us/\>oo—2Jr72 K-
RENYIHD BENYIIEL
(FF20ORER)

ERHRSE (ZFhR)

F168] CRER2021411/198)
YT S AR (202145 5208 ~2021411/198)

N

ZREDHGESEN

TRIEBANOZEEEBHY. E<HEHLEBELETFET,
LR REBROERKRREFICDODWNTCHMEBRLEITET,
SHELLBOBBUTEBYET &5, SAVELEFET,

QLT 7Y ROMLMEAIERDEBY TTH,

HBENY O HY | HEANYIRL

B & D H|ENERE BN TOMEE (SRER)

£ B H R|2014F5 B13EA» 520234 11H20HE T,
K(kFLETORERTEMEE UUT TN/ O0—V] EVWWET,) CBRETIREERINSE BREGERLICNEREGTOZRE
A% (BEEASSUNEREEANAOEREINSEEHFET.). UTAL,) SLUVEFEHBROEVNAHBELIT— v - X—=R—%F
OEMAMIESICBRET 2 REETTLHETERENRLE L. BKEDA VHLT A VOBRETRANLGEIHEORREZRIELT
BRETGESCEEERELET,
& B 5 & BEERIIE~OEREL, SMEHEZTICLEERE LTS, B, BEORRNICHEVTE, TLELTHRRLETONAY I O—VIC
THRETIREETAHF~OBREEPOE LETH, SREERMFNORELRICEFICHRERTT. SRERNET 7 ¥ ROIRGEMSE
BEURBUELRLTICUT 7Y ROBESHASEHENDS ARELET,

RETDIRECEHAFISOVCR ABREECOVTHBEAY D [RET IREBHIAFCOVTEINEREEII OV TABE YD

EAGSCEEREXRETDED LB IAGICHETILDICR | ETADLANCEEZREARLTDED. H LAFIIBIZETIED

EITBHoLERARELET, ISRES D EEREAELET,

s Y 0—VIZRETIREFTAFE LUVEFHROBVARBE LI —2 viL - XA—N—FDEHEMFITRET 5 IREGIEET
= FETEREFRELES. B8, AX—S v L - R=NR—EOEHRBMAFL L VI EPERMART CEERET 2E5E/HYET.

- BEELIE~ORRNA - INREET EEA.
ILBENR| R A pEERELTL NS A,

o B OB & BRERIC, RAIE LCREBERBROBUAEZEOLAF - EAFNRLETERFA L, FIF - BAZTNHFOKES L TEEMEAK
TESEHELTCORLES. BREOEAICOVTE, HISHRERTS TAHALA—DERETLEVET,

BR7EYMIRIAE

RRBIRREMN_TH2&EE 1S

YIiR— k&A1)l 0120—753104
(ARSI B DFAIOR~F 58

E R—LNR—  http://www.nomura-am.co.jp/




USINooB—2T7 0 R - BBANYOHY " BEANY DL (F2RRER)
<BB~NYTHY>
Osxifi 5 HADERELE
e % = =
e om owml T e I
- 7 e A : M 4+ R 4+ R ,"%{
(5TVE) ;; Boalm ow = AP S AR I S N #
! F % % % % =W
121 (20194F11 A 19R) 10, 158 0 0.6 0.1 - 94. 8 73
134 (202045 A19A) 9, 285 0 N\8.6 0.1 - 94. 8 65
141 (20204E11 A 19 A1) 9, 877 0 6.4 0.1 - 94.7 69
1541 (2021455 A19A) 10, 059 0 1.8 0.1 - 94. 5 68
1641 (20214F11 A 19A) 10, 084 0 0.2 0.1 — 94. 6 58
*%T 72 RiE~F—7 72 REMBANRETOT, THEEEALSE ), (EAEmE] ZFEE R R L TBY £,
* AR T B O T I — 58 Y BT b,
®W 77 Rid, AEREEETERCRETE 77V R A7 - 77 VA TH Y, AU Fv— s EIRITHY A,
OLHAhDOEAEMEE L TRFDHR
e e i W | e | = <X & 5 it
4 A & —— 1 & ? fix fﬁf 7 H
L I LA R A | I N
(i) M % % % %
2021455 A19A 10, 059 - 0.1 - 94.5
5 K 10, 078 0.2 0.1 - 94.5
FES 10, 081 0.2 0.1 - 94. 6
7THRE 10, 042 AO0. 2 0.1 80.7
8 AK 10, 057 A0.0 0.1 — 94.7
FEES 10, 089 0.3 0.1 - 94.9
10H K 10,077 0.2 0.1 — 94. 8
€./ )
20214E11 A 19A 10, 084 0.2 0.1 - 94. 6

kR E T,
*UT 7 NEe =7 7 U REMAANETOT, MEFMEALLSE), MEREMILR) TREEETRL TR £7,
*ESR M LRI E VTR —JE 0 TR,




US/IsooB—2 770 R - BBEAYSHY BB~y DHEL (FE2ERER)
<BB~NyIHTL>
O&iE 5 B ERERE
¥ e i - e | g | B BBy
wem W [BOR %0 W%ﬁﬂttﬁ%%ttz"ﬁ R R R
GrBe) S B &l o =% MOA R B
M M % % % % vl
1281 (2019411 H19H) 11,532 10 AO0. 3 0.1 — 94.9 479
134 (20204 5 A 19H) 10, 563 5 A8. 4 0.2 — 94. 8 351
143 (2020411 A 19H) 10, 923 5 3.5 0.2 — 94. 6 322
158 (202145 A 19H) 11, 701 10 7.2 0.2 — 94. 4 235
168 (20214E11 H19H) 12, 288 10 5.1 0.3 — 94. 2 180
sk FLYEIAE O S VE SR 0 Bl A F
kW77 NP —T 7V REMABANETOT, MEFMALER, MEFEMIR) IERELELZTRL B £,
KAE B RITE VA TR — 78 0 B THR,
* W7 7 Nid, SMEBREEGERICEE T2 7 7V R AT - 77 ATHY, RUFw— IR TR A,
OLHAhDEAEMEE L TRFDHER
- A | & S fif B | i % | fie A I
W % MO HOEIE B Ry 5y &
g "\ M % % % %
20214E 5 H19H 11,701 — 0.2 — 94. 4
5 A K 11, 808 0.9 0.2 — 93.9
6 H# 11, 887 1.6 0.2 — 94. 4
7THE 11, 751 0.4 0.2 — 94.5
8 AK 11, 805 0.9 0.3 — 94.5
9 H* 12,048 3.0 0.3 — 94. 7
RS 12, 207 4.3 0.3 — 94.7
€./ )
20214E11H 19H 12,298 5.1 0.3 — 94. 2

s IRFEEMBUL DBL A S, MR I3 T,
*L Ty RE Y —7 7 A ANETOT, MEREAALE], [HFEMLR) FEERRLZRML TR £,
RS LRI E VTR —FE 0 dTHR,




USINoHB—2D07 0 F - BEAYCHY BB~V ORL (F2RRER)

<BB~NYTHY>
OERAKRA
Of#ih DA EMEEZDHF
((z=)] (BREM)
10,120 110
10,100 100
10,080 90
10,060 80
10,040 70
10,020 60
10,000 50
9,980 1 1 1 1 1 1 40
2021/5/19 2021/5 2021/6 2021/7 2021/8 2021/9 2021/10 202171119
— EEfEE (k#) —— DESHREEEME (K59 FEERE (GE) }

H &= :10,059M
H9 3K 110,084 (BEHLEcE (BiiAd+) « O )
EEE:  0.2% EhEEEIREX—X)

(¥) HREBREREMEBAL. 7EE Bdd) EHNEFICBRELEZLOLABLTHELEZLOT, 77 FERAOEENLGNAT+—
RURERTHDTY . ERHIE (202145 A19H) OEAEEMBER—ERHLSITHEBIELTBYET,

CE) PREEZERETIHNEINCODVTREEFHACFHAOI—RICEIYREAYET, F=. 77V FOBAMHEICLYRBEHLEY
YET, LT, BROBEHROBEEDKREETTLDOTEIHY Tt A,

GE) EEEERDT. MRUTE2MEOBEEALTRRLTEYET,

OEEMEBEND T L EEER
EEMEEIL. SERBED10,059MN 5 HERBARIC(X10084M LY F L 1=,

= 2021 7 AIFFHE O OFIAMNIIVADEEMRDBELELKICEY . YLDy FHGABEAIEC
EEERIC. N\ooa—ChiBn ) 2—2lk, FEFEER LGS &,

- 2021 9 AL, FICHERERIIRENRET HCL0 Ny O—UEZBREEL T HEL
FHIEER) DORITIIHERERNCOFTEN KL TH Y., 202145 7-9 AHAF2021F DM
FER—RIZENWTHRLEWVWKEIZE -2 ED BAARERICOWTIIANY Y O—UthiE
ADEERALBE L ==, N O—"WHEDOY R —UN TS RIZH-1=22 &,
AT AEEZEAYDIZHESTR b,



USAL o O—2 T 7Y K- ABAYSHY A~y SEL (E2ERER)
<ABBAYTHY >

OQYI7ZFUVFRODRUFI—V ELDER
L7 R, NEREERIFICIRET S HAEME (MBIHEE)
27K -FT - 27 0XTHY. RUFI— @
DEFIHFTBYEEA, 0-30
357, 0T 72 FORARELEMEE 0.25
BEETY,

0.20
0.15
0.10
0.05
0.00
-0.05
168
2021711719
\ W EtiiE

CF) BEMROMEEIDETAHTT .

OREEE

WHRADEICONTIE, FF - BIFWRA, RN EOFREEHELTRELEF L,
BREDERICOVWTIX, BICHIRZRITY. TABS ER—DERZETENET,

OSNEEREMNAR

(BAL : M, 1 A%S7Z0 - BlaAr)

161
H H 20217 5 7120 1 ~
20214E11 1 190

E R —
Crf B HEAMAE L 3E) —%
L DILEE —
LI DI LIS —
B B oy i e S 4,024

(7)) SRHEUERAE R TN D RL e (BLAZ) ORI (HELEIAR) T DR THY, 77 v FONGEREITRRY 4,
() BHOILE, BHOEAELSMI MR U TR CTRIEL TV S b EH"UMNTRE L B LRWEERH Y £,

KIEBET /AT « THREICBIY SEBMARFIERILIS DT
JBEET ) ANT « TGS OEREGICEL T, ERMICRFOBRESTEOATEY., 7720 FAREMICERT 2 LSRG L
REGRILEDHZEZS (. AHREMIMBIZTESI-OOERE L TREFERUTILENHIBENHYFY . TOHE, BMMIZER
EFERET DO, 77 FOREMNLGTERERAROMALENTHNY, BHICHAANLSEICHEFINIBREDENGOALG N
ENBEESNFET, F, TORRELT. RENLGTERENRERMICHANE S EERTI 7V FONRTH+—I D AAEBLT D
BENHBYET,



USINoHB—2D07 0 F - BEAYCHY BB~V ORL (F2RRER)

<BB~NyIHTL>

1= A8
Of#ih DA EMEEZDHF

((z=)] (BREM)
12,600 1,200
12,400 1,000
12,200 800
12,000 600
11,800 400
11,600 200
11,400 1 1 1 1 1 1 0

2021/5/19 2021/5 2021/6 2021/7 2021/8 2021/9 2021/10 202171119

— EEfEE (k#) —— DESHREEEME (K59 FEERE (GE) }
o5 1,701

#1 R 112,288 (BHLADECSE (BhAdH) 1 10M)
fEEE:  5.1% (DEEBIREN—X)

(¥) HREBREREMEBAL. 7EE Bdd) EHNEFICBRELEZLOLABLTHELEZLOT, 77 FERAOEENLGNAT+—
RURERTHDTY . ERHIE (202145 A19H) OEAEEMBER—ERHLSITHEBIELTBYET,

CE) PREEZERETIHNEINCODVTREEFHACFHAOI—RICEIYREAYET, F=. 77V FOBAMHEICLYRBEHLEY
YET, LT, BROBEHROBEEDKREETTLDOTEIHY Tt A,

GE) EEEERDT. MRUTE2MEOBEEALTRRLTEYET,

OR%EMBENELTHER
HAEMEEIL, BEABHEDO1,701M1H 5 BERIIRICIX12288M &R Y £ LT,

- 2021 7 AIEFHE IO T VM ILADERKRDOREEIKIZK Y. ODVJFﬁ%#ﬁE&F
EEBEIC, N O—UHBEDOY S -V, FEEEOELESFC

'mmﬁgﬁﬁsIL%@&ﬁ%#kﬁﬂ%&?éﬂﬁ(N)QD—)%E@&%E&?%&
FHIEER) DORITIIHERERNCOFTEN KL TH Y., 202145 7-9 AHAF2021F DM
FEPR—RITEVWTRIBVKECLG 22 EPL FEARERICOVTIEIANY Y O— il
ANDEEFRAGBELI=1=H., N O—CHED) 2 —UNTSRIZHE--2 &

- FJL - A ABHEIGHE,



USAL o O—2 T 7Y K- ABAYSHY A~y SEL (E2ERER)
<BBAYTDEHL>

OQYI7ZFUVFRODRUFI—V ELDER
L7 R, NEREEIFICRET D B (ABIHEER)
27K 7T IT7oXTHY. RUFI— ©
DEFIHFTBYEEA, 70
G570 iFDE 772 FORABIEEMEE eof--------- oo
BEETY,

5.0

4.0

3.0

2168
2021/11/19

| W B
() BEfEOMEEIHREAHTT,

OREEE

WHRADEICONTIE, FF - BIFWRA, RN EOFREEHELTRELEF L,
BREDERICOVWTIX, BICHIRZRITY. TABS ER—DERZETENET,

OSNEEREMNAR

(BAL : M, 1 A%S7Z0 - BlaAr)

#1648
R H 2021%E5 20 ~
20214E11H 190

1 Bl 10
Crf B HEAMAE L 3E) 0. 081%

EEEIRY e 10

YD UL LIS -
S itk 3 i o SRAH 5,929

(7)) SRHEUERAE R TN D RL e (BLAZ) ORI (HELEIAR) T DR THY, 77 v FONGEREITRRY 4,
() BHOILE, BHOEAELSMI MR U TR CTRIEL TV S b EH"UMNTRE L B LRWEERH Y £,

KIEBET /AT « THREICBIY SEBMARFIERILIS DT
JBEET ) ANT « TGS OEREGICEL T, ERMICRFOBRESTEOATEY., 7720 FAREMICERT 2 LSRG L
REGRILEDHZEZS (. AHREMIMBIZTESI-OOERE L TREFERUTILENHIBENHYFY . TOHE, BMMIZER
EFERET DO, 77 FOREMNLGTERERAROMALENTHNY, BHICHAANLSEICHEFINIBREDENGOALG N
ENBEESNFET, F, TORRELT. RENLGTERENRERMICHANE S EERTI 7V FONRTH+—I D AAEBLT D
BENHBYET,



USIAU o O—2 D7y K - BBAySHY By SHEL (FAERER)
<BEBE~ANYTHY ABANYTLHL>
OREIRIE

LERHIFD/NN Y O—21F, FRB (KERERHEEESR) OLBBEOHR. XESES

DFE., FAMEEFOBRRTR, HEIOFVMIILADREKRE, ELUVT7F U EEOEHA
BEIZERASNFEL

QLI77VFDR—FI7x+1)F
US>/ O0—rI772 K- 8AyPHY (F2ERER)]

(VLS - 8= X3x—Dry—-tLY =N\ O0—2-TJ72 F—BREHAEE~NY
CYUSR] ZRIEEL LV [BRvR——4 vy b =T 72 F] ZHIAHFEZTEREX
SLL. BEOHRNETSE [/ LS -FO0—N)L - I3x—Cry— LY b=\ O—2 -
772 F—BRABBANY DY SR] ZHAHADHEELEZ #11290% L EIZHFLE L,

[/LS-9O—nN)IRx—y— LY b=\ H0—2 77 F—BAAABAY D
9 S5 R]
R—FI7AVAIZEITHEERMERIZODNTIEK, kFILETOO—2DHFHAANT LT,
EREMTITRIFAEALLZERIZDUNTIL., BBB#S. BB, B#. CCCHLUTRUERFTITOMHEAL
(L, 2021F10AKIZ1£0.9%. 195%., 71.2%. 54% & LFE LT,
HABEICDOWT, RAE L TEEMIZHHATABAY DHEITHRWVELT,

USIRooa—2 772 K- B8AyIRHL (F2ERER)]

[/ LS -J8—N)L - Ifx—Dr— LY b=y 0O—2 - J7 0 F-BAAY 5 X]
SHRIAHHLV [BRHIR—<—4y b vH— 77/F]£EJ#%IE&§ﬂ%&L &
BEOHLDETD [/ LZ-9Q—N)L - Ifx—Vry—tLY b=\ oO—>2-T7 2 F—H
AKAY S R] ZHAFEADEELLERE, Bi1290% L EIZHIFLEL -,

[/AS-Fa—nN)L-IRx—Ty—-- LY =0 H0O—2 - 770 F-BEXAY S X]
R— b2+ VFIZEFHEERNLRICOVNTIE, kK FILEBTOO—2DHEHAANE LT,
{ERMBATIFRIFEALLSRIZDUVTIX, BBB#&. BB1&. B#&. CCCRLU TR UERFTITOMAL

(L, 2021F108KIZ1F09%., 195%., 71.2%., 54% & LELT=,

HABEICDOWNT, FREE LTEREMIIHATABAY CEITHVWERBATLT,

(BT R——4 v b IF—T 72 K]
BRE1ELUAOAMBEZDEMHAEMIESRADKREFTHEL., HbhETa—/IL- O—V % TE
BZETHES L TREBMTDERERY £ L1,



USIAU o O—2 D7y K - BBAySHY By SHEL (FAERER)
<BEBE~ANYTHY ABANYTLHL>
OSENDERAE

US>/ O0—rI772 K- 8AyPHY (F2ERER)]

(/LS Ja—NnN)L-I3x—Py— LY b= —2 J7 0 F-BRABEAY
USR] ZRIAHS LV [HHRHIA—T—4 v b IPF—D77 2 F] ZHAHFZ2TEREX
RELFT, BEOKRIZEVWTIK. VLS -J—N)L-IRx—Dr—-LY b=\2D
A—> - 27 F—BAAEBAY DI TR ] OHAANESLICHELED,

[/LS-HO0—NIL-%2—Tx—-wLY =N\ HPO0—-2-T7Y F—BERAAEBAYD
95R]

HHAMEIERL DD, RELE-INBOEREEZBETAHTY , HMICERLHAFIZIRE
FITHEWN . REECHARADERAZZEE LGN DEIREE F—2 LY 2 —%F581EL T
WSFETT,

HAZBEICDOWNT, FREELTHRATABAY DEITHEVLET,

Uusn>oBa—227 0 K- B8Ay DL (F2ERER)]

[/ LZ-J8—N)L-I%x—P¥y— LI b=\ O—2 - T7 2 F—BAAY S X]
SRAES LV [BHNIR—T—4T v b IV—T 7V FIZRIIEHFFTERENRELET,
BEOKRIZEWTIE. T/ LS -JO—N)L-TRx—Ty—--wLY b=N\2HO—2-T7
YEF-BAXAY R OAANTESLICHIFLED,

(VAT -5a—=nN)I-IRx—Py— LY b=\ O—2- 770 F-BFAY S5 X]
HHABWIERL DD, KELZIEOHERZBRETAHTY , HXMICEIRGHRICIRE
TRV RHECHEAREDOER I EZEZE LGNS EIREE F—2 L) 2 —2%F@RIEL T
WSFETT,

HAZBEIZDOWT, REE LTHATABAY DETHEVER A

(BT R—T—4y b IF—T 7 K]
BRE1ELAOARBELCIT =9I - R—N—ZFDEHEMIAFADREZITHEL. Hb
ETa—IL - O—VETERZTHSI L THRENTEDHEREZR > TEAWLV:=LET,

BABITICE DA T RAEFBERDY & ERZLREMRELG D AHBAOFE Y PREER
DEDA—IL-A—2DEMIIAFTRELGDIP . IAFTAFEY DEE~DEREFZREL T,
HEEMENTET D ENMBESNAFTOTIBELLLSLY,

SHRELEIEHECEBMBYET LS. LAHLIBBLWLVLET,

_8_



USINoHB—2D07 0 F - BEAYCHY BB~V ORL (F2RRER)

<BB~NYTHY>
O1 /A% YDERKEM (20214 5 B208 ~2021411 B 198)
" IH T
5 ; e @ | &k % " A o #% =
M %
(a) 18 it H o] 56 0. 555 (a) 15 FEMEN = 11 v o> -2 FEVE AT AR X (5 RE =
(& 5 = # ) (15) 0.150) | 77> NOMER & ZIctEH W&, SHIEA~OER, HETHSOMER,
FEMEM AR O %
( W % = ) (39) (0.388) | WEABOWE B, EHHEESXMEHOREMN, NENTO7 7 FOFH
BLUHEBE TS
(=% & &= ) (2 (0.017) | 77 ¥ FOMEDERE - S8, FiLatn b 0EROETE
b = o M % H 0 0.001 | (o) ZoftEA=1d 0z oM+ 5T oEE% 80Dk
( & & & H ) (0 (0.001) |EBEBRMIT, BEEBEABICKIAD 77 FOBTEITHS M
= 7t 56 0. 556
Wb O SRS HEAAE X, 10, 070F T,

KR OBA (HEBIEDODND b OIXHEBISEZETe) 1. B0 - ML 0 ZWEHEAICED N S L7, LIS LD B LR
<Y,

* KARTTAE Z L ICHRMIZNEREA L THY 3,

R ZOMBEHIT, 077y RPHAANTNWE~YF—T 7 RBRXHh-2880HH, Y77 RIHIET 002 E5HFT,
REHAOEMIL., 2077 v RBHAAN TV AEEEGES (v —7 7 v FERL,) B BEHEZEHEE A,

RALRIT L T H Y720 OFNZNOE A (MARMOmEAE GTe) Z2Hh O AR EMEE TR L TL002 b 0T, HE Z L I/h K
FSNLARTIIUERLAL TH Y £,




USAY o O—2T 7Y K- ABAYSHY BB~y SHEL EAERER)
<ABBAYTHY >
(BEER)

Of#fE RARX7 7 FOEREERALSIOBRAER<,)

LHh O - WEIC o TR A ORER (RAIE LT, ZHEFHk, RREEFER RO
FESBGIBZFRLS,) Z2HPOFZ M QBT OFHIEHEME (1 0%LY) 2R ELEKT
BRUZZREER (BEFR) 131.72%TT,

Z0fts
0.00% EREENA
(BER)
0.03%
(5841 %)

BHE(O+0) 1.72
OHT 7 Y ROWADHE 1.10
QKRERT 7V ROEREEEMDLLE 0.62

() 477> FORMIZ1EOYE ) ORARMICSO TRV X L boTd,

(%) #HME, B E LT, SRR, RREEFIHROCHMIESFBREIBREEHEEA,

(%) #refik, FRAN LT,

() Bk 7> Feid, 577 2 FRMANTOSRBHERIES (w¥—7 7 FERL) T,

(i) Y77 > FORML, <¥—7 7 MR RMEESH, BEKRT 7 FRIH-BMEEHERA,

(i) 477> FORMEEERT 7 > FORME, HESnMMRR25 551 LD £,

() gk~ 7 > FIOERTREAUAORMRHZHERH Y T8, ERIZIEEA TR A,

(i) LiRoOuHERACHIBLAELOTY, Zokdh, ZALOIH ETLEETHY, BECRAE LERAOILBL ERR2Y ET,



<ABBAYTHY >
OFER U IDIKR

USINoHB—2D07 0 F - BEAYCHY BB~V ORL (F2RRER)

(20214 5 A208 ~20214118198)

. BEERES

" T % T
# 7 o % [ & 7 % [ & T

= a £ A e

N JhT e u=Re k=Y g= 2V Ay n=y e 77y R-RRTASN ) A 182 1, 200 1,526 10, 169

Sk ARAITE I LIV,
Sk BEAD HAL R IEE) 0 #C,

OFEERA & DEGHKIRF

(202145 A2068 ~2021411/8198)

BEBHEITEVERA,

[FIFEBMEA L 13, BB R OBEE AT 2 EEEIER 1T

WCHUE S B FIEBIBRA T,

O AEEDEM (20214E11 B 19 A B7E)
.wyp-ﬂ-77ymﬂw:ﬁsﬁaszmaﬂﬁm
B G T T X
# i n i o i G P
[m] [m] T‘I'LJ Oo
VESAY A:EIN RS SVETIE A ASAVY AL VR E VA SV N ih:1- 2N DY NS 9,611 8, 267 55, 058 94. 6
= &t 9,611 8, 267 55, 058 94. 6
*PEERIE, B PERREEIC X 5 FHMAE O LL,
S SO BA A1) 0 45T,
.%E?Q’EEEEH%T%‘
o o ECER) T I ER
’ m e m} e R 1T <
o e T
-~ pr—~v—rrv N v —7 7K 99 99 99

* - FPARERO BALAG 28 0 #5C,




USINoHB—2D07 0 F - BEAYCHY BB~V ORL (F2RRER)

<BB~NYTHY>
OKBREEEHEDIER (2021411 B 19 A B]7E)
5 H E| L x
iF il il ke P
TH %
BB FES AR 55, 058 93.7
N~ —~—br v b ~PF—=T7 K 99 0.2
a—)L s m— 5 FOI 3, 605 6.1
BB REM PR AR 58, 762 100. 0
Sk BFAD HAL R IEE) 0 #C,
O%k. 8. TARVEAEBMENKR cognpoess OIBB/ODIRR (202145 A208~2021F11A198)
H El ER.ES H El Bl L]
ur] =
. (O EETE 1,009, 131
W KE 58,762, 632 I e 1,009, 563
a—)L - m— 3,604,511 SCHVRILE A 432
P RREZ ARRE S GRATAD) 55, 058, 220 ® AIWAES TR AL A 552,008
FEE LS 42,637
B r—v—ry b v¥=77 v FGHER) 99, 901 HEE A 594,645
(B) &fE 547,145 () {SEEmENE A 347,143
el 00 (D) L#A\AES(A+B+C) 109, 980
" 200, 000 ® BiERENS A 502,706
KRG FEH 346, 497 F) EemEtzEss 875,577
RELE 9 (B 4 55411 4 450) (11,915, 277)
(FE BSR4 %8) (A11, 039, 700)
T DAL 646 @ E(D+E+F) 482, 851
(C) MEE#HIE(A—B) 58,215, 487 H) WEHEE 0
_— REPZEHERE (G+H) 482, 851
& 57,732, 636 EAETEER e 875, 577
YRR 2 4 482, 851 (Fic 24 25 50 24 %8) ( 11,915,277)
= i (FEE AR 2 %8) (A11, 039, 700)
(D) ZISHEHROHK 57,732, 63601 P P99
= Sy Bl e R N2 4 11, 316, 755
1 ED%T: L}§$1M§E(C/ D) ]0 084H ;‘fﬁ\ﬂzjﬁﬁ/\ Al11,709, 481
(1) B JCAKHIZ68,004,821 11, M BN EICAZEIL5,823M1, #  kIHIEORPLO T T (B) AMEEH ST BB ITWIROFMIR L IZ LD
o — R 9 0 AR 13 10,278,008 [ . 1 [ 7= 0 & PEAE I LOEEHET,
1.00841 T, *AH L O PR D o T (C) 15 FEEREN S 1 125 REHEN I T B T B B
MHEEEEEDTERRLTNET,

*HIE ORI P T (F) BMEREREE L H 2D DIL ARFEDIBIMNGK
TEDER, BINRE % LIABEH ) B IeAR %2 7 LG W2 2815y & o
E3ps




<ABBAYTHY >

USINoHB—2D07 0 F - BEAYCHY BB~V ORL (F2RRER)

(15) HEAOF R (20214F 5 420 H~20214E11 A 19H) (LA T D@ Y T,

g

H

e B
202145 120 H ~
20214F11 19H

- B SRILE GRE B PERR L)

662, 1431

- GRS oE B SR AR (R PERRT: - MR RIR Sl R)

0H]

. ABRERORITE D D IS T4

11,915, 277

alo (o

SEERIERIT TR B Ay PR 1 A

10, 654, 612]

- Bl SIS (a+b+c+d)

23,232, 03211

- OB BANAR (1 T 472 0)

4,024M

Syl

0H]

S e [0

. orEle (1 A %7Y)

0

OnREDEMLE

| 1m0 e BAR)

o |

KB Dt O HEUEAEA @RI oA & M E 7213 L2 56, Sided i@y,
KOYECHT O FEEMAAEBTA Z LMY | SyE R o FEEMAD EBAZ T 55

DRI TEAFARE: (FER Sy B 4)
KOYECRIT D FEVEMARDMERI A & A E I3 TR S 54,

O&sHbt

Z2

Fld: &7 £,
CERNI s e 1T Nl TR 310 R T S N R

N
=]
Z

ST EFTAL RS Flaie) Leb Ed.

BRUFBEEIISVFEEA,



USINoHB—2D07 0 F - BEAYCHY BB~V ORL (F2RRER)

<BB~NyIHTL>
O1 /A% YDERKEM (20214 5 B208 ~2021411 B 198)
IH IH [
8 ; e @ | &k % " A o #% =
M %
(a) 18 it H o] 66 0. 555 (a) 15 FEMEN = 11 v o> -2 FEVE AT AR X (5 RE =
(& 5 = # ) (18) 0.150) | 77> NOMER & ZIctEH W&, SHIEA~OER, HETHSOMER,
FEMEM AR O %
( W % = ) (46) (0.388) | WEABOWE B, EHHEESXMEHOREMN, NENTO7 7 FOFH
BLUHEBE TS
(=% & &= ) (2 (0.017) | 77 ¥ FOMEDERE - S8, FiLatn b 0EROETE
b = o M % H 0 0.001 | (o) ZoftEA=1d 0z oM+ 5T oEE% 80Dk
( & & & H ) (0 (0.001) |EBEBRMIT, BEEBEABICKIAD 77 FOBTEITHS M
= 7t 66 0. 556
Wb O SRS HEAAE X, 11, 917 T,

KR OBA (HEBIEDODND b OIXHEBISEZETe) 1. B0 - ML 0 ZWEHEAICED N S L7, LIS LD B LR
<Y,

* KARTTAE Z L ICHRMIZNEREA L THY 3,

R ZOMBEHIT, 077y RPHAANTNWE~YF—T 7 RBRXHh-2880HH, Y77 RIHIET 002 E5HFT,
REHAOEMIL., 2077 v RBHAAN TV AEEEGES (v —7 7 v FERL,) B BEHEZEHEE A,

RALRIT L T H Y720 OFNZNOE A (MARMOmEAE GTe) Z2Hh O AR EMEE TR L TL002 b 0T, HE Z L I/h K
FSNLARTIIUERLAL TH Y £,




USAYIR—UD 7Y K BBEAYSHY /AEAYDEL (FUERER)
<BE~NYTRBL>
(ZE15H)

Of#fE RARX7 7 FOEREERALSIOBRAER<,)

LHh O - WEIC o TR A ORER (RAIE LT, ZHEFHk, RREEFER RO
FESBGIBZFRLS,) Z2HPOFZ M QBT OFHIEHEME (1 0%LY) 2R ELEKT
BRUZCREER (BEFR) 131.73%TT,

Z O
0.00%

(831312 %)
2 =S (OR0) 1.73
OHT 7 Y ROWADHE 1.10
QBEXT 7V ROERBEBEMDLLE 0.63

() 477> FORMIZ1EOYE ) ORARMICSO TRV X L boTd,

(%) #HME, B E LT, SRR, RREEFIHROCHMIESFBREIBREEHEEA,

(%) #refik, FRAN LT,

() Bk 7> Feid, 577 2 FRMANTOSRBHERIES (w¥—7 7 FERL) T,

(i) Y77 > FORML, <¥—7 7 MR RMEESH, BEKRT 7 FRIH-BMEEHERA,

(i) 477> FORMEEERT 7 > FORME, HESnMMRR25 551 LD £,

() gk~ 7 > FIOERTREAUAORMRHZHERH Y T8, ERIZIEEA TR A,

(i) LiRoOuHERACHIBLAELOTY, Zokdh, ZALOIH ETLEETHY, BECRAE LERAOILBL ERR2Y ET,



USINoHB—2D07 0 F - BEAYCHY BB~V ORL (F2RRER)

<BBAYTDEHL>
OFERUEEIDIRR (20214 5 208 ~2021411 5 198)
.?x;ﬂ s
B I % I
¥ i B % | & 7 % | & P
Eg] [ TH [l FH
P | )47 Fo=re 2k=Ya= V) h-Avyn=y 777 k-RAR) 5 657 5, 000 8,123 62,412
* I TV L,
* AREO HWNLARGIZEI 0 $#5C,
OFERMFZEANEDEEIIRRE (20214 5 208 ~20214E11H198)
BUBEISSLVERA.
[RUBBIRA L 1. Ba Rk CRAENC BT 5 B LIS LRI HUE S Do AIERA T
O A& E DR (2021411 B 19 B B7E)
.wyp-ﬂ-77ymﬂw:ﬁsﬁaszmaﬂﬁm
EECIEES) o ] S
# i n i o i G P
A A T‘H %
VESAYATINZES SOETEE A% ANTAVY A EVEE 2 SV NI VDS 28, 999 21,533 169, 959 94. 2
= &t 28, 999 21,533 169, 959 94. 2
*PEERIE, B PERREEIC X 5 FHMAE O LL,
sk FEATAROD M (A 16 0 4 C
.%E?Q’EEEEH%T%‘
" o W R L I x
’ m e =] e R 1T <
Tn T T
-~ pr—~v—rrv N v —7 7K 995 995 999

* - FPARERO BALAG 28 0 #5C,



USINoHB—2D07 0 F - BEAYCHY BB~V ORL (F2RRER)

<BBAYTDEHL>

OKBREEEHEDIER (2021411 B 19 A B]7E)
i H _ e M x
¥ i m He %

+H %
BB G FES A 169, 959 93.0
Fhf~vpr—~v—y N v PF—T 7R 999 0.5
a—)L s m— 5 FOI 11,748 6.5
BB 5 e s 182, 706 100. 0

* SHFEOHNLAG ZE) 0 $5T,

OBE. 8. TARVEEMEDKR congnguesn OIEBBEOIRT (2021465 A20B8~2021411A198)

H El ER.ES H El Bl L]
| =
b o750 7 IR 2 4 4, 658, 649
/ o 10, 750, 766 LA A 1, 499
BRE AR RS GRATAR) 169, 959, 969 B) AMIA=ZiBN 5, 082, 006
B~ t—~v—ry b v¥=77 v FGHIH) 999, 005 FEE A 5,921, 955
RILAL: 996, 990 o ¢ f;"‘;ﬁ% A 839,949
0 {55t A 1,165,066
® &R 2,317, 646 0) LIRS (A+B+C) 8,574, 090
AHLIR ARy e 2 146, 754 € FHRHEsS 6, 641,078
RILER 4 1,065, 818 F) EemEtzEss 18, 506, 255
S TR 1,162, 801 (ﬁﬂ%%ﬁl*ﬁﬁ){ A (27,210, 068)
LTI, 5 _(yuﬁ?ﬂﬁﬁéﬁﬁ) (A 8,703,813)
6 E(D+E+F) 33,721,423
T ORI 2,265 ) WIEHES A 146,754
(C) MEEHIE(A—B) 180, 329, 084 REEHIBES (G+H) 33,574, 669
JEA 146, 754, 415 BIMERE R4 18, 506, 255
KA R 4 33, 574, 669 (e 255 A 288 (27,210,070)
- N GERIRAAEHR L4 (A 8,703,815)
D) SHEROK 146, 754, 41501 PN 59,815, 100
1RO YEEMEBE(C/D) 12, 288H W 25 4 A\44, 746, 686

1 TEAKRIT200,869,886 1, 1 B INER E ST AT 2,456,169 kBRI O P T @) AMEHFTEBEIIH K OTMIL 2 I L D
[, 3o — ¥R A T AR 156,571,640, 1 047 V) fli pE4E LOEEHET,
131.22881 T4, kAR AE PR o> T (C) 15 FEEREN (2 1 AS FE AN .o k9 D T B
HWEEEZEZOTERRLTOET,
KR ORI O T (F)BINETEBER L H DO EFFEDBMER
TEORS, BINREZ LIEE O TR Z 7 LoD 22815 &2 0
3




USINoHB—2D07 0 F - BEAYCHY BB~V ORL (F2RRER)

<BB~NyIHTL>
(15) /BEeAOF R (20214 5 20 B ~20214E11 7 19H) 1ZLATF D@V TY,
I H 202145 H20H ~
20214E11 A 19H

a. Bl YIS (REVERT) 4,101, 33214
b. A AR TE B SR (B PERRT - Ml ) Al :) 0
c. [BREMRIZE ¥ 2 AE JiHE 4 27,210, 0704
d. [FEERIRICE D B Bl HEH RSS2 4 55, 860, 5221
e. HicktgULs (a+b+c+d) 87,171, 924H
£ Bl BUNAE (1 A %720) 5, 9391
g. mfid4s 146, 7541
h. Zld4 (1 7 R%7=0) 10/

OnBEEnsMLt

| 1rnNmy e (Blias) | 104 |

KOTEVE D 1% O SEHEARAME R eA L R E 7213 BRI 2 56, a3 Es e Lo £9,

KOTECHT O FEEMAR AR A Z LE Y | SRtk O EEMBES AR AL TE 256, S MBeAZ ka2 5028 8@kl e, TE
DI BIEALRE (RIS EE) &0 £,

KOPBLAT O FEYEMBMERCA & MEE LI TRIZ56 ., NI EFCALRE FHlNEe) &2V ET,

O&Hbt
BEBHEIISVFEEA,




JLZ-O—N)L-IRx—Tr— L Ir—/\12HO—2 D7 R
BAAABAYCISR /BEAAITR

20209 H 30 H A

(RHEI 2019410 3 1 H ~20204E9 A 30 H)

@Y 7 7 ROMHARIH TR DB T,

A B | s A~ RN R COONEREE

F B & & K | KRVETORTE—
KRNVETONRIa—r e FHEBERIREL mAKEOA LTI 157
A DOREfRE T BEIMMEMEEOMEZ B L CEREITIZ L%

E OB g | ERELET, RBRPAVETOANA A= VR R R E T
DEANHVET,
S SRS 1> CBBRS R XY LA F OB 2V SR T B 6 0 (s D7 B I
RSO AT AL ARSN AL DS HET, ) B VNET,

B & B M & | ATy RO A MRS

Al B8 @ = A

DWS ALY RARAU R R AT AR A2

% & 2 i

T e TGP =L e N\ o "NT AR T = — (A=) U T VR

*AERREF U IV T, AT R AR SRR O R B2 b LITER 2L TR T,




LS T a—=NIL R R—Dr— L Ib—\0o0—2 D7 R

it R g
202049 A 30 H BifE
CkRL)

B
INIEAAR CHMIE 3 DA RS (BARFAT27,631,551 KR V) 26,624,299
Bl 7
N IEAEE THRIE 550 (B I5A611,657 KK /L) 611,254
PNIEH

FEHIAAMRES: 648,322

TEHIZ AR RS 11,362

FILE 61,597
BEST 27,956,841
Al
S E 28R eI L B O R EBLRHAG IR 41,169
REITEHIIY A MNRD AR IR 49
Kh4x:

B A AMRES: 1,025,683

FRHISZ TR RS 130,272

LASPS1] 73,800

52 T 33,331

PRAE 2L 30,556

PR AR TR 4,823

FHEL R OV B 5 A T 2 637

Z Rt 588

ekt 538

Ot A fE 1,033
ABEE 1,342,479
P 26,614,362
W RE :
AR 2~ 7T A 3,698,882
AAM T2 22,915,480
Mg 26,614,362
AARM 2~ P77 A 59,011
AARMZZA 327,567
A1 0 Y200 EMEE
AARM 2~y 772 63
HARM 772 70



J LS 8=\ RR—Dr— LY —/\0o0— D7 UR

BREERE

202049 A 30 B IZH T 3D FHAIEA

L4
SR,
LV 3oy

A
el A
PRAE 2
P SR
A FEI R OV BB 1A T S
% FE AT AN
SZRE A
R RRRT AT AL
=XCS g
Z Ot
BAGE

e =gk

EH K CREB AR
EHER:

BB A aE S

IMEEG | S O E 25 S0 L2
EHHEE
FREHFMEL:

BB A AE S

RIATE IV A

SMEES | Je O E 255 e I L2
REBFLEHE R

FHR ORES Tl

R IC X DB EE DRI

CkRA)

1,391,498
1,391,498

152,298
122,716
68,831
23,890
2,986
2,986
792

622
3,130
378,251

1,013,247

(760,672)
39,605
(721,067)

(683,030)
(49)
(17,651)
(700,730)

(1,421,797)

(408,550)




LS5 0—nN\L- 2=V r— L=\ Ha—1 TR

FELN & P B
202049 H 30 H BI7E
CkR)
B AR EAL] FIATE

FEEFIIES (94.8%)
F—RFV7 (0.6%)
Roa—yr (0.6%)
Aristocrat Leisure Ltd.

UsD 152,161 4.75% due 10/19/24 $ 151,162
Ny ru— 5 151,162
F—ARFVT R (AR $149,362) 151,162
HFF (6.0%)
Nrra—r (6.0%)
1011778 B.C. Unlimited Liability Company (New Red
Finance, Inc.) (aka Burger King/Tim Hortons)

uUsSD 125,105 1.90% due 11/19/26 119,736
Bausch Health Companies, Inc. (fka Valeant
Pharmaceuticals International, Inc.)

USD 634,905 3.15% due 06/02/25 621,547
Clarios Global LP

USD 223,372 3.65% due 04/30/26 217,298
Garda World Security Corp.

UsSD 130,542 4.90% due 10/30/26 129,531
GFL Environmental, Inc.

UsD 235,669 4.00% due 05/30/25 234,373
Maxar Technologies, Inc.

USD 47,520 2.90% due 10/04/24 45,579
NorthRiver Midstream Finance LP

USD 63,700 3.55% due 10/01/25 61,460
Telesat Canada

USD 51,595 2.90% due 12/07/26 49,746
Titan Acquisition Ltd. (aka Husky IMS International Ltd.)

USD 132,199 3.36% due 03/28/25 124,557
N ra—4t 1,603,827
HFFE @EEM $1,620,127) 1,603,827
FAY (0.5%)
Nrra—r (0.5%)
Springer Nature Deutschland GmbH

USD 120,938 4.50% due 08/14/24 119,854
Ny rm— 5 119,854
FAYE BASEM $121,119) 119,854
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TANVFGR (0.2%)
Rora—r (0.2%)
Flutter Entertainment PLC

USD 61,596 3.72% due 07/10/25 61,387
o pa—y 61,387
TANGARE (BASEA $61,365) 61,387

NIRRTV (3.9%)
Rora—r (3.9%)
Altice Financing S.A.

USD 360,699 2.89% due 01/31/26 339,959
Endo Luxembourg Finance Company I S.a r.l.

USD 199,836 5.00% due 04/29/24 189,844
JBS USA Lux S.A. (fka JBS USA, LLC)

USD 248,737 2.15% due 05/01/26 241,648
Mallinckrodt International Finance S.A.

UsSD 185,604 3.50% due 09/24/24 155,329
Surf Holdings S.a r.l. (aka Sophos)

USD 42,893 3.75% due 03/05/27 41,874
Travelport Finance (Luxembourg) S.a r.l.

USD 13,573 0.00% due 02/28/25 13,022

USD 79,282 0.00% due 05/29/26 59,462
Noya—rEt 1,041,138
NIRRT NTE (BARRAT $1,119,290) 1,041,138

FIF (1.6%)
Nrra—r (1.6%)
Nouryon Finance B.V. (aka AkzoNobel)

USD 447668  3.15% due 10/01/25 432,801
N ya— 5t 432,801
FIUHE (BGEAT $411,452) 432,801

AFVZ (2.8%)
Rora—r (2.8%)
Formula One Management Ltd.

USD 268,808  3.50% due 02/01/24 260,185
INEOS Enterprises Holdings Ltd.

USD 59,699  4.50% due 08/28/26 59,202
Nora—gt 319,387
AXYRE (EUSFEM $326,490) 319,387

TAVT (79.2%)
Nvrya—r (79.2%)
Acadia Healthcare Co., Inc.
USD 80,917 2.65% due 02/11/22 80,108
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Acrisure, LLC

uUSD 49,750 3.65% due 02/15/27 47,947
Adient US, LLC

uUSD 59,698 4.49% due 05/06/24 58,939
Advantage Sales & Marketing, Inc.

uUSD 69,970 4.25% due 07/23/21 68,690
Advisor Group Holdings, Inc.

USD 149,398 5.15% due 07/31/26 144,335
Alchemy Copyrights, LLC

USD 70,552 4.00% due 08/05/27 70,376
Alera Group Intermediate Holdings, Inc.

USD 41,379 0.00% due 08/01/25 40,551
Allegiant Travel Co.

USD 99,495 3.25% due 02/05/24 91,535
Altium Packaging, LLC

USD 76,423 3.15% due 06/14/26 75,013

USD 154,237 3.75% due 05/22/24 152,502

AMC Entertainment Holdings, Inc. (fka AMC
Entertainment, Inc.)

USD 142,825 3.22% due 04/22/26 91,185
Amentum Government Services Holdings, LLC

USD 101,745 3.65% due 01/29/27 100,007
American Airlines, Inc.

USD 129,180 1.90% due 10/10/21 93,737
American Axle & Manufacturing, Inc.

USD 146,895 3.00% due 04/06/24 139,827
AmeriLife Holdings, LLC

USD 94,425 4.16% due 02/05/27 93,009
Amneal Pharmaceuticals, LLC

USD 124,364 3.69% due 05/04/25 116,902
AmWINS Group, Inc.

uUsSD 30,000 0.00% due 01/25/24 29,781

USD 265,231 3.75% due 01/25/24 262,517
AqGen Ascensus, Inc.

USD 227,398 5.00% due 12/15/26 225,551
AssuredPartners, Inc.

uUsD 69,649 3.65% due 02/12/27 67,535
Asurion, LLC (fka Asurion Corp.)

USD 186,576 3.15% due 08/04/22 184,204

USD 90,807 3.15% due 11/03/23 89,370

USD 93,939 6.65% due 08/04/25 93,959
Avaya, Inc.

USD 157,018 4.40% due 12/15/24 155,988
AVSC Holding Corp. (aka PSAV, Inc.)

USD 184,813 4.25% due 03/03/25 137,224
Bass Pro Group, LLC

USD 240,063 5.75% due 09/25/24 237,513
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Boxer Parent Company, Inc. (aka BMC Software, Inc.)

USD 171,938 4.40% due 10/02/25 166,506
Boyd Gaming Corp.

USD 74,386 2.36% due 09/15/23 72,237
Brand Energy & Infrastructure Services, Inc. (fka FR Brand
Acquisition Corp.)

USD 200,931 5.25% due 06/21/24 186,583
Broadstreet Partners, Inc.

USD 39,800 3.40% due 01/27/27 38,666
BWay Holding Co.

USD 388,182 3.52% due 04/03/24 363,680
Caesars Resort Collection, LLC

UsSD 471,663 2.90% due 12/23/24 440,731
Calpine Corp.

USD 180,389 2.40% due 01/15/24 175,300

Camelot U.S. Acquisition 1 Co. (aka Thomson Reuters
Intellectual Property & Science)

USD 40,693 3.15% due 10/30/26 39,866
Cardtronics USA, Inc.
uSD 83,125 5.00% due 06/24/27 82,709

CCC Information Services, Inc. (fka Cypress Intermediate
Holdings I1I, Inc.)

uUsD 340,013 4.00% due 04/29/24 337,110
Change Healthcare Holdings, LLC

USD 483,066 3.50% due 03/01/24 472,274
Chemours Co.

USD 98,485 1.90% due 04/03/25 94,792
Clear Channel Outdoor Holdings, Inc.

USD 183,150 3.76% due 08/21/26 166,254
Cogeco Communications (USA) II LP

USD 208,387 2.15% due 01/03/25 202,460
Commscope, Inc.

USD 292,050 3.40% due 04/06/26 284,071
CPG International, LLC (fka CPG International, Inc.)

uUsD 116,816 4.75% due 05/05/24 116,320
Crown Finance US, Inc. (aka Cineworld Group PLC)

USD 222,933 2.77% due 02/28/25 147,383

USD 173,250 3.02% due 09/30/26 113,825
CSC Holdings, LLC (fka CSC Holdings, Inc. (Cablevision))

USD 119,545 2.40% due 07/17/25 115,445
Cushman & Wakefield U.S. Borrower, LLC

USD 230,902 2.90% due 08/21/25 222,160
Cyxtera DC Holdings, Inc. (fka Colorado Buyer, Inc.)

USD 37,981 4.00% due 05/01/24 32,548

USD 35,000 8.25% due 05/01/25 17,976
Deerfield Dakota Holding, LLC (aka Duff & Phelps)

uUsD 88,014 4.75% due 04/09/27 87,373
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Delta Air Lines, Inc.

uUSD 99,750 5.75% due 04/27/23 99,501
Diamond Sports Group, LLC

uUSD 64,836 0.00% due 08/24/26 50,032
DiscoverOrg, LLC

USD 36,121 3.90% due 02/02/26 35,730
Dynasty Acquisition Co., Inc.

USD 276,754 3.72% due 04/06/26 243,347
Eastern Power, LLC (Eastern Covert Midco, LLC) (aka TPF
IILC, LLC)

USD 144,452 4.75% due 10/02/25 143,098
ECi Macola/MAX Holding, LLC (ECi Software Solution,
Inc.)

USD 34,946 0.00% due 09/16/27 34,629

Edelman Financial Center, LLC, The (fka Flight Debt
Merger Sub, Inc.)

USD 58,950 3.14% due 07/21/25 56,822
EFS Cogen Holdings I, LLC

USD 150,000 0.00% due 09/24/27 149,362
Emerald Performance Materials, LLC

USD 75,758 5.00% due 08/06/25 75,427
Entercom Media Corp.

USD 64,765 2.64% due 11/18/24 60,798
Envision Healthcare Corp.

USD 97,234 3.90% due 10/10/25 69,922
EWT Holdings III Corp. (fka WTG Holdings III Corp.)

USD 251,423 2.90% due 12/20/24 247,101
Filtration Group Corp.

USD 269,880 3.15% due 03/29/25 264,189
First Brands Group, LLC

USD 99,375 8.50% due 02/02/24 97,760
Fitness International, LLC

uUSD 114,584 4.25% due 04/18/25 70,183
Flex Acquisition Co., Inc. (aka Novolex)

USD 137,410 4.00% due 12/29/23 134,146
Forterra Finance, LLC

USD 30,205 4.00% due 10/25/23 29,858
Gates Global, LLC

USD 285,723 3.75% due 04/01/24 281,080
GCI Holdings, Inc.

USD 50,000 0.00% due 09/23/25 49,625
Gentiva Health Services, Inc.

USD 266,468 3.44% due 07/02/25 260,640
Go Daddy Operating Co., LLC (GD Finance Co., Inc.)

USD 58,677 2.65% due 08/07/27 57,736
Golden Nugget, Inc. (aka Landry's, Inc.)

USD 169,049 3.25% due 10/04/23 150,274
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Graham Packaging Co., Inc.

USD 83,333 4.50% due 07/22/27 82,743
Granite Generation, LLC

USD 173,854 4.75% due 11/09/26 172,660
Gulf Finance, LLC

USD 104,269 6.25% due 08/25/23 73,249
Harbor Freight Tools USA, Inc.

UsD 49,491 3.25% due 08/18/23 48,725
Hilton Worldwide Finance, LLC

UsD 70,000 1.90% due 06/22/26 67,454
Hostess Brands, LLC

UsD 197,379 3.00% due 08/03/25 193,815
Hub International Ltd.

USD 463,615 3.26% due 04/25/25 447,476
Illuminate Buyer, LLC

USD 100,000 4.15% due 06/16/27 99,063
Informatica, LLC (fka Informatica Corp.)

USD 189,050 3.40% due 02/25/27 184,649
Inmar, Inc.

USD 69,820 5.00% due 05/01/24 65,967
Innophos Holdings, Inc.

USD 35,820 3.65% due 02/05/27 35,462
Ton Media Networks, Inc.

USD 174,440 3.19% due 12/18/24 173,605
IRB Holding Corp. (aka Arby's/Buffalo Wild Wings)

USD 134,311 3.75% due 02/05/25 128,024
Jeld-Wen, Inc.

USD 55,478 2.15% due 12/14/24 53,841
JetBlue Airways Corp.

USD 148,125 6.25% due 06/12/24 146,860
Kenan Advantage Group Holdings Corp.

USD 312,445 4.00% due 07/29/22 299,782
Kindred Healthcare, LLC

USD 79,392 5.19% due 07/02/25 77,805

LifePoint Health, Inc. (fka Regionalcare Hospital Partners
Holdings, Inc.)

USD 210,000 3.90% due 11/16/25 203,700
LogMeln, Inc.

USD 85,000 0.00% due 08/13/27 81,999
Lonestar II Generation Holdings, LLC

USD 36,062 5.15% due 04/20/26 35,375
Lower Cadence Holdings, LLC

UsSD 118,500 4.15% due 05/22/26 109,198
MA FinanceCo., LLC (aka Micro Focus International PLC)

USD 39,963 2.65% due 06/21/24 37,865

UsD 50,000 5.25% due 05/29/25 49,666



LS5 0—nN\L- 2=V r— L=\ Ha—1 TR

RIS EAL] FIATEE

McAfee, LLC

usD 93,568 3.90% due 09/30/24 92,775
MH Sub I, LLC (Micro Holding Corp.) (aka Internet
Brands)

usD 84,788 4.75% due 09/13/24 83,648
Midas Intermediate Holdco II, LLC

UsD 194,276 3.75% due 08/18/21 181,053
Milano Acquisition Corp.

UsD 145,299 0.00% due 08/17/27 143,483

Mileage Plus Holdings, LLC (Mileage Plus Intellectual
Property Assets, Ltd.)

USD 73,170 6.25% due 06/26/27 74,309
Mister Car Wash Holdings, Inc.

uUsSD 72,179 4.38% due 05/14/26 68,093
Misys Ltd. (aka Almonde/Tahoe, Finastra USA)

USD 344,552 4.50% due 06/13/24 321,380

uUsSD 110,714 8.25% due 06/13/25 103,684
Mitchell International, Inc.

USD 68,966 4.75% due 11/29/24 67,544
MPH Acquisition Holdings, LLC

USD 136,198 3.75% due 06/07/23 133,864
NASCAR Holdings, LLC

USD 37,545 2.89% due 10/19/26 36,575
Navistar, Inc.

uUsD 84,783 3.66% due 11/06/24 83,935
NEP Group, Inc.

uUsD 132,638 3.40% due 10/20/25 113,703
Nexstar Broadcasting, Inc.

USD 36,775 2.39% due 01/17/24 35,810
Nielsen Finance, LLC

usD 36,234 4.75% due 06/06/25 36,162
Numericable U.S., LLC

UsSD 222,338 2.90% due 07/31/25 211,764

usD 79,591 3.84% due 01/31/26 76,507
Ortho-Clinical Diagnostics, Inc.

USD 98,696 3.41% due 06/30/25 94,304
Pactiv Evergreen, Inc.

USD 133,333 0.00% due 02/16/26 130,800

USD 159,128 5.00% due 02/05/23 157,001
Parexel International Corp.

USD 70,000 2.90% due 09/27/24 67,069
Peak 10 Holding Corp.

UsD 65,779 3.72% due 08/01/24 56,097
Petco Animal Supplies, Inc.

USD 117,088 4.25% due 01/26/23 107,318
PetSmart, Inc.

USD 96,854 4.50% due 03/11/22 96,560
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PG&E Corp.
uUSD 68,794 5.50% due 06/18/25 67,303
Ply Gem Midco, Inc.
uUSD 63,857 3.90% due 04/12/25 62,560
Presidio Holdings, Inc.
USD 41,895 3.77% due 01/22/27 41,293

Prime Security Services Borrower, LLC (aka Protection 1
Security Solutions)

USD 128,876 4.25% due 09/23/26 127,564
ProAmpac PG Borrower, LLC

USD 89,535 4.50% due 11/20/23 88,281
Pug, LLC

UsD 151,238 3.65% due 01/29/27 132,837
QUIKRETE Holdings, Inc.

USD 304,839 2.65% due 01/31/27 296,328
Rackspace Technology Global, Inc.

UsSD 69,640 4.00% due 11/03/23 68,239
Redstone Holdco 2 LP

USD 90,000 0.00% due 09/01/27 89,550

Refinitiv US Holdings, Inc. (fka Financial & Risk US
Holdings, Inc.)

UsD 351,032 3.40% due 10/01/25 347,209
Ryan Specialty Group, LLC

USD 75,000 4.00% due 09/01/27 74,203
Scientific Games International, Inc.

USD 232,169 3.61% due 08/14/24 217916
Seattle SpinCo, Inc. (aka Micro Focus International PLC)

USD 269,882 2.65% due 06/21/24 255,713
Seaworld Parks & Entertainment, Inc. (fka SW Acquisitions
Co., Inc.)

USD 35,000 0.00% due 04/01/24 32,492

Sedgwick Claims Management Services, Inc. (Lightning
Cayman Merger Sub, Ltd.)

uUSD 167,647 3.40% due 12/31/25 161,466
Shearer's Foods, LLC
USD 145,299 0.00% due 09/23/27 144,119

Spirit Aerosystems, Inc. (fka Mid-Western Aircraft
Systems, Inc. and Onex Wind Finance LP)

USD 25,000 0.00% due 01/30/25 24,937
SRS Distribution, Inc.

USD 147,000 3.15% due 05/23/25 142,843
Staples, Inc.

uUSD 59,250 5.25% due 04/16/26 54,973
Surgery Center Holdings, Inc.

USD 208,923 4.25% due 09/02/24 196,388
Tempo Acquisition, LLC

USD 376,846 3.75% due 11/02/26 364,953
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Tenneco, Inc.

USD 180,517 3.15% due 10/01/25 162,353
TKC Holdings, Inc.

USD 145,854 4.75% due 02/01/23 136,579
TransDigm, Inc.

USD 238,318 2.40% due 05/30/25 224,384

USD 197,175 2.40% due 12/09/25 186,084
Tronox Finance, LLC

USD 409,170 3.22% due 09/23/24 402,157
U.S. Silica Co.

USD 81,403 5.00% due 05/01/25 67,793
Uber Technologies, Inc.

USD 129,662 3.65% due 07/13/23 127,299
UFC Holdings, LLC

uUsSD 59,689 4.25% due 04/29/26 58,570
Ultimate Software Group Inc.

uUsD 71,429 4.75% due 05/04/26 71,170
Univision Communications, Inc.

USD 273,145 4.75% due 03/15/26 265,439
US Foods, Inc. (aka U.S. Foodservice, Inc.)

USD 198,995 2.15% due 09/13/26 189,668
VeriFone Systems, Inc.

USD 215,925 4.25% due 08/20/25 192,938
Veritas US, Inc.

USD 50,000 6.50% due 08/13/25 48,875
Verscend Holding Corp.

USD 137,604 4.65% due 08/27/25 136,056
Virgin Media Bristol, LLC

USD 409,553 2.65% due 01/31/28 396,926
VS Buyer, LLC

USD 38,566 3.40% due 02/19/27 37,827
Wand Newco 3, Inc. (aka Caliber Collision)

USD 103,691 3.15% due 02/05/26 99,900
Weight Watchers International, Inc.

USD 133,255 5.50% due 11/29/24 132,622
Welbilt, Inc. (fka Manitowoc Foodservice, Inc.)

USD 319,103 2.65% due 10/23/25 289,684

William Morris Endeavor Entertainment, LLC (IMG
Worldwide Holdings, LLC)

USD 108,775 2.90% due 05/18/25 92,595
Windstream Services, LLC

UsSD 17,174 0.00% due 03/29/21 10,339

USD 5,552 0.00% due 02/17/24 3,331
Xperi Holding Corp.

UusSD 77,960 4.15% due 06/01/25 75,849



LS5 0—nN\L- 2=V r— L=\ Ha—1 TR

K45 Ezdid] FFAAE
Xplornet Communications, Inc.
USD 78,750  4.90% due 05/29/27 77,125
Nora— 21,505,485
TAVHE (BUAERA $22,434,503) 21,505,485
FeBFIMRES 2 (EUSIRAE $26,243,708) 25,235,041
%5
A=y Fea2=yh (0.0%)
TAVZ (0.0%)
USD 2,220 Answers Finance, LLC 1,415
T AV &t 1,415
A=y o=yt BUSRA $0) 1,415
TS5k (0.0%)
TAVZ (0.0%)
USD 6,166 Answer Holdings, Inc. 0
T AV 0
U EUEERAE $0) 0
FHIAA A B4 FFAEE
EHRES (5.2%)
TAVH (5.2%)
EHEE 5.2%)
JPMorgan Chase & Co.
USD 1,387,843  0.01% due 10/01/20 1,387,843
EHTEAE 1,387,843
T AV 1,387,843
SEHRESFH (BT $1,387,843) 1,387,843
P& R (%) AT
BEARERE
EVEEAE $27.631.551) 100.0 26,624,299
BE&ERVEOMOEEEBE
gy 0.0 9,937)
i ERRER 100.0% $ 26,614,362
FAR P 2 8 0075 A DD AL 2 8 S LS
202049 A 30 H BifE
UM GIEES EE k- HHH Ry W RERFME  REREMGR  RERIGRS
JPY  Citibank N.A. 378,668,032  10/29/2020 uUSD 3,627,635 $ - $  (41,169) $  (41,169)
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