EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

2021 18

36
2020 23 2020 11 24

03 4560 6000

1/120



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

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

2/120



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

12 . 12

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

3/120



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

<77

)) Z1TVUT1 )) ZATITA: )) ARNART
o s fe | o NA A= EFIE) BN
R RA—T R A =T (N1 =1—ILE-
( ( A=RTHUTA(BEAYTEL) (( IH=T7K ( ( AR E
HES. ME2. WA | | g | S

7R3 =77 RADBETBLT. FELTRRILBTSHIODBESG (/N1
A=l AR R EAEENC|EBETLED. [ 773V -T72 KA TT .

° FIAM LLC

2020 11 30
FIAM LLC

4/120



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

% h—F1—Zit S&Pit
Aaa AAA
A AA e
Aa A — IZEEEE
= Baa BBB
% Ba BB A
B B
o o N /\T T —VRRR
Ca e
6 “ :
D

1997
1997 23
2002 11 23

2007

5/120



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

FAFNTF g oA e A=A KRy F-F—F
H=br7x VA (B~ IPRL)

iR - - % G & i
I B SR FE SRR
74 7Y 7 1 bR St (| AFRTEIERO S HHERIRTERITHR A 2 H
(ARERAE DRI S) (FHAIERIER T A2 H A4S 2
R 4 RT)

({SEEMEE DT « WERW)

v W=T ¥

T KO3
1 - g O HR

? '_-rrl'_.f!)'\ . .__.I._,-".,
12 B 5 8 AFITA - ~A - A= F

R B ===y K

2 Rl AR A
| h
JEHaFit
o e
A I FIAM LLC
(72 FOM . WEORR, — (= =7 7 o Rl O4RE)

AR D ILT OGN R OZAT, Wk 5y
Al PP, WLiesfdd - i 4 -
— AR L)

(a

6/120



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

(b
(c
(d
FIAM LLC
FIAM LLC
FIAM LLC
FMR LLC
(a
(b

(c

7/120



'

(c

1986 11 17

1987 20
10

1995 28
11 10

2007 30

2020 12
10

EDINETOOOO

00000000000 O(E12481)
Ooooooooooooooooooad

20,000

100

8/120



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

(a
(b
(c
28
28

28
(d
ICE BofA US ( )

ICE BofA US ( )

ICE BofA ICE BofA index

ICE BofA

This Japanese translation of the disclaimer is for informational purposes only, and
the English language disclaimer, which is available upon request, controls with
respect to ICE Data Indices, LLC and the ICE BofA Indices.
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2020 12 30

() ()
4,971,041,619 100.04
2,130,455 0.04
4,968,911,164 100.00

2020 12 30

() ()
132,412,321 1.45
132,412,321 1.45
104,224 0.00
104,224 0.00
7,138,711,951 78.07
339,496,089 3.71
226,529,526 2.48
165,254,014 1.81
124,823,272 1.37
114,626,850 1.25
108,498,791 1.19
87,188,400 0.95
84,457,294 0.92
67,260,313 0.74
56,177,730 0.61
51,109,594 0.56
30,112,031 0.33
22,200,750 0.24
8,616,446,605 94.23
395,337,839 4.32
9,144,300,989 100.00
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2020 12 30
) )
13,548,135 0.15
145,267,481 1.58
2020 12 30
C ) () () () ()
939,581,080 (5.2449 | 4,928,032,422|5.2907 | 4,971,041,619]100.04
2020 12 30
)
100.04
2020 12 30
() Ol O
() ()
()
SPRINT CAP CORP 15,798.96 16,249.50 8.750
610,000 1.08
8.75% 3/15/32 96,373,683 99,121,950 | 2032/03/15
CCO HLDGS/CAP 10,919.25 10,972.14 5.125
875,000 1.05
5.125% 5/27 144 95,543,437 96,006,211 | 2027/05/01
TRANSDIGM INC 6.25% 10,893.37 11,022.75 6.250
870,000 1.05
3/26 144A 94,772,362 95,897,925 | 2026/03/15
ARAMARK SERVICES 5% 10,874.74 10,867.50 5.000
750,000 0.89
2/28 144A 81,560,587 81,506,250 | 2028/02/01
GTE FL 6.86% 10,375.87 10,609.78 6.860
750,000 0.87
2/01/28 77,819,062 79,573,387 | 2028/02/01
ALLY FINL INC 5.75% 12,084.45 12,036.74 5.750
655,000 0.86
11/20/2025 79,153,167 78,840,643 | 2025/11/20
CENTURYLINK 5.125% 10,764.00 10,929.19 5.125
700,000 0.84
12726 144A 75,348,000 76,504,302 | 2026/12/15
INTERGEN NV 7.0% 9,858.37 9,936.00 7.000
745,000 0.81
06/30/23 144A 73,444,893 74,023,200 | 2023/06/30
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ALLIANT HLDG 6.75% 11,074.50 10,996.88 6.750
645,000 0.78
10/27 144A 71,430,525 | 70,929,843 | 2027/10/15
SPRINT CORP 7.875% 11,928.37 11,967.19 7.875
10 555,000 0.73
9/15/23 66,202,481 | 66,417,890 | 2023/09/15
TENET HEALTHCA 10,877.43 11,022.75 6.250
11 600,000 0.72
6.25% 2/27 144A 65,264,616 | 66,136,500 | 2027/02/01
12,240.63 12,240.74 4.950
12 | PG&E 4.95% 07/01/50 500,000 0.67
61,203,172 | 61,203,690 | 2050/07/01
11,724.37 11,747.25 4.550
13 | PG&E 4.55% 07/01/30 500,000 0.64
58,621,882 | 58,736,250 | 2030/07/01
CHEMOURS CO 5.375% 10,679.85 11,076.78 5.375
14 530,000 0.64
05/15/2027 56,603,228 | 58,706,918 | 2027/05/15
NUFARM AUSTRAL 10,582.87 10,634.62 5.750
15 550,000 0.64
5.75% 4/26 144A 58,205,812 | 58,490,437 | 2026/04/30
DISH NETWK CV 10,158.00 9,806.62 3.375
16 594,000 0.64
3.375% 8/26 144A 8 60,338,564 | 58,251,352 | 2026/08/15
HUB INTEL LTD 7% 10,810.98 10,874.54 7.000
17 530,000 0.63
5/01/26 144A 57,298,241 | 57,635,051 | 2026/05/01
CCO HLDGS 4.75% 10,996.87 11,152.12 4.750
18 515,000 0.63
03/01/30 144A 56,633,906 | 57,433,443 | 2030/03/01
PG&E CORP 5.25% 11,268.56 11,423.61 5.250
19 500,000 0.62
07/01/30 56,342,812 | 57,118,027 | 2030/07/01
CHS/CMNTY HEALTH 8% 10,831.27 11,206.67 8.000
20 500,000 0.61
3/26 144A 54,156,375 | 56,033,347 | 2026/03/15
2,048.26 2,606.13 0.000
21 | DENBURY INC 21,253 0.61
43,531,776 | 55,388,080 -
CSC HLDGS 5.5% 10,906.31 10,958.06 5.500
22 500,000 0.60
04/15/27 144A 54,531,562 | 54,790,312 | 2027/04/15
VICI PROPE 4.125% 10,776.93 10,925.77 4.125
23 500,000 0.60
8/15/30 144A 53,884,687 | 54,628,852 | 2030/08/15
SIRIUS XM RADIO 5% 10,911.69 10,919.25 5.000
24 500,000 0.60
8/1/27 RGS 54,558,472 | 54,596,250 | 2027/08/01
CHENIERE EN 4.625% 10,712.25 10,867.50 4.625
25 500,000 0.59
10/28 REGS 53,561,250 | 54,337,500 [ 2028/10/15
ALTICE FRANCE 11,420.70 11,437.78 8.125
26 475,000 0.59
8.125% 2/27 144A 54,248,360 | 54,329,478 | 2027/02/01
BWX TECHNOLOG 10,751.06 10,751.06 5.375
27 500,000 0.59
5.375% 7/26 144A 53,755,312 | 53,755,312 | 2026/07/15
SPRINT CAP CRP 13,400.24 13,636.12 6.875
28 385,000 0.57
6.875% 11/15/28 51,590,956 | 52,499,081 [ 2028/11/15
ADVANCED DRAIN 5% 10,841.62 10,893.38 5.000
29 470,000 0.56
9/30/27 144A 50,955,637 | 51,198,862 | 2027/09/30
ICAHN LP/FN COR 10,651.49 10,712.25 6.375
30 470,000 0.55
6.375% 12/15/2 50,062,028 | 50,347,575 | 2025/12/15
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2020 12 30
)
1.01
0.31
0.14
1.45
0.00
0.00
94.23
94.23
95.68
2020 12 30
() ) ()
130,925 13,526,009 13,548,135 0.15
1,964,507.85 | 144,167,184 | 145,267,481 1.58
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2020 12

C Ol ® ()
( ) | ( ) ( ) ( )
20117 23 4,385 4,423 0.6836 0.6896
20118 12 3,715 3,753 0.5814 0.5874
201?9 22 3,960 3,999 0.6086 0.6146
201;0 11 22 4.490 4533 0.6312 0.6372
201:2>,1 22 6639 8 704 0.8016 0.8076
20122 11 22 6. 35 8. 422 0.7414 0.7474
2014213 22 8 50 8 571 0.7467 0.7527
201;4 12 8,460 8,521 0.8272 0.8332
20125 22 8,229 8,288 0.8338 0.8398
20126 1124 7,226 7,283 0.7571 0.7631
201;37 23 6,012 6,068 0.6408 0.6468
20128 11 22 6,087 6. 145 0.6350 0.6410
201;9 22 6.397 6,456 0.6469 0.6529
201;0 11 22 6.379 6439 0.6302 0.6362
20121 22 6,141 6,182 0.5964 0.6004
20122 12 5,926 5,967 0.5783 0.5823
20123 22 5,956 5,998 0.5730 0.5770
20124 11 22 5 671 5 712 0.5512 0.5552
20225 22 ) 5,132 5,174 0.4905 0.4945
§0226 11 24 ) 5,039 5,065 0.5031 0.5056
2019 12 5,880 0.5647
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2020 5,801 .5552
2020 5,729 .5471
2020 4,979 L4725
2020 5,059 .4781
2020 5,184 .4981
2020 5,098 .4953
2020 5,062 .5000
2020 5,090 .5047
2020 5,035 L4975
2020 10 4,953 .4918
2020 11 5,040 .5019
2020 12 4,968 .5053

36/120



EDINETOOOO

00000000000 O(E12481)
Ooooooooooooooooooad

()
17 108 113 0.0360
18 114 119 0.0360
19 120 125 0.0360
20 126 131 0.0360
21 132 137 0.0360
22 138 143 0.0360
23 144 149 0.0360
24 150 155 0.0360
25 156 161 0.0360
26 162 167 0.0360
27 168 173 0.0360
28 174 179 0.0360
29 180 185 0.0360
30 186 191 0.0360
31 192 197 0.0280
32 198 203 0.0240
33 204 209 0.0240
34 210 215 0.0240
35 216 221 0.0240
36 222 227 0.0165
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()
17 108 113 4.7
18 114 119 9.7
19 120 125 10.9
20 126 131 9.6
21 132 137 32.7
22 138 143 3.0
23 144 149 5.6
24 150 155 15.6
25 156 161 5.1
26 162 167 4.9
27 168 173 10.6
28 174 179 4.7
29 180 185 7.5
30 186 191 3.0
31 192 197 0.9
32 198 203 1.0
33 204 209 3.2
34 210 215 0.4
35 216 221 6.7
36 222 227 5.9
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) ) )
17 499,640,638 483,479,476 6,414,869,317
2010 11 23 2011 23 T T T
18
2011 24 2011 11 22 455,515,259 480,942,112 6,389,442,464
19
44,163,24 425,216, ,508,389,662
2011 11 23 2012 27 5 63,248 5,216,050 6,508,389,66
20
1,024,401,864 417 4 7,115,126,12
2012 23 2012 11 22 024,401,860 -665,400 115,126,126
21
2012 11 23 2013 27 5,613,736,077 1,951,498,358 10,777,363,845
22
2013 23 2013 11 22 2,968,867,101 2,476,663,217 11,269,567,729
23
2 2,382,381 11 1
2013 11 23 2014 29 ,900,953,558 ,382,381,699 ,388,139,588
24
2014 23 2014 11 25 1,847,209,967 3,008,016,817 10,227,332,738
25 1,282,909,859 1,640,298,014 9,869,944,583
2014 11 26 2015 22
26
11,87 1,237,377,71 44,445,672
2015 23 2015 11 24 911,878,808 237,317,119 9,544,445.6
27
2015 11 25 2016 23 687,487,593 850,431,988 9,381,501,277
28 1,308,249,243 1,102,776,727 9,586,973,793
2016 24 2016 11 22
29
1 19,52 1 291 2,287
2016 11 23 2017 29 ,359,819,529 ,058,291,035 9,888,502,28
30
2017 23 2017 11 22 1,038,393,367 804,654,031 10,122,241,623
31 1,175,495,655 1,000,895,671 10,296,841,607
2017 11 23 2018 22
32
1,4 1 1,010,2 10,248,047,54
2018 23 2018 11 22 961,469,53 ,010,263,598 0,248,047,540
33
2018 11 23 2019 27 872,613,151 724,570,893 10,396,089,798
34 724,182,597 831,571,450 10,288,700,945
2019 23 2019 11 22
35
1,177 72 1,001,84 7 10,464,250,4
2019 11 23 2020 29 ,177,395,5 ,001,846,06 0,464,250,450
36
2020 23 2020 11 24 560,930,818 1,006,807,466 10,018,373,802
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35 36

2020 22 2020 11 24
1,347,210 190, 755
5,127,021,732 5,036,887,528
66,645,403 46,685,931
5,195,014,345 5,083,764,214
5,195,014,345 5,083,764,214
41,857,001 25,045,934
12,479,320 9,692,753
229,993 249,284
6,899,952 7,478,817
1,301,315 1,299,145
62,767,581 43,765,933
62,767,581 43,765,933
10,464,250,450 10,018,373,802
5,332,003,686 4,978,375,521
300,460,158 229,655,437
5,132,246,764 5,039,998,281
5,132,246,764 5,039,998,281
5,195,014,345 5,083,764,214
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35 36

2019 11 23 2020 23

2020 22 2020 11 24
18 12
331,188,325 346,203,179
331,188,307 346,203,191
1,506,195 1,428,793
45,186,877 42,864,752
1,301,315 1,299,145
47,994,387 45,592,690
379,182,694 300,610,501
379,182,694 300,610,501
379,182,694 300,610,501
9,787,232 6,043,120
4,617,271,068 5,332,003,686
467,052,435 506,659,476
467,052,435 506,659,476
562,194,459 280,654,077
562,194,459 280,654,077
250,195,132 166,944,615
5,332,003, 686 4,978,375,521
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23

2020 11

24

2020

35
2020 22

36
2020 11 24

10,288,700,945
1,177,395,572
1,001,846,067

10,464,250,450
560,930,818
1,006,807,466

10,464,250,450

10,018,373,802

5,332,003,686

4,978,375,521

0.4905

0.5031
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35 36
2019 11 23 2020 23
2020 22 2020 11 24
0.35 0.33
2019 11 23 2019 12 23 2020 23 2020 22
27,426,662 25,098,563
0 0
57,881,684 97,667,277
441,671,429 290,847,712
526,979,775 0.050917 413,613,552 0.040349
41,398,825 0.004000 41,003,831 0.004000
2019 12 24 2020 22 2020 23 2020 22
23,596,568 23,203,271
0 0
70,721,236 99,289,110
422,039,536 269,261,805
516,357,340 0.049208 391,754,186 0.038648
41,973,477 0.004000 25,341,257 0.002500
2020 23 2020 25 2020 23 2020 24
22,553,129 14,073,289
0 0
75,633,381 101,636,818
394,668,475 264,013,534
492,854,985 0.047393 379,723,641 0.037550
41,596,902 0.004000 25,281,224 0.002500
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2020 26 2020 23 2020 25 2020 23
18,078,720 16,467,463
0 0
80,034,461 102,877,601
367,786,177 249,748,416
465,899, 358 0.045159 369,093,480 0.036693
41,267,759 0.004000 25,147,531 0.002500
2020 24 2020 22 2020 24 2020 10 22
25,711,281 20,367,481
0 0
92,963,989 105,181,252
340,532,937 238,525,662
459,208,207 0.043629 364,074,395 0.036227
42,101,168 0.004000 25,124,838 0.002500
2020 23 2020 22 2020 10 23 2020 11 24
23,493,987 23,427,005
0 0
95,981,453 106,694,456
318,823,172 231,274,366
438,298,612 0.041885 361,395,827 0.036073
41,857,001 0.004000 25,045,934 0.002500
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35 36
2020 22 2020 11 24
() ()
123,980,827 93,032,616
123,980,827 93,032,616
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962,634,265

5,036,887,528

962,634,265

5,036,887,528

962,634,265

5,036,887,528
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2020 22 2020 11 24

)

)

479,024,595

384,877,456

29,019,456

87,939,462

8,493,980,334

8,671,528,201

149,255,032

179,451,599

411,641

66,354,101 9,644,891
106,647,111 111,842,297
17,650,261 3,969,025
39,044

9,341,930,890

9,449,703,616

9,341,930,890

9,449,703,616

13,135 87,001
55,512,800 211,483,311
94,076,581 74,687,486

149,602,516

286,257,798

149,602,516

286,257,798

1,878,361,645

1,751,285,994

7,313,966,729

7,412,159,824

9,192,328,374

9,163,445,818

9,192,328,374

9,163,445,818

9,341,930,890

9,449,703,616
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2020 22 2020 11 24

1,997,561,711 1,878,361,645
127,006,281 85,140,789
246,206,347 212,216,440
1,047,656,572 962,634,265
830,705,073 788,651,729
1,878,361,645 1,751,285,994
1,878,361,645 1,751,285,994
4.8938 5.2324
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2020 22 2020 11 24
D) )
2,141,393 28,859,651
330,868,017 483,174,986
328,726,624 512,034,637
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2020 22 2020 11 24
10,932,291 10,945,426 13,135 74,511,965 74,187,325 324,640
10,932,291 10,945,426 13,135 74,511,965 74,187,325 324,640
10,932,291 10,945,426 13,135 74,511,965 74,187,325 324,640
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SANCHEZ ENERGY
CORP 1,941 16.00 31,056.00
DENBURY INC 21,253 19.79 420,596.87
SOUTHEASTERN 3,694 73.01 269,698.94
GROCERS INC
TOPS MARKETS CORP 340 351.56 119,530.40
27,228 840,882.21
(87,939,462)
27,228 87,939,462
(87,939,462)
1011778 BC ULC 4% 280,000.00 280,700.00
10/15/30 RGS
1011778 BC UL 75,000.00 80,250.00
5.75% 4/25 144A
iiﬁ?EgEYL;EGE% 100,000.00 102,000.00
ACRISURE LLC 73 150,000.00 153,750.00
11/15/25 144A ’ ’
ADVANCED DRAIN St 470,000.00 492,325.00
9/30/27 144A ’ ’
AES CORP 5.125%
09/01/2027 105,000.00 115,223.85
AKUNIN INC 7% 100,000.00 102,076.00
11/01/25 REGS ’ ’
252327|NC GLB 5.95 10,000.00 11,700.00
ALLEGHENY
TECHNOLOGIES INC 250,000.00 260,625.00
5.8
ALLIANT HLDG 6.75% 645,000.00 690,150.00
10/27 144A
ALLISON TR 5.875%
6/1/29 144A 75,000.00 83,250.00
é%i;5;|23/22524 250,000.00 286,047.50
ALLY FINL INC 5. 75% 655,000.00 764,764.90
11/20/2025 ’ ’
ALPHA NAT RES 1
9.75% 4/15/18 460,000.00
Escrow
ALTICE FING Sk 200,000.00 204,336.00
01/15/28 144A ’ ’
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0,
ALTICE FING SA 7.5% 270.000.00 284.563.80
05/26 144A
ALTICE FR HLDS 6% 95 000.00 95.773.30
2/15/28 144A T -
ALTICE FRAN 10.5% 150.000.00 168.889.50
5/15/27 RGS T -
ALTICE FRANCE 475,000.00 524,138.75
8.125% 2/27 144A
ALTICE FRANCE SA 200.000.00 208.750.00
5.5% 01/15/20 o -
ANC NETWORKS IN
C NETWORKS INC 160,000.00 160,000.00
4.75% 12/15/2
0
AMWINS GROUP 7.75% 365.000.00 302,969.95
7/1/26 144A
ANTERO LP/ FIN 100.000.00 93.000.00
5.375% 09/15/24 o -
0,
ANTERO RS FN 5.375% 10000000 100,010.00
11721 W1
APACHE CORP MTN 250.000.00 952 500.00
5.1% 9/01/40 T -
APX GROUP 1 6.75%
160,000.00 172,000.00
02/15/27 RGS
0,
ARAMARK SERVICES 5% 750.000.00 788,025.00
2/28 144A
ARAMARK SERVICES 100.000.00 106.500.00
INC 6.375% 05 T -
ARCHROCK LP 6.875%
CHROCK LP 6.875% 100,000.00 103,000.00
4727 144A
0,
ARDAGH PACK 5.25% 250.000.00 262,397 .50
08/15/27 RGS
ASCEND LEARN 6.875% 30.000.00 30.975.00
08/25 RGS T -
ASCEND LEARN 6.875%
sC 6.875% 15,000.00 15,487.50
8/25 144A
ASCEND LEARNI
_ 137.
6.875% 8/25 144A 35,000-00 2013799
ASGN INC 4.625%
300,000.00 313,500.00
05/15/28 144A
AVANTOR FUNDING
4.625% 07/15/28 300,000.00 316,590.00
REGS
AVOLON HLDGS FD 200.000.00 211.440.00
5.25% 05/15/24 RGS
BANFF MERGER 9.75% 400.000.00 428.240.00
9/26 144A T -
BAUSCH HEALTH 5.25%
usc 5-25% 200,000.00 203,950.00
1/30 144A
0,
BAUSCH HLTH 5.75% 30.000.00 32.325.00
8/15/27 144A
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0,
BBA US HLDGS 4% 250,000.00 250,000.00
03/01/28 144A
BCPE CYCLE MERGER 55 000.00 60.621.00
SUB 11 INC 1 T T
BIG RIV ST 6.625%
01/31/29 RGS 200,000.00 211,250.00
0,
BLACK KNI 3.625% 250,000.00 254,062.50
09/01/28 REGS
BOVBARDIER 7.875% 310,000.00 256,835.00
04/27 144A T B
BOMBARDIER INC 6% 250,000.00 237,500.00
10/15/22 RGS T A
0
BOMBARDIER INC 7.5% 70.000.00 58, 625.00
03/25 144A
BOOZ ALLEN 3.875%
22 ) 228,250.
0/1/28 RGS 0,000.00 8,250.00
BOYD GAMING CORP 250,000.00 259,947.50
6.375% 4/1/26
BRAND ENERGY 8.5% 440,000.00 436,150.00
7/25 144A T T
BWX TECHNOL
CHNOLOG 500,000.00 519,375.00
5.375% 7/26 144A
0,
C&I SENIOR 6.875% 150,000.00 162,375.00
09/15/27 RGS
C&W SENTOR FIN 7.5% 150,000.00 158,961.00
10/15/26 RGS A T
W SENIOR FIN 7.5Y%
C&ll SENTO o 200,000.00 211,948.00
10/26 144A
0,
C&W SR FIN 6.875% 550,000.00 595,375.00
9/15/27 144A
CABLEVS LAT LLC 35,000.00 36,612.10
5.625% 9/15/28 RGS T e
AMELOT FIN SA 4.5%
CAVELO SA 4.5% 245,000.00 256,637.50
11/26 144A
CARNIVAL CO 10.5%
150,000.00 176,437.50
02/01/26 RGS
CARNIVAL CORP 65,000.00 67,600.00
7.625% 03/01/26 RGS T T
CARNIVAL CORP 215,000.00 251,614.50
9.875% 08/01/27 RGS
CARVANA CO 5.875% 200,000.00 202,058.00
10/01/28 RGS A T
CATALENT PHA 4.875%
400,000.00 408,500.00
1/26 144A
0,
CATALENT PHARM 5% 35,000.00 36,925.00
6/30/27 144A
CCM MERGER INC
6.375% 05/01/26 100,000.00 103,750.00
REGS
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0,
CCO HLDGS 4.75% 515,000.00 547,187.50
03/01/30 144A
CCO HLDGS LLC 45,000.00 47,025.00
5.875% 5/27 144A R T
CCO HLDGS/CAP 5%
2/1/98 144A 400,000.00 422,000.00
CCO HLDGS/CAP 875,000.00 923,125.00
5.125% 5/27 144
CDK GLOBAL INC 230,000.00 241,500.00
4.875% 06/01/27 T T
DK GLOBAL 1IN
CDK GLO ¢ 50,000.00 55,146.00
5.25% 5/29 144A
CDK GLOBAL INC 45,000.00 47,154.15
5.875% 06/15/26
CENOVUS ENERGY
41 ) 48,831.
6.75% 11/15/39 ,000.00 8,831.00
CENTENE CORP 3.375%
380,000.00 400,660.60
2/15/30 W1
CENTENE CORP 95,000.00 100,343.75
4.25%12/15/27 T T
CENTENE CORP 5.375%
430,000.00 455,262 .50
08/15/26 R
0
CENTURYLINK 5.125% 700,000.00 728.000.00
12/26 144A
CENTURYLINK - INC 300,000.00 321,000.00
5.62% 04/01/20 R R
CENTURYLINK INC 300,000.00 336,750.00
7.5% 04/01/24 T T
0,
CFINDUS INC 5.375% 300,000.00 374,625.00
03/15/44
CF INDUSTRIES INC 280,000.00 344,960.00
4.95% 6/43 T RN
CHARLES RIV 4.25%
30,000.00 31,717.50
5/1/28 144A
CHARLES RIVER 4.25%
100,000.00 105,725.00
5/1/28 RGS
CHEMOURS CO 5.375%
530,000.00 546,891.10
05/15/2027
0,
CHENOURS CO 5.75% 300,000.00 303,750.00
11/15/28 RGS
CHENOURS €O 7% 20,000.00 20,710.00
05/15/2025 T T
CHENIERE EN 4.625% 500,000.00 517,500.00
10/28 REGS T AR
CHENIERE ENERG 50,000.00 52,000.00
5.625% 10/01/26
CHENIERE ENERGY 250,000.00 256,192.50
5.25% 10/25 T T
CHS/CMNTY HEALTH
6250 3/31/93 145,000.00 147,900.00
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0,
CHS/CMNTY HEALTH 8% 500.000.00 523.250.00
3/26 144A
CHUKCHANSI EC 9.75 113321 60 56.660.80
5/30/20 RGS T -
CIT GROUP INC
4.125/VAR 11/29 250,000.00 249,373
CIT GROUP INC NEW 120.000.00 135.564.00
5.25% 3/7/25
CITGO PETRO 7% 150.000.00 143.812.50
06/15/25 REGS o -
CLEARWY ENR 4.75% 55 000.00 5879330
3/15/28 144A T -
CLEARWY ERG LLC 140,000.00 147.350.00
5.75% 10/15/25
COLT MERGER SUB
4 ) 42 .
6.25% 07/01/25 00,000.00 o
COLT MERGER SUB 250.000.00 273.097.50
8.125% 07/01/2
COMPASS MINE 6.75% 150.000.00 163.875.00
12/27 144A o -
COMSTOCK ESCROW
9.75% 08/15/2026 125,000.00 190,562
COMSTOCK RESOUR 135, 000.00 140, 805.00
9.75% 08/15/26
CONSOLID RN 335 000.00 321 22480
3ML+375 6/22 144A T -
NSOL IDATED 6.54
CONSO 6.5k 240,000.00 223,500.00
5/26 144A
CONTINENTAL OK 130,000.00 136,418.10
5.75% 1/31 RGS
CRC ESCROW 5.25% 365.000.00 366.777.55
10/15/25 144A o -
CRESTWOOD M P/F
5.625% 05/01/2 263,000-00 70,5209
CRESTWOOD MID P/F
c o 4/1/05 337,000.00 334,472.50
CRESTWOOD MIDSTRM
6.25% 04/23 £90.090.00 M9
0,
CROWN AMER 4.25% 55.000.00 59.743.75
09/30/26
CSC HLDGS 5.5% £00.000.00 52687500
04/15/27 144A T -
HOLDINGS 5. 754
CSC HOLDINGS 5.75% 355,000.00 |  384,283.95
01/30 144A
0,
CSC HOLDINGS 6.5% 245.000.00 275.164.40
2/1/29 144A
CSC HOLDINGS 7.5% 335_000.00 373525 00
471728 144A T -
VR ENERGY 5. 25
c GY 5.25% 250,000.00 213,750.00
2/15/25 144A
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0,
CVR ENERGY 5.75% 30,000.00 25,050.00
02/15/28 144A
DAVITA INC 3.75% 150,000.00 148,698.00
02/15/31 REGS T T
DCP MIDSTR 5. 85Y%
¢ STR 5.85% 90,000.00 72,000.00
5/21/43 144A
DCP MIDSTREAN 160,000.00 169,328.00
5.125% 05/15/29
DCP MIDSTREAN 200,000.00 217,542.00
5.625% 07/15/27 T T
DCP MIDSTREAM OP
245,000.00 263,945.85
5.375% 07/25
DELTA/SKYMILES 100,000.00 108,000.00
4.75% 10/20/28 RGS
DIAMOND SPORT
OND SPORTS 215,000.00 157,487.50
GROUP LLC / DIA
0,
DISH CORP 5% 50,000.00 51,875.00
03/15/23 W1
DISH DBS CORP 80,000.00 84,400.00
5.875% 11/24 T T
DISH DBS CORP
5 875 7/22 310,000.00 324,880.00
0,
DISH DBS CORP 7.75% 235,000.00 266,186.85
07/01/26
DISH NETWK CV 594,000.00 582,981.30
3.375% 8/26 144A T T
DOLYA HOLDCO 18 5%
215728 RS 200,000.00 206,560.00
DOUBLE EAGLE 11 125,000.00 125,312.50
7.75% 12/15/25 RE
DPL INC 4.125% 200,000.00 212,500.00
07/01/25 RGS T R
EG GLOBAL 8.5%
240,000.00 256,800.00
10/30/25 144A
EG GLOBAL FINANCE
,000. 2,400.
oLC 6.75% 02 60,000.00 62,400.00
EIG INVS CORP
100,000.00 104,000.00
10.875% 02/01/24
0,
ENDEAVOR ENE 5.75% 250,000.00 261,250.00
1/30/28 RGS
ENTEGRIS INC 4.375% 175,000.00 185,500.00
04/15/2028 144 T T
ENVIVA PT LP 6.5%
125,000.00 132,650.00
1/15/26 144A
0
EQT MIDSTREAM 6. 5% 110,000.00 120,450.00
7/1/27 RGS
EW SCRIPPS '5.125% 55,000.00 54,450.00
05/25 144A T T
FAIR ISAAC CORP 4%
400,000.00 418,280.00
06/28 144A
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0,
FINANC & RISK 8.25% 250.000.00 272.812.50
11/26 144A
FIRST QUA 6.875% 400.000..00 411.500.00
10/15/27 RGS T -
FIRST QUANTUM
100,000.00 102,250.00
6.875% 03/01/26
0,
FIRST QUANTUM 7.25% 300.000.00 303,843.00
4723 144A
FLEX ACQ 6.875% 50,000.00 50,575.00
1/15/25 144A o -
FLEX ACOUISIT
CQuIsS 300,000.00 314,700.00
7.875% 7/26 144A
0,
FMG RES AUG 4.75% 65, 000.00 97.968.75
5/15/22 144A
FMG RES AUGUS
145,000.00 153,379.55
5.125% 3/23 144A
0,
FORD MOTOR 9% 200.000.00 241.384.00
04/22/25
FORD MOTOR 9.625% 65.000.00 89 666.85
4/22/30 T -
FORD MTR CR 5.125%
oo 260,000.00 279,747.00
FORD MTR CR CO LLC 150.000.00 154.299.00
4.125% 08/17/27
FORD MTR CR LLC 25 000.00 75 421.50
3.330% 3/28/22 T -
FORD MTR CR LLC 4% 100.000.00 100.354.00
11/13/30 T -
FORD MTR CR LLC 250, 000.00 269.,062.50
5.113% 05/3/29
FREEPORT MCMORAN 200.000.00 248 .000.00
INC5.4% 11/34 o -
FRONT RANG 6.125%
100,000.00 104,250.00
03/01/28 RGS
FRONT RANGE BID 4%
1 . 1 -
3/1/27 144A >0,000-00 20,0989
FRONTDOOR INC 6.75%
200,000.00 213,000.00
08/15/2026
0,
FRONTIER COMM 5% 100.000.00 100,250.00
5/01/28 RGS
FRONTIER COMM 80.000.00 83 89760
5.875% 10/15/27 RGS T -
FRONTIER COMM 6.75%
95,000.00 97,612.50
05/01/29 RGS
0,
GARTNER INC 4.5% 140,000.00 147.672..00
07/01/28 REGS
GEMS MENAS 7.125% 250.000.00 953.905.00
07/31/26 RGS o -
GEMS MENAS 7.125%
7/31/26 144A 200,000-09 e
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0,
GEO GROUP INC 6% 225,000.00 158,062.50
04/15/26
CLOBAL PARTNER 190,000.00 203,062.50
6.875% 1/15/29 RGS T T
LP CAP LP LP
oLP € /G 130,000.00 142,867.40
5.25% 6/25
CLP CAP LP//FIN 11 55,000.00 61,613.20
5.375% 4/26
GO DADDY OP 5.25% 390,000.00 410,475.00
12/1/27 144A T T
LDEN ENTER 7.625%
c0 625k 350,000.00 357,875.00
4/26 144A
0
GTE FL 6.86% 750,000.00 751,875.00
2/01/28
TT CMM INC 7.87
eTT € C7.875 105,000.00 36,388.80
12/24 144A
HARVEST MIDSTRE
135,000.00 138,543.75
7.5% 9/28 REGS
HCA INC 4.75% 310,000.00 338,355.70
5/01/23 R T
HD SUPPLY IN 5.375Y%
SU 5-375% 190,000.00 201,586.20
10/26 144A
0,
HERTZ 6% 01/15/28 48.000.00 21.660.00
RGS
HERTZ CORP 6.25% 125,000.00 56,250.00
10/15/22 R R
HESS INFRASTRUCTURE
SS STRUCTU 15,000.00 15,460.50
PARTNERS L
0,
HESS MIDST 5.125% 135,000.00 137,855.25
6/15/28 144A
HESS MIDSTREAW 175,000.00 180,372.50
5.625% 02/15/26 T T
HILCORP 6.25%
50,000.00 48,750.00
11/01/28 144A
HILCORP EN/FIN 5%
19/1/24 144A 45,000.00 43,593.75
HILCORP ENERGY 100,000.00 96,502.00
5.75% 10/25 RGS T T
HILTON DOMESTIC 340,000.00 354,025.00
5.125% 5/01/26
HOLLY EN PART 5% 60,000.00 58,762.80
02/01/28 144A T o
HOWARD HUG 5.375%
150,000.00 157,687.50
08/01/28 RGS
HOWARD  HUGHES 235,000.00 242 ,802.00
5.375% 3/25 144A
HUB INTEL LTD 7% 530,000.00 553,606.20
5/01/26 144A T T
1AA SPIN 5%
SPINCO 5.5% 295,000.00 311,225.00
6/15/27 144A
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ICAHN LP/EN COR 165.000.00 174,075.00
5.25% 05/15/27
ICAHN LP/EN COR 445 000,00 46502500
6.25% 05/15/26 T -
ICAHN LP/FN COR
6.375% 12/15/2 470,000.00 o1
0,
IHS MARKIT LTD 4% 60.000.00 67.083. 60
3/1/26 144A
INS HEALTH 5% 190.000..00 199 353.70
10/15/26 144A o -
INTELSAT JACKSON 8%
SAT JACKSON 8% 555.000.00 566,338.65
02/24 144A
0,
INTERGEN NV 7.0% 745,000.00 700,612.50
06/30/23 144A
JBS INV I1 GMBH 7%
200,000.00 216,000.00
1726 144A
0,
JBS INVEST 5.75% 200.000.00 214.100.00
1/15/28 144A
JBS USA LLC 6.5% 280.000.00 319.200.00
4/15/29 144A T -
JBS USA/FIN 6.75%
02/28 144A 295,000.00 e
0,
JBS USA/LUX/EI 5.5% 385.000.00 433,125.00
01/30 144A
KAISER AL 4.625% 200.000.00 204.324.00
03/01/28 RGS T -
KAISER AL CO 6.5%
05/01/25 RGS >0,000-99 e
0,
KRAET HEINZ 4.25% 200.000.00 222.234.00
3/1/31 144A
KRAFT HNZ 3.875% 200.000.00 91675000
05/15/27 144A o -
L BRANDS INC 6.625%
10/01/30 RGS 250,000.00 2T
LANDRYS 6.75%
1 ) 145,312.
10/15/24 144A >0,000.00 22
LAUREATE EDU 8.25%
290,000.00 307,043.30
5/1/25 144A
LBC TANK TRM 6.875 472..000.00 472.000.00
5/15/23 144
LCPR SR 6.75% 200.000.00 217.300.00
10/15/27 144A T -
LEVEL 3 FINANCI 200.000.00 206. 85000
4.25% 07/01/28 o -
0
MATCH GROUP INC 5% 110.000.00 116.366.80
12/27 144A
MATCH GRP 5.625% 100.000.00 109 .500.00
02/15/29 144A o -
MATTEL IN 5.875%
250,000.00 275,312.50
12/15/27 144A
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MEG ENERGY 7%

161,000.00 159,390.00
3/31/24 144A
MEG ENERGY 7.125% 100.000.00 97 500.00
02/01/27 RGS - -
MESQUITE 15% PIK
CONV 7/23 PP 35,4679 e
0,
MESQUITE 15% PIK 63.000.00 63.000.00
CONV 7/23 PP
METHANEX CORP 150.000.00 158.062.50
5.125% 10/15/27 O -
METHANEX CORP 5.65%
12/01/2044 55,0000 o
MGIC INVT CORP 60, 000.00 63.675.00
5.25% 08/15/28
MOLINA HEALTHC 80.000.00 84 369.60
3.875% 11/15/30 RGS T -
0,
MPT OPER PARTNER 5% 25100000 265.746.25
10/15/27
MURPHY OIL CORP VAR 100.000.00 79 .500.00
12/1/42 T _
NABORS IND 5.75%
02701125 140,000.00 46,200.00
0,
NABORS INDS 7.5% 75.000.00 35.625.00
1/15/28 144A
NAVIOS 8.125% 150.000..00 96.000.00
11/15/21 REGS T -
NAVIOS LOG/F 10.75%
0S LOG/F 10.75% 250,000.00 267,812.50
7/25 REGS
0,
NAVIOS MAR 11.25% 150.000.00 124.500.00
08/15/22 RGS
NAVIOS MARITIM 100.000.00 50.250.00
7.375 1/22 144A T -
NCL CORP L 10.25%
100,000.00 112,500.00
02/01/26 RGS
NCL CORP L 12.25%
150,000.00 176,625.00
05/15/24 RGS
NCR CORP NEW 8.125%
CR CO 8.125% 40,000.00 44,600.00
04/15/25 144A
875
NETELIX 4.875% 24500000 279.300.00
04/15/28
NETELIX 5.375% 70.000.00 83.939.10
11/15/29 144A T -
NETELIX 5.875% 75 000.00 90.562.50
11/15/28 T -
0,
NETELIX 6.375% 55.000.00 69.162.50
5/15/29
NETELIX INC 4.875% 200.000.00 231 830.00
06/15/2030 T -
NEW FORTRESS EN
200,000.00 213,380.00

6.75% 09/15/25
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NEXTERA ENERGY 90,000.00 95,289.30
4.25% 9/24 144A
NEXTERA ENERGY 4.5% 60.000.00 65.700.00
9/27 144A T T
NIELSEN % 02/2
SEN CO 5% 02/25 400,000.00 410,500.00
144A
NIELSEN FINANCE 170,000.00 185,300.00
5.875% 10/01/30 RGS
NOBLE HLDG INTL 200,000.00 500.00
5.25% 3/15/42 T ’
NOBLE HLDG INTL 175,000.00 437.50
6.2% 8/01/40 T ’
NOBLE HLDG LTD 5.000.00 12.50
6.05% 3/1/41
NORTHWEST FIN
10.75% 06/01/28 50,000.00 56,625.00
144A
NRG ENERGY 3.375%
4 ) 40,341.
02/15/29 RGS 0,000.00 0,341.60
NRG ENERGY 3.625%
75,000.00 76,266.00
2/15/31 REGS
NRG ENERGY 5.25% 245,000.00 266,743.75
06/15/29 144A T o
NRG ENERGY INC 320,000.00 336,800.00
6.625% 01/15/27 R T
0
NSG HLDS LLC 7.75% 102,646.30 110,601.38
12/25 144A
NUFARM AUSTRAL 550,000.00 562,375.00
5.75% 4/26 144A T T
NUMERICABLE 7.375%
300,000.00 315,375.00
05/26 144A
OCCIDENTAL PETE 100,000.00 87,750.00
3.4% 4/15/26
OCCIDENTAL PETE 500,000.00 397,500.00
4.5% 07/15/44 T RN
OCCIDENTAL PETE 200,000.00 204,000.00
6.625% 9/1/30 T R
OCCIDENTAL PETR
> T4 08/15/22 138,000.00 134,653.50
OCCIDENTAL PETRO
4 . 7 )
5 % 08/15/24 00,000.00 367,880.00
OCCIDENTAL PETRO 250,000.00 211,075.00
3.5% 8/15/29
OCCIDENTAL PETROL 250,000.00 211,875.00
3% 02/15/27 T T
I NV 5.25%
oc 5-25% 165,000.00 172,230.30
11/01/24 144A
0,
OLIN CORP 5k 375,000.00 389,062.50
02/01/30
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0
OLIN CORP"5.625% 75,000.00 79,986.75
08/01/29
ON SEWTCONDUCT 105,000.00 108,412.50
3.875% 09/01/28 RGS SR S
OPEN TEXT 4.125% 250,000.00 263,750.00
02/15/30 RGS B T
- Y
ORTHO-CL1 7.25% 35,000.00 37,275.00
02/01/28 144A
PAC DRLL 2LN PIK 8.324.00 24972
VAR 4/24 144A T ’
PBF HLD LL 9.25%
100,000.00 98,627.00
05/15/25 144A
0
PBF HLD LLC 9.25% 200,000.00 197,254.00
05/15/25 RGS
PBF HLDG /7 FIN 135,000.00 75,697.20
7.25% 06/15/25 B B
0
PENN NATL 5.625% 125,000.00 129,687.50
1/15/27 144A
PERFORIIA ©.875% 40,000.00 42,700.00
05/01/25 144A B o
PERFORMANCE 5.5%
10/15/27 RGS 250,000.00 265,000.00
PG&E 4.55% 07/01/30 500,000.00 566,395.00
PG&E 4.95% 07/01/50 500,000.00 591,335.00
PO&E CORP Sk 250,000.00 266,250.00
07/01/28 B B
PG&E CORP 5.25%
07/01/30 250,000.00 270,625.00
PIKE CORP 5.5% 70,000.00 72,975.00
09/01/2028 RGS T T
PILGRIMS PRIDE
45,000.00 46,068.75
5.75% 3/25 144A
0
POST HLDGS Sk 310,000.00 320,936.80
08/15/26 144A
POST HLDGS 5625 190,000.00 201,770.50
01/28 144A T T
POST HLD . 75%
05 65 5. 754 205,000.00 215,506.25
3/1/27 144
QEP RESOURCES 100,000.00 68,500.00
5.625% 3/1/26
QORVO INC 4.375% 170,000.00 183,227.70
10/15/29 T T
RACKSPACE INC
50,000.00 52,000.00
5.375% 12/01/28 RGS
RADIATE HOLDC 6.5%
270,000.00 286,200.00
09/15/28 RGS
RADIOLOGY P 9.25%
200,000.00 218,000.00
02/01/28 RGS
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RANGE RES CORP 150.000.00 137.955.00
4.875% 05/15/25
RATTLER MIDST 75 000.00 79.125.00
5.625% 07/25 RGS T T
ROYAL CARI 11.5% 250.000.00 291 250.00
06/01/25 144A T -
RURAL/METRO C 55.000.00
10.125 7/19 144A
SABLE INTL 5.75% o5 000.00 261 57915
9/7/27 144A T -
SABRA HLTH/CAP 3.9%
109,000.00 111,949.54
10/15/29
SABRE GLBL INC
7.375% 09/01/25 100,000.00 107,250.00
REGS
SANCHEZ ENERGY 381,000.00
7.25% 2/23 144A
IENTIFIC GAVES 5%
sC C GANES 5% 250,000.00 257,185.00
10725 144A
SCRIPPS ESCRO 95.000.00 95.831.25
5.875% 7/27 144A
SEAWORLD PARKS 9.5% 70.000.00 75 687.50
08/25 RGS T -
SEG HLD LLC/SEG
160,000.00 166,800.00
5.625% 10/15/28 RGS
SERVICE CO INTL 55.000.00 61,259.55
5.125% 6/1/29
SIRIUS XM RADIO 5% 500.000.00 527 135.00
8/1/27 RGS o -
SM ENERGY CO 5.0%
115 200 120,000.00 75,900.00
0,
SM ENERGY CO 6.75% 60.000.00 29.400.00
09/15/26
SOLERA LLC 10.5% 250.000.00 260.312.50
03/01/24 RGS T -
LERA LLC/FIN
S0 ¢/ 100,000.00 104,125.00
10.5% 3/24 144A
SOTHEBYS 7.375%
2 . 240,925.
10/15/27 144A %0090 R
SOUTHWESTERN EN
1 ) 108, 750.
8.375% 9/15/28 00,000.00 o090
SPRINGLEAF FIN CRP 250.000.00 286, 875. 00
7.125% 3/26
SPRINT CAP CORP 610.000.00 931.146.70
8.75% 3/15/32 T -
SPRINT CAP CRP 385 000.00 498 463.35
6.875% 11/15/28 T -
0
SPRINT CORP 7.125% 343.000.00 398,308.75
06/15/24
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0,
SPRINT CORP' 7.62% 55,000.00 66,000.00
02/15/2025
SPRINT CORP 7.625% 115,000.00 142,600.00
03/01/2026 T O
SPRINT CORP 7.875%
o/15/73 555,000.00 639,637.50
0,
STARFRUIT FI/LLC 8% 150,000.00 160.875.00
10/26 144A
STATION CAS 4.5k 350,000.00 344,750.00
02/15/28 144A T o
STERICYCLE INC
65,000.00 66,787.50
3.875% 01/15/29
0,
SUGARHOUSE 5.875% 50,000.00 48.750.00
5/15/25 144A
SUNOCO LP /CORP
105,000.00 107,433.90
4.5% 5/15/29 REGS
0,
SUNOCO LP /CORP 6% 265,000.00 280,847.00
04/15/27
SUNOCO LP/SUNOC 50,000.00 53,375.00
5.875% 3/15/28 T T
RGERY CTR 10%
SURGERY CTR 10% 150,000.00 162,375.00
04/15/27 144A
0,
SYMANTEC CORP Sk 100,000.00 102,125.00
04/25 144A
T-MOBILE 3.875% 200,000.00 228,754.00
4/15/30 144A T T
T-MOBILE USA INC
6.5 1/15/26 500,000.00 520,000.00
0,
TARGA RES 4.875% 80,000.00 83,800.00
2/01/31 REGS
TARGA RES LP 5.375% 25 000.00 18.093.75
02/01/27 T T
TARGA RES LP/FI 480,000.00 482,299.20
4.25% 11/15/23 T T
TARGA RES P 5.875%
250,000. 263,437.
4/26 50,000.00 63,437.50
TAYLOR MOR 5.875Y%
OR MOR 5.875% 85,000.00 96,156.25
6/15/27 144A
TAYLOR MORRTSON 125,000.00 141,250.00
CMNTY/ MONARCH
TEGNA [INC 5% 185,000.00 192,862.50
09/15/29 T T
TELESAT CDA 6.5Y%
SAT CDA 6.5% 70,000.00 71,652.00
10/15/27 144A
0,
TEMPO ACQ 6.75% 180,000.00 184,050.00
06/25 144A
TEWPO ACQ FIN 5.75% 130,000.00 137,579.00
06/25 144A T T
TENET HEALTH 6.125% 250,000.00 251,875.00
10/01/28 RGS T T
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0,
TENET HEALTH 7% 200.000.00 206.000.00
8/1/25
TENET HEALTHCA 600.000.00 630.576.00
6.25% 2/27 144A T -
TENET HEALTHCARE
100,000.00 101,220.00
5.125% 5/1/25
TENET HEALTHCARE 200,000.00 215.600.00
6.75% 6/15/23
TERRAFORM GL 250 000.00 255 000.00
0P6. 125%3/1/26RGS T -
TERRAFORM POWE
70,000.00 72,187.50
4.25% 1/23 144A
0,
TERRAFORM POWER 5% 80.000.00 89.400.00
1/28 144A
TERRIER M 8.875%
125,000.00 136,337.50
12/15/27 144A
TOPS MARKETS CORP 34000000
ESCROW
TOPS MKTS LLC PIK 69.469.00 67 384.93
VAR 11/19/24 T -
TRANSDIGM INC 5.5%
SDIGH INC 5.5% 225.000.00 231,468.75
11/15/27
0,
TRANSDIGM INC 6.25% §70.000.00 915.675.00
3/26 144A
TRANSDIGM INC 6.5% 200.000.00 204.000.00
05/15/25 T o
TRANSDIGM INC 7.5%
03/15/27 25,000.00 oo
0,
TRANSDIGM INC 8% 345.,000..00 376,481.25
12/15/25 144A
TRANSDIGM UK 6.875% 200.000.00 20950000
05/15/26 T _
TRANSOCEAN 11.5%
95,000.00 45,600.00
01/30/27 REGS
TRANSOCEAN PO
1 ) 2.500.
6.875% 2/27 144A 00,000-00 52590
TREEHOUSE FOODS 4%
135,000.00 137,025.00
09/01/28
0,
TRIPADVISOR IN 7% 100.000.00 107.000.00
7/15/25 REGS
TRIVIUM PACKING 375 000.00 393 84375
5.50 8/26 144A T -
TTM TECH 5.625%
CH 5.625% 245,000.00 | 251,176.45
10/1/25 144A
TWIN RIVER WORLDWID 165.000.00 172.837.50
6.75% 6/27
UBER TECH IN 7.5% 100.000.00 107.375.00
05/15/25 RGS T -
ULTRA RESCS PIK 11%
1,545.00 77.25
07/12/24
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0,
UNISYS 6.875% 45,000.00 48,825.00
11/01/27 RGS
UNITI GRP 7.125% 250,000.00 245,000.00
12/15/24 RGS T O
UNITI GRP/ 7.875%
00/15/95 RGS 250,000.00 266,250.00
0,
UNIVISION 6.625% 85,000.00 89,717.50
06/01/27 RGS
US FOODS 6.25% 155,000.00 165,462 .50
04/15/25 144A T T
US RENAL 10.625%
07/15/97 RGS 100,000.00 110,220.00
0
USIS MERGER 6.875% 460,000.00 474,260.00
05/25 144A
VALEANT PHARM 5.5%
23,000.00 23,034.50
3/23 144A
0,
VALEANT PHARM 8.50% 95.000.00 104,497 15
1/27 144A
VALEANT: PHARVA 335,000.00 369,756.25
9.25% 4/26 144A T T
VALVOLINE INC 4.25%
315,000.00 334,098.45
2/30 144A
VIACOMINC 57,000.00 58,567.50
5.875/VAR 02/28/57
VIACONINC 6.25/VAR 175,000.00 192,718.75
02/28/57 T T
VICI PROPE 4.125% 500,000.00 520,625.00
8/15/30 144A T T
0,
VIKING CRUISE 13% 150,000.00 174,000.00
05/15/25 RGS
VIPER ENER 5.375% 230,000.00 241,297.60
11/1/27 144A T T
VIRGIN MED S 4.5% 300,000.00 312,750.00
08/15/30 RGS T T
VISTRA OP CO 5.625%
1 ) 159, 375.
02/27 144A 50,000.00 59,375.00
VISTRA OPERATI 5%
215,000.00 227,900.00
7/31/27 144A
VISTRA OPERATIO 165,000.00 173,250.00
5.5% 9/26 144A
VRX ESCROW 5.875% 10,000.00 10,003.00
5/23 144A T B
VRX ESCROW 6.125%
SCROW 6. 125% 150,000.00 154,303.50
4/15/25 144A
0
WALTER ENERGY 9.5% 340,000.00
10/19 144A
WESTERN GAS PAR 85,000.00 85,080.75
3.1% 02/01/25 T T
WESTERN GAS PAR 4% 145,000.00 151,887.50
2/1/30 T T
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0
WESTERN GAS PART 4% 45.000.00 15.787.50
7/01/22
WESTERN GAS PARTN 45.000.00 45.900.00
4.65% 7/1/26 Siae Stas
WESTERN GAS PARTNER
85,000.00 83,300.00
5.25% 2/50
WESTERN GAS PRTNRS 90.000.00 79.650.00
5.3% 3/1/48
WINDSTREAM 7. 75k 100,000.00 100,375.00
08/15/28 RGS Siae P20
WOLVERINE WRD
250,000.00 266, 250.00
6.375% 5/25 144A
WP ROCKET MRGR 500000
10.125 7/19 144
XPO LOGISTICS INC
2 ) 11,039,
5 258 O5/0Ls 90,000.00 311,039.50
0,
YU BRANDS 7.75% 30,000.00 33,225.00
4/1/25 144A
Z1GG0 BOND 6% 360,000.00 379,800.00
1/15/27 144A Siae P05
Z16GO BOND CO
5.125% 02/28/30 45,000.00 47,756.25
1444
Z1GGO BV 4.875%
70,000.00 73.,850.00
01/15/2030 144
71660 SEC 5.5%
' 302,000.00 315,124.92
1/15/27 144A
81,568,772.90 | 82,917,653.48
(8,671,528,201)
8,671,528,201
(8,671,528,201)
8.671,528,201
(8,671,528,201)

4 1.00% -%

100%
399 % 99..00% '
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BRAND ENERGY TERM B 85.80 96.04
31,919.67 3,268.25

1LN 06/24 C1 27,388.03 30,656.28

BRAND ENERGY TERM B 85.80 96.04
81,688.23 8,363.23

1LN 06/24 C2 70,091.77 78,455.00

BRAND ENERGY TERM B 85.80 96.04
34,853.64 3,568.32

1LN 06/24 C3 29,905.81 33,474.13

BRAND ENERGY TERM B 85.80 96.04
384.60 39.38

1LN 06/24 C4 329.99 369.37

CAL RES TERM 1 1/2LN 4.62 1.63
460,000.00 13,777.00

12/31/21 C1 21,275.00 7,498.00

CAL RES TERM 1 1/4LN 62.00 35.91
200,000.00 52,166.00

12/31/22 C1 124,000.00 71,834.00

CAL RES TERM 1 1/4LN 25.21 35.91
95,000.00 10,167.85

12/31/22 C1 23,953.30 34,121.15

CAL RESC TERM 2LN 98.99 99.00

169,740.55

DIP 01/15/21 C1 168,043.14 168,043.14

CORECIVIC TERM B 1LN 92.00 96.87
36,250.00 1,767.18

12/12/24 C1 33,350.00 35,117.18

GAVILAN RESOURCES 8.50 0.62
400,000.00 31,500.00

TRM 2LN 3/24 C1 34,000.00 2,500.00

GOLDEN NUGGET TM B 83.34 93.78
89,503.83 9,342.27

1LN 10/4/23 C1 74,598.00 83,940.27

GOLDEN NUGGET TM B 83.34 93.78
104,949.10 10,954.59

1LN 10/4/23 C2 87,470.87 98,425.46

GOLDEN NUGT TRM B 101.75 112.00
5,000.00 512.50

1LN 10/04/23 C1 5,087.50 5,600.00

INFO RES TERM B 1LN 90.62 98.30
127,842.80 9,819.61

11/30/25 C1 115,857.53 125,677.14

INFO RES TERM B 1LN 90.62 98.30
22,635.14 1,739.06

11/30/25 C2 20,512.64 22,251.70

INTELSAT TM DIP DD 100.00 102.00
68,830.61 1,376.61

1LN 7/13/21 C1 68,830.61 70,207.22

SANCHEZ DIP ROLL UP 49.76 0.00
44,000.00 21,897.83

TL 5/11/20 C1 21,897.83 0.00

SANCHEZ TERM 1LN DIP 49.76 0.00
53,418.37 26,585.13

05/11/20 C1 26,585.13 0.00

SANCHEZ TERM 1LN DIP 49.76 0.00
48,229.11 24,002.55

05/11/20 C2 24,002.55 0.00

TOPS MARKETS TM 1LN 100.49 102.00
109,750.85 1,648.46

EXIT 11/23 C1 110,297.40 111,945.86

ULTIMATE SOFTWARE TL 98.50 100.06
120,000.00 1,881.60

1LN 05/26 C1 118,200.00 120,081.60

US RENAL CARE TM B 98.24 98.62
99,748.11 374.06

1LN 6/13/26 C1 98,002.51 98,376.57

WIDEOPENWEST TERM B 95.12 98.58
524,788.74 18,157.69

08/19/23 C1 499,194.79 517,352.48
1,802,874.40 1,715,926.55 86,947.85
(188,544,605) (179,451,599) | ( 9,093,006)
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1,802,874 1,715,926 86,947
(188,544,605) (179,451,599) | ( 9,093,006)
1,802,874 1,715,926 86,947
(188,544,605) (179,451,599) | ( 9,093,006)
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2020 12

30

4,975,258,832

6,347,668

4,968,911,164

9,833,508,731

0.5053

2020 12

30

9,186,199,325

41,898,336

9,144,300,989

1,728,364,602

5.2907

83/120



@

(¢

@3

“

84/120

EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

85/120



¢!

Q@

2020 12

EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

10
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38

2020 3 31

35

19

193

19

38

52

52

57

34

2020 4 1
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33 34
2019 31 2020 31
1,427,907 1,814,655
100,317 77,706
13,866 23,391
5,388,448 5,452,894
741,116 633,653
150,419 558,652
50,510 42,699
120,394
7,992,981 8,603,652
7,487 7,487
7,487 7,487
23,346,748 2,420,123
25,145 14,570
1,089,396 227,879
430 230
24,461,720 2,662,803
24,469,207 2,670,290
32,462,188 11,273,943
30,687 37
2,369,952 2,403,887
1,653,290 1,209,713
592,634 518,188
344,568
1,469,810 750,040
931 355
6,117,307 5,226,791
298,547 316,834
4,712,577 1,906,773
370,080
5,011,125 2,593,688
11,128,432 7,820,479
1,000,000 1,000,000
100,000 250,000
20,233,755 2,203,463
20,333,755 2,453,463
21,333,755 3,453,463
21,333,755 3,453,463
32,462,188 11,273,943
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33 34
2018 2019
2019 31 2020 31

38,212,229 36,061,978
3,152,985 2,825,039
41,365,214 38,887,017
17,804,844 16,651,629
504,887 700,958
606,194 393,179
7,658,693 6,973,949
35,533 31,784
63,293 61,362
30,701 24,701
2,487 282
26,706,635 24,837,847
2,408,072 2,507,196
1,717,394 2,193,019
580,285 612,591
22,538 24,462
156,818 154,257
96,478 110,239
9,625 9,913
598,215 610,202

305,883
210,619 212,987
8,177 8,261
6,249,198 4,925,533
325,845 330,336
12,689,151 11,698,999
1,969,426 2,350,170
139,478 104,125
8,570 7,305
6,818 3,555
154,868 114,986

41
90,627 11,668
90,668 11,668
2,033,626 2,453,488
797,838
797,838
49,075 29,218
16
49,075 29,235
1,984,550 3,222,091
385,388 240,866
296,615 861,516
682,003 1,102,382
1,302,546 2,119,707
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33 ( 2018 4 1 2019 3 31 )
)
1,000,000 100,000 18,931,208 19,031,208 20,031,208
1,302,546 1,302,546 1,302,546
(D)
1,302,546 1,302,546 1,302,546
1,000,000 100,000 20,233,755 20,333,755 21,333,755
20,031,208
1,302,546
C D
1,302,546
21,333,755
34 ( 2019 4 1 2020 3 31 )
)
1,000,000 100,000 20,233,755 20,333,755 21,333,755
150,000 (150,000)
(20,000,000) (20,000,000) (20,000,000)
2,119,707 2,119,707 2,119,707
(D)
150,000 (18,030,293) (17,880,293) (17,880,293)
1,000,000 250,000 2,203,463 2,453,463 3,453,463
21,333,755
(20,000,000)
2,119,707
(D)
(17,880,293)
3,453,463
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®

@

@

( 39 2020 3 31 ) 3

1. 29 2020 3 31
30 2020 3 31

@

g b~ wWwPN

&)
®

2022 3

31 7 4
10
o

&)
®

2022 3
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( )
1
33 34
(2019 3 31 ) (2020 3 31 )
108,246 481,355
1,254,001 909, 606
21,850,000 1,880,000
( )
1
33 34
( 2018 4 1 ( 2019 4 1
2019 3 31 ) 2020 3 31 )
11,203,862 9,335,190
61,374 43,406
2
71 6 30 1 1 12 31
2019 6 30 797,838
( )
33 ( 2018 4 1 2019 3 31 )
20,000 20,000
20,000 20,000
34 ( 2019 4 1 2020 3 31 )
1.
20,000 20,000
20,000 20,000
2.
2019 11 29
(€))
@ 20,000,000
®B)1 1,000
) 2019 11 29
(
(
1.
(€))
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(©)
(
2.
33 (2019 3 31 )
) 1,427,907 1,427,907
() 5,388,448 5,388,448
[©) 741,116 741,116
O] 150,419 150,419
5) 23,346,748 23,346,748
31,054,638 31,054,638
) 2,369,952 2,369,952
() 1,653,290 1,653,290
?) 592,634 592,634
4,615,876 4,615,876
34 (2020 3 31 )
) 1,814,655 1,814,655
[®) 5,452,894 5,452,894
®3) 633,653 633,653
[0 558,652 558,652
(5) 2,420,123 2,420,123
10,879,977 10,879,977
) 2,403,887 2,403,887
[®) 1,209,713 1,209,713
®3) 518,188 518,188
4 344,568 344,568
4,476,356 4,476,356
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() 1.
33 (2019 3 31 )
() @ (€) O]
®)
@ @ ®)
34 (2020 3 31 )
@ @ (©)] “
®)
@ ) (©)] )
() 2.
33 (2019 3 31 )
1 1 5 10 10
1,427,907
5,388,448
741,116
150,419
7,707,892
(23,346,748 )
34 (2020 3 31 )
1 1 5 10 10
1,814,655
5,452,894
633,653
558,652
8,459,855
(2,420,123 )
33 (2019 3 31 )
1.
2. ( 2018 4 1 2019 3 31 )
34 (2020 3 31 )
1.
2. ( 2019 4 1 2020 3 31 )
( )
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(
1.

)
33 ( 2018 4 1 2019 3 31 )

@

4,776,447
177,913
7,651
35,733
341,816

120,471
225

4,704,708

@

4,704,708
7,869

4,712,577

4,712,577

4,712,577

®

177,913
7,651
35,733
1,874

147,957

Q)

0.4

86,210

34 ( 2019 4 1 2020 3 31 )

€Y

4,704,708
168,372
7,558
31,353
2,920,688

11,362
16,455

1,900,779
@

1,900,779
5,994

1,906,773

1,906,773

1,906,773
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(©)
168,372
7,558
31,353
1,874
142,702
@
0.5
87,966
( )
( )
1.
33 34
(2019 3 31 ) (2020 3 31 )
C ) « )
101,830 140,844
441,058 217,927
1,451,987 583,853
2,685 2,685
116,978 242,912
2,114,538 1,188,221
803,096 812,395
1,311,444 375,826
186,975 147,947
35,073 0
222,048 147,947
1,089,396 227,879
2.
33 34
(2019 3 31 ) (2020 3 31 )
30.62% 30.62%
C )
1.81% 3.34%
1.90% 0.28%
0.04% 0.49%
0.08% 0.04%
34.38% 34.21%
( )
C )
( )
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( )
33 ( 2018 4 1 2019 3 31 ) 34 (2019 4 1 2020 3 31 )
33 ( 2018 4 1 2019 3 31 )
1.
90
2.
@
90
3 ( )
10,579,865
9,025,455
5,447,177
34 ( 2019 4 1 2020 3 31 )
1.
90
2.
@
90
3 ( )
8,974,384
8,352,497
5,276,573
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33 ( 2018 4 1 2019 3 31 )
@
2 2
82,094
3 ’
FIL
Limited 6,981 100 6,977,863 557,126
«® o '
450,000 21,850,000
QD)
61,374 20,309
Q)
4,510,000 100
429,152 1,2
« b 9,15 81,239
294,863
FIL Asia
Holdings
Pte. 189,735 100 « 9 3,796,845 314,928
Limited
@
2 ()
600,501 23,643
(D} ’ ’
9,257,500
877,675 174,703
¢ 5
FIL
Investme
nt
Vanage 22,897 717,522 71,425
ment ’ ( 4 ’ ’
(Hong
Kong)
Limited
FIL
(Luxemb
1,676 305,883 127,244
ourg)
S.A.
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D
C 2
C 3
« 9
(G))
34 2019 4 1 2020 3 31 )
(€D)
2 2
477,134
FIL 6,981 3)
Limited 100
6,299,993 495,523
(@D}
" 19,970,000 1,880,000
n 43,406 4,221
4,510,000 100 C @ 406,439 81,434
66,142
20,000,000
FIL Asia
Holdings 189,735 2,628,757 266,506
Pte. 100 )
Limited

100/120




EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

@)
2 2
637,950 4,469
(G
10,007,500,
801,519 174,463
9
FIL
Investme
nt
Vanage 22,897 784,703 108,258,
ment ’ ( 5 s s
(Hong
Kong)
Limited
(D
2
3
9
¢ 9
a )
33 34
( 2018 4 1 ( 2019 4 1
2019 3 31 ) 2020 3 31 )
1,066,687 79 172,673 19
65,127 34 105,985 40
( DI.
2.1 1
33 34
( 2018 4 1 ( 2019 4 1
2019 3 31 ) 2020 3 31 )
( ) 1,302,546 2,119,707
« )
« ) 1,302,546 2,119,707
20,000 20,000
( )
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35
(2020 9 30 )

(D)

4,007,734
5,702,350
488,665
145,661
378,818
10,723,230 79.8

7,487

2,420,239
13,505
230
269,109
2,703,083 20.1
2,710,570 20.2

13,433,800 100.0
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35
(2020 9 30 )

(D)

2,506,075
1,009,787

280,610

625,098
1,382,837
*1 295,660
6,100,069 45.4

496,786
1,967,827
370,080
2,834,694 21.1

8,934,763 66.5

1,000,000

250,000

3,249,036

3,499,036
4,499,036 33.5

4,499,036 33.5

13,433,800 100.0
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35
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*2

*1
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11

838,005
166,982
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16,

004,987

410,876
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594,110

36,355

11

630,465

1,808
1,808

1,
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583,084

11

045,573

100.
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1
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9,976
16,837
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2020 9 30
)

4,007,734 4,007,734 -
5,702,350 5,702,350 -

488,665 488,665 -

145,661 145,661 i
2,420,239 2,420,239 -
12,764,651 12,764,651 -
2,506,075 2,506,075 -
1,009,787 1,009,787 -
3,515,863 3,515,863 -

~ ‘

~
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35 ( 2020 4 1 2020 9 30 )
90
90
)
3,849,561
3,491,756
2,693,083
35
2020 4 1
2020 9 30
1 224.,951.84
1 52,278.66
1,045,573
1,045,573
20,000
)
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2020

342,037

51,000

10,000

12,200

10,007

7,495

48,323

8,831

au

7,196

11,945

6,000

37,250

36,800

38,971

51,250

FIAM LLC

17,617,080.40

1,930
109.56
2019 12

111/120



@

2

€

EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

FIAM LLC

112/120



@

Q@

G

113/120

EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad



2020
2020
2020
2020

29
19
19
31

114/120

EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

2020 10

193
2019 2020 31 34

2020 31

115/120



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

XBRL

116/120



24

2020 5 23

193

2020 11 24

117/120

EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

2021 1 18

2020 11



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

2 XBRL

118/120



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

2020 12

193
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