EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2024 5 14

03-6387-5000

1/73



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2023 11 14

2/73



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(2024 3 )m

17,180

1959 12
1997 10

2000 11

1-13-1 5,150,693 100

3/73



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

1 3 5 7 11 15
5
2023 9 29
1
145 146 147
2023 11 16 2024 1 16 2024 3 16
2024 1 15 2024 3 15 2024 5 15
10 10 10

4/73



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

*HRE(CHTIERS

eHiEEIE. FMFSOHEEZREN TP > ROWE
EOSEHONETOT. DECEF L VEOEEE
FEOESEN LT A EomD, BRMEN T i
B ABEEGDET, -

® D7 RiE MHEEMEGCELE L ARG (ElERsEoil SHNSS LUNERE T STREE) A TR
FIRSBEFENET. LEM-T, JP 2 RFoniisrokE e T LEHRBMICET S0 7 > FORSER
FETREOTIEBNERA.

CETEERMPCERNSES S LRSICEVTE, SEERTSEFEA THRETE 2 LRS, HiREEDE
HHER R RIRR ORI AT TR I IS LCRDFY,

EaER. SEGHIIEDE, SERERSSELONET,
ARHRESE. DENE RSO NFERIENPRSOFESTIOMESIHNERRT SONHRNNETT,

MRS S B e ER LS P RESEEEY FEL S

10,550

.

A
A
o

10,500 10,500
i 1oe i 10,400/
o 8 | =m 10,450 - % E
(33 450 450 fic {G'HII} 5
“ ) £ (i3+@®) (@+@) £ i{ T som '™ 10,300m
&
'- 4208 4701
a . e 5 (3+@) }%
]
L
mEREE HEaWE IR FHRES SiREEE AR
ol ] il it 1 SR

eiREECOERTE (BENEGHEREEN T INAESOIETE) ORRICL o TR, AEHRO—MIFER
FEIN. WENICEFO—SHELICHETSRELEDFT. Jr-FRAEOERKRICLD, SiEEL0
B {BWHOE L O EBSEENTT.

BEsRe W IREFSEONLERNSAEOESITE AROSAT SHRABOERITEE LB TIARE
B R it ke

TAINES HERESROEL G AR EOENTALT FE-> T30, FOS840NREEOMHFA
(PHHRE) | LES WHINS) SR0FT.

SRR RLER (WRGESR) ERONSERS. SESRENCTOEMNTRCERELES (WNSER) SR ISEY. ROE0
HEEOERTRILOEY.

e al f Bl 1R u RELRE (ARHES)
2 E TEEEE (RS g =) FIERERD
b e || R & "
i & -
=3 i #e | bomno o p SRR
- 7 | | AREoEmTs z 9 BEEOER R
o)
(RO — R - LICHS T S O M) { iSO RAED—AIHLL RLICHS T RS0 —M)

ARESICNTIEECCEROERA-SETED. TTCREC OV TRALEBOTREDE DA £, ENONR SR
WMEDLTHRE, MEITEIEOTRECERA.

5/73



2024 3 29
1

11

15

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2024 5 16

148
2024 7 16

10

6/73



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

7173



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

*HRE(CHTIERS

eHiEEIE. FMFSOHEEZREN TP > ROWE
EOSEHONETOT. DECEF L VEOEEE
FEOESEN LT A EomD, BRMEN T i
B ABEEGDET, -

® D7 RiE MHEEMEGCELE L ARG (ElERsEoil SHNSS LUNERE T STREE) A TR
FIRSBEFENET. LEM-T, JP 2 RFoniisrokE e T LEHRBMICET S0 7 > FORSER
FETREOTIEBNERA.

CETEERMPCERNSES S LRSICEVTE, SEERTSEFEA THRETE 2 LRS, HiREEDE
HHER R RIRR ORI AT TR I IS LCRDFY,

EaER. SEGHIIEDE, SERERSSELONET,
ARHRESE. DENE RSO NFERIENPRSOFESTIOMESIHNERRT SONHRNNETT,

MRS S B e ER LS P RESEEEY FEL S

10,550

.

A
A
o

10,500 10,500
i 1oe i 10,400/
o 8 | =m 10,450 - % E
(33 450 450 fic {G'HII} 5
“ ) £ (i3+@®) (@+@) £ i{ T som '™ 10,300m
&
'- 4208 4701
a . e 5 (3+@) }%
]
L
mEREE HEaWE IR FHRES SiREEE AR
ol ] il it 1 SR

eiREECOERTE (BENEGHEREEN T INAESOIETE) ORRICL o TR, AEHRO—MIFER
FEIN. WENICEFO—SHELICHETSRELEDFT. Jr-FRAEOERKRICLD, SiEEL0
B {BWHOE L O EBSEENTT.

BEsRe W IREFSEONLERNSAEOESITE AROSAT SHRABOERITEE LB TIARE
B R it ke

TAINES HERESROEL G AR EOENTALT FE-> T30, FOS840NREEOMHFA
(PHHRE) | LES WHINS) SR0FT.

SRR RLER (WRGESR) ERONSERS. SESRENCTOEMNTRCERELES (WNSER) SR ISEY. ROE0
HEEOERTRILOEY.

e al f Bl 1R u RELRE (ARHES)
2 E TEEEE (RS g =) FIERERD
b e || R & "
i & -
=3 i #e | bomno o p SRR
- 7 | | AREoEmTs z 9 BEEOER R
o)
(RO — R - LICHS T S O M) { iSO RAED—AIHLL RLICHS T RS0 —M)

ARESICNTIEECCEROERA-SETED. TTCREC OV TRALEBOTREDE DA £, ENONR SR
WMEDLTHRE, MEITEIEOTRECERA.

8/73



EDINETOOOO

00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

RSO EHEICHTLERS

ERU AL

SR E TR
DE—A—. B, B

HFE OISR A5,
P oL 2/t N
s

MO =7 A0EE
SGER A - ATERE
MEZH—

BRI T A RS
ET . 5FE %

MEETEREELRE

9/73



EDINETOOOO
O00OO00000000000000(E12460)
OooooooooooooooooooOn

B URODFERBIIHEE coioasmt20243054 : A

P FERENTNEDOSASOREROLER

I 7 FOERTEES LU R & ST B

=T FRERREE (G — e e

R (TR R el (DR R O En

25,000 % o
20,000 L
15,000 60 g
19,000 S 40 a0
5,000 20 30
[+] _brhr__ o o
M -
40 40
; . ; ; -60 60
w19l 2020430 2021435 202ME3F 023037 02483H Sl HER RAES WNEGE S4EN AAER WRER

EEEEDETIELT)

B (%) 205 421 59.8 62.7 54 15.3 21.5

vl ()] =134 S04 2124] f194] Lss| se1] saa

JUOE () 04 107 17.9 (R 4.3 5.9|

« S EEITER RS REEoREEEIERLEED S
SRLTHRLESOTY, 20195548 +%10,000& LT HER
ELTEDET.

« FIMTERE. 20104 RS04 E3AmSTEROEREICE
it S 1FflomEREERLEGDTY,

+ETOREDSANFY I 7 L FORRMA LMo ER A

* 2019554 8 10 5202453 AMSE RO E AEIC ST S 15 ioR
EERDEAGMS « BVl - FESEETLEEOTT,

« HEE CHGLERESRREDET.

407 LFRNRERBITRE S EnOREET Y.

sNRELETABRERL BAMOYREETERRLCEOSHAILTIIELTSD, EROSREN R SmaErBnET.

D FTSERRENL 772 (M<EE AuSiEL - Bri—2)
ORI : JPEILS « A R B f 2T O - T2

Hiidh) CHRSMERUTRL Gatai ) P X e aRan ) P

RN, MRS W (TOPIX]) (BRiddy
BEMy &y~ Todmiliz) px LET. ) PXit. Wi
TH] P XEREERLEDSA.
CMSCI-KOEUSATIES (EELhaar,
B, FBA=2). MSOTF 220« J—orei b f 2F w03 llﬂ!:a.a
RO - oRHaMSOT Rl ET, & (2, TR

-mmmmﬁﬁ

TNy sl
Income LLCE £DEESN, MEFESEOHR #

T#HD. [ERCNY S TOMMIEFTSE Foed Income LL

HEtEhomNLE. EROL-ULEES. EL%I"I.IL‘I S .
A T =S, ll-'lmli
ARENCMRTSEOTEEDEPA. E"Lllﬂ
FARMREDUS— L EFERT SO TREDEE A, RiCH

. PRS-, EEERTCU>TUVSTEEEEDET.

LERA. BRRARTISSLNISHOMELCL > TSR TVETH.

lﬁ!l-l"lﬁm-.mg:i%“l' ¥.

O mmmm
O MSCI T — 25 - §—5rw b - F 7o 23 (B, [i—2)
+ NOMURA-BPIEHR

BERRE LS A EROE IR T OUTe
CNEFRREDR (TOPD) (K] - - - ENDALTORX (TNi&EER (ToPIX)

¥ s o B
= a;ﬂrrmm J':un ROl (ToPDO (REER) lemﬂi
TN SR, SR
FeRLEDSA, EfRE, ) PXCE0Em, mmarhamm-: xm:a EERUER AR ER T AL e SN L
FS—Z). MSOTY—etd = % {Whﬁr{ﬂyaz (AR, FIA—A)e » « MSCT-KOKUSATRIS (B2
R T LML S
Wt BRI Ta1—2rl—- uv—n:l.zmwﬁ-#ul&mr:muﬂ. S, IR
m m;&m-;a:;mw;;m:rum HQMUMEFII'I#JEI'E AW, ARSEAETAGOTRES,
CFTSERREA-C T o2 (B<HE, A SHL - m*zl- --Frss.utml-fnwm. :I:<.a PSSR FS—2A) . FTSE Fixed
WS & R D S

LLCTATIRN
CIPEIA e » A - i | - A T O T =« F=trw s A0 - FAN=SD 7 F (=20« - + [IPEIL - L
R ATy IR - TS0 - F—brwy SO UL - T2 27 A F (=2)) (= ru Ima) ALy CouToo
iR RN RN, WS

TOFEE (LF. 1pM) ﬁmﬁﬁmm'f Emrlﬂﬂlﬁﬁ- qEN Mhﬁllé’m;ﬁﬂ‘ﬁﬂﬂ BRI~
'E:K'"E«-EIJEH'JIEE. MM ET2ED, EEH?—Q"? FA=—SORITSREOTECESED. F RITEDERAL ;"l.-—-l#..ai‘*I—_.-vI.f

um:- Momgan Securities LLC (Z2T [IPMSLLE) ERUET) (TEmMAAY— & “hlfm SMEREL NS (ST T
D59 -1 EBUFET] I_'Jl.‘lfm Hﬂﬂfﬂl'ﬁinh ST EMERER. WL WO e THER DR IC DL T,
E-RMiORIC BTSN SELLEENEEN S T SMmOBEIC DT, !IIHLJ‘J‘— E—toEE W, oL

uﬂtﬂﬂ‘btﬂ!imﬂﬁﬂh s e - SECOVTORE., =572, FL—F 1 AR T SRRE

TOFEEE T, TR

DA, IIIIM‘E?—H‘EE#EMITH'J mm:mrmm—rznu
IPMSLL . PMorgani IR Morgan Chase Bank

T - A0SOl TSI AR (-2

{RUSIA] ) BLILYET,) mm o &
IHF MIPX) EVLET,) CRNMETS

(FPECH L. W

Z) I MSCIHEIRLERT T, SEmCHTSEME. Dk
TEMFIERLTUET,
—EAH LA,
THINFRLEAS 7Ty PATT. REMIFTSE Fixed Income
LTLEY,

ELTOMIMENSHOTE TR
SEOTEEDE A, 1‘1‘ Fa S R (3T R T
TOMOMNGEENN G EDSRZ ST, PMorgan Chase B Co. BLF

2T, IPMVECERRDO Y - 23— FRAEEY

MHmLmﬁthfaﬁmtu&
L NA, IPS1, 1R Morgan Securities PLC.. E1-d20MEa 10N

(AT : Bt et TSR, FTSE Fixed Income LLC A1)

10/73



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

| |
20.315 ( ( )
15.315 5 )
C ) ( ) 20.315 (  15.315
5 ) 20.315
2
1 I
1 2015 12 31
2
NISA
NISA
C )

15.315 (  15.315 )

11/73



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

ra "
D278 B fE0 B HEN S RE o (R
AFEAEOBEE B RE0 R exsous || 2 o | comnmEsEs
FE LT AEEIE S EED 25 i (et
RS S L M ET, = i
— o 2
|Fll = s
Bl s meg
AT +5 i[iEE
M
N y
(@ EE o S (HE S E O ER
TFEETE- T0E2HEECE.FTOTEHE  oxs s . .
S OB TRERES CERNE ) By 1] % e T HAECE R
N, wEEhs mREES (BRINEE BL “%ﬁ?;éfaﬁiﬁ*
R SRS A 0 E Tty = Al =
B, SnEnaiilae (SN & e i T g
B 188 SIS R 7 o {ER ety = o B0 _
A RARES RIS EE ) B G Il e (=oTrEis
L5805, 7 oyE B HRRE b i o il
UES ao
o b

2024 3

12/73



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(BEMWE) 77> FOBENR
(444t : %)

| BERE (0+0) | OWRERRAOLE | QTotmEoiLE
IP2E 1.75 j 1.59 ! 0.16
(2023%3A16H~2023%9A15H)
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« FHEAGEERCERL TUSIEOYSEDORBARBC SV CTHEUWEIEE CEDEELEEDTT,

f SEEE, BEEELT, BEFHE. ENSEENRHE LTINS IRESHEH A,

«SHED FEBNLIETY.

« EOMMAICE. SEREEORESCETIAA. EEZASCELS D72 FOERCHFSEA. SIEEEOEC
BT S€OiERASFSENET,

¢ FEEORESATRELESOTY. COR, CNSO@RSEETHeETHED. ERCRELCRAOLELS IR
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2024 3 29
2,868,498 0.10
2,498,689,234 91.86
— 218,467,658 8.03
2,720,025,390 100.00
871,101.81 129,146,366 4.74
) )
1 INRG ENERGY INC 400,000] 14,920.45| 59,681,819 15,068.33 60,273,335 5.75 2028/1/15] 2.21f
2 INUSTAR 325,000] 15,176.53] 49,323,740 15,252.83 49,571,702  6.375 2030/10/1f 1.82]
LOGISTICS LP
3 SBA 300,000 14,317.95) 42,953,852 14,410.11 43,230,355 3.875 2027/2/15| 1.58|
COMMUNICATIONS
CORP
4 IRON MOUNTAIN 265,000 14,211.23] 37,659,784 14,315.58] 37,936,289 5.625 2032/7/15 1.39
INC
5 EQM MIDSTREAM 250,000 15,012.05] 37,530,148 15,032.74] 37,581,873 4 2024/8/1] 1.38|
PARTNERS L
6 SERVICE CORP 275,000 13,015.69 35,793,167 13,123.39 36,089,328 3.375 2030/8/15 1.32
INTL
7 VODAFONE GROUP 225,000 15,524 35| 34,929,798 15,641.41 35,193,173 7| 20797474 1.29
PLC
8 MATADOR 225,000 14,998.21 33,745,991 15,152.08 34,092,187 5.875( 2026/9/15 1.25
RESOURCES CO
9 CRESTWOOD MID 225,000 15,130.29 34,043,174 15,146.49 34,079,623 5.75 2025/4/1] 1.25|
PARTNER LP
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10 CITIGROUP INC 225,000 14,637.47 32,934,316 14,807.78 33,317,507 4.7 2099/1/23] 1.22]
11 MGIC INVESTMENT 225,000 14,630.36 32,918,325 14,722.77 33,126,240 5.25 2028/8/15( 1.21f
CORP
12 CENTURY 210,000 15,189.84 31,898,674 15,212.73 31,946,750 6.75 2027/6/1 1.17|
COMMUNITIES
13 UNITED RENTALS 225,000 13,627.42 30,661,703 13,789.94 31,027,367 4 2030/7/15 1.14
NORTH AM
14 SPRINGLEAF 200,000 15,100.36 30,200,723 15,200.91 30,401,826 6.625 2028/1/15 1.11f
FINANCE CORP
15 BANK OF AMERICA 200,000 15,132.24] 30,264,494 15,196.08] 30,392,166 6.25 2049/9/29 1.11]
CORP
16 BARCLAYS PLC 200,000 15,112.28 30,224,570 15,139.15 30,278,318 8 2067/9/15 1.11
17 NAVIENT CORP 200,000 15,101.94 30,203,887 15,137.67| 30,275,353 5.8752024/10/25| 1.11f
18 TARGA RESOURCES 200,000 14,914.46 29,828,933 14,935.45 29,870,916 5 2028/1/15| 1.09
PARTNERS
19 HILTON DOMESTIC 205,000 14,415.45| 29,551,689 14,526.66 29,779,667 4.875 2030/1/15 1.09
OPERATIN
20 FORD MOTOR 200,000 14,616.29 29,232,590 14,708.06 29,416,132 5.113( 2029/5/3 1.08
CREDIT CO LLC
21 BAUSCH HEALTH 200,000 14,409.32 28,818,653 14,468 .66 28,937,331 9] 2025/12/15[ 1.06}
COS INC
22 SHEA HOMES 200,000 14,422.5]] 28,845,035 14,415.77 28,831,541]  4.750] 2028/2/15| 1.05
LP/FNDG CP
23 OLIN CORP 200,000 14,266.09 28,532,182 14,382.29 28,764,596 5 2030/2/1] 1.05
24 SILGAN HOLDINGS 200,000 14,223.73 28,447,477 14,340.66 28,681,336] 4.125 2028/2/1] 1.05
INC
25 MACYS RETAIL 200,000 14,446.64 28,893,291 14,163.08 28,326,164 6.375 2037/3/15 1.04
HLDGS INC
26 LAMAR MEDIA 200,000 14,186.29 28,372,590 14,157.31 28,314,633 3.75 2028/2/15( 1.04]
CORP
27 [TRANSDIGM INC 190,000 14,683.55| 27,898,752 14,831.25 28,179,377 5.5/ 2027/11/15( 1.03}
28 CCO HLDGS 225,000 12,036.89 27,083,021 12,177.13 27,398,559 4.5 2032/5/1) 1.00]
LLC/CAP CORP
29 MURPHY OIL CORP 175,000 15,027.29 26,297,764 15,030.17 26,302,806 5.875 2027/12/1] 0.96|
30 CSC HOLDINGS 200,000 13,032.13 26,064,278 12,841.92 25,683,851 6.5 2029/2/1 0.94
LLC
0.00;
0.10
— — 91.86
91.96
) ) )
871,101.81] 129,071,236 129,146,366 4.74
2024 3 1
1 )
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30 (2014 9 16 ) 6,714 6,755 0.9820 0.9880
31 (2015 3 16 ) 6,019 6,050 0.9683 0.9733
32 (2015 9 15 ) 5,631 5,661, 0.9411 0.9461]
33 (2016 3 15 ) 5,075 5,103 0.9058 0.9108
34 (2016 9 15 ) 4,997 5,018 0.9484 0.9524
35 (2017 3 15 ) 4,809 4,824 0.9595 0.9625
36 (2017 9 15 ) 5,189 5,205 0.9659 0.9689
37 (2018 3 15 ) 4,945 4,955 0.9570 0.9590
38 (2018 9 18 ) 4,772 4,782 0.9549 0.9569
39 (2019 3 15 ) 4,560 4,565 0.9387 0.9397,
40 (2019 9 17 ) 4,421 4,430 0.9421 0.9441
41 (2020 3 16 ) 3,932 3,941 0.8637 0.8657,
42 (2020 9 15 ) 4,063 4,081 0.9130 0.9170
43 (2021 3 15 ) 3,588 3,603 0.9481 0.9521]
44 (2021 9 15 ) 3,592 3,607, 0.9734 0.9774
45 (2022 3 15 ) 3,313 3,328 0.9133 0.9173
46 (2022 9 15 ) 3,058 3,068 0.8637 0.8667,
47 (2023 3 15 ) 2,960 2,967 0.8553 0.8573
48 (2023 9 15 ) 2,916 2,919 0.8664 0.8674
49 (2024 3 15 ) 2,715 2,718 0.8814 0.8824
2023 3 2,966 — 0.8587 —
4 2,970, — 0.8666 —
5 2,915 — 0.8546 —
6 2,929 — 0.8623 —
7 2,935 — 0.8683 —
8 2,923 — 0.8677 —
9 2,874 — 0.8554 —
10 2,812 — 0.8430 —
11 2,839 — 0.8722 —
12 2,869 — 0.8908 —
2024 1 2,765 — 0.8830 —
2 2,719 — 0.8789 —
3 2,720, — 0.8845 —
1

30 2014 3 18 2014 9 16 0.0180

31 2014 9 17 2015 3 16 0.0160

32 2015 3 17 2015 9 15 0.0150

33 2015 9 16 2016 3 15 0.0150

34 2016 3 16 2016 9 15 0.0130

35 2016 9 16 2017 3 15 0.0100
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36 2017 3 16 2017 9 15 0.0090
37 2017 9 16 2018 3 15 0.0070
38 2018 3 16 2018 9 18 0.0060
39 2018 9 19 2019 3 15 0.0040
40 2019 3 16 2019 9 17 0.0050
41 2019 9 18 2020 3 16 0.0060
42 2020 3 17 2020 9 15 0.0100
43 2020 9 16 2021 3 15 0.0120
44 2021 3 16 2021 9 15 0.0120
45 2021 9 16 2022 3 15 0.0120
46 2022 3 16 2022 9 15 0.0100
47 2022 9 16 2023 3 15 0.0070
48 2023 3 16 2023 9 15 0.0040
49 2023 9 16 2024 3 15 0.0030
30 2014 3 18 2014 9 16 1.7
31 2014 9 17 2015 3 16 0.2
32 2015 3 17 2015 9 15 1.3
33 2015 9 16 2016 3 15 2.2
34 2016 3 16 2016 9 15 6.1
35 2016 9 16 2017 3 15 2.2
36 2017 3 16 2017 9 15 1.6
37 2017 9 16 2018 3 15 0.2
38 2018 3 16 2018 9 18 0.4
39 2018 9 19 2019 3 15 1.3
40 2019 3 16 2019 9 17 0.9
41 2019 9 18 2020 3 16 7.7
42 2020 3 17 2020 9 15 6.9
43 2020 9 16 2021 3 15 5.2
44 2021 3 16 2021 9 15 3.9
45 2021 9 16 2022 3 15 4.9
46 2022 3 16 2022 9 15 4.3
47 2022 9 16 2023 3 15 0.2
48 2023 3 16 2023 9 15 1.8
49 2023 9 16 2024 3 15 2.1
100
2
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30 2014 3 18 2014 9 16 340,763,279 295,329,170 6,838,081,324
31 2014 9 17 2015 3 16 45,987,230, 667,858,505 6,216,210,049
32 2015 3 17 2015 9 15 29,342,790 261,309,678 5,984,243,161
33 2015 9 16 2016 3 15 23,885,076 405,378,135 5,602,750,102
34 2016 3 16 2016 9 15 21,858,178 355,065,058 5,269,543,222
35 2016 9 16 2017 3 15 16,657,076 274,385,251 5,011,815,047
36 2017 3 16 2017 9 15 529,512,374 168,038,923 5,373,288,498
37 2017 9 16 2018 3 15 15,494,439 221,452,708 5,167,330,229
38 2018 3 16 2018 9 18 7,436,390 177,379,984 4,997,386,635
39 2018 9 19 2019 3 15 7,130,025 145,993,324 4,858,523,336
40 2019 3 16 2019 9 17 4,757,975 170,443,484 4,692,837,827,
41 2019 9 18 2020 3 16 9,116,608 148,747,022 4,553,207,413
42 2020 3 17 2020 9 15 10,688,281 112,848,309 4,451,047,385
43 2020 9 16 2021 3 15 13,741,384 680,244,935 3,784,543,834
44 2021 3 16 2021 9 15 20,794,407 114,373,202 3,690,965,039
45 2021 9 16 2022 3 15 26,286,310 88,986,688 3,628,264,661
46 2022 3 16 2022 9 15 13,641,961 101,056,057 3,540,850,565]
47 2022 9 16 2023 3 15 15,348,644 95,352,304 3,460,846,905
48 2023 3 16 2023 9 15 6,542,881 101,188,125 3,366,201,661
49 2023 9 16 2024 3 15 3,241,696 288,446,562 3,080,996,795
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1 NRG ENERGY INC 22
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3 SBA COMMUNICATIONS CORP 1.6
4 IRON MOUNTAIN INC 14
5 EQM MIDSTREAM PARTNERS L 1.4
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( 38 59 )(
) 2 2 ( 12
133 )( )
6 6
193 21 (2023 9 16 2024 3 15 )
EY
(2023 9 15 ) (2024 3 15 )
186,176,705 52,936,069
24,041,262 22,837,988
16,849,126 1,880,448
448,231 -
2,088,622,208 2,454,394,032
489,948,862 127,886,421
- 23,901,263
131,119,704 1,640,722
53,183 -
37,425,684 38,456,724
1,830,988 1,542,403
1,391,889 3,295,173
2,977,907,842 2,728,771,243
2,977,907,842 2,728,771,243
34,364,402 178,338
15,869,471 15,412
3,366,201 3,080,996
259,140 2,552,810
363,922 347,154
7,174,455 6,843,870
26 5
10,376 9,896
61,407,993 13,028,481
61,407,993 13,028,481
3,366,201, 661 3,080,996,795
449,701,812 365,254,033
1,229,443,251 1,181,186,146
2,916,499,849 2,715,742,762
2,916,499,849 2,715,742,762
2,977,907,842 2,728,771,243
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2023 3 16 2023 9 16
2023 9 15 2024 3 15
104,244 -
104,054,955 86,312,751
48,662,728 74,658,188
77,371,510 81,349,480
2,162,351 2,004,493
77,612,768 81,625,952
6,329 2,700
1,141,502 1,080,281
22,503,839 21,296,933
2,320,819 2,617,174
25,972,489 24,997,088
51,640,279 56,628,864
51,640,279 56,628,864
51,640,279 56,628,864
507,206 822,631
500,757,301 449,701,812
14,418,546 36,976,915
14,418,546 36,976,915
915,478 416,650
915,478 416,650
13,580,652 9,563,981
449,701,812 365,254,033
(
)
(
)
2023 9 16 2024 3 15
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2023 9 15 2024 3 15
3,366,201,661 3,080,996, 795
. 55 6 1 10 . 55 6 1 10
449,701,812 365,254,033
. 1 . 1
1 0.8664 1 0.8814
(10,000 ) (8,664 ) (10,000 ) (8.814 )
2023 3 16 2023 9 16
2023 9 15 2024 3 15
6,662,016 6,281,740
2023 3 16 2023 5 15 2023 9 16 2023 11 15
A 26,991,498 22,176,030
B 0 B 0
C 700,542,369 C 673,763,589
D 1,179,557,977 D 1,195,051,929
E=A+B+C+D 1,907,091,844 E=A+B+C+D 1,890,991,548
F 3,411,549,527 F 3,272,509,142
10,000 G=E/Fx 10,000 5,590 10,000 G=E/Fx 10,000 5,778
10,000 H 20 10,000 H 10
1=Fx H/10,000 6,823,099 1=Fx H/10,000 3,272,509
2023 5 16 2023 7 18 2023 11 16 2024 1 15
A 28,857,620 A 25,428,037
B 0 B 0
C 697,405,523 C 661,386,151
D 1,191,674,479 D 1,190,704,986
E=A+B+C+D 1,917,937,622 E=A+B+C+D 1,877,519,174
F 3,391,352,965 F 3,210,476,767
10,000 G=E/Fx 10,000 5,655 10,000 G=E/Fx 10,000 5,848
10,000 H 10 10,000 H 10
1=Fx H/10,000 3,391,352 1=Fx H/10,000 3,210,476
2023 7 19 2023 9 15 2024 1 16 2024 3 15
A 25,034,383 A 20,301,717
B 0 B 0
C 692,638,799 C 635,083,160
D 1,207,775,069 D 1,163,965,425
E=A+B+C+D 1,925,448,251 E=A+B+C+D 1,819,350,302
F 3,366,201,661 F 3,080,996,795
10,000 G=E/Fx 10,000 5,719 10,000 G=E/Fx 10,000 5,905
10,000 H 10 10,000 H 10
1=Fx H/10,000 3,366,201 1=Fx H/10,000 3,080,996
(@)
2023 3 16 2023 9 16
2023 9 15 2024 3 15
1. 1.
2. 2.
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( )
3 3
o
O
[©]
(2
2023 9 15 2024 3 15
2023 3 16 2023 9 16
2023 9 15 2024 3 15
2023 3 16 2023 9 16
2023 9 15 2024 3 15
3,460,846,905 3,366,201,661
6,542,881 3,241,696
101,188,125 288,446,562
2023 3 16 2023 9 16
2023 9 15 2024 3 15
3,344,210 44,619
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205,562 0
10,135,865 5,441,829
6,586,093 5,397,210
(2023 9 15 ) (2024 3 15 )
1 1
2,866,730,004 2,901,094,406 34,364,402 2,667,059,516 2,643,336,591 23,722,925
2,866,730,004 2,901,094,406 34,364,402 2,667,059,516 2,643,336,591 23,722,925
2,866,730,004 2,901,094, 406 34,364,402 2,667,059,516 2,643,336,591 23,722,925
1)
2)
1
(1 (2024 3 15 )
ACOSTA HOLDINGS CORP 119 0.00 0.00
CHINOS GLOBAL HOLDINGS LLC COM 1,107 11.00 12,177.00
GYMBOREE HOLDING CORP 1,017 0.00 0.00)
THE CAPITAL OF AEGLETES B V COM 356 0.50 178.00
ISAMSON RESOURCES 11 LLC A COM 3,123 0.00 0.00)
CLOUD PEAK ENERGY INC 20 0.00 0.00
GULFPORT ENERGY CORP 2 150.14 300.28
7 12,655.28
(1,880,448)
0.1% 100. 0%
1,880,448
(1,880,448)
(G @)
() O
3
@) (2024 3 15 )
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IALCOA INC 15,000.00 14,967.81]
IALCOA INC 50,000.00 51,088.65
IALLEGHENY TECHNOLOGIES 150,000.00 146,925.81
IALLEGHENY TECHNOLOGIES 25,000.00 23,458.95
IALLEGHENY TECHNOLOGIES 50,000.00 46,410.53
ALLY FINANCIAL INC 75,000.00 82,501.82
IALTICE FRANCE SA 200,000.00; 154,490.00
IAMC ENTERTAINMENT HLDGS 42,000.00; 32,716.29
IAMC NETWORKS INC 75,000.00 52,664.44
IAMERIGAS PART/FIN CORP 100,000.00 96,305.23
IAPACHE CORP 25,000.00 23,015.37
IARCONIC INC 75,000.00 75,942.60
BALL CORP 100,000.00 99,023.22
BALL CORP 25,000.00 25,650.40
BALL CORP 25,000.00 25,206.47
BALL CORP 75,000.00 63,677.46
BANK OF AMERICA CORP 200,000.00 199,884.38
BARCLAYS PLC 200,000.00 199,620.70
BATH & BODY WORKS INC 100,000.00 101,071.78
BAUSCH HEALTH COS INC 200,000.00 190,335.20
BEAZER HOMES USA 100,000.00 100,059.77,
BOYD GAMING CORP 150,000.00 144,105.07,
BUILDERS FIRSTSOURCE INC 50,000.00 44,122.19
CARNIVAL CORP 125,000.00 123,535.28
CARNIVAL CORP 125,000.00 122,553.60
CARPENTER TECHNOLOGY 125,000.00 124,252.53
CCO HLDGS LLC/CAP CORP 25,000.00 21,466.13
CCO HLDGS LLC/CAP CORP 50,000.00 42,875.00
CCO HLDGS LLC/CAP CORP 75,000.00 64,312.50
CCO HLDGS LLC/CAP CORP 25,000.00 20,192.69
CCO HLDGS LLC/CAP CORP 225,000.00] 178,872.07
CDW LLC/CDW FINANCE 50,000.00 48,862 .11
CDW LLC/CDW FINANCE 100,000.00 95,161.20
CDW LLC/CDW FINANCE 25,000.00 22,500.05
CEDAR FAIR LP 150,000.00 141,842.20
CENTENE CORP 50,000.00 47,682.19
CENTENE CORP 100,000.00 88,500.06
CENTRAL GARDEN & PET CO 125,000.00 111,171.68
CENTURY COMMUNITIES 210,000.00; 210,677.46
CHARTER COMM OPT LLC/CAP 50,000.00 45,586.28
CHENIERE ENERGY PARTNERS 150,000.00 142,495.89
CITIGROUP INC 225,000.00 217,517.44
CITIGROUP INC 25,000.00 23,799.41
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CLEVELAND-CLIFFS INC 100,000.00 99,660.33
CLOUD PEAK ENRGY 25,000.00 0.00;
COMMERCIAL METALS CO 25,000.00 22,925.80
COMMERCIAL METALS CO 75,000.00 65,693.16
COVANTA HOLDING CORP 125,000.00 109,544.10
CRESTWOOD MID PARTNER LP 225,000.00] 224,840.99
CSC HOLDINGS LLC 200,000.00; 172,143.70
DISH DBS CORP 150,000.00 75,616.65
DISH DBS CORP 50,000.00 21,837.91
ENACT HOLDINGS INC 75,000.00 75,018.67
ENLINK MIDSTREAM PARTNER 150,000.00 147,126.30
ENLINK MIDSTREAM PARTNER 25,000.00 22,191.73
ENLINK MIDSTREAM PARTNER 50,000.00 40,642.85
EQM MIDSTREAM PARTNERS L 250,000.00 247,871.00
EQM MIDSTREAM PARTNERS L 25,000.00 24,735.35
EQM MIDSTREAM PARTNERS L 25,000.00 25,304.02
FORD MOTOR COMPANY 50,000.00 58,633.76
FORD MOTOR COMPANY 125,000.00 102,052.50
FORD MOTOR CREDIT CO LLC 200,000.00 193,069.08
GENESIS ENERGY LP/FIN 75,000.00 75,095.55
GENESIS ENERGY LP/FIN 75,000.00 78,019.72
GOLDMAN SACHS GROUP INC 100,000.00 98,236.94
GOODYEAR TIRE & RUBBER 100,000.00 100,752.20
GULFPORT ENERGY CORP 14,631.00 14,887.84
GULFPORT ENERGY OP CORP 696.00 708.20
HCA INC 75,000.00 75,693.39
HILLENBRAND INC 75,000.00 74,577.36
HILLENBRAND INC 25,000.00 21,381.61
HILTON DOMESTIC OPERATIN 205,000.00; 195,176.60
HILTON WORLDWIDE FIN LLC 75,000.00 73,266.94
HOWMET AEROSPACE INC 26,000.00 26,293.25
HUGHES SATELLITE SYSTEMS 25,000.00 15,758.57
ICAHN ENTERPRISES/FIN 25,000.00 24,469.51
ICAHN ENTERPRISES/FIN 25,000.00 21,000.15
IHEARTCOMMUNICATIONS INC 50,000.00 42,768.47
IHEARTCOMMUNICATIONS INC 100,000.00 69,863.46
IRON MOUNTAIN INC 265,000.00] 248,727.19
IJPMORGAN CHASE & CO 50,000.00 50,236.35
IJPMORGAN CHASE & CO 50,000.00 50,037.10
KB HOME 25,000.00 25,812.27
KB HOME 150,000.00 142,756.24
KB HOME 25,000.00 22,085.66
L BRANDS INC 25,000.00 25,864.55
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L BRANDS INC 100,000.00 99,137.36
LAMAR MEDIA CORP 200,000.00 187,389.14
LAMAR MEDIA CORP 25,000.00 24,062.00
LAMAR MEDIA CORP 75,000.00 67,663.59
LIFE TIME INC 50,000.00 50,720.99
MACY"S RETAIL HLDGS LLC 100,000.00 88,169.40
MACYS RETAIL HLDGS INC 200,000.00; 190,828.16
MATADOR RESOURCES CO 225,000.00] 222,878.22
MATTEL INC 50,000.00 50,091.10
MGIC INVESTMENT CORP 225,000.00] 217,411.83
MGM RESORTS INTL 50,000.00 49,889.49
MGM RESORTS INTL 50,000.00 48,600.22
MGM RESORTS INTL 66,000.00 64,759.51
MGM RESORTS INTL 25,000.00 23,547.88
MIDWEST VANADIUM PTY LTD 93,157.44 9.31]
MPT OPER PARTNERSP/FINL 50,000.00 41,308.10
MPT OPER PARTNERSP/FINL 75,000.00 56,425.90
MPT OPER PARTNERSP/FINL 25,000.00 16,883.81
MSCI INC 25,000.00 22,940.46
MURPHY OIL CORP 175,000.00 173,685.78
MURPHY OIL CORP 25,000.00 25,052.92
MURPHY OIL USA INC 150,000.00 141,108.10
NAVIENT CORP 200,000.00 199,484.10
NAVIENT CORP 75,000.00 75,548.85
NAVIENT CORP 100,000.00 100,182.40
NAVIENT CORP 25,000.00 22,860.81
NAVIENT CORP 25,000.00 26,392.95
NAVIENT CORP 25,000.00 27,506.44
NCL CORPORATION LTD 75,000.00 77,570.79
NEWELL RUBBERMAID INC 75,000.00 73,168.22
NEWELL RUBBERMAID INC 75,000.00 60,039.97
NRG ENERGY INC 400,000.00; 394,173.56]
NUSTAR LOGISTICS LP 143,000.00 142,457 .22
NUSTAR LOGISTICS LP 325,000.00] 325,762.77
OCCIDENTAL PETROLEUM COR 50,000.00 49,753.85
OLIN CORP 25,000.00 24,557.75
OLIN CORP 200,000.00; 188,443.18
ONEMAIN FINANCE CORP 25,000.00 26,423.52
ONEMAIN FINANCE CORP 25,000.00 25,687.60
ONEMAIN FINANCE CORP 25,000.00 21,128.00
PARK-OHIO INDUSTRIES INC 75,000.00 70,081.68
PBF HOLDING CO LLC 100,000.00 97,701.81
PG&E CORP 175,000.00 167,206.51
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PG&E CORP 85,000.00 80,707.98
POLAR US BORROWER LLC 100,000.00 23,928.00
QORVO INC 75,000.00 70,086.94
RADIAN GROUP INC 100,000.00 99,020.04
RADIAN GROUP INC 100,000.00 96,736.5]
RANGE RESOURCES CORP 75,000.00 78,140.70
ROYAL CARIBBEAN CRUISES 180,000.00 166,991.63
SBA COMMUNICATIONS CORP 300,000.00; 283,692.30]
SCOTTS MIRACLE-GRO CO 50,000.00 48,997 .48,
SCOTTS MIRACLE-GRO CO 100,000.00 89,938.67
SERVICE CORP INTL 50,000.00 48,374.07
SERVICE CORP INTL 275,000.00] 236,398.96]
SERVICE CORP INTL 25,000.00 21,880.06
SERVICE PROPERTIES TRUST 139,000.00 134,454.35
SERVICE PROPERTIES TRUST 50,000.00 37,386.71
ISHEA HOMES LP/FNDG CP 200,000.00 190,509.44
SILGAN HOLDINGS INC 200,000.00 187,883.74
SLM CORP 50,000.00 41,238.49
ISOUTHWESTERN ENERGY CO 50,000.00 51,896.30
ISOUTHWESTERN ENERGY CO 175,000.00 167,435.97|
SPIRIT AEROSYSTEMS INC 125,000.00 115,843.25
ISPRINGLEAF FINANCE CORP 25,000.00 25,311.42
ISPRINGLEAF FINANCE CORP 200,000.00 199,463.20
ISUNOCO LP/FINANCE CORP 75,000.00 69,655.43
ISUNOCO LP/FINANCE CORP 100,000.00 90,927.57
ITARGA RESOURCES PARTNERS 200,000.00 197,007.68
ITARGA RESOURCES PARTNERS 25,000.00 22,382.34
ITELECOM ITALIA CAPITAL 125,000.00 114,293.22
ITENET HEALTHCARE CORP 25,000.00 23,748.93
ITENET HEALTHCARE CORP 100,000.00 99,560.30
ITENET HEALTHCARE CORP 150,000.00 149,164.38
ITERRAFORM POWER OPERATIN 75,000.00 68,103.99
ITRANSALTA CORP 150,000.00 155,892.30
ITRANSDIGM INC 190,000.00 184,259.64
ITRANSDIGM INC 125,000.00 115,230.17
ITRANSDIGM INC 25,000.00 23,067.72
ITRANSOCEAN INC 75,000.00 61,888.72
ITRANSOCEAN SEDCO FOREX 75,000.00 68,623.68
UNITED AIRLINES HOLDINGS 125,000.00 123,607.45
UNITED RENTALS NORTH AM 68,000.00 67,612.65
UNITED RENTALS NORTH AM 225,000.00 202,507.78
UNITED RENTALS NORTH AM 25,000.00 22,265.23
UNITED RENTALS NORTH AM 25,000.00 21,697.93
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USA COM PART/USA COM FIN 50,000.00; 50,047.82
USA COM PART/USA COM FIN 125,000.00 125,136.73
VICI PROPERTIES/NOTE 50,000.00; 48,516.30
VICI PROPERTIES/NOTE 100,000.00 99,667.10;
VIPER ENERGY PARTNERS LP 75,000.00 73,479.75
IVODAFONE GROUP PLC 225,000.00 230,696.77
ESTERN MIDSTREAM OPERAT 100,000.00 85,846.3]
IYUM! BRANDS INC 175,000.00 154,374.85
IYUM! BRANDS INC 25,000.00 24,143.97
181 17,692,484 .44 16,517,895.10
(2,454,394,032)
90.4% 100.0%
2,454,394,032
(2,454,394,032)
(D) @) ( 1)
2 o)
()
(2024 3 15 )
(¢ )
ALLIANCE INITIAL TRM B 83,428.58] _ 100.24 83,637.14]  100.23 83,624.13 13.01
ALLIANCE INITIAL TRM B02 5,714.29] _ 100.25 5,728.58] _ 100.23 5,727.68 0.90
AVSC HOLD B #8 47,125.00 97.67 46,031.04 98.75 46,535.93 504.89
ENVISION HEALTH INIT #2 32,534.88 15.00 4,880.23 15.00 4,880.23 0.00
ENVISION HEALTH INIT #3 79,515.30 0.50 397.57 0.50 397.57 0.00
GRAHAM_PACKAGING NEW TRM 117,555.52] _ 100.09 117,668.60 99.95 117,494.27 174.33
MCDERMOTT DIP TL11 3,843.94 60.00 2,306.36 50.00 1,921.97 384.39
NASCAR Initial TL 6,961.52]  100.36 6,986.58]  100.31 6,983.27 3.31
NEXSTAR BROADCAST TRM B4 12,734.92] _ 100.00 12,736.05 99.97 12,731.50 4.55
PETSMART; INC. INI TRM 195,000.00 99.85 194,707.50 99.65 194,309.31 398.19
SPIN HOLDCO INITIAL TRM 194,500.00 88.43 172,010.93 92.34 179,608.69 7,597.76
THE HERTZ INITI TRM B 20,509.70 99.68 20,445.60 96.46 19,783.30 662.30
THE HERTZ INITI TRM C 3,964.40 99.78 3,955.97 96.38 3,820.69 135.28
UFC_TRM_1ST LIEN 85,418.59]  100.22 85,610.78]  100.05 85,461.29 149.49
US RADIOLO CLOSIDATE TRM 97,265.00 99.21 96,505.16] _ 100.13 97,386.58 881.42
853,608.09 860,666.41 7,058.32
15 (126,837,626) (127,886,421) (1,048,795)
4.7% 100.0%
126,837,626 127,886,421 1,048,795
(126,837,626) (127,886,421) (1,048,795)
100.0%
126,837,626 127,886,421 1,048,795
(126,837,626) (127,886,421) (1,048,795)
QY ) C =)
2 Q)
3
2024 3 29
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5,364,697,349

2,644,671,959

2,720,025,390

3,075,097,819

0.8845
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@
2024 3 17,180
20,000,000
5,150,693
2024 2 29 ( )
( )
999 52,216,440
175 644,663
14 7,157,804
457 907,593
1,645 60,926,501
( )
( 38 59
) 2 ( 19 8
6 52 )
( 52
38 ) 38 57

( 19 8 6 52 )
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193 2 1 (2022 4 1 2023 3
31 (2023 4 1 2023 9 30 )
EY
(2022 3 31 ) (2023 3 31 )
( ) ( )
(
2,006 1,865
35,894 42,108
29,300 21,900
11 11
454 775
694 1,775
27,176 26,116
4,002 3,780
1,835 1,001
- 2,083
57 84
15 15
101,417 101,486
1,744 1,335
1,219 906
525 428
5,210 5,563
5,209 5,562
0 0
16,067 16,336
2,201 1,793
9,214 10,025
443 520
13 10
1,297 1,553
2,784 2,340
112 92
23,023 23,235
124,440 124,722
(2022 3 31 ) (2023 3 31 )
( ) ( )
(
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120 124

17,615 17,879
0 0
17 57
8,357 8,409
8,149 8,911
1,089 500

9,512 9,682

1,319 1,024

22 22

4,416 3,635

121 46

33,127 32,414

3,194 2,940

588 595

1,123 1,123

4,905 4,659

38,033 37,074

86,232 87,419

17,180 17,180

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

55,322 56,509
685 685
54,637 55,823
24,606 24,606
30,030 31,217

174 229

174 229

86,407 87,648

124,440 124,722

( 2021 4 1 ( 2022 4 1
2022 3 31 ) 2023 3 31 )
( ) ( )

115,733 113,491

17,671 18,198

530 331

133,935 132,021

39,087 38,684

804 1,187

0 0

26,650 29,050
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4,867 6,045
21,783 23,004
1,384 1,363
3,094 3,302
72 89
918 903
79 83
2,023 2,225
71,021 73,587
12,033 11,316
229 226
7,375 7,752
4,427 3,337
47 78
73 115
65 283
1,049 963
1,432 1,232
1,212 829
2,525 2.409
11,116 12,439
29,556 29,669
33,357 28,763
( 2021 4 1 ( 2022 4 1
2022 3 31 ) 2023 3 31 )
( ) ( )
3,530 7,645
10 45
- 49
1,268 637
4,809 8,377
1,387 1,736
12 10
23 -
266 8
1,689 1,755
36,477 35,385
26 10
53 46
9 -
141 i}
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230 57
0 16
727 -
374 52
0 -
54 -
1,158 69
35,549 35,374
10,474 8,890
17 419
24,904 26,064
2021 4 2022 3 31 )
( )
17,180 | 11,729 {2,000 | 13,729 685 | 24,606 31,395 | 56,686 87,596
26,268 | 26,268 26,268
24,904 | 24,904 24,904
1,364 1,364 1,364
17,180 | 11,729 | 2,000 | 13,729 685 | 24,606 30,030 | 55,322 86,232
( )
57 57 87,654
26,268
24,904
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116 116 116
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