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— 147,120,632 4.15
3,543,061,676 100.00;
()
272,649,962 1.1610f 316,546,606 1.2497| 340,730,657(99. 27|
()
99.27
99.27
() )
1 FORD MOTOR 400, 000j 9,311.11 37,244,461 10,830.53 43,322,130 4.063 2024/11/1f 1.22
CREDIT CO LLC
2 OCCIDENTAL 440,000f 7,448.27 32,772,413 9,698.44 42,673,150 2.9 2024/8/15) 1.20)
PETROLEUM COR
3 CCO HLDGS 350,000 10,753.20] 37,636, 230) 11,039.55) 38,638,457| 4.75 2030/3/1f 1.09
LLC/CAP CORP
4 KRAFT HEINZ 300, 000) 10,954.50] 32,863,523 11,280.23 33,840,692 3.875 2027/5/15 0.95
FOODS CO
5 TRANSDIGM INC 280,000 10,390.73 29,094,062 10,999.40] 30,798,336 6.25( 2026/3/15 0.86)
6 CENTENE ESCROW 280,000 10,823.26) 30,305,129 10,973.38 30,725,468 5.375 2026/6/1| 0.86
I CORP
7 [CHS/COMMUNITY 250,000 10,497.36) 26,243,426 10,892.86) 27,232,167 8 2026/3/15) 0.76)
HEALTH SYS
8 CARNIVAL CORP 200,000 10,944.91] 21,889,831 12,187.59 24,375,191] 9.875 2027/8/1| 0.68
9 NETFLIX INC 200,000 11,427.06 22,854,137 12,056.69 24,113,388 4.875 2030/6/15 0.68
10 INTESA SANPAOLO 200,000 10,481.16] 20,962,321 11,813.19 23,626,383 5.71 2026/1/15 0.66|
SPA
11 JALTICE FRANCE 200,000 11,206.09 22,412,190 11,480.93 22,961,872 8.125 2027/2/1) 0.64
SA
12 JALCOA NEDERLAND 200,000 10,134.98 20,269,978 11,395.43 22,790,869 6.125 2028/5/15 0.64
HOLDING
13 CSC HOLDINGS 200,000 11,103.76) 22,207,526 11,285.10] 22,570,206 5.75 2030/1/15 0.63
LLC
14 FORD MOTOR 200,000 9,583.85 19,167,705 11,184.27| 22,368,556 5.584] 2024/3/18| 0.63
CREDIT CO LLC
15 1QVIA INC 200,000 10,773.05 21,546,110 10,993.79 21,987,591 5 2027/5/15) 0.62
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16 EON HOLDINGS 200,000 10,490.29 20,980,585 10,929.59 21,859,183 4 2025/4/9 0.61]
BV

17 IRGIN MEDIA 200,000 10,716.77| 21,433,546 10,911.04 21,822,095 4.5 2030/8/15) 0.61f
SECURED FIN

18 MELCO RESORTS 200,000 10,144.63 20,289,270 10,882.47 21,764,955  5.625( 2027/7/17) 0.61]
FINANCE

19 JARDAGH PKG 200,000 10,490.81] 20,981,624 10,876.14 21,752,280 5.25( 2027/8/15 0.61]
FIN/HLDGS USA

20 CSC HOLDINGS 200,000 10,525.30 21,050,607 10,794.17 21,588,342 4.125 2030/12/1) 0.60
LLC

21 SPRINGLEAF 180,000 9,717.95 17,492,323 11,986.36 21,575,449 7.125( 2026/3/15 0.60]
FINANCE CORP

22 [CONNECT FINCO 200,000 10,833.64] 21,667,299 10,768.71 21,537,436 6.75 2026/10/1 0.60
SARL/CONNE

23 ALTICE 200,000 10,230.04] 20,460,097 10,688.35) 21,376,718 5 2028/1/15( 0.60
FINANCING SA

24 FORD MOTOR 200,000 9,522.03 19,044,076| 10,434.45 20,868,904 3.087| 2023/1/9 0.58
CREDIT CO LLC

25 YNN MACAU LTD 200,000 10,207.19 20,414,385 10,433.41] 20,866,826] 5.125(2029/12/15) 0.58

26 T-MOBILE USA 180,000 11,107.5]] 19,993,526 11,168.17 20,102,719 4.75 2028/2/1f 0.56]
INC

27 COLT MERGER SUB 180,000 10,766.67 19,380,019 11,129.26 20,032,683 6.25 2025/7/1 0.56
INC

28 BAUSCH HEALTH 170,000 11,216.36) 19,067,815 11,468.57| 19,496,574 8.5 2027/1/31) 0.55
IAMERICAS

29 HILTON DOMESTIC 160,000 10,770.01 17,232,026 11,200.64] 17,921,025 4.875 2030/1/15 0.50f
OPERATIN

30 EQT CORP 150,000 9,635.79 14,453,697] 11,883.92 17,825,888 7.875 2025/2/1f 0.50f

95.84
95.84
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2020 11 1
1 ()
1 (2017 4 24 ) 286 286 1.0435 1.0435]
2 (2018 4 23 ) 382 382 1.0458 1.0458
3 (2019 4 22 ) 271 271 1.0740 1.0740
4 (2020 4 22 ) 290, 290, 0.9847 0.9847,
2019 11 293 — 1.0875 —
12 301 — 1.1050 —
2020 1 307 — 1.0986) —
2 298 — 1.0836] —
3 266 — 0.9490 —
4 281 — 0.9839 —
5 325 — 1.0317 —
6 316 — 1.0269 —
7 335 — 1.0735) —
8 326 — 1.0826] —
9 333 — 1.0655] —
10 338 — 1.0707 —
11 343 — 1.1057 —
1
1 2016 7 14 2017 4 24 0.0000
2 2017 4 25 2018 4 23 0.0000
3 2018 4 24 2019 4 22 0.0000
4 2019 4 23 2020 4 22 0.0000
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1 2016 7 14 2017 4 24 4.4

2 2017 4 25 2018 4 23 0.2

3 2018 4 24 2019 4 22 2.7

4 2019 4 23 2020 4 22 8.3

5 2020 4 23 2020 10 22 10.1

100
2

1 2016 7 14 2017 4 24 301,891,535 27,747,752 274,143,783
2 2017 4 25 2018 4 23 158,713,450 67,453,503 365,403,730
3 2018 4 24 2019 4 22 52,650,563 164,988,686 253,065,607,
4 2019 4 23 2020 4 22 124,851,887 83,263,934 294,653,560,
2020 4 23 2020 10 22 105,924,017 81,434,913 319,142,664
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() ( 52 38 )
( ) 38 3 57 2
12 133 )( )
() 193 2 1 5 (2020 4 23 2020 10 22
EY
4 5
(2020 4 22 ) (2020 10 22 )

3,167,164 2,489,535

288,981,648 342,085,946

- 2,780,895

4,479 -

292,153,291 347,356,376

292,153,291 347,356,376

549,000 -

29,008 -

141,500 20,222

79,802 89,055

1,196,942 1,335,883

3 1

3,137 3,499

1,999,482 1,448,660

1,999,482 1,448,660

294,653,560 319,142,664

4,499,751 26,765,052

34,987,680 26,968,164

290,153,809 345,907,716

290,153,809 345,907,716

292,153,291 347,356,376

4 5
2019 4 23 2020 4 23
2019 10 22 2020 10 22
465,948 22,354,298
4,742,615 9,176,302
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4 5
2019 4 23 2020 4 23
2019 10 22 2020 10 22
4,276,667 31,530,600
689 485
74,669 89,055
1,119,998 1,335,883
13,735 9,439
1,209,091 1,434,862
3,067,576 30,095,738
3,067,576 30,095,738
3,067,576 30,095,738
169,506 4,426,097
18,728,626 4,499,751
3,673,574 5,595,162
- 747,667
3,673,574 4,847,495
3,514,866 _
3,514,866 -
21,785,404 26,765,052
2020 4 23 2020 10 22
4 5
2020 4 22 2020 10 22
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294,653,560 319,142,664
55 6 1 10

4,499,751
1 1
1 0.9847 1 1.0839
(10,000 ) (9,847 ) (10,000 ) (10,839 )
4 5
2020 4 22 2020 10 22
4 5
2019 4 23 2020 4 23
2020 4 22 2020 10 22
253,065,607 294,653,560
124,851,887 105,924,017
83,263,934 81,434,913
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4 (020 4 22 ) 5 (2020 10 22 )

269,572,446 270,121,444 549,000 341,153,361 338,372,466 2,780,895

269,572,446 270,121,444 549,000 341,153,361 338,372,466 2,780,895

269,572,446 270,121,444 549,000] 341,153,361 338,372,466 2,780,899

(2020 10 22 )

64,777,657
35,650,187
3,074,725,160
97,583
38,033,899
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3,216,734,230

3,216,734,230

181,500
42,641,177
184,383

20

43,007,080

43,007,080

2,576,054,285

597,672,865

3,173,727,150

3,173,727,150
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1.2320
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2020 10 22
2020 10 22
2020 4 23
2,922,210,035
717,205,423

1,063,361,173
2,576,054,285

570,498,734
277,667,164
2,205,173
1,532,980
8,057,610
2,127,357
7,100,513
670,843,523
1,036,021,231

18/62



2020 11 30

676,619,568

333,383,605

343,235,963

310,416,522

1.1057

2020 11 30

3,544,024,804

963,128

3,543,061,676

2,835,047,893

1.2497
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( )
996 30,938,603
189 817,006
14 5,731,753
476 1,633,268
1,675 39,120,629
( )
( 38 59
)
52
38 ) 38 57
( 19 8 6 52 )
193 2 1 (2019 4 1
31 ) (2020 4 1 2020 9 30 )
EY
(2019 3 31 ) (2020 3 31 )
( ) ( )
(
1,562 2,626
45,493 41,524
19,900 24,399
27 106
500 522
25,246 23,936

22162

19 8

52

2020 3
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5,933 4,336
269 71
15 14
98,917 97,509
714 645
320 295
393 349
6,438 5,894
6,437 5,893
0 0
18,608 16,486
1,562 1,437
12,631 10,171
- 16
235 329
22 19
2,001 1,545
2,694 2,738
168 229
- 0
707 -
25,761 23,026
124,679 120,536
(2019 3 31 ) (2020 3 31 )
( ) ( )
145 157
16,709 15,279
0 0
25 3
7,724 6,948
7,422 7,262
1,535 1,063
11,704 10,290
1,560 1,564
29 26
3,792 3,985
- 67
33,942 31,371
3,219 3,311
558 572
3,777 3,883
37,720 35,254
86,924 85,270
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17,180 17,180
13,729 13,729
11,729 11,729
2,000 2,000
56,014 54,360
685 685
55,329 53,675
24,606 24,606
30,723 29,069
33 10
33 10
86,958 85,281
124,679 120,536
( 2018 4 1 ( 2019 4 1
2019 3 31 ) 2020 3 31 )
( ) ( )
119,196 115,736
21,440 17,170
355 340
140,992 133,247
42,675 39,435
1,210 1,006
0 -
30,082 26,833
5,998 5,696
24,083 21,136
1,311 1,342
5,435 5,823
92 75
970 958
86 92
4,286 4,696
80,715 74,440
11,113 11,418
379 109
7,067 7,173
3,666 4,134
107 86
514 391
1,048 1,029
1,223 1,227
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1,474 1,486
2,835 2,348
10,115 10,067
28,433 28,055
31,843 30,751
( 2018 4 1 ( 2019 4 1
2019 3 31 ) 2020 3 31 )
( ) ( )
6,538 4,936
0 0
424 309
6,964 5,246
1 -
489 230
- 146
43 18
34 23
17 23
585 443
38,222 35,555
20 21
29 -
85 59
135 81
938 119
161 1,591
310 67
707 -
2,118 1,778
36,239 33,858
10,196 9,896
370 34
25,672 23,996
( 2018 4 2019 3 31 )
( )
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17,180 11,729 | 2,000 13,729 685 24,606 29,876 55,168 86,078

24,826 24,826 24,826

25,672 25,672 25,672

846 846 846
17,180 11,729 | 2,000 13,729 685 24,606 30,723 56,014 86,924

( )

11 11 86,090

24,826

25,672

21 21 21

21 21 868
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