0OO(EL2441)
ooooodooodooodnoodd

382,165,674 88.92
— 47,628,890, 11.08
429,794,564 100.00
608,513.0246, 10,173.21]  6,190,536,446 10,212.94  6,214,713,033 95.23
49,037,879 1.0172) 49,881,330 1.0172) 49,881,330 0.76
95.23
0.76
95.99
160,000,000 100.93 161,502,965 100.93 161,502,965 1.2 2021 6| 37.58
30
100,000,000 100.07) 100,074,411 100.07, 100,074,411 0.11) 2021 2| 23.28
12
70,000,000 100.78 70,548,744 100.78 70,548,744 1.3 2021 4 16.41
30
50,000,000 100.07) 50,039,554 100.07, 50,039,554 0.9 2020 10| 11.64
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88.92
88.92
) 1

1 (2014 3 25 ) 11,560,196,802 11,761,592,934 1.0332 1.0512
2 (2014 9 25 ) 16,758,700,645 17,037,981,299 1.0801 1.0981
3 (2015 3 25 ) 16,110,194,914) 16,354,383,384 1.1875 1.2055
4 (2015 9 25 ) 9,262,297,433 9,405,457,005 1.1646 1.1826
5 (2016 3 25 ) 7,506,531,819 7,631,119,768 1.0845 1.1025
6 (2016 9 26 ) 8,872,989,610 9,032,495,359 1.0013 1.0193
7 (2017 3 27 ) 9,496,745,498 9,653,469,505 1.0907 1.1087
8 (2017 9 25 ) 12,244,420,951) 12,444,752,807 1.1002 1.1182
9 (2018 3 26 ) 11,332,520,681 11,532,848,466 1.0183 1.0363
10 (2018 9 25 ) 12,868,016,968 13,080,204,316 1.0916 1.1096
11 (2019 3 25 ) 8,437,724,918 8,583,453,137 1.0422 1.0602
12 (2019 9 25 ) 6,815,166,862 6,934,244,601 1.0302 1.0482

29/83



EDINETOOOO
000000000000 0O0O0OO(EL2441)
ooooodooodooodnoodd

13 (2020 3 25 ) 6,024,530,129 6,143,306,495 0.9130 0.9310
14 (2020 9 25 ) 6,518,100,444 6,638,428,418 0.9751 0.9931

2019 9 6,830,514,083 — 1.0358 —

10 6,705,117,782 — 1.0474 —

11 6,678,020,894 — 1.0385 —

12 6,764,156,655 — 1.0540] —

2020 1 6,847,809,610 — 1.0502 —

2 6,905,816,172 — 1.0569 —

3 6,092,666,710 — 0.9312 —

4 6,191,439,387 — 0.9470 —

5 6,462,310,792 — 0.9855 —

6 6,593,575,242 — 0.9986 —

7 6,516,222,200 — 0.9905 —

8 6,685,778,432 — 1.0019 —

9 6,526,002,500 — 0.9785 —

1

1 2013 9 17 2014 3 25 0.0180
2 2014 3 26 2014 9 25 0.0180
3 2014 9 26 2015 3 25 0.0180
4 2015 3 26 2015 9 25 0.0180
5 2015 9 26 2016 3 25 0.0180
6 2016 3 26 2016 9 26 0.0180
7 2016 9 27 2017 3 27 0.0180
8 2017 3 28 2017 9 25 0.0180
9 2017 9 26 2018 3 26 0.0180
10 2018 3 27 2018 9 25 0.0180
11 2018 9 26 2019 3 25 0.0180
12 2019 3 26 2019 9 25 0.0180
13 2019 9 26 2020 3 25 0.0180
14 2020 3 26 2020 9 25 0.0180
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1 2013 9 17 2014 3 25 5.1
2 2014 3 26 2014 9 25 6.3
3 2014 9 26 2015 3 25 11.6
4 2015 3 26 2015 9 25 0.4
5 2015 9 26 2016 3 25 5.3
6 2016 3 26 2016 9 26 6.0
7 2016 9 27 2017 3 27 10.7
8 2017 3 28 2017 9 25 2.5
9 2017 9 26 2018 3 26 5.8
10 2018 3 27 2018 9 25 9.0
11 2018 9 26 2019 3 25 2.9
12 2019 3 26 2019 9 25 0.6
13 2019 9 26 2020 3 25 9.6
14 2020 3 26 2020 9 25 8.8
2
1 13,540,833,703 2,352,159,664
2 11,056,024,524 6,729,106,666
3 10,969,154,153 12,918,719,912
4 1,591,099,315 7,203,815,896
5 2,571,968,789 3,603,725,594
6 3,147,569, 065 1,207,691,294
7 4,332,391,222 4,486,932,434
8 3,507,692,784 1,085,034,497,
9 1,947,877,413 1,948,103,587|
10 3,213,755,992 2,554,891,386
11 1,041,063,448 4,733,237,264
12 866,007, 160j 2,346,589,428
13 1,043,868,548 1,060,611,485
14 524,926,926 438,726,442
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13 14

(2020 3 25 ) (2020 9 25 )
62,975,105 14,203,138
259,014,953 440,394,741
5,851,957,089 6,190,536,446
49,905,849 49,881,330
6,223,852,996 6,695,015,655
6,223,852,996 6,695,015,655
118,776,366 120,327,974
34,857,084 11,861,006
1,108,577 1,080,306
44,143,045 43,212,329
165 291
442,630 433,305
199,322,867 176,915,211
199,322,867 176,915,211

*1 6,598,687,009

*1 6,684,887,493

574,156,880 166,787,049
6,024,530,129 6,518,100,444
«3 6,024,530,129 «3 6,518,100,444
6,223,852,996 6,695,015, 655
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13 14
2019 9 26 2020 3 26
2020 3 25 2020 9 25
115,746,845 128,004,175
804 1,094
728,457,740 438,554,838
612,710,091 566,560,107
35,990 52,082
1,103,577 1,080,306
44,143,045 43,212,329
445,777 436,861
45,728,389 44,781,578
658,438,480 521,778,529
658,438,480 521,778,529
658,438,480 521,778,529
1,338,022 24,577,836
199,736,916 574,156,880
37,374,635 37,398,869
- 37,398,869
37,374,635 d
32,715,563 6,901,757
32,715,563 -
- 6,901,757
=1 118,776,366 =1 120,327,974
574,156,880 166,787,049
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14
2020 3 26
2020 9 25
1.
2.
13 14
2020 3 25 2020 9 25
1. 1.
6,598,687,009 6,684,887,493
2. 55 6 10 2. 5 6 10
574,156,880 166,787,049
3. 1 3. 1
1 0.9130 1 0.9751
(10,000 9,130 ) (10,000 9,751 )
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13 14
2019 9 26 2020 3 26
2020 3 25 2020 9 25
*1. *1.
A 66,993,280 A 115,635,283
B 0 B 0
C 592,037,892 C 550,759,843
D 0 D 0
E=A+B+C+D 659,031,172 E=A+B+C+D 666,395,126
F 6,598,687,009 F 6,684,887,493
10,000 G=E/F*10,000 998 10,000 G=E/F*10,000 996
10,000 H 180 10,000 H 180
1=F*H/10,000 118,776,366 1=F*H/10,000 120,327,974
13 14
2019 9 26 2020 3 26
2020 3 25 2020 9 25
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13 14
2019 9 26 2020 3 26
2020 3 25 2020 9 25
13 14
2020 3 25 2020 9 25
13 14
2019 9 26 2020 3 26
2020 3 25 2020 9 25
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14
2020 3 26
2020 9 25
13 14
2020 3 25 2020 9 25
6,615,429,946 6,598,687,009
1,043,868,548 524,926,926
1,060,611,485 438,726,442

13 ( 2019 9 26 2020 3 25 )

722,478,331

19,615

722,497,946

14 ( 2020 3 26 2020 9 25 )

433,248,678

24,519

433,224,159
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608,513.0246

6,190,536,446

95.0%

608,513.0246

6,190,536,446
100.0%

6,190,536,446

49,037,879

49,881,330,

0.8%

49,037,879

49,881,330,
100. 0%

49,881,330,

6,240,417,776

(

).
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2020 3 25 2020 9 25

28,782,275 1,981,118

118,120,606 44,874,779,

411,256,205 382,215,479,

1,590,936 533,351

222,657, 193,972

559,972,679 429,798,699

559,972,679 429,798,699

75 29

537 423

612 452,

612 452

*1 550,252,097 422,513,077

9,719,970 7,285,170

559,972,067 429,798,247

*2 559,972,067 429,798,247

559,972,679 429,798,699

2020 3 26
2020 9 25
1.
2.
2020 3 25 2020 9 25
*1. *1.
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2020 3 25 2020 9 25
550,252,097 422,513,077
2. 1 2. 1
1 1.0177 1 1.0172
(10,000 10,177 ) (10,000 10,172 )
1.
2019 9 26 2020 3 26
2020 3 25 2020 9 25
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2020 3 25 2020 9 25

2020 3 25

2019 9 26
766,594,311
2020 3 25 761,996
2020 3 25 217,104,210
550,252,097
2020 3 25
1,765,572
453,573,724
4,940,794
26,594,229
49,037,879
4,512,263
2,035,255
7,792,381

2020 9 25

2020 3 26

550,252,097

50/83



EDINETOOOO
000000000000 0O0O0OO(EL2441)
ooooodooodooodnoodd

2020 9 25

2020 9 25
2020 9 25 127,739,020
422,513,077
2020 9 25
1,765,572
325,834,704
4,940,794
26,594,229
49,037,879
4,512,263
2,035,255
7,792,381

2020 3 25

2,305,810

2,305,810

2020 9 25

858,121

858,121
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100,000,000 100,077,166

50,000,000 50,046,139

70,000,000 70,561,684

160,000,000 161,530,490

380,000,000 382,215,479

88.9% 100.0%
382,215,479

(

).
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BFik, TVTr - Ya—rih Ao ALAF—X pFAP-TYVFr 2 a—b+Fal—iiawrn
Ao A4=nF+ 77 FOEEFRERO—HE, =7t bvxY 2 PARRLAELOTY, BET
oy bvR P AL MTIEKE, BEELRETILOTIRAY EHA,

AEHENNE
A 201944 A1 8 F 2020463 H31H
SRS & vsp - ="
BBHE e e e Usb__ . 81, 430
MEr@S TAEENFESNS MTES LUAKICHEI MRS UsSD A T.785.263
_AnENE iy MO e e Y
£ O E Usp 3, D58
£18 g N T,667,1T4
EkRA UsSD A 30,988
A TE 4 ~ USD A 216,903
i F i UsSD A TBT, 449
UsD £ 48,680
USD A T.6M
1 UsD A 1,091,624
UsD A 8,758, 708
UsSD 4\ B, 768, 798
USD -
R AN R USD 4 8,758,798
UsD A 2,290, 493

UsSD &1, 049, 291
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HARS
' | WS | WEH | 0 Wm0 | 00§
(#>d A — 1 Fill) % G b %
BEALOGY GROCP/CO-ISSUER (MRG) (SER 440) E2SM oL | 5,250 | 2021/12/1 5. 000, 000 4, 881, 250 2.8
CVR_ENERGY INC (SER 14401 (REG) 535N [5/02/2005 | 5250 | 2025/ 2/15 6, 000, 000 4, T06, 000 271
T-WORILE USA INC (REG) 6.5% 15/01/2024 6. 500 | ME4/1/15 4, 504, 060 4, BES, 500 250
VALEANT PHARMACEUTICALS SER L#4A 7% 15/03/2024 | 7.000| 2024/ 3/15 4. 500, 000 4, 640, 655 2. 68
(TRNECT FINCD SABL/CONME (SR Ledd) () 6,193 OLIRSI% | . 760 | 2006/10/ 1 5, 000, 000 4, M7, 518 2.51
_DIANAD | FIN/DIANCAD 2 SER 1444 7. 208 15069004 | 7.126| 2004/6/15 4, 000, 000 428017 744
“PENSKE_AUTO GROUP_INC (REG) 5. 75% 01 10/ 2020 5.7650 | 202271071 4, 315, 000 4, 131, 613 2.18
PBF HOLDING CO LLC (REG) 7.25% 15/06/2085 | 7.250| 2035/ 6/15 5, 550, 000 3, 554, 727 23
LAMAR MEDIA CORP (REG) 144A 5% D1L/05/2003 | 5. 000 2008/5/1 4, 500, D00 3, 564, 02 206
FLV_LEASING LTD (REG) 6. 375% 15/10/2021 6. 376 | 2021/10/15 3. 461, 000 3, 432, 051 1.98
TARGA RESOURCES PARTMERS (REG) 5.25% 01/06/2083 | 5.350| 2023/5/1 3, 644, 000 3. 236, 346 187
AP GROUP INC (SER 14401 (REC) 8 B4 01/102004 | 8. 500] 2024/1171 3, 350, 000 3,223, 521 .86
DISH DBS CORP (REG) 5. 125X 01/05/2020 5.125] 2020/5/1 3, 104, 000 3, 158, 643 182
NIELSEX (U LUX SARL SER (444 (REG) 558 01103001 | 5,500 2021/10/1 3, 620, 000 3, 076, 625 % i
[RON MOUNTAIN INC (REG) 6A |5/0A/2023 6000 | 2023/ B/15 4, 000, (N0 1, 068, 000 B 1
SABINE PASS LIGUEFACTION (REG) 5.629% 01)02/2001 | 5. 626 | 2021/ 2/ 1 3, 000, 000 3,013, 125 1.74
5l WSPITALITY IS (REL) SER 1404 & 30 OV B AS 5.260 | 2005/5/1 3, L0, 00 2, 710, 563 1. 56
N TNDUSTRIAL CAP LIC (REG) 4 375% 05/04/2022 | 4.375]| 2022/ 4/5 2, 850, 000 2,615,579 1. 51
AOMAL ATR LEASE €0 LTD (ER M4A) [RER) 6N 1570872634 | 6. 500 | 2024/ 8 /15 4, 000, 000 2, 631, 556 1. 46
NC 01/04/202 5,000 2024/ 4/1 2, 500, 000 2, 500, 000 144
_PENSKE TRUCK LEXSING (MFG) SER 1440 2 7% 14002008 | 2 700 202373/14 2, 500, 000 2, 478, 168 .42
& PET €0 (REG) 6.125 % 1671172023 6.1256] 2023/11/16 2, 500, 000 2, 476, 597 1. 43
AMMERIGAS PART/FIN CORP (REG) 5.5% 20/05/2005 | 5.500| 2025/5/20 2, 500, 000 2, 387, 635 1.36
v ' ALl L4701 2002/ 9/8 2, 500, 000 2,384 B57 1 37
PERTY TREST GER WD) (REG L | 3.635] 2021/2/71 2, 500, 000 2:371.354| L.3T
m.TEr.m INC (REG) 4. ..5& 0l fﬂ:f"o‘*l 4.2500 2021°3/1 2, 475, 000 2, 382, 630 1. %
APY GROUP INC (REG) 7. 875% 01/12/2022 7.875] 2002/12/1 2, 338, 000 2, 300, 008 1.33
mggmgglmj (WEG! 5. 70% 8600/ 200 a?m_gl_lg_a 9/15 2, 250, 000 2, 182, o8 126
_WOLVERINE ESCROW LLC (SER 144A) (REG) B 88 IS/1L2004 | 8.500| 2004/11°15 2, 500, D00 2, 110, 694 L22
_CHENIERE ENERGY PARTNERS (REG) 5.25% 0110/2025 | 5.250 | 2025710/ 1 2. 000, 000 1, 902, 500 110
BANTIAY ENTERTAINMENT (SEW 144A) 5 37A% OLGG/2005 | 5. 375 2006/3/1 2, 000, 000 1, 879, 931 1.08
FG GLOBAL FINANCE PLC SER (44A 9.5% 30/10/2005 | 5.500 | 2095/10/30 2, 000, 060 1. 870, 555 1. 08
KGA ESCRON LLC (REG) SER 1444 7.5% 15/08/2023 7.500 | 20237 8/16 2, 000, 000 1. 554, 167 .07
NEWMARE GROUP INC (SEE WD) (REG) G I2SM 067107023 | 6.125] 2023/11/15 1. 500, 000 , 569,083 | ©0.90
TP BV/NIF FUNDING LIC SER 1400 L 1258 0L 062021 | 4.125| 208176/ 1 1, 500, 000 , 597, 500 0_8d
T-MOBILE USA INC (REG) 6% 01/01/2023 6.000] 2023/3.1 1. 500, 000 1. 628, 175 0.88
NCR CORP (REG) 6. 375% 15/12/2023 6. 3756 | 2023/12715 1, 500, 000 1. 516, 906 0.87
ALLTSON TRASSMTSSTON [N (SER M) B\ OL710/3004 | 5 000 | 2024710/ 1 1, 500, 000 1,402,500 | 0.88
AES _CORP/VA (REG) 4% 15/03/2021 - 4,000 202173/15 1, 500, (000 . 491, 416 0. 86
INTERSATIONAL CAME TECH SEE 4 (BEG) 670 1502020 6.260 200272 /15 1, 00, 000 1,301,978 0.50
PARTY CTTY MDINGE TNC [REG) SPR L4l 6 103 15087300 | 6 125 | 200978 /15 6, 100, 000 |, 374, 491 0.79
LSB IMIUSTRIES SER 144A (REG) 9, 629h 01/05/2003 | 9.626| 2023/ 6/ 1 L, 500, 000 1, 335, 156 .77
EALOGY CROUP/(0-1SS08E S0 444 (OEG) 4073 OV0Rm | 4,876 2023/6/1 1, 500, 000 1, 289, 375 0.75
OCL NV (SER 1448) (REC) 5. 95% 01/11/2024 5250 2024/1171 1, 250, 000 1, 223, 464 .71
AMC NETWORKS INC (REG) 4, 758 15/12/2022 4. 750 | 2023/12/16 1, 200, 000 1, 1918, 783 0. 6%
TARGA BESHACES PARTNERS (REG) 6.75 % 1670072004 | 6.780] 2004/3/15 1, 250, (00 1,110,000 |  0.64
INTVISION COMENTEATIONS INC (M40 B 6750 1509/ | &. 750 | 2022/ 8/15 1, 133,000 1. 100, B37 D, 63
FIFTH THIRD BANCORP (REG) 4. 3% 16/00/2004 | 4.300] 20247 1/16 1, 000, 000 . 064,608 | 0.61
€00 HLDGS LLCTAP (08P (SER |440) SATEA OLM2004 | 5. 875] 2004/4/1 1, 600, 000 1,056,875 | 0.6
SATELLITE SYSTEMS CDRP (REG) 1 626% 1506,2001 | 7. 625 | 2021/ 6/15 1, 000, 000 L 034,651 0. 60
€00 HIDGS LLC/TAP (6P [SER 1440 51BN 61070 | 5126 2003/6/1 1, 000, 000 1, 032, 604 0, 60

54/83



EDINETOOOO

O00O0000000000000O0(E12441)
Ooooooooooooboooononoad

] R _EHE EEE | i I WlE | pE
(e o of —it KD % # FAi ¥ ot o,
FRESENILS 15 FIRANCE I (REG) SR D440 4788 0p0ioosn | 4,250 | 2021/2/1 L., Gk, D0d 1, 032, 083 . B0
CRONY ANFR; (AP CORPOATION IV (REG) 4.5% 1570072003 | 4500 20237 1/16 1, 000, D00 1, 029, 500 0. 52
DYNEGY INC SER W1 (REG) 5.875% 01/06/2023 | G876 | 20237671 99z, () 1,023, 827 0,50
SIRIE. M RADIO INC (SER 140) (WE0) 4604 150772654 |  4.625| 2024/7 716 L, 000, 000 1,023,514 0,50
DELL INT LEC / PMC CORF (RDG) SER 1444 5. 6798 §5/06/2021 B.BI5 | 2021/ B/15 1, D00, D00 1,019, 799 0.59
EYLAND GROUP INC (REG) b, 625% 01/05/2020 8.625] 2020/5/1 1, 000, (04 L, 018, 854 .50
STERICYCLE INC (SER 144A) [RFG) 5,375\ 15/07/2024 | 5. 3475 2024/ 7 /16 1. 000, 000 1, 0048, 847 i, 58
GENERAL MOTORS FINL CO (REG) FRN 13/0472020 | 2.778] 2020/4 /13 b, D00, 000 L, 004, 221 0. 58
CFX_ESCROW CORP (SER 14HA) {REG) &% 15.07/2024 6000 | 2024/2/15 1, D00, DO a7, 66T 0,58
RETNOLDS GRP [55/FETMOLD (REG) SER 1448 FRN 15/07/2021 5. 331 | 2021/7/15 1, 00, (4K 085, 516 0.57
RN LEFEE CAPITAL CORP SER (MTN) FRN 1270972021 1,024 | 202178 /12 1, 000, () Og81, 747 0,567
PO LOGISTICS INC 1l 1570872074 8. 760 | 2074/B /15 1, 0040, 00K a79, B75 0.57
SnCn LP/FINANCE CORP (SER WD) (REG) L8578 15003023 | 4. 876 2023/1/16 L, 000, (K a77, 792 0. 66
LEVEL I FINANCING INC (REG) 5 375% 15/08/2022 | 5.375 | 2023/8/15 924, DKl 049, 682 [

_KENNEDY-WILSON INC (REG) 5.875% 01/04/2024 | 5. 875| 202474/ 1 . D0, 000 078, 1256 0. 54
PARR AFRCEPACE MOLDINGS (% 14400 () 5. 750 15/08/ 00y 5. 250 | 2022/8/15 L, D0, (041 BHE, 900 0561
m] Hm:.s J.u:fw m (HEG) B, &‘EB‘I wng,xrzz 5. 250 | 2022/9/30 RT5, 000 A1, 690 0, 51

T . e 9. 260 | 2024/ 2/15 SRR, D BT1, 238 0. 50
1 § (REG) 6% 157 o, 000 | 2026/11/15 1, 000, 04 H3E, 000 0. 48

(LD PEAL DERGY RES LLC CLOGD PEAK ENERGY F1 1 uuwm 12,000 | 2026/5/1 1, 521, 974 B0, D98 0. 48
(1R PARTRERS/OVE NITROGE (3ER T4AAl (REC) B35 15/ 9.250] 2 2003/ 6/16 900, 000 V04, BAS 0, 44
AES CORP/VA _(REG) 4 5% 15/00/2023 4.500 ] 202373715 TS0, i) 738, 374 . 43
l"r'ﬁi LAs vm'-‘.- LLE/ mr '~TER 1w. 50N m.fn:af 2025 | 5. 500 2025/ 3/ 1 750, 000 TO8, 438 0,41

LIE B B CORP 5 E i 4. 750 | 202412715 B50, (M) f8d, 701 038

_W} i Eﬁ'sﬂ 15 ’wm:rzq 4.8575 | 2024/9 /16 750, DO fifid, (00 038
PEF LOGISTICS LP/FIRANCE (REG) 6, 5T9% 15/ 06,2023 6. B7h | 2023/5/15 1, 000, B0 B9, 479 i}, 35
TRI POINTE GROUP INC (REG) 4.B75% 01/0772021 4. 875 | 2021/7/1 GO0, 000 571,972 0,33
B GLOBAL FINANCE PLL (SER l4da) (REa) 6,75 01/U/20t | 6. 700 | 2025/ 2/7 B30, 00 535, B15 0.31
NAVAJO TRANSITION 9% 24/10/ /2024 9. 000 | 2024/10/24 1, 014, 649 Si4, 466 0. 31
GROUP 1 AUTOMOTIVE mc gmzm 6% 01/06/2022 | E.000| 2022/6/1 500, (00 470, 208 0.27
HILLTT8 B [ NEN RED FIN VAN IS | 4,250 | 2024/5715 450, (0D 456, 257 0,26

_TRIIMPH GROUR [NC (SER mj}_@ﬁ] . 254 15/00./2024 8.250 | 2024/9 /18 500, 000 452, 634 0. 26
GAMESTOP CORP SER 144A 6, 75% 15/03/2021 6. 760 | 2021/3 /15 553, (K 402, 584 0.23
CREDIT ADCEPTANC (SER 14440 (REGY 6. 125 3171272004 5 125 2024712731 404, (0K 177, BBS 0,22
BEREY PLASTICS CORP (REG) 6% 15/10/2022 6000 | 2022/10/15 o2, D00 45, 005 0. 05
CLOUD PEAK ENERGY INC NPV - - &, 656 [ 0, 0
B 1 150, 820,013 | 86 00
(232 « m—1r]

PETNART T TERN ¥ TERW LOW T3 LUSR-ERL N -3 R = | 70Ea/ a0 7, 147, 656 6, 876, T04 1,04
ASIRTIN 1LC TERM B TERM LOWN (S2-LIROE-ERY SWITSEFS 03/1D2E0 - | 207371173 B, 906, 354 B, T87. 249 T
ASTRION 110 TERM B TERM LMK TSD-LIDGR-BBA M +600 1L 20 — | 2026/7 /14 5, D06, D04 4,676, 125 270
AFY CROTP TN TERW 3 TR LA [S2-LIB0H-BR0 M 5000 M1 — | 2036/12/30 1, 975, (00 L. 628, 544 0.94
TR L0 TOOCEE § TEON LA D LI 00 075 e/ - | 2026/8/3 995, 06 B47, B40 0. 4%

%ﬁi 149, 776, 552 1L 41

170, 805,565 | 9439

EEH AR,
EEEMCH T AHREERTLTIET,
WY s B— GRS REN RS S

Fej TEELTHOET,

FUT W s Fa=rlf s f e RAF=H o pFAE TV T W v ba= s Fab—ilrarid s f=RLF: Ty FDOK

&9 3 AOKER
fERLEEBE : 2020563 A28
R BAR N
¥ Fa * Fn
FUT LY Fp—rip s f ARSI =X« IR} -TIT Y-
Ya—brFalb—vavrenf = F- 77 FAMTY 2T « 7 101. 4717 117, 341, 557
FA (o Th0)
FUTYY e FO—2A s f yRAP =K+ pFRPTITY -
va—hk s Falb—varyend s f=nF+F77 FRARTY =T + 7 90. 1316 56, 050, 276
FA (~wfel)
* kn
— o - = -
TFUFv Y o—mMA + L AR X« b FA-TFUTY 173, 391, 833

Lag—h s Fal—avsnd s f—AF+ 77 FORRERH

55/83



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

2020 9 30

6,551,285,615

25,283,115

6,526,002,500

6,669,400,301

0.9785

2020 9 30

429,795,081

517

429,794,564

422,513,077

1.0172
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2020 9
C )
153 9,655
3 2,441
55 887
7 137
218 13,122
1 38
59
19 52
2 193 1 2019 4 1
2020 3 31
2019 3 31 2020 3 31
15,708,895 11,807,346
90,390 464,800
1,080,542 939,305
14,356 14,133
11,660 11,959
66,647 64,503
5,399 22,805
19,886 13,659
4,904 50,481
17,002,683 13,388,994
1 228,682 216,836
1 37,985 59,198
266,667 276,035
6,782 4,399
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2,122 2,122
8,904 6,521
1,647,347 1,109,287
348,548 290,033
232,079 231,146
31,734 23,941
59,229 61,623
25,580 24,980
14,510 14,510
2,330,010 1,726,502
2,605,582 2,009,059
19,608,265 15,398,053
2019 3 31 2020 3 31
15,536 6,352
631 627
625,305 544,430
5 3
5,001 5,001
512,821 431,312
107,476 108,112
202,822 162,268
105,393 116,262
— 62,714
11,400 8,800
961,089 901,455
310,078 323,196
17,880 22,830
89,658 90,582
67,901 29,100
485,518 465,709
1,446,608 1,367,165
1,000,000 1,000,000
566,500 566,500
566,500 566,500
179,830 179,830
5,718,662 5,718,662
10,500,468 6,382,996
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16,398,960 12,281,488
17,965,460 13,847,988
196,196 182,899
196,196 182,899
18,161,657 14,030,887
19,608,265 15,398,053
2018 4 1 2019 4 1
2019 3 31 2020 3 31
10,964,360 10,157,808
40,492 33,847
28,800 28,878
11,033,653 10,220,534
5,343,010 4,745,695
183,752 162,932
— 118
17,749 17,200
1,601,396 1,731,126
305,474 296,917
1,295,921 1,434,208
272,941 261,181
340,974 352,370
57,308 57,912
216,118 225,307
56,348 58,103
8,137 7,869
3,061 3,177
7,759,824 7,270,626
1,490,747 1,333,803
120,600 109,200
1,364,335 1,223,313
5,811 1,290
21,170 14,908
16,786 15,991
39,050 32,341
51,822 46,444
219,956 215,864
11,400 6,910
78,631 66,223
6,500 4,950
31,740 34,494
336,645 308,860
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2,304,450 2,080,793
969,377 869,115
2018 4 1 2019 4 1
2019 3 31 2020 3 31

1 36,327 1 27,286
1,329 1,295
3 2
2,989 1,517
40,650 30,101
2 253 2 0
257 71
94 —
605 71
1,009,422 899,144
— 27,529
646 1,542
71 195
130,424 —
131,141 29,268
— 28,197
13,131 5,890
1,560 380
— 229
1,125 —
15,816 34,698
1,124,747 893,714
338,839 274,953
10,269 3,474
349,108 278,427
775,639 615,286

2018 4 1 2019 3 31
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1,000,000 566,500 566,500 179,830 5,718,662 9,766,079 15,664,571 17,231,071 472,532 472,532 17,703,603

41,250 41,250 41,250 41,250
775,639 775,639 775,639 775,639

276,335 276,335 276,335
734,389 734,389 734,389 276,335 276,335 458,053

1,000,000 566,500 566,500 179,830 5,718,662 10,500,468 16,398,960 17,965,460 196,19 196,196 18,161,657

2019 4 1 2020 3 31
1,000,000 | 566,500 | 566,500 | 179,830 | 5,718,662 | 10,500,468 | 16,398,960 17,965,460 | 196,196 | 196,196 | 18,161,657
37,125 37,125 37,125 37,124
615,286 615,286 615,286 615,286

4,695,634 4,695,634 4,695,634

4,695,634 4,695,634 | 4,695,634

13,297 13,297 13,297
4,117,472 4,117,472 4,117,472 13,297 13,297 | 4,130,769
1,000,000 566,500 566,500 179,830 5,718,662 6,382,996 12,281,488 13,847,988 182,899 182,899 | 14,030,887

@
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1998 4 1
2016 4 1

15 18
4 15

@

€))

@

®
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