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@
(2021 10 )
( ) (@)
106,420,554 .42 80.68
5,742,450.27 4.35
2,894,279.40 2.19
2,676,630.10 2.03
1,644,828.85 1.25
1,402,089.50 1.06
1,298,058.25 0.98
1,069,687.50 0.81
1,005,125.00 0.76
938,825.00 0.71
906,087.50 0.69
281,224.50 0.21
203,000.00 0.15
126,482,840.29 95.90
5,413,860.46 4.10
( )
( ) (1314?385700.75) 100.00
« )
« ) 2021 10 29 UFJ (
113.67 )
« )
« )
( ) Foresight Energy LLC Foresight Energy Resource LLC
0.01
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@
2021 10
2020 11 141,935 16,134 6.75 767
12 143,072 16,263 6.85 779
2021 141,324 16,064 6.83 776
141,738 16,111 6.83 776
140,007 15,915 6.82 775
139,724 15,882 6.86 780
138,303 15,721 6.84 778
138,216 15,711 6.89 783
136,007 15,460 6.89 783
135,278 15,377 6.89 783
133,870 15,217 6.86 780
10 131,897 14,993 6.81 774
_ BB ELIEORAEDHS
GKEIL) (1998 3258~ 20214 108318) (EHKEL)
160 < - 1,600
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L s — | DEOOKRAES CKEL, £H) 1400
120 11,200
10.0 11.000
80 | ' 800
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( )

2020 11 0.0189 2.15
12 0.0233 2.65

2021 0.0226 2.57
0.0202 2.30

0.0347 3.94

0.0220 2.50

0.0205 2.33

0.0230 2.61

0.0224 2.55

0.0227 2.58

0.0211 2.40

10 0.0200 2.27

2021 2021 30 0.1317
(2021 30 ) 10.7019
)
2020 11 2021 10 8.444
)
2021 2021 30 2.518
) () 100x(@ b) b
a ( )
b ( )
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2021 10 2021 10

227,520 227,520 2,030,770 2,030,770 19,362,910 19,362,910
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€Y)

2021 30
2021 30 2021 31
( ) ¢ ) ( ) C )
134,597,237 15,299,668 140,365,961 15,955,399
3,045,361 346,166 54,663 6,214
545,825 62,044 217,567 24,731
1,550,041 176,193 1,660,297 188,726
686 78 9,534 1,084
139,739,150 15,884,149 142,308,022 16,176,153
19,521,170 2,218,971 20,520,180 2,332,529
480,767,957 54,648,894 486,639,826 55,316,349

(366,418, 655) (41,650,809)  (367,152,799) (41,734,259)

( ) 12 133,870,472 15,217,057 140,007,207 15,914,619
)
52 6 5 1
412,496 46,888 713,488 81,102
656,672 74,644 614,414 69,840
264,745 30,094 417,908 47,504
4,534,713 515,461 555,000 63,087
5,868,678 667,093 2,300,815 261,534
139,739,150 15,884,149 142,308,022 16,176,153
) 19,521,170 20,520,180
16 6.86 780 6.82 775
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,14
,14

,14
,14

10

2021 30 2020 30
3,710,738 421,800 4,218,158 479,478
714,784 81,249 16,194,198 1,840,794
45,467 5,168 53,208 6,048
4,470,989 508,217 20,465,564 2,326,321
412,562 46,896 432,525 49,165
412,562 46,896 432,525 49,165
103,138 11,724 108,140 12,292
69,135 7,859 102,165 11,613
34,379 3,908 36,765 4,179
23,635 2,687 71,782 8,159

805 92

55,203 6,275 71,433 8,120
1,111,419 126,335 1,255,335 142,694
3,359,570 381,882 19,210,229 2,183,627
284 32 2,443 278
3,359,286 381,850 19,207,786 2,183,349
3,359,286 381,850 19,207,786 2,183,349
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( ) ( ) ( ) ( )
20,520,180 486,639,826 (367,152,799) 140,007,207
3,359,286 3,359,286
(2,625,142) (2,625,142)
23,600 138,326 161,926
(1,022,610) (6,000,803) (7,023,413)
(9,392) (9,392)
19,521,170 480,767,957 (366,418,655) 133,870,472
22,431,160 497,355,838 (390,029,302) 129,757,696
19,207,786 19,207,786
(2,936,473) (2,936,473)
10,460 57,635 68,095
(719,240) (3,911,247) (4,630,487)
(7,280) (7,280)
21,722,380 493,494,946 (373,757,989) 141,459,337
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2021 30
1998
1990
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FRS102
FRS102 IAS 39
FRS102 IFRS
FRS102
1AS39
FRS102
FRS102
2021 30
BBH BBH
BBH
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2021 30 2020 30
1,831,692 1,766,923
(380,879) (4,287,508)
1,450,813 (2,520,585)
(402,168) 4,919,123
(332,785) 13,795,093
(1,076) 567
(736,029) 18,714,783
714,784 16,194,198
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2021 30 2021 31
(52) ®
54,663
5,452
1,039,909
2,000,000
3,045,309 54,658
2021 30 2021 31
205,416 211,138
205,416 211,138
63,565 52,787
54,762 44,307
51,354 40,353
24,401 23,889
17,117 17,595
34,641 13,207
656,672 614,414
2021 30 2020 30
39,960 50,303
5,494 2,905
13
45,467 53,208
2021 2021 30
0.60%
2021 30 412,562 2020 30
205,416 2021 31 211,138
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0.60% 0.55% 10 0.50%
2021 2021 30
412,562 2020 30 432,525 205,416 2021 31
211,138
0.15%
2021 2021 30
103,138 2020 30 108,140 51,354 2021 31 52,787
0.05%
100,000 2021 2021 30
69,135 2020 30 102,165 54,762
2021 31 44,307
0.05%
2021 2021 30
34,379 2020 30 36,765 17,117 2021 31 17,595
2021 30 802
2020 30
10 10
10
30
10
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2021
2021
2021
2021
2021
2021

*

2021

2020

2020
2020
2020
2020
2020
2020

*

2020

30
28
30
30
31
30

30
29
30
31
31
30

30

30

2021

2020

30

30
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2021 30 2021 31
20,520,180 22,431,160
23,500 237,980
(1,005,720) (2,135,990)
19,537,960 20,533,150
(16,790) (12,970)
19,521,170 20,520,180
0.0220 447,870
0.0205 414,624
0.0230 461,354
0.0224 442,632
0.0227 446,166
0.0211 412,496
2,625,142
0.0195 436,540
0.0212 473,355
0.0231 514,083
0.0266 588,623
0.0201 439,281
0.0223 484,591
2,936,473
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2021 2020
2021 30 2020 30
21,058 21,058
14,051 15,218
13,536 32,357
6,558 2,800
55,203 71,433
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2021 30 * 2021 31 *

2.21% 0.04%

3.04% 6.17%

14.26% 8.58%

16.88% 17.07%

16.40% 18.15%

8.96% 8.83%

16.47% 15.10%

11.11% 12.22%

9.29% 12.03%

1.38% 1.81%

100.00% 100.00%

* 2021 30
3.04% 2021 31 6.17% S&P
2021 30 %
6,729,862 2021 31 7,018,298
%
COVID-19
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2021
2021
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2021 30 2021 31
4.00% 3.81%
2021 30 4.00
4.00
2021 31
137,628,672 4,052,667 133,576,005
140,411,525 1,049,238 139,362,287
%
5.27 13.75
5.42 6.77
30

12
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2021 30
52 52
412,496 412,496
656,672 656,672
264,745 264,745
4,534,713 4,534,713
5,212,006 656,672 5,868,678
2021 31

5 5
713,488 713,488
614,414 614,414
417,908 417,908
555,000 555,000
1,686,401 614,414 2,300,815

BBH ,

2021 31
BBH BBH
2021 30
S&P
ASA JP
2021 30 BBH
2021 31 S&P
2021 31
BBH
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2021 30 2021 31
11
2021 30 S&P
2021 31
S&P
BBH
2021 30 2021 31
2021 30

2,901,000 2,957,673

2021 31

4,850,000 4,977,007
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2021 30
391
2020 30
818
10%
FRS102 11.27
2016 FRS 34.22 IFRS 13

GAAP
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2021 30 2021 31

2021 30
131,682,363 131,682,363
13,874 13,874
2,901,000 2,901,000
134,583,363 13,874 134,597,237

2021 31
135,506,867 135,506,867
9,094 9,094
4,850,000 4,850,000
140,356,867 9,094 140,365,961
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2021 30 2021 31 Foresight Energy

Resource LLC

12.
FRS102
2021 30 2021 31
133,986,272 140,095,668
(115,800)* (88,461)*
133,870,472 140,007,207
* 2021 30 2021 31 (0.09)%
(0.06)%
13.
2021 30 2021 31
1.15895 1.17530
14.
2021 2021 30
FRS102
2021 30 95.81%
2021 31 95.87%
15.

27146
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16.
2021 30 * 133,986,272 6.86
2021 31 * 140,095,668 6.82
2020 30 * 141,488,674 6.51
*
12
17.
COVID19
18.
2021 11 24
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0.27% (2021
Fly Leasing Limited
7.00%,

4.35% (2021
1011778 BC ULC/New Red F
3.88%,
4.38%,
3.50%,
4.00%,
Bausch Health Companies
6.13%,
7.00%,
5.00%,
5.00%,
5.25%,
Empire Communities Corpo
7.00%,
Goeasy Limited
5.38%,
4.38%,

0.21% (2021
Transocean Incorporated
6.80%,

2.34% (2021

Altice France S.A.
7.38%,
8.13%,
5.13%,

Constellium SE
5.88%,
5.63%,
3.75%,

1.16% (2021

Ardagh Packaging Finance
5.25%,

4.13%,

EDINETOOOO
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2021 2021 30
2021 30
()
31 : 0.42%)
10/15/24 370,000 368,150 0.27
368,150 0.27
31 : 5.27%)
inance Incorporated
1/15/28 (Series ‘' 144A’ ) 20,000 20,170 0.02
1/15/28 (Series ‘' 144A’ ) 125,000 126,901 0.09
2/15/29 (Series ' 144A" ) 985,000 976,825 0.73
10/15/30 (Series * 144A' ) 585,000 579,150 0.43
Incorporated
4/15/25 (Series ‘' 144A° ) 516,000 526,330 0.39
1/15/28 (Series ‘ 144A’ ) 650,000 666,055 0.50
1/30/28 (Series ‘' 144A’ ) 795,000 754,232 0.56
2/15/29 (Series ‘' 144A' ) 210,000 195,563 0.15
1/30/30 (Series ‘' 144A’ ) 835,000 778,638 0.58
ration
12/15/25 (Series ‘ 144A° ) 400,000 418,000 0.31
12/01/24 (Series * 144A' ) 615,000 633,450 0.47
5/01/26 (Series ‘ 144A’ ) 150,000 154,125 0.12
5,829,439 4.35
31 : 0.96%)
3/15/38 470,000 277,300 0.21
277,300 0.21
31 @ 2.28%)
5/01/26 (Series ‘ 144A" ) 620,000 643,380 0.48
2/01/27 (Series ‘' 144A" ) 810,000 871,560 0.65
7/15/29 (Series * 144A" ) 730,000 716,882 0.54
2/15/26 (Series ' 144A" ) 300,000 304,500 0.23
6/15/28 (Series ‘' 144A" ) 250,000 262,649 0.19
4/15/29 (Series * 144N ) 340,000 331,133 0.25
3,130,104 2.34
31 : 1.39%)
PLC/Ardagh Holdings USA Incorporated
4/30/25 (Series * 144A° ) 200,000 208,856 0.16
8/15/26 (Series ‘ 144A’ ) 295,000 306,042 0.23
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()
1.16% (2021 31 : 1.39%)
Ardagh Packaging Finance PLC/Ardagh Holdings USA Incorporated
(Continued)
5.25%, 8/15/27 (Series ‘' 144A’ ) 1,015,000 1,033,275 0.77
1,548,173 1.16
0.98% (2021 31 : 0.94%)
Adient Global Holdings Limited
4.88%, 8/15/26 (Series ‘ 144A' ) 1,275,000 1,305,855 0.98
1,305,855 0.98
0.81% (2021 31 : 0.00%)
Royal Caribbean Cruises Limited
5.50%, 8/31/26 (Series ‘' 144A’ ) 1,050,000 1,079,337 0.81
1,079,337 0.81
1.31% (2021 31 : 2.30%)
Altice France Holding S.A.
10.50%, 5/15/27 505,000 550,450 0.41
ARD Finance S.A.
6.50%, 6/30/27 (Series ‘ 144A' ) 865,000 917,981 0.69
Telecom Italia Capital S.A.
7.20%, 7/18/36 230,000 281,750 0.21
1,750,181 1.31
0.09% (2021 31 : 0.65%)
Clarios Global LP/Clarios US Finance Company
6.25%, 5/15/26 (Series ‘ 144A’ ) 118,000 123,979 0.09
123,979 0.09
2.01% (2021 31 : 2.65%)
Diamond BC BV
4.63%, 10/01/29 (Series ‘' 144A' ) 95,000 96,425 0.07
Sensata Technologies BV
5.63%, 11/01/24 (Series ‘' 144A’ ) 505,000 558,929 0.42
5.00%, 10/01/25 (Series ‘ 144A’ ) 730,000 803,912 0.60
Trivium Packaging Finance BV
5.50%, 8/15/26 (Series ‘ 144A’ ) 200,000 209,462 0.16
Ziggo BV
5.50%, 1/15/27 (Series ‘' 144A’ ) 992,000 1,025,480 0.76
2,694,208 2.01
0.39% (2021 31 : 0.91%)
Carnival Corporation
11.50%, 4/01/23 (Series ‘ 144A’ ) 147,000 164,089 0.12
7.63%, 3/01/26 (Series ‘' 144A’ ) 250,000 266,875 0.20
5.75%, 3/01/27 (Series ‘' 144A’ ) 90,000 92,925 0.07
523,889 0.39
0.15% (2021 31 : 0.00%)
Grifols Escrow lIssuer S.A.
4.75%, 10/15/28 (Series ‘ 144A' ) 200,000 204,190 0.15
204,190 0.15
0.75% (2021 31 : 0.71%)
Credit Suisse Group AG
FRN, 12/18/67 935,000 1,007,358 0.75
1,007,358 0.75
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()
0.71% (2021 31 : 0.68%)
Virgin Media Secured Finance PLC
4.50%, 8/15/30 (Series ‘ 144A" ) 940,000 955,275 0.71
955,275 0.71
82.83% (2021 31 : 77.63%)
Acadia Healthcare Company Incorporated
5.00%, 4/15/29 (Series ‘ 144A' ) 165,000 171,806 0.13
Acrisure LLC/Acrisure Finance Incorporated
7.00%, 11/15/25 (Series ‘ 144A’ ) 990,000 1,008,110 0.76
10.13%, 8/01/26 (Series ‘ 144A’ ) 375,000 418,125 0.31
Adams Homes Incorporated
7.50%, 2/15/25 (Series ‘' 144A’ ) 120,000 125,100 0.09
Advanced Drainage Systems Incorporated
5.00%, 9/30/27 (Series ‘' 144A’ ) 130,000 135,720 0.10
Ambience Merger Sub Incorporated
4.88%, 7/15/28 (Series ‘ 144A’ ) 85,000 85,000 0.06
7.13%, 7/15/29 (Series ‘' 144A' ) 90,000 89,775 0.07
American Builders & Contractors Supply Company Incorporated
4.00%, 1/15/28 (Series * 144A’ ) 508,000 518,795 0.39
AmeriGas Partners LP/AmeriGas Finance Corporation
5.63%, 5/20/24 70,000 76,038 0.06
5.50%, 5/20/25 429,000 473,959 0.35
5.88%, 8/20/26 413,000 466,690 0.35
Antero Midstream Partners LP/Antero Midstream Finance
Corporation
5.75%, 1/15/28 (Series ‘ 144A' ) 755,000 784,256 0.59
Apache Corporation
4.63%, 11/15/25 550,000 593,384 0.44
4.38%, 10/15/28 450,000 486,562 0.37
5.10%, 9/01/40 266,000 297,915 0.22
APX Group Incorporated
6.75%, 2/15/27 (Series ‘' 144A’ ) 200,000 212,660 0.16
Arches Buyer Incorporated
4.25%, 6/01/28 (Series ‘' 144A" ) 384,000 389,280 0.29
6.13%, 12/01/28 (Series ‘ 144A’ ) 510,000 519,782 0.39
Ashton Woods USA LLC/Ashton Woods Finance Company
6.63%, 1/15/28 (Series ‘' 144A' ) 525,000 557,812 0.42
4.63%, 8/01/29 (Series ‘ 144A’ ) 250,000 252,433 0.19
4.63%, 4/01/30 (Series * 144A" ) 175,000 176,094 0.13
AssuredPartners Incorporated
5.63%, 1/15/29 (Series ‘' 144A’ ) 270,000 271,674 0.20
Avantor Funding Incorporated
4.63%, 7/15/28 (Series ‘' 144A' ) 735,000 773,624 0.58
B&G Foods Incorporated
5.25%, 9/15/27 320,000 333,754 0.25
Bath & Body Works Incorporated
5.25%, 2/01/28 50,000 55,150 0.04
6.63%, 10/01/30 (Series ‘ 144A' ) 505,000 573,175 0.43
Berry Global Incorporated
5.63%, 7/15/27 (Series ‘' 144A’ ) 180,000 190,208 0.14
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()
82.83% (2021 31 : 77.63%)

Black Knight InfoServ LLC

3.63%, 9/01/28 (Series ‘' 144A’ ) 450,000 452,250 0.34
Bloomin® Brands Incorporated/0OSl Restaurant Partners LLC

5.13%, 4/15/29 (Series ‘ 144A' ) 290,000 301,704 0.23
Boyd Gaming Corporation

4.75%, 12/01/27 160,000 165,344 0.12
Buckeye Partners LP

4.13%, 3/01/25 (Series * 144A" ) 260,000 269,428 0.20

3.95%, 12/01/26 343,000 349,860 0.26

4.13%, 12/01/27 205,000 209,100 0.16

4.50%, 3/01/28 (Series ‘ 144A' ) 265,000 268,975 0.20
Builders FirstSource Incorporated

5.00%, 3/01/30 (Series ‘ 144A' ) 680,000 727,600 0.54
Caesars Entertainment Incorporated

6.25%, 7/01/25 (Series ‘' 144A’ ) 565,000 594,808 0.44

8.13%, 7/01/27 (Series ‘' 144A’ ) 400,000 449,500 0.34

4.63%, 10/15/29 (Series ‘' 144A' ) 235,000 238,231 0.18
Caesars Resort Collection LLC/CRC Finco Incorporated

5.75%, 7/01/25 (Series ‘' 144A’ ) 185,000 194,481 0.14

5.25%, 10/15/25 (Series ‘ 144A’ ) 166,000 168,258 0.13
Catalent Pharma Solutions Incorporated

5.00%, 7/15/27 (Series ‘ 144A' ) 115,000 119,456 0.09

3.13%, 2/15/29 (Series ‘ 144A' ) 150,000 147,293 0.11

3.50%, 4/01/30 (Series ‘ 144A’ ) 110,000 110,000 0.08
CCO Holdings LLC/CCO Holdings Capital Corporation

4.50%, 8/15/30 (Series * 144A' ) 310,000 319,833 0.24

4.25%, 2/01/31 (Series * 144A" ) 1,780,000 1,806,700 1.35

4.25%, 1/15/34 (Series ‘ 144A' ) 675,000 671,625 0.50
CDK Global Incorporated

5.25%, 5/15/29 (Series ‘ 144A' ) 355,000 384,145 0.29
CDW LLC/CDW Finance Corporation

4.13%, 5/01/25 225,000 233,156 0.17
Century Communities Incorporated

3.88%, 8/15/29 (Series ‘' 144A’ ) 755,000 762,550 0.57
Cheniere Energy Incorporated

4.63%, 10/15/28 550,000 579,205 0.43
CHS/Community Health Systems Incorporated

6.63%, 2/15/25 (Series ‘' 144A’ ) 865,000 905,006 0.68

5.63%, 3/15/27 (Series ‘ 144A' ) 190,000 198,955 0.15

4.75%, 2/15/31 (Series * 144A’ ) 925,000 931,012 0.69
Cinemark USA Incorporated

5.88%, 3/15/26 (Series ‘ 144A' ) 285,000 287,850 0.22

5.25%, 7/15/28 (Series ‘' 144A’ ) 900,000 886,500 0.66
Clean Harbors Incorporated

4.88%, 7/15/27 (Series ‘' 144A' ) 586,000 607,975 0.45
Clearway Energy Operating LLC

3.75%, 2/15/31 (Series ‘' 144A’ ) 425,000 426,062 0.32

3.75%, 1/15/32 (Series ‘ 144A' ) 85,000 84,894 0.06
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Continental Resources Incorporated

4.38%, 1/15/28 810,000 896,062 0.67

5.75%, 1/15/31 (Series ‘' 144A’ ) 160,000 193,136 0.14

4.90%, 6/01/44 200,000 224,000 0.17
Credit Acceptance Corporation

5.13%, 12/31/24 (Series ' 144A’ ) 410,000 422,300 0.32

6.63%, 3/15/26 385,000 402,325 0.30
Crown Americas LLC/Crown Americas Capital Corporation VI

4.75%, 2/01/26 575,000 592,595 0.44
CSC Holdings LLC

5.25%, 6/01/24 940,000 1,006,909 0.75
Daddy Operating Company LLC/GD Finance Company Incorporated

3.50%, 3/01/29 (Series ‘ 144A’ ) 585,000 579,881 0.43
DCP Midstream Operating LP

5.38%, 7/15/25 750,000 828,750 0.62
DISH DBS Corporation

5.00%, 3/15/23 480,000 497,400 0.37

5.88%, 11/15/24 255,000 274,196 0.21

7.75%, 7/01/26 230,000 259,613 0.19

7.38%, 7/01/28 325,000 346,071 0.26

5.13%, 6/01/29 635,000 622,167 0.46
DraftKings Incorporated

0.00%, 3/15/28 (Series ‘ 144A’ ) 379,000 333,709 0.25
DT Midstream Incorporated

4.13%, 6/15/29 (Series * 144A’ ) 735,000 745,334 0.56
Dun & Bradstreet Corporation

6.88%, 8/15/26 (Series ' 144A' ) 544,000 570,520 0.43
Embarqg Corporation

8.00%, 6/01/36 580,000 621,983 0.46
Endure Digital Incorporated

6.00%, 2/15/29 (Series ‘' 144A’ ) 1,025,000 973,750 0.73
EnLink Midstream LLC

5.63%, 1/15/28 (Series ‘' 144A' ) 673,000 716,570 0.54
EQM Midstream Partners LP

6.00%, 7/01/25 (Series ' 144A' ) 180,000 197,316 0.15

6.50%, 7/01/27 (Series ' 144A' ) 185,000 208,079 0.16

4.50%, 1/15/29 (Series * 144A° ) 330,000 342,375 0.26

4.75%, 1/15/31 (Series * 144A° ) 250,000 260,005 0.19

6.50%, 7/15/48 380,000 435,100 0.32
EQT Corporation

3.13%, 5/15/26 (Series ‘' 144A’ ) 365,000 374,169 0.28
First Student Bidco Incorporated/First Transit Parent
Incorporated

4.00%, 7/31/29 (Series * 144A° ) 330,000 325,462 0.24
Flex Acquisition Company Incorporated

6.88%, 1/15/25 (Series ' 144A' ) 1,095,000 1,108,687 0.83

7.88%, 7/15/26 (Series ' 144A' ) 335,000 350,075 0.26
Ford Motor Company

8.50%, 4/21/23 350,000 384,979 0.29

0.00%, 3/15/26 (Series ‘ 144A’ ) 560,000 603,750 0.45

4.35%, 12/08/26 200,000 213,000 0.16
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Ford Motor Credit Company LLC

3.35%, 11/01/22 590,000 599,517 0.45

3.37%, 11/17/23 660,000 676,434 0.51

5.13%, 6/16/25 350,000 380,187 0.28

4.54%, 8/01/26 1,815,000 1,957,169 1.46
Frontier Communications Holdings LLC

5.88%, 10/15/27 (Series ‘ 144A’ ) 430,000 456,875 0.34

5.00%, 5/01/28 (Series ‘' 144A’ ) 380,000 399,000 0.30

6.75%, 5/01/29 (Series ‘' 144A’ ) 665,000 700,744 0.52

5.88%, 11/01/29 311,534 315,327 0.24
Gap Incorporated

3.63%, 10/01/29 (Series ‘ 144A" ) 370,000 370,463 0.28

3.88%, 10/01/31 (Series ‘ 144A" ) 370,000 370,463 0.28
Genworth Holdings Incorporated

4.90%, 8/15/23 445,000 454,932 0.34

4.80%, 2/15/24 65,000 66,300 0.05

6.50%, 6/15/34 300,000 312,000 0.23
Genworth Mortgage Holdings Incorporated

6.50%, 8/15/25 (Series ‘' 144A’ ) 805,000 878,875 0.66
G-111 Apparel Group Limited

7.88%, 8/15/25 (Series ‘' 144A' ) 490,000 531,037 0.40
HCA Incorporated

5.38%, 2/01/25 800,000 894,000 0.67

5.38%, 9/01/26 440,000 503,426 0.38

5.63%, 9/01/28 50,000 59,485 0.04

5.88%, 2/01/29 40,000 48,067 0.03

7.50%, 11/15/95 945,000 1,431,675 1.07
Herc Holdings Incorporated

5.50%, 7/15/27 (Series ‘' 144A’ ) 740,000 776,179 0.58
Hill-Rom Holdings Incorporated

4.38%, 9/15/27 (Series * 144A’ ) 445,000 465,314 0.35
Home Point Capital Incorporated

5.00%, 2/01/26 (Series ‘ 144A’ ) 765,000 693,487 0.51
Imola Merger Corporation

4.75%, 5/15/29 (Series * 144A' ) 895,000 925,528 0.69
1QVIA Incorporated

5.00%, 5/15/27 (Series ‘' 144A’ ) 400,000 415,472 0.31
Jacobs Entertainment Incorporated

7.88%, 2/01/24 (Series ‘ 144A' ) 975,000 1,006,687 0.75
JetBlue Airways Corporation

0.50%, 4/01/26 (Series ‘ 144A' ) 222,000 217,525 0.16
KB Home

7.50%, 9/15/22 405,000 428,510 0.32

4.80%, 11/15/29 175,000 190,750 0.14
KFC Holding Company/Pizza Hut Holdings LLC/Taco Bell of
America LLC

4.75%, 6/01/27 (Series ‘' 144A' ) 370,000 386,284 0.29
Ladder Capital Finance Holdings LLLP/Ladder Capital Finance
Corporation

5.25%, 10/01/25 (Series ‘ 144A’ ) 85,000 86,056 0.06

4.25%, 2/01/27 (Series * 144A’ ) 710,000 702,900 0.53
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Lamar Media Corporation

3.75%, 2/15/28 105,000 107,944 0.08
LBM Acquisition LLC

6.25%, 1/15/29 (Series ‘ 144A' ) 885,000 884,557 0.66
LD Holdings Group LLC

6.50%, 11/01/25 (Series ' 144A’ ) 685,000 681,575 0.51

6.13%, 4/01/28 (Series ‘' 144A' ) 330,000 311,025 0.23
Lithia Motors Incorporated

4.63%, 12/15/27 (Series ' 144A° ) 380,000 399,950 0.30
M/1 Homes Incorporated

4.95%, 2/01/28 510,000 533,587 0.40

3.95%, 2/15/30 (Series ‘ 144A’ ) 205,000 206,025 0.15
Macy"s Retail Holdings LLC

2.88%, 2/15/23 20,000 20,300 0.01

3.63%, 6/01/24 130,000 133,900 0.10

5.88%, 4/01/29 (Series ' 144A' ) 363,000 393,855 0.29

4.30%, 2/15/43 70,000 60,900 0.05
MajorDrive Holdings 1V LLC

6.38%, 6/01/29 (Series ‘' 144A' ) 765,000 745,875 0.56
Mattel Incorporated

3.38%, 4/01/26 (Series ‘' 144A’ ) 220,000 226,842 0.17

5.88%, 12/15/27 (Series ‘' 144A’ ) 260,000 281,450 0.21
Mauser Packaging Solutions Holding Company

7.25%, 4/15/25 (Series ‘' 144A' ) 350,000 347,867 0.26
Meritor Incorporated

4.50%, 12/15/28 (Series ‘ 144A’ ) 640,000 641,600 0.48
MGIC Investment Corporation

5.25%, 8/15/28 650,000 693,582 0.52
Michaels Companies Incorporated

5.25%, 5/01/28 (Series ‘ 144A' ) 515,000 531,222 0.40

7.88%, 5/01/29 (Series ‘ 144A' ) 270,000 279,788 0.21
Micron Technology Incorporated

4.98%, 2/06/26 530,000 606,659 0.45
Middleby Corporation

1.00%, 9/01/25 328,000 467,892 0.35
Mozart Debt Merger Sub Incorporated

3.88%, 4/01/29 (Series ' 144A' ) 970,000 970,000 0.72

5.25%, 10/01/29 (Series ' 144A’ ) 260,000 260,000 0.20
Nationstar Mortgage Holdings Incorporated

5.13%, 12/15/30 (Series ‘ 144A" ) 425,000 430,873 0.32
Navient Corporation

6.50%, 6/15/22 460,000 474,950 0.35
Nielsen Finance LLC/Nielsen Finance Company

4.50%, 7/15/29 (Series * 144A’ ) 987,000 965,089 0.72
NMG Holding Company Incorporated/Neiman Marcus Group LLC

7.13%, 4/01/26 (Series ' 144A' ) 340,000 360,825 0.27
NMI Holdings Incorporated

7.38%, 6/01/25 (Series ‘' 144A’ ) 270,000 308,178 0.23
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Novelis Corporation

3.25%, 11/15/26 (Series ' 144A’ ) 155,000 157,198 0.12

4.75%, 1/30/30 (Series ‘ 144A" ) 615,000 647,410 0.48

3.88%, 8/15/31 (Series ‘ 144A’ ) 160,000 158,248 0.12
NuVasive Incorporated

0.38%, 3/15/25 280,000 269,675 0.20
Occidental Petroleum Corporation

5.50%, 12/01/25 180,000 199,350 0.15

3.40%, 4/15/26 465,000 479,648 0.36

3.20%, 8/15/26 265,000 270,549 0.20

3.00%, 2/15/27 675,000 674,480 0.50

6.38%, 9/01/28 66,000 77,220 0.06

6.13%, 1/01/31 140,000 168,000 0.13

4.40%, 4/15/46 275,000 273,842 0.20

4.20%, 3/15/48 1,630,000 1,560,725 1.17
OneMain Finance Corporation

6.13%, 3/15/24 80,000 85,480 0.06

6.88%, 3/15/25 445,000 500,069 0.37

7.13%, 3/15/26 490,000 567,787 0.43

5.38%, 11/15/29 530,000 574,441 0.43

4.00%, 9/15/30 420,000 417,900 0.31
Ovintiv Exploration Incorporated

5.63%, 7/01/24 475,000 526,629 0.39

5.38%, 1/01/26 290,000 327,775 0.25
Owens-Brockway Glass Container Incorporated

5.88%, 8/15/23 (Series ‘' 144A' ) 741,000 783,607 0.59

6.38%, 8/15/25 (Series ' 144A' ) 414,000 458,505 0.34
Pebblebrook Hotel Trust

1.75%, 12/15/26 300,000 334,950 0.25
Penn National Gaming Incorporated

5.63%, 1/15/27 (Series ‘' 144A’ ) 1,105,000 1,138,150 0.85

4.13%, 7/01/29 (Series * 144A" ) 160,000 158,144 0.12
PennyMac Financial Services Incorporated

5.38%, 10/15/25 (Series ' 144A’ ) 725,000 745,626 0.56

4.25%, 2/15/29 (Series * 144A° ) 345,000 328,466 0.24
Performance Food Group Incorporated

5.50%, 10/15/27 (Series ' 144A’ ) 240,000 251,280 0.19

4.25%, 8/01/29 (Series * 144A’ ) 415,000 416,038 0.31
PetSmart Incorporated/PetSmart Finance Corporation

4.75%, 2/15/28 (Series ‘' 144A" ) 500,000 515,312 0.39

7.75%, 2/15/29 (Series ‘' 144A’ ) 250,000 272,813 0.20
Pioneer Natural Resources Company

0.25%, 5/15/25 275,000 443,850 0.33
Post Holdings Incorporated

5.63%, 1/15/28 (Series ' 144A' ) 906,000 951,844 0.71
Presidio Holdings Incorporated

4.88%, 2/01/27 (Series * 144A° ) 483,000 498,698 0.37

8.25%, 2/01/28 (Series ‘' 144A’ ) 360,000 387,450 0.29
Prestige Brands Incorporated

5.13%, 1/15/28 (Series ‘' 144A’ ) 275,000 288,063 0.22
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Range Resources Corporation

8.25%, 1/15/29 (Series ‘' 144A' ) 200,000 225,010 0.17
Rockcliff Energy 11 LLC

5.50%, 10/15/29 (Series ‘ 144A’ ) 30,000 30,450 0.02
Scripps Escrow Incorporated

5.88%, 7/15/27 (Series ‘' 144A' ) 590,000 605,488 0.45
Service Corporation International

4.63%, 12/15/27 225,000 235,969 0.18
Service Properties Trust

7.50%, 9/15/25 775,000 870,966 0.65
Shake Shack Incorporated

0.00%, 3/01/28 (Series ‘ 144A' ) 325,000 275,534 0.21
Signal Parent Incorporated

6.13%, 4/01/29 (Series ‘' 144A' ) 640,000 611,200 0.46
Silgan Holdings Incorporated

4.13%, 2/01/28 125,000 128,438 0.10
Sirius XM Radio Incorporated

3.13%, 9/01/26 (Series ' 144A' ) 260,000 263,575 0.20
Specialty Building Products Holdings LLC/SBP Finance
Corporation

6.38%, 9/30/26 (Series ‘' 144A' ) 999,000 1,051,448 0.79
Speedway Motorsports LLC/Speedway Funding Il Incorporated

4.88%, 11/01/27 (Series * 144A’ ) 196,000 199,920 0.15
Sprint Corporation

7.88%, 9/15/23 1,550,000 1,732,125 1.29
SRS Distribution Incorporated

4.63%, 7/01/28 (Series * 144A’ ) 385,000 392,777 0.29
SS&C Technologies Incorporated

5.50%, 9/30/27 (Series ‘' 144A' ) 1,080,000 1,141,160 0.85
Staples Incorporated

7.50%, 4/15/26 (Series ‘ 144A' ) 1,390,000 1,410,850 1.05
Stericycle Incorporated

5.38%, 7/15/24 (Series ‘' 144A' ) 440,000 451,000 0.34

3.88%, 1/15/29 (Series ‘' 144A' ) 115,000 115,703 0.08

STL Holding Company LLC

7.50%, 2/15/26 (Series ‘' 144A' ) 520,000 548,600 0.41
Sugarhouse HSP Gaming Prop Mezz LP/Sugarhouse HSP Gaming
Finance Corporation

5.88%, 5/15/25 (Series ' 144A' ) 335,000 335,000 0.25
Sunoco LP/Sunoco Finance Corporation
6.00%, 4/15/27 350,000 364,438 0.27
5.88%, 3/15/28 115,000 121,325 0.09
Targa Resources Partners LP/Targa Resources Partners Finance
Corporation
6.50%, 7/15/27 1,000,000 1,078,230 0.81
4.88%, 2/01/31 175,000 188,781 0.14
4.00%, 1/15/32 (Series * 144A° ) 275,000 284,199 0.21
Taylor Morrison Communities Incorporated
5.75%, 1/15/28 (Series ' 144A' ) 775,000 863,350 0.64
5.13%, 8/01/30 (Series ‘ 144A’ ) 195,000 209,873 0.16
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TK Elevator US Newco Incorporated
5.25%, 7/15/27 (Series ‘' 144A’ ) 350,000 367,710 0.27
T-Mobile USA Incorporated
2.25%, 2/15/26 300,000 303,375 0.23
2.63%, 4/15/26 700,000 715,750 0.53
TransDigm Incorporated
8.00%, 12/15/25 (Series ‘ 144A' ) 60,000 63,975 0.05
6.25%, 3/15/26 (Series ‘' 144A’ ) 1,300,000 1,360,281 1.02
5.50%, 11/15/27 770,000 795,988 0.59
United Rentals North America Incorporated
4.88%, 1/15/28 1,045,000 1,104,816 0.82
3.75%, 1/15/32 100,000 101,125 0.08
Venture Global Calcasieu Pass LLC
3.88%, 8/15/29 (Series ‘ 144A' ) 365,000 375,968 0.28
4.13%, 8/15/31 (Series * 144A" ) 235,000 244,988 0.18
VICI Properties LP/VICI Note Company Incorporated
3.50%, 2/15/25 (Series ‘' 144A’ ) 70,000 71,400 0.05
4.25%, 12/01/26 (Series ‘ 144A' ) 325,000 339,407 0.25
3.75%, 2/15/27 (Series ‘' 144A’ ) 45,000 46,575 0.04
4.63%, 12/01/29 (Series ‘ 144A' ) 270,000 290,250 0.22
4.13%, 8/15/30 (Series * 144A’ ) 28,000 29,680 0.02
Victors Merger Corporation
6.38%, 5/15/29 (Series ‘ 144A' ) 270,000 258,525 0.19
Western Midstream Operating LP
5.30%, 2/01/30 1,275,000 1,408,875 1.05
6.50%, 2/01/50 400,000 470,710 0.35
Williams Scotsman International Incorporated
4.63%, 8/15/28 (Series ‘' 144A' ) 591,000 615,651 0.46
Wynn Las Vegas LLC/Wynn Las Vegas Capital Corporation
5.50%, 3/01/25 (Series ‘' 144A’ ) 760,000 775,200 0.58
5.25%, 5/15/27 (Series ‘ 144A' ) 220,000 222,196 0.17
Xerox Corporation
4.38%, 3/15/23 940,000 972,308 0.73
Xerox Holdings Corporation
5.00%, 8/15/25 (Series ‘' 144A’ ) 225,000 236,419 0.18
Yum! Brands Incorporated
7.75%, 4/01/25 (Series ‘' 144A’ ) 45,000 48,151 0.04
4.75%, 1/15/30 (Series * 144A' ) 180,000 195,088 0.14
110,884,925 82.83
0.01% (2021 31 : 0.01%)
Foresight Energy Resource LLC 991 13,874 0.01
13,874 0.01
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(2021 )
400,000

(Sumitomo Mitsui Trust (Ireland) 100

Limited) 62,500,000
(2021 10 )
400,000

(Sumitomo Mitsui Trust (Ireland) 100

Limited) 62,500,000
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(2021 10 )
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FORD MOTOR CREDIT CO LLC 4.542 2026/8/1 | 1,815,000 | 1,957,159.88 | 1,954,355.70 1.48
CCO HLDGS LLC/CAP CORP 4.250 2031/2/1 | 1,780,000 | 1,776,730.67 | 1,771,990.00 1.34
SPRINT CORP 7.875 2023/9/15 | 1,550,000 | 1,720,792.18 | 1,718,562.50 1.30
OCCIDENTAL PETROLEUM CORP 4.200 2048/3/15 | 1,630,000 | 1,590,268.75 | 1,588,483.90 1.20
HCA INC 7.500 2095/11/15 945,000 | 1,410,885.00 | 1,410,885.00 1.07
STAPLES INC 7.500 2026/4/15 | 1,390,000 | 1,410,850.00 | 1,403,900.00 1.06
VOVEE;E_F:_I:INZIDSTREAM 5.300 2030/2/1 | 1,275,000 | 1,399,950.00 | 1,397,718.75 1.06
TRANSDIGM INC 6.250 2026/3/15 | 1,300,000 | 1,358,985.68 | 1,358,500.00 1.03
ADIENT GLOBAL HOLDINGS 4.875 2026/8/15 | 1,275,000 | 1,298,906.25 | 1,298,058.25 0.98
10 | PENN NATIONAL GAMING INC 5.625 2027/1/15 | 1,105,000 | 1,139,531.25| 1,140,912.50 0.87
11 | SS&C TECHNOLOGIES INC 5.500 2027/9/30 | 1,080,000 | 1,136,700.01 | 1,136,700.00 0.86
12 | FLEX ACQUISITION CO INC 6.875 2025/1/15 | 1,095,000 | 1,101,843.75| 1,105,950.00 0.84
13 | UNITED RENTALS NORTH AM 4.875 2028/1/15 | 1,045,000 | 1,101,430.00 | 1,103,049.75 0.84
14 | TARGA RESOURCES PARTNERS 6.500 2027/7/15 | 1,000,000 | 1,071,250.00 | 1,071,250.00 0.81
15 | ROYAL CARIBBEAN CRUISES 5.500 2026/8/31 | 1,050,000 | 1,065,561.00 [ 1,069,687.50 0.81
16 | CARNIVAL CORP 6.000 2029/5/1 | 1,045,000 | 1,048,918.75 | 1,047,090.00 0.79
17 ﬁg(E)gLIJé‘II_';Y BUILDING 6.375 2026/9/30 999,000 | 1,040,208.75 | 1,040,208.75 0.79
18 | ZIGGO BV 5.500 2027/1/15 992,000 | 1,021,660.80 | 1,016,800.00 0.77
19 | CREDIT SUISSE GROUP AG 6.250 2169/12/18 935,000 | 1,007,462.50 | 1,005,125.00 0.76
20 | JACOBS ENTERTAINMENT INC 7.875 2024/2/1 975,000 | 1,004,250.00 | 1,004,250.01 0.76
21 | ACRISURE LLC /7 FIN INC 7.000 2025/11/15 990,000 999,900.00 999,900.00 0.76
22 | CSC HOLDINGS LLC 5.250 2024/6/1 940,000 991,700.00 989,350.00 0.75
23 | XEROX CORPORATION 4.375 2023/3/15 940,000 972,702.60 969,769.80 0.74
24 | MOZART DEBT MERGER SUB 3.875 2029/4/1 970,000 966,139.40 965,848.40 0.73
25 | NIELSEN FINANCE LLC/CO 4.500 2029/7/15 987,000 969,727.50 965,039.25 0.73
26 |1011778 BC / NEW RED FIN 3.500 2029/2/15 985,000 956,669.63 955,450.00 0.72
27 | POST HOLDINGS INC 5.625 2028/1/15 906,000 945,637.50 945,592.20 0.72
28 | ENDURE DIGITAL INC 6.000 2029/2/15 | 1,025,000 943,902.00 943,000.00 0.71
29 | VIRGIN MEDIA SECURED FIN 4.500 2030/8/15 940,000 940,000.00 938,825.00 0.71
30 | CHS/COMMUNITY HEALTH SYS 4.750 2031/2/15 925,000 925,000.00 922,576.50 0.70
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