EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2024 6 13

03-6387-5000

1/135



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

1D

0120-753104 ( )
9 5

http://www.nomura-am.co.jp/

3.3 ( 3.0)

2/135



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

1 1 ( 1 1)
1 1
1 1
1
2024 6 14 2025 6 16
( )
0120-753104 ( )
9 5
http://ww._nomura-am.co.jp/
6
( )
UFJ ( )
0120-753104 ( )

9 5

3/135



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

http://ww.nomura-am.co.jp/

4/135



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( ) (
1
50 50
)
1357911 15
4,000
I
( )

5/135



EDINETOOOO
00000000000 DO00O0O((EL2460)
oopoodgoodooooooodd

=
—

[y
NIHANH

@

@

€Y)

@

®

@

@

®

2023 1 19

6/135

http://www.toushin.or._jp/



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

) . @D 3
®) . (OO

(LMMF( )..MRF  MMF MRF
MMF
(2MRF( )...NRF MRF
(3)ETF... 12 480 ) 12 1 2
32 26 9 4 2

@

@

@
&)
®

@ ..

@ .. (
(€)

)

® a @ &
@ @

@

&)

@

@

®) .

4) C ).

G) 12 (). 2 C )
®6) ..

™

@

@

7/135



®
*
®)
(©)
Q)
©)
©® C D

(10) .
)

@

@

@

@

@ 225
(2)TOPIX
(€))

@

@

®

Q)

2004 6 23

€Y

8/135

®

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
O00OO00000000000000(E12460)
OooOooooOoooooooooboood

EROEREI-MTS
HREoOSREN BE-EESFICHTIEN

[FroFoEROREI=MT

(BEOMmMEBLY, —EAHI=
MTLEE. —BRHE-0

SHRO—-HRRERTTO
. O - B8RS -RESOIULIZ

UFJ

U.K.

e D7 RV -7 R EBLTHRAIZ PV — ?Pfhﬁﬁfﬂmbff-

- =
~SE .‘T|i"r1 wt

» m;::r;ﬂr:r »‘ —
‘” NATw . ﬂ g bl « Higfdirons
s ¥ 1Y : |

A=T> | - =R E | '
» Mok A-T> » HEORFEDD

€@ vf 4a e

[ (2024 4 )=

9/135



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

17,180
1959 12
1997 10
2000 11
1-13-1 5,150,693 100
[1]
50 50 + 10%
BBB
| | | |
= DR AA FBHELY L FEoR. |- BEB AL FT
nA-A—ILF-FF FIC BE #fEL4~B AL
o _ INAA—=)LF | IR—+Z3)F
S&P Vit g =¥ v inEig S
= Ee B AR iy
it ha AL i BEB Ll |
A A BEB # | CHEEF
BEB Baa HLFET - e
BB Ba BB #EY
B B ~B B
CCC Caa
CcC Ca
C C
D

10/135



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

[2]FTSE ICE BofA US High Yield, Cash Pay, BB-B Rated,
Constrained Index 50 50
FTSE ( )
FTSE

ICE BofA US High Yield, Cash Pay, BB-B Rated, Constrained Index
ICE BofA US High Yield, Cash Pay, BB-B Rated, Constrained Index US

FTSE RE MR ICE BofA US High Yield,
12 F 992 —r
(B<B#*) Constrained Index

Y77 FED
ROFI—Y

[3] (FTSE ( )

m FTSE ( ) .

2024 4 FTSE

11/135



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

AA BBB
1 2
1 ( )
2 FTSE ( )
+ 40
NOMURA ASSET MANAGEMENT U.K.
LIMITED( U.K. )
NOMURA ASSET MANAGEMENT U.K. LIMITED
( U.K. )
[4]
BB
BB B
BB B
5 1
1 2.5
40 1
15 °
2 7.5

(NCRAM )

12/135



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooodooodooooooodd

( )
NOMURA CORPORATE RESEARCH AND ASSET MANAGEMENT INC.
(

m NCRAM [
Nomura Corporate Research and Asset Management Inc.(

NCRAM ) 1991 3

NCRAM
NCRAM
m NCRAM u
NCRAM
B ESHIRE a5
. * P Ty
1 A RTB T

+vura0— d T A0 BRI FI 42

| (om EERERAS R ) : :

) O COEEREN PR
_ TR EOLE i
st IR g [OFI T ey | mERmsmEs
POOWRIRE | | | Omteos - wrausan| |\ c02MW

L OBMAERA T

| OBEDEE 4

m=xicrs |4 b _—
T 1T .

v T < 4

EE R
PESNTLS

MBFERO 5

13/135



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

5 v e ) )
O FAHFWFEFICE-2-F 2D, TO—N—/F 5O T EEE

O EFRFEN 092700, RiTiHiO FiHeFL T 29
O FROEEREICIEET S dlc, FREFIEERE

VAN

S0y A ES
O FE T EFEFEH
O 2HFTA70FES L
O EEEOAEA PTEHIEOTEY

$EHiiiE

Lol HiEg

O [EHEED L2 EFORITHEED A

O ThigOF I hILEEED g

ERE S&P MBS =T A OIS
=l &0 bas
4 i ia
i i
BEE Baa
BB Ba
i i
coo Caa
o Ca
L J C
1Bl
1 BBB
S&P BBB BBB

Baal Baa3

14/135



o B~ W N B

10

11

12
13

21

1

20

15/135

11

20

18

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

UFJ

236 1 3

341 31 7



14

15
16

17

o o1 o1 AW N

21

@

2

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

10 11

@

16/135



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

5
¢ D
13
o
@
AA BBB
+ 40
NOMURA ASSET MANAGEMENT U.K. LIMITED U.K.
®
30
5
10

17/135



10 20
11
o
@
40

NOMURA CORPORATE RESEARCH AND ASSET MANAGEMENT INC.

®

30
14
15

18/135

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

15



10

10 20

A TF v ¥RV AL
UK IEF= ICkD
Ha A oEFAFE- RITH O HHOAXE

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

HHE®- FHENSE
ICES27 PO 20E] -5

| )

S Z- TPk 7R AUE
LE VT FRIHERF L4
ShT P A RRIALN LR IES A I
BATISFEETT-77F OB&E

Rt R0 i rxcemmas) DR O
HEIETER O FEHELIT.

%E‘Eﬂf mff >
HE O

HHr 237 AD
HFIFANAIEET 4

AhT FE- ¥ RIA0
U ELES A kD
hE-BELXORE

=

FL—T122 588t
EF-AFHEOETF

)

19/135



HCRAM H IS

{EF‘H‘P DEHFAK-RTHOE lﬂ)‘]ii]

Ah5-a—FL —F-UY —F-
FF-FlEalk- 73 =374k
A2 (NCRAN D R FE R F — 4L

MCRAM 3 1= - 41— ILF &20F
AT —I7FoF RS Dk
(EGEENEERL)ERAOERA
EHISERERELET.

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

|

HHER - EHEHSE
ICES 7 FOUAER -5 i

NCRAM 1 LED
EFEORET

BH7zv 227 A D
HFIFFIELE T4

FL—F1 588 ES

FICHEOHRET

)

20/135



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2 SELME [
BERBEEEAS
RREMOREIOLARURFT IO ADEN,
EW. N
[ - l
ERBLEAS ™
woonnssiaico| [ ASEEMAEE
RREAR DREY FRESCHAORBER
1 Zhi-ZAHgNNIco®
HBIERUS S1EOMA
A P MRS FIZHE. 0
HAELHER-ETLR ﬂir:ﬁg< ;ga!m
=a5 )] HiThh .
L man R, e s HESR~GABERHA
1 K _/
| ( auF5472R )
BRELE - F—L - LR L
Fr>FARRBEICEY ., ERNEEFRL. EMESE | (30~40 B
HEHERRUBMESEABDORIZEMS. e
272 FOEM - RARROEMORE S e AR ASED
&, WAW
! - v

ERTOHY OGS - REWICMT 5ZRS
WAAT+ =T L ABOHT. BELLOBR

21/135



11

15

22/135

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

*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.

23/135



(

)

(

)

30

(

)

27

24/135

®

®

®

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

28 8 3
28



(

(

(

)

)

)

( 23
)
(
10
( 25
)
1
2
3
4
(
(
1

25/135

28

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



(

(

(

(

(

)

)

)

)

)

50

31

50

33

()

32

34

26/135

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



(

(

)

)

10

(

)

42

20

10

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

® )

27/135



37

28/135

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)

Ooooooooooooooooooad

REVAVEE I SEER

ERURSMEE
SRS TIAR
DE—4—, T, o9
HFEHE DAL,
U DEDE A
FE, £ %

Hoa - A0EE
SGER) AT AERS
hEZS—

SGER T - ATERES
METE O SEE 5

mEETERKMELSS

29/135



EDINETOOOO
O00OO00000000000000(E12460)
OooOooooOoooooooooboood

B UXODEEBEEEE o1omsm+ 202455 : A

27 > FOSHREES LSRRG RE S EmONE JP Y FERENEIREDS A LDRERODILR
— T FOFRREE (EW) —— SRR AR ) BEAE (477 KRR SR (ST F) BE O Ena
25,000 o
20,000 L
15,000 &1 B0
10,000 = — _-""""—-—J 40 48
G, 00 m oz
(V] M o o
-H 30
-40 40
: . - : -60 60
2019857 2020804F 2021848 2022004F 2023%4F J0044R HINF  HER RAES WNES SAEN RARR SREN
BT
B (%) 193] 421 59.8 627 54 15.3| 21.5
il ()| - a8 o114] Z124] Z194] LS55 6] L
FUSE (%) 6.2 114 18.3 B 209 45 b.3}

«HESHIERBRERE MEEoRSEENELEEDE s R TOREISATY 7L Fotiism s M oEt .
HRLTHELESOTT. 019E5H%%10,0004 L TEHN « 20194E5 8 s 20 2454 B 0SS B Ic s S 1R

fLLTHnEs. ERCRAM - BVl - PEEERETLEROTY.
« FIMTERE. 20106SHns204E4AmSEROEREICE « FEHHICHELERE SRR DET.
S 1FOREREER L GO TY, « Lo s FEaREEHIrRESERONEETY.

#NRELETABRRENRG BAMOYRETENRLCEOSAILTIHIELTSED, B0~ smagrEB0ET.

<HBRLUEARTS >

DE“:“@% (REEEAR)

Ol - MSCI-KOMUSAHER (B4, pis—2)

ORI MSCIT Y205 - ¥—Fw b 7o o3 (BN, Fpi—2)
NOMLIRA-EP 1 EHR

CHEN :
ORI : FTSERRENL =722 (M<EAE AvSL - moi=2)
IPELA « I b R B e of 27 9 O = IF 2 T « A0 UL - T =237 F (FH—20
IWI“TZMMMII_UH‘tl

COREGRER (TOPD) (BLON) - - « ENDSTONX (TRITSEER (ToP) (RIS SLLET.) mm froppd &
HUd) CHRIMRETNGL. Gata ) P X R GRIIAN ) P XEROEBN (LT () PX) SVUVET,) OHNMETSED. EROEL.
R, G (TORIX] (EdHia) IO al‘ﬂ'{mﬂﬂ J‘:m. Bl (TOPIX) (BL4Ed) Llﬁllil.t'ﬂ
SEMTSTATORNML) PXHRLET, ) P Xt W O ON Y OROED, SEVPRiCHL. N

ERALESA, KRR, ) PXCEDEE, mmmaammt um:a ERRUERELENCER TS M SN L

TH] P XEREERLEDSA.

OMSCI-KOKUSATEE (BElpids, Fn—2), MSOTF— 3t s F—dra o o SO (ESRA, FA—) e « « MECI-KOKUSATRES (BHA
H. A=), MECITF—un . J—tra b A LT U B2 LH!:H,- M- I nmmum‘et. EiEmC T S, DR
FREON— AR NSO ML E T, $Eﬁ.ﬂm BHROMNGEEETIANELNEES Eﬂﬂﬂhtt'ﬂﬂf

- NOMURA-BP Rid BRI+ TFa1—2pll—- 'Jt:—?&:l.:':.ﬂw-r:.-ﬁf [V LT, SRl W
DA T =g bl=— Ut —F 4 LT 1 SRR HQHURL-EFII'I#:IEI'E AWE. ARNERETAEOTHES.
NCHURA-BPIRE LA TITDA SRR Py st §2klh—lﬂ LA,

CFTSEEREN-T 7o 22 (BoBE, Aoy - FBs=2) --FTSEE!NII-rnv{TJ. (W< H A SR - FS—2) 2. FTSE Fired
Incormse lLCEJ:'Jﬂ.é;L 1!;3;?.& mgmtamr%u“ LERS- Ty OATT. REWMEIFTSE Fieed Income
LLCTATFN T TOARMIAFTSE Fixed Income LL LTLY

OIPEINS 2 » TITA e - :\Juﬂ- s T B T e tr W O =0 - FAI=LTFAF (BN - - - PR - Tl
R ATy IR -T—9 - ey - JO UL - T2 271 F (Fi— .lh_f_l'u iRl &L0FEY) ETooE

frMlRAEN SN, #5S

BEtEn ARG, EBROLILEED. EL%I‘LL‘_‘I Cehig. ELTOHMIMENSEOTE INTPERT
R =S, IMI.'HHII SEOTEEDFTA, :EF iR R (BT SR T T
ARENCNETIEOTERDERAL ""I-Jrln OO SDS R TSN IF, PMorgan Chase & Ca. BEF
FOTEW (LT, IPM) #mﬁlmmt Emrl'.'-h':llu.ﬁ... axh ﬂmm:lzlzmn.ﬁmaurr AR T —
T o ARMROLUS— S ErR TS EOTREDERA. BifiEhaRn T, IPMVECRERRDO Y « 2 a—FRIAFEEY

TREZ 3 eRonD. ANEoRD. ELizy-—7y R Bt g B A, B, RTADARA. T Ao ToGe s
TR, SR TL AT R T
TP, Morgan Securties LLE (=T PMSLLC] ERUET) (ERAASY—1) (2. BRCHTAEN. SMBRELLNS (CoTg [
045 1| ERUET) 2 TOND, SN GRRERENL S A, N L SMBRER. W0 050 L DRROESI L T
- MM BTER SR ZNERE T SUBOBIEI DT, WA — ORI LI, B,
VT e S ey S i e TR MR el s et Yl
CRuA, WEIATNCEBe %R SHENRL 4o CMUEN L E T, CORRTTR. kB0 T SNt CRIET S0 Cla
LA B R o T e B e I X cacinties MC.. BRI AOMEALNER
ies

AT R

(AT - Bttt STARA. FTSE Fixed Income LLC 0

3.3 (

30/135



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

1.375 (

)( 3.0
1.25 )
C )
500 1050000 1000
0.70 0.71 0.72
0.50 0.50 0.50
0.05 0.04 0.03
( ) 0.03

0.50

31/135



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

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

32/135



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

NISA

15.315 ( 15.315 )

33/135



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

- Y
D5 478 BiEORE HENE RSO R
AEEHEOBEAE LI TREO R sxmous || 2 £ B
FE& RE - T 2B A0S EReE DL AL R AL
T ESES b D E T, =
@ | | 2
Bl =
D .
LN y
(@S B B EHEN S e o ER 9
TERETEH- TE2BECE. TOTEHE =xs s : z
SSOBEIAALRES (BRINES) B % v I gtk
W, wEehe mEEES CEREE) BL Egﬁigﬁgﬁ
R SRR E AT A PR N E T, & = Al &
B. PRETnrEEe (BRNES) & e i i s
BT 18 S, SRS AN o ER oy = s @n_
FRS AR (MEISES) BIE (A0 | | g | |25 | [ TEEoRATE
L8, ToiEnBnEn ERmR b i s | | M
WES, R0
b )
2024 4
(2EWME) J7>RoBENE
(4 ¢ %)
[ EERE (D+@) OWAEREAOLE ] @EOMBADHE
IPUE ! 1.41 1.38 | 0.03

BIEEN (104520) EROENTRLTVLET,

(2023fE5H16H~2023E11815H)

 EENFEORNICHCo TR, ERRhOEA - ERCHo o EEAORE (FRlE LT, BEFEE,. SRSEFEN
BUSEGIHISIRER <. AlRSOLMSO0FEARSES0.) TR0 TEREEOBICFRBhOTS

« FiT AR R TSI DY DolFAEEC SO THVGEELC DR LEBOTT,
+&MAE. FIMELT, BRTHH, aESRTFIHSLURHRFDSIRESHEZA.

* SHEDL FREENLIETT,
* YHF—JrFL R o ERAESHET,

« TOMMAICE. SEREECRES CETIRA. EEEASICELS I FOERCHRSIAA. EIEEEONg|C

BT STOMOERASN S ENET.

¢ FREOFRFRATHHLCEOTT. COSH, CNSO@RH<EFTEEETHD. ERCRELCHACHEE S (1R

KOET.

+ BFOHMNAC D2 F L TR, SR LA BRL TOSRMERRERE RS20,

2024 4 30

34/135



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

1,490,959,590 99.69

— 4,586,386 0.30
1,495,545,976 100.00;

8,778,419,571 19.54

2,031,364,461 4.52

272,704,089 0.60

12,302,295,994 27.39

2,612,331,158 5.81

2,141,953,538 4.77

1,313,205,562 2.92

2,457,363,989 5.47

80,361,382 0.17

1,716,400, 785 3.82

117,793,104 0.26

4,068,323,979 9.06

205,985, 745 0.45

38,098,503,357 84.84

1,037,920,744 2.31

2,021,458,740 4.50]

— 3,745,214,596) 8.34
44,903,097,437, 100.00;

30,727,531,348 68.43

6,095,437,736) 13.57

228,125,517 0.50]

276,689,218 0.61

620,912,586 1.38

1,116,521,905 2.48

43,092,808,207, 94.98

— 2,274,166,954 5.01
45,366,975, 161 100.00;

35/135



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

)
1 56,878,096 12.5726 715,105,550 13.2620) 754,317,309|50.43
2 282,617,411 2.5240) 713,326,345 2.6065 736,642,281|49.25
99.69
99.69
) )
1 CHINA 180,000,000 2,209.060  3,976,322,704 2,260.17|  4,068,323,979]  2.89|2031/11/18 9.06
(GOVERNMENT
BOND
2 BUONI 17,000,000 16,623.200  2,825,944,211 16,783.41 2,853,181,332]  1.75| 2024/5/30| 6.35
POLIENNALI DEL
TES
3 BUONI 17,000,000 16,593.61]  2,820,914,060 16,753.15|  2,848,036,860|  1.75| 2024/7/1| 6.34
POLIENNALI DEL
TES
4 US TREASURY 16,500,000 14,629.35  2,413,843,740 14,585.87|  2,406,669,778] 2.875 2028/8/15 5.35
N/B
5 MEX BONOS 248,500,000 836.90|  2,079,716,520 817.45 2,031,364,461 7.7 2031/5/29| 4.52)
DESARR FIX RT
6 EFSF 12,000,000 16,891.01  2,026,921,968 16,845.48|  2,021,458,740 3 2028/12/15 4.50]
7 BUONI 11,300,000 16,364.90  1,849,234,595 16,638.50|  1,880,150,518 o 2024/8/15| 4.18
POLIENNALI DEL
TES
8 US TREASURY 12,500,000 14,615.90  1,826,988,512 14,643.79|  1,830,474,438  2.25| 2027/2/15| 4.07
N/B
9 BUONI 10,000,000 16,750.15  1,675,015,706 17,185.22|  1,718,522,640|  3.85|2029/12/15) 3.82
POLIENNALI DEL
TES
10 AUSTRALIAN 17,000,000 8,324.52| 1,415,168,726 8,350.90, 1,419,654,621 1| 2030712/21| 3.16
[GOVERNMENT
11 BUONI 8,000,000 16,438.77]  1,315,101,888 16,906.14]  1,352,491,776 3.5 20307371 3.01
POLIENNALI DEL
TES
12 US TREASURY 9,000,000 13,501.05  1,215,095,387 13,555.60|  1,220,004,604  1.25| 2028/9/30| 2.71
N/B
13 US TREASURY 8,000,000 10,107.79 808,623,312 10,124.95 809,996,250|  2.25| 2046/8/15| 1.80)
N/B
14 BONOS Y OBLIG 5,500,000 14,098.37 775,410,814 14,546.43 800,053,743 0.5/ 2030/4/30| 1.78
DEL ESTADO
15 BELGIUM 3,700,000 19,436.55 719,152,533 19,797.17 732,495,377 5| 2035/3/28| 1.63
KINGDOM GOVT
16 BUONI 3,900,000 17,326.78 675,744,554 17,333.17 675,993,708 41 2031/10/30| 1.50
POLIENNALI DEL
TES
17 BONOS Y OBLIG 3,800,000 16,670.70 633,486,799 16,739.40 636,007,420  2.752024/10/31 1.41]
DEL ESTADO
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18 US TREASURY 8,500,000 7,538.85 640,803,088 7,482.78 636,036,356  1.25| 2050/5/15| 1.41]
N/B
19 US TREASURY 5,500,000 11,608.76 638,481,863 11,552.98 635,414,334 3 2048/8/15| 1.41
N/B
20 FRANCE (GOVT 4,700,000 12,497.43 587,379,472 13,069.69 614,275,864 2| 2048/5/25| 1.36
oF)
21 FRANCE (GOVT 4,200,000 13,697.72 575,304,589 13,998.34) 587,930,435 0/2030/11/25 1.30)
oF)
22 UK TREASURY 3,200,000 18,148.89 580,764,523 16,652.13 532,868,173 3.752053/10/22| 1.18
23 PROVINCE OF 5,300,000 9,914.67 525,477,715 10,007.16 530,379,973 1.9 2030/9/1| 1.18
QUEBEC
24 BELGIUM 4,900,000 10,087.20 494,272,800 10,765.02 527,486,285 0.4 2040/6/22| 1.17]
K INGDOM
25 FRANCE (GOVT 4,600,000 10,845.95 498,914,123 11,408.79 524,804,401 1.5 2050/5/25| 1.16
oF)
26 ONTARIO 5,000,000 10,059.59 502,979,581 10,150.81 507,540,771  2.05| 2030/6/2| 1.13
(PROVINCE OF)
27 US TREASURY 4,400,000 11,612.74 510,960,772 11,419.99 502,479,561 3 2052/8/15) 1.11
N/B
28 FRANCE (GOVT 3,200,000 15,302.48 489,679,493 15,481.76 495,416,554 0.75| 2028/5/25 1.10
oF)
29 UK TSY 3 1/4% 3,000,000 16,271.27 488,138,249 16,053.58 481,607,509  3.25 204471722 1.07
2044
30 UNITED KINGDOM 2,300,000 19,970.83 459,329,267 19,842.26 456,372,127 4.5 2028/6/7| 1.01
GILT
84 .84
2.31
4.50
91.65)
) )
1 PICARD MIDCO 1,425,000 14,883.52 212,090,243 14,946.73 212,990,904 6.5 2029/3/31 0.46
INC
2 CARNIVAL CORP 1,375,000 15,534.06 213,593,435 15,405.40 211,824,259]  5.75 2027/3/1] 0.46
3 PRIME SECSRVC 1,275,000 15,403.53 196,395,132 15,376.20 196,046,569  6.25 2028/1/15| 0.43
BRW/FINANC
4 PERFORMANCE 1,275,000 15,372.42 195,998, 358 15,210.57 193,934,768 5.5 2027/10/15| 0.42
FOOD GROUP |
5 MOZART DEBT 1,350,000 14,304.54 193,111,397, 14,193.63 191,614,119 3.875 2029/4/1| 0.42
MERGER SUB
6 EATHERFORD 1,150,000 16,388.01 188,462,137 16,352.83 188,057,657  8.625 2030/4/30| 0.41]
INTERNAT IONA
7 TRANSDIGM INC 1,200,000 15,367.18 184,406,176 15,309.78 183,717,467 5.5 2027/11/15| 0.40
8 OLYMPUS WTR US 1,000,000 16,753.86 167,538,683 16,691.02 166,910,220,  9.75{2028/11/15| 0.3§
HLDG CORP
9 TENET 1,075,000 15,329.85 164,795,956 15,219.64 163,611,151 5.125 2027/11/1] 0.3§
HEALTHCARE CORP
10 CARNIVAL CORP 950,000 17,174.14 163,154,410 17,074.84 162,211,041  10.5 2030/6/1| 0.35
11 CARNIVAL CORP 1,050,000 15,526.67 163,030,070 15,313.72 160,794,085 6 2029/5/1] 0.35
12 INOLA MERGER 1,100,000 14,691.25 161,603,783 14,463.99 159,103,902  4.75 2029/5/15| 0.35
(CORP
13 UBER 1,075,000 14,927.38 160,469,433 14,666.59 157,665,909 4.5 2029/8/15| 0.34
TECHNOLOGIES
INC
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14 GENESIS ENERGY 987,000 15,869.08 156,627,890 15,925.60 157,185,682 8 2027/1/15| 0.34
LP/FIN

15 [TRANSDIGM INC 1,050,000 14,633.88 153,655,750 14,522.14 152,482,502 4.875 2029/5/1f 0.33

16 SS&C 975,000 15,319.42 149,364,425 15,312.67] 149,298,543 5.5 2027/9/30( 0.32
TECHNOLOGIES
INC

17 SPRINT CORP 875,000 15,897.62 139,104,184 15,809.95) 138,337,076  7.625 2025/2/15( 0.30)

18 DIRECTV 925,000 14,852.67| 137,387,199 14,701.27] 135,986,830 5.875 2027/8/15( 0.29
HOLDINGS/FING

19 GLOBAL AIR 908, 106 14,858.42 134,930,294 14,850.92 134,862,130 6.5 2024/9/15( 0.29
LEASE CO LTD

20 FORD MOTOR 900,000 15,208. 20| 136,873,822 14,979.86 134,818,765 5.1131 2029/5/3( 0.29
CREDIT CO LLC

21 IRON MOUNTAIN 900,000 14,849.80] 133,648,204 14,599.59 131,396,385 5.25 2030/7/15| 0.28
INC

22 SPRINGLEAF 825,000 15,995.57 131,963,522 15,907.27 131,235,020 7.125 2026/3/15| 0.28
FINANCE CORP

23 TENET 825,000 15,683.59 129,389,673 15,671.22 129,287,621 6.25 2027/2/1 0.28]
HEALTHCARE CORP

24 CCO HLDGS 1,000,000] 13,192.73 131,927,357 12,801.18 128,011,823 4.5 2030/8/15| 0.28
LLC/CAP CORP

25 CAESARS 900,000 14,368.53 129,316, 770f 14,038.35) 126,345,162  4.625[2029/10/15( 0.27}
ENTERTAIN INC

26 SRM ESCROW 825,000 15,354.89 126,677,878 15,237.54 125,709,778 6] 2028/11/1] 0.27
ISSUER LLC

27 [CHS/COMMUNITY 1,025, 000f 12,136.46) 124,398,759 12,244.59| 125,507,101 4.75 2031/2/15( 0.27]
HEALTH SYS

28 EQM MIDSTREAM 875,000 14,592.53 127,684,691 14,341.23 125,485,827 4.75 2031/1/15( 0.27}
PARTNERS L

29 LIFE TIME INC 800, 000f 15,587.97| 124,703,832 15,529.24 124,233,935 5.75 2026/1/15( 0.27]

30 TENET 800,000 15,648.60] 125,188,841 15,494 .91 123,959,347  6.125 2028/10/1f 0.27|
HEALTHCARE CORP

94.98
94.98
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)
T-NOTE (2 ) 628 128,494,690.64  20,160,816,962 127,444,750,  19,996,081,275  44.53
(2024 06 )
T-NOTE (5 ) 444 47,414,342.64  7,439,310,360) 46,661,625  7,321,208,962  16.30)
(2024 06 )
T-ULTRA (2024 1] 127,406.25 19,990,041 120,593.75 18,921,159  0.04
06 )
T-NOTE  (ULTRA 195 21,644,156.79]  3,395,968,200  21,614,531.25  3,391,319,952  7.55
10 )(2024 06
)
10 48 5,513,560 632,791,281 5,410,060 620,912,586  1.38
(2024 06 )
BOBL (2024 109 12,833,660  2,157,594,919 12,739,920  2,141,835,350  4.76
6 )
BUNDS (2024 51 6,744,030,  1,133,806,324 6,673,350  1,121,923,602  2.49
6 )
BUXL (2024 51 6,771,040  1,138,347,242 6,641,2200  1,116,521,905  2.48
6 )
SCHATZ (2024 160 16,910,400  2,842,976,448 16,843,200  2,831,678,784  6.30
06 )
10 24 2,797,388.4 288,019,110 2,687,346.72 276,689,218 0.61
(2024
06 )
GILT (2024 12) 1,177,800 232,050,156 1,157,880 228,125,517 0.50
6 )
2024 4 1
1 )
21 (2014 9 16 ) 4,132 4,175 0.8674 0.8764
22 (2015 3 16 ) 3,929 3,959 0.9398 0.9468
23 (2015 9 15 ) 3,445 3,471 0.9089 0.9159
24 (2016 3 15 ) 2,932 2,957, 0.8350 0.8420
25 (2016 9 15 ) 2,533 2,550 0.7745 0.7795
26 (2017 3 15 ) 2,488 2,497, 0.8391 0.8421
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27 (2017 9 15 ) 2,188 2,196 0.8448 0.8478
28 (2018 3 15 ) 1,911 1,918 0.8072 0.8102
29 (2018 9 18 ) 1,882 1,889 0.8355 0.8385
30 (2019 3 15 ) 1,722 1,728 0.8378 0.8408
31 (2019 9 17 ) 1,675 1,681 0.8368 0.8398
32 (2020 3 16 ) 1,462 1,468 0.7887 0.7917,
33 (2020 9 15 ) 1,477 1,482 0.8367 0.8397,
34 (2021 3 15 ) 1,453 1,458 0.8700 0.8730
35 (2021 9 15 ) 1,414 1,419 0.8800 0.8830
36 (2022 3 15 ) 1,362 1,367 0.8657 0.8687,
37 (2022 9 15 ) 1,454 1,459 0.9502 0.9532
38 (2023 3 15 ) 1,357 1,361 0.9033 0.9063
39 (2023 9 15 ) 1,431 1,436 0.9885 0.9915
40 (2024 3 15 ) 1,441 1,445 1.0313 1.0343
2023 4 1,367 — 0.9173 —
5 1,392 — 0.9412 —
6 1,453 — 0.9840 —
7 1,404 — 0.9620 —
8 1,444 — 0.9924 —
9 1,419 — 0.9800 —
10 1,399 — 0.9720 —
11 1,443 — 1.0062 —
12 1,439 — 1.0057| —
2024 1 1,457 — 1.0281] —
2 1,459 — 1.0427, —
3 1,467, — 1.0540 —
4 1,495 — 1.0744 —
1

21 2014 3 18 2014 9 16 0.0270

22 2014 9 17 2015 3 16 0.0210

23 2015 3 17 2015 9 15 0.0210

24 2015 9 16 2016 3 15 0.0210

25 2016 3 16 2016 9 15 0.0150

26 2016 9 16 2017 3 15 0.0110

27 2017 3 16 2017 9 15 0.0090

28 2017 9 16 2018 3 15 0.0090

29 2018 3 16 2018 9 18 0.0090

30 2018 9 19 2019 3 15 0.0090

31 2019 3 16 2019 9 17 0.0090
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32 2019 9 18 2020 3 16 0.0090
33 2020 3 17 2020 9 15 0.0090
34 2020 9 16 2021 3 15 0.0090
35 2021 3 16 2021 9 15 0.0090
36 2021 9 16 2022 3 15 0.0090
37 2022 3 16 2022 9 15 0.0090
38 2022 9 16 2023 3 15 0.0090
39 2023 3 16 2023 9 15 0.0090
40 2023 9 16 2024 3 15 0.0090
21 2014 3 18 2014 9 16 6.3
22 2014 9 17 2015 3 16 10.8
23 2015 3 17 2015 9 15 1.1
24 2015 9 16 2016 3 15 5.8
25 2016 3 16 2016 9 15 5.4
26 2016 9 16 2017 3 15 9.8
27 2017 3 16 2017 9 15 1.8
28 2017 9 16 2018 3 15 3.4
29 2018 3 16 2018 9 18 4.6
30 2018 9 19 2019 3 15 1.4
31 2019 3 16 2019 9 17 1.0
32 2019 9 18 2020 3 16 4.7
33 2020 3 17 2020 9 15 7.2
34 2020 9 16 2021 3 15 5.1
35 2021 3 16 2021 9 15 2.2
36 2021 9 16 2022 3 15 0.6
37 2022 3 16 2022 9 15 10.8
38 2022 9 16 2023 3 15 4.0
39 2023 3 16 2023 9 15 10.4
40 2023 9 16 2024 3 15 5.2
100
2
21 2014 3 18 2014 9 16 31,344,638 591,324,431 4,764,153,739
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22 2014 9 17 2015 3 16 18,478,665 601,142,696 4,181,489,708
23 2015 3 17 2015 9 15 6,885,869 397,803,550 3,790,572,027,
24 2015 9 16 2016 3 15 14,137,961, 292,371,650 3,512,338,338
25 2016 3 16 2016 9 15 4,921,173 245,590,758 3,271,668,753
26 2016 9 16 2017 3 15 8,140,835 314,520,039 2,965,289,549
27 2017 3 16 2017 9 15 3,549,449 378,208,420 2,590,630,578
28 2017 9 16 2018 3 15 2,746,897 225,762,504 2,367,614,971
29 2018 3 16 2018 9 18 2,343,351 116,198,766 2,253,759,556
30 2018 9 19 2019 3 15 2,837,654 200,614,679 2,055,982,531
31 2019 3 16 2019 9 17 2,172,041 55,643,300 2,002,511,272
32 2019 9 18 2020 3 16 2,037,523 149,774,236 1,854,774,559
33 2020 3 17 2020 9 15 2,118,665 91,376,365 1,765,516,859
34 2020 9 16 2021 3 15 2,046,936 96,376,300 1,671,187,495
35 2021 3 16 2021 9 15 1,985,300 65,800,140 1,607,372,655
36 2021 9 16 2022 3 15 6,496,893 40,038,102 1,573,831,446
37 2022 3 16 2022 9 15 2,183,865 45,326,994 1,530,688,317
38 2022 9 16 2023 3 15 3,023,851 31,025,584 1,502,686,584
39 2023 3 16 2023 9 15 2,334,619 56,493,993 1,448,527,210
40 2023 9 16 2024 3 15 1,595,842 52,391,704 1,397,731,348
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10 | AUSTRALIAN GOVERNMENT ML 1.6
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2 CARNIVAL CORP i 0.2
'3 |PRIME SECSRVC BRW/FINANC e L) 0.2
4 | PERFORMANCE FOOD GROUP | it 0.2
5 | MOZART DEBT MERGER SUB il 0.2
6 WEATHERFORD INTERNATIONA s 0.2
7 | TRANSDIGM INC it 0.2
B OLYMPUS WTR US HLDG CORP s 0.2
9 TENET HEALTHCARE CORP s 0.2
10  |CARNIVAL CORP i 0.2
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(2023 9 15 ) (2024 3 15 )
6,902,825 6,900,432
1,427,433,295 1,435,653,998
7,800,000 7,800,000
1,442,136,120 1,450,354,430
1,442,136,120 1,450,354,430
4,345,581 4,193,194
2,807,118 1,424,679
126,469 131,346
3,035,206 3,152,265
7 1
5,036 5,228
10,319,417 8,906,713
10,319,417 8,906,713
1,448,527,210 1,397,731,348
16,710,507 43,716,369
95,419,474 121,333,583
1,431,816,703 1,441,447,717
1,431,816,703 1,441,447,717
1,442,136,120 1,450,354,430
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2023 16 2023 9 16

2023 15 2024 3 15
2 -
148,773,301 83,820,703
148,773,303 83,820,703
1,039 398
387,540 393,509
9,300,887 9,444,135
15,436 15,678
9,704,902 9,853,720
139,068,401 73,966,983
139,068,401 73,966,983
139,068,401 73,966,983
1,153,632 201,742
145,266,408 16,710,507
3,966,743 11,023
3,966,743 i
- 11,023
113,962 564,908
- 564,908
113,962 -
13,211,649 12,784,480
16,710,507 43,716,369
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2023 9 16 2024 3 15
2023 9 15 2024 3 15
1,448,527,210 1,397,731,348
5 6 1 10
16,710,507
1 } 1
1 0.9885 1 1.0313
(10,000 ) (9,885 ) (10,000 ) (10,313 )
2023 3 16 2023 9 16
2023 9 15 2024 3 15
NOMURA ASSET MANAGEMENT U.K. NOMURA ASSET MANAGEMENT U.K.
LIMITED( U.K. LIMITED( U.K.
6,281,562 6,765,862
90,956,371 102,136,473
2023 3 16 2023 5 15 2023 2023 11 15
A 8,373,688 9,630,424
B 0 0
C 4,378,443 C 4,376,918
D 82,820,343 D 94,772,893
E=A+B+C+D 95,572,474 E=A+B+C+D 108,780,235
F 1,489,476,840 F 1,439,226,776
10,000 G=E/Fx 10,000 641 G=E/Fx 10,000 755
10,000 H 30 H 30
1=Fx H/10,000 4,468,430 1=Fx H/10,000 4,317,680
2023 5 16 2023 7 18 2023 11 16 2024 1 15
A 9,958,893 A 7,649,240
B 0 B 1,954,957
C 4,340,235 C 4,372,973
D 85,322,510 D 99,025,120
E=A+B+C+D 99,621,638 E=A+B+C+D 113,002,290
F 1,465,879,626 F 1,424,535,444
10,000 G=E/Fx 10,000 679 10,000 G=E/Fx 10,000 793
10,000 H 30 10,000 H 30
1=Fx H/10,000 4,397,638 1=Fx H/10,000 4,273,606
2023 7 19 2023 9 15 2024 1 16 2024 3 15

55/135



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

A 10,033,005 A 9,165,512
B 0 B 14,006,331
c 4,366,746 c 4,329,898
D 89,732,050 D 102,354,934
E=A+B+C+D 104,131,801 E=A+B+C+D 129,856,675
F 1,448,527,210 F 1,397,731,348
10,000 G=E/Fx 10,000 718 10,000 G=E/Fx 10,000 929
10,000 H 30 10,000 H 30
1=Fx H/10,000 4,345,581 1=Fx H/10,000 4,193,194
(@D
2023 3 16 2023 9 16
2023 9 15 2024 3 15
1. 1.
2. 2.
)
3. 3.
o
e}
e}
(@3]
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
1,502,686,584 1,448,527,210
2,334,619 1,595,842
56,493,993 52,391,704
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2023 3 16 2023 9 16
2023 9 15 2024 3 15
56,167,476 26,050,097,
56,167,476 26,050,097
1
(1) (2024 3 15 )
©) (2024 3 15 )
57,452,528 722,327,653
282,617,411 713,326,345
2 340,069,939 1,435,653,998
99.6% 100. 0%
1,435,653,998
(QID)
Q)
(2024 3 15 )
292,071,867

3,490,851,858
39,045,948,624
1,003,373,564
1,953,273,541
9,939,575
3,572,239
300,878,387
38,546,880
494,030,531

46,632,487,066
46,632,487,066

119,632,482
710,787
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(2024 3 15 )

40,580,000
884

160,924,153
160,924,153

18,411,741,081

28,059,821,832
46,471,562,913

46,471,562,913
46,632,487,066

2024 3 15
1
1 2.5240
(10,000 ) (25,240 )
(@D)
2023 9 16
2024 3 15
1.
2.
3.
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2
20243 15
2024 3 15
2023 9 16
16,720,429,869
3,770,522,137
2,079,210,925
18,411,741,081
282,617,411
973,108,790
547,130,659
4,157,242 ,434
3,943,010,963
629,631,549
1,649,597,854
2,588,846,438
3,286,332,799
354,222,184
1
(1) (2024 3 15 )
©) (2024 3 15 )
US TREASURY N/B 12,500,000.00 11,740,477 .50
US TREASURY N/B 20,000,000.00 18,823,436.00
US TREASURY N/B 9,000,000.00 7,862,870.70]
US TREASURY N/B 3,000,000.00 2,672,577.90]
US TREASURY N/B 5,200,000.00 4,891,148.08
US TREASURY N/B 2,000,000.00 2,150,390.40
US TREASURY N/B 8,000,000.00 5,392,031.20
US TREASURY N/B 5,500,000.00 4,227,158.10
US TREASURY N/B 8,500,000.00 4,259,628.80
US TREASURY N/B 4,400,000.00 3,358,437.28
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10 78,100,000.00 65,378,155.96
(9,714,540,194)

20.9% 23.1%

MEX BONOS DESARR FIX RT 248,500,000.00] 229,800,375.00)
1 248,500,000.00] 229,800,375.00)
(2,044,556,916)

4.4% 4.9%

BELGIUM KINGDOM 4,900,000.00 3,168,785.90
BELGIUM KINGDOM 300,000.00 320,399.10
BELGIUM KINGDOM GOVT 3,700,000.00 4,399,522.00
BONOS Y OBLIG DEL ESTADO 3,800,000.00 3,778,522.40)
BONOS Y OBLIG DEL ESTADO 5,500,000.00 4,765,464.00
BONOS Y OBLIG DEL ESTADO 1,400,000.00] 1,701,330.40
BONOS Y OBLIG DEL ESTADO 500,000.00 441,305.00
BONOS Y OBLIG DEL ESTADO 2,500,000.00] 2,101,820.00]
BUNDESREPUB. DEUTSCHLAND 3,200,000.00 1,648,896.00)
BUONI POLIENNALI DEL TES 17,000,000.00 16,929,110.00
BUONI POLIENNALI DEL TES 17,000,000.00 16,898,000.00
BUONI POLIENNALI DEL TES 11,300,000.00 11,131,178.00
BUONI POLIENNALI DEL TES 11,000,000.00 11,314,600.00
BUONI POLIENNALI DEL TES 10,000,000.00 10,307,000.00
BUONI POLIENNALI DEL TES 8,000,000.00 8,109,600.00]
BUONI POLIENNALI DEL TES 3,900,000.00 4,060,680.00
BUONI POLIENNALI DEL TES 2,500,000.00] 2,625,000.00]
FRANCE (GOVT OF) 3,200,000.00 2,955,107.20)
FRANCE (GOVT OF) 4,200,000.00 3,514,875.00)
FRANCE (GOVT OF) 4,700,000.00 3,716,623.70
FRANCE (GOVT OF) 4,600,000.00 3,181,194.40
FRANCE GOVERNMENT 0.A.T 2,000,000.00] 2,353,044.00)
22 125,200,000.00 119,422,057.10
(19,308,158,191)

41.5% 45.9%

UK TREASURY 2,100,000.00] 1,980,252.96
UK TREASURY 2,000,000.00] 1,730,630.00,
UK TREASURY 700,000.00 674,212.00
UK TREASURY 2,500,000.00] 1,423,500.00]
UK TREASURY 3,200,000.00 2,806,336.00)
UK TSY 3 1/4% 2044 3,000,000.00 2,513,700.00]
UNITED KINGDOM GILT 2,300,000.00] 2,336,133.00)
7 15,800,000.00 13,464,763.96
(2,548,879,817)

5.5% 6.1%

NORWEGIAN GOVERNMENT 6,000,000.00] 5,721,316.80)
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1 6,000,000.00 5,721,316.80
(80,270,074)
0.2% 0.2

IAUSTRALIAN GOVERNMENT 2,700,000.00] 2,546,370.00]

IAUSTRALIAN GOVERNMENT 8,900,000.00] 9,213,259.53

IAUSTRALIAN GOVERNMENT 500,000.00] 390,700.00]

3 12,100,000. 00, 12,150,329.53
(1,186,115,168)
2.6% 2.8%

NEW ZEALAND GOVERNMENT 1,400,000.00 1,286,556.88

1 1,400,000.00) 1,286,556.88
(116,845,095)
0.3% 0.3%

CHINA GOVERNMENT BOND 180,000,000.00 186,150,708.00

1 180,000, 000.00 186,150, 708.00)
(3,842,485,684)
8.3% 9.1%

ISRAEL FIXED BOND 6,000,000.00 5,021,466.00

1 6,000,000.00 5,021,466.00
(204,097,485)
0.4% 0.5%

39,045,948, 624
(39,045,948,624)

ONTARIO (PROVINCE OF) 5,000,000.00 4,469,911.50
PROVINCE OF QUEBEC 5,300,000.00 4,669,946.07

2 10,300,000.00 9,139,857.57
(1,003,373,564)
2.2% 2.4%

1,003,373,564
(1,003,373,564)

EFSF 12,000,000.00] 12,081,108.00

1 12,000,000 00) 12,081,108.00)
(1,953,273,541)
4.2% 4.7%

1,953,273,541]
(1,953,273,541)

42,002,595,729
(42,002,595,729)

@) «C =)

2024 3 15

1
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38,538,176,378] 38,499,390, 200f 38,786,178
1,551,025,596) 1,547,580,099 3,445,497
7,903,902,182] 7,846,760,840] 57,141,342
6,983,050,390 6,931,456,840 51,593,550

476,136,192 470,954,400 5,181,792
444,715,600 444,349,600 366,000
4,633,792,066] 4,651,002,950] 17,210,884
122,043,372 120,636,340 1,407,032
707,002, 020f 718,794,000 11,791,980
1,758,758,061 1,760,835,050 2,076,989
696,717,856 699,666,300 2,948,444
345,849,218 346,943,300 1,094,082
240,591,065 244,073, 050f 3,481,985
575,367,764 575,451, 780f 84,016
27,341,544 27,216,180 125,364
87,163,379 85,271,550 1,891,829
72,957,787 72,115,400 842,387
109,692,907
1)
2)
(2024 3 15 )

1,793,940,204

541,026,078

40,513,460, 684

93,575,108

644,381,366

21,011,668

43,607,395,108

43,607,395,108
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277,332,722
39,600,000
137

316,932,859

316,932,859

3,443,234,186

39,847,228,063

43,290,462,249

43,290,462,249

43,607,395,108
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2024 3 15
1 12.5726
(10,000 (125,726 )
(€D)
2023 9 16
2024 3 15
1.
2.
3.
(@]
o
(@]
(@)
2024 3 15

63/135



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2024 3 15

2023 9 16
3,297,181,068
556,216,954
410,163,836
3,443,234,186

91,968,142
319,729,014
4,486,833
95,802,172
57,452,528
135,212,986
136,496,569
837,645,486
1,764,440,456

1
@
O

(2024 3 15

)
(2024 3 15 )
1011778 BC / NEW RED FIN 75,000.00 74,935.29
1011778 BC / NEW RED FIN 675,000.00) 637,072.29
1011778 BC / NEW RED FIN 725,000.00) 637,492.21
AAR ESCROW ISSUER LLC 150,000.00 151,597.65
IABERCROMBIE & FITCH MANA 250,000.00; 252,007 .25
ACRISURE LLC / FIN INC 725,000.00) 641,783.19
ACURIS FIN US/ACURIS FIN 200,000.00; 182,172.52
ACUSHNET €O 75,000.00 77,700.52
ADAMS HOMES INC 425,000.00 438,641.22
ADIENT GLOBAL HOLDINGS 250,000. 00 263,041.25
ADT SEC CORP 225,000.00) 204,347.13
ADTALEM GLOBAL EDUCATION 287,000. 00 270,427 .95
AETHON UN/AETHIN UN FIN 275,000.00; 277,265.17
AFFINITY GAMING 650,000. 00 601,448.18]
AG ISSUER LLC 350,000.00) 340,506.35
AG TTMT ESCROW ISSUER 50,000.00 51,563.95
AIR CANADA 175,000.00 166,173.42
[ALBERTSONS COS LLC/SAFEW 175,000.00 172,663.94
ALBERTSONS COS/SAFEWAY 675,000.00) 651,166.22
ALBERTSONS COS/SAFEWAY 300,000.00) 300,997.71]
ALBERTSONS COS/SAFEWAY 175,000.00 156,786.45
ALBERTSONS COS/SAFEWAY 75,000.00 70,773.58
ALCOA INC 100,000.00 102,177.30
ALCOA NEDERLAND HOLDING 225,000. 00 222,417 .58
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IALCOA NEDERLAND HOLDING 200,000.00; 202,836.70]
IALLEGHENY TECHNOLOGIES 150,000.00 146,925.81
IALLEGHENY TECHNOLOGIES 175,000.00 164,212.70
IALLEGHENY TECHNOLOGIES 325,000.00 301,668.47
ALLIED UNI HLD / ALL FIN 200,000.00 180,108.44
IALLIED UNIVERSAL HOLDCO 432,000.00; 431,116.04
IALLIED UNIVERSAL HOLDCO 375,000.00 377,367.00
IALLISON TRANSMISSION INC 100,000.00 95,942.96
IALLISON TRANSMISSION INC 175,000.00 173,272.38
ALTICE FINANCING SA 400,000.00; 405,771.44
ALTICE FINANCING SA 400,000.00; 362,874.44
ALTICE FINANCING SA 325,000.00 288,208.34
ALTICE FRANCE SA 600,000.00 564,549.24
ALTICE FRANCE SA 225,000.00 188,743.34
ALTICE FRANCE SA 400,000.00; 308,980.00
ALTICE FRANCE SA 400,000.00; 310,732.44
AMC NETWORKS INC 350,000.00 245,767.41
AMERICAN AIRLINES INC 425,000.00; 427,434.23
AMERICAN AIRLINES INC 375,000.00 392,053.87
AMERICAN AIRLINES/AADVAN 800,000.00 778,505.04
AMERIGAS PART/FIN CORP 300,000.00 297,228.00
AMERIGAS PART/FIN CORP 200,000.00 195,995.32
AMERIGAS PART/FIN CORP 200,000.00 192,610.46
AMERITEX HOLDCO INTERMED 450,000.00; 475,321.50,
AMN HEALTHCARE INC 475,000.00; 424,241.88
ANTERO MIDSTREAM PART/FI 300,000.00 306,558.00
ANTERO MIDSTREAM PART/FI 150,000.00 147,556.54
ANTERO MIDSTREAM PART/FI 175,000.00 172,083.13
ANTERO MIDSTREAM PART/FI 200,000.00 200,295.00
ANTERO RESOURCES CORP 175,000.00 167,685.29
ANTERO RESOURCES MIDSTRE 225,000.00 216,052.31
ANYWHERE REAL EST 672,200.00 620,019.53
APACHE CORP 200,000.00 169,017.00
APl ESCROW CORP 100,000.00 92,090.26
APl GROUP DE INC 150,000.00 135,986.43
APX GROUP INC 225,000.00 213,760.98
ARAMARK SERVICES INC 400,000.00; 384,712.72
ARCHROCK PARTNERS LP/FIN 525,000.00 515,442.95
ARCONIC INC 200,000.00 202,513.60
ARDAGH PKG FIN/HLDGS USA 200,000.00 196,779.92
ARDAGH PKG FIN/HLDGS USA 200,000.00 182,904.64
ARSENAL AIC PARENT LLC 175,000.00 183,510.42
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IASBURY AUTOMOTIVE GROUP 100,000.00 91,179.76
IASBURY AUTOMOTIVE GROUP 100,000.00 89,206.00
IASCENT RESOURCES/ARU FIN 275,000.00] 275,375.34
IASCENT RESOURCES/ARU FIN 175,000.00 220,742.02
IASGN INCORPORATED 650,000.00] 610,274.27
IASHTON WOODS USA/FINANCE 150,000.00 138,226.95
IASHTON WOODS USA/FINANCE 600,000.00] 541,394.82
IASTON MARTIN CAPITAL HOL 200,000.00 200,000.00
ATI INC 125,000.00 129,711.75
IATLAS LUXCO 4 / ALL UNI 200,000.00 179,819.38
IAVANTOR FUNDING INC 500,000.00 473,976.85
IAVANTOR FUNDING INC 450,000.00; 405,151.42
IAVIENT CORP 175,000.00 178,648.05
AVIS BUDGET CAR/FINANCE 525,000.00 501,242.01
AVIS BUDGET CAR/FINANCE 100,000.00 95,435.16
AVIS BUDGET CAR/FINANCE 450,000.00; 411,612.88,
BALL CORP 275,000.00 272,313.85
BALL CORP 225,000.00 230,853.60
BALL CORP 300,000.00 302,477.73
BALL CORP 350,000.00 297,161.51
BANK OF AMERICA CORP 100,000.00 101,168.80
BANK OF AMERICA CORP 125,000.00 124,923.88
BAUSCH & LOMB ESCROW COR 350,000.00 363,489.00
BAUSCH HEALTH COS INC 175,000.00 110,626.86
BAUSCH HEALTH COS INC 300,000.00 178,545.00
BAYTEX ENERGY CORP 575,000.00 598,598.57
BEACON ROOFING SUPPLY 1IN 100,000.00 96,615.21]
BEACON ROOFING SUPPLY 1IN 200,000.00 180,981.16
BEACON ROOFING SUPPLY 1IN 125,000.00 126,805.66
BEAZER HOMES USA 650,000.00 650,388.50
BEAZER HOMES USA 400,000.00; 403,510.00;
BEAZER HOMES USA 75,000.00 75,849.45
BELLRING BRANDS INC 300,000.00 307,461.99
BENTELER INTERNATIONAL A 200,000.00 216,237.20
BERRY GLOBAL ESCROW CORP 300,000.00 294,622.20
BERRY GLOBAL ESCROW CORP 250,000.00 246,900.12
BERRY GLOBAL INC 465,000.00; 452,131.67
BLACKSTONE MORTGAGE TR 175,000.00 157,434.70
BLUE RACER MID LLC/FINAN 175,000.00 176,091.26
BLUE RACER MID LLC/FINAN 325,000.00 323,449.00
BOMBARDIER INC 150,000.00 151,739.41
BOMBARDIER INC 675,000.00 675,644.76
BOMBARDIER INC 50,000.00 48,851.82
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BOMBARDIER INC 750,000.00 764,489.25
BOMBARDIER INC 150,000.00 157,854.93
BONANZA CREEK ENERGY INC 150,000.00 145,851.39
BORR IHC LTD / BORR FIN 200,000.00 208,425.80
BORR IHC LTD / BORR FIN 200,000.00 210,750.00
BOYD GAMING CORP 700,000.00 638,115.86
BOYNE USA INC 475,000.00; 433,229.11
BRAND INDUSTRIAL SERVICE 225,000.00 238,893.79
BREAD FINANCIAL HLDGS 200,000.00 206,606.99
BRINK*S CO/THE 500,000.00 475,366.40,
BRISTOW GROUP INC 650,000.00 632,148.33
BROOKFIELD RESID PROPERT 200,000.00 181,206.92
BROOKFIELD RESID PROPERT 150,000.00 133,724.86
BUILDERS FIRSTSOURCE INC 100,000.00 94,732.25
BUILDERS FIRSTSOURCE INC 825,000.00 728,016.21
BUILDERS FIRSTSOURCE INC 250,000.00 252,069.50
BUILDERS FIRSTSOURCE INC 225,000.00 223,552.14
CAESARS ENTERTAIN INC 900,000.00 823,072.58
CAESARS ENTERTAIN INC 650,000.00 665,258.75
CAESARS ENTERTAIN INC 275,000.00 276,209.72
CALLON PETROLEUM CO 150,000.00 151,336.50
CALLON PETROLEUM CO 100,000.00 105,913.90
CALPINE CORP 141,000.00 139,496.36
CALPINE CORP 425,000.00; 401,446.67
CALPINE CORP 550,000.00 526,344.11
CALPINE CORP 150,000.00 138,017.91
CALPINE CORP 100,000.00 90,494.98
CARLYLE AVIATION ELEVATE 200,000.00 199,240.00
CARNIVAL CORP 425,000.00; 429,962.72
CARNIVAL CORP 1,375,000.00 1,358,888.16
CARNIVAL CORP 1,050,000.00 1,029,450.24
CARNIVAL CORP 950,000.00 1,037,785.5]
CARNIVAL HLDGS BM LTD 150,000.00 163,939.05
CARPENTER TECHNOLOGY 275,000.00 273,355.58
CASTLELAKE AVIATION FIN 225,000.00 215,195.46
CATALENT PHARMA SOLUTION 400,000.00; 384,751.84
CCO HLDGS LLC/CAP CORP 675,000.00 643,751.01
CCO HLDGS LLC/CAP CORP 800,000.00 743,593.28
CCO HLDGS LLC/CAP CORP 225,000.00 204,868.62
CCO HLDGS LLC/CAP CORP 375,000.00] 352,660.87
CCO HLDGS LLC/CAP CORP 400,000.00; 343,458. 20,
CCO HLDGS LLC/CAP CORP 1,000,000.00; 838,132.10]
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CCO HLDGS LLC/CAP CORP 400,000.00] 323,083.12
CCO HLDGS LLC/CAP CORP 350,000.00] 342,240.60]
CCO HLDGS LLC/CAP CORP 550,000.00] 446,715.61]
CCO HLDGS LLC/CAP CORP 875,000.00] 695,613.62
CCO HLDGS LLC/CAP CORP 425,000.00] 329,565.82
CCO HLDGS LLC/CAP CORP 225,000.00] 168,391.73
CDI ESCROW ISSUER INC 225,000.00] 215,506.41]
CDW LLC/CDW FINANCE 250,000.00 244,310.55
CDW LLC/CDW FINANCE 150,000.00 142,741.80
CEDAR FAIR LP 275,000.00 260,044.04
CEDAR FAIR/CAN/MAGNUM/MI 300,000.00 299,403.93
CEDAR FAIR/CAN/MAGNUM/MI 350,000.00 344,147.58
CENTENE CORP 725,000.00 691,391.82
CENTENE CORP 550,000.00 520,917.98
CENTRAL GARDEN & PET CO 150,000.00 132,308.14
CENTURY COMMUNITIES 325,000.00 326,048.45
CENTURY COMMUNITIES 100,000.00 89,099.99
CENTURYLINK INC 150,000.00 87,905.25
CHAMPIONS FINANCING INC 125,000.00 128,786.50
CHARLES RIVER LABORATORI 150,000.00 141,304.08
CHARLES RIVER LABORATORI 550,000.00 488,592.00,
CHART INDUSTRIES INC 250,000.00 258,145.50
CHART INDUSTRIES INC 225,000.00 243,425.47
CHEMOURS CO 625,000.00 572,246.56
CHEMOURS CO 325,000.00 281,317.46
CHENIERE ENERGY PARTNERS 525,000.00 474,407.74
CHS/COMMUNITY HEALTH SYS 112,000.00 111,070.57
CHS/COMMUNITY HEALTH SYS 625,000.00 570,235.75
CHS/COMMUNITY HEALTH SYS 425,000.00; 368,012.34
CHS/COMMUNITY HEALTH SYS 375,000.00 302,784.26
CHS/COMMUNITY HEALTH SYS 1,025,000.00 785,372.73
CHURCHILL DOWNS INC 175,000.00 171,771.09
CINEMARK USA INC 625,000.00 586,605.31
CITGO PETROLEUM CORP 500,000.00 500,955.50
CITGO PETROLEUM CORP 300,000.00 302,406.60
CITGO PETROLEUM CORP 250,000.00 262,668.82
CITIGROUP INC 400,000.00; 386,697.68
CITIGROUP INC 175,000.00 166,595.90
CITIGROUP INC 50,000.00 49,931.12
CIVITAS RESOURCES INC 200,000.00 208,980.04
CIVITAS RESOURCES INC 175,000.00 187,372.37,
CIVITAS RESOURCES INC 225,000.00 240,284.92
CLEAN HARBORS INC 200,000.00 200,328.80
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CLEAR CHANNEL OUTDOOR HO 225,000.00 224,766.51
CLEAR CHANNEL WORLDWIDE 550,000.00 516,847.48
CLEARWAY ENERGY OP LLC 725,000.00 680,587.66
CLEARWAY ENERGY OP LLC 100,000.00 85,006.52
CLEARWAY ENERGY OP LLC 100,000.00 83,561.31]
CLEVELAND-CLIFFS INC 125,000.00 127,232.12
CLEVELAND-CLIFFS INC 225,000.00 224,235.74
CLEVELAND-CLIFFS INC 375,000.00 338,192.55
CNX RESOURCES CORP 232,000.00 236,206.16
CNX RESOURCES CORP 225,000.00 217,238.58
COEUR MINING INC 225,000.00 211,804.83
COINBASE GLOBAL INC 150,000.00 121,284.54
COLT MERGER SUB INC 450,000.00; 461,478.60,
COMMERCIAL METALS CO 100,000.00 91,703.20
COMMERCIAL METALS CO 75,000.00 65,693.16
COMMERCIAL METALS CO 100,000.00 89,371.27
COMMSCOPE FINANCE LLC 200,000.00 189,875.00
COMMSCOPE FINANCE LLC 300,000.00 149,652.06
COMMSCOPE INC 200,000.00 82,028.92
COMMSCOPE INC 350,000.00 263,744.25
COMPASS GROUP DIVERSIFIE 250,000.00 234,987.45
COMPASS GROUP DIVERSIFIE 100,000.00 88,179.64
COMPASS MINERALS INTERNA 175,000.00 170,549.62
COMSTOCK RESOURCES INC 700,000.00 618,672.32
CONNECT FINCO SARL/CONNE 400,000.00; 394,039.60
CONSENSUS CLOUD SOLUTION 200,000.00 191,841.00
CONSENSUS CLOUD SOLUTION 225,000.00 200,543.62
CONSOLIDATED ENERGY FIN 300,000.00 250,051.05
CONSTELLIUM SE 250,000.00 223,929.90
COTY/HFC PRESTIGE/INT US 400,000.00; 405,318.80,
COVANTA HOLDING CORP 200,000.00 175,270.56
CQP HOLDCO LP/BIP-V CHIN 500,000.00 470,005.00;
CREDIT ACCEPTANC 125,000.00 132,873.55
CRESTWOOD MID PARTNER LP 350,000.00 352,655.45
CRESTWOOD MID PARTNER LP 400,000.00; 418,901.84
CROCS INC 425,000.00; 383,980.10
CROWN AMERICAS LLC 275,000.00 265,218.19
CROWNROCK LP/CROWNROCK F 200,000.00 199,421.48
CROWNROCK LP/CROWNROCK F 150,000.00 147,671.14
CSC HOLDINGS LLC 400,000.00] 362,823.52
CSC HOLDINGS LLC 200,000.00; 204,790.70]
CSC HOLDINGS LLC 400,000.00] 416,002.80]
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CSC HOLDINGS LLC 350,000.00] 301,251.47
CSC HOLDINGS LLC 500,000.00] 290,604 .25
CSC HOLDINGS LLC 200,000.00; 145,762.58
CSC HOLDINGS LLC 200,000.00; 108,715.78
CSC HOLDINGS LLC 200,000.00; 108,272.66
CSC HOLDINGS LLC 600,000.00] 436,063.74
CTR PARTNERSHIP/CARETRST 225,000.00] 206,119.41]
CUSHMAN & WAKEFIELD US 150,000.00 148,125.60
CUSHMAN & WAKEFIELD US 75,000.00 78,572.32
DANA INC 200,000.00 174,800.94
DARLING INGREDIENTS INC 600,000.00 591,812.76
DAVITA INC 600,000.00 530,914.14
DAVITA INC 370,000.00 307,592.10
DELEK LOG PART/FINANCE 175,000.00 167,484.76
DELEK LOG PART/FINANCE 275,000.00 275,683.92
DELTA AIR LINES INC 225,000.00 220,401.67
DELTA AIR LINES INC 100,000.00 103,073.60
DELTA AIR LINES INC 625,000.00 600,898.06
DIAMOND FRGN/DIAMOND FIN 50,000.00 51,790.72
DIRECTV FINANCING LLC 150,000.00 149,501.40
DIRECTV HOLDINGS/FING 925,000.00 872,293.59
DISH DBS CORP 450,000.00; 360,635.26
DISH DBS CORP 350,000.00 245,432.11
DISH NETWORK CORP 375,000.00 388,373.62
DIVERSIFIED HEALTHCARE T 224,000.00 223,875.43
DOLYA HOLDCO 18 DAC 200,000.00 183,702.64
DREAM FINDERS HOMES INC 125,000.00 130,635.20
DT MIDSTREAM INC 250,000.00 225,511.50
EDGEWELL PERSONAL CARE 300,000.00 291,548.55
EDGEWELL PERSONAL CARE 250,000.00 226,825.17
EMERALD DEBT MERGER 675,000.00 677,115.45
ENDEAVOR ENERGY RESOURCE 700,000.00 704,566.10
ENERFLEX LTD 330,000.00 337,222.61
ENLINK MIDSTREAM LLC 75,000.00 74,248.05
ENLINK MIDSTREAM LLC 200,000.00 196,192.96
ENLINK MIDSTREAM LLC 100,000.00 102,587.90
ENLINK MIDSTREAM PARTNER 400,000.00; 392,336.80
ENLINK MIDSTREAM PARTNER 475,000.00; 421,642.91
ENLINK MIDSTREAM PARTNER 400,000.00; 345,496.12
ENTEGRIS ESCROW CORP 275,000.00 270,473.33
ENTEGRIS INC 175,000.00 164,358.25
EQM MIDSTREAM PARTNERS L 200,000.00 200,248.80
EQM MIDSTREAM PARTNERS L 125,000.00 128,536.75
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EQM MIDSTREAM PARTNERS L 450,000.00; 455,683.05
EQM MIDSTREAM PARTNERS L 175,000.00 164,602.18
EQM MIDSTREAM PARTNERS L 150,000.00 151,418.70
EQM MIDSTREAM PARTNERS L 125,000.00 133,056.50
EQM MIDSTREAM PARTNERS L 875,000.00 814,038.48
EQM MIDSTREAM PARTNERS L 50,000.00 50,608.05
EVERI HOLDINGS INC 400,000.00; 395,438.72
FAIR 1SAAC CORP 150,000.00 138,971.29
FERRELLGAS ESCROW LLC/FG 350,000.00 347,930.45
FERRELLGAS ESCROW LLC/FG 525,000.00 508,037.82
FERTITTA ENTERTAINMENT 325,000.00 296,245.13
FIRST QUANTUM MINERALS L 200,000.00 208,014.20
FIRSTCASH INC 275,000.00 273,910.23
FMG RESOURCES AUG 2006 400,000.00; 395,049.72
FORD MOTOR COMPANY 150,000.00 175,901.28
FORD MOTOR COMPANY 725,000.00 726,394.68
FORD MOTOR CREDIT CO LLC 400,000.00; 395,974.76
FORD MOTOR CREDIT CO LLC 400,000.00; 384,503.08
FORD MOTOR CREDIT CO LLC 200,000.00 203,547.32
FORD MOTOR CREDIT CO LLC 200,000.00 204,123.72
FORD MOTOR CREDIT CO LLC 600,000.00 581,642.76
FORD MOTOR CREDIT CO LLC 200,000.00 186,049.80
FORD MOTOR CREDIT CO LLC 200,000.00 186,551.82
FORD MOTOR CREDIT CO LLC 200,000.00 209,162.00
FORD MOTOR CREDIT CO LLC 400,000.00; 413,453.08,
FORD MOTOR CREDIT CO LLC 900,000.00 868,810.86
FORD MOTOR CREDIT CO LLC 200,000.00 212,541.10
FORESTAR GROUP INC 200,000.00 191,429.92
FORESTAR GROUP INC 125,000.00 120,403.86
FORTRESS TRANS & INFRAST 416,000.00; 415,243.25
FORTRESS TRANS & INFRAST 450,000.00; 431,284.99
FORTRESS TRANS & INFRAST 50,000.00 52,315.29
FOXTROT ESCROW ISSUER 172,000.00 170,978.75
FREEDOM MORTGAGE 275,000.00 264,205.28
FREEDOM MORTGAGE CORP 450,000.00; 447,889.99
FREEDOM MORTGAGE CORP 300,000.00 325,887.30
FREEDOM MORTGAGE CORP 300,000.00 328,875.00
FREEDOM MORTGAGE HOLD 100,000.00 101,508.10
FRONT RANGE BIDCO INC 375,000.00 320,053.98
FRONTIER COMMUNICATIONS 475,000.00] 461,386.31]
FRONTIER COMMUNICATIONS 400,000.00; 372,616.83]
FRONTIER COMMUNICATIONS 275,000.00] 283,224 .15
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FRONTIER COMMUNICATIONS 200,000.00; 204,637 .40,
GAP INC/THE 175,000.00 151,165.35
GAP INC/THE 400,000.00] 331,765.99
GARDA WORLD SECURITY 675,000.00] 646,181.07
GARDA WORLD SECURITY 125,000.00 127,629.00
GCI LLC 250,000.00] 226,285.45
GENESIS ENERGY LP/FIN 987,000.00] 995,928.69
GENESIS ENERGY LP/FIN 325,000.00 325,414.05
GENESIS ENERGY LP/FIN 150,000.00 156,039.45
GENWORTH MORTGAGE HLDING 200,000.00 200,049.80
GFL ENVIRONMENTAL INC 350,000.00 320,610.22
GFL ENVIRONMENTAL INC 300,000.00 281,552.22
GFL ENVIRONMENTAL INC 175,000.00 178,938.44
GLOBAL AIR LEASE CO LTD 996,966.00 942,953.17
GLOBAL AUTO HO/AAG FH UK 200,000.00 192,168.22
GLOBAL AUTO HO/AAG FH UK 200,000.00 192,231.58
GO DADDY OPCO/FINCO 425,000.00; 413,226.60,
GO DADDY OPCO/FINCO 250,000.00 223,864.72
GOEASY LTD 275,000.00 274,108.78
GOODYEAR TIRE & RUBBER 500,000.00 503,761.00
GOODYEAR TIRE & RUBBER 575,000.00 553,190.99
GOODYEAR TIRE & RUBBER 550,000.00 509,392.29
GOODYEAR TIRE & RUBBER 175,000.00 158,748.50
GRAFTECH GLOBAL ENTERPRI 275,000.00 217,131.72
GRAHAM HOLDINGS CO 200,000.00 196,676.16
GRAY ESCROW 11 INC 200,000.00 131,481.40
GRAY ESCROW INC 575,000.00 526,692.35
GRAY TELEVISION INC 250,000.00 164,670.77,
GREYSTAR REAL ESTATE PAR 275,000.00 284,875.63
GRIFFON CORPORATION 375,000.00 362,376.75
GTCR W-2 MERGER SUB LLC 600,000.00 629,082.00
HANESBRANDS INC 150,000.00 151,568.10
HARVEST MIDSTREAM 1 LP 400,000.00; 404,731.20,
HAT HOLDINGS I LLC/HAT 225,000.00 224,001.96
HAT HOLDINGS I LLC/HAT 300,000.00 281,849.01
HAT HOLDINGS I LLC/HAT 275,000.00 284,983.32
HAWATIAN BRAND INTELLECT 200,000.00 188,740.18
HCA INC 500,000.00 498,500.40,
HCA INC 450,000.00; 451,792.71]
HEALTHEQUITY INC 450,000.00; 414,846.58
HELIX ENERGY SOLUTIONS 325,000.00 342,476.55
HESS MIDSTREAM OPERATION 225,000.00 206,447.94
HESS MIDSTREAM OPERATION 100,000.00 96,337.76
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HESS MIDSTREAM PARTNERS 275,000.00 264,853.35
HF SINCLAIR 150,000.00 150,485.19
HF SINCLAIR 175,000.00 169,417.50
HILCORP ENERGY 1/HILCORP 200,000.00 193,789.40
HILCORP ENERGY 1/HILCORP 150,000.00 145,846.72
HILCORP ENERGY 1/HILCORP 600,000.00 587,677.56
HILCORP ENERGY 1/HILCORP 150,000.00 145,853.50
HILCORP ENERGY 1/HILCORP 450,000.00; 484,461.00,
HILLENBRAND INC 225,000.00 192,434.53
HILTON DOMESTIC OPERATIN 150,000.00 149,803.60
HILTON DOMESTIC OPERATIN 150,000.00 149,600.20
HILTON DOMESTIC OPERATIN 100,000.00 91,426.75
HILTON DOMESTIC OPERATIN 350,000.00 333,228.35
HILTON DOMESTIC OPERATIN 375,000.00 335,098.05
HILTON DOMESTIC OPERATIN 375,000.00 322,779.33
HILTON GRAND VAC BOR ESC 475,000.00; 436,341.36)
HILTON GRAND VAC BOR ESC 325,000.00 286,276.83
HOWARD HUGHES CORP 200,000.00 189,228.02
HOWARD HUGHES CORP 150,000.00 133,888.27,
HOWARD HUGHES CORP 150,000.00 130,481.43
HOWARD MIDSTREAM ENERGY 620,000.00 618,499.02
HOWARD MIDSTREAM ENERGY 275,000.00 290,836.15
HUB INTERNATIONAL LTD 450,000.00; 459,725.85
HUDBAY MINERALS INC 125,000.00 120,617.82
HUDBAY MINERALS INC 150,000.00 147,210.54
HUGHES SATELLITE SYSTEMS 225,000.00 141,827.15
HUSKY INJECTION /7 TITAN 125,000.00 127,941.37,
1AMGOLD CORP 275,000.00 253,395.20
ICAHN ENTERPRISES/FIN 450,000.00; 447,638.80,
ICAHN ENTERPRISES/FIN 375,000.00 367,042.76
ICAHN ENTERPRISES/FIN 400,000.00; 364,412.96
ICAHN ENTERPRISES/FIN 175,000.00 180,051.02
ICAHN ENTERPRISES/FIN 175,000.00 147,001.10
IHEARTCOMMUNICATIONS INC 525,000.00 449,068.98
IHEARTCOMMUNICATIONS INC 175,000.00 126,047.47,
IHEARTCOMMUNICATIONS INC 225,000.00 157,192.78
11-VI INC 375,000.00 351,171.82
ILFC E-CAPITAL TRUST 1 300,000.00 233,830.44
ILIAD HOLDING SAS 200,000.00 197,617.34
ILIAD HOLDING SAS 200,000.00; 197,464.44
IMOLA MERGER CORP 825,000.00] 766,724.64
INDIGO MERGER SUB INC 200,000.00; 185,746.00
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INTESA SANPAOLO SPA 200,000.00; 147,012.40
1QVIA INC 350,000.00] 339,698.24
IRON MOUNTAIN INC 575,000.00] 554,907.08]
IRON MOUNTAIN INC 125,000.00 118,803.08
IRON MOUNTAIN INC 225,000.00] 228,261.60]
IRON MOUNTAIN INC 475,000.00] 442,626 .80
IRON MOUNTAIN INC 900,000.00] 847,636.56]
IRON MOUNTAIN INC 350,000.00 313,544.35
IRON MOUNTAIN INC 150,000.00 140,788.98
IRON MOUNTAIN INFO MGMT 175,000.00 158,115.19
ITT HOLDINGS LLC 225,000.00 205,052.42
J2 GLOBAL 348,000.00 314,681.54
JACOBS ENTERTAINMENT INC 175,000.00 167,729.62
JAGUAR LAND ROVER AUTOMO 200,000.00 197,720.78
JAGUAR LAND ROVER AUTOMO 600,000.00 577,323.66
JANE STREET GRP/JSG FIN 200,000.00 185,696.74
JB POINDEXTER & CO INC 300,000.00 306,469.44
JEFFERSON CAPITAL HOLDIN 325,000.00 313,640.89
JEFFERSON CAPITAL HOLDIN 275,000.00 278,518.07
JPMORGAN CHASE & CO 150,000.00 146,037.94
IJPMORGAN CHASE & CO 150,000.00 150,207.30
KAISER ALUMINUM CORP 175,000.00 162,020.35
KB HOME 150,000.00 154,873.65
KB HOME 100,000.00 102,915.30
KB HOME 175,000.00 154,599.63
KEHE DIST/FIN / NEXTWAVE 275,000.00 280,801.95
KFC HLD/PIZZA HUT/TACO 300,000.00 291,208.98
KINETIK HOLDINGS LP 225,000.00 220,290.34
KNIFE RIVER HOLD CO 125,000.00 129,847.50
KODIAK GAS SERVICES LLC 125,000.00 126,841.00
L BRANDS INC 44,000.00 45,986.20
L BRANDS INC 200,000.00 194,274.30
L BRANDS INC 250,000.00 258,645.50
L BRANDS INC 425,000.00; 430,176.88,
L BRANDS INC 525,000.00 520,471.14
LABL INC 200,000.00 195,983.56
LABL INC 175,000.00 178,212.12
LADDER CAP FIN LLLP/CORP 650,000.00 606,674.05
LADDER CAP FIN LLLP/CORP 100,000.00 89,781.70
LAMAR MEDIA CORP 225,000.00 210,812.78
LAMAR MEDIA CORP 100,000.00 96,248.00
LAMAR MEDIA CORP 225,000.00 202,990.77
LAMAR MEDIA CORP 100,000.00 86,819.50
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LAMB WESTON HLD 150,000.00 135,959.74
LAMB WESTON HLD 150,000.00 133,990.15
LAREDO PETROLEUM INC 350,000.00 349,731.65
LCM INVESTMENTS HOLDINGS 275,000.00 248,916.14
LCM INVESTMENTS HOLDINGS 200,000.00 206,715.80
LEEWARD RENEWABL 300,000.00 259,225.14
LEVEL 3 FINANCING INC 375,000.00 195,000.00
LEVEL 3 FINANCING INC 550,000.00 255,750.00
LEVEL 3 FING INC 178,000.00 185,120.00
LGl HOMES INC 225,000.00 235,791.45
LIFE TIME INC 800,000.00 794,249.76
LIFEPOINT HEALTH INC 100,000.00 93,976.31]
LIFEPOINT HEALTH INC 275,000.00 289,120.42
LIFEPOINT HEALTH INC 125,000.00 134,220.68
LIGHT & WONDER INTER 100,000.00 104,123.98
LINDBLAD EXPEDITIONS LLC 300,000.00 302,835.30
LITHIA MOTORS INC 425,000.00; 380,704.37
LIVE NATION ENTERTAINMEN 100,000.00 99,185.54
LIVE NATION ENTERTAINMEN 200,000.00 197,895.88
LIVE NATION ENTERTAINMEN 615,000.00 587,549.65
LIVE NATION ENTERTAINMEN 100,000.00 91,924.86
LSF9 ATL HLDG/VICTRA FIN 500,000.00 492,788.50,
MACQUARIE AIRFINANCE HLD 125,000.00 131,347.87,
MACQUARIE AIRFINANCE HLD 100,000.00 104,478.20
MACY"S RETAIL HLDGS LLC 250,000.00 245,931.67
MACY"S RETAIL HLDGS LLC 50,000.00 48,671.88
MACY"S RETAIL HLDGS LLC 75,000.00 72,945.39
MACY"S RETAIL HLDGS LLC 275,000.00 242,465.85
MAGIC MERGERCO INC 200,000.00 162,655.06
MAGNOLIA OIL GAS/MAG FIN 200,000.00 197,041.60
MASONITE INTERNATIONAL C 250,000.00 249,426.15
MASONITE INTERNATIONAL C 175,000.00 154,543.44
MATADOR RESOURCES CO 250,000.00 247,642.47
MATADOR RESOURCES CO 375,000.00 381,226.50
MATCH GROUP HLD Il LLC 400,000.00; 337,617.96
MATCH GROUP INC 425,000.00; 407,965.83
MATCH GROUP INC 100,000.00 93,263.30
MATTAMY GROUP CORP 250,000.00 225,555.92
MATTEL INC 125,000.00 119,043.15
MATTEL INC 100,000.00 100,182.20
MATTEL INC 125,000.00 114,471.07
MATTEL INC 200,000.00; 182,773.82
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MATTHEWS INTERNATIONAL C 425,000.00] 416,568 .89
MAUSER PACKAGING SOLUT 275,000.00] 278,989.15
MEG ENERGY CORP 550,000.00] 538,150.41]
MERCER INTL INC 475,000.00] 410,630.61]
MERITAGE HOMES CORP 203,000.00] 202,890.07
MERLIN ENTERTAINMENTS GR 200,000.00; 200,807 .56
METHANEX CORP 450,000.00] 431,692.74
MGIC INVESTMENT CORP 425,000.00; 410,666.79
MGM RESORTS INTL 250,000.00 250,338.25
MGM RESORTS INTL 394,000.00 393,129.22
MGM RESORTS INTL 211,000.00 207,034.19
MGM RESORTS INTL 300,000.00 282,574.56
MIDCAP FINANCIAL 200,000.00 170,524.68
MIDWEST GAMING BORROWER 200,000.00 183,770.14
MILLENNIUM ESCROW CORP 100,000.00 58,990.83
MINERAL RESOURCES LTD 325,000.00 339,589.57
MINERAL RESOURCES LTD 450,000.00; 461,457 .45
MIWD HLDCO 11/MIWD FIN 350,000.00 319,006.27
MOHEGAN GAMING & ENT 375,000.00 358,541.25
MOLINA HEALTHCARE INC 150,000.00 140,946.27,
MOLINA HEALTHCARE INC 175,000.00 155,256.58
MOLINA HEALTHCARE INC 225,000.00 194,299.22
MOSS CREEK RESOURCES HLD 425,000.00; 423,972.35
MOTION BONDCO DAC 400,000.00; 386,347.16
MOZART DEBT MERGER SUB 1,350,000.00 1,212,490.75
MPH ACQUISITION HOLDINGS 200,000.00 171,610.02
MPH ACQUISITION HOLDINGS 200,000.00 154,885.46
MPT OPER PARTNERSP/FINL 425,000.00; 351,118.88
MPT OPER PARTNERSP/FINL 625,000.00 470,215.87
MPT OPER PARTNERSP/FINL 475,000.00; 320,792.39
MSCI INC 75,000.00 68,821.40
MSCI INC 250,000.00 220,648.37
MSCI INC 175,000.00 151,025.43
MURPHY OIL CORP 650,000.00 645,118.63
MURPHY OIL CORP 225,000.00 225,476.32
MURPHY OIL USA INC 300,000.00 282,216.21
NABORS INDUSTRIES INC 225,000.00 222,968.52
NABORS INDUSTRIES INC 125,000.00 127,421.87,
NATIONSTAR MTG HLD INC 100,000.00 98,349.54
NATIONSTAR MTG HLD INC 200,000.00 190,395.14
NATIONSTAR MTG HLD INC 100,000.00 89,836.05
NATIONSTAR MTG HLD INC 75,000.00 68,766.72
NATIONSTAR MTG HLD INC 125,000.00 123,493.85
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NAVIENT CORP 300,000.00 299,226.15
NAVIENT CORP 425,000.00; 428,110.15
NAVIENT CORP 200,000.00 200,364.80
NAVIENT CORP 100,000.00 95,438.74
NAVIENT CORP 275,000.00 251,468.91
NAVIENT CORP 275,000.00 290,322.45
NAVIENT CORP 200,000.00 220,051.52
NCL CORPORATION LTD 650,000.00 640,149.57
NCL CORPORATION LTD 250,000.00 263,688.57
NCR ATLEOS ESCROW CORP 450,000.00; 476,107.20,
NCR CORP 200,000.00 185,069.64
NCR CORP 500,000.00 461,730.55
NCR CORP 525,000.00 475,048.08,
NEPTUNE BIDCO US INC 725,000.00 687,682.14
NESCO HOLDINGS 11 INC 475,000.00; 442,275.54
NEW ENTERPRISE STONE & L 450,000.00; 427,033.71
NEW FORTRESS ENERGY INC 100,000.00 99,566.18
NEW FORTRESS ENERGY INC 325,000.00 313,281.95
NEW FORTRESS ENERGY INC 75,000.00 75,507.60
NEWELL BRANDS INC 100,000.00 97,791.83
NEWELL BRANDS INC 100,000.00 96,740.06
NEWELL RUBBERMAID INC 750,000.00 731,682.22
NEWELL RUBBERMAID INC 225,000.00 180,119.92
NEWMARK GROUP INC 400,000.00; 407,958.79
NEWS CORP 500,000.00 455,308.80,
NEWS CORP 425,000.00; 396,098.00
NEXSTAR ESCROW INC 200,000.00 189,800.54
NEXTERA ENERGY OPERATING 250,000.00 247,321.60
NEXTERA ENERGY OPERATING 139,000.00 129,979.05
NEXTERA ENERGY OPERATING 325,000.00 305,570.81
NFP CORP 100,000.00 110,897.50
NGL ENERGY PARTNERS LP 200,000.00 202,622.20
NGL ENERGY PARTNERS LP 250,000.00 253,923.25
NMI HOLDINGS 300,000.00 302,551.02
NOBLE FINANCE I1 LLC 150,000.00 154,182.90
NORTHERN OIL AND GAS INC 275,000.00 279,143.70
NORTHERN OIL AND GAS INC 150,000.00 158,007.00
NORTONLIFELOCK INC 175,000.00 176,239.00
NORTONLIFELOCK INC 225,000.00 230,448.15
NOVA CHEMICALS CORP 375,000.00] 349,952.77
NOVA CHEMICALS CORP 225,000.00] 238,858.20]
NOVA CHEMICALS CORP 125,000.00 105,184.65
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NOVA CHEMICALS CORP 325,000.00] 328,739.77
NOVELIS CORP 100,000.00 93,044.86
NOVELIS CORP 575,000.00] 527,382 .35
NOVELIS CORP 100,000.00 84,771.35
NRG ENERGY INC 175,000.00 186,465.47
NRG ENERGY INC 152,000.00 151,982.70
NRG ENERGY INC 150,000.00 131,710.77
NRG ENERGY INC 375,000.00 357,032.28
NRG ENERGY INC 525,000.00 444,647.07
NRG ENERGY INC 275,000.00 290,564.17
NUSTAR LOGISTICS LP 150,000.00 149,430.66
NUSTAR LOGISTICS LP 150,000.00 149,376.18
NUSTAR LOGISTICS LP 250,000.00 250,586.75
OCEANEERING INTL INC 125,000.00 122,490.62
OLIN CORP 225,000.00 221,019.77
OLIN CORP 300,000.00 282,664.77
OLYMPUS WTR US HLDG CORP 800,000.00 721,244.08
OLYMPUS WTR US HLDG CORP 1,000,000.00 1,064,736.70
ON SEMICONDUCTOR CORP 225,000.00 207,070.38
ONEMAIN FINANCE CORP 300,000.00 317,082.30
ONEMAIN FINANCE CORP 475,000.00; 488,064 .40
ONTARIO GAMING GTA LP 300,000.00 309,064.50
OPEN TEXT CORP 500,000.00 461,960.65
OPEN TEXT HOLDINGS INC 250,000.00 222,890.90
OPEN TEXT/OPEN TEXT HOLD 275,000.00 244,110.21
OPEN TEXT/OPEN TEXT HOLD 625,000.00 542,561.68
ORGANON FINANCE 1 LLC 800,000.00 737,948.48
ORGANON FINANCE 1 LLC 200,000.00 174,324.56
OUTFRONT MEDIA CAP LLC/C 575,000.00 554,615.44
OUTFRONT MEDIA CAP LLC/C 100,000.00 89,707.04
OUTFRONT MEDIA CAP LLC/C 275,000.00 245,446.54
OWENS & MINOR INC 200,000.00 181,319.74
OWENS & MINOR INC 150,000.00 146,821.87,
OWENS-BROCKWAY 400,000.00; 402,978.00,
OWENS-BROCKWAY 94,000.00 93,976.03
OWENS-BROCKWAY 175,000.00 177,031.50
PARK INTERMED HOLDINGS 225,000.00 225,703.12
PARK INTERMED HOLDINGS 275,000.00 266,274.25
PARK INTERMED HOLDINGS 175,000.00 161,996.62
PARK-OHIO INDUSTRIES INC 375,000.00 350,408.40
PARKLAND CORP/CANADA 359,000.00 329,258.53
PARKLAND CORP/CANADA 350,000.00 320,068.17
PARKLAND FUEL CORP 200,000.00 197,370.02

78/135




EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

PATRICK INDUSTRIES INC 200,000.00 182,934.86
PAYSAFE FIN PLC/PAYSAFE 225,000.00 202,019.80
PBF HOLDING CO LLC 700,000.00 683,912.67
PBF HOLDING CO LLC 200,000.00 207,205.60
PENNYMAC FIN SVCS INC 575,000.00 519,754.57
PENNYMAC FIN SVCS INC 125,000.00 128,574.10
PENNYMAC FIN SVCS INC 100,000.00 91,565.57
PERFORMANCE FOOD GROUP 1 975,000.00 955,824.38
PERFORMANCE FOOD GROUP 1 225,000.00 204,196.59
PERMIAN RESOURC OPTG LLC 200,000.00 197,329.24
PERMIAN RESOURC OPTG LLC 250,000.00 258,181.50
PETSMART INC/PETSMART FI 250,000.00 233,723.02
PG&E CORP 275,000.00 262,753.09
PG&E CORP 275,000.00 261,114.06
PGT INNOVATIONS INC 425,000.00; 429,581.92
PICARD MIDCO INC 1,425,000.00 1,320,611.17
PICASSO FINANCE SUB INC 121,000.00 120,794.23
PLAYTIKA HOLDING CORP 275,000.00 233,452.80
PM GENERAL PURCHASER LLC 300,000.00 306,906.30
POLYONE CORP 200,000.00 198,638.96
POST HOLDINGS INC 375,000.00 367,654.53
POST HOLDINGS INC 150,000.00 143,629.15
POST HOLDINGS INC 625,000.00 568,435.56
POST HOLDINGS INC 150,000.00 133,655.64
POST HOLDINGS INC 125,000.00 125,379.75
PRAIRIE ACQUIROR LP 175,000.00 179,901.75
PRECISION DRILLING CORP 250,000.00 247,637.47
PRESIDIO HOLDING INC 200,000.00 192,668.50
PRESTIGE BRANDS INC 325,000.00 316,741.45
PRESTIGE BRANDS INC 150,000.00 131,122.75
PRIME HEALTHCARE SERVICE 200,000.00 198,130.00
PRIME SECSRVC BRW/FINANC 19,000.00 19,015.28
PRIME SECSRVC BRW/FINANC 325,000.00 297,047.69
PRIME SECSRVC BRW/FINANC 1,275,000.00 1,250,683.83
PRIME SECURITY ONE MS IN 675,000.00 607,578.36
PRIMO WATER HOLDINGS INC 475,000.00; 436,727.25
QUICKEN LOANS LLC/QUICKN 125,000.00 111,023.21
QUICKEN LOANS LLC/QUICKN 375,000.00 323,498.73
QUINTILES IMS INC 250,000.00 244,546.05)
QVC INC 125,000.00 120,817.45
QVC INC 175,000.00 138,981.11
RADIAN GROUP INC 225,000.00] 222,795.09
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RADIAN GROUP INC 250,000.00] 241,841.27
RAIN CARBON INC 350,000.00] 351,826.75)
RAISING CANE"S RESTAURAN 125,000.00 134,866.75
RAKUTEN GROUP INC 200,000.00; 212,375.00]
RANGE RESOURCES CORP 425,000.00] 442,797 .30
REALOGY GROUP/CO-1SSUER 375,000.00] 282,619.76]
REALOGY GROUP/CO-1SSUER 16,000.00] 11,375.29
RITCHIE BROS AUCTIONEERS 50,000.00 50,941.65
RITCHIE BROS AUCTIONEERS 425,000.00; 445,475.22
RLJ LODGING TRUST LP 175,000.00 165,205.39
RLJ LODGING TRUST LP 225,000.00 195,924.84
ROCKCLIFF ENERGY 11 LLC 175,000.00 161,844.97,
ROCKETMTGE CO-1SSUER INC 125,000.00 115,124.87,
ROCKIES EXPRESS PIPELINE 500,000.00 466,432.80,
ROYAL CARIBBEAN CRUISES 800,000.00 786,488.56
ROYAL CARIBBEAN CRUISES 375,000.00 395,125.87
ROYAL CARIBBEAN CRUISES 725,000.00 714,665.92
ROYAL CARIBBEAN CRUISES 150,000.00 150,974.70
SBA COMMUNICATIONS CORP 800,000.00 756,512.80
SBA COMMUNICATIONS CORP 175,000.00 155,290.38
SCIENTIFIC GAMES INTERNA 300,000.00 302,236.80
SCIH SALT HOLDINGS INC 400,000.00; 369,210.28
SCIL 1V LLC /7 SCIL USA H 200,000.00 194,097.80
SCOTTS MIRACLE-GRO CO 275,000.00 235,911.63
SEADRILL FINANCE LTD 200,000.00 207,181.00
SEAGATE HDD CAYMAN 100,000.00 86,733.04
SEAGATE HDD CAYMAN 346,500.00 393,339.87
SEALED AIR CORP 375,000.00 373,026.26
SEALED AIR CORP 225,000.00 211,469.80
SEALED AIR CORP 50,000.00 50,009.60
SEALED AIR CORP 50,000.00 47,827.57
SEALED AIR CORP 300,000.00 309,522.42
SEALED AIR/SEALED AIR US 100,000.00 104,184.90
SEASPAN CORP 375,000.00 331,064.06
SEAWORLD PARKS & ENTERTA 575,000.00 534,700.37
SELECT MEDICAL CORP 325,000.00 324,696.38
SENSATA TECH INC 400,000.00; 366,810.76
SENSATA TECHNOLOGIES INC 150,000.00 129,834.40
SERVICE CORP INTL 300,000.00 290,244.42
SERVICE CORP INTL 275,000.00 236,398.96
SERVICE CORP INTL 200,000.00 175,040.52
SERVICE PROPERTIES TRUST 200,000.00 202,463.40
SERVICE PROPERTIES TRUST 175,000.00 169,277.06
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SERVICE PROPERTIES TRUST 175,000.00 162,039.41
SERVICE PROPERTIES TRUST 100,000.00 94,299.64
SERVICE PROPERTIES TRUST 925,000.00 743,948.91
SERVICE PROPERTIES TRUST 150,000.00 112,160.14
SERVICE PROPERTIES TRUST 75,000.00 78,606.67
SHEA HOMES LP/FNDG CP 150,000.00 142,882.08
SHEA HOMES LP/FNDG CP 150,000.00 141,017.85
SHELF DRILL HOLD LTD 625,000.00 606,888.62
SIMMONS FOOD INC/SIMMONS 200,000.00 176,180.34
SINCLAIR TELEVISION GROU 375,000.00 349,184.92
SINCLAIR TELEVISION GROU 125,000.00 91,433.12
SINCLAIR TELEVISION GROU 275,000.00 202,719.90
SIRIUS XM RADIO INC 350,000.00 326,003.96
SIRIUS XM RADIO INC 800,000.00 766,226.16
SIRIUS XM RADIO INC 275,000.00 249,434.29
SIRIUS XM RADIO INC 775,000.00 736,367.87
SIRIUS XM RADIO INC 450,000.00; 374,635.71
SIZZLING PLATT/FIN CO 375,000.00 378,222.00
SLM CORP 200,000.00 193,241.34
SLM CORP 90,000.00 74,229.28
SM ENERGY CO 450,000.00; 450,001.35
SOLARIS MIDSTREAM HOLDIN 200,000.00 200,643.20
SONIC AUTOMOTIVE INC 125,000.00 111,614.81
SONIC AUTOMOTIVE INC 250,000.00 215,676.90
SOUTHWESTERN ENERGY 375,000.00 361,832.81
SOUTHWESTERN ENERGY CO 37,000.00 36,868.62
SOUTHWESTERN ENERGY CO 100,000.00 103,792.60
SOUTHWESTERN ENERGY CO 450,000.00; 430,549.65
SOUTHWESTERN ENERGY CO 350,000.00 319,288.02
SPECIALTY BUILDING PRODU 500,000.00 494,161.65
SPECTRUM BRANDS INC 75,000.00 73,571.67
SPECTRUM BRANDS INC 225,000.00 221,092.42
SPECTRUM BRANDS INC 175,000.00 168,808.13
SPIRIT AEROSYSTEMS INC 300,000.00 326,530.80
SPIRIT AEROSYSTEMS INC 200,000.00 219,329.00
SPRINGLEAF FINANCE CORP 775,000.00 784,654.17
SPRINGLEAF FINANCE CORP 825,000.00 837,463.27
SPRINGLEAF FINANCE CORP 200,000.00 199,463.20
SPRINGLEAF FINANCE CORP 25,000.00 23,363.17
SPRINT CORP 550,000.00] 551,424.77
SPRINT CORP 875,000.00] 886,275.25
SPRINT CORP 125,000.00 129,161.05
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SRM ESCROW ISSUER LLC 825,000.00] 800,804.40]
SRS DISTRIBUTION INC 150,000.00 141,075.94
SS&C TECHNOLOGIES INC 625,000.00] 606,369.68]
STANDARD INDUSTRIES INC 125,000.00 121,160.07
STANDARD INDUSTRIES INC 775,000.00] 737,182 .55
STANDARD INDUSTRIES INC 425,000.00] 380,757.11]
STANDARD INDUSTRIES INC 275,000.00] 228,809.37
STAPLES INC 650,000.00 630,698.57
STAPLES INC 375,000.00 351,312.45
STARWOOD PROPERTY TRUST 225,000.00 225,000.00
STENA INTERNATIONAL SA 200,000.00 198,861.98
STENA INTERNATIONAL SA 200,000.00 202,153.60
STL HOLDING CO LLC 150,000.00 153,489.99
STUDIO CITY FINANCE LTD 400,000.00; 349,379.20
SUBURBAN PROPANE PARTNRS 275,000.00 248,987.42
SUMMIT MATERIALS LLC/FIN 37,000.00 36,997.22
SUMMIT MATERIALS LLC/FIN 200,000.00 193,694.10
SUMMIT MATERIALS LLC/FIN 125,000.00 129,474.87,
SUNNOVA ENERGY CORP 200,000.00 139,563.32
SUNOCO LP/FINANCE CORP 150,000.00 153,717.45
SUNOCO LP/FINANCE CORP 296,000.00 274,906.77
SUNOCO LP/FINANCE CORP 525,000.00 477,369.74
SUPERIOR PLUS/GEN PRTNR 200,000.00 182,417.28
SYNAPTICS INC 500,000.00 448,970.15
SYNCHRONY FINANCIAL 150,000.00 147,258.60
T-MOBILE USA INC 175,000.00 172,464.23
T-MOBILE USA INC 400,000.00; 368,486.92
TALEN ENERGY SUPPLY LLC 175,000.00 186,068.92
TALLGRASS NRG PRTNR/FIN 150,000.00 147,758.34
TALLGRASS NRG PRTNR/FIN 200,000.00 200,181.12
TALLGRASS NRG PRTNR/FIN 275,000.00 257,392.32
TALLGRASS NRG PRTNR/FIN 175,000.00 162,074.88
TALOS PRODUCTION INC 150,000.00 156,106.50
TALOS PRODUCTION INC 150,000.00 157,129.77,
TASEKO MINES LTD 176,000.00 175,627.79
TAYLOR MORRISON COMM 150,000.00 148,364.76
TAYLOR MORRISON COMM 100,000.00 94,584.61
TEGNA INC 125,000.00 113,274.93
TEGNA INC 200,000.00 176,662.52
TEINE ENERGY LTD 275,000.00 265,575.88
TELECOM ITALIA CAPITAL 725,000.00 707,337.69
TELESAT CANADA/TELESAT L 25,000.00 14,734.50
TELESAT CANADA/TELESAT L 150,000.00 83,172.75
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TELESAT CANADA/TELESAT L 275,000.00 121,000.00
TEMPUR SEALY INTL INC 150,000.00 135,400.03
TEMPUR SEALY INTL INC 100,000.00 83,883.03
TENET HEALTHCARE CORP 825,000.00 824,268.80
TENET HEALTHCARE CORP 1,075,000.00 1,048,675.72
TENET HEALTHCARE CORP 150,000.00 142,493.62
TENET HEALTHCARE CORP 800,000.00 796,482.40
TENET HEALTHCARE CORP 275,000.00 254,192.37
TENET HEALTHCARE CORP 800,000.00 795,543.36
TENET HEALTHCARE CORP 500,000.00 504,996.80
TENNECO INC 175,000.00 161,248.23
TERRAFORM POWER OPERATIN 175,000.00 166,301.87,
TERRAFORM POWER OPERATIN 350,000.00 317,818.62
THOR INDUSTRIES 425,000.00; 373,834.12
TOPBUILD CORP 175,000.00 152,767.63
TRANSALTA CORP 200,000.00 207,856.40
TRANSDIGM INC 850,000.00 849,880.66
TRANSDIGM INC 550,000.00 550,985.60
TRANSDIGM INC 1,200,000.00 1,163,745.12
TRANSDIGM INC 350,000.00 354,373.56
TRANSDIGM INC 425,000.00; 391,782.59
TRANSDIGM INC 175,000.00 174,924 .33
TRANSDIGM INC 1,050,000.00 968,844.45
TRANSDIGM INC 175,000.00 179,559.97,
TRANSDIGM INC 175,000.00 176,186.85
TRANSOCEAN AQUILA LTD 125,000.00 128,240.75
TRANSOCEAN INC 675,000.00 701,069.17
TRANSOCEAN POSEIDON 84,375.00 84,331.58
TRANSOCEAN TITAN FIN LTD 75,000.00 77,604.07
TRAVEL + LEISURE CO 200,000.00 181,926.56
TRI POINTE GROUP INC 200,000.00 196,060.36
TRI POINTE GROUP INC 125,000.00 123,212.48
TRI POINTE HOLDINGS INC 100,000.00 99,851.23
TRIMAS CORP 250,000.00 227,037.30
TRINITY INDUSTRIES INC 325,000.00 334,021.35
TRINSEO OP / TRINSEO FIN 150,000.00 57,681.61
[TRONOX INC 450,000.00; 403,560.75
TTM TECHNOLOGIES INC 225,000.00 200,598.75
UBER TECHNOLOGIES INC 400,000.00; 407,285.92
UBER TECHNOLOGIES INC 300,000.00] 300,323.70]
UBER TECHNOLOGIES INC 1,075,000.00; 1,018,497.03
UKG INC 450,000.00] 456,588.18]
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UNITED AIRLINES INC 500,000.00] 481,705.50]
UNITED AIRLINES INC 550,000.00] 508,698.19
UNITED RENTALS NORTH AM 88,000.00 87,498.72
UNITED RENTALS NORTH AM 550,000.00] 495,019.03
UNITED RENTALS NORTH AM 375,000.00] 333,978.45
UNITED RENTALS NORTH AM 125,000.00 108,489.66
UNITED WHOLESALE MTGE LL 100,000.00 97,257.08
UNITED WHOLESALE MTGE LL 300,000.00 280,738.50
UNITI GROUP/CSL CAPITAL 600,000.00 619,696.80
UNIVISION COMMUNICATIONS 300,000.00 292,020.99
UNTVISION COMMUNICATIONS 450,000.00; 455,265.44
UNTVISION COMMUNICATIONS 475,000.00; 421,643.44
UNTVISION COMMUNICATIONS 550,000.00 538,745.07
UPC BROADBAND FINCO BV 400,000.00; 357,384.00
US FOODS INC 125,000.00 127,322.62
US FOODS INC 575,000.00 541,519.64
US FOODS INC 125,000.00 129,776.25
USA COM PART/USA COM FIN 200,000.00 200,191.28
USA COM PART/USA COM FIN 200,000.00 200,218.78
USA COM PART/USA COM FIN 250,000.00 252,356.00
VALARIS LTD 300,000.00 309,264.75
VENTURE GLOBAL CALCASIEU 275,000.00 246,731.92
VENTURE GLOBAL CALCASIEU 325,000.00 326,153.42
VENTURE GLOBAL CALCASIEU 200,000.00 177,175.04
VENTURE GLOBAL CALCASIEU 250,000.00 211,001.30
VENTURE GLOBAL LNG INC 575,000.00 586,323.47
VENTURE GLOBAL LNG INC 675,000.00 723,437.86
VENTURE GLOBAL LNG INC 650,000.00 662,159.55
VENTURE GLOBAL LNG INC 600,000.00 637,478.09
VERICAST MERGER SUB INC 530,250.00 557,953.49
VERMILION ENERGY INC 225,000.00 218,756.94
VIASAT INC 150,000.00 141,497.98
\VICI PROPERTIES / NOTE 100,000.00 97,796.20
\VICI PROPERTIES / NOTE 150,000.00 144,032.98
\VICI PROPERTIES / NOTE 250,000.00 236,523.92
\VICI PROPERTIES / NOTE 100,000.00 90,568.99
\VICI PROPERTIES/NOTE 250,000.00 245,848.45
\VICI PROPERTIES/NOTE 650,000.00 647,836.15
\VICI PROPERTIES/NOTE 75,000.00 68,717.17
VICTORIA®S SECRET & CO 325,000.00 260,667.74
\VIDEOTRON LTD 150,000.00 149,535.75
\VIDEOTRON LTD / LTEE 75,000.00 73,627.95
\VIDTRON LTD/VIDTRON LTEE 350,000.00 316,813.73
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VIKING OCEAN CRUISES SHI 325,000.00 316,397.47
VISTRA CORP 225,000.00) 219,339.54
VISTRA OPERATIONS CO LLC 750,000.00) 733,131.15
VISTRA OPERATIONS CO LLC 375,000.00) 359,861.66
VISTRA OPERATIONS CO LLC 375,000.00) 344,658.33
VISTRA OPERATIONS CO LLC 500,000.00) 518,628.00)
VITAL ENERGY INC 125,000.00) 131,497.12
VITAL ENERGY INC 125,000.00 135,633.12
VMED 02 UK FINAN 600,000.00) 521,005.98
\VOC ESCROW LTD 300,000.00) 287,145.42
ASH MULTIFAM ACQ INC 700,000.00) 684,524.47
EATHERFORD INTERNATIONA 1,150,000.00) 1,191,601.71
ESCO DISTRIBUTION INC 325,000.00) 325,343.20)
ESCO DISTRIBUTION INC 300,000.00) 306,586.50)
ESTERN DIGITAL CORP 275,000.00) 268,031.08
ESTERN MIDSTREAM OPERAT 250,000.00) 223,858.65
ESTERN MIDSTREAM OPERAT 200,000.00 171,692.62
ILLIAMS SCOTSMAN INTL 200,000.00) 187,741.90
INDSOR HOLDINGS 111 LLC 200,000.00) 208,286.42
MG ACQUISITION CORP 250,000.00) 221,377.35
MG ACQUISITION CORP 250,000.00 211,322.77
R GRACE HOLDING LLC 550,000.00) 521,958.52
R GRACE HOLDING LLC 100,000.00 101,464.00
YNDHAM DESTINATIONS INC 275,000.00) 277,025.10)
YNN LAS VEGAS LLC/CORP 550,000.00) 537,312.27
YNN RESORTS FINANCE LLC 400,000.00) 376,390.16
YNN RESORTS FINANCE LLC 225,000.00) 233,052.30)
XEROX HOLDINGS CORP 250,000.00) 246,753.95
XEROX HOLDINGS CORP 175,000.00 156,865.53
XHR LP 200,000.00) 200,295.40)
XPO INC 250,000.00) 254,957.75
XPO INC 125,000.00 127,991.72
YUM! BRANDS INC 150,000.00 132,321.30
YUM! BRANDS INC 300,000.00) 275,828.22
YUM! BRANDS INC 550,000.00) 531,167.39
ZF NA CAPITAL 150,000.00 157,188.60
Z1GGO BOND CO BV 200,000.00) 173,601.60
71660 BV 400,000.00) 360,286.88
912 287,335,291.00 272,652,673.02
(40,513,460, 684)

93. 6% 100.0%
40,513,460, 684
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