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101HAR (20194 5 A13H) 10,551 80| A 2.1 22309 | &~ 1.9 — 99.2 1,381
10288% (2019 6 B128H)| 10,469 80| & 0.0 22225 | & 0.4 — 99.4 1,392
10388k (2019 7 B12H)| 10,449 80 0.6 22,471 1.1 — 99.2 1,392
1048322019 8 B13H)| 10,071 80| A 29 21,743 | &~ 3.2 — 99.5 1,338
10588k (2019 9 B12H)| 10,319 80 3.3 22,650 4.2 — 99.2 1,363
10688 (2019 10815H)] 10,279 80 0.4 22,667 0.1 — 99.3 1,350
10788R(2019F118128H)] 10,326 80 1.2 22,949 1.2 — 99.1 1,322
108HiK (2019 12812H)] 10,259 80 0.1 22,999 0.2 - 99.3 1,303
109837k (20204 1 B14H)| 10,440 80 2.5 23,784 3.4 — 99.2 1,316
11088 (20204 2 B128H)| 10,381 80 0.2 23,814 0.1 — 93.9 992
TT1HIZR (20204 3 B12H) 9,107 80| A11.5 21,034 | &211.7 — 99.3 831
11283 (20204 4 B13H) 8,935 80| 2 1.0 20,738 | &~ 1.4 — 99.0 787
113837k (20204 5 B12H) 8,881 80 0.3 20,960 1.1 — 99.0 784
1148320205 6 B12H) 9,138 80 3.8 21,912 4.5 — 93.3 808
115885k (20204 7 B13H) 9,100 80 0.5 22,073 0.7 — 98.9 736
1168§7K(20204 8 B12H) 9,383 80 4.0 22,967 4.1 — 98.0 762
117837R (20204 9 B14H) 9,407 80 1.1 22862 | A 0.5 — 99.5 768
11883 (2020108 12H) 9,341 80 0.1 22,911 0.2 — 99.4 772
119885k (202011812H) 9,464 80 2.2 23,352 1.9 — 99.7 769
12083k (2020128 14H) 9,444 80 0.6 23,475 0.5 — 99.0 745
121837R(20214 1 B12H) 9,471 80 1.1 23,766 1.2 — 99.0 746
122H3K (20214 2 B12H) 9,648 80 2.7 24,190 1.8 — 99.0 740
123885k (20214 3 B12H) 9,941 80 3.9 24919 3.0 — 99.2 778
12480k (2021 4 B12H)] 10,135 80 2.8 25,406 2.0 - 99.0 792
12582021 5 B12H)] 10,004 80| ~A 05 25,300 | A 0.4 — 99.0 771
12688% (2021 6 5148H)| 10,152 80 2.3 25,791 1.9 — 99.0 767
12780K (2021 7 B12H)] 10,183 80 1.1 26,119 1.3 — 99.0 776
128HR (20214 8 H12H)| 10,066 80| A 04 26,055 & 0.2 - 99.8 715
129837k (2021 9 B13H)| 10,171 80 1.8 26,295 0.9 — 99.1 722
13083 (2021&E10812H)] 10,228 80 1.3 26,987 2.6 — 99.0 724
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: ICE BofAML US High Yield L |maes
F B = B % B & | Coutrained Index %P%T?&%) ;{E\ )ﬁl:g %i%ﬁg
xR | (BEEN (B s x| #H N B
M % % % %
(BAE) 20214 4 AH12H 10,135 — 25,406 - - 99.0
2512587 4 BX 10,113 A0.2 25,300 A0.4 - 98.7
(HAZR)20214 5 A12H 10,084 A0.5 25,300 A0.4 — 99.0
(HAEN) 2021 5 A12H 10,004 - 25,300 - - 99.0
126587 BREES 10,161 1.6 25,571 1.1 - 98.7
(HAZR)20214 6 A14H 10,232 2.3 25,791 1.9 - 99.0
(BA®)2021%F 6 B14H 10,152 — 25,791 - - 99.0
1278 6 X 10,269 1.2 26,090 1.2 - 98.2
(HAZR)20214 7 A128 10,263 1.1 26,119 1.3 - 99.0
(H3E)20215F 7 B12H 10,183 — 26,119 — — 99.0
251 28H 7 AX 10,117 A0.6 25,946 A0.7 - 97.0
(HA>R)20214 8 AH12H 10,146 0.4 26,055 0.2 - 99.8
(HAE)20214 8 A12H 10,066 - 26,055 - - 99.8
2512958 8 A% 10,087 0.2 26,173 0.5 - 99.8
(BA=R)20214 9 B13H 10,251 1.8 26,295 0.9 - 99.1

(HAE) 20214 9 A13H 10,171 - 26,295 - - 99.1
2513088 9 BX 10,327 1.5 26,695 1.5 - 98.8
(HAZR) 2021108128 10,308 1.3 26,987 2.6 — 99.0
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1250 E 12650 E12/5 1288 1295 1308

15 B 2021548138 _ | 2021458138 _ | 20214681580 _ | 2021478138 _ | 202188138 _ | 202198148
~202158128 | ~2021%68148 | ~2021% 78128 | ~2021%88128 | ~2021% 98138 | ~20214£108128

LSS Bhad) (M) 80 80 80 80 80 80
S EHE (EA R (%) 0.79 0.78 0.78 0.79 0.78 0.78
LERDINZE [G=) 24 80 80 18 80 80

[ BEADINZSLIFY ) 55 — — 61 — —
DR EUSER [(52) 3,857 3,931 3,961 3.899 3,949 4,006
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il =] 551258 551265 551275 551288 551298 1305
(a) REIRFRE DR FINE v 24191 | v 353181 | v 32.63H | v 18.12 | v 38.74H | v 30.71M
(b) BBEERREOEMEIESTE S Em 0.00 v 118.62 v 77.56 0.00 v 90.95 v __106.17
(c) MamiaEEs 3.800.38 3.800.67 3.803.53 3.804.23 3.804.67 3.805.32
(d) DECERELE v 11273 56.65 127.73 v 157.25 94.95 144.01
(e) SMANENSRE(a+b+c+d) 3.937.30 4,011.26 4,041.47 3.979.61 4,029.33 4,086.22
(f) DlcE 80.00 80.00 80.00 80.00 80.00 80.00
(g) BN NSE(e — 1) 3.857.30 3.931.26 3.961.47 3.899.61 3.949.33 4,006.22
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BEE. 8. TF8SLUBEHEDRS
(20214 58128). (202146 8148). (20217 H8128). (2021485128). (20214F98138). (20214108128)K1E

E 5 B 1258 & | 126 Bk | 12/ Bk | F 126k | & 1208 & | %130 B %
(A) BE 809.727,613[ | 803,024,076/ | 783.817.068M | 721,858,419/ | 729,908,586/ | 734.404,157M
J—b-O-vE | 11283142 14,686,143 14,518,135 7,987,859 13,579,052 17,252,167
REETESISCED | 763,640,018 760,133,481 769,294,480 713,866,107 716,325,081 717.147,537
gézﬁ%?(#ﬁﬁﬁﬁ) 4,454 4,453 4,453 4,453 4,453 4,453
FIDAS 34,799,999 28,199,999 - - - -
(B) &ifE 38,304,626 35,236,620 6,832,670 6,470,856 7,172,105 10,111,693
Kihe 17,400,000 14,100,000 - - - -
FUREH TS 6,169,119 6,050,088 6,103,978 5,685,299 5,684,720 5,665,276
KR0S 13,957,397 14,236,461 - - 710,827 3,728,010
SILSETLRM 772,755 838910 712,600 764,170 749,979 687,073
ZDARILER 5,355 11161 16,092 21,387 26,579 31,334
(C) MEEREA-B) | 771,422,987 | 767.787.456 | 776984398 | 715387563 | 722.736.481 724,292,464
oA 771,139,909 756,261,103 762,997,314 710,662,461 710,590,030 708,159,515
RERBHIERS 283,078 11,526,353 13,987,084 4,725,102 12,146,451 16,132,949
(D) SBEHEROH 771,139,090 | 756,261,1030| 762,997,3140| 710,662,46100| 710,590,0300| 708,159,5150
1 FO4YEEEE(C/D) 10,0049 10,152/ 10,183/ 10,066/ 10,171M@ 10,228/

* 551 248KICHT HITAEAF7/81,532,800M, SERIHAR] (551258~551308) PICHIT 2BNRETALRF33,592,230M. EIfRKIITALEF 106,965,524 T,
* 251 30HIRDFEDOEZ Y OFEESF 10,228 T,

BiEEORR 1258 82021448138 E20214€58128 51288 52021478138 E20214 8 128
1208 32021458138 E20214 68148 51298 52021488138 ZE20214 9 3138
1278 B2021F6H158 E2021F€7H128H 51308 8202198148 =E20214108128
L] S| F 125 #H F 126 # 127 # % 128 H £ 129 H# % 130 H
(A) BeHFNR 2,643,662H 2,801,510 2,702,694H 2,057,682H 2,912,137H 2,330,306H
e 2,643,771 2,801,733 2,703,102 2,058,196 2,912,213 2,330,458
RIS - - - 3 - -
IR AN 109 | & 223 | & 408 | & 517 | & 76 | & 152
(B) AifisEss7cEEx | » 5,787,314 15,333,566 6,423,111 A 3,904,295 10,946,427 8,055,451
i 37,498 15,632,204 6,457,899 449,478 10,956,336 8,077,749
bpitis| A 5824812 | A 298,638 | A& 34,788 | & 4353773 | & 9,909 | & 22,298
(C) {SEEsRMEF A 778,107 | A~ 844,719 |~ 717,531 A 769,465 | A 755,171 A 691,828
(D) ZHEtE(A+B+C) | & 3,921,759 17,290,357 8,408,274 |~ 2,616,078 13,103,393 9,693,929
(E) AUHfiEEISTSE 8,693,336 | & 1,363,962 9,746,063 11,175,312 2,860,779 10,198,393
(F) BISFEEERS 1,680,620 1,650,046 1,936,725 1,851,167 1,866,999 1,905,903
(fo8%8=8%0)  [( 293.062,488) |( 287,430,202) |( 290,209,057) |( 270,352,719) |[( 270,356,195) |[( 269,477.729)
(FCEEmMIHZEE) ((£291,381,868) [(£4285,780,156) [(£288,272,332) |(£268,501,552) |(£268,489,196) |(A267,571,826)
(G) &5t(D+E+F) 6,452,197 17,576,441 20,091,062 10,410,401 17,831,171 21,798,225
(H) R icE A 6,169,119 | A 6,050,088 |~ 6,103,978 |~ 5685299 |~ 5684720 |2 5,665,276
TERHIERE(GHH) 283,078 11,526,353 13,987,084 4,725,102 12,146,451 16,132,949
EEFEERE 1,680,620 1,650,046 1,936,725 1,851,167 1,866,999 1,905,903
(fo8%8=8%0)  [( 293,062,488) |( 287,430,202) |( 290,209,057) |( 270,352,719) |[( 270,356,195) |[( 269,477.729)
(FCEEmMIHZEE) ((£291,381,868) [(£4285,780,156) [(£288,272,332) |(£268,501,552) |(£268,489,196) |(A267,571,826)
DECEEMIEILE 4,389,772 9,876,307 12,050,359 6,778,230 10,279,452 14,227,046
RS A 5,787,314 — — A 3,904,295 — —

(E1) {SEEMIE(CIHEFEHMICN T DI HBERFEIRZSO CTRRLTHIFT,
(E2) EEEEREELF, BIIEREETALDEEZVV., TTAZ TOSBaERE LT,
(E3) WHSHEEDStEBEIF T NEHECEDEEEE 8 | ZISRET 0,

LE%5EEFEE LTRIESNE T,
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T4 OKREEEFHET 7

VR (BEEIRE) KRV 3—-2 (BASDER)
WIS ECEDEEBIE (K&F)

5 ] g 125 8 g 126 8 g 127 8 g 128 g 129 8 g 130 8
(2) BEZREOESEING 1,865,555M 2,671,001/ 2,490,161H 1,288,217 2.753.476H 2,175,060/
(b) RERREOEHSFES ST 0 8,971,111 5.918.113 0 6,463,492 7.518,869
() WnsheRREs 293,062,488 | 287,430,202 | 290,209,057 | 270352719 | 270,356,195 | 269,477.729
(d) HEAERRIIS 8.693336 4,284,283 9.746.063 11,175312 6,747,204 10,198,393
(e) ¥EAENSE(a+b+c+d) | 303,621,379 | 303356597 | 308363394 | 282816248 | 286,320.367 | 289,370,051
(f) P 6,169,119 6,050,088 6,103,978 5,685,299 5,684,720 5.665.276
(g) BHBUSTNSE(e— 1) | 297452260 | 297,306,509 | 302259416 | 277,130.949 [ 280,635,647 | 283,704,775
(h) EeHERO 771,139.9090] 756.261,1030 ] 762,997.3140] 710.662.4610] 710.590.0300] 708,159,5150

IR i 7 fc & 2 2) 0 5 |c)
55 125 HA |56 126 HA |56 127 HA |56 128 HA |56 129 B9 | 5 130 A
1Tr0O05WaEESR| 80M 80H 80H 80H 80H 80H
@ <HDEFZHREI—R>Z THRADHDOMKSIENEREF. REBRAEDOEEMEBICE OV TEENICHREVCUF LI,
cNEEICE. RBRVEBD [BENkE] &, IFRBRVCRD [TALRE hloiks) | MoUFET.
- DECE SR OEEMENERTA AR CIHERTAZ LODBE(Cd,. DEEOEENBENESLBVET,
- DECESROBEMENERTAZ TOIBEICE. THIWODENTALRE (FHIDESE) . XY DENEEDEE T

EE
- TALRE (FRIDEE) MREUCESIR. DESREFICHITI2ELOZHEDOERITAN SHEZTAILRE FRlDE
&) ZERUCEED. TOHROELCDZTEEDERITALRIET,

([ "ICE BofAML US High Yield Constrained Index” is a service/trade mark of ICE Data Indices, LLC or its affiliates (
has been licensed, along with the ICE BofAML US High Yield Constrained Index ( “Index” ) for use by LICENSEE in connection with
Daiwa US High Yield Bond Fund (the “Fund” ). Neither the LICENSEE nor the Fund, as applicable, is sponsored, endorsed, sold or
promoted by ICE Data. ICE Data makes no representations or warranties regarding the advisability of investing in securities generally,
in the Fund particularly, the ability of the Index to track general stock market performance.

ICE DATA AND ITS RESPECTIVE THIRD PARTY SUPPLIERS MAKE NO EXPRESS OR IMPLIED WARRANTIES, AND HEREBY EXPRESSLY
DISCLAIMS ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE WITH RESPECT TO THE INDEX,
INDEX VALUES OR ANY DATA INCLUDED THEREIN. IN NO EVENT SHALL ICE DATA HAVE ANY LIABILITY FOR ANY SPECIAL,
PUNITIVE, DIRECT, INDIRECT, OR CONSEQUENTIAL DAMAGES (INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY
| OF SUCH DAMAGES.”

“ICE Data” ) and )

J
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BASER)

| ®mRL-3—2 (ERHER) |

RIE30HADERER

. N ICE BofAML US High o
. 2 £ {8 Vield C\pnstraq\weﬂlndex RRILBELU—b N A fE gﬁiaaf W E
R AT | o (5 | BALE | Ghig B @
\Fdses pras =3 b =y N =
(DECE) NPT (BEEY) B 3% & (BEEH) B 3% %

= = % % M % % % =Pl

T0188% (20194 5 B13H) 5,058 60| A 4.1 17,088 A0.0 76.61 AN3.9 — 96.7 1,164
10283K(2019% 6 B12H) 4,965 60| & 0.7 17,205 0.7 75.57 A4 — 98.7 1,103
10383 (20194 7 B12H) 4,943 60 0.8| 17,403 1.2 75.78 0.3 — 98.7 1,083
10483 (20194 8 B13H) 4,616 60| & 54| 17,336 0.4 71.22 26.0 — 99.2 999
10583K(2019% 9 A12H) 4,738 60 39| 17,615 1.6 74.27 4.3 — 98.6 1,015
10683K (20195108 15H) 4,649 60| ~ 06| 17,574 A0.2 73.42 AN — 99.3 972
10783K (2019 11812H) 4,684 60 20| 17,671 0.5 74.80 1.9 — 99.5 982
1088AK(2019%12812H) 4,621 60| & 0.1 17,813 0.8 74.61 0.3 — 98.7 948
10983 (20204 1 B14H) 4,730 40 3.2| 18,149 1.9 76.05 1.9 — 99.1 967
11088K (20205 2 B12H) 4,541 40| & 3.2 18,223 0.4 73.74 A3.0 — 98.5 892
11183R(2020% 3 B12H) 3,874 40| ~13.8| 16,903 NT.2 67.72 8.2 — 98.5 758
11283 (20204 4 B13H) 3,657 40| &~ 46| 16,107 N7 68.57 1.3 — 99.5 696
11383K (20205 5 B12H) 3,726 40 3.0| 16,387 1.7 69.21 0.9 — 98.1 707
11483K(2020% 6 B12H) 4,068 40 10.3| 17,264 5.4 72.65 5.0 — 99.2 763
11583K(2020% 7 B13H) 4,097 20 1.2 17,367 0.6 74.23 2.2 — 99.0 765
11683K (20205 8 B12H) 4,362 20 70| 18,116 4.3 76.04 2.4 — 98.1 791
11783K(2020% 9 B14H) 4,460 20 2.7 18,099 0.1 77.26 1.6 — 99.0 794
118837 (20205108 12H) 4,413 20| & 0.6| 18,227 0.7 76.23 A1.3 — 99.5 775
11983K (20205 11812H) 4,515 20 2.8 18,621 2.2 76.77 0.7 — 99.7 784
12083 (2020128 14H) 4,685 20 4.2 18,967 1.9 78.36 2.1 — 99.0 808
12183R(20214 1 B12H) 4,869 20 44| 19,167 1.1 80.34 2.5 — 99.1 789
12283K (20214 2 B12H) 4,948 20 20| 19,414 1.3 81.14 1.0 — 99.7 800
12383K(20214 3 B12H) 5,142 20 43| 19,286 A0.7 84.62 4.3 — 99.6 827
124837K(20214 4 B12H) 5,169 20 0.9| 19,459 0.9 83.63 A2 — 99.8 822
12583K (20214 5 B12H) 5,257 20 2.1 19,547 0.5 85.09 1.7 — 99.5 812
1268AK(20214 6 B14H) 5,267 20 0.6 19,743 1.0 84.56 A0.6 — 98.7 807
12783K(20214 7 B12H) 5,154 201 & 1.8] 19,929 0.9 82.37 AN2.6 — 99.5 779
12883K (20214 8 B12H) 5,040 20 & 1.8] 19,844 0.4 81.35 AN1.2 — 99.8 757
12983k (20214 9 B13H) 5,108 20 1.7 | 20,097 1.3 80.97 0.5 — 99.7 764
130884(20214E108126) 5,115 20 0.5] 19,987 A0.5 83.31 2.9 — 99.6 758

CE1) BEMEBOBZERFDEEIAH,

(E2) ICE BofAML US High Yield Constrained Index (KRJLR—X) (&, ICE BofAML US High Yield Constrained Index (K RJLN—2X) @
RF—9ZbE(C, BT7YRFEHZ10,000&E UTAHZ Ty BYRIAY MHEELICBDTT,

(E3) BonEHF. BEMENORRZEZEL T, BUMATEEEHDREZRALTVET,

C£4) 7%%[/ b FEBICHITINEEEYEETERSOMEZD & ICREGEHRARDTED DFHETECIVELEINZ V- M ERALTVE

(£5) ?e%ﬂlﬁ(éﬁ BHIRHARMICKIBEICHE > TEESNZBEN BV E T, LERDEHIEBETAVEST—IZFBALTBUET.
(£6) RHMBEALER, YP—T7 Y ROPALEZELT 7Y FMR—X ([THEUBDESHE T,
CE7) REEALRSHHRTHECHLES @RRHES) BRrUESEYEREET,
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A OKEESEFHET 7V K (BEERE) KRRV - I-X (BADER)

& 128
BEAMEESDOHRBICONT

(M) (f8m)
5.400 20

B ey A

4,800 5

4,600 0
F1248K  B125HK 12683 §127HK 51288 F1208K  SBI30HK
(2021.4.12) (2021.5.12) (2021.6.14) (2021.7.12) (2021.8.12)  (2021.9.13) (2021.10.12)

— BAEMRR (28 — HikEHEREREME (K8 MEERE (B#)

* HEEEHBIREREME . Dt BAd) ZHEHICEBRELCODEFBUCHELILDDT. 77 Y NERADEREN/N T+ —< VAR
BHDTY,

* PESEBIRETINESHICOVTIF. BBESFANTHHDOI-RICKIIRBIFT DESZEBINICHIRET D I-ADRBNIT 7Y RbdHh
FI) o Flow T7Y ROBAMECKIFHREHFDRBIE T, LN > T BESTOEHDKRZRIBDOTIESB I FEA.

BEH(HEE - EER
125898 5,169
13083 : 5,115 (EithnEcE120Mm)
B & X:13% DEEHREN—X)

BEEMEOE LT ER
GIM-USNA - A4=)LF (AUDTSR) "DEREZEU T, KFILETD/N\A - 4 —)bFESS
([CTREL. KRIVETOEEICHULTKRNLEY / RNVEWVWDORBEBES|ZITWE Ui, T NIUIEHH
TH%E (HR) LEULED. BN OOFIRINABRU/NA - =)L RESFMBOLEN TS XCHFS
LicCeans, BEMEBAFE EFRUE U, <bULIE BRERRICDOWVT] ZTSRIEES 0,
¥GIM-USNA -A4—=)LF (AUDZZR) :GIM rIAM=USNA - A—JUR RV
F-TJrvk AUDISXR
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BASER)

e B B | 2 F BT |Gumuien |FEVBBU—Fp g SHEE

B K| (BN (B E XR| (ST (BB x| I HEALE

M % % M % % %

(HAm) 2021 4 B12H 5,169 — 19,459 — 83.63 - — 99.8

£512588 48X 5,249 1.5 19,524 0.3 84.75 1.3 — 99.0
(#82%) 2021F 5 B12H 5,277 2.1 19,547 0.5 85.09 1.7 — 99.5

(H9E) 2021F 5 B12H 5,257 — 19,547 - 85.09 - - 99.5

2512658 5 B=X 5,255 0.0 19,584 0.2 84.58 A0.6 — 99.0
(H8R) 20214 6 B14H 5,287 0.6 19,743 1.0 84.56 A0.6 — 98.7

(H9E) 20214 6 B14H 5,267 — 19,743 — 84.56 - — 98.7

512788 6 B=% 5,199 A3 19,833 0.5 83.12 VAN V4 — 99.6
(H82R) 2021F 7 B12H 5,174 N1.8 19,929 0.9 82.37 N2.6 — 99.5

(HAE) 2021F 7 B12H 5,154 — 19,929 — 82.37 - — 99.5

251 28HA 7 B=X 5,063 N1.8 19,920 0.0 80.86 A1.8 — 99.0
(HA7R) 20214 8 B12H 5,060 N1.8 19,844 A0.4 81.35 A2 — 99.8

(HAE) 2021 8 B12H 5,040 - 19,844 - 81.35 - — 99.8

2512988 8 Bk 4,994 A~0.9 20,019 0.9 80.18 A4 — 99.1
(H82%) 2021 9 B13H 5,128 1.7 20,097 1.3 80.97 A0.5 — 99.7

(H9E) 2021 9 B13H 5,108 - 20,097 - 80.97 - — 99.7

2513084 9 B=X 5,055 A1.0 20,050 AN0.2 80.46 A0.6 — 99.1
(HAZR) 2021%E10812H 5,135 0.5 19,987 A0.5 83.31 2.9 — 99.6

() BREBEMBARDERAS. BERIFHEL,
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A OKEESEFHET 7V K (BEERE) KRRV - I-X (BADER)

BERIEICONT (2021.4.13~2021.10.12)

BRE/NA - 14— FESFR
KENA - A=)V MESFHHF EFUE LI,

KENA - A= RESTEE. SERBPELY. HEIOFTOAIVADD T F U EBHEA THR
RABHRED U Z &P BAGHERBENDHFOSEY . RFFRERSTORREERICHBD
REFFICHR UE Ulc, 2021F 9RLIEF. FOMC CREEBLAMMBRER) CHRIOMEB T
B ([CENERMENOE/NZ1TEDF OMCTREY 5 I ENRESNIE—T5. 2024F K TOH LT
BBUEMHEOMYIAGZ LEZREDBVA EIFRBUNREN. BEEMN LR (ESMBEET
&) IBHHT. KE/NA - A —ILRMESHTSNE Uz,

NEERS
RPIVEBIHSE. SEREZEUCRSER/HATRELE U/,

SFREIE &Y KECOZRENOMGERIDSE W ZR(FTOK BVZP, HRHICHEI0FD
AIWADD T F VEENMECP CHFREENDEENBZRAINBE 2 EBREZEBRIC. RNVEFE
BB UF UZ, 2021F 6 BHRELIEE. FIRBREHNOEBNZRIITERINDEIPY FZ—-T
DOvIYDY (FiHH) LR PEREORERIGRENS. REIVEERBEBE LRV E U,
9 BHBLIEIE. KNVAABHESEO LR IGENTRNILVBHRATLER (AR) LE UL

NERERImR
RBA (F—XbSU7#HIRTT) (FEEREHMNZ0.10% TEABEX Ui,
FRB (CKEEHHEMRHIEEESR) [FBEREMDFEBEIRL > V7%Z0.00~0.25% TIBABEEF Uiz,

BIERERRICEH TS [SEDERSE ]

BET77VR
FEUT, GIM-USNA - A4—=)LR (AUDISR) "DRELSZSAICTHR DO EICKLDT.
KRIVBTDNA « 4 =)L REENSDINEDED. RRILDBBELHL D ROESZDHIUET,
BGIM-USNAL -A4=]LF (AUDZISR)
FEUTKRRIVETDNA - 4 —)URESFICHKREL. KRIVETDEEICH UL TKRILTEY /TR
BLDARBEE|ZTD LT, GEMEDERBHEELTE UINREDOERZDSUEFT., /N1 - 14—
U RESEDBEHF AN LU TIE. M EAT v IPOMICED<ERSRERZER UICBRZ#RET 25
#HTY,
WI9AD - I%— - IY—=TF7UR
TREMEPEEDZEMCERB L. BHOEBYI—/L - O—VEF(ICKDERZTO AT,
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BASER)

IR—BMT7FUFICDONT (2021.4.13~2021.10.12)

mET77VR
LIT7UREFE. GIM-USN\A - A4—=)LK (AUDZIR) &9470 - Xx— - XPF—=T 7V RI(C
BETDI7VYR - FT - TV XTHY ., BERPZECTG IM-US/NA - 41—JLR (AUDZ
SRA) DRHMAF\DREEESZSAICHITFLUE U,
BGIM-USNAL -A4=]LF (AUDZSX)
FEUTERIVETDNA - A —)UREEEDLOICHREL. XRIVEBTOEECH U THKRILFEY
SERIVBEVDAEBEG|Z{TD LT, ERMEDBERIHNREELTE UCNBOERZDHSUE U, /)
A - A=)V RESOHEFANICELUTIEF. SIEHERNLT Y POCE D BRIERERZER U
BREZTVELR,
BIAD « IR— - IYF=T7UR
MENEPCEEDZEMICEE L. RERSIYI—IL - O—VFICKDERZITLE U,

RNIFI—=TEDERICDONT

BT 7V ROEAOFHO X [FBEREELBRINYFV—IZHRIFTTHIFE .
UTDTSTEHT 7Y ROBEEMBALSEERHEDEERONL T,

(%)

4.0

O

2.0 b - COE%(fEE

10 - —|—- - [ICE BofAML US High Yield

0.0 ‘ V_rh \ \ ‘ L - Constrained Index (K RKJLA—2X)
10 N . J—l EREUBEL— ()

30 () BEMROBEEEHESABTT,

12588 12681 S127H]  SB128H1 1298 551308
(2021412 (2021.5.12  (2021.6.14  (2021.7.12  (2021.8.12  (2021.9.13
~2021.5.12) ~2021.6.14) ~2021.7.12) ~2021.8.12) ~2021.9.13) ~2021.10.12)
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A OKEESEFHET 7V K (BEERE) KRRV - I-X (BADER)

SEEICONT

SFREID 1 HOBYnEcE (BhAd) (FFE [HERREOAR (1 5028Y) | O B85k
Ad) | BZETSRIEE 0,

NI D ECE ORERILE N NEnEcEDOstEEEE (1 703Y) | =22

SREEV

BH. BRERBRICDEXULUTIF. ERASICEDTERTIBCLVEIEEETD,
BoEREEOAR (1A05W)
ZE12580 12650 1278 251288 251200 ZE13088

15 = 2021448138 _ | 202158138 _ | 20214668158 _ | 2021478138 _ | 2021488138 _ | 20215698148

~2021%58128 | ~2021%65148 | ~2021478128 | ~2021£88128 | ~2021495138 | ~2021£108128

LSS BhaAd) (M) 20 20 20 20 20 20

SR (AR R (%) 0.38 0.38 0.39 0.40 0.39 0.39

LEADINGE [GE) 16 15 12 8 18 13

| BERDINFSLISY [GE) 3 4 7 11 1 6

DI EURE () 749 745 738 727 725 719

CE1) T=HOWE] (& REEREOESFNG] SX0 [REEREOEMISTESER] NoNEICHRIUICRETT ., £,

] BKRU [DEERETIE] DSPEICHHUICEETT .
(£2) ARBEFBTTSY. BEONE E SHONFBUANDESTHSIANEE BAH) ([CERULBVWEENH) ET,
(£3) DS ONEAEMBLFFSMOELE BhAd) OHREEME (DiEAdD) ([CHIIHET, T7 Y FONEHELFRR) FT,

lﬂiﬁﬁﬁﬂﬁd)n‘f%ﬁ& (1305Y)

[HHADINEIS] (& [INEERE

i

v UIEIEEN 5D EEEHZSF ELTVE T,

SeOEBRASH

BET7UR

21258 1265 1278 251288 21298 1308

(a) ‘F%}’“B?féwﬁaé%uiﬁ v 16.55H | v 15918 | v 12.87H| v 8.81H | v 18.27H| v 13.50H
(b) BEZERME DB Tt e am 0.00 0.00 0.00 0.00 0.00 0.00
(c) INFmEfEES v 75337 v 749.93 v/ 745.85 v 73873 v 727.54 v 72582
(d) DB E 0.00 0.00 0.00 0.00 0.00 0.00
(e) éﬁﬁﬁ@ﬁﬁ%ﬁ(a +b+c+d) 769.93 765.85 758.72 747.54 745.82 739.33
(f) e 20.00 20.00 20.00 20.00 20.00 20.00
(g) “Hﬁ’fsﬁﬂﬁﬁaﬁ%aﬁ(e —f) 749.93 745.85 738.72 727.54 725.82 719.33
(%)

FEULT. GIM-USNA - A4=)LF (AUDQEX) NDOIREEGZEMUICR DI EICL DT,
KRIVETNA - A4 =)L MESH S DINIRD(E D
BGIM-USNAL -14—I)LE (AUDISR)

FEUTKRIVETDNA - A=) MESFICIRE
BLORBWS|ZITO LT, B

RNIVORBE LN BOESZHSLERT,

« KRIVEBTOEEICH U TKRILTE
:%ﬁ?f‘@ﬁiﬁﬁiﬁtﬁﬁbhuﬂﬁa)ﬁﬁﬁ%w*bi‘g*o NA - A—

Ve IV

U RESOEHFANICELUTIE. RhAY v TIRRICED < @RSMEREZER UICERZ#R T 57

T,
WA - ¥x— - IY—
MBEPEEDLZE

T7VR

HICEEEBL. MAOEGYI—)L - O—VEICLDERZITOHETI,

17



TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BASER)

1 /03" OFEROR

55125H8~551 3088
15 =| (2021.4.13~2021.10.12) 15 B D B =
T & b =

SEEERI = S (ERU AR DO R A ER X [S5THRH==
SERHACR DR E(HREIF5,141HTY .

RESHDIF. 7V FOBRCHAE. RESHOEREN. BEMEADE. &

il
o
#
g

31| 0.596%

& 8 = ) (11) | (0.221)

ESEFDIEREF DRI

e, ERmSESSFSEEROEMN. OFATOET 7Y ROEE. BAR
v 7t = .
(B 1) (18) | (0.359) ISR DS
(= ) (1) | (0.016) |ZFERUDE. ERHEDEE. RESHDSDERDIRITOXME

FTEE LT AN = SRR DR EREF AN SRR DR HEC R

b LB = T GESRFMNG. AMIAEOTEOE. ARG R
R | A = SR RS EG B PO TS
AITEESENG Bid. BmEESOmNE OHERLET 303 BHe
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WSEES LUREIDIRR
IR E(SFER A
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g i 7 0l
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0O A 0O T
SNE GBER) 168.11278 | 15,676 [856.93501 | 79,900
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(2021 5/8128). (2021F6/148). (2021F78128). (2021F8812H). (2021F9813H). (2021F108128)IR%E
L] =] $ 125 B K F 126 B K 127 B K F 128 Bl K £ 129 Hl X £ 130 B8 K
(A) BE 815,903,730H 819,645,992 787,794,494 761,321,810H 769,457,078 762,409,849M
J—-)b-O0-VEF 8,199,624 6,136,296 11,654,415 5,289,718 6,850,097 6,789,173
REEERRI(ES) 807,681,133 797,686,726 776,117,108 756,009,121 762,584,010 755,597,707
%*137)3?;(&%55) 22,973 22,971 22,971 22,971 22,971 22,969
ENIONH - 15,799,999 - - - -
(B) &f& 3,893,273 11,847,792 7,970,057 3,798,697 4,602,252 3,711,319
B/ - 7,900,000 - - - -
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TR 1.544,737,969 1,533,728,191 1,512,953,112 1.503,135,670 1,497,368,172 1.483,406,767
TERREE RS | 732727512 | 725929991 |&a 733,128,675 |~ 745612557 |A 732513346 |& 724,708,237
(D) ZESEFSO% 1,544,737,9690 | 1,533,728,1910 | 1,512,953,1120 | 1,503,135,6700 | 1,497,368,1720 | 1,483,406,76701
1 HOSYEEHE(C/D) 5,257H 5,267 5,154 5,040 5,108H 5,115

* 51 24K ICH T BITAERF1,591,536,288, HERAAR (551258~551308) PICHIT2ENRE
* 251 30HIRDFTEOH = Y OFEESF5,115ATY,
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TCAERIF6,969,951M. [EfFHITTAREE 115,099,472 TY,

WiER DR 1258 2021448138 E2021€58128 1288 B2021478138 =20214 8 5128
1268 B2021458138 E2021468148  £1298 52021485138 =20214 9 5138
F1278 82021468158 F2021478128  H1308 52021495148 Z20214108128
[ E £ 125 9 | = 126 # | % 127 B | = 128 # | % 129 # | % 130
(A) BSSIRE 2,680,488/ 2,901,022M 2,678,3450 2,101,199/ 2,900,608 2,367,759M
SEEAS 2,680,579 2,901,178 2,678,491 2,101,416 2,900,729 2367837
SEFIS 1 - - - - -
SHLFIR N 2 |a 156 | & 146 |2 217 | & 121 |- 78
(B) AifisE#>cEmas | 14,823,557 2,616,411 |2~ 15954359 |~ 15,559,759 11,123,144 2,291,837
FoE 14,903,627 2,653,057 203,517 152,600 11,352,554 2,370,899
FEE A 80070 & 36646 |~ 16157876 |4 15712359 | A 229410 |a 79,062
(C) {SsEsBMS A 802586 |~ 874660 |~ 729732 |~ 775822 |~ 790320 |~ 717,183
(D) SBES(A+B+C) | 16,701,459 4,642,773 |~ 14,005,746 |~ 14,234,382 13,233,432 3,942,413
(E) pifAsRiiiEsme | £231,530,951 | 2215,673,123 |£210,419,414 | 2224732559 | 239,186,297 | £226,387,852
(F) s&hl{EsEaIamS | A514,808,545 | A511,832,185 | 505,677,609 |A503,639,345 | 503565745 | 499,295,985
EHS84%) | 116,376940) [( 115019,554) |( 112.843,676) |( 111.041,192) |( 108,940,707) |( 107.669.840)
(FEEEIIANER) ((£631,185,485) [(£4626,851,739) [(2618,521,285) |(4614,680,537) [(4612,506,452) |(2606,965,825)
(G) &5H(D+E+F) | 2729,638,037 | £722,862,535 |A730,102,769 |~742,606,286 |~729,518,610 |A721,741,424
(H) 58S A 3,089,475 |4 3,067456 |~ 3,025906 |4 3,006271 |~ 2994736 |-~ 2,966,813
REBHESS(GHH) | A732,727,512 | A725,929,991 | A733,128,675 | 745,612,557 | 732,513,346 | 724,708,237
EIETEEERS | 2515340408 | 4512458515 | A506,754,902 | A505,320,239 | A503,823311 | A500,259.440
@AM | 115845077) [( 114393,224) |( 111,766,383) |( 109,360,298) |( 108,683,141) |( 106,706,385)
(FEEEATIENSEE) [(£631,185,485) [(A4626,851,739) |(4618521,285) [(4614,680,537) |(£612,506,452) |(A606,965,825)
BES 217,387,104 | A213,471,476 | 2226373773 | £240,292,318 | £228,690,035 | £224,448,797
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WIS ECEDEEBIE (K&F)

E E £ 125 B | & 126 # | % 127 H | &% 128 H | & 129 # | F 130 £
(2) BBZHREORSZNG | 2557612 | 2441,126@ | 1.948613@|  1325377M| 2737170 | 2,003,358/
(b) BBARGOSM S E 0 0 0 0 0 0
(0) INEHEES 116376940 | 115019554 | 112,843,676 | 111,041,192 | 108940707 | 107,669,840
(d) DECHERETE 0 0 0 0 0 0
(e) SHNENZEa+b+c+d)| 118934552 | 117.460.680 | 114792289 | 112366569 | 111.677.877 | 109.673.198
= 3,089.475 3,067.456 3,025,906 3,006,271 2,994,736 2966813
(g) BHEHARNSHE e — ()| 115845077 | 114393224 | 111,766,383 | 109360298 | 108,683,141 | 106,706,385
(h) BEEROH 1,544,737.9690 [1,533,728,1910 [1,512.953,11200 [1.503.135.6700 | 1.497.368,1720 |1.483.406.7670]

IR it P2l fic & D 2) 0 5 B
55 125 HA |56 126 HA |56 127 HA |56 128 HA |56 129 89 | 5 130 A
1 HhOsZYVHES 20M 20M 20M 20M 20M 20H

O <HNEEBREI—X>ZIFAOADHSIENEEF. REBREOEEMACE IV TENICBREVCLE U,

- DEEICF. BHERVERD [EENEE] & FFEBRVERD [TALRE WRINES) | PHUET.

- DECSE B R OEEMEANMERITTA L BRI FERITAZ L H5E(CE. DEEDRENEBNEE LRI ET,

- DB SHROBEMBENERTAZ TORHEICIE. TAZWHDEN TALRE ERINEkE) . B OENZBHEST
EE

- TALRE (FRIDEE) AREUCESIR. DESREFICHITELOZHEDOERITAN SHZTALRE FRlDE
&) ZERUCEED. TOHROELCDZTEEDERITALRIET,

([ "ICE BofAML US High Yield Constrained Index” is a service/trade mark of ICE Data Indices, LLC or its affiliates ( “ICE Data” ) and)
has been licensed, along with the ICE BofAML US High Yield Constrained Index ( “Index” ) for use by LICENSEE in connection with
Daiwa US High Yield Bond Fund (the “Fund” ). Neither the LICENSEE nor the Fund, as applicable, is sponsored, endorsed, sold or
promoted by ICE Data. ICE Data makes no representations or warranties regarding the advisability of investing in securities generally,
in the Fund particularly, the ability of the Index to track general stock market performance.

ICE DATA AND ITS RESPECTIVE THIRD PARTY SUPPLIERS MAKE NO EXPRESS OR IMPLIED WARRANTIES, AND HEREBY EXPRESSLY
DISCLAIMS ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE WITH RESPECT TO THE INDEX,
INDEX VALUES OR ANY DATA INCLUDED THEREIN. IN NO EVENT SHALL ICE DATA HAVE ANY LIABILITY FOR ANY SPECIAL,
PUNITIVE, DIRECT, INDIRECT, OR CONSEQUENTIAL DAMAGES (INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY
| OF SUCH DAMAGES.”
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[ ISYIL-L7IL-0—2 (BRANER) |

RIE30HADERER

. N |CE BOfAN\L. US High FSIIL - LTI i
. 2 £ {8 Yield C\\onstra@eﬂ Index 58 L = KadE Eﬁlﬁ @ E E
/;& % /Hﬁ (7k T\ ”/ N X) %H)\J:I:% XEDE% %’\A gﬁ
AL TE il T-F Aditacadl FE

M M % % M % % % B8hH

10388K (20194 5 A13H) 3,203 20| & 5.2 17,226 A0.0 2774 & 4.2 — 99.4 9,498
104K (20195 6 A128) 3,277 20 29| 17,343 0.7 28.14 1.4 - 98.4 9,385
10588%(2019 7 B128)| 3,376 20 3.6 | 17,543 1.2 28.90 2.7 — 99.5 9,389
10681 (20194 8 H13H) 3,114 20 & 7.2 17,475 20.4 2645 | A 85 - 98.7 8,224
107H3K (20194 9 A128) 3,111 20 05| 17,756 1.6 26.56 0.4 - 98.6 8,036
10888% (2019108 158) 3,071 20 & 06| 17,716 A0.2 2626 ~ 1.1 - 99.0 7,800
10981 (2019E118126) 3,073 20 0.7 17,813 0.5 26.32 0.2 - 98.7 7,644
11088 (2019128126) 3,076 20 0.7 17,957 0.8 26.34 0.1 - 98.9 7,535
T118R (2020 1 B14B)| 3,172 20 3.8| 18,295 1.9 26.58 0.9 — 98.8 7,593
11281 (20204 2 B126) 2,985 20 o~ 5.3 18,370 0.4 2536 | A 4.6 - 99.0 7,020
11383 (20204 3 A128) 2,416 20| A18.4] 17,039 N2 21.70 | A14.4 - 98.3 5611
114K (20204 4 B13H) 2,191 20| &~ 85| 16,236 NLT 2118 | & 24 — 98.4 4,955
11581 (20204 5 B126) 1,907 20 212.0] 16,519 1.7 1847 | A12.8 - 97.0 4,255
11688%(2020% 6 5126) 2,281 20 20.7 | 17,403 5.4 21.45 16.1 — 98.0 5,023
T1789% (2020 7 B138)| 2,125 10| & 64| 17,506 0.6 20.06 | & 6.5 — 99.0 4,576
11881(20204 8 H120) 2,175 10 2.8 18,262 4.3 1980 | A 1.3 - 98.2 4,577
1198K (20204 9 A148) 2,239 10 3.4 | 18,245 A0.1 19.96 0.8 - 99.0 4,649
12088 (2020108 1268) 2,135 10| & 42| 18,374 0.7 19.10| A& 4.3 — 99.4 4,404
12185R(20204£118126) 2,242 10 55| 18,771 2.2 19.52 2.2 - 99.2 4,573
12288%(2020128148) 2,376 10 6.4 19,119 1.9 20.55 53 - 99.7 4,760
12388%(20214 1 B126) 2,248 10| & 5.0] 19,321 1.1 18.93| A 79 — 99.1 4,449
12481%(20214 2 B126) 2,303 10 29| 19,570 1.3 19.45 2.7 - 99.1 4,502
12588720214 3 §126) 2,306 10 0.6 | 19,442 AN0.7 19.60 0.8 — 99.4 4,448
126887 (2021 4 B128)| 2,329 10 1.4] 19,616 0.9(19.3094 | ~» 1.5 — 99.0 4,438
1278120214 5 B126) 2,487 10 7.2 | 19,704 0.5120.8339 7.9 - 99.2 4,671
12888%(20214 6 514B) 2,594 10 4.7 1 19,902 1.0[21.4552 3.0 — 99.4 4,783
12988%(20214 7 B126) 2,553 10 & 1.2] 20,089 0.9(20.9442 | » 2.4 - 98.6 4,596
13088x(20214F 8 H126) 2,564 10 0.8 | 20,004 A0.4[21.1397 0.9 - 99.2 4,522
13183%(20214 9 B13H) 2,603 10 1.9 20,259 1.3]120.9594 | A 0.9 - 99.0 4,535
132K (20214 108128) 2,502 10| & 3.5] 20,148 A0.5[20.4893 | A 2.2 — 99.6 4,279
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CE7) REEALRSHHFTHECILES @RRES) BRrUBESEYEREET.
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e B B | BB F |Goumieo B8 1 < K8 s EEEE

B K| (BN (B E XR| (STEN (BB x| o HEALE

M % % M % % %

(HAm) 2021 4 B12H 2,329 — 19,616 — 19.3094 - — 99.0

512788 48X 2,426 4.2 19,681 0.3 20.4072 5.7 — 98.6
(HAR) 20214 5 B12H 2,497 7.2 19,704 0.5| 20.8339 7.9 — 99.2

(HiEm) 202145 B12H 2,487 — 19,704 - 20.8339 - - 99.2

251 28HA 5 B=X 2,538 2.1 19,741 0.2 21.0085 0.8 — 99.4
(HAZR) 20214 6 B14H 2,604 4.7 19,902 1.0 21.4552 3.0 — 99.4

(H9E) 20214 6 B14H 2,594 — 19,902 — 21.4552 - — 99.4

2512988 6 A% 2,721 4.9 19,992 0.5| 22.3036 4.0 - 99.3
(HAR) 20214 7 B12H 2,563 A2 20,089 0.9| 20.9442 N4 — 98.6

(i) 20214 7 B12H 2,553 — 20,089 - 20.9442 - — 98.6

2513088 7 B=X 2,640 3.4 20,080 A0.0| 21.5465 2.9 — 99.0
(H87R) 2021 8 B12H 2,574 0.8 20,004 A0.4 21.1397 0.9 — 99.2

(HAE) 2021 8 B12H 2,564 — 20,004 — 21.1397 - — 99.2

13188 8 Bk 2,577 0.5 20,181 0.9 21.1927 0.3 — 99.8
(HAR) 20214 9 B13H 2,613 1.9 20,259 1.3 20.9594 A0.9 - 99.0

(i) 20214 9 B13H 2,603 - 20,259 - 20.9594 - - 99.0

21328 9 B=X 2,555 N1.8 20,211 A0.2 20.6682 Al4 — 99.6
(HAZR) 2021%E10812H 2,512 A3.5 20,148 A0.5 20.4893 N2 — 99.6
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TMENEPEEDZEM(ICEEE L. BHOEEYI—IL - O—VFICKDERZITSHE T,
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IR—BMT7FUFICDONT (2021.4.13~2021.10.12)

mET77VR
LIT7UREFE. GIM-USN\A - A4—=)LR (BRLIZR) &40 - X¥x— - XPF—-—T7URI[C
REITDIPYR - FT - T7VATHY . HEFAZECTCGIM-USNA - A4—)LR (BRLZ
TR) "DREBSESMITHIFUE UL,

BGIM-USNA - A4=JLFK (BRLZISXR)
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TSI - UZIVEBVDERBEG|ZITD LT, ESAMEDBERHRRELZTE UINGEDEFRZH L
FUlee NA - A—=ILREEDHEHAANICEUTIE. SIEHEERNAT Y ToWICED < ERIETEIR
EERUERZITVER U,

WI9AD - I%— - IYP—=TF7UR

TMEMEPEEDZEM(ICEE L. RENSIPI—)L - O—VFICLDERETVE U,
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BT 7V ROEAOFHO I FBEREELRINYFV—IZRIFTTHIFE .
UTDTSTEHT 7Y ROBEMBALSEEBHEDBERON LTI,

(%)

10.0

8.0

6.0 -} [ 5

il . r [ 1CE BofAML US High Yield
MIEE = B e ‘ ‘ Constrained Index (K RJLA—2)

99 = —— U—.‘ B TS LPLBEL— ()

&0 (%) BETEOREEEHRBAHTT,

1278 1288 1298 S|I30H1  HI131H 51328
(2021.4.12 (2021512 (2021.6.14  (2021.7.12  (2021.8.12  (2021.9.13
~2021.5.12) ~2021.6.14) ~2021.7.12) ~2021.8.12) ~2021.9.13) ~2021.10.12)
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NS D T ORERME TS NEpice0stEBiE (1 5038Y) | 288
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SEEICONT

SFREID 1 HOZY nEcE (BhAd) (FFE [HEREOAR (1 5028Y) | O B85k

<IEEL,

73
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[

<IZEW

BH. BRBICOTHULTCE, ERAHICEISERTECLEEET,
BoEREOWER (1 503Y)
F12/5 1280 1208, Z1308 B35 1328

5 = 2021447136 [ 2021%5R8138 | 2021%6H155 | 2021470135 _ | 202188135 | 2021597145

~202165 8128 | ~2021%6A148 | ~2021%7 8128 | ~202148A128 | ~2021%9A138 | ~2021£108128

LHSRE Bas) M) 10 10 10 10 10 10

NEEMRALE (%) 0.40 0.38 0.39 0.39 0.38 0.40

LD (&) 10 10 10 10 10 10

SHONGEIBY () = = — — — —

TR NS () 129 135 141 145 157 165

CE1) THHOWE] (& REEREORIFNG] X0 [REEFEOEMISFTESER] NoDRICALUICEETT . R,

] BRU [DEERBELE] DNSHEICHSUICEEETT .
(£2) ARBEFIBTTSY. BEONE E SHRONFEUADOSI I SIANEE BEAR) ([CERULBVEENH) ET,
(E3) HHDEREONEEMBLRFUMOELE BhAd) OHREEME (DEEAD) ([CHITIHET, T7 Y FONGHELFRR) FT,

Iﬂiﬁﬁﬁﬂﬁ@:{l‘%ﬂ& (130%Y)

[HHDUEELSN] (& [T

i

v UIcsEIREE N S D EEHZst ELTVET,

Sl SE0DERAR

BET7UR

Sl 1278 1288 21298 21308 £1318 1328

(a) %ﬂg}mﬁé@@a;%um v 13.04H| v 16.36 | v 1592 | v 13.81H| v 21.63H | v 18.35H
(b) BEZRME DBt e = 0.00 0.00 0.00 0.00 0.00 0.00
(c) PefEEs 82.83 82.86 82.90 82.97 83.01 83.06
(d) PBcERE S 43.38 46.39 52.72 58.57 62.35 73.94
(e) éﬁﬁﬁ@ﬁﬁ%ﬁ(a +b+c+d) 139.26 145.62 151.55 155.36 167.00 175.35
(f) e 10.00 10.00 10.00 10.00 10.00 10.00
(g) 3 ﬁﬂ‘f?ﬁﬂﬁ@ﬂﬁ%éﬁ(e —f) 129.26 135.62 141.55 145.36 157.00 165.35
(F)
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HUERTY,

(F2) SEBHIFIBEECEICAXRBEOBAALTHIFT,

(E3) SHEEF1AOZYDZENZNOEREEZ SERBDPOHIEEMETRLUTI00ZFRUIED T, IEREIMFREZLEAALTSHY
FI,

(£4) HHFANTWVR YT =T 7Y R0 25HE. TEZRLFHE. BMESES HELUCZOMERF. T —T 7Y RO SREDS
B, ZDT7YRICHIETDEDESHET, HHPANTVDRERTIS (KP—T7 Y RZER, ) H'H256. SBEBEDER. X
BEETHAEN TS EBRESHET . B, SXREEFTISOEIDSIERRIFRICSTD [1 50X OBEADEM] HEETE
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WrSEER

SEEH N
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UTEECRRUTEHERER () [$2.00%TT,

EREEERAMUN
0.23% EREEER

&IE=H)

0.44%

2.00%

EFEEEA
0.59%
Z DR
0.00%
B
ﬁggéiﬁ B IPE
0.03% (ERFEARH)
0.71%
HEER (D+0+0) \ 2.00%
OTDT 7Y ROBADHE 1.19%
QRE% T 7V ROBERSEBRDHE 0.59%
OBELT 7 ¥ ROBRESEEALSNDHLE 0.23%

1) OD&RIFZ. 1 AOXRYDEBREMICEVTHVWEEEEACKUEBEULEDHDTY,

C¥2) SBAIG. RAIEULT. SEFHH. TELZSTFEHBROEMEESEG IHESHE Ao

(F3) BHEEREF, FXRBEUETT,

GE4) BEET7VREGE. DT 7Y RMMEFANTVRIREETNSE KYP—T7 Y RERL, ) T,

CE5) ONERIG. YH—T7 Y RO >BRAZESH. BELT 7Y RO >lcBAZESHFE Ao

(X6) ONEREQONERIE. 5t ESNICHBENERDIEENHIET,

(£7) LEEDFHRFHTEHLIEDHDTY, TDIh. TNOSDEFSHKETHSETHY . ERICHEEUCEBRDEEREERUFT,
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WEES LU IDIRR
IRE(SFER RS
(20212 48138/ 520214F108128F T)

R_B B 127 B ~ % 132 8
g i 7 0l
O | = g | O ¥\ & &
0O SRE 0O T
SNE GBER) 6,142.88932 | 193,743 [19,263.14404 | 610,700

(1) BNE. NAEREEFED SO NICDERICLDBRENESHET,
(E2) SBEFEEURE,
(E3) BEADRARBIFIIE T,

WEZG5EERR
RE(SFEE M
(20214 4 B1380'520214108128%T)
% 127 ,Hﬁ ~ % 132 5
= i 7t 1
# W0 W& = | Tomm| % N IR
F0O FH A 0O TH !
GIM TRUST-US HIGH YIELD BOND
FUND-BRL CLASS (74~ vzzg) | 926314404 | 610700 31
(F1) RREIZELRE,
(22) STEOBTFRBFET,
WFISEHRA & DG RS WIFEHSTEAE DB
2021410812857
SERBPICHIFIAZERBEALOREIFHIFE = o % 132 B =
hoo 8 ¥ b @ %
. FH %
WEAEERMAR o . EEEE RIS 4,263,059 98.4
M I7YRFT - T7VADEANHERT 7 IAD - NFE— - wT—T 7 IR 157 0.0
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- R (%) MR BITREC
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A OKREEEFHBET 7V F BESERE) J3IIL - L7V O-R (BASDER)

BEE. 8. TF8SLUBEHEDRS
(20214 58128). (202146 8148). (20217 H8128). (2021485128). (20214F98138). (20214108128)K1E

18 B £ 127 81 X 25 128 # X 2 129 8 X 2 130 83 X 2 131 8 XK 2 132 5 Xk
(A) BE 4,699,001,450/9 | 4,826,940,554M | 4,681,014,731H | 4,552,548,645M | 4,633,529,224M |  4,331,428,121H
I—)L-0-—v% 63,488,975 69,740,620 40,391,618 66,912,844 44,625,202 68,210,517
REEARMIAGHEE | 4.635,354,534 4,757,042,008 4,530,265,188 4,485,477.875 4,489,746,097 4,263,059,694
%Zﬁﬁ(mgﬁ) 157,941 157,926 157,926 157,926 157,926 157,910
RINAZE - - 110,199,999 - 98,999,999 -
(B) &f& 27,070,074 43,295,394 84,452,272 30,487,140 97,909,153 51,616,367
Kb - - 55,100,000 - 49,500,000 -
FRIMNEED FoE 18,785,378 18,440,450 18,001,433 17,637,918 17,425,799 17,102,851
ES/N: FioE 3,845,041 19,715,674 6.819,216 8,070,979 26,129,584 30,144,594
ES/NEREE 4,409,024 5,073,449 4,435,018 4,649,366 4,692,320 4,178,469
ZDERILE 30,631 65,821 96,605 128,877 161,450 190,453
(C) {iEEW#\(A-B) | 4,671,931,376 4,783,645,160 4,596,562,459 4,522,061,505 4,535,620,071 4,279,811,754
TTA 18,785,378,112 18,440,450,193 18,001,433,187 17.637,918,022 17.425,799,332 17.102.851,246
WHRBHIBRS  |A14,113,446736  |A13,656,805,033  |A13,404,870,728 |A13,115856,517 [A12,890,179.261 |212,823,039,492
(D) ZEIEROLK 18,785,378,11200 | 18,440,450,19301 | 18,001,433,187001 | 17,637,918,02200 | 17.425,799,332001 | 17,102,851,24601
1 /0% B#fHE(C /D) 2,487M 2,594 2,553 2,5640 2,6030 2,502

* 51 26/AK(CH T BITAERF19,062,419,174M, BIERFART (5512788~55132H)) DhICHTHEM

* 251 32HRDFTEOH S Y OFMEESF2,502 T,
* 551 32K DIGEELERN LA Z O > THB . TDEERIF12,823,039,492M T,

=

BXAE:

TUAEAIF82,970,93 1. EEKITAERIF2,042,538,859F9C Y,

WSS DK 21278 520214645138 E20214658128  £1308 H202147 /8138 E20214 8 128

2512888 H20215H813H E2021%6/5148 £131H8 BH2021FE8H13H ZE20214 9 H13H

212988 H202156H15H ZE2021%78128 ZE132H BH2021F9814H ZE2021410812H
1B B £ 127 £ 128 Hi £ 129 H £ 130 Hj £ 131 Hj £ 132 H

(A) EHEEINEE 24,850,805 30,887,145 33,134,983 27,544,799 39,783,259H 35,592,592
SN E 24,851,296 30,888,138 33,136,075 27,546,346 39,784,034 35,593,270
SZEF 2 - 1 . = 1 -
ZILNFIE A 491 | & 9% |~ 1092 |& 1547 | & 776 | & 678
(B) BifisEzsscEiait 296,038,693 190,143,432 | A 83,908,829 13,035,231 50,318,953 | A 186,020,448
TR 296,835,499 192,278,195 3,667,488 14,242,338 50,543,175 2,355,870
FER1E VAN 796,806 AN 2,134,763 AN 87,576,317 AN 1,207,107 AN 224,222 A 188,376,318
(C) {SEtERMISE A 4,439,630 | & 5,108,664 |~ 4,465,802 |~ 4,681,638 |~ 4,724,893 VaN 4,207,472
(D) EiERS(A+B+C) 316,449,868 215,921,913 A 55,239,648 35,898,392 85,377,319 A 154,635,328
(E) pipfgEtissE |2 8,033,374,477 |24 7588385720 |4 7,210,152,066 |4 7,127,716,555 |2 7,019,500,479 A 6,818,456,205
(F) BIEEEEEEE | & 6,377,736,749 | A 6,265,900,776 | & 6,121,477,581 A 6,006,400,436 | A 5,938,630,302 |~ 5,832,845,108
((GEEZEEEE)] ( 155,610,314) |( 152,813,383) |( 149,239,045) |( 146,353,121) |( 144,662,232) |( 142,060,658)
(FEEEIEHEE) |(& 6,533,347,063) (& 6,418,714,159) |(& 6,270,716,626) [(& 6,152,753,557) |(& 6,083,292,534) [(& 5,974,905,766)
(G) B5H(D+E+F) | 214,094,661,358 | A13,638,364,583 | ~13,386,869,295 |~13,098,218,599 | A12,872,753,462 | 212,805,936,641
(H) I EeE AN 18,785,378 A 18,440,450 VAN 18,001,433 VAN 17,637,918 VaN 17,425,799 VaN 17,102,851
REGHIEES(GHH) | 214,113,446,736 | 213,656,805,033 | 213,404,870,728 | 213,115,856,517 | £12,890,179,261 12,823,039,492
BIESTEERE | & 6,377,736,749 A\ 6,265,900,776 A 6,121,477,581 2 6,006,400,436 A\ 5,938,630,302 A 5,832,845,108
((GEEZEEEE)] ( 155,610,314) |( 152,813,383) |( 149,239,045) |( 146,353,121) |( 144,662,232) |( 142,060,658)
(FEEEIEHEE) |(& 6,533,347,063) |(& 6,418,714,159) |(& 6,270,716,626) [(& 6,152,753,557) |(& 6,083,292,534) [(& 5,974,905,766)
DECEERELE 87,215,755 97,287,769 105,576,246 110,048,623 128,927,602 140,741,451
RHERE A 7,822,925,742 A 7,488,192,026 A 7,388,969,393 A 7,219,504,704 A 7,080,476,561 A0 7,130,935,835

(E1) {SEEIMIE(CIHEFEEHRIMICN T D HBEREEIRZSD CTRRLTHEIFT,

(E2) ENEEEREELF. BIEEEETALDEEZVL., TTAZ FOBEE Rk E LT
(£3) WHHEEDSTEBIEF T WEDEE0TEEIE (8 | =

TRV,

. EO25EEFEE UTREEINE T,
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TAOKEEEFHET 7V F (BESERE) JS5IIL - L7V O-R (BADER)
B SECEDEEBIE (K&F)

] E # 127 % | % 128 # | = 129 # | % 130 B | % 131 # | % 132
(a) BEPREORSZNG | 245071788 | 30173462 | 28,669,181 | 24366901 |  37.697.218M | 31,385,120
(b) BBERGOSHISFES A 0 0 0 0 0 0
() RHEAES 155610314 | 152813383 | 149.239.045 | 146353121 144,662,232 142,060,658
(d) HEERRLE 81,493,955 85.554,757 94908498 | 103319640 | 108,656,183 126.459,182
(e) “HARIZBa+b+c+d)| 261611447 | 268541602 | 272816724 | 274039662 | 291015633 | 299,904,960
(1) HEs 18,785,378 18,440,450 18,001,433 17637918 17,425,799 17,102,851
(g) BHEUNENSBE e~ ()| 242826069 | 250,101,152 | 254,815,291 256,401,744 | 273589834 | 282,802,109
(h) ZHIERON 18.785.378,11200 |18.440.450,19300 [18,001.433,18700 [17.637.918,02200 [17.425.799.332001 [17.102.851,2460]

IR i P2l fic & D 2) 0 5 B
55 127 HA |55 128 HA |56 129 HA |5 130 84 |5 131 89 | 56 132 Hf
1 HhOZYHES 10H 10H 10H 10H 10H 10H

O <HNEEBREI—A>ZIFAOADHSIETNEEF. REBREOEEMACE IV TEBNICBREVCLE U,

- DEEICF. BHERVERSD [EBEDEE] & FFEBRVERD [TALRE WRINES) | PHUET.

- DECSE B R OEEMEANMERITTA L BRI FERITAZ L H5E(CE. DEEDEENEBNEE LRI ET,

- DB SHROBEMENERITAZ TOHEICIE. TAZWHDEN TALREE FRINEkE) « B OENZBHEST
EE

- TALRE (FRINEE) AREUCESIR. DESREFICHITELOZHEDOERTAN SHZTAILRE FRlDE
&) ZEERUCEED. TOHROELCDZTEEDERITALRZIET,

([ "ICE BofAML US High Yield Constrained Index” is a service/trade mark of ICE Data Indices, LLC or its affiliates ( “ICE Data” ) and)
has been licensed, along with the ICE BofAML US High Yield Constrained Index ( “Index” ) for use by LICENSEE in connection with
Daiwa US High Yield Bond Fund (the “Fund” ). Neither the LICENSEE nor the Fund, as applicable, is sponsored, endorsed, sold or
promoted by ICE Data. ICE Data makes no representations or warranties regarding the advisability of investing in securities generally,
in the Fund particularly, the ability of the Index to track general stock market performance.

ICE DATA AND ITS RESPECTIVE THIRD PARTY SUPPLIERS MAKE NO EXPRESS OR IMPLIED WARRANTIES, AND HEREBY EXPRESSLY
DISCLAIMS ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE WITH RESPECT TO THE INDEX,
INDEX VALUES OR ANY DATA INCLUDED THEREIN. IN NO EVENT SHALL ICE DATA HAVE ANY LIABILITY FOR ANY SPECIAL,
PUNITIVE, DIRECT, INDIRECT, OR CONSEQUENTIAL DAMAGES (INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY
| OF SUCH DAMAGES.”

J
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| BAM-1—-2 (EAHER) |

B 30H DERRIR

\ ICE BofAML US High
. = pi-S i ] YI?l/d Qpnstralned Index N i s ®rE 155 5t W B
/33 % /Hﬁ (7k |\ )I/ /\ _ 7\) ‘FH)\JZ[SX ﬁ%ﬁﬁl—t% gf gg
(HEE) WiAH |H o (B B | AR | ™ ~

’ NS | EER|\TTEV I EER
M M % % % % =Vl
10388k (2019 5 A13H) 8,039 30 Ya\O4 17,226 A0.0 — 98.8 2,601
10488k (20198 6 A12H) 8,065 30 0.7 17,343 0.7 — 98.7 2,444
10588 (2019% 7 B128) 8,076 30 0.5 17,543 1.2 — 99.3 2,396
1068AR(2019% 8 B13H) 7,991 30 A0.7 17,475 A0.4 — 99.1 2,615
10783% (2019 9 B12H) 8,045 30 1.1 17,756 1.6 — 98.7 2,604
10888k (20198108 15H) 7,966 30 A0.6 17.716 A0.2 — 99.2 2,276
10988k (2019 118128) 7977 30 0.5 17,813 0.5 — 98.4 2,129
11088R (2019128 128) 7,976 30 0.4 17,957 0.8 — 98.6 2,083
11189 (20205 1 B148) 8,072 20 1.5 18,295 1.9 — 98.7 2,114
11289k (20205 2 A12H) 8,043 20 A0.1 18,370 0.4 — 98.6 2,092
113832 (2020% 3 B12H) 7,435 20 N7.3 17,039 N7 .2 — 98.8 1,886
114872 (2020% 4 B13H) 7,040 20 5.0 16,236 YAN W4 — 98.4 1,773
11581% (2020 5 B12H) 7,094 20 1.1 16,519 1.7 — 98.8 1,786
116H8R(2020%F 6 B12H) 7,399 20 4.6 17,403 5.4 — 99.2 1,813
117882 (2020% 7 B13H) 7,398 20 0.3 17,506 0.6 — 98.6 1,806
118K (20205 8 B12H) 7,690 20 4.2 18,262 4.3 — 97.9 1,872
11988 (2020 9 B14H) 7,773 20 1.3 18,245 A0.1 — 99.7 1,887
12088k (202010812H) 7.799 20 0.6 18,374 0.7 - 99.0 1,894
121E8R (202011 8128) 7,981 20 2.6 18,771 2.2 — 99.4 1,939
1228A7R (2020128 148) 8,105 20 1.8 19,119 1.9 — 99.6 1,917
12389k (20214 1 B128) 8,183 20 1.2 19,321 1.1 — 99.0 1,935
1248920218 2 A12H) 8,310 20 1.8 19,570 1.3 - 99.3 1,943
1258872 (20214 3 B12H) 8,309 20 0.2 19,442 Ya\OW4 — 98.7 1,918
1268AR (20214 4 B128) 8,429 20 1.7 19,616 0.9 — 99.4 1,880
12788k (2021 5 B12H) 8,447 20 0.5 19,704 0.5 — 99.3 1,868
12889k (20218 6 A14H) 8,518 20 1.1 19,902 1.0 - 99.6 1,853
129837 (20214 7 B128) 8,561 20 0.7 20,089 0.9 — 99.5 1,870
13088k (20214 8 B12H) 8,481 20 A0.7 20,004 A0.4 — 99.3 1,846
131882(20214% 9 B13H) 8,662 20 2.4 20,259 1.3 — 98.4 1,890
13288K(2021€10812H) 8,586 20 A0.6 20,148 0.5 — 99.4 1,812

CE1) BEMEADEERIDEEAH .

(F2) ICE BofAML US High Yield Constrained Index (K RJLRX—X) (&, ICE BofAML US High Yield Constrained Index (K RILAN—X) D
BF—97b&Ic. BT7 Y RFEHZ10,000&8 UTAIT Yy YR IXY MHEELIEBHDTT,

(0E3) BADIEHE. BEMENODRRZZEL T, RATEZBOREZHRALTVLERT,

(E4) BHRERR. BHIRERMICKVBECHE > TEESNZHBEN DI EF T, FEOBREERTTHIEDT—IZERLTEUET.

(£5) AHEEALER. YF—T7 Y FOBALEELD 7 Y RN—X[BEEUIcDDZESHET,
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(8RS ERY)

5 ICE BofAML US High Yield a = =
F B =] 2 % @ | Constrained Index Gk |<‘ng/\“—7<) %ﬁ\ )\*itl: % % % %
BB x| EBENR (B OB x| LER N

M % % % %
(HRE)20214F 4 B12H 8,429 - 19,616 - - 99.4
1278 4 AR 8,461 0.4 19,681 0.3 - 99.0
(HA7R)20214 5 B12H 8,467 0.5 19,704 0.5 - 99.3
(HAE)20214 5 B12H 8,447 - 19,704 - - 99.3
251288 5 AX 8,463 0.2 19,741 0.2 - 99.0
(HA>K)20214% 6 B14H 8,538 1.1 19,902 1.0 - 99.6
(HAE)2021% 6 B14H 8,518 — 19,902 - - 99.6

251298 6 AR 8,558 0.5 19,992 0.5 - 99.1
(HA>R)20215 7 B12H 8,581 0.7 20,089 0.9 - 99.5
(HAE)2021 7 B12H 8,561 — 20,089 - - 99.5
2513088 7 AR 8,543 A0.2 20,080 0.0 - 99.0
(HA>K)20214 8 H12H 8,501 0.7 20,004 0.4 - 99.3
(HAE)20214 8 H12H 8,481 - 20,004 - - 99.3
13188 8 AX 8,535 0.6 20,181 0.9 - 99.4
(HA>K)20214 9 B13H 8,682 2.4 20,259 1.3 - 98.4
(HAE)20214 9 B13H 8,662 — 20,259 - - 98.4
2513287 9 Bk 8,632 A0.3 20,211 0.2 - 99.2
(HA>R)2021 108128 8,606 A0.6 20,148 A0.5 = 99.4

(%) BREAEMEAEDERIAY. FBERIFHELL.
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A =)L RESODEHANICELTIE. RELAT7 v POICED<ERISBREIREER/ UICEREHRGET
2HEHTI,
WA - IR— - IF—=T7UR
MENEPEEDZEM(ICKEE L. BHOEBEYI—IL - O—VEICKDERZITOHEH T,
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F1278 12881 1298 ZB130H1  HI131H 551328
(2021.4.12  (2021.5.12  (2021.6.14  (2021.7.12  (2021.8.12  (2021.9.13
~2021.5.12) ~2021.6.14) ~2021.7.12) ~2021.8.12) ~2021.9.13) ~2021.10.12)
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SEEICONT

SFREID 1 HOBYpEcE (BhAd) (FFE [HERREOAR (1 5028Y) | O B85k
AF) | BZETSRIEE 0,

WD BCEORERRIF TEC [Nmn e DstEERE (1 503Y) | ZISRIESL

BH. BR@®ICOEFLCF. ERAFHICEDEBERASECVLEETT,

WD EFEEOAER (1 5035Y)

=12/50 2512080 251208 ZE1305 13158 1328

15 = 2021448138 _ | 202158138 _ | 20214668158 _ | 2021478138 _ | 2021488138 _ | 2021695148
~2021€58128 | ~2021%65148 | ~2021478128 | ~2021£88128 | ~2021495138 | ~2021£108128

LSS BhaAd) (M) 20 20 20 20 20 20
SR (A R (%) 0.24 0.23 0.23 0.24 0.23 0.23
LEADINGE () 20 20 20 14 20 18

| BERDINGSLISY [G=) — — — 5 — 1
DI EUREE (=) 456 464 469 463 521 519

CE1) [HHOWNES] & MBEEREOEIFNG] BLU [REEREOEMESTESFRLG] NoNRICHIEUCERTYT, Fo. [BHHONGEMUN] & INmHEE
] BKRU [DEERETIS] DSHEICHHUICEETT .

(£2) ARBEFBTTSY. BEONE E SHONFBUANDESTHIHIANEE BAD) ([CEHRULBVWEENH) ET,

(£3) SHDEREONEEMBLRFSMOELE BhAd) OHREEME (DiEAdD) ([CHITIHET, T7 Y FONGHELFRR) FT,

lWEﬁEﬁ@J%ﬁ&(1EDéU)

5512758 551288 551298 551308 1318 1328

(a) ‘fig?’bﬁ?fé@ﬁﬁégﬂﬁ v 22.52H | v 27.23H| v 25.46H | v 1429 | v 31.63H| v 18.85M
(b) RBEREDBMEES e =B 0.00 0.00 0.00 0.00 45.45 0.00
(c) INFagEE T 326.53 326.65 327.53 327.62 328.74 328.87
(d) DECERE S 127.80 130.20 136.56 v 14194 135.28 v 192.23
(e) élﬁﬁﬁ@ﬁﬂ%‘kgﬁ(a +b+c+d) 476.86 484.09 489.56 483.86 541.11 539.96
(1) 2 20.00 20.00 20.00 20.00 20.00 20.00
(8) _”Hﬁ%sﬁﬂﬁﬁaﬁ%ﬁﬁ(e —f) 456.86 464.09 469.56 463.86 521.11 519.96
() vZEMUcZBEEN SHEEZSF ELTVETD,

S nERH

BET7UR
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KRIVETNA - 41 —)UREENDSDINGFDESZHS UET,
BGIM-USNA - A4—=ILR (JPYTSR)
FEUTKRILVETDNA - 41—V REFICIKREL. KRIVETDEEICH U TKRILFEY BAH
BEVDEBBNYIEZTSTET, EE%?@#%@WE&*EbRWE@ﬁ&%@*biaoA4
A =)L RESODEHANICELTIE. REAT v PRICED<ERISBREIREER UICERE#RET
2HEH T,
WA - IR— - IF=T7UR
REEPEEDODLZEMICEEL. BHOEGBYI—)L - O—VFICKDEBERETOHHTI,
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WEES LU IDIRR
IRE(SFER RS
(20212 48138/ 520214F108128F T)

R_B B 127 B ~ % 132 8
g i 7 0l
O | = g | O ¥\ & &
0O SRk F0O T
SNE GBER) 395.19535 | 36,917 [1,468.8948 | 138,200

(1) BNE. NAEREEFED SO NICDERICLDBRENESHET,
(E2) SBEFEEURE,
(E3) BEADRARBIFIIE T,

WEZG5EERR
RE(EEERIS
(20215 48138/ 5202141081285 )
% 127 £ ~ % 132 5
=5 F 5t 1
% W |0 B @] veRm| % T EEE I AR
+0O FMH M +0O FMH M
GIM TRUST-US HIGH YIELD BOND
FUND-JPY CLASS (74~ zzg) |468:8948| 138200 94
(1) 2EETELAS.
(22) SBOBFBIZDET,
WFIEREA & DG KRS WiRBETMEDEM
2021410812884
HERHPIC ST 2FIZREBRAEDOEEFH Y FE = o = 132 B *
ko - ¥ Em[it %=
. FMH %
WEAEERMAR o . EEEE RIS 1,801,994 99.1
M IZ7VRFT - T7VADEANEFEET 7 FTAT - wFR— e —T IR 38 0.0
F DBHHH ) O0—V% Z0fh 16312 0.9
. = 132 B * CEE T ERE 1,818,345 100.0
27 Y B s T gTwwmalr % 0D OB BEIRCT.
SEEEFEE RS F0O FH %
(TARVES)
SIM TR TSI HGH YIELD 910126695 1,801,994 | 99.4
(T1) M. WAEREINS 5T MBDILE.
(12) FBEORIRBEIET,
(2) RIEETIRS
B1268%| B 132 B &
i 15 a =
O ®|0 %% @ &=
FO FO T3
AT - XR— - IF—T7UR 38 38 38

() BARBIEIET,
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BEE. 8. TF8SLUBEHEDRS
(20214 58128). (202146 8148). (20217 H8128). (2021485128). (20214F98138). (20214108128)K1E

] g HI27 MK | HI128MKk | $129Mk | $I130M*k | HI131 MK | 132 %
(A) EBE 1,874,724,358M | 1,862,613549F | 1,877,191,501M | 1,853,011,290/ | 1,904,188,095M | 1,818,345,1729
J-L-O-VE| 19836829 16,988,876 16,220,096 18,849,743 44,098,010 16,312,091
FRERENTSFED | 1854848863 | 1845586011 | 1.860932743 | 1834122885 | 1,860051423 | 1801,994422
S ) 38,666 38,662 38,662 38,662 38,662 38,659
(B) &af 6,265,826 8,931,146 6,933,862 6,282,374 13,925,088 6,037,668
IS BEE 4,423,703 4,352,230 4,369,432 4,354,753 4,364,518 4221738
IR - 2,553,900 822772 - 7,553,340 -
I STEHREN 1.829.424 1,998,464 1,703,294 876,242 1.942,376 1739,011
ZOfKRILER 12,699 26,552 38,364 51379 64,854 76919
(C) ¥HEMIEHA—B) | 1,868,458532 | 1853682403 | 1,870257.639 | 1,846728916 | 1.890,263,007 | 1,812,307.504
7oA 2.211,851.800 | 2176115132 | 2184716468 | 2177376670 | 2182259039 | 2,110.869,293
REMREIREE |4 343393268 |A 322432729 |A 314458829 |~ 330647754 |A 291996032 |A 298,561,789
(D) S#SERO%H | 2.211,851,8000 | 2,176,115,1320 | 2,184,716,46801 | 2,177.376,670001 | 2,182,259,03901 | 2,110,869,29301
1 AO4YEEHHC/D) 8,447 8,518/ 8,561/ 8,481/ 8,662 8,586/

* 551 26/AK(ICH T BITAEEF2,230,513,874M, SERAAR (551278~551328) PICHIT2ENRETAEEF36,928 917, EFHITAES 156,573,498 T .
* 551 32HRDFTEOH S Y OFEESF8,586 T,
* 551 32HR DB AN TTAEEZ O > THY, TDEEAF298,561,789F T,

WiERDORR $£12749 82021445138 E20214658128 51308 B2021478138 £20214 8 B128

212888 H2021E5813H E2021% 68148 13158 B2021FE8F13H 220214 9 H13H

212988 H202156H15H FE2021%78128 ZE132H BH2021F9814H ZE2021410812H
18 S| £ 127 £ 128 H £ 129 H £ 130 H £ 131 H £ 132 H

(A) EEEINEE 6,055,708M 6,529,117H 6,263,556 5,002,596H 7,214,589H 5,730,669H
ZEECEE 6,055,902 6,529,513 6,263,986 5,003,187 7,214,934 5,731,269
SZEFIE - - - - - 3
pziillSt N 194 | & 396 | & 430 | & 591 N 345 | & 603
(B) HifisEzsscEiais 4,333,828 15,247,906 9,061,759 A 16,003,998 38,219,665 A 15,876,485
bpl=tas 4,373,467 15,320,691 9,075,199 8,045 38,387,096 80,604
Pt A 39,639 | & 72,785 | & 13,440 | & 16,012,043 | & 167,431 A 15,957,089
(C) {E5t3RMIE A 1,842,114 A 2,012,326 A 1,715,106 A 1,889,257 A 1,955,851 A 1,751,076
(D) HHERS(A+B+C) 8,547,422 19,764,697 13,610,209 A0 12,890,659 43,478,403 A0 11,896,892
(E) piEffGRIERSE A 8,620,955 A 4,420,591 10,965,331 20,125,486 2,866,269 40,578,131
(F) ENlfSstEEnsE | £338,896,032 333,424,605 334,664,937 333,527,828 333,976,186 323,021,290
(Foss4E2488) (1 72,224,971) (1 71,083,540) |( 71,556,394) |(  71,335557) |( 71,739.814) |(  69,421,474)
(FEEEIIENEE) [(2411,121,003) [(£404,508,145) |(2406,221,331) [(2404,863,385) [(2405,716,000) |[(£392,442,764)
(G) 85H(D+E+F) | 2338,969,565 318,080,499 310,089,397 326,293,001 287,631,514 294,340,051
(H) R&EHEeE A 4,423,703 A 4,352,230 A 4,369,432 A 4,354,753 A 4,364,518 A 4,221,738
RHEEIERE(GHH) | 2343,393,268 N322,432,729 314,458,829 330,647,754 291,996,032 298,561,789
BhlfEstEERE | £338,896,032 333,424,605 A334,664,937 A333,527,828 333,976,186 323,021,290
(Fos5E88) [ 72,224,971) |( 71,083,540) |( 71,556,394) |( 71,335,5557) |[( 71,739,814) [( 69,421,474)
(FEBZIENEE) [(0411,121,003) [(4404,508,145) |(2406,221,331) [(2404,863,385) [(A405,716,000) [(£392,442,764)
DECAERIEILE 28,826,409 29,908,731 31,029,662 29,664,442 41,980,154 40,335,986
REETE A 33,323,645 A 18,916,855 210,823,554 A 26,784,368 - A 15,876,485

(E1) {SEEMIE(CIHEFEHRMICN T DI HERFEIRZSO CRRLTHIEFT,

(E2) EEstEREELF. BIIEEEETALDERZV. TTA%Z FOSHEGEERE LT

(E3) WEHEEDStEBEIF T NEHECEDEEEE ) | ZISRET N,

. LO35EEFFE U TREEINE T,
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1A UKESSIHET 7 VR (BEERE) BFM - 1—-X (BRAZED)
B SECEDEEBIE (K&F)

] E # 127 % | % 128 # | = 129 # | % 130 B | % 131 # | % 132
(a) BEPHEORSZNG | 4981940/ | 5925822 | 5562592 3,113,339 | 6,904,000 |  3.979.593M
(b) BEERGOAMISFESER 0 0 0 0 9.918.436 0
() RHEAEES 72,224,971 71,083,540 71,556,394 71,335,557 71.739.814 69,421,474
(d) HEEBR LS 28,268,172 28,335,139 29,836,502 30.905.856 29.522.236 40,578,131
(e) “HARIZBa+b+c+d)| 105475083 | 105344501 | 106,955.488 | 105354752 | 118084486 | 113,979.198
(1) HEs 4,423,703 4,352,230 4,369,432 4,354,753 4,364,518 4,221,738
(g) BEEU/NENZE e~ )| 101,051,380 | 100,992,271 [ 102,586,056 | 100.999.999 | 113719968 | 109,757.460
(h) EZHIEROH 2.211,851,80000 [2.176.115.13200 [2.184.716.4680 |2.177.376,67000 |2.182.259,03900 [2.110.869.2930]

IR i P2l fic & D 2) 0 5 B
55 127 HA |55 128 HA |56 129 HA |5 130 84 |5 131 89 | 56 132 Hf
1 HhOZYHES 20M 20M 20M 20M 20M 20H

O <HNEEBREI—A>ZIFAOADHSIETNEEF. REBREOEEMACE IV TEBNICBREVCLE U,

- DEEICF. BHERVERSD [EBEDEE] & FFEBRVERD [TALRE WRINES) | PHUET.

- DECSE B R OEEMEANMERITTA L BRI FERITAZ L H5E(CE. DEEDEENEBNEE LRI ET,

- DB SHROBEMENERITAZ TOHEICIE. TAZWHDEN TALREE FRINEkE) « B OENZBHEST
EE

- TALRE (FRINEE) AREUCESIR. DESREFICHITELOZHEDOERTAN SHZTAILRE FRlDE
&) ZEERUCEED. TOHROELCDZTEEDERITALRZIET,

([ "ICE BofAML US High Yield Constrained Index” is a service/trade mark of ICE Data Indices, LLC or its affiliates ( “ICE Data” ) and)
has been licensed, along with the ICE BofAML US High Yield Constrained Index ( “Index” ) for use by LICENSEE in connection with
Daiwa US High Yield Bond Fund (the “Fund” ). Neither the LICENSEE nor the Fund, as applicable, is sponsored, endorsed, sold or
promoted by ICE Data. ICE Data makes no representations or warranties regarding the advisability of investing in securities generally,
in the Fund particularly, the ability of the Index to track general stock market performance.

ICE DATA AND ITS RESPECTIVE THIRD PARTY SUPPLIERS MAKE NO EXPRESS OR IMPLIED WARRANTIES, AND HEREBY EXPRESSLY
DISCLAIMS ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE WITH RESPECT TO THE INDEX,
INDEX VALUES OR ANY DATA INCLUDED THEREIN. IN NO EVENT SHALL ICE DATA HAVE ANY LIABILITY FOR ANY SPECIAL,
PUNITIVE, DIRECT, INDIRECT, OR CONSEQUENTIAL DAMAGES (INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY
| OF SUCH DAMAGES.”
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210758 BH20215H813H E2021% 685148 2£110H8 BH2021E8H13H ZE20214 9 H13H

210888 H202156H15H FE2021%78128 £111H B2021F9814H ZE2021410812H
1B B £ 106 H £ 107 2 108 Hj £ 109 Hj % 110 Hj £ 111 H

(A) EHEEINEE 220,499 243,333 219,340 173,809H 240,789H 208,611H
SEGEE 220,524 243,333 219,345 173,817 240,790 208,611
ZINFIE A 25 - VAN 5 VAN 8 A 1 -
(B) HifisEzsscEians 1,230,048 1,644,068 A 01,069,469 A 01,193,750 1,850,978 A 1,406,749
bpl=ta: 1,454,341 1,649,017 37,358 158 1,851,846 5017
FEERIE A 224,293 VAN 4,949 A01,106,827 201,193,908 aN 868 A 1,411,766
(C) (S5t3Rmi= VAN 43,368 AN 40,326 VAN 33,046 VAN 34,200 A 35,773 A 32,549
(D) SHHERS(A+B+C) 1,407,179 1,847,075 A 883,175 A 1,054,141 2,055,994 A 01,230,687
(E) AUHBiREISSE A 01,911,684 A 696,325 851,530 A 251,224 A 1,529,858 296,175
(F) BhfSsE=ians | 222,679,432 222,169,524 220,759,259 221,118,724 221,251,751 221,226,118
((EE=EE )] ( 11,779,486) ( 11,472,096) ( 10,747,987) ( 10,942,565) ( 11,011,945) (11,001,353)
(FEEEIIENER) | (434,458,918) | (A33,641,620) | (231,507.246) | (232,061,289) | (432,263,696) | (A32,227,471)
(G) BEH(D+E+F) 223,183,937 221,018,774 220,790,904 122,424,089 120,725,615 122,160,630
(H) &S5 EeE A 242,726 A 236,962 A 221,913 A 225,438 A 226,765 A 226,399
RHgREERE(GHH) | 223,426,663 21,255,736 221,012,817 22,649,527 20,952,380 22,387,029
BilEstEERS | 222,708,251 222,169,524 £20,759,259 221,118,724 221,251,751 221,226,118
[(EE=EE k)] ( 11,750,667) ( 11,472,096) ( 10,747,987) ( 10,942,565) ( 11,011,945) (11,001,353)
(FEEEIIENER) | (434,458,918) | (A33,641,620) | (231,507.246) | (232,061,289) | (432,263,696) | (A32,227,471)
DECAEREILE - 913,788 815,911 722,573 732,033 673,880
RHERE AN 718,412 — 201,069,469 A 2,253,376 AN 432,662 21,834,791

(E1) SFEHMEEICIHEFERMICHN T HIHEREEIEZSHCRRUTCHIET,

(x2) ENEstEREEL G, BIETEEETALDEEZVL., TTAZ TOSIB5FERE LT

(£3) WEHEEDSTEBREF T NEHEEDSTEBE (&) | Z2IsRZT0,

. LO35EEFFmE U TIEEINE T,
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T4 OKREEEFHET 7

v (BE&ERE) E7JUAN-SUR -

B SECEDEEBIE (K&F)

11— (BA7EDR)

] E #£ 106 # | % 107 # | = 108 # | % 109 B | & 110 # [ % 111 5
(a) BEERE OIS SN 213,907H 238,135 186,294/ 139,609 236,672H 176,062/
(b) BEERGOAMISFESER 0 912,615 0 0 0 0
() RHEREES 11,779,486 11,472,096 10,747,987 10,942,565 11,011,945 11,001,353
(d) HEERF LS 0 0 851,530 808,402 722,126 724217
(e) “HARIZBa+b+c+d)| 11993393 12,622,846 11,785,811 11,890576 11,970,743 11,901,632
(1) HEs 242,726 236,962 221,913 225,438 226,765 226,399
(g) BEBUNENZBE e —1)| 11750667 12,385,884 11,563,898 11,665,138 11,743978 11675233
(h) EZHIEROH 60.681,7020 |  59.240,70001| 55.478,29200| 56.359.74800 | 56.691.4110] 56,599,999

X it P2l fic & D D) 0 5 B
55 106 HA |56 107 HA |55 108 HA |56 109 HA |56 110 8 |56 111 4
1 HhOXYRES 40M 40M 40M 40M 40M 40H
O <HNEEBREI—X>ZIFAOADHKSIETNEEF. REBREOEEMEACE IV TEIBNICBREVCLE U,

- DEEICF. BHERVERSD [EENEE] & FFEHRVERD [TALRE WRINES) | PHUET.

- DECSE B R OEEMEANERITTA L BRI FERITAZ L H5E(CE. DEEDRENMEBNEE LRI ET,

- DB EHROBEMENERITAZ TOZHEICIE. TAZWHDEN TALREE BRINEks) « KW OELNZBE
EE

- TALRE (FRIDEE) MREUCESIR. DESREFICHITI2ELOZHEDOERITAN SHEZTAILRE FRlDE
&) ZERUCEED. TOHROELCDZTEEDERITALRIET,

BHEET

([ "ICE BofAML US High Yield Constrained Index” is a service/trade mark of ICE Data Indices, LLC or its affiliates ( “ICE Data” ) and)
has been licensed, along with the ICE BofAML US High Yield Constrained Index ( “Index” ) for use by LICENSEE in connection with
Daiwa US High Yield Bond Fund (the “Fund” ). Neither the LICENSEE nor the Fund, as applicable, is sponsored, endorsed, sold or
promoted by ICE Data. ICE Data makes no representations or warranties regarding the advisability of investing in securities generally,
in the Fund particularly, the ability of the Index to track general stock market performance.

ICE DATA AND ITS RESPECTIVE THIRD PARTY SUPPLIERS MAKE NO EXPRESS OR IMPLIED WARRANTIES, AND HEREBY EXPRESSLY
DISCLAIMS ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE WITH RESPECT TO THE INDEX,
INDEX VALUES OR ANY DATA INCLUDED THEREIN. IN NO EVENT SHALL ICE DATA HAVE ANY LIABILITY FOR ANY SPECIAL,
PUNITIVE, DIRECT, INDIRECT, OR CONSEQUENTIAL DAMAGES (INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY
| OF SUCH DAMAGES.”
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A OKEEEFHET 7V F (BESERE) MLV -US - 0-R (BRADER)

[ ML3-US .32 (BESER) |

RIE30HADERER

‘ — [ICEBOfAML USHigh[ (=, 5 . 1) o
. 2 £ {8 Yield C\\onstra@eﬂ Index BB L — ~|adE Eﬁlﬁ @ E E
AR F AT | o (5 | BALE | Ghig B @
\Fdss ey =3 b =y o =
(DECE) AL | = (BEEY) B 3% & (BEEH) B 3% %

M M % % M % % % BAH

828K (20194 5 B13H) 3,167 50| & 6.1] 15,085 0.0 18.34 25,9 — 99.3 1,194
83HAR (20194 6 B12H) 3,322 50 6.5| 15,188 0.7 18.71 2.0 — 99.3 1,275
8488 (20195 7 B12H) 3,442 50 5.1] 15,363 1.2 19.08 2.0 — 97.5 1,325
858K (2019% 8 B13H) 3,443 50 1.5] 15,304 A0.4 18.97 A0.6 — 98.3 1,375
86HAK (20194 9 B12H) 3,395 50 0.1 15,550 1.6 18.79 0.9 — 99.3 1,347
878K (20198 10815H) 3,321 50| & 0.7| 15,514 A0.2 18.29 N7 — 99.3 1,312
88HIK(2019F11812H) 3,407 50 4.1] 15,599 0.5 18.93 3.5 — 99.3 1,408
89HAR (2019 12812H) 3,359 50 0.1 15,725 0.8 18.71 N2 — 99.3 1,382
90HIR (20204 1 B14H) 3,390 50 24| 16,022 1.9 18.78 0.4 — 99.2 1,406
9181 (20205 2 B12H) 3,267 50| & 2.2] 16,087 0.4 18.25 AN2.8 — 99.3 1,363
9287R(20204 3 B12H) 2,795 50| 2129 14,922 N7 .2 16.84 N7 T — 99.4 1,181
9388 (20204 4 B13H) 2,539 50| & 7.4 14,218 N47 16.11 A4.3 — 99.5 1,038
948820205 5 B12H) 2,353 50| & 5.4 14,466 1.7 15.22 A55 — 99.3 948
958K (20204 6 B12H) 2,519 50 9.2 | 15,240 5.4 15.60 2.5 — 99.5 1,011
9688 (20204 7 B13H) 2,493 30 0.2 | 15,331 0.6 15.57 A0.2 — 99.0 1,022
9781 (20205 8 B12H) 2,467 30 0.2 | 15,992 4.3 14.69 AW — 99.3 1,003
988K (20204 9 B14H) 2,424 30| & 0.5] 15,978 0.1 14.21 N33 — 99.0 979
99K (2020 10812H) 2,297 30| & 40| 16,091 0.7 13.45 253 — 99.0 917
10088K (20205 11812H) 2,267 30 0.0] 16,438 2.2 13.51 0.4 — 99.1 873
10183 (2020128 14H) 2,359 30 54| 16,743 1.9 13.25 A1.9 — 99.0 839
10283K(20214 1 B12H) 2,539 30 89| 16,920 1.1 13.94 5.2 — 99.0 868
10383K (20214 2 B12H) 2,724 30 85| 17,138 1.3 14.91 7.0 — 99.2 825
1048320214 3 B12H) 2,660 30| & 1.2] 17,026 AN0.7 14.52 N2.6 — 99.1 759
10583K (20214 4 B12H) 2,529 30| & 3.8| 17,178 0.9(13.4281 AN7.5 — 96.0 702
10683K (20214 5 B12H) 2,489 30| & 0.4] 17,256 0.5[13.1129 AN2.3 — 99.0 646
10783K(20214 6 B14H) 2,546 30 35| 17,429 1.0113.1084 A0.0 — 97.7 615
10883K (20214 7 B12H) 2,486 30| & 1.2 17,592 0.9(12.7324 A29 — 98.0 586
10983K (20214 8 B12H) 2,483 30 1.11 17,518 A0.4(12.7942 0.5 — 99.0 576
11088K(20214 9 B13H) 2,605 30 6.1 17,741 1.3113.0020 1.6 — 99.0 587
111834(2021%E108126) 2,502 30| & 28| 17,644 A0.5112.6135 A3.0 — 99.1 563

CE1) BEMEBORZERFIDEEIAH,

(E2) ICE BofAML US High Yield Constrained Index (KRJLR—X) (&, ICE BofAML US High Yield Constrained Index (K RJLN—2X) @
RF—9ZbE(c, BT7YREFEHZ10,000& UTAHZ Ty BYRIAY MHSELICBDTT,

(E3) BoDEHE. BEMEORRZEZEL T, BUMATEEEHOREZRALTVET,

C£4) 7%%[/ b, FHEBICHITSNEZEYEETERSOMEZD & ICREGEHRARDTED DFHETECIVELEINZ V- MERALTVE

(£5) ?e%ﬂlﬁ(éﬁ EBHIRHARMICKIBEICHE > TEESNZBEN B ET ., LRDEHIEBETAVEST—IZFALTBUET,
(£6) RHMBEALER, YP—T7 Y ROBALEZELT 7Y RMR—X([TMEULBDESHE T,
CE7) REEALRSHHFTHECILES @RRES) BRrUBESEYEREET.
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SAOKESEFMET 7V BESERE) MV -US - 0—-X (BA9EDR)
o ./ >
EARE
BAMEESOHRBICONT

(M) (f8m)
3,000 20

b /\/\/\/ _\f\\,\/\/\/\ :
2,600 A A f\ 10

2,400 5

2,200 0
F1058K  5B106HK F1078K 10883 10988 FI08K  SBITHR
(2021.4.12) (2021.5.12) (2021.6.14) (2021.7.12) (2021.8.12)  (2021.9.13) (2021.10.12)

— BAEMRR (23 — DiCEHEREREME (K MEERER (B8

* HEESHBIREREMEE. D BHLd) ZHEHCEBRELCDDEFBRUCHELILDDT. 77 Y NERADEREN/N T+ —< VAR
BHDTY,

* PESEBIRETINESHNICOVTIF. BBESFANTHHDOI-RICKIIRBIFT DRESZEBINICHIRET D I-ADRBNIT 7 RbdHh
FI) o Flew T7Y ROBAMECKIFHEHORBIE T, LN > T BESTOEHDKRZZRIDDOTIESB I FEA.

WEAE(EE - EER
10685 © 2,529
111K 2,502 (BHthEcsz180M)
B & X:162% DEEHREN—X)

NEEMEOEIEHER

GIM-USNA - A=]LF (TRYZSRX) "DREZBEU T, KRILETD/NA - A4 —)LNESS
[CREL. KRIVETOEEICHUTKRMILEY /MLD - USEVLWDREBEG|IZITVWE U, U
J - USERATHE (HR) LEULRD. B oOFIRINACEBEIEIICKD U7 A (FE
BEDOWNE) « N\A - A —)LRESMHEBDOLENTSRICHES LI EN D, BEMEBFE EFUFL
Tco <HULKIE REREICDOWVT] ZISRIESL,

G IM-USNA - A=) (TRYZTSRA) :GIM rSXAE=USNA - A—=)LR RV

F-T7R TRYZISX
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. N ioh Vi .y S P—
e B B | BB F |Goumio b B - F|akn BEED
B K| (BN (B E XR| (SSEN (B e x| A=
M % % M % % %
(HAm) 2021 4 B12H 2,529 — 17,178 — 13.4281 - — 96.0
210658 4 B=X 2,536 0.3 17,235 0.3 13.2629 A2 — 99.1
(#82K) 2021F 5 B12H 2,519 ~0.4 17.256 0.5 13.1129 AN2.3 — 99.0
(HAEw) 202145 A12H 2,489 - 17.256 - 13.1129 - — 99.0
10788 5 B=X 2,476 0.5 17,288 0.2 12.8266 N2.2 — 99.0
(H82R) 20214 6 B14H 2,576 35 17,429 1.0 13.1084 A0.0 — 97.7
(HAE) 20214 6 B14H 2,546 — 17,429 — 13.1084 — — 97.7
Z5108HA 6 B=X 2,483 N2.5 17,508 0.5 12.6658 N34 — 99.2
(H82R) 2021F 7 B12H 2,516 N2 17,592 0.9 12.7324 AN2.9 — 98.0
(HAE) 2021F 7 B12H 2,486 — 17,592 — 12.7324 — — 98.0
2510988 7 B=X 2,549 2.5 17,585 0.0 12.9489 1.7 — 99.7
(HA2R) 20214 8 B12H 2,513 1.1 17,518 0.4 12.7942 0.5 — 99.0
(HAE) 2021 8 B12H 2,483 — 17,518 — 12.7942 - — 99.0
2511088 8 B=X 2,599 4.7 17,673 0.9 13.1187 2.5 — 99.6
(#82K) 2021 9 B13H 2,635 6.1 17,741 1.3 13.0020 1.6 — 99.0
(HAE) 20214 9 B13H 2,605 - 17,741 - 13.0020 - - 99.0
11188 9 BX 2,541 N2.5 17,700 A0.2 12.5432 A35 — 99.0
(HAZR) 2021%E10812H 2,532 N2.8 17,644 A0.5 12.6135 A3.0 — 99.1

() BAREBEMBRDESRAG. BEXIFHEL,
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BERIEICONT (2021.4.13~2021.10.12)

BRE/NA - 14— RESFTR
KENA - A—)VREFHHIF ERUE U,

KENA - A=) RESTHBIE. BERHEXY. FHRIOFDAIVADT I F VEENEA THIR
RAEHNAFD UTcZ &0, BTEERENDHFOEF Y . RFHEERSIORKREZSRICHEDD
REFICHBUF U, 2021F9 ALIEIF. FOMC CKEEHLNHMBEER) CEAIDMETFE
B ICENERENDOREINZTTBDF OMC TRET 2 ENRIKRENIC—T. 2024FF TOF] LF
BEUFTSEOM ) IAHZ LOD B EDHRVF] EIFREEUMNREIN. BEEMHI LR (EHMEET
%) 95T, KE/N\A - 1 —ILRESDFTEOSNF U

NAEES

ML - USREHEEIE. SEREZEU CESEHATMELER U,

HEFRHICEVTIE. MU TOEREISHMOBRDOESEIRENS U THAEDNSBEN—ES
NcBHOD, TILRT7VKMEDOEERDPRIFTABADNTAZERE UTCPRIBTOIRIIENDER
ROEFUBRENS, USEEMRBICEALBREEGDEUR, 202198 E8(C. AT7VaA—)b
hIRERITRE N D7 A VT LV DEEM Z8A L. BEROERZEE LI EICK>T. TILRPZVKHR
ENKDDFTIFISEZRETE Ulc, TD%. 9B NIDERMBERIESERT. MU IPRIBITEF) T
[CHEHIDEXUTc, INHZRITTC. MUVIDERBERICH T HMBOERIFETL. USEFFTELSNE
Uiz

NEHENHR

ML O REBITIFBEEREF I TH D 1 BEY L REFZ1.00R4 > b5IETF. 18.00%& LFE U,

F RB CKEEH#EHIEESR) FBEREFNDFEEZREL VI Z0.00~0.25%TIRABEETF U,

BIEREARICEH TS [SEDERSE ]

BT 7R
FELT. GIM-USNA - A4—=)LR (TRYZZR) "DEREZSEZESMUICHEDODZEICLDT.
KRIVETDNA « 41—V REEHNSDOINEDEH. ML - USOEBELNRPAEBESIICKD
PUET7 LDEFEDHIUET,
BGIM-USNAL - A4=ILKR (TRYZTSRA)
FEUTRRIVEBTDNA - A—IUREHICKREL., KRIVEBTOEEICKUTKRILFEY /MU
- USBLDBBESIZ{TO LT, ERMEDERGINEELTE UCINBEOEBRZDHSUET, /)
A4 - A=) REEDHHANICTERUTIE. RELT v IPOWICED ERIEEIREIRZER UToERZ i
ftd 2/ T,
WI9AD - I%— - IYP—=TF7UR
TREMEVPEEDZEM(CERB L. BHOEBYI—IL - O—VF(ICKDERZTO AT,
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IR—BMT7FUFICDONT (2021.4.13~2021.10.12)

mET77VR

LIT7UREFE. GIM-USNA - A4—=)LR (TRYZTSR) &40 - Xx— - XPF—=T 7V RI[C

?’“ S92 7PN FT TP UATHY . BERHAEECTCG IM-USNA - A4—=)LR (TRYZ
A) "NDEFEIEZSMICHELE LT,
IG IM-USNA - €4—=I)LK (TRYZSX)

FEUTERIVETDNA - A —)UREEEDLICHREL. KXRIVEBTOEEICH UL THKRILFEY
ML - USBEVDRBESE|Z{TS LT, EHMEDERBHEELE UNREOERZDH S UEL
Jeo NA + A—)URESDHEAANICELUTIE, SIEHERNLAT v IHIRICE D ERSRRRRZE
BRBULERZITLE Ul

BIA4D « IR— - IYF=T7UR
MENEPCEEDZEMICERE L. RERSIYI—IL - O—VFICKDERZITLE U,

RNIFI—=TEDERICDONT

BT 7V ROEAOFHO I FBEREELRINYFV—IZRIFTTHIFE .
UTDTSTEHT 7Y ROBEMBALSEEBHEDBERON LTI,

(%)
8.0
6.0
40 COEE(EE
] 3 ICE BofAML US High Yield
2.0 Constrained Index (K RJLR—2X)

00 =g~ ‘ |_|'_. ——— ‘ H B LD USHEL- b (IR
-2.0 -

40 ) BEMEOWEEEHESAHTT.

F1068 10781 5108H 281098 1108 51118
(2021412 (2021.5.12  (2021.6.14  (2021.7.12  (2021.8.12  (2021.9.13
~2021.5.12) ~2021.6.14) ~2021.7.12) ~2021.8.12) ~2021.9.13) ~2021.10.12)
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SEEICONT

SFREID 1 HOzYpEcE (BbAd) (FFE [HERREOAR (1 5028Y) | O B85k

Ady) | 1%z
WD BCEORERRII TEC [NmnEeEDstEERE (1 503Y) | ZISRIESL,

=03

C=ZAR

<IEELY

BH. BRBICDOEFULCF. ERAHICEDIEERASEBCVLEETT,
B EFEREOAER (1 /503Y)

2510684 55107588 2510881 5510984 251108 1118
" = 202148138 | 2021458138 | 2021€6F15H | 2021678138 | 20214€8F135 | 20215£9714H
~2021458128 | ~20214 68148 | ~202167R8128 | ~2021488128 | ~20214 9813 | ~2021F108125

SHNEE Wad) (M) 30 30 30 30 30 30
NEAEMERLE (%) 1.19 1.16 1.19 1,19 1.14 1.18
SHIDIRES (M) 30 30 30 30 30 30
SHDIEIS ) - - - - - -

BHRUDECNRE (M) 3,088 3,108 3,126 3,135 3,162 3,180

(1) 48O @ [EERREOENENG] S&0 RERRROGMEESTESER] NONRCHALUIRETT, F/o. RUHAONEMUN] & [INEHTEE
£ PR [HEERRELS] HSHEICHL UIREATT,

(£2) PAERBIEFDBTTHY . SO SHONGBLUANDES ISINES HAd) CABLBVEENSBYET,

(£3) SHHESONBEMBELESLENIRSE BHAD) OHFBEME (HESAY) (CUIBLET. T7 Y RORMEE FREDET,

(¥4) RAGTOFEL. [BHEUHENUREA] FLULAEFREROELMEZ LEZBENDYFIH . ERICEFELHRZBZBOHESESTINT B &IF
hara{RES=JiTS

BimoEcEDEtEBE (1 50354)

1 =] %1065 1078 10854 10987 51108 F1118
(a) REEFREORIF N v 46.44H | v 50.43H | v 47341 | v/ 39.28H | v 57.00H | v 47.98H
(b) REZREOBMEESTESER 0.00 0.00 0.00 0.00 0.00 0.00
(¢) NmAEE 2,903.84 2,904.83 2,905.58 2,906.37 2,907.19 2,908.17
(d) DECHERELE 167.98 183.52 203.22 219.77 228.23 254.27
(e) ZHANENKREE(a+b+c+d) 3,118.26 3.138.79 3.156.15 3.165.43 3.192.43 3.210.43
(f) ples 30.00 30.00 30.00 30.00 30.00 30.00
(g) RN ECNREE(e — 1) 3,088.26 3,108.79 3,126.15 3,135.43 3,162.43 3,180.43

(0F) v 72 UIcZHEED SoliceZe ELTVE T,

S DEMF

BET7UR

FEULT, GIM-USNA - 4=)UF (TRYZTSRX) "DREEGZSMICRDOZEICELDT,
KRIVEBTDNA « 4 =)L FEZSFD S DIEDIE N

ML - USORBELD B Y REBEGIICKD

TUE7 LOESZHELET,
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(E3) SHEEF1AOZYDZENZNOEREEZ SERBDPOHIEEMETRLUTI00ZFRUIED T, IEREIMFREZLEAALTSHY
FI,

(£4) HHFANTWVR YT =T 7Y R0 25HE. TEZRLFHE. BMESES HELUCZOMERF. T —T 7Y RO SREDS
B, ZDT7YRICHIETDEDESHET, HHPANTVDRERTIS (KP—T7 Y RZER, ) H'H256. SBEBEDER. X
BEETHAEN TS EBRESHET . B, SXREEFTISOEIDSIERRIFRICSTD [1 50X OBEADEM] HEETE
2HDICOVNTIF AL T 7Y ROWE| (CRRIDTEELTHIED,
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e SEER ~

WiSEER
LEREACIDER - BR(CHD S BRAOKEZ. HPOTHRBENRICHPOTHREME (108Y) &%
U ThRULHREES (%) [F2.00%TY,

EREEERAMUN
0.23%

EREEER
RIERH)
0.44%

ERSIEER

0.58% feizgER

2.00%
Z OB
0.00%
EREE
7@5?55 EREEER
0.03% (ERFERt)
0.72%
HEER (D+0+0) \ 2.00%
OTDT 7Y ROBADHE 1.19%
QRE% T 7V ROBERSEBRDHE 0.58%
OBELT 7 ¥ ROBRESEEALSNDHLE 0.23%

1) OD&RIFZ. 1 AOXRYDEBREMICEVTHVWEEEEACKUEBEULEDHDTY,

C¥2) SBAIG. RAIEULT. SEFHH. TELZSTFEHBROEMEESEG IHESHE Ao

(F3) BHEEREF, FXRBEUETT,

GE4) BEET7VREGE. DT 7Y RMMEFANTVRIREETNSE KYP—T7 Y RERL, ) T,

CE5) ONERIG. YH—T7 Y RO >BRAZESH. BELT 7Y RO >lcBAZESHFE Ao

(X6) ONEREQONERIE. 5t ESNICHBENERDIEENHIET,

(£7) LEEDFHRFHTEHLIEDHDTY, TDIh. TNOSDEFSHKETHSETHY . ERICHEEUCEBRDEEREERUFT,
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WSEES LUREIDIRR
IRE(SFER A
(20212 4 8138520214108 128F T)

R_B B % 106 B ~ 5 111 8
g i 7 0l
O | = g | O ¥\ & &
0O A 0O T
SNE GBER) 2,840.43228 | 71,929 6,011.15666 | 154,500

(1) BNE. NAEREEFED SO NICDERICLDBRENESHET,
(E2) SBEFEEURE,
(E3) BEADRARBIFIIE T,

WERGTEHER
RE(STRE A
(20214 4 81381520214 1081285 T)
£ 106 i ~ % 1171 £
g i 7 kD)
% [0 ®[s @] FH8f| % W [0 %[ @] 798
0O TMH A 0O M !
GIM TRUST-US HIGH YIELD BOND
FUND-TRY CLASS (7 X vz [01115666 | 154,500 -
(F1) SEMIRE LT,
(¥2) SEOBMIFBIETIET,
WFZERRA & DEE KRS MBS EDER
20214E108 12854
SEREPICH T EFIERFEALOIMGFH U FE = o = 111 8 %
koo - ¥ i @[ %
N T %
WEAEERMAR o . EEEE RIS 558,884 97.7
M IZ7IVRFT - T7VADEANEFTEET 7V FAT - R— P —TF IR 2 0.0
I DA J—)L - O—V%. Zof 12,913 23
o 111 8 % SEEEMERE 571,800 100.0
C 7 YRR I meanwe = (%) SHBERDEAF BB,
NEIREEFTEZ R 0O TH %
TARVES)
SN IR IS MGH YIELD 192 361626 | 558,884 | 991
(E1) LG, MBRERENT 5 HROIE,
(12) FMEORMFRBIETET.
(2) BURBIEFTHES
BI0SHK| % 111 8 %
1 1 . s
O %[0 %I[F @ =
0O O T
IAD - Ix— - IF=TFUR 2 2 2

() BARBIEIET,

65



A OKEEEFHET 7V F (BESERE) MLV -US - 0-R (BRADER)

BEE. 8. TF8SLUBEHEDRS

(2021 5/8128). (2021F6/8148). (2021F78128). (2021F8812H). (2021F9813H). (2021F108128)IR%E

18 B % 106 83 X 2 107 81 X 25 108 #3 X 2 109 81 X 2 110 8 XK £ 111 B X
(A) BE 665,285,130 631,342,090 | 600,529,279/ | 584,156,552 | 596,135,818 571,800,369
I—)L-0-—v% 25,515,570 13,637,079 13,481,396 13,369,468 14,378,762 12,913,517
REEIRATEIED) 639,766,825 601,302,277 575,245,148 570,784,349 581,754,321 558,884,118
%Zﬁﬁ(mgﬁ) 2,735 2,735 2,735 2,735 2,735 2,734
RINAZE - 16,399,999 11,800,000 - - -
(B) &f& 19,076,898 16,122,722 13,537,923 7,576,624 8,640,378 7,851,646
Kb 8,200,000 5,900,000 - - -
FRIMNEED FoE 7,787,240 7,249,256 7,083,490 6,965,173 6,765,001 6,762,328
FRILRE 10,625,230 73 74 25 1,240,672 520,331
ES/NEREE 659,854 664,226 541,445 594,403 613,436 543,952
ZDftRILER 4,574 9,167 12,914 17,023 21,269 25,035
(C) MBEREA-B) 646,208,232 615,219,368 586,991,356 576,579,928 587,495,440 563,948,723
TTA 2,595,746,683 2,416,418,892 2,361,163,597 2,321,724,575 2,255,000,355 2,254,109,555
REREBIETEE  [21,949,538,451 |A1,801,199,524 |A1,774,172,241  |A1,745,144,647 |A1,667,504,915 |A1,690,160,832
(D) ZEIEROLK 2,595,746,68300 | 2,416,418,89200 | 2,361,163,5970 | 2,321,724,575001 | 2,255,000,35500 | 2,254,109,5550
1 /0% B#fHE(C /D) 2,489 2,546 2,486 2,4830 2,6050 2,502

* 5 105HKICH T BITAERF2,776,422,074F, SRR (FE1068~5F1118) PICHITBENRETAFS5,126,356M., ERHITAESS77,438,875M T,
* BT THIROFEOHS Y OMEESF2,502TY,
* 5111 HROMEERERN TTASZ TO > TS Y. TDEERIF1,690,160,832 T,

WiER DR £1068 B2021448138 2021658128  $£1098 B2021478138 20214 8 5128

1078 52021458138 E2021468148 £1108 52021485138 =20214 9 5138

F108H 2021468158 F2021478128  H1118 52021495148 =20214105128
I E % 106 #9 | %= 107 # | % 108 H | # 109 £ | % 110 #W | = 111 #
(A) BAZ IR 12,720,470M 12,576,395 11,724,565 9,719,298/ 13,085,393/ 11,364,605M
SEERNS 12,720,567 12,576,646 11,724,733 9,719,535 13,085,572 11,364,724
ZEFIS - 3 - - 1 -
RIS N 97 |2 %4 | o 168 |2 237 | o 180 |- 119
(B) HilisE455EMEa |~ 14,432,622 9,010,852 |~ 18249686 |~  2766,417 21,779,248 |2~ 27,361,906
FE 317,740 9,280,972 132,201 12,282 22,172,878 85,093
FEE A 14750362 |A 270120 |~ 18381887 |A 2778699 |A 393630 | A 27446999
(C) {SE3RES A 664424 |~ 668823 |~ 545192 |~ 598512 |~ 617682 |~ 547,718
(D) SMEES(A+B+C) [~ 2376576 20918424 |~ 7,070313 6,354,369 34,246,959 |~ 16,545,019
(E) pifAssiimsme |2 411813713 |2 390,905,203 |~ 367294910 |2 373721,113 |~ 362258729 |~ 333387484
(F) EAfSSEAamS | 21527560922 | 1423963489 |~1392723528 |A1,370,812730 |~1,332728,144 | ~1,333,466,001
EMZEME) | 753763505) | 701930277) | 686,055073) |( 674780042) | 655573528) |( 655534,356)
(FEIERIENEE (22.281324.427) [(£2125893766) |(£2.078,778,601) [(£2045592772) |(41988301,672) |(441,989,000,357)
(G) &5t(D+E+F) [ 21941751211 | A1,793,950,268 |~1,767,088,751 |~1,738,179,474 |~1,660,739,914 | ~1,683,398,504
(H) INEHES A 7787240 |~ 7249256 |~ 7083490 |~ 6965173 |~ 6765001 |~ 6762328
REEHERS(GHH) | £1,049,538451 | 21,801,199,524 | A1,774,172241 | £1,745,144,647 | 21,667,504915 | ~1,690,160,832
BINETERAERS | 21527560022 | A1423963489 | 41392723528 | 21370812730 |A1,332728,144 | £1,333,466,001
EMSEME) | 753763505) | 701930277) | 686,055073) |( 674780042) | 655573528) |( 655534,356)
(FEIERIENE (£2.281324.427) [(£2125893766) |(£2.078,778,601) [(£2045592772) |(41988301,672) [(41,989,000,357)
HEERRETIR 47,872,257 49,284,662 52,081,769 53,182,280 57,555,590 61,371,300
et ine A 469849786 | A 426520697 |~ 433530482 |~ 427514197 |~ 392332361 |~ 418,066,131

(E1) {SEEIMIE(CIHEFEEHRIMICN T D HBEREEIRZSD CTRRLTHEIFT,
(E2) BIfSEEEEEEF, BIEESLTALOEFEZVL, TAZTODBEFERE LT, LODBEEFFHE L TIEINET,
(E3) WEHEEDstEBEF T INEDECEDEEE W) | ZI8RIET 0,
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T4 OKREEEFHET 7

VR (BEERREY) MLV -US - 0—-R (BASER)

B SECEDEEBIE (K&F)

] E #£ 106 # | % 107 # | = 108 # | % 109 B | & 110 # [ % 111 5
(a) BEPHEORSZNG | 12056046/ | 12186739 | 11,179373M@|  9.120.786M | 12.853,577M | 10,816,887/
(b) BBERGOEHISFESE: 0 0 0 0 0 0
() RHEHARS 753.763505 | 701930277 | 686055073 | 674.780.042 | 655573528 | 655,534,356
(d) HEERR LS 43,603,451 44,347,179 47,985,886 51,026,667 51.467.014 57.316.741
(e) “HARIZBa+b+c+d)| 809423002 | 758464195 | 745220332 | 734927495 | 719.894.119 | 723,667.984
(1) HEs 7.787.240 7,249,256 7,083,490 6.965.173 6,765,001 6.762.328
(g) BEEUNENSBE e~ )| 801635762 | 751214939 | 738,136,842 | 727962322 | 713129118 | 716,905656
(h) EZHIEROH 2.595,746,6830 [2.416,418,89201 [2,361,163,59701[2,321.724,5750 [2.255,000.3550 [2.254,109.5550J

IR i P2l fic & D 2) 0 5 B
55 106 HA |56 107 HA |55 108 HA |56 109 HA |56 110 8 |56 111 4
1 HhOZYHES 30H 30H 30H 30H 30H 30H

O <HNEEBREI—A>ZIFAOADHSIETNEEF. REBREOEEMACE IV TEBNICBREVCLE U,

EE
&) ZEERRUCERDY

- DEEICF. BHERVERSD [EBEDEE] & FFEBRVERD [TALRE WRINES) | PHUET.
- DECSE B R OEEMEANMERITTA L BRI FERITAZ L H5E(CE. DEEDEENEBNEE LRI ET,
- DB SHROBEMENERITAZ TOHEICIE. TAZWHDEN TALREE FRINEkE) « B OENZBHEST

- TALRE (FRINEE) AREUCESIR. DESREFICHITELOZHEDOERTAN SHZTAILRE FRlDE

ZDERDOECDREEDBERITAE RN ET,

([ "ICE BofAML US High Yield Constrained Index” is a service/trade mark of ICE Data Indices, LLC or its affiliates ( “ICE Data” ) and)
has been licensed, along with the ICE BofAML US High Yield Constrained Index ( “Index” ) for use by LICENSEE in connection with
Daiwa US High Yield Bond Fund (the “Fund” ). Neither the LICENSEE nor the Fund, as applicable, is sponsored, endorsed, sold or

promoted by ICE Data. ICE Data makes no representations or warranties regarding the advisability of investing in securities generally,
in the Fund particularly, the ability of the Index to track general stock market performance.

ICE DATA AND ITS RESPECTIVE THIRD PARTY SUPPLIERS MAKE NO EXPRESS OR IMPLIED WARRANTIES, AND HEREBY EXPRESSLY
DISCLAIMS ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE WITH RESPECT TO THE INDEX,
INDEX VALUES OR ANY DATA INCLUDED THEREIN. IN NO EVENT SHALL ICE DATA HAVE ANY LIABILITY FOR ANY SPECIAL,
PUNITIVE, DIRECT, INDIRECT, OR CONSEQUENTIAL DAMAGES (INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY
| OF SUCH DAMAGES.”
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A OUKEEEFHET 7V F (BESERE) E&tLI - O-R (BRASDER)

[ @EELIk - O—X (GAPED) |

B 30H DERRIR

= #E i | ICEldBCOWV\L chj Hcijgh REEST
= i £} Yield Constrained Index | , = | IREIEF
S kb —x |BH B l=ags R T E
(HEE) BHiAD |H b (B B | " MAALE ™
’ NEE([BEER|TF  BER

H M % % % % B8aH
82HIR (20194 5 H13H) 4,556 50 & 39 15,085 A0.0 - 98.8 636
838X (2019F 6 A12H) 4,627 50 2.7 15,188 0.7 — 99.5 690
848X (2019F 7 A12H) 4,732 50 3.3 15,363 1.2 — 98.9 720
85HIK (20194 8 BH13H) 4,516 50| & 3.5 15,304 20.4 - 98.9 681
86HAK (2019 9 A12H) 4,584 50 2.6 15,550 1.6 — 98.7 696
87HIR (20194 10H15H) 4,575 50 0.9 15,514 0.2 — 99.3 673
88HAX(2019F11812H) 4,653 50 2.8 15,599 0.5 — 98.4 637
89HAR (2019128 12H) 4,615 50 0.3 15,725 0.8 - 98.8 616
90HIZR (20204 1 B14H) 4,783 50 4.7 16,022 1.9 — 98.7 606
918X (20204 2 A12H) 4,641 50| &2 1.9 16,087 0.4 — 99.5 591
9283 (20204 3 A12H) 3,850 50| &216.0 14,922 Ay — 98.8 485
9383k (2020 4 H13H) 3,571 50| & 59 14,218 N4T — 98.6 452
9488K (20204 5 A12H) 3,554 50 0.9 14,466 1.7 — 98.6 451
95HIR (20204 6 H120H) 3,844 50 9.6 15,240 54 — 99.2 493
96Hi% (2020 7 A13H) 3,787 50 & 0.2 15,331 0.6 — 98.9 489
97HIR (20204 8 B12H) 3,819 50 2.2 15,992 4.3 — 98.0 492
9888k (20204 9 A14H) 3,824 50 1.4 15,978 A0.1 — 99.0 494
9Q9HIZR (20204 10H128H) 3,779 50 0.1 16,091 0.7 — 99.0 491
10088 (2020 11812H) 3,873 50 3.8 16,438 2.2 — 99.0 470
10188K(2020128148) 3,982 50 4.1 16,743 1.9 — 99.6 419
10288k (20214 1 B12H) 4,070 50 3.5 16,920 1.1 — 99.0 430
10383 (20214 2 B12H) 4,266 50 6.0 17,138 1.3 — 98.9 414
10488% (20214 3 B12H) 4,287 50 1.7 17.026 A0.7 — 99.0 406
10583k (20214 4 B12H) 4,263 50 0.6 17,178 0.9 - 95.3 398
10688k (20214 5 A12H) 4,279 50 1.5 17,256 0.5 — 99.0 375
10788 (2021 6 B148) 4,402 50 4.0 17,429 1.0 — 99.0 383
10888 (20214 7 B12H) 4,290 50 & 14 17,592 0.9 — 99.0 394
10988k (20214 8 B12H) 4,248 50 0.2 17,518 20.4 — 99.0 395
11088k (20214 9 B13H) 4,370 50 4.0 17,741 1.3 — 99.0 408
1118822021108 12H) 4,274 50| & 1.1 17,644 0.5 — 99.0 374

CE1) BEMEADEERIDEEAH .

(F2) ICE BofAML US High Yield Constrained Index (K RJLRX—X) (&, ICE BofAML US High Yield Constrained Index (K RILAN—X) D
BF—97b&Ic. BT7 Y RFEHZ10,000&8 UTAIT Yy YR IXY MHEELIEBHDTT,

(0E3) BADIEHE. BEMENODRRZZEL T, RATEZBOREZHRALTVLERT,

(E4) BHRERR. BHIRERMICKVBECHE > TEESNZHBEN DI EF T, FEOBREERTTHIEDT—IZERLTEUET.

(£5) AHEEALER. YF—T7 Y FOBALEELD 7 Y RN—X[BEEUIcDDZESHET,

(£6) AHEEALERSHEFOEGHES EGIRLES) BrUESEYERSEI,
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& 128
BAMEESOHRBICONT

(M ) (BM)
4,800 10
4,600 /_/JMW 8
4,400 \/\/\5\/\/://\/—/ M\.\ /Jj/\_\_w 6
4,200 -/ 4
4,000 2
3,800 0

1058k 1068 FE10788K FE108H8K 10988k FE1108R  HB111HR

(2021.4.12) (2021.5.12) (2021.6.14) (2021.7.12) (2021.8.12)  (2021.9.13) (2021.10.12)
— BAEMRR (23 — DikCEHEREREME (K EERER (B

* HEESHBIREREMEE. D BHLd) ZHEHCEBRELCDDEFBRUCHELILDDT. 77 Y NERADEREN/N T+ —< VAR
BHDTY,

* PESEBIRETINESHNICOVTIF. BBESFANTHHDOI-RICKIIRBIFT DRESZEBINICHIRET D I-ADRBNIT 7 RbdHh
FI) o Flew T7Y ROBAMECKIFHEHORBIE T, LN > T BESTOEHDKRZZRIDDOTIESB I FEA.

WEAE(EE - R
1065818 : 4,263H
FE111HR 1 42741 (BFLDECE300M)
B & X:74% DEEHREN—X)

BNEEMEOE L EEHER

GIM-USNA - A—=ILF BEELI b - T3KX) "DODREZBU T, KFILVETDNA - A—
IVRESFICKREL, KRIVETOEEICH U TKNLEY EEBEEVDRBIS | ZTV\WE U, /\
A - A =)L FMESSIBDO_LFPESH SOFBINA. EBEBEDRBGICLD TV L (EFIZE1E
LD ENTSRICESL, BEMEBAF EFUF U, <bULLIF BEREREICOWVT] 228
RIZEL

X¥GIM-USNA - A—=)LF BEELIbS-TI3X) :GIM rSRAK-USNA - A=)

R-RVR-TrPYR @BEELVI - TR
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A OKEEEFHET 7V F (BEERY) &L~ 0-2X

(8RS ERY)

s 5 B | B OF B |G | 4% 8| SEET

el SR (B x| LEPNIRT

(! % % % %

(HAE) 20214 4 B12H 4,263 — 17,178 — — 95.3

210687 4 Bk 4,293 0.7 17,235 0.3 — 97.8
(HA=R)20214 5 B12H 4,329 1.5 17,256 0.5 — 99.0

(HA=) 20214 5 B12H 4,279 — 17,256 — — 99.0

=£=10787 5 B=X 4,363 2.0 17,288 0.2 — 99.0
(HAZR)20214 6 B14H 4,452 4.0 17,429 1.0 — 99.0

(HAE) 20214 6 B14H 4,402 — 17,429 — — 99.0

£ 10888 6 A=k 4,342 A4 17,508 0.5 — 99.0
(HA=R)20214 7 B12H 4,340 A4 17,592 0.9 — 99.0

(HAE) 20214 7 B12H 4,290 — 17,592 — — 99.0

£ 1098H 7 Bk 4,315 0.6 17,585 A0.0 — 98.5
(HAiz)2021% 8 A12H 4,298 0.2 17,518 AN0.4 — 99.0

(HAE) 20214 8 H12H 4,248 — 17,518 — — 99.0

211088 8 B 4,317 1.6 17,673 0.9 — 98.7
(HA7R)20214 9 BH13H 4,420 4.0 17.741 1.3 — 99.0
(HA=)20214 9 H13H 4,370 — 17,741 — — 99.0

£=11188 9 A% 4,324 AT 17,700 N0.2 — 99.1
(HAzR)2021E10812H 4,324 AT 17,644 AN0.5 — 99.0

(F) BREHEMARDEEAS. BEEIFHEL,
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BERIEICONT (2021.4.13~2021.10.12)

BKE/N\A - 4 =)L RESFTR
KENA - A—=)LRESFHHEEREUEX U,

KENA - A=) RESETHBIE. BERPE XY, FBOIOFIAIVADDT I F VEFENEA THIR
RAEHNAFED UTc &, BTENERENDHFOEFY . RFFEERSIORKREZERICEDT
REFFICHB UE Ulc, 2021F9BLEF. FOMC CKEEHNHHIBEEZEESR) THRIOMETE
B ICENERENORI\ZTTBDF OMC TRET 2 ENREBEINIC—T. 2024FF TOF] LT
BEUIEHBEO®M Y AHFZ LO2 R EDBVF EIFRBULAN RSN, BEEMHN LR (BEZ@SIET
%) 92T, KE/NA - A —ILRESFDTOSNFE U,

WAEEBES
EEBE (X) FHHTEEEBDHEERUE U,

HERPICEVWTORERTEEIE. MV -US. P 7UA-SVR XF23 - Ry, Ov7 -
W=, 4AVR b= T4UEY - Ry, TSI - UFILT U, EICRELTVEEBETIE.
ML - USHPPREREELG>Ic—AT, OV7 - b—TIIEIRIVF—HRRD FFEFESE(C

ARELERULF UL
METBEEL(E, RENRET DNEREEFOREBURHNETEIT 2BEZLIVET,
NIERERImR

FRB CREEFERHEIEER) (FBEREMNDOFEERL VI 7%Z0.00~0.25% TIRABEF LT,

BIEREARICH IS [SkDERSE |

BmET77VR
FELUT, GIM-US/N\A - A4—JUR (BELLI b - I3R) "DEREB|GZSMICHREDI &I
KOT. KRIVETD/N\A + 4A—IUREEDSDINEZDIEN. BEEESDABE LN WP EBESGI(C
ENCWAVEINGY - =¥ sl V- I8

BGIM-USNS -A4=)LF BEELI - TSR)
FEUTKRRIVEBTDNA - A —URESFICREL. KRIVEBETOEEICHUTKRILFEY /EEE
BEEVDABEE|IZ{TD LT, EAMEDBELHEELZTE ULNGDERZSHIUET, /\1 -
A =)L RESDHEFANUCELUTIF, RELT Y PoCE D BRIEIMERZER U ER G
BHEHTI,

BIAD + IR— - IYF=T7UR
TMENEPEEDZEM(ICEEE L. BHOEEYI—IL - O—VFICKDERZITSHE T,
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IR—BMT7FUFICDONT (2021.4.13~2021.10.12)

|
BIFYVRE. GIM-USNA - A—=)LF BERLI - TIIR) £94D - XYR— - XHP—
TJ7VRICRETD I7YR - AT - TPV XTHY . BERHAZEC TG IM-US/NA - 4—JUR
@BEELI b - TITR) "DEREHEZESMICHIFTUE Ul
BGIM-USNA - A—=ILR GBEtLIb:-T5R)
FEUTKRIVETD/NA - 4 —)UREESEPDITIHEL. KRILVETOEEISHUTKRILFEY /
BEBSEVDABEGIZ{TD LT, SHUMEDBEEREBHEERTE UENROEEFERZSH S UE U,
NA A =)L REEDBEHFANICELUTIFE. SIEHEERNLAT v IPoICE D BERISEMERZER U
feBRZITVWE U,
WI9AD - I%— - IYP—=TF7UR
TMEMEPEEDZEM(ICEE L. RENSIPI—)L - O—VFICLDERETVE U,

RNIFI—=TEDERICDONT

BT 7V ROEAOFHO I FBEREELRINYFV—IZRIFTTHIFE .
UTDTSTEHT 7Y ROBEMBALSEEBHEDBERON LTI,

(%)

5.0

4.0

o = i

: = 1ICE BofAML US High Yield

88 t—| '_i_l T ‘ Constrained Index (K RJLR—2)
10 | L= - \
90 (1) BEMEOMEEFHESAHTT,

F1068 10781 51088 810981 1108 51118
(2021.4.12  (2021.5.12  (2021.6.14  (2021.7.12  (2021.8.12  (2021.9.13
~2021.5.12) ~2021.6.14) ~2021.7.12) ~2021.8.12) ~2021.9.13) ~2021.10.12)
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YK (BEERE) 8&tLI b - O-R (BASER)

SEEICONT

SFREID 1 HOzYpEcE (BbAd) (FFE [HERREOAR (1 5028Y) | O B85k
Ady) | WETSRIES 0,

WD BCEORERRII TEC [NmnEeEDstEERE (1 503Y) | ZISRIESL,

BH. BRBICDOEFULCF. ERAHICEDIEERASEBCVLEETT,
B EFEREOAER (1 /503Y)
106H %107H %108H] 1098 %110H 1115

IH = 2021%4A138 | 2021%5R138 | 202156A158 | 2021478138 | 2021£8A138 | 2021%98148

~2021%58128 | ~2021%6AT48 | ~2021%7 8128 | ~2021485128 | ~202189A138 | ~2021%5108128

SHSEE (Hidd) (M) 50 50 50 50 50 50

NEEMELE (%) 1.16 1.12 1.15 116 113 1.16

SO M) 43 49 40 34 50 44

SHIDIN RS (GE) 6 0 9 15 = 5

BHRGENENSE (1) 2,330 2,330 2,320 2,305 2,309 2,304

Cx1)

] BRU [DEERBEILE] NSHEICHSUICEEETT.
(£2) AFRBEFBTTSY. BHPONGESHONGBUANDESTHISIANES BAH) ([CEBULBVEENH) FT.
(E3) HEBDEREONEEMBALEFLUMOEE BHAd) OHFREEME (DEEAD) ([CHIIHET, T7Y FONGHELFRR) XTI,

lﬂiﬁﬁﬁﬂﬁ@d‘%ﬂ& (1 /70zY)

[BHOE] (& [REEREOESFNG] LU [REEFBROEMIISFTESFER] NONECHALUICRETT . &

[HHDUEELSN] (& [T

B #1065 #1078 510881 10981 551108 1115

(a) “ﬁzg?ﬂﬁfé@ﬁﬁé%uﬂﬁ v 43118 | v 4957 | v 40.56H | v 34678 | v 5437H | v 44.73H
(b) RERREOEMIESTES AR 0.00 0.00 0.00 0.00 0.00 0.00
(c) NSRS v 2,337.21 v 2,330.49 v 2,330.08 v 232092 2,305.60 v 2,305.69
(d) DECERIE 0.00 0.00 0.00 0.00 0.00 v 4.35
(e) BHANENKEE(a+b+c+d) 2,380.33 2,380.07 2,370.64 2,355.59 2,359.98 2,354.78
() plcse 50.00 50.00 50.00 50.00 50.00 50.00

g) FHRHNECREE(e — 1) 2,330.33 2,330.07 2,320.64 2,305.59 2,309.98 2,304.78

(0F) vZEMUCZBEEN SHEEZSF ELTVETD,

Sl SE0ERGE

AN

FELT. GIM-USNA - A=)LF (BEELI b - 957\) ’\U)?ﬁﬁ-’gu/‘\%%fﬁli{%ﬁit(l

EEI—‘—|

K2TC. KRIVETDNA - 4 —)UFESH S DIEDIEH, BORBBE LN P REBWSIC

KBV LDERZEHILET,
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A OUKEEEFHET 7V F (BESERE) E&tLI - O-R (BRASDER)

BGIM-USNA - A4—I)LF GBEELI b -TSR)
FEUTKRIVETDNA + A —JUFEFICTREL. KPIVETOEEICHUTKRNILITEY EERE
HEVLDRBWS|Z{TO LT, GHAMEDBERBIURERTE U NEDERZHSLE T, /\1 -
A =)L RESFOEAFANCELTE. N SAT v TFOFICED EREIRERZER UCERZ iR T
7% T,
WIA4D - I%— - IY—-T7UR
MEEPEEDLZEMICER L. BHOEBYI—IL - O—VFICKDEBERAZITOHETI,
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A OUKEEFEFHET 7V F (BESERE) E&tLI b - O-R (BRADER)

1 703 OFERAOR

106H~5511187
15 =| (2021.4.13~2021.10.12) 15 B D B =
T & b =

SEEHR = S (ERU AR DO R A ER ¥ [S5EHRH==
SEREACN DR #E(HREIF 4,316 TT .

RESHDIF. 7V FOBRCHAE. RESUOEMREN. BEMEADE. &

il
o
#
g

26 | 0.595%

& 8 = ) (10) | (0.221)

ESEFDIEREF DI

e, ERmSESEFSEEROEN. OFATOET 7Y ROEE. BAR
v 7t = .
(B 1) (15) | (0.358) ISR DS
(= ) (1) | (0.016) |ZFERUDE. ERHEDEE. RESHDSDERDIRITOXME

FEE LT M = SRR DR ERFEF AN SRR D DR HECR

b LB = T GESRFMNG. AMIAEOTEOE. ARG R
R | A = SR RS IG IR PO TS
AITEESENG Bd. BmEEEOmNE OHERLET 33T 55
zZotE A 0 | 0003 | ZDMEm=S{Emmenz OmER, SIEmRP O TS HELS
&= ' A 0) | (0.003) |EBEEME. BEEASICTILS T 7Y ROBEICHESEMA
=1 E 26 0.598
C£1) if{:ﬁ?j?g;?ffﬁ CHBROD D DBDIFEEHRESD) TN, BUICL > TRRIEONZEN G D/H. BEEOHMEOEEEICIVE

(F2) SEBHIFIBEECEICAXRBEOBAALTHIFT,

(E3) SHEEF1AOZYDZENZNOEREEZ SERBDPOHIEEMETRLUTI00ZFRUIED T, IEREIMFREZLEAALTSHY
FI,

(£4) HHFANTWVR YT =T 7Y R0 25HE. TEZRLFHE. BMESES HELUCZOMERF. T —T 7Y RO SREDS
B, ZDT7YRICHIETDEDESHET, HHPANTVDRERTIS (KP—T7 Y RZER, ) H'H256. SBEBEDER. X
BEETHAEN TS EBRESHET . B, SXREEFTISOEIDSIERRIFRICSTD [1 50X OBEADEM] HEETE
2HDICOVNTIF AL T 7Y ROWE| (CRRIDTEELTHIED,
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A OUKEEEFHET 7V F (BESERE) E&tLI - O-R (BRASDER)

SERR

s

WiSEER
LEREACIDER - BR(CHD S BRAOKEZ. HPOTHRBENRICHPOTHREME (108Y) &%

UTCECRRUTSHERER () [$2.15%TT,

EREEERUN

®iE=D)
0.44%

faiRE=R
2.15%

EREEEA
0.73%

ZODER
0.01% EREEEHA

Rzttt

BREEE

“an 071%
0.03%

HWREE (0O+20+0) 2.15%

DOTOT 7 ROBERDILE 1.19%

@RELT 7V RDERSEERDLLE 0.73%

ORELT 7V ROEREEERLNDLIE 0.23%

CE1) ODEMIF. 1 H0OXYOEABBICSVTHVCEFEAICIBRULIZDDTT,

(£2) BBAG. RAICEUT, S&FHH. TESHFIRSLUEMISIE HREeshE .

(0E3) BHEE FRBEUETY,

(X4) ®EXT 7Y RER. COT 7Y RPEFANTWSIREFEES (N —DJ 72 RER<, ) TY,
(£5) ODBEMIF. YY—T7 Y RO BRAZESH. REXT 7Y RO LBRAZESHEE .
(£6) OOBREQODERIF. 5t ESNIHBNRGZHBENHIET,

(X7) LEROFRRGTEHLICDDTY, CDfsd. INSDOERHKETHESETHY ., REICHREUVCBRDODHERERRD T,

~N

J
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A OUKEEFEFHET 7V F (BESERE) E&tLI b - O-R (BRADER)

WEES KUREIDRKR

RE(SEERmEL ST
(20214 4 B1381'520214108 1285 T)
RH £ 106 8 ~ % 111
g o] 7E o]

O | = g | O ¥\ & &

F0O A 0O T
SNE GBER) 976.06061 | 52,220 |1,211.18367 | 65,000

(1) BNE. NAEREEFED SO NICDERICLDBRENESHET,
(E2) SBEFEEURE,
(E3) BEADRARBIFIIE T,

WEES5TEER
IRE(SEERmEL T

(2021 4R138152021F10812HZ )

= 106 ] ~ = K BT
B i % i

# m_ |0 m|& @ voBm| @ W |0  W|& & ToREm

FO A M FO T E

ST UG RSP o | aoaoo| 5o SUIRETSNGH AR i | esomo| s

(1) SHEFEEURE,
(E2) BEDRARBIFIIET,

WFIEREA & DG KRS WiRBETMEDEM
2021410812884
HERHPIC ST 2FIZREBRAEDOEEFH Y FE = = 111 8 *
Fuo = 5 7 m &w %
. FMH %
WEABEERER ST 370,895 972
M Z7YRFT - T7 XD EANIHERZT 7V TAD - XHR— - XT—TF IR 1 0.0
F DBHHH ) O0—V% Z0fh 10,608 2.8
o £ 111 B % LEETHERE 381,505 100.0
27 Y R B EHomwwmalr = D) OB BIETEC,
SEEEFEE RS F0O FMH %
(TARVES)
SIM IR ISR HISH YIELD le 90141306 | 370,895 99.0

(CE1) HEMIS, MEERERICN Y S FHEED LR,
(£2) SHEEADBAREIFTHET,

(2) RIEETIRS
10589k £ 111 B K
2 18 - oy =
0 H| 0O | 5T i &8
+0O +0O FM
FAD - IR— - IF—-—T7UR 1 1 1

() BARBIEIET,
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A OUKEEEFHET 7V F (BESERE) E&tLI - O-R (BRASDER)

BEE. 8. TF8SLUBEHEDRS
(20214 58128). (202146 8148). (20217 H8128). (2021485128). (20214F98138). (20214108128)K1E

& B | ®i06m% | HI07Mk | HI108M* | ®I109M*k | % M0M* | 2 1118 %
(A) BE 380,198,482/ | 391,330,203 | 399,866,435/ | 400,364,773M | 413,394,372 | 381,505,329M
J-b-O-vE| 8465793 11,959,563 8,986,759 8,994,616 9,182,402 10,608.217
SEERENTAEES | 371731317 | 379369268 | 390878304 | 391368785 | 404210598 | 370,895,740
S ) 1372 1372 1372 1372 1372 1372
(B) BfF 4,769,235 8,151,433 5,009,108 5,064,562 5,104,699 6,909,214
RS TR 4,386,470 4,351,901 4,601,846 4,653,085 4,671,210 4,382,504
IR 9.114 3,385,732 44,874 - - 2,139,500
SRALEFEHRM 371,086 408,416 354,554 400,872 419,981 371,139
Z ORI 2,565 5,384 7,834 10,605 13,508 16,071
(C) HEMEA-B) | 375429247 | 383178770 | 394,857,327 | 395300.211 | 408,289,673 | 374,596,115
A 877294021 | 870380210 | 920369399 | 930.617.185 | 934242163 | 876,500,961
EEAES | A501,864774 | 2487201440 | 4525512072 | A535316974 | A525952490 | A501,904,846
(D) SHHEROH 8772940210 | 870,380,21000| 920,369,39901| 930,617,185001| 934,242,1630| 876,500,96101
1 AOSYEEEEC/ D) 4,279 4,402/ 4,290/ 4,248/ 4,370 4,274f9

* 251 OSHKICHT HITAEAF933,673,732M, SRR (51068~ 1118) PICHIT 2BNRETALRF82,759,929M. EIfRKITALEF139,932,700MHTT,
* BT THROFEONS Y OMEESF4,274HTT,
* R OMEEREEN TTAZEZ O > THY, TDEEF501,904,846 T,

WiEEOKR F1068) 2021448138 ZE2021458128  $1098 52021478138 20214 8 B128
F1078 5202145H138 Z202146H148 1108 5202148H138 %20214 9 138
£1084 H202146H158 2021478128 H1118 52021498148 %20214108128
5 E % 106 £ | % 107 B | % 108 B | &% 109 # | % 110 £ | = 111 £
(A) BRI 4,024,239 4,432,745 4,090,1798 3,630,2390 5,213,0630 4,294,890M
SRS 4,024,307 4,432,844 4,090,349 3,630,423 5.213,196 4,295,010
ZEF]S - - - - - 3
SRR A 68 | & 9 |a 170 | & 184 | & 133 | & 123
(B) HilisEs75aEEs 2,189,490 11,010,369 |2 9,272,094 |~ 2539746 11,328,600 |~ 7,985734
FE 2,312,466 11,067,305 17,596 192 11,328,721 408,949
b=t e A 122976 | 56936 | A 9289690 |4 2539938 |- 121 |2 8394683
(C) (S5E5HS A 373649 |~ 411,237 |~ 357,004 |~ 403643 |~ 422884 |~ 373,702
(D) SHEHS(A+B+C) 5,840,080 15,031,877 |2 5538919 686,850 16,118,779 |2~ 4,064,546
(E) MilB@HIEISS | £184,790,544 | 2179,811,230 |~A168,720,572 | ~177,900,908 | 180,356,949 | A157,647,389
(F) EIfSsEAians | £318527,840 | A318,070,186 | ~346,650,735 |~353,449,831 |~357,043,110 |A335,810,407
(EMZE4EE  |( 205,042,690) |( 202,841,931) |( 214.453782) |( 215989,497) |( 215399,491) |( 202,094,472)
(FEEBEIEMER) |(£523,570,530) |(4520,912.117) [(4561.104517) |(A569.439,328) |(4572.442,601) |(£537.904.879)
(G) &5H(D+E +F) | 2497,478,304 | ~482,849,539 | 520,910,226 |~530,663,889 |~521,281,280 |A497,522,342
(H) R4 8 A 4386470 |~ 4,351,901 |~ 4601846 |~ 4653085 |~ 4,671,210 |~ 4,382,504
RESHERS(G+H) | £501,864,774 | 487,201,440 | 2525512,072 |~535,316,974 |A525952,490 | A501,904,846
BINEST RS | £319,132046 | 2318107367 | 2347519406 | £354,876,320 | 357,043,110 | 2335890363
(EMZAE4EE  |( 204,438,484) |( 202,804,750) |( 213,585,111) |( 214,563,008) |( 215399,491) |( 202,014,516)
(EEBEIEMER) [(£523,570,530) |(4520,912.117) [(4561.104.517) |(A569.439,328) |(4572.442.601) |(£537.904.879)
SIS - - - - 408,602 -
@iEns 182,732,728 | £169,094,073 | £177.992,666 | £180,440,654 | 2169,317,982 | A166,014,483

(E1) {SEEIMIE(CIHEFEERIMICN T DIHBERBFEIRZSH TRRLTHIEFT,

(F2) EiEst=EEEcd BIEEEETAEDERZV., TTAZ TEZ5G1dELE LT

(E3) WEHEcEDstEBEF T NEDECEDEEEE e | ZISRET 0,

. EO2BEEFEE UTRESINE T,
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T4 OKREEEFHET 7

VR (BESERY) BEtLI - 0—R (BASERR)
B SECEDEEBIE (K&F)

I =] % 106 £ £ 107 % 108 £ £ 109 % 110 g 111 1
(2) REERRE DRSNS 3,782,264/ 4,314,720/ 3,733,175 3,226,596/ 5.079.812M 3.921,188M
(b) BEAFGOBMES RS AR 0 0 0 0 0 0
(c) WasREES 205,042,690 | 202,841,931 214,453,782 | 215,989,497 | 215,399,491 202,094,472
(d) DECEMRATE 0 0 0 0 0 381,360
(e) BEBAENSE(@+b+c+d) | 208,824,954 | 207,156,651 218,186,957 | 219.216,093 | 220.479.303 | 206.397.020
(f) s 4,386,470 4,351,901 4,601,846 4,653,085 4,671,210 4,382,504
(g) BHBENENZHE(e— )| 204438484 | 202,804,750 | 213,585,111 214,563,008 | 215808093 | 202014516
(h) St 877,294,021 | 870,380,21000 | 920,369,39900 | 930.,617.18500| 934,242,630 | 876,500,9610

IR i 7 fic & 2 2) 0 5 o)
55 106 HA |55 107 HA |55 108 HF |55 109 HA |55 110 HA |55 111 H4
1rO0=5WaEES®| 500 50H 50H 50H 50H 50H
@ <HDEHHRE I —R>Z THADH OS5 IENEEIF. REBRAEDEEMEBICE OV TEENICHREVCUF LI,

- DEEICF. BHERVERSD [EBEDEE] & FFEBRVERD [TALRE WRINES) | PHUET.

- DECSE B R OEEMEANMERITTA L BRI FERITAZ L H5E(CE. DEEDEENEBNEE LRI ET,

- DB EHROBEMENERITAZ TOHEICIE. TAZWHDEN TALREE BRIDEks) « KW OELNEBE
EE

- TALRE (FRINEE) AREUCESIR. DESREFICHITELOZHEDOERTAN SHZTAILRE FRlDE
&) ZEERUCEED. TOHROELCDZTEEDERITALRZIET,

BHEET

([ "ICE BofAML US High Yield Constrained Index” is a service/trade mark of ICE Data Indices, LLC or its affiliates ( “ICE Data” ) and)
has been licensed, along with the ICE BofAML US High Yield Constrained Index ( “Index” ) for use by LICENSEE in connection with
Daiwa US High Yield Bond Fund (the “Fund” ). Neither the LICENSEE nor the Fund, as applicable, is sponsored, endorsed, sold or
promoted by ICE Data. ICE Data makes no representations or warranties regarding the advisability of investing in securities generally,
in the Fund particularly, the ability of the Index to track general stock market performance.

ICE DATA AND ITS RESPECTIVE THIRD PARTY SUPPLIERS MAKE NO EXPRESS OR IMPLIED WARRANTIES, AND HEREBY EXPRESSLY
DISCLAIMS ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE WITH RESPECT TO THE INDEX,
INDEX VALUES OR ANY DATA INCLUDED THEREIN. IN NO EVENT SHALL ICE DATA HAVE ANY LIABILITY FOR ANY SPECIAL,
PUNITIVE, DIRECT, INDIRECT, OR CONSEQUENTIAL DAMAGES (INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY
| OF SUCH DAMAGES.”
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FAORESEAHET 7V K (BEERE)

IM FSAR=USNA - A4=ILR - RVKR - T7UR
SDISA/AUDISA/ "BRLISA/"IJPYITSRA
ZARISRA/ TRYISR /BEELIb - TFX

LITF7UR (FATKESEMNEETI 7R BEBEIRE) ~NAA—I)LRT7VR~KR)L - O—R (BBAHE
) /R - O—R @BEHER) /TSI U7V I—R (BAHEE) /BHAM- - O—X (BRAHEH)
SEPIUAN-SUR-O-R @BRMER) /NULD-US - 0—R @BBEMER) /EEtwLIN O—X (B
BOEE) ) FTAYVEOHNEREEE GIM FSAM-USNA - A—)LR-RVR-T7»YR USDZ
S22/ AUDISR/"BRLISR/IPYISR/ZARISA/TRYISR/BELLI b~ - TSR] (TRE
LTHYUFETH. LTOABIE—EBDIEEZREIRNTDISAEGELTHBIEI,

(F) 2021108 12BRRCAF UL 2EADIRRZEBH LTSI E T,

G
U

CKRJLEET)
EfEXREK
2021 43308
BE
REEEDFIER (5@ $75,446,702) $ 79,974,293
Hz 6
HNERBITEZRNIC KD FHbE 3,503,354
NI
AR 957,788
TFeAlE S DIRE 5.425
BESE 84,440,866
af
HNERBITEZNIC K DFHDE 565,748
ES/I
EEA DR MALZF 657,163
E AL EREN 254,522
BFIRERIN 113,179
BABHDIRE 111,114
REFLIRN 22,437
REFB ROBERLHRM 16,201
REEALEREN 7,500
IEEE [ T AL RN 6,298
BERSRAIEATRN 3,535
SERt 561
ZOfhEE 183,335
IS IE=H 1,941,593
WEE $ 82,499,273
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TAOKREREAMET 7V F (EEERE)

wEE

IJSAA-JPYTISX
J92AB-BRLISXR
JZ5AC-USDIZX
IJ92AD-AUDIZX
OSAE-ZARISR
IOSAF-TRYZISXR
JSAG-@BEELI b -

FATE DR IELSS
IJSAA-JPYTISX
J92AB-BRLISXA
JZ5AC-USDIZX
O92AD-AUDISX
OSAE-ZARISXR
OSAF-TRYZISX
IJSAG—\@BEELI b -

SZiEEss 1 O fMEESR
IJSAA-JPYTISX
IO92AB-BRLISRA
JZ5AC-USDIZX
O92AD-AUDISX
JSAE-ZARISX
OSAF-TRYZISX
ISAG—\@BEELI b -

I

T2

$ 16,982,632
41,263,972
7,203,707
7,348,454

329,528
5,983,279
3,387,701

$ 82,499,273

19,986,088
149,527,566
6.134,343
8,459,166
489,625
25,205,894
6.950,717

0.850
0.276
1.174
0.869
0.673
0.237
0.487

RS I =2 TR = A S I e E C
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FAORESEAHET 7V K (BEERE)

IEMEtEE
2021 4AB30HTHK TI2FE
RERNEG
SHAIS (RRENE $ 803HERE) $ 4,390,011
oG (RREUINGE $ 37,5964E%) 609,467
REINGEE 4,999,478
=1
E AR FLEREN 437,745
REFLERN 127,127
SFIZRERIN 56,821
BEIBRUEER IR 52,529
REEFLEREN 17,500
B TR R 15,106
F SRR AR 13,912
SERH 91
ZOfERH 3.039
BHEE 723,870
BT 4,275,608
RRFIEE (1BK) S&UMLSE (8
KIFFlEE (8%
SESIRE (2,715,047)
HNERBUE | BIUNERBILEZN 135,403
KIBIRKGE (2,579.,644)
FHESIRDZE DR :
SERE 18,958,840
NERBRES JUNERBILEZN 1,178,334
FHE RS DEEE) 20,137,174
KIRIBR S & U'FFi 17,557,530
ERIC K B MEEDE $ 21,833,138
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TAOKREREAMET 7V F (EEERE)

usb

usb
usb

usb
usb
usb
usb
usb
usb

usb
usb

usb
usb

usb
usb
usb

usb

usb

usb

usb
usb
usb

usb
usb
usb

usb
usb

60,000

40,000
80,000

29,000

605,000
225,000

,150,000

200,000
205,000

86,000
48,000

35,000
196,000

83,000
105,000
280,000

200,000

105,000

40,000

200,000
295,000
280,000

235,000
400,000
475,000

559,000
130,000

SFS5 DBEHR

a5 (85.4%)

F—ZAK3U7 (0.1%)

#fR (0.1%)

FMG Resources August 2006 Pty Ltd.
4.38% due 04/01/31(a).(b)
#HESE

F-2h5U7EE (@ffi $60,000)

NFs (4.7%)

& (4.7%)

1011778 BC ULC / New Red Finance, Inc.
3.50% due 02/15/29(a).(b)
4.00% due 10/15/30(a).(b)
ATS Automation Tooling Systems, Inc.
4.13% due 12/15/28(a).(b)
Bausch Health Cos, Inc.
6.13% due 04/15/25(a).(b)
7.00% due 03/15/24(a).(b)
9.00% due 12/15/25(a).(b)
Baytex Energy Corp.

8.75% due 04/01/27(a).(b)
Bombardier, Inc.

7.50% due 03/15/25(a).(b)
GFL Environmental, Inc.
3.75% due 08/01/25(a).(b)
4.00% due 08/01/28(a).(b)
MEG Energy Corp.

5.88% due 02/01/29(a).(b)
6.50% due 01/15/25(a).(b)
NOVA Chemicals Corp.
4.25% due 05/15/29(a).(b)
5.00% due 05/01/25(a).(b)
5.25% due 06/01/27(a).(b)
Precision Dirilling Corp.
7.75% due 12/15/23(a)

Stars Group Holdings BV / Stars
Group US Co-Borrower LLC

7.00% due 07/15/26(a).(b)
Superior Plus LP / Superior General Partner, Inc.
4.50% due 03/15/29(a).(b)
ARGt

hFIEEt (@il $3.716,392)

TSV2A (1.0%)

& (1.0%)

Altice France S.A.

5.13% due 07/15/29(a).(b)
7.38% due 05/01/26(a),(b)
8.13% due 02/01/27(a).(b)
HESE

J75V2&5t (Eff $775,000)

WIEVITIWT (2.4%)

#HiE (2.4%)

Altice France Holding S.A.
10.50% due 05/15/27(a).(b)
INEOS Group Holdings S.A.
5.63% due 08/01/24(a).(b)
Intelsat Jackson Holdings S.A.
5.50% due 08/01/23(a).(c)
8.50% due 10/15/24(a).(b).(c)
9.75% due 07/15/25(a).(b).(c)

SFS5 DEEHR

s
RERR
20214 4 B30HRE#E
ik PIrz
USD 355,000
USD 185,000
62,325
FRVE USD 110,000
62.325
USD 100,000
39,000
78,000
29218 USD 235,000
618,612
Sl USD 300,000
1,246,313 UsD 200,000
185,000
205,000
87,505
45933 USD 420,000
35,875
e USD 105,000
82,562
111,562
lLoe2 USD 81,000
201950 USD 115,000
USD 300,000
109.725 USD 29,000
40,762
ERILRET] USD  155.000
3.848,334 WD 3,000
USD  63.000
USD 286,000
200,272
ERt USD  63.000
306,600
812,728 USD 92,000
812,728 UsD  77.000
USD 200,000
USD 95,000
USD 53,000
264,718 USD 96,000
402,732
USD 55,000
290,645
346,580 USD 78,000
81,042 USD  100.000

Mallinckrodt International Finance
SAA. / Mallinckrodt CB LLC

5.50% due 04/15/25(a).(b).(c)
5.63% due 10/15/23(a).(b).(c)
Telecom Italia Capital S.A.
6.00% due 09/30/34
Trinseo Materials Operating SCA
/ Trinseo Materials Finance, Inc.
5.38% due 09/01/25(a).(b)
ARGt

WoevTIoas (&l $2485,997)

F3529 (0.9%)

& (0.9%)

Alcoa Nederland Holding BV
7.00% due 09/30/26(a).(b)
Starfruit Finco BV / Starfruit US Holdco LLC
8.00% due 10/01/26(a).(b)
Trivium Packaging Finance BV
5.50% due 08/15/26(a).(b)
HESE

T5V9aE (@l $732,758)

KE (76.3%)

InifRitfR (0.5%)

DISH Network Corp.
3.38% due 08/15/26
Chesapeake Energy Corp.(c)
5.50% due 09/15/26
[inta =

#f|{ (75.8%)

Acadia Healthcare Co., Inc.
5.50% due 07/01/28(a).(b)
ACCO Brands Corp.

4.25% due 03/15/29(a).(b)
ACI Worldwide, Inc.

5.75% due 08/15/26(a).(b)
AdaptHealth LLC

4.63% due 08/01/29(a).(b)
Adient Global Holdings Ltd.
4.88% due 08/15/26(a).(b)
Adient US LLC

7.00% due 05/15/26(a).(b)
9.00% due 04/15/25(a).(b)
ADT Security Corp.

4.88% due 07/15/32(b)
Ahead DB Holdings LLC
6.63% due 05/01/28(a).(b)

Albertsons Cos, Inc. / Safeway, Inc. /
New Albertsons LP / Albertsons LLC

3.25% due 03/15/26(a).(b)
3.50% due 03/15/29(a).(b)
4.63% due 01/15/27(a).(b)
4.88% due 02/15/30(a).(b)
5.75% due 03/15/25(a)
Allegheny Technologies. Inc.
5.88% due 12/01/27(a)
Allied Universal Holdco LLC /
Allied Universal Finance Corp.
6.63% due 07/15/26(a).(b)
Allison Transmission, Inc.
3.75% due 01/30/31(a).(b)
4.75% due 10/01/27(a).(b)

it

236,075
123,025

123,811

102,019

970,647
.970.647

247,338
318,780
209,250

775,368
775,368

442,050
2,494
444,544
85,556
113,131
315,375
28,838
159,069

3,217
69.820

299,346

64,103

91,934
73,920
208,000
98,908
54,457

101,400

58,162

75,270
104,625

83
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90,000

139,000
120,250

140,000

345,000
65,000

220,000
50,000
72,000

305,000
23,000
70,000

19,000
19,000

117,000

44,000
31,000

63,000

115,000
120,000

265,000
126,000

64,000
66,000

150,000

212,000
35,000

191,000
77,000
100,000
111,000
96,000
38,000
96,000
65,000
95,000
115,000
60,000
115,000

76,000
113,000

S5 DRAH

gl

5.88% due 06/01/29(a).(b)
American Airlines, Inc. /AAdvantage Loyalty IP Ltd.
5.50% due 04/20/26(b)
5.75% due 04/20/29(b)
American Axle & Manufacturing, Inc.
6.25% due 04/01/25(a)
6.25% due 03/15/26(a)
6.88% due 07/01/28(a)

Antero Midstream Partners LP /
Antero Midstream Finance Corp.

5.38% due 09/15/24(a)
5.75% due 01/15/28(a).(b)
7.88% due 05/15/26(a).(b)
Antero Resources Corp.
5.63% due 06/01/23(a)
7.63% due 02/01/29(a).(b)
8.38% due 07/15/26(a).(b)
Apache Corp.

4.63% due 11/15/25(a)
4.88% due 11/15/27(a)
Aramark Services, Inc.
5.00% due 02/01/28(a).(b)
Arches Buyer, Inc.

4.25% due 06/01/28(a).(b)
6.13% due 12/01/28(a).(b)
Archrock Partners LP / Archrock Partners Finance Corp.
6.25% due 04/01/28(a).(b)
Arconic Corp.

6.00% due 05/15/25(a).(b)
6.13% due 02/15/28(a).(b)
Ardagh Packaging Finance PLC
/ Ardagh Holdings USA, Inc.
5.25% due 08/15/27(a).(b)
Avantor Funding, Inc.
4.63% due 07/15/28(a).(b)
Avis Budget Car Rental LLC / Avis Budget Finance, Inc
5.25% due 03/15/25(a).(b)
5.38% due 03/01/29(a).(b)

Axalta Coating Systems LLC / Axalta
Coating Systems Dutch Holding B BV

4.75% due 06/15/27(a).(b)
Bausch Health Americas, Inc.
8.50% due 01/31/27(a).(b)
9.25% due 04/01/26(a).(b)
Bausch Health Cos, Inc.
5.00% due 02/15/29(a).(b)
5.25% due 02/15/31(a).(b)
7.00% due 01/15/28(a).(b)
Big River Steel LLC / BRS Finance Corp.
6.63% due 01/31/29(a).(b)
Black Knight InfoServ LLC
3.63% due 09/01/28(a).(b)
Blue Racer Midstream LLC / Blue Racer Finance Corp.
7.63% due 12/15/25(a).(b)
Booz Allen Hamilton, Inc.
3.88% due 09/01/28(a).(b)
Boyne USA, Inc.

4.75% due 05/15/29(a).(b)
Brink's Co.

5.50% due 07/15/25(a).(b)
Buckeye Partners LP

4.13% due 03/01/25(a).(b)
4.13% due 12/01/27(a)
4.50% due 03/01/28(a).(b)
BWX Technologies, Inc.
4.13% due 06/30/28(a).(b)
4.13% due 04/15/29(a).(b)

$

96,975

145,950
128,848

145,075

354,272
69,388

223,575
50,950
78,480

306,144
24,942
78,602

20,069
20,055

122,276

43,835
31,775

65,861

122,763
127,500

270,853
131,985

64,960
68,723

157,125

236,115
38,769

191,294
77,105
108,875
119,880
94,490
41,078
95,760
66,788
100,225
117.875
59,250
115,144

77,330
116,108

FAORESEAHET 7V K (BEERE)

TR SIS D EAHHE
BY Crown Parent LLC / BY Bond Finance, Inc.
USD 70,000 4.25% due 01/31/26(a),(b)
California Resources Corp.
USD 113,000 7.13% due 02/01/26(a).(b)
Callon Petroleum Co.
USD 70,000 6.25% due 04/15/23(a)
USD 115,000 8.25% due 07/15/25(a)
Calpine Corp.
USD 56,000 4.63% due 02/01/29(a),(b)
USD 70,000 5.00% due 02/01/31(a).(b)
Carnival Corp.
USD 38,000 10.50% due 02/01/26(a).(b)
USD 59,000 11.50% due 04/01/23(a).(b)
Carpenter Technology Corp.
USD 75,000 6.38% due 07/15/28(a)
Catalent Pharma Solutions, Inc.
USD 23,000 3.13% due 02/15/29(a).(b)
CCO Holdings LLC / CCO Holdings Capital Corp.
USD 167,000 4.25% due 02/01/31(a).(b)
USD 100,000 4.75% due 03/01/30¢(a).(b)
USD 1,541,000 5.13% due 05/01/27(a).(b)
USD 25,000 5.38% due 06/01/29(a).(b)
USD 432,000 5.75% due 02/15/26(a),(b)
CD&R Smokey Buyer, Inc.
USD 116,000 6.75% due 07/15/25(a).(b)
CDK Global, Inc.
USD 120,000 5.25% due 05/15/29(a).(b)
CDW LLC / CDW Finance Corp.
USD 205,000 4.25% due 04/01/28(a)
Cedar Fair LP
USD 40,000 5.25% due 07/15/29(a)
Cedar Fair LP / Canada’s Wonderland Co. /
Magnum Management Corp. / Millennium Op
USD 80,000 5.50% due 05/01/25(a),(b)
Centene Corp.
USD 160,000 3.38% due 02/15/30(a)
USD 354,000 4.25% due 12/15/27(a)
USD 363,000 4.63% due 12/15/29(a)
Central Garden & Pet Co.
USD 79,000 4.13% due 10/15/30(a)
USD 222,000 5.13% due 02/01/28(a)
CenturyLink, Inc.
USD 220,000 4.00% due 02/15/27(a).(b)
USD 222,000 5.13% due 12/15/26(a).(b)
USD 55,000 5.63% due 04/01/25(a)
USD 382,000 7.50% due 04/01/24(a)
Chemours Co.
USD 148,000 5.75% due 11/15/28(a),(b)
USD 35,000 7.00% due 05/15/25(a)
Cheniere Energy Partners LP
USD 64,000 4.00% due 03/01/31(a),(b)
USD 325,000 4.50% due 10/01/29(a)
Chesapeake Energy Corp.
USD 35,000 5.50% due 02/01/26(a).(b)
USD 35,000 5.88% due 02/01/29(a),(b)
CHS/Community Health Systems, Inc.
USD 85,000 4.75% due 02/15/31(a).(b)
USD 99,000 5.63% due 03/15/27(a),(b)
USD 51,000 6.00% due 01/15/29(a).(b)
USD 35,000 8.00% due 03/15/26(a).(b)
Cincinnati Bell, Inc.
USD 130,000 7.00% due 07/15/24(a),(b)
USD 55,000 8.00% due 10/15/25(a).(b)

¥z

73.325
115,748

66,500
105,800

55,160
68,950

44,789
67.803

82,240
22,253

166,791
104,375

,612,754

27,137
447,120

123,830
128,700
213,712

41,132

83.810

160,600
371,031
393,795

81,486
235,320

224,154
232,822

59,331
427,152

157,223
36,006

65,120
339,219

36,925
37713

84,363
104,940
53,686
37,712

134,225
58,300

84
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52,000
45,000
15,000
70,000
115,000

366,000
213,000

79,000
57,000

55,000

275,000
260,000

128,000
108,000

272,000
114,000

635,000
135,000

106,000

66,000
125,000

170,000

156,000
25,000

143,000

110,000
19,000
912,000
121,000
50,000

48,000
125,000

81,000
90,000
120,000
62,000

50,000

¥z

Cinemark USA, Inc.

8.75% due 05/01/25(a).(b)
Citigroup. Inc.

5.95% due 05/15/25(a).(d).(e)
Clarios Global LP

6.75% due 05/15/25(a).(b)
Clean Harbors, Inc.

4.88% due 07/15/27(a).(b)
Clear Channel Outdoor Holdings, Inc.
7.75% due 04/15/28(a).(b)
Clear Channel Worldwide Holdings, Inc.
5.13% due 08/15/27(a).(b)
9.25% due 02/15/24(a)
Cleveland-Cliffs, Inc.

4.63% due 03/01/29(a).(b)
4.88% due 03/01/31(a).(b)
CNX Resources Corp.
6.00% due 01/15/29(a).(b)
CommScope, Inc.

6.00% due 03/01/26(a).(b)
8.25% due 03/01/27(a).(b)
Comstock Resources, Inc.
6.75% due 03/01/29(a).(b)
7.50% due 05/15/25(a).(b)
Constellation Merger Sub, Inc.
8.50% due 09/15/25(a).(b)
Continental Resources, Inc.
5.75% due 01/15/31(a).(b)
Cooper-Standard Automotive, Inc.
5.63% due 11/15/26(a).(b)
13.00% due 06/01/24(a).(b)
CoreCivic, Inc.

8.25% due 04/15/26(a)
Coty, Inc.

5.00% due 04/15/26(a).(b)
6.50% due 04/15/26(a).(b)
Crestwood Midstream Partners LP /
Crestwood Midstream Finance Corp.
5.63% due 05/01/27(a).(b)
DaVita, Inc.

3.75% due 02/15/31(a).(b)
4.63% due 06/01/30(a).(b)
DCP Midstream Operating LP
5.63% due 07/15/27(a)
Diamond Sports Group LLC /
Diamond Sports Finance Co.
5.38% due 08/15/26(a).(b)
DISH DBS Corp.

5.88% due 07/15/22

5.88% due 11/15/24

7.75% due 07/01/26

Dole Food Co., Inc.

7.25% due 06/15/25(a).(b)
Edgewell Personal Care Co.
4.13% due 04/01/29(a).(b)
5.50% due 06/01/28(a).(b)
Element Solutions, Inc.
3.88% due 09/01/28(a).(b)
Emergent BioSolutions, Inc.
3.88% due 08/15/28(a).(b)
Encino Acquisition Partners Holdings LLC
8.50% due 05/01/28(a).(b)
Endeavor Energy Resources LP / EER Finance, Inc.
6.63% due 07/15/25(a).(b)
Endo Luxembourg Finance Co. | Sarl / Endo US, Inc.
6.13% due 04/01/29(a).(b)

$

56,615
49,018
16,106
72,887
118,399

371,490
222,319

80,481
58,028

58,702

289,781
278,525

130,752
111,545

262,480
132,240

552,450
153,900

106,530

66,785
125,780

172,975

148,200
25,313

156,179

80,300
19,893
986,844
139,452
50,937

47,880
132,813

80,798
84,601
117,566

66,030

49,500
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225,000

78,000
155,000
225,000

56,000
245,000

87.000
68,000

585,000
118,000
87,000
87,000
60,000
60,000

38,000
100,000

188,000
88,000
88,000

200,000

299,000

400,000

200,000

115,000
87,000

87,000
650,000

30,000
130,000
325,000

25,000

10,000
126,000

38,000
120,000

68,000

34,000

50,000
99,000

235,000

225,000

Energizer Holdings. Inc.
4.75% due 06/15/28(a).(b)
EnLink Midstream LLC
5.38% due 06/01/29(a)
EnLink Midstream Partners LP
4.85% due 07/15/26(a)
EnPro Industries, Inc.

5.75% due 10/15/26(a)
Entegris, Inc.

3.63% due 05/01/29(a).(b)
4.63% due 02/10/26(a).(b)
Entercom Media Corp.
6.50% due 05/01/27(b)
6.75% due 03/31/29
Envision Healthcare Corp.
8.75% due 10/15/26(a).(b)
EQM Midstream Partners LP
4.13% due 12/01/26(a)
4.50% due 01/15/29(a).(b)
4.75% due 01/15/31(a).(b)
6.00% due 07/01/25(a).(b)
6.50% due 07/01/27(a).(b)
EQT Corp.

5.00% due 01/15/29(a)
7.63% due 02/01/25(a)
Ford Motor Co.

8.50% due 04/21/23
9.00% due 04/22/25(a)
9.63% due 04/22/30(a)
Ford Motor Credit Co. LLC
4.27% due 01/09/27(a)
4.54% due 08/01/26(a)
4.69% due 06/09/25(a)
5.13% due 06/16/25(a)
Freeport-McMoRan, Inc.
4.13% due 03/01/28(a)
4.38% due 08/01/28(a)
Frontier Communications Corp.
5.88% due 10/15/27(a).(b)
11.00% due 09/15/25(a).(c)
Gap, Inc.

8.88% due 05/15/27(a).(b)
Gartner, Inc.

4.50% due 07/01/28(a).(b)
GCP Applied Technologies, Inc.
5.50% due 04/15/26(a).(b)
Genesis Energy LP / Genesis Energy Finance Corp.
6.25% due 05/15/26(a)
6.50% due 10/01/25(a)
7.75% due 02/01/28(a)
8.00% due 01/15/27(a)
GEO Group, Inc.

5.88% due 10/15/24(a)
Goodyear Tire & Rubber Co./The
5.25% due 04/30/31(a)
Graham Packaging Co., Inc.
7.13% due 08/15/28(a).(b)
Gray Television, Inc.

4.75% due 10/15/30(a).(b)
7.00% due 05/15/27(a).(b)
Greif, Inc.

6.50% due 03/01/27(a).(b)
Griffon Corp.

5.75% due 03/01/28(a)

¥z

230,063

78,000
156,550
237,937

56,840
253,499

89,175
70,040

424,728
119,180
86,348
86,120
65,550
66,254

41,504
115,102

210,560
107,484
123,420
210,022
321,051
430,000
218,480

121,241
92,764

92,438
495,625

35,025
136,663
333,937

24,531

10,050
127,260

39,148

96,366

68,524

36,465

50,000
108,034

248,497

240,188
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253,000
650,000

263,000
182,000

80,000
240,000
108,000
220,000
112,000
415,000

58,000
58,000

500,000
40,000
32,000

103,000

100,000

100,000

250,000
30,000

100,000

150,000
72,266

130,981

263,000

300,000
55,000

108,000
105,000

40,000
40,000

230,000
50,000

40,000
40,000

69,000
13.000

235,000
57,000

72,000
250,000
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HCA, Inc.

5.63% due 09/01/28(a)
5.88% due 02/15/26(a)
Herc Holdings, Inc.

5.50% due 07/15/27(a).(b)
Hertz Corp.

5.50% due 10/15/24(a).(b).(c)
6.00% due 01/15/28(a).(b).(c)
7.13% due 08/01/26(a).(b).(c)
7.63% due 06/01/22(a).(b).(c)
Hess Midstream Operations LP
5.63% due 02/15/26(a).(b)
Hexion, Inc.

7.88% due 07/15/27(a).(b)
High Ridge Brands Co.(c)
8.88% due 03/15/25

Hilcorp Energy I LP / Hilcorp Finance Co.
5.75% due 02/01/29(a).(b)
6.00% due 02/01/31(a).(b)
Hillman Group, Inc.

6.38% due 07/15/22(a).(b)
Hilton Domestic Operating Co., Inc.
3.75% due 05/01/29(a).(b)
5.38% due 05/01/25(a).(b)
5.75% due 05/01/28(a).(b)
Holly Energy Partners LP / Holly Energy Finance Corp,
5.00% due 02/01/28(a).(b)
Hologic, Inc.

3.25% due 02/15/29(a).(b)
Howmet Aerospace, Inc.
5.90% due 02/01/27

6.75% due 01/15/28

6.88% due 05/01/25(a)
iHeartCommunications, Inc.
5.25% due 08/15/27(a).(b)
6.38% due 05/01/26(a)
8.38% due 05/01/27(a)
Imola Merger Corp.

4.75% due 05/15/29(a).(b)
IQVIA, Inc.

5.00% due 10/15/26(a) (b)
IRB Holding Corp.

7.00% due 06/15/25(a).(b)
Iron Mountain, Inc.

4.50% due 02/15/31(a).(b)
5.00% due 07/15/28(a).(b)
Jaguar Holding Co. II / PPD Development LP
4.63% due 06/15/25(a).(b)
5.00% due 06/15/28(a).(b)
Jeld-Wen, Inc.

4.63% due 12/15/25(a).(b)
JELD-WEN, Inc.

6.25% due 05/15/25(a).(b)
Kennedy-Wilson, Inc.

4.75% due 03/01/29(a)
5.00% due 03/01/31(a)

L Brands, Inc.

6.75% due 07/01/36
9.38% due 07/01/25(b)
LABL Escrow Issuer LLC
6.75% due 07/15/26(a).(b)
Lamb Weston Holdings, Inc.
4.88% due 05/15/28(a).(b)
Level 3 Financing, Inc.
3.63% due 01/15/29(a).(b)
5.38% due 05/01/25(a)

$

295,061
1,895,436

278,122
189,962

87.000
261,600
116,640
228,250
120,563

59,015
59,740

500,500
40,100
33,701

110,725

103,250
98,255

288,437
35,962

116,000

155,250
76,987

140,543

273,115

310,160
59,194

107,706
108,675

42,047
43,620

234,600
53,438

41,350
41,396

83,097
16,494

253,212
62,843

69,750
254,875

FAORESEAHET 7V K (BEERE)

TE SIS D EAHHE
Live Nation Entertainment, Inc.
UsD 23,000 3.75% due 01/15/28(a).(b)
USD 65,000 4.75% due 10/15/27(a).(b)
USD 100,000 6.50% due 05/15/27(a).(b)
Lumen Technologies, Inc.
USD 45,000 4.50% due 01/15/29(a).(b)
Macy's, Inc.
USD 126,000 8.38% due 06/15/25(a).(b)
Marriott Ownership Resorts, Inc.
UsSD 98,000 6.13% due 09/15/25(a).(b)
Marriott Ownership Resorts, Inc. / ILG LLC
USD 265,000 6.50% due 09/15/26(a)
Masonite International Corp.
UsD 78,000 5.38% due 02/01/28(a).(b)
USD 72,000 5.75% due 09/15/26(a).(b)
MasTec, Inc.
USD 140,000 4.50% due 08/15/28(a).(b)
Mattel, Inc.
USD 32,000 3.38% due 04/01/26(a).(b)
UsSD 40,000 3.75% due 04/01/29(a).(b)
USD 55,000 5.88% due 12/15/27(a).(b)
UsSD  89.000 6.75% due 12/31/25(a).(b)
Mauser Packaging Solutions Holding Co.
USD 340,000 5.50% due 04/15/24(a).(b)
USD 265,000 7.25% due 04/15/25(a).(b)
Meredith Corp.
USD 250,000 6.50% due 07/01/25(a).(b)
USD 295,000 6.88% due 02/01/26(a)
MGM Growth Properties Operating
Partnership LP / MGP Finance Co-Issuer Inc.
USD 94,000 3.88% due 02/15/29(a).(b)
USD 120,000 4.50% due 09/01/26(a)
UsSD 100,000 4.50% due 01/15/28(a)
USD 110,000 4.63% due 06/15/25(a).(b)
UsD  70.000 5.63% due 05/01/24(a)
USD 144,000 5.75% due 02/01/27(a)
MGM Resorts International
USD 133,000 5.75% due 06/15/25(a)
USD 300,000 6.00% due 03/15/23
Microchip Technology. Inc.
USD 55,000 4.25% due 09/01/25(a).(b)
Mileage Plus Holdings LLC / Mileage
Plus Intellectual Property Assets Ltd.
USD 225,000 6.50% due 06/20/27(a).(b)
Nabors Industries Ltd.
UsSD 85,000 7.25% due 01/15/26(a).(b)
Nabors Industries, Inc.
USD 220,000 5.75% due 02/01/25(a)
Nationstar Mortgage Holdings, Inc.
USD 58,000 5.13% due 12/15/30¢(a).(b)
USD 84,000 5.50% due 08/15/28(a).(b)
USD 35,000 6.00% due 01/15/27(a).(b)
NCR Corp.
USD 63,000 5.00% due 10/01/28(a).(b)
UsD 86,000 5.13% due 04/15/29(a).(b)
USD 285,000 5.75% due 09/01/27(a).(b)
USD 135,000 6.13% due 09/01/29(a).(b)
NESCO Holdings I, Inc.
USD 29,000 5.50% due 04/15/29(a).(b)
Netflix, Inc.
USD 220,000 4.88% due 04/15/28
USD 196,000 5.88% due 11/15/28
Newell Brands, Inc.
UsD 20,000 4.88% due 06/01/25(a)
USD 40,000 5.88% due 04/01/36(a)

¥z
22916
65,589
110,500
44,325
139,007
104,003
276,925

82,680
74,700

145,950

33,120
40,993
60,431
93,494

341,275
257,712

266,875
303,481

95,168
126,750
104,250
117,027

75,475
160,920

146,466
321,000

57,752

246,443
74,800
181,500
57,400
84,840
36,575
64,890
88,473
301,031
146,812
29,870

253,275
238,728

22,100
49,688

86
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69,000
357,000
81,000
205,000

140,000
155,000

48,000
40,000
115,000
111,000

61,000
10,000
54,000
70,000
54,000
104,000
23,000
45,000
57,000
68,000
99,000
63,000
63,000
266,000
121,000
139,000
172,000
40,000

200,000
200,000

46,000
183,000
380,000

110,000
76,000

95,000
20,000

104,000
26,000

210,000
475,000
80,000
67,000

SRR

¥z

News Corp.

3.88% due 05/15/29(a).(b)
Nexstar Broadcasting, Inc.
5.63% due 07/15/27(a).(b)
NGL Energy Operating LLC / NGL Energy Finance Corp.
7.50% due 02/01/26(a).(b)
NMG Holding Co., Inc. / Neiman Marcus Group LLC
7.13% due 04/01/26(a).(b)
Novelis Corp.

4.75% due 01/30/30(a).(b)
5.88% due 09/30/26(a).(b)
NRG Energy. Inc.

3.38% due 02/15/29(a).(b)
3.63% due 02/15/31(a).(b)
5.25% due 06/15/29(a).(b)
6.63% due 01/15/27(a)
Nuance Communications, Inc.
5.63% due 12/15/26(a)
NusStar Logistics LP

5.63% due 04/28/27(a)
5.75% due 10/01/25(a)
6.00% due 06/01/26(a)
6.38% due 10/01/30(a)

Qasis Midstream Partners LP / OMP Finance Corp.
8.00% due 04/01/29(a).(b)
Occidental Petroleum Corp.
2.70% due 08/15/22
3.40% due 04/15/26(a)
5.50% due 12/01/25(a)
5.88% due 09/01/25(a)
6.13% due 01/01/31(a)
6.38% due 09/01/28(a)
6.63% due 09/01/30(a)
8.00% due 07/15/25(a)
8.50% due 07/15/27(a)
8.88% due 07/15/30(a)

ON Semiconductor Corp.
3.88% due 09/01/28(a).(b)
OneMain Finance Corp.
4.00% due 09/15/30(a)
Organon Finance 1 LLC
4.13% due 04/30/28(a).(b)
5.13% due 04/30/31(a).(b)
Owens & Minor, Inc.

4.50% due 03/31/29(a).(b)
Panther BF Aggregator 2 LP / Panther Finance Co. Inc.
6.25% due 05/15/26(a) (b)
Par Pharmaceutical, Inc.
7.50% due 04/01/27(a).(b)
PBF Holding Co LLC / PBF Finance Corp.
6.00% due 02/15/28(a)
9.25% due 05/15/25(a).(b)
Performance Food Group, Inc.
5.50% due 10/15/27(a).(b)
6.88% due 05/01/25(a).(b)
PG&E Corp.

5.00% due 07/01/28(a)
5.25% due 07/01/30(a)
PGT Innovations, Inc.

6.75% due 08/01/26(a).(b)
Photo Holdings Merger Sub, Inc.
8.50% due 10/01/26(a).(b)
Pike Corp.

5.50% due 09/01/28(a).(b)
Plantronics, Inc.

4.75% due 03/01/29(a).(b)

$

70,344
377,081
84,848
209,690

145,600
161,694

46,980
39,188
123,194
115,684

64,050
10,525
58,118
75,862
59,468
106,440
23,144
44,502
61,275
74,290
110,138
70,560
71.820
310,555
147,166
178,615
177,052
38,700

204,898
207,520

46,469
194,106
399,950

83,004
79,610

100,115
21,378

108,940
27,755

221,812
520,125
82,400

65,995
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160,000
90,000
90,000

245,000
60,000

65,000

94,000

36,000
36,000

135,000
300,000

175,000
46,000

930,432

85,000
180,000

134,000
264,000

23,000
40,000
85,000
49,000

80,000
77,000

84,000
48,000
140,000
75,000

34,000
33,000

290,000

46,000
328,000
185,000
530,000
220,000

23,000
285,000

76,000

5.50% due 05/31/23(a).(b)
Post Holdings. Inc.

5.50% due 12/15/29(a).(b)
5.63% due 01/15/28(a).(b)
5.75% due 03/01/27(a).(b)
Presidio Holdings, Inc.
4.88% due 02/01/27(a).(b)
Prestige Brands, Inc.

5.13% due 01/15/28(a).(b)

Prime Security Services Borrower
LLC / Prime Finance, Inc.

3.38% due 08/31/27(a).(b)
Quicken Loans LLC / Quicken Loans Co-Issuer, Inc.
3.63% due 03/01/29(a).(b)
3.88% due 03/01/31(a).(b)
Radiology Partners, Inc.
9.25% due 02/01/28(a).(b)
Rain ClI Carbon LLC / Cll Carbon Corp.
7.25% due 04/01/25(a).(b)
Range Resources Corp.
4.88% due 05/15/25(a)
8.25% due 01/15/29(a).(b)
Reichhold Industries, Inc.
9.00% due 05/01/18(b).(c)
RHP Hotel Properties LP / RHP Finance Corp.
4.50% due 02/15/29(a).(b)
4.75% due 10/15/27(a)
Rite Aid Corp.

7.50% due 07/01/25(a).(b)
8.00% due 11/15/26(a).(b)
Royal Caribbean Cruises Ltd.
9.13% due 06/15/23(a).(b)
10.88% due 06/01/23(a).(b)
11.50% due 06/01/25(a).(b)
RP Escrow Issuer LLC

5.25% due 12/15/25(a).(b)
Sabre GLBL, Inc.

7.38% due 09/01/25(a).(b)
9.25% due 04/15/25(a).(b)
Scotts Miracle-Gro Co.
4.00% due 04/01/31(a).(b)
4.50% due 10/15/29(a)
5.25% due 12/15/26(a)
Scripps Escrow, Inc.

5.88% due 07/15/27(a).(b)
Scripps Escrow I, Inc.
3.88% due 01/15/29(a).(b)
5.38% due 01/15/31(a).(b)
Sensata Technologies BV
4.00% due 04/15/29(a).(b)
Sensata Technologies, Inc.
3.75% due 02/15/31(a).(b)
Service Corp. International
7.50% due 04/01/27
Sinclair Television Group, Inc.
5.13% due 02/15/27(a).(b)
Sirius XM Radio, Inc.

5.00% due 08/01/27(a).(b)
5.38% due 07/15/26(a).(b)
5.50% due 07/01/29(a).(b)
Six Flags Entertainment Corp.
4.88% due 07/31/24(a).(b)
Six Flags Theme Parks, Inc.
7.00% due 07/01/25(a).(b)

¥z
160,200

96,889
94,837
256,637
61,800

68,087

90.828

35,100
35,010

148,163
309,381

173,906
49,899

-

84,123
185,242

138,891
274,230

25,391
45,920
98,467
51,083

87,100
92,015

83,160
50,217
146,178
78916

33,746
33,454

291,798

45,680
396,060
183,150
555,015
227,194

24,896
286,781

82,108
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128,000
63,000

158,000
24,000
115,000
25,000
55,000
109,000
28,000
122,000
108,000
567,000

1,285,000
145,000

115,000
205,000
275,000

54,000

250,000
185,000

160,000
44,000
145,000
47,000
57,000
24,000
40,000
23,000
30,000
95,000

60,000
84,000

67,000
128,000
100,000

15,000
240,000
254,000

158,000
65,000

180,000
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SM Energy Co.

6.13% due 11/15/22(a)
6.63% due 01/15/27(a)
Southwestern Energy Co.
6.45% due 01/23/25(a)
7.50% due 04/01/26(a)
7.75% due 10/01/27(a)
Spectrum Brands, Inc.
3.88% due 03/15/31(a).(b)
5.00% due 10/01/29(a).(b)
5.50% due 07/15/30(a).(b)
5.75% due 07/15/25(a)
Spirit AeroSystems, Inc.
7.50% due 04/15/25(a).(b)
Springleaf Finance Corp.
6.63% due 01/15/28(a)
Sprint Capital Corp.

8.75% due 03/15/32
Sprint Corp.

7.63% due 02/15/25(a)
7.63% due 03/01/26(a)
SPX FLOW, Inc.

5.88% due 08/15/26(a. (b)
SS&C Technologies, Inc.
5.50% due 09/30/27(a).(b)
Standard Industries, Inc.
4.75% due 01/15/28(a).(b)
Standard Industries, Inc.
3.38% due 01/15/31(a).(b)
Staples, Inc.

7.50% due 04/15/26(a).(b)
10.75% due 04/15/27(a).(b)
Station Casinos LLC

4.50% due 02/15/28(a).(b)
Stericycle, Inc.

3.88% due 01/15/29(a).(b)
Stevens Holding Co., Inc.
6.13% due 10/01/26(a).(b)
Summit Materials LLC / Summit Materials Finance Corp.
5.25% due 01/15/29(a).(b)
Sunoco LP / Sunoco Finance Corp.
4.50% due 05/15/29(a).(b)
Switch Ltd.

3.75% due 09/15/28(a).(b)
Synaptics, Inc.

4.00% due 06/15/29(a).(b)
Syneos Health, Inc.

3.63% due 01/15/29(a).(b)

Tallgrass Energy Partners LP /
Tallgrass Energy Finance Corp.

5.50% due 01/15/28(a).(b)
6.00% due 03/01/27(a).(b)
6.00% due 12/31/30(a).(b)
7.50% due 10/01/25(a).(b)

Targa Resources Partners LP / Targa
Resources Partners Finance Corp.

4.00% due 01/15/32(a).(b)
4.88% due 02/01/31(a).(b)
5.00% due 01/15/28(a)
5.38% due 02/01/27(a)
5.50% due 03/01/30(a)
6.50% due 07/15/27(a)
Tempur Sealy International, Inc.
4.00% due 04/15/29(a).(b)
5.50% due 06/15/26(a)
Tenet Healthcare Corp.
4.63% due 07/15/24(a)

$

126,400
60,874

170,640
25,385
123,617
24,500
58,162
117,584
28,823
130,540
122,850

840,577

,529,150

177.806
119,600
217,787
283,594

50,471

258,750
191,419

160,719
43,890
155,875
49,468
57.570
23,880
40,020
22,483
29,625
96,397

60,150
91,770

65,897
133,563
105,280

15,573
259,582
276,225

160,027
66,961

182,718
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15,000
654,000
15,000
310,000
317,000
76,000
157,000
70,000
56,000
50,000
105,000
170,375
70,325
162,000
17.000

92,000

64,000
9,000
50,000
40,000
175,000
15,000
110,000
105,000
45,000
31,000
330,000

70,000

245,000
57,000
100,000

234,000
161,000

132,000
126,000
145,000
140,000

75,000

4.63% due 06/15/28(a).(b)
4.88% due 01/01/26(a).(b)
5.13% due 05/01/25(a)
5.13% due 11/01/27(a).(b)
6.25% due 02/01/27(a).(b)
7.50% due 04/01/25(a).(b)
Tenneco, Inc.

5.00% due 07/15/26(a)
5.13% due 04/15/29(a).(b)
7.88% due 01/15/29(a).(b)
Terex Corp.

5.00% due 05/15/29(a).(b)
T-Mobile USA, Inc.

4.75% due 02/01/28(a)
Transocean Guardian Ltd.
5.88% due 01/15/24(a).(b)
Transocean Pontus Ltd.
6.13% due 08/01/25(a).(b)
Transocean, Inc.

11.50% due 01/30/27(a).(b)
TreeHouse Foods, Inc.
4.00% due 09/01/28(a)
TriMas Corp.

4.13% due 04/15/29(a) (b)
Trinseo Materials Operating SCA
/ Trinseo Materials Finance, Inc.
5.13% due 04/01/29(a, (b)
TripAdvisor, Inc.

7.00% due 07/15/25(a),(b)
Triton Water Holdings, Inc.
6.25% due 04/01/29(a).(b)
Triumph Group. Inc.

6.25% due 09/15/24(a).(b)
7.75% due 08/15/25(a)
8.88% due 06/01/24(a),(b)
United Airlines, Inc.

4.38% due 04/15/26(a).(b)
United Rentals North America, Inc.
3.88% due 02/15/31(a)
4.88% due 01/15/28(a)
5.50% due 05/15/27(a)
United States Cellular Corp.
6.70% due 12/15/33
United States Steel Corp.
6.88% due 03/01/29(a)
Uniti Group LP / Uniti Group
Finance, Inc. / CSL Capital LLC
6.00% due 04/15/23(a),(b)
Vail Resorts, Inc.

6.25% due 05/15/25(a).(b)
Venator Finance Sarl / Venator Materials LLC
9.50% due 07/01/25(a).(b)
VICI Properties LP / VICI Note Co., Inc.
4.25% due 12/01/26(a),(b)
4.63% due 12/01/29(a).(b)
Vine Energy Holdings LLC
6.75% due 04/15/29(a),(b)
Vista Outdoor, Inc.

4.50% due 03/15/29(a).(b)
Vistra Operations Co. LLC
5.63% due 02/15/27(a).(b)
Wabash National Corp.
5.50% due 10/01/25(a),(b)
Welbilt, Inc.

9.50% due 02/15/24(a)

¥z
15,499
679,506
15,180
325,128
332,454
81,890
152,073
69,475
63,053
52,000
112,219
158,449
68,567
155,520
16,894

91,769

64,960
9,720
50,625
40,348
172,812
16,688
114,149
105,670
47,644
33,054
412,507

73,063

248,675
60,491
112,250

241,312
167,184

132,165
125,922
150,974
142,800

78,844

88
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WESCO Distribution, Inc.
USD 148,000 7.13% due 06/15/25(a),(b) $ 159,840
USD 148,000 7.25% due 06/15/28(a).(b) 164,280
White Cap Buyer LLC
USD 44,000 6.88% due 10/15/28(a).(b) 46,695
WMG Acquisition Corp.
USD 177,000 3.00% due 02/15/31(a),(b) 166,159
Wolverine Escrow LLC
USD 332,000 9.00% due 11/15/26(a).(b) 328,534
USD 40,000 13.13% due 11/15/27(a).(b) 33,900
WPX Energy, Inc.
USD 180,000 5.75% due 06/01/26(a) 188,100
USD 35,000 5.88% due 06/15/28(a) 38,617
\Wynn Las Vegas LLC / Wynn Las Vegas Capital Corp.
USD 288,000 5.50% due 03/01/25(a),(b) 307,440
Wynn Resorts Finance LLC / Wynn Resorts Capital Corp.
USD 144,000 5.13% due 10/01/29(a).(b) 148,860
Yum! Brands, Inc.
USD 99,000 3.63% due 03/15/31(a) 97,714
USD 88,000 4.63% due 01/31/32(a) 91,978
USD 50,000 7.75% due 04/01/25(a).(b) 54,688
Zayo Group Holdings, Inc.
USD 60,000 4.00% due 03/01/27(a),(b) 59,580
HESE 62,552,219
KEEE (Eif $62,416,633) 62,996,763
&35 (&l $70,186,780) 70,466,165
0%
USFy RN=bF=Yv T (1.2%)
KE (1.2%)
328 Claire's Stores, Inc. 766,700
13,286 International Oncology Care, Inc. 149,468
821 Neiman Marcus Group Equity 64,449
31,164 Remainco LLC 37.548
KESE (&ifi $133,750) 1,018,165
Y7y RIf=Mr=yy 785 (8 $133750 1,018,165
HRER
ZiEk (7.9%)
TATVEEE (5.1%)
3,017 Reichhold 4,226,817
TARVEESE (& $0) 4,226,817
KE (2.8%)
3,396 Battalion Oil Corp. 40,752
41 Chesapeake Energy Corp. 1.868
467 Claire's Stores, Inc. 105,075
31,186 Clear Channel Outdoor Holdings, Inc. 78,277
11,000 EP Energy Corp. 929,500
4,136 iHeartMedia, Inc. Class A 79,163
116,913 MYT Holding LLC 628,408
446 NMG Parent LLC 35,011
3,299 Oasis Petroleum, Inc. 256,068
4,276 \Whiting Petroleum Corp. 171,339
RESET (Hffi $2,846,307) 2,325,461
EiEtEst (8 $2.846,307) 6,552,278
O
TEIEREESEE (0.7%)
KE (0.7%)
16,555 VICI Properties, Inc. 524,794
KESET (il $300,126) 524,794
TEEIREETE (FiE $300,126) 524,794
HE
B5%#% (0.2%)
KE (0.2%)
201,713 MYT Holding LLC(b) 203,327
KESE (Eifi $732,006) 203,327
BEHEst (Effi $732,006) 203,327

HRE SRR Bkl
952k (0.0%)
KE (0.0%)
77 Chesapeake Energy Corp. 0.00% 1,496
2,274 Fortive Corp. 0.00% 23
RESE (i $39,688) 1,519
D5 h&Et (Effi $39,688) 1,519
pI

EHER (1.5%)
AUT—F (1.5%)
EHIFEE (1.5%)
Skandinaviska Enskilda Banken AB

USD 1,208,045 0.01% due 05/03/21 1,208,045
EMfEESE ,208,045
AvI—7 U85 (Efl $1,208,045) ,208,045
EHEMSET (8 $1,208,045) ,208,045

g% E(C
HBEE
REWE (8l $75446,702) 96.90% $ 79,974,293

BEZBETIRESLVZOMNEE _3.10% 2,524,980
HEE 100.0% _$ 82,499,273

(a) EERRIE TS,

(b) 144 AGEE, 1933FZE144AI—)VICHES T, BEFHNRERS
NTWL 25, BFNRRINCFE. BRFEEKERER
|[CERFEN TIBEC T, HHICHAY DEWVERY . Hsza s E REEn®
BOERRIBREINEEA.

() FI7#IUkUIES.

(d) 20214 4 B30B D52,

(e) KAt

(f) FHMEZEFEOTY,

SERBRO IR TOBMESSERRHORRDHMICE DN TE
MEEZSDPRFEM TIER <, URTDFREEICK > THRINTVET,
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20215 4 A30BRENE T 7 V RONEABLEZNES

(fEEED—0.0%)

FAORESEAHET 7V K (BEERE)

2L EEIEF TS REH 7Y ZRSE Epaliif SHEE (18) FSHER S (18)
JPY HSBC Bank 7,200,000  2021/5/6 Usb 66,396 % - $ (525) % (525)
JPY HSBC Bank 4,500,000  2021/5/7 usD 41,400 - (230) (230)
JPY HSBC Bank 45,600,000  2021/5/7 USD 419,524 - (2.335) (2,335)
JPY HSBC Bank 14,600,000 2021/5/10  USD 133,870 - (293) (293)
$ - (3.383) (3,383)
20215 4 B30BIREENT SAA —JPYT S ADHESELELNES (FEED0.1%)
8V EEIEF ST REH R F Epaliif SHEE (18) FEHER S (18)
JPY HSBC Bank 1,959,157,010  2021/5/6 UsD 17868286  § 55,722 $ - $ 55,722
JPY HSBC Bank 19,117,024 2021/5/6 usD 174,244 655 - 655
JPY HSBC Bank 19,182,842  2021/6/2 usD 177,561 - (2,024) (2,.024)
JPY HSBC Bank 1,832,000,653  2021/6/2 USD 16964975 - (200,862) (200,862)
USD HSBC Bank 16,964,975  2021/5/6 JPY  1.832,604,969 198,771 - 198,771
USD  HSBC Bank 474,185  2021/5/6 JPY 52270574 - (4,030) (4,030)
USD  HSBC Bank 251,538  2021/5/6 JPY  27.203018 2,662 - 2,662
USD HSBC Bank 603,370  2021/5/6 JPY 66195472 - (2.242) (2.242)
$ 257.810 $ (209,158)  § 48,652
20214 4 B30HEEN T S5 A B —BRLY 5 A DHELEEERZNES (FEED3.1%)
SV BEIEF TR REH I k] Eaaliifin Ml (18) FSHER . (18)
BRL HSBC Bank 226,055,273  2021/5/4 USD 39010604 $ 2,656,651 $ - $ 2,656,651
BRL HSBC Bank 226,055,273  2021/6/2 USD 41,369,004 198,547 - 198,547
USD  HSBC Bank 41,440,013 2021/5/4 BRL 226,055,273 - (227.247) (227.241)
USD  HSBC Bank 484,161 2021/6/2 BRL 2,616,400 3,051 — 3,051
$ 2,858,249 $ (227,241)  § 2,631,008
20214 4 B30HEHENT S5 XD —AUDT S5 A DHNEABEERNES (HEED0.1%)
B EEIHEF ZHRE REH Y BHRE Eaaliif Ml (18) FEHER . (18)
AUD HSBC Bank 10,121,942  2021/5/4 USD 7738838 79,857 $ - $ 79,857
AUD HSBC Bank 98,254  2021/5/4 usD 75,198 698 - 698
AUD HSBC Bank 9,278,865  2021/6/2 USD  7.234,730 - (66,284) (66,284)
AUD HSBC Bank 207.944  2021/6/2 usD 162,390 - (1.742) (1,742)
USD HSBC Bank 7,234,730  2021/5/4  AUD 9,281,002 65.619 - 65,619
USD HSBC Bank 74,995  2021/5/4  AUD 98,489 - (1,083) (1,083)
USD HSBC Bank 263,690  2021/5/4  AUD 345,077 - (2.865) (2,865)
USD  HSBC Bank 240,621 2021/5/4  AUD 311,984 - (371) (371)
USD  HSBC Bank 143,214  2021/5/4  AUD 183,643 1,359 — 1,359
$ 147,533 $ (72,345) % 75,188
202144 B30HRAEN T SR E —ZART S ADHAEHSEELRNES (HEED0.0%)
B\ EEIEF THEEE REH Y ZRSE Eaaliif SHli (38) FisTHERE S (18)
USD HSBC Bank 29,801 2021/5/4  ZAR 425456  § 475 $ - $ 475
USD HSBC Bank 304,970  2021/5/4  ZAR 4,349,017 5,193 - 5,193
USD HSBC Bank 20,355  2021/5/4  ZAR 304,543 - (637) (637)
USD  HSBC Bank 224254  2021/5/4  ZAR 3,202,003 3,540 - 3,540
ZAR HSBC Bank 8.161,981 2021/5/4 USD 541,480 21.125 - 21,125
ZAR HSBC Bank 119,038  2021/5/4 usD 8,099 106 - 106
ZAR HSBC Bank 4,363,498  2021/6/2 USD 304970 - (5.443) (5.443)
ZAR HSBC Bank 401,410  2021/6/2 usD 28,014 - (459) (459)
$ 30,439 $ (6539 % 23,900
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TAOKREREAMET 7V F (EEERE)

202154 A30BREND T S A F —TRYT S ADABERBTEZNES (HBEEDO.2%)

B0 EEIEF TS REH 55Y  ZHSE Ealiif SHEE (18) Sl (18)
TRY HSBC Bank 995,161 2021/5/4  USD 116,150 % 3,864 $ - $ 3,864
TRY HSBC Bank 695,186  2021/5/4  USD 84,119 - (281) (281)
TRY HSBC Bank 59,917,801 2021/5/4  USD 7,089,355 136,622 - 136,622
TRY HSBC Bank 608,827  2021/5/4  USD 72,119 1,304 - 1,304
TRY HSBC Bank 608,904  2021/6/2 usD 72,122 229 - 229
TRY HSBC Bank 50,301,419  2021/6/2 USD 5,954,055 22,812 - 22,812
TRY HSBC Bank 1,098,189  2021/6/2 usD 131,846 - (1.358) (1,358)
USD HSBC Bank 5,954,055  2021/5/4  TRY 49,538,281 - (20,170) (20,170)
USD HSBC Bank 1,074,991 2021/5/4  TRY 9,096,569 - (22,038) (22,038)
USD HSBC Bank 189,683  2021/5/4  TRY 1,575,982 - (378) (378)
USD HSBC Bank 143,015  2021/5/4  TRY 1,183,898 239 - 239
USD HSBC Bank 98,620  2021/5/4  TRY 822,245 - (542) (542)
USD HSBC Bank 166,869  2021/6/2  TRY 1,394,518 1,171 - 1,171
$ 166.241 $ (44,767) % 121,474
20214 4 B30HRENTI SAG—BE LI b « IS ADHEABSEZNES FEED0.0%)
B0 EEIHEF ZHIRE REH 55Y  BHRE Sz Ml (18) FEHER . (18)
INR  HSBC Bank 53,766,350 2021/5/14 USD 719,091 $ 5,477 $ - $ 5,477
PHP HSBC Bank 53,250,295  2021/5/14 USD 1.087.887 17,910 - 17.910
RUB HSBC Bank 27,320,423  2021/5/13  USD 349,981 13,496 - 13,496
RUB HSBC Bank 317,039  2021/5/13  USD 4,099 119 - 119
TRY HSBC Bank 9,148,628  2021/5/17 USD 1,092,722 3,461 - 3,461
USD HSBC Bank 10,714 2021/5/14  INR 801,632 - (89) (89)
USD HSBC Bank 20,642  2021/5/14  INR 1,549,667 - (242) (242)
USD HSBC Bank 6,971  2021/5/14  INR 521,465 - (56) (56)
USD HSBC Bank 13,647  2021/5/14  INR 1,023,440 - (145) (145)
USD HSBC Bank 20,969  2021/5/14  PHP 1,015.682 - (123) (123)
USD HSBC Bank 10,880  2021/5/14 PHP 528,661 (98) (98)
USD HSBC Bank 22,096  2021/5/14  PHP 1,081,552 - (364) (364)
USD HSBC Bank 31,329  2021/5/14  PHP 1,530,304 - (449) (449)
USD HSBC Bank 10,247  2021/5/13 RUB 795564 - (338) (338)
USD HSBC Bank 3517 2021/5/13 RUB 264,156 3 - 3
USD HSBC Bank 6,640 2021/5/13 RUB 498,874 3 - 3
USD HSBC Bank 14,194  2021/5/17  TRY 118,896 - (54) (54)
USD HSBC Bank 24,067  2021/5/17 TRY 200,648 25 - 25
USD HSBC Bank 8,997  2021/5/17  TRY 74,564 62 - 62
USD HSBC Bank 51,177  2021/5/17 TRY 428,632 - (182) (182)
USD HSBC Bank 11,712 2021/5/13  ZAR 171,372 - (86) (86)
USD HSBC Bank 10,125  2021/5/13  ZAR 148,383 - (89) (89)
USD HSBC Bank 3,544  2021/5/13  ZAR 51,077 28 - 28
USD HSBC Bank 6,524  2021/5/13  ZAR 93,253 104 - 104
ZAR HSBC Bank 5,345,156  2021/5/13  USD 365,573 2,394 - 2,394
$ 43,082 $ 2315) § 40,767
EE DTS :
AUD - =ERIL
BRL — 'SV - LTI
INR — A VR-LE—
Y - B#FM
PHP — TqUEY-RY
RUB — OY7-IL—7W
TRY — bML3-US
Usb -  kRJL
ZAR - EFIUN-SUR
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