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®) 2021 5
2021 5 31
694,791,546 99.99
— 69,439 0.00;
694,860,985 100.00;
4,885,621,784 97.73
— 113,052,817 2.26
4,998,674,601] 100.00
)
509,527,388 1.3344 679,913,398 1.3636 694,791,546(99.99
)
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99.99

99.99
) )

1 OCCIDENTAL 520,000 10,943.07] 56,903,975 10,962.28 57,003,856 2.9 2024/8/15 1.14
PETROLEUM COR

2 CCO HLDGS 500,000 11,430.73 57,153,678 11,397.89 56,989,450 4.75 2030/3/1 1.14
LLC/CAP CORP

3 KRAFT HEINZ 420,000] 11,978.10] 50,308,033 12,027.86 50,517,014 3.875] 2027/5/15 1.01
FOODS CO

4 IALTICE FRANCE 400,000 12,031.45 48,125,808] 11,977.56 47,910,240 8.125 2027/2/1] 0.95
SA

5 FORD MOTOR 400,000 11,579.68 46,318, 720] 11,617.82 46,471,286 4.063] 2024/11/1 0.92
CREDIT CO LLC

6 CSC HOLDINGS 400,000 11,662.00 46,648,000 11,470.85f 45,883,412 5.75 2030/1/15 0.91f
LLC

7 HILTON DOMESTIC 300,000 11,677.14 35,031,440 11,693.28] 35,079,845 4.875 2030/1/15 0.70
OPERATIN

8 JAMERICAN 250,000 13,638.55 34,096,396 13,782.01] 34,455,036] 11.75( 2025/7/15 0.68
JAIRLINES INC

9 [TRANSDIGM INC 280,000 11,634.56) 32,576,768 11,593.67 32,462,288 6.25| 2026/3/15( 0.64]

10 CENTENE ESCROW 280,000 11,453.78 32,070,599 11,447.41 32,052,774 5.375 2026/6/1] 0.64
I CORP

11 CHENIERE ENERGY 270,000 11,433.69 30,870,988 11,620.84 31,376,268 4.5 2029/10/1] 0.62]
PARTNERS

12 DAVITA INC 280,000 10,496.45 29,390,084 10,537.78] 29,505,793 3.75 2031/2/15| 0.59

13 [CHS/COMMUNITY 250, 000f 11,812.92 29,532,300 11,785.48] 29,463,700 8 2026/3/15| 0.58]
HEALTH SYS

14 JALBERTSONS 240, 000f 11,368.61 27,284,668 11,374.09 27,297,839 4.625 2027/1/15) 0.54
COS/SAFEWAY

15 CARNIVAL CORP 200, 000f 12,896.80f 25,793,600 12,886.09 25,772,197 9.875 2027/8/1] 0.51

16 NETFLIX INC 200,000 12,808.66) 25,617,329 12,663.56 25,327,120] 4.875 2030/6/15 0.50)

17 IHS MARKIT LTD 200,000 12,530.91] 25,061,830 12,526.22 25,052,459 4.25 2029/5/1 0.50f

18 BAUSCH HEALTH 220,000f 12,142.20] 26,712,840 11,346.44] 24,962,168 7.25| 2029/5/30| 0.49
COS INC

19 INTERNATIONAL 200, 000f 12,211.56) 24,423,136 12,451.50] 24,903,007 6.25 2027/1/15 0.49
GAME TECH

20 IT-MOBILE USA 220,000f 11,167.50f 24,568,503 11,172.69 24,579,918 3.5 2031/4/15) 0.49]
INC

21 FORD MOTOR 200, 000f 11,962.74 23,925,484 11,998.52 23,997,048 5.584] 2024/3/18| 0.48]
CREDIT CO LLC

22 JALCOA NEDERLAND 200,000 11,970.70] 23,941,400 11,964.38 23,928,778  6.125 2028/5/15 0.47
HOLDING

23 RAKUTEN GROUP 200,000 11,363.45) 22,726,906 11,758.04 23,516,080 6.25 2099/4/22| 0.47|
INC

24 EON HOLDINGS 200,000 11,477.87] 22,955,755 11,635.38 23,270,766 4 2025/4/9 0.4
BV

25 MELCO RESORTS 200,000 11,522.38 23,044,771 11,593.40] 23,186,800 5.625 2027/7/17 0.4§
FINANCE

26 SPRINGLEAF 180,000 12,814.48 23,066,064 12,787.04] 23,016,672 7.125 2026/3/15 0.46
FINANCE CORP

27 1QVIA INC 200,000 11,542.25 23,084,503 11,506.68] 23,013,379 5( 2027/5/15| 0.46)

28 SIRIUS XM RADIO 200, 000f 11,516.17| 23,032,340 11,483.64 22,967,280 5 2027/8/1] 0.45
INC

27192
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29 ERTICAL US 200,000 11,473.98 22,947,962 11,428.76 22,857,5200  5.25| 2027/7/15) 0.45
NEWCO INC
30 CONNECT FINCO 200,000 11,508.88 23,017,770 11,360.48 22,720,979 6.75| 2026/10/1 0.45
[SARL/CONNE
)
97.73
97.73
2021 5 1
1 ()
1 (2017 4 24 ) 906 906 1.1165 1.1165
2 (2018 4 23 ) 1,000 1,000 1.1170Q 1.1170Q
3 (2019 4 22 ) 862 862 1.2231] 1.2231
4 (2020 4 22 ) 638 638 1.1081] 1.1081
5 (2021 4 22 ) 713 713 1.2804 1.2804
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2020 5 684 1.1583 —
6 689 1.1557 —
7 701 1.1748 —
8 729 1.1934 —
9 705 1.1798 —
10 684 1.1725 —
11 693 1.2033 —
12 687 1.2162 —
2021 1 681 1.2301] —
2 693 1.2521] —
3 719 1.3019 —
4 721 1.2948 —
5 694 1.3072 —
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
5 2020 4 23 2021 4 22 0.0000
1 2016 7 14 2017 4 24 11.7
2 2017 4 25 2018 4 23 0.0
3 2018 4 24 2019 4 22 9.5
4 2019 4 23 2020 4 22 9.4
5 2020 4 23 2021 4 22 15.5
100
2
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1 2016 7 14 2017 4 24 857,177,141 45,177,261 811,999, 880
2 2017 4 25 2018 4 23 163,410,081 79,995,873 895,414,088
3 2018 4 24 2019 4 22 264,619,685 454,614,661 705,419,112
4 2019 4 23 2020 4 22 189,610,101 319,161,375 575,867,838
5 2020 4 23 2021 4 22 107,142,764 125,487,687 557,522,915
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4 5

(020 4 22 ) (021 4 22 )
3,016,593 3,180,152
638,032,937 713,777,656
641,049,530 716,957,808
641,049,530 716,957,808
18,068 47,884
182,911 190,837
2,743,585 2,862,504
3 1
7,259 7,565
2,951,826 3,108,791
2,951,826 3,108,791
575,867,838 557,522,915
62,229,866 156,326,102
102,783,260 118,213,556
638,097,704 713,849,017
638,097,704 713,849,017
641,049,530 716,957,808
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4 5
2019 4 23 2020 4 23
2020 4 22 2021 4 22
62,699,545 104,702,114
62,699,545 104,702,114
828 384
357,854 383,023
5,367,737 5,745,222
14,199 15,195
5,740,618 6,143,824
68,440,163 98,558,290
68,440,163 98,558,290
68,440,163 98,558,290
5,776,574 10,490,824
157,397,687 62,229,866
37,775,647 20,321,652
37,775,647 20,321,652
70,279,879 14,292,882
70,279,879 14,292,882
62,229,866 156,326,102
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2020 4 23 2021 4
22
4 5
2020 4 22 2021 4 22
575,867,838 557,522,915
1 1
1 1.1081 1 1.2804
(10,000 ) (11,081 ) (10,000 ) (12,804 )
4 5
2019 4 23 2020 4 23
2020 4 22 2021 4 22
A 33,244,770 A 35,126,884
B 0 B 0
C 62,255,649 C 77,458,614
D 69,538,490 D 83,086,672
E=A+B+C+D 165,038,909 E=A+B+C+D 195,672,170
F 575,867,838 F 557,522,915
10,000 G=E/Fx 10,000 2,865 10,000 G=E/Fx 10,000 3,509
10,000 H 0 10,000 H 0
1=Fx H/10,000 0 1=Fx H/10,000 0
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4 5
2019 4 23 2020 4 23
2020 4 22 2021 4 22
4 5
2019 4 23 2020 4 23
2020 4 22 2021 4 22
705,419,112 575,867,838
189,610,101 107,142,764
319,161,375 125,487,687
4
2019 4 23 2020 4 23
2020 4 22 2021 4 22
56,545,929 96,264,869
56,545,929 96,264,869
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1
(1) (021 4 22 )
©) (2021 4 22 )
534,905, 318| 713,777,656
1 534,905, 318| 713,777,656
100.0% 100. 0%
713,777,656
(D)
2
(021 4 22 )
82,651,725
73,775,201
4,427,060,118
4,524
49,401,373
7,651,210

4,640,544,151
4,640,544,151

103,483,137
2,900,000
40

106,383,177
106,383,177

3,397,783,917
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(2021 4 22 )
1,136,377,057
4,534,160,974
4,534,160,974
4,640,544,151
2021 4 22
1 1.3344
(10,000 (13,344 )
@
2020 4 23
2021 4 22
1.
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2.

3.

O

@]

O

)
2021 4 22
2021 4 22

2020 4 23
2,922,210,035
1,844,562,337
1,368,988,455
3,397,783,917

534,905,318
258,701,585
1,851,851
1,341,187
7,300,894
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2,116,744

7,520,167

926,108,275

1,465,491,254

192,446,642

1
1) (021 4 22 )
©) (2021 4 22 )

1011778 BC / NEW RED FIN 100,000.00 100,848.00
1011778 BC / NEW RED FIN 170,000.00 165,981.20
ABC SUPPLY CO INC 30,000.00 31,012.50
ABC SUPPLY CO INC 50,000.00 51,209.50
ACRISURE LLC /7 FIN INC 40,000.00 41,275.00
AECOM 80,000.00 89,099.20
[ALBERTSONS COS LLC/SAFEW 100,000.00 110,348.00
ALBERTSONS COS/SAFEWAY 240,000.00 248,584 .80
ALCOA NEDERLAND HOLDING 200,000.00 218,125.00)
ALLIANT HOLD/CO-1SSUER 40,000.00 42,627.20
ALLIED UNIVERSAL HOLDCO 70,000.00 74,287 .50
ALLIED UNIVERSAL HOLDCO 50,000.00 54,521.00
ALTICE FINANCING SA 200,000.00 197,726.00
ALTICE FRANCE SA 400,000.00) 438,464.00)
AMERICAN AIRLINES GROUP 60,000.00 52,062.30
AMERICAN AIRLINES INC 250,000.00 310,645.00)
AMERICAN AIRLINES/AADVAN 160,000.00 165,800.00
AMERICAN AXLE & MFG INC 50,000.00 51,500.00
AMERIGAS PART/FIN CORP 100,000.00 110,375.00
AVIKOR TECHNOLOGY INC 50,000.00 54,062.50
ANTERO MIDSTREAM PART/FI 20,000.00 20,387.50
ANTERO MIDSTREAM PART/FI 170,000.00 171,062.50
ANTERO RESOURCES CORP 150,000.00 166,659.00
APACHE CORP 100,000.00 98,757.50
ARAMARK SERVICES INC 130,000.00 133,502.85
IARCELORMITTAL 90,000.00 97,257.5]
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IARCHROCK PARTNERS LP/FIN 50,000.00 53,000.00
IARDAGH PKG FIN/HLDGS USA 200,000.00 204,519.00]
IASSUREDPARTNERS INC 30,000.00 30,687.15
IAVANTOR FUNDING INC 120,000.00 125,100.00
IAVAYA INC 140,000.00 149,088.10
IAXALTA COATING SYSTEMS 150,000.00 145,344.00
B&G FOODS INC 50,000.00 51,300.00
BAFFINLAND IRON CORP/LP 20,000.00 21,196.30
BALL CORP 120,000.00 135,050.40
BANFF MERGER SUB INC 50,000.00 53,257.50
BAUSCH HEALTH AMERICAS 170,000.00 187,693.60
BAUSCH HEALTH COS INC 150,000.00 161,006.25
BAUSCH HEALTH COS INC 220,000.00 243,375.00
BBA US HOLDINGS INC 50,000.00 50,584.50
BEACON ESCROW CORP 50,000.00 51,277.50
BERRY GLOBAL ESCROW CORP 50,000.00 53,218.75
BLACK KNIGHT INFOSERV LL 90,000.00 88,277.859
BOMBARDIER INC 30,000.00 30,112.50
BOMBARDIER INC 70,000.00 68,906.25
BOYD GAMING CORP 50,000.00 51,812.50
BOYD GAMING CORP 70,000.00 71,751.40
BRAND ENERGY & INFRASTRU 30,000.00 30,525.00
BRINK*S CO/THE 20,000.00 20,787.50
BUCKEYE PARTNERS LP 100,000.00 102,875.00
BWAY HOLDING CO 50,000.00 50,187.50
CALPINE CORP 50,000.00 52,156.25
CALPINE CORP 90,000.00 90,900.00
CALPINE CORP 140,000.00 137,788.00
CALUMET SPECIALTY PROD 50,000.00 54,062.00
CARGO AIRCRAFT MANAGEMEN 60,000.00 61,773.30
CARNIVAL CORP 180,000.00 206,597.70
CARNIVAL CORP 100,000.00 104,875.00
CARNIVAL CORP 200,000.00 235,000.00
CARVANA CO 40,000.00 41,267.70
CATALENT PHARMA SOLUTION 50,000.00 52,584.50
CCO HLDGS LLC/CAP CORP 160,000.00 167,272.80
CCO HLDGS LLC/CAP CORP 150,000.00 162,225.00
CCO HLDGS LLC/CAP CORP 500,000.00 520,715.00
CD&R WATERWORKS MERGER 30,000.00 30,827.25
CDK GLOBAL INC 50,000.00 53,979.00
CDW LLC/CDW FINANCE 50,000.00 52,203.25
CEDAR FAIR/CAN/MAGNUM/MI 30,000.00 30,956.25
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CENGAGE LEARNING INC 30,000.00 30,637.50
CENTENE CORP 110,000.00 115,225.55
CENTENE CORP 180,000.00 189,450.00
CENTENE CORP 150,000.00 150,480.24
CENTENE ESCROW 1 CORP 280,000.00 292,188.40]
CENTURYLINK INC 140,000.00 156,975.00
CHANGE HEALTH / FIN INC 50,000.00 50,687.50
CHARLES RIVER LABORATORI 100,000.00 102,875.00
CHEMOURS CO 120,000.00 126,344.40
CHENIERE ENERGY INC 100,000.00 103,571.50
CHENIERE ENERGY PARTNERS 270,000.00 281,259.00
CHOBANI LLC/FINANCE CORP 12,000.00 12,502.50
CHS/COMMUNITY HEALTH SYS 250,000.00 269,062.50
CHS/COMMUNITY HEALTH SYS 150,000.00 164,156.25
CHS/COMMUNITY HEALTH SYS 100,000.00 103,382.00
CHURCHILL DOWNS INC 30,000.00 30,937.50
CINCINNATI BELL INC 20,000.00 20,750.00
CIT GROUP INC 50,000.00 54,479.24
CIT GROUP INC 100,000.00 113,437.50
CLEAN HARBORS INC 50,000.00 52,062.50
CLEAR CHANNEL OUTDOOR HO 70,000.00 70,415.80
CLEAR CHANNEL WORLDWIDE 38,000.00 39,612.15
CLEAR CHANNEL WORLDWIDE 50,000.00 50,464.00
CLEARWAY ENERGY OP LLC 60,000.00 63,029.40
CLEVELAND-CLIFFS INC 78,000.00 91,819.65
CLEVELAND-CLIFFS INC 50,000.00 52,198.00
CNX RESOURCES CORP 50,000.00 53,797.00
COLFAX CORP 50,000.00 51,525.00
COLT MERGER SUB INC 180,000.00 191,025.00
COLT MERGER SUB INC 80,000.00 88,713.60
COMMSCOPE FINANCE LLC 120,000.00 123,652.20
COMMSCOPE FINANCE LLC 50,000.00 53,562.50
COMMSCOPE TECH LLC 50,000.00 49,418.75
COMPASS GROUP DIVERSIFIE 100,000.00 104,880.00
COMSTOCK ESCROW CORP 120,000.00 130,050.00
CONNECT FINCO SARL/CONNE 200,000.00 209,710.00
CONTINENTAL RESOURCES 60,000.00 64,736.10
CONTINENTAL RESOURCES 120,000.00 138,194.40
COTT HOLDINGS INC 50,000.00 51,472.50
COTY INC 30,000.00 29,428.35
CRC ESCROW ISSUER LLC 50,000.00 50,375.00
CRESTWOOD MID PARTNER LP 50,000.00 51,062.50
CROWN AMER/CAP CORP VI 50,000.00 52,005.00
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CROWNROCK LP/CROWNROCK F 40,000.00 41,287.00
CSC HOLDINGS LLC 400,000.00 425,000.00;
CSC HOLDINGS LLC 200,000.00 199,478.00
CSVC ACQUISITION CORP 20,000.00 17,072.90
CURO GROUP HOLDINGS CORP 50,000.00 50,812.50
DAKOTA MERGER SUB INC 20,000.00 21,122.90
DAVITA INC 280,000.00 267,766.80
DCP MIDSTREAM OPERATING 80,000.00 87,300.00
DELTA AIR LINES INC 200,000.00 201,842.00
DELTA AIR LINES INC 100,000.00 116,866.91
DEUTSCHE BANK NY 200,000.00 197,935.84
DIAMOND SPORTS GR/DIAMON 100,000.00 66,125.00
DISH DBS CORP 100,000.00 112,500.00
ELANCO ANIMAL HEALTH INC 80,000.00 91,148.80
ENCOMPASS HEALTH CORP 50,000.00 52,608.25
ENDEAVOR ENERGY RESOURCE 100,000.00 106,250.00
ENDO FIN LLC/ENDO FINCO 80,000.00 54,300.00
ENERGIZER HOLDINGS INC 100,000.00 100,144.50
ENTEGRIS INC 30,000.00 31,012.50
ENVIVA PARTNERS LP/FIN C 60,000.00 63,037.50
EQM MIDSTREAM PARTNERS L 51,000.00 53,535.21]
EQM MIDSTREAM PARTNERS L 150,000.00 147,827.52
EQT CORP 150,000.00 172,500.00
ESH HOSPITALITY INC 100,000.00 105,854.50
EXELA INTERMED/EXELA FIN 20,000.00 7,465.00
FERRELLGAS ESCROW LLC/FG 100,000.00 98,625.00
FIRSTENERGY CORP 160,000.00 173,782.04
FIVE POINT OP CO LP/FIVE 60,000.00 63,637.50
FLEX ACQUISITION CO INC 30,000.00 30,450.00
FLEX ACQUISITION CO INC 20,000.00 20,925.00
FMG RESOURCES AUG 2006 30,000.00 32,525.40
FMG RESOURCES AUG 2006 50,000.00 53,665.50
FORD MOTOR CREDIT CO LLC 200,000.00 204,375.00
FORD MOTOR CREDIT CO LLC 200,000.00 217,980.00
FORD MOTOR CREDIT CO LLC 400,000.00 422,000.00;
FOXTROT ESCROW ISSUER 50,000.00 57,585.75
FREEDOM MORTGAGE CORP 20,000.00 20,825.00
FREEDOM MORTGAGE CORP 120,000.00 125,679.00
FREEPORT-MCMORAN INC 100,000.00 106,352.00
FREEPORT-MCMORAN INC 120,000.00 131,201.40
FRESH MARKET INC 20,000.00 20,542.50
FRONT RANGE BIDCO INC 60,000.00 61,573.80
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FRONTIER COMMUNICATIONS 160,000.00 164,100.00
FRONTIER COMMUNICATIONS 50,000.00 52,843.75
GAP INC/THE 140,000.00 164,500.00
GARTNER INC 100,000.00 99,558.00
GATES GLOBAL LLC 30,000.00 31,449.90
GENESIS ENERGY LP/FIN 50,000.00 50,218.75
GENWORTH MORTGAGE HLDING 80,000.00 86,150.00
GFL ENVIRONMENTAL INC 60,000.00 63,081.00
GO DADDY OPCO/FINCO 50,000.00 52,468.79
GOGO INTERMEDIATE/FINANC 30,000.00 31,586.25
GOLDEN NUGGET INC 50,000.00 50,632.50
GOODYEAR TIRE & RUBBER 70,000.00 73,183.11
GRAY TELEVISION INC 100,000.00 103,907.50
GREIF INC 50,000.00 52,843.79
GREYSTAR REAL ESTATE PAR 20,000.00 20,600.00
GRIFFON CORPORATION 100,000.00 106,598.50
GRINDING MED/MC GRINDING 50,000.00 51,275.00
GW B-CR SECURITY CORP 30,000.00 33,050.70
H&E EQUIPMENT SERVICES 120,000.00 117,681.60
HANESBRANDS INC 140,000.00 147,704.20
HARLAND CLARKE HOLDINGS 30,000.00 30,450.00
HARSCO CORP 50,000.00 52,606.25
HCA INC 90,000.00 102,698.55
HCA INC 70,000.00 81,499.25
HCA INC 100,000.00 117,369.50
HERC HOLDINGS INC 130,000.00 137,584.20
HESS MIDSTREAM PARTNERS 60,000.00 61,039.80
HILCORP ENERGY 1/HILCORP 50,000.00 51,718.75
HILTON DOMESTIC OPERATIN 300,000.00 319,164.00
HOWARD HUGHES CORP 200,000.00 198,250.00
HOWMET AEROSPACE INC 100,000.00 116,685.00
HUB INTERNATIONAL LTD 60,000.00 62,325.00
HUGHES SATELLITE SYSTEMS 50,000.00 55,437.50
ICAHN ENTERPRISES/FIN 30,000.00 31,087.50
ICAHN ENTERPRISES/FIN 100,000.00 105,609.00
ICAHN ENTERPRISES/FIN 140,000.00 143,150.00
IHEARTCOMMUNICATIONS INC 50,000.00 53,288.75
IHEARTCOMMUNICATIONS INC 50,000.00 53,547.50
IHEARTCOMMUNICATIONS INC 40,000.00 40,954.80
IHS MARKIT LTD 200,000.00 228,333.00
INTERNATIONAL GAME TECH 200,000.00 222,514.00
1QVIA INC 200,000.00 210,318.00
IRON MOUNTAIN INC 80,000.00 83,350.00
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IRON MOUNTAIN INC 180,000.00 189,747.90
ISTAR INC 50,000.00 52,026.25
JAGUAR HL / PPDI 100,000.00 109,661.00
JAGUAR LAND ROVER AUTOMO 200,000.00 202,875.00
JBS USA/FO0D/FINANCE 50,000.00 56,250.50
JBS USA/FO0D/FINANCE 130,000.00 143,669.50
KAR AUCTION SERVICES INC 30,000.00 30,431.10
KFC HLD/PIZZA HUT/TACO 100,000.00 103,037.50
KOPPERS INC 20,000.00 20,587.50
KRAFT HEINZ FOODS CO 300,000.00 327,057.39
L BRANDS INC 130,000.00 141,618.75
L BRANDS INC 80,000.00 91,986.80
LABL ESCROW ISSUER LLC 100,000.00 107,312.50
LAMB WESTON HLD 90,000.00 93,543.75
LAUREATE EDUCATION INC 70,000.00 73,193.75
LEVEL 3 FINANCING INC 50,000.00 51,500.00
LEVEL 3 FINANCING INC 100,000.00 101,190.50
LIFEPOINT HEALTH INC 100,000.00 100,099.50
LIONS GATE CAPITAL HOLD 50,000.00 50,052.00
LIVE NATION ENTERTAINMEN 140,000.00 140,875.00
MARRIOTT OWNERSHIP RESOR 50,000.00 52,211.00
MASONITE INTERNATIONAL C 50,000.00 52,959.50
MATADOR RESOURCES CO 30,000.00 29,581.95
MATTAMY GROUP CORP 100,000.00 104,812.50
MATTEL INC 100,000.00 109,562.50
MEDNAX INC 50,000.00 53,261.50
MEG ENERGY CORP 100,000.00 106,562.50
MELCO RESORTS FINANCE 200,000.00 209,956.00
MEREDITH CORP 40,000.00 41,289.40
METHANEX CORP 120,000.00 125,325.00
MGIC INVESTMENT CORP 50,000.00 52,718.75
MGM GROWTH/MGM FINANCE 50,000.00 53,890.45
MGM GROWTH/MGM FINANCE 150,000.00 167,484.75
MGM RESORTS INTL 60,000.00 66,112.50
MGM RESORTS INTL 33,000.00 35,805.82
MINERAL RESOURCES LTD 50,000.00 55,375.00
MOHEGAN GAMING & ENT 60,000.00 61,125.00
MOLINA HEALTHCARE INC 70,000.00 72,350.18
MOLINA HEALTHCARE INC 100,000.00 103,250.00
MOSS CREEK RESOURCES HLD 20,000.00 17,837.50
MOSS CREEK RESOURCES HLD 50,000.00 47,125.00;
MPH ACQUISITION HOLDINGS 140,000.00 135,156.00
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MPT OPER PARTNERSP/FINL 50,000.00 51,687.50
MPT OPER PARTNERSP/FINL 100,000.00 105,513.50
MSCI INC 50,000.00 53,375.00
MSCI INC 50,000.00 52,188.00
MSCI INC 100,000.00 102,626.00
MURPHY OIL CORP 30,000.00 30,510.00
MURPHY OIL CORP 100,000.00 100,279.00
MURPHY OIL USA INC 40,000.00 42,192.60
NABORS INDUSTRIES INC 50,000.00 39,312.50
NATIONSTAR MTG HLD INC 60,000.00 62,653.20
NAVIENT CORP 50,000.00 52,500.00
NAVIENT CORP 50,000.00 54,187.50
NAVISTAR INTL CORP 26,000.00 26,975.00
NCL CORPORATION LTD 70,000.00 81,900.00
NCL CORPORATION LTD 110,000.00 114,039.20
NCR CORP 170,000.00 184,737.30
NETFLIX INC 100,000.00 121,675.50
NETFLIX INC 200,000.00 233,394.00
NEW FORTRESS ENERGY INC 80,000.00 82,708.40
NEWMARK GROUP INC 50,000.00 54,494.29
NEXSTAR BROADCASTING INC 100,000.00 101,624.50
NEXTERA ENERGY OPERATING 50,000.00 53,147.50
NEXTERA ENERGY OPERATING 50,000.00 52,432.25
NFP CORP 70,000.00 73,121.65
NGL ENRGY OP/FIN CORP 150,000.00 157,312.50
NIELSEN CO LUX SARL/THE 40,000.00 41,075.00
NIELSEN FINANCE LLC/CO 120,000.00 130,725.00
NMG HLDCO/NEIMAN MARCUS 40,000.00 40,850.00
NOVELIS CORP 100,000.00 104,078.50
NRG ENERGY INC 150,000.00 159,936.00
NRG ENERGY INC 50,000.00 53,505.00
NUSTAR LOGISTICS LP 50,000.00 53,960.75
NUSTAR LOGISTICS LP 20,000.00 21,037.50
OCCIDENTAL PETROLEUM COR 138,000.00 138,724.50
OCCIDENTAL PETROLEUM COR 520,000.00 518,440.00
OCCIDENTAL PETROLEUM COR 100,000.00 113,875.00
OLIN CORP 50,000.00 54,095.00
OLIN CORP 20,000.00 21,046.30
OPEN TEXT CORP 150,000.00 154,875.00
OUTFRONT MEDIA CAP LLC/C 50,000.00 49,187.50
PANTHER BF AGGREGATOR 2 50,000.00 53,187.50
PANTHER BF AGGREGATOR 2 50,000.00 54,053.75
PAR PHARMACEUTICAL INC 100,000.00 103,386.50
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PARK INTERMED HOLDINGS 70,000.00 74,420.15
PARTY CITY HOLDINGS INC 40,000.00 41,072.00
PBF HOLDING CO LLC 30,000.00 25,762.50
PBF HOLDING CO LLC 70,000.00 52,238.20
PDC ENERGY INC 20,000.00 20,825.00
PEABODY SEC FIN CORP 20,000.00 8,500.00
PENNYMAC FIN SVCS INC 100,000.00 103,375.00
PERFORMANCE FOOD GROUP 1 70,000.00 73,890.60
PG&E CORP 120,000.00 128,572.80
PILGRIM®S PRIDE CORP 50,000.00 53,421.00
PLASTIPAK HOLDINGS INC 30,000.00 30,843.75
POST HOLDINGS INC 50,000.00 52,089.00
POST HOLDINGS INC 50,000.00 52,781.25
POST HOLDINGS INC 180,000.00 194,058.00
PRIME SECSRVC BRW/FINANC 120,000.00 130,488.00
PRIME SECSRVC BRW/FINANC 50,000.00 53,132.79
PRIME SECURITY ONE MS IN 50,000.00 52,207.25
PTC INC 30,000.00 30,769.35
QORVO INC 80,000.00 78,376.00
QUICKEN LOANS LLC/QUICKN 100,000.00 98,410.00
RADIAN GROUP INC 70,000.00 78,706.25
RADIATE HOLDCO / FINANCE 70,000.00 73,190.95
RADIOLOGY PARTNERS INC 50,000.00 54,687.50
RAIN CI1 CARBON LLC/CII 30,000.00 31,143.45
RANGE RESOURCES CORP 100,000.00 101,808.50
RBS GLOBAL & REXNORD COR 30,000.00 30,637.50
REALOGY GROUP/CO-1SSUER 50,000.00 55,531.25
REGIONALCARE/LIFEPOINT 80,000.00 87,005.60
REYNOLDS GRP 1SS/REYNOLD 100,000.00 99,416.50
RHP HOTEL PPTY/ RHP FINA 50,000.00 51,595.00
RITCHIE BROS AUCTIONEERS 30,000.00 30,926.25
RITE AID CORP 70,000.00 72,718.45
ROYAL CARIBBEAN CRUISES 140,000.00 154,218.40
ROYAL CARIBBEAN CRUISES 120,000.00 139,875.00
SABRE GLBL INC 80,000.00 96,100.00
SBA COMMUNICATIONS CORP 80,000.00 82,078.80
SBA COMMUNICATIONS CORP 100,000.00 96,236.50
SCIENTIFIC GAMES CORP 50,000.00 51,669.25
SCIENTIFIC GAMES INTERNA 70,000.00 75,250.00
SCIENTIFIC GAMES INTERNA 50,000.00 54,623.75
SCRIPPS ESCROW INC 50,000.00 52,244.00
SEAGATE HDD CAYMAN 120,000.00 114,993.00
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SELECT MEDICAL CORP 50,000.00 53,187.50
SENIOR HOUSING PROPERTIE 150,000.00 151,714.50
SENSATA TECHNOLOGIES INC 50,000.00 49,314.75
SERVICE CORP INTL 30,000.00 31,725.00
SERVICE CORP INTL 50,000.00 53,759.25
SIMMONS FOOD INC/SIMMONS 120,000.00 121,341.00
SIRIUS XM RADIO INC 30,000.00 30,184.20
SIRIUS XM RADIO INC 50,000.00 51,614.50
SIRIUS XM RADIO INC 50,000.00 52,318.79
SIRIUS XM RADIO INC 100,000.00 107,875.00
SIX FLAGS ENTERTAINMENT 50,000.00 51,687.50
SPIRIT AEROSYSTEMS INC 140,000.00 147,875.00
SPIRIT AEROSYSTEMS INC 60,000.00 58,598.40
SPRINGLEAF FINANCE CORP 50,000.00 57,031.25
SPRINGLEAF FINANCE CORP 180,000.00 210,150.00
SPRINGLEAF FINANCE CORP 120,000.00 130,200.00
SPRINT CORP 120,000.00 147,750.00
SS&C TECHNOLOGIES INC 100,000.00 106,529.00
SSL ROBOTICS LLC 36,000.00 40,207.50
STANDARD INDUSTRIES INC 150,000.00 157,566.00
STAPLES INC 130,000.00 135,638.10
STAPLES INC 50,000.00 51,447.25
STARFRUIT FINCO/STAR US 150,000.00 159,656.25
STARS GRP HLDS/STARS GRP 20,000.00 20,825.00
STATION CASINOS LLC 30,000.00 29,926.35
STERICYCLE INC 50,000.00 51,905.00
STUDIO CITY FINANCE LTD 200,000.00 202,250.00
SUNCOKE ENRGY PART LP/FI 50,000.00 51,969.75
SUNOCO LP/FINANCE CORP 50,000.00 52,525.50
T-MOBILE USA INC 100,000.00 102,438.00
T-MOBILE USA INC 180,000.00 192,460.50
T-MOBILE USA INC 100,000.00 101,976.00
TALEN ENERGY SUPPLY LLC 70,000.00 63,743.75
TALEN ENERGY SUPPLY LLC 50,000.00 51,285.50
TALLGRASS NRG PRTNR/FIN 200,000.00 197,581.00
TARGA RESOURCES PARTNERS 80,000.00 83,454.80
TARGA RESOURCES PARTNERS 110,000.00 115,641.35
TARGA RESOURCES PARTNERS 140,000.00 145,751.90
TAYLOR MORRISON COMM/MON 50,000.00 56,073.50
TEEKAY OFFSHORE PARTNERS 30,000.00 27,003.15
TEGNA INC 50,000.00 52,083.00
TELEFLEX INC 30,000.00 31,719.45
TEMPO ACQUISITION LLC/FI 50,000.00 51,062.50
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TENET HEALTHCARE CORP 100,000.00 103,937.50
TENET HEALTHCARE CORP 100,000.00 104,375.00
TENET HEALTHCARE CORP 150,000.00 156,954.00
TENET HEALTHCARE CORP 120,000.00 125,250.00
TENN MERGER SUB INC 20,000.00 17,594.00
TENNECO INC 50,000.00 48,469.00
TERRIER MEDIA BUYER INC 20,000.00 21,687.50
TESLA INC 100,000.00 104,125.00
TITAN ACQ/CO-BORROWER 40,000.00 41,550.00
TPC GROUP INC 50,000.00 45,724.00
TRANSDIGM INC 280,000.00 296,800.00
TRANSDIGM INC 150,000.00 160,753.50
TRANSDIGM INC 140,000.00 145,600.00
TRANSOCEAN INC 60,000.00 56,325.00
TRINSEO OP / TRINSEO FIN 30,000.00 30,637.50
TRITON WATER HOLDINGS IN 30,000.00 30,375.19
TWITTER INC 10,000.00 10,655.75
UBER TECHNOLOGIES INC 50,000.00 54,213.25
UBER TECHNOLOGIES INC 50,000.00 55,313.75
UBER TECHNOLOGIES INC 70,000.00 76,256.60
UNDER ARMOUR INC 20,000.00 20,137.50
UNITED RENTALS NORTH AM 150,000.00 162,507.00
UNITED RENTALS NORTH AM 80,000.00 80,538.00
UNITED STATES STEEL CORP 30,000.00 30,772.50
UNITED STATES STEEL CORP 50,000.00 50,435.00
UNITI GROUP/CSL CAPITAL 70,000.00 70,113.05
UNITI GRP/UNITI HLD/CSL 120,000.00 129,510.00
UNTVISION COMMUNICATIONS 80,000.00 86,705.20
US FOODS INC 50,000.00 50,578.50
USA COM PART/USA COM FIN 70,000.00 73,193.75
UST INC 30,000.00 30,543.45
VALEANT PHARMACEUTICALS 130,000.00 143,650.00
\VALVOLINE INC 90,000.00 92,351.70
VEON HOLDINGS BV 200,000.00 209,145.00
VERSCEND HOLDING CORP 60,000.00 64,162.50
VIASAT INC 30,000.00 30,675.00
\VICI PROPERTIES / NOTE 90,000.00 91,856.25
\VICI PROPERTIES / NOTE 100,000.00 103,581.00
VIKING CRUISES LTD 20,000.00 19,676.60
VIRGIN MEDIA SECURED FIN 200,000.00 201,201.00]
VISTAJET MALTA/XO MGMT 50,000.00 54,343.75
VISTRA OPERATIONS CO LLC 40,000.00; 41,242 .94
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VISTRA OPERATIONS CO LLC 50,000.00 51,875.00)
VISTRA OPERATIONS CO LLC 50,000.00) 51,793.50
VOC ESCROW LTD 20,000.00 20,246.30)
VODAFONE GROUP PLC 70,000.00) 84,681.83
WASTE PRO USA INC 30,000.00 30,616.05
WEATHERFORD INTERNAT IONA 90,000.00 87,637.50
WESCO DISTRIBUTION INC 100,000.00) 111,343.75
WEST CORP 50,000.00) 50,718.75
WESTERN DIGITAL CORP 110,000.00) 122,927.20
WESTERN MIDSTREAM OPERAT 100,000.00) 108,133.00)
EWORK COS INC 60,000.00) 59,100.00)
HITE CAP BUYER LLC 30,000.00 31,931.25
ILLIAMS SCOTSMAN INTL 60,000.00 60,681.30)
INDSTREAM ESCROW LLC 100,000.00) 104,222.00)
OLVERINE ESCROW LLC 100,000.00) 99,169.50
YNN LAS VEGAS LLC/CORP 90,000.00 95,242.95
YNN MACAU LTD 200,000.00) 202,605.00)
YNN RESORTS FINANCE LLC 50,000.00 51,500.00)
XEROX CORPORATION 50,000.00 52,494 .50
XEROX HOLDINGS CORP 70,000.00 73,427.90
XPO LOGISTICS INC 50,000.00) 52,500.00)
XPO LOGISTICS INC 120,000.00) 128,323.20)
YUM! BRANDS INC 170,000.00) 182,738.95
Z1GGO SECURED FINANCE BV 150,000.00) 156,033.00)
432 38,992,000.00) 40,972,328.72
(4,427,060,118)

97.6% 100.0%

4,427,060,118

(4,427,060,118)

QY ) «C =)
2 o)
3
2021 4 22
1
62,663,780 62,668,304 4,524
62,663,780 62,668,304 4,524
62,663,780 62,668,304 4,524
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1,000 37,330,090
190 802,164
14 6,484,939
500 1,618,905
1,704 46,236,098
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52
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2,626 4,281
41,524 35,912
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14 14
97,509 100,496
645 2,666
295 1,935
349 731
5,894 5,429
5,893 5,428
0 0
16,486 16,487

63/92




EDINETOOOO

00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

1,437 1,767
10,171 9,942
16 -
329 330
19 15
1,545 1,301
2,738 3,008
229 122
0 -
23,026 24,583
120,536 125,080

(2020 3 31 )

(2021 3 31 )

( ) ( )

157 123

15,279 16,948
0 0
3 8
6,948 7,256
7,262 8,671
1,063 1,011

10,290 9,171

1,564 2,113

26 22

3,985 3,795

67 -

31,371 32,175

3,311 3,299

572 580

- 1,371

3,883 5,250

35,254 37,425

85,270 87,596

17,180 17,180

13,729 13,729
11,729 11,729
2,000 2,000

54,360 56,686
685 685
53,675 56,001
24,606 24,606
29,069 31,395

10 57

10 57

85,281 87,654

64/92



EDINETOOOO

00000000000 DO00O0O((EL2460)
ooooooooooooooooodd

120,536 125,080 |
( 2019 4 1 ( 2020 41
2020 3 31 ) 2021 3 31 )
( ) ( )
115,736 106,355
17,170 16,583
340 428
133,247 123,367
39,435 34,739
1,006 1,005
- 0
26,833 24,506
5,696 5,532
21,136 18,974
1,342 1,358
5,823 4,149
75 73
958 976
92 88
4,696 3,011
74,440 65,760
11,418 10,985
109 147
7,173 7,156
4,134 3,682
86 35
391 64
1,029 1,121
1,227 1,147
1,486 1,267
2,348 2,700
10,067 10,739
28,055 28,063
30,751 29,542
( 2019 4 1 (2020 4 1
2020 3 31 ) 2021 3 31 )
( ) ( )

65/92



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooboooooooooooooodad

4,936 4,540
0 0
- 1,698
309 447
5,246 6,687
230 -
146 -
18 13
23 26
23 32
443 72
35,555 36,157
21 71
59 48
- 2,077
81 2,197
119 36
1,591 582
67 105
_ 406
1,778 1,129
33,858 37,225
9,896 11,239
34 290
23,996 26,276
( 2019 4 2020 3 31 )
( )
17,180 11,729 | 2,000 13,729 685 24,606 30,723 56,014 86,924
25,650 25,650 25,650
23,996 23,996 23,996

66/92




EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooodooodooonooodd

1,653 1,653 1,653
17,180 11,729 | 2,000 13,729 685 24,606 29,069 54,360 85,270
( )
33 33 86,958
25,650
23,996
23 23 23
23 23 1,676
10 10 85,281
2020 4 1 2021 3 31 )
( )
17,180 11,729 | 2,000 13,729 685 24,606 29,069 54,360 85,270
23,950 23,950 23,950
26,276 26,276 26,276
2,326 2,326 2,326
17,180 11,729 | 2,000 13,729 685 24,606 31,395 56,686 87,596
( )

67/92



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

10 10 85,281
23,950
26,276
46 46 46
46 46 2,372
57 57 87,654
@
@
(
)
@
1998 4 1
( ) 2016 4 1
6
6 15
4 15
@
« D
@

@

68/92




EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

®
*
« 2
8 )
39 2020 3 31
3
28 2018 2 16 44

o A W N P

29 2020 3 31
30 2020 3 31

69/92



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2022 3
30 2019 7 4
31 2019 7 4
10 2019 7 4
19 2020 3 31
2022 3
]
(2020 3 31 ) (021 3 31 )
1,296 1,256
761 346
2,347 643
3,109 990
( 2019 4 ( 2020 4
2020 3 31 ) 2021 3 31 )

70/92



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodoooddoooooodd

4,931 4,334
7 2
59 102
67 105
( 2019 4 2020 3 31 )
5,150,693 5,150,693
2019 5 15
25,650
4,980
2019 3 31
2019 6 28
)
2020 5 19
23,950
4,650
2020 3 31
2020 6 30
( 2020 4 2021 3 31 )
5,150,693 5,150,693

2020 5 19

71/92



(

)

2021 5 14

2019 4

2020 3 31

23,950
4,650

2020 3 31
2020 6 30

26,268
5,100

2021 3 31
2021 6 30

72192

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2020 3 31
( )
@ 2,626 2,626 -
) 41,524 41,524 -
®3) 23,936 23,936 -
() 4,336 4,336 -
5) 24,399 24,399 -
24,399 24,399 -
96,823 96,823 -
(6) 15,279 15,279 -
0 0 -
3 3 -
6,948 6,948 -
7,262 7,262 -
1,063 1,063 -
) 10,290 10,290 -
®) 1,564 1,564 -
27,134 27,134 -
1
@
)

®

Q)

73/92



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

®)
® ) ®
2 1,437 10,171
2,416 117 2,298
707 1,591
3
( )
1 5
1 10
5 10
2,626 - - -
41,524 - - -
23,936 - - -
4,336 - - -
24,399 - - -
96,823 - - -

2020 4 2021 3 31

74/92



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2021 3 31
( )

) 4,281 4,281 -
©) 35,912 35,912 -
) 24,499 24,499 -
'0)) 4,347 4,347 -
G) 30,400 30,400 -
30,400 30,400 -

99,441 99,441 -

(6) 16,948 16,948 -
0 0 -

75/92



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooodooodnoooooodd

8 8 -
7,256 7,256 -
8,671 8,671 -
1,011 1,011 -
@ 9,171 9,171 -
®) 2,113 2,113 -
28,233 28,233 -
1
€Y
@
©) 4)
®)
) @) ®)
2 1,767 9,942
618 35 582

76/92



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

)

10

10

4,281

35,912

24,499

4,347

30,400

99,441

2019 4

(2020 3 31

2020 3 31

)

(2020 3 31 )

(2020 3 31 )

(2020 3 31 )

( ) ( ) ( )
4,400 4,400
19,999 19,999
24,399 24,399
24,399 24,399

2019 4

77/92

2020 3 31



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2020 4 2021 3 31
(2021 3 31 )
(2021 3 31 )
(2021 3 31 )
(2021 3 31 )

30,400 30,400 -
30,400 30,400 -
30,400 30,400 -

2020 4 1 2021 3 31

( 2019 4 2020 3 31 )

78/92



@

&)

®

©)

®)

(©)

23,551
1,034
154
138
858

17

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

23,761

17,469
436
393
566
666

17,413

20,462
17,413

3,048
3,299

6,347
4,764
185

1,766

3,311
1,545

1,766

1,034
154
436
572

35

1,289

57%
24%
12%
%
0%

100%

79/92

0.6%
0.5%
2.5%




EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

202

( 2020 4 1 2021 3 31 )

@
23,761
1,016
139
893
781
28
23,270

€
17,413
409
1,328
824
626
19,349

®)

19,959
19,349
610
3,311
3,921
2,074
151
1,998

3,299
1,301
1,998

*
1,016
139
409
469
34
1,182

®

52%
30%
11%
%
0%
100%

80/92



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

®)
0.8%
0.5%
2.5%
206
(2020 3 31 ) (2021 3 31 )
1,235 1,176
1,026 1,022
762 784
285 430
462 428
171 223
177 179
148 148
167 135
97 95
219 341
4,754 4,968
1,532 1,530
3,222 3,437
4 25
478 403
483 429
2,738 3,008
31.0 31.0
(
0.0 0.0
4.4 3.5
2.6 1.9
0.7 0.5
0.2 0.2
0.4 0.3
29.1 29.4

81/92



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0.0
2019 4 1 2020 4 1
2020 3 31 2021 3 31
- 1,371
- 1,371
( 2019 4 2020 3 31 )
90%
90%
10%

82/92



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 2020 4 2021 3 31 )
90%
90%
10%
( 2019 4 2020 3 31 )
C ) C ) C )
10,000
31,378 5,536
C ) "

20,000 19,999

2
0 0

83/92



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

)
)
)
( 2020 4 2021 3 31 )
C ) ) )
10,000
26,722 5,690
C ) "
20,000 -
2
0 0
)
)

84/92



(*

EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2019 4 1 ( 2020 4 1

2020 3 31 ) 2021 3 31 )
16,557 31 17,018 01
4,658 88 5,101 61
23,996 26,276
23,996 26,276
5,150,693 5,150,693

)
(

85/92



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(
)
@
@
@
@ (b) ©
35,000 ( )
2021 4
)
@ (b) ©
10,000
48,323
7,196
6,000
3,000
11,945
12,200

585
7,495

86/92



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodnoooooodod

512,204
35,000
20,000
32,776

140,409

@
@
®

4)

®)

(©)

)

®

2021 4

€))

@

€Y)

@

5.0

87/92



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

88/92



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

89/92



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(

)

XBRL

90/92



EY

91/92

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(

)

1

2 XBRL

92/92



	表紙
	本文
	第一部証券情報
	（１）ファンドの名称
	（２）内国投資信託受益証券の形態等
	（３）発行（売出）価額の総額
	（４）発行（売出）価格
	（５）申込手数料
	（６）申込単位
	（７）申込期間
	（８）申込取扱場所
	（９）払込期日
	（１０）払込取扱場所
	（１１）振替機関に関する事項
	（１２）その他

	第二部ファンド情報
	第１ファンドの状況
	１ファンドの性格
	（１）ファンドの目的及び基本的性格
	（２）ファンドの沿革
	（３）ファンドの仕組み

	２投資方針
	（１）投資方針
	（２）投資対象
	（３）運用体制
	（４）分配方針
	（５）投資制限

	３投資リスク
	４手数料等及び税金
	（１）申込手数料
	（２）換金（解約）手数料
	（３）信託報酬等
	（４）その他の手数料等
	（５）課税上の取扱い

	５運用状況
	（１）投資状況
	（２）投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	（３）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	（４）設定及び解約の実績


	第２管理及び運営
	１申込（販売）手続等
	２換金（解約）手続等
	３資産管理等の概要
	（１）資産の評価
	（２）保管
	（３）信託期間
	（４）計算期間
	（５）その他

	４受益者の権利等

	第３ファンドの経理状況
	１財務諸表
	野村インデックスファンド・米国ハイ・イールド債券
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表


	２ファンドの現況
	純資産額計算書


	第４内国投資信託受益証券事務の概要

	第三部委託会社等の情報
	第１委託会社等の概況
	１委託会社等の概況
	２事業の内容及び営業の概況
	３委託会社等の経理状況
	（１）貸借対照表
	（２）損益計算書
	（３）株主資本等変動計算書

	４利害関係人との取引制限
	５その他

	第２その他の関係法人の概況
	１名称、資本金の額及び事業の内容
	２関係業務の概要
	３資本関係

	第３その他

	監査報告書

