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(D) NEE | EEx (5%?5%[) H§ = FEDNI =S
M M % % % % 84H
35HFR(2013FE118128)| 12,178 50 2.0 15,246 2.1 0.1 99.2 1,336
36HAER(Q013FE12812H)| 12,642 50 4.2 15,919 4.4 0.1 98.5 1,427
378K (20144 1 A14H)| 12,906 50 2.5 16,194 1.7 0.1 97.9 1,495
38HEXR(20144 2 H12H)| 12,628 50 A1.8 16,147 A0.3 0.1 99.2 1,402
39HER (20144 3 B12H)| 12,877 50 2.4 16,420 1.7 0.1 99.1 1,413
40H8K (20145 4 H14H)| 12,693 50 A1.0 16,294 A0.8 0.1 98.1 1,467
41HR (20144 5 A12H)| 12,697 50 04 16,516 1.4 0.1 89.3 1,553
42HBKR (20145 6 H12H)| 12,775 50 1.0 16,697 1.1 0.1 99.3 1,678
43HK (2014 7 B14H)| 12,647 50| 2£0.6 16,631 20.4 0.1 99.1 1,668
448K (2014 8 B12H)| 12,570 50 A0.2 16,622 A0.1 0.1 99.2 1,447
4588FR (2014 9 A12H)| 13,098 50 4.6 17,467 5.1 0.1 99.1 1,371
46HBXR(2014510H14H)| 13,076 50 0.2 17,221 A14 0.1 99.5 2,007
47H8R(20T411812H)| 13,854 80 6.6 18,856 9.5 0.1 82.2 2,899
48HAR(20T4F12H12H)| 13,868 80 0.7 18,763 | A0.5 0.0 99.1 3,023
49H8R (20154 1 A13H)| 13,960 80 1.2 18,851 0.5 0.1 99.3 2,127
S50HEXR (20155 2 H12H)| 14,077 80 1.4 19,490 34 0.1 98.6 2,092
S5THIR(2015& 3 B12H)| 14,263 80 1.9 19,815 1.7 0.1 99.4 2,152
528K (2015 4 B13H)| 14,196 80 0.1 19,820 0.0 0.0 98.2 3,076
538K (2015 5 A12H)| 14,137 80 0.1 19,899 04 0.0 99.4 3,107
54H8K (20158 6 H12H)| 14,397 80 2.4 20,311 2.1 0.0 99.4 3,131
S5hHAR (2015 7 B13H)| 14,101 80 A1.5 19,996 A1.5 0.1 99.4 2,771
568K (20154 8 A12H)| 14,034 80 0.1 20,069 0.4 0.0 99.2 2,845
578K (20155 9 A14H)| 13,504 80 AN3.2 19,365 235 0.1 99.3 1,278
58HAXR (20158 10H13H)| 13,212 80 A6 19,053 A6 0.1 99.1 964
SOHIER(2015&E11812H)| 13,279 80 1.1 19,435 2.0 0.1 97.4 999
60HAR(2015F12814H)| 12,306 80| 2467 18,366 | 455 0.1 99.2 909
61HIR (20164 1 A12H)| 11,941 80 N3 17,818 2 3.0 0.1 99.3 883
628K (20165 2 H12H)| 11,024 80 A7.0 16,221 29.0 0.3 98.9 761
638K (2016 3 §14H)| 11,565 80 5.6 17,757 9.5 0.0 99.2 781
O4HiR (20165 4 H12H)| 11,035 80| 239 17,088 | ~23.8 — 99.1 748
(1) BEMEBEOBERIDERAH.
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B oz x| oz [k oE =" MEPNE

M % % % %

(HA=)2015% 108138 13,212 - 19,053 - 0.1 99.1

255957 108K 13,307 0.7 19,305 1.3 0.2 99.3
(HA=R)2015% 118128 13,359 1.1 19,435 2.0 0.1 97.4
(HiE)20155 118128 13,279 - 19,435 - 0.1 97.4

26087 IIEES 12,944 AN2.5 19,142 A5 0.1 99.4
(HA>R)2015512814H 12,386 N6.7 18,366 A5.5 0.1 99.2
(HiE)2015512814H 12,306 - 18,366 - 0.1 99.2

6187 128K 12,302 A0.0 18,326 0.2 0.1 99.3
(HA=R)20164F 1 B12H 12,021 AN2.3 17,818 A3.0 0.1 99.3
(HiE)20164F 1 B12H 11,941 - 17,818 - 0.1 99.3

26287 IREES 11,810 VAN | 18,028 1.2 0.2 99.4
(HA>R)2016%F 2 B12H 11,104 A7.0 16,221 29.0 0.3 98.9
(HRE)20164F 2 B12H 11,024 - 16,221 - 0.3 98.9

26387 2 B 11,256 2.1 16,988 4.7 0.1 99.4
(HA>R)20164F 3 B14H 11,645 5.6 17,757 9.5 0.0 99.2
(HiE)20164 3 B14H 11,565 - 17,757 - 0.0 99.2

645 3 BX 11,459 A0.9 17,648 0.6 — 99.2
(HAZK)2016% 4 B12H 11,115 239 17,088 AN3.8 - 99.1
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5ol — i P2
- | = BofA ML US.HighYield Master T
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595 £60H F61H 621 $63H F64H
(2015.10.13  (2015.11.12 (20151214 (2016.1.12  (2016.2.12  (2016.3.14
~2015.11.12) ~2015.12.14) ~2016.1.12) ~2016.2.12) ~2016.3.14) ~2016.4.12)




FSADKESESFIETZ 7N BERIRE) KRV - O—X (EA9ER)
(ﬁ‘a‘iaﬁlcaut

FELHIN SFEOAHAD 1 OB NEEE BhAH) FZNTN80MEWLZLE U,
NI D FEEDRERILE D [N niceOst&EERE (1 5038Y) | ZZ8RIEE0
B, BRBICDOEFULCF. EAAHICEDIESERASECVIEERT,

WS ECFEEOAER (1 505Y)

59 60 Fo61H F62H F63H F64H
] B 20152108148 | 20156118138 | 2015128158 | 2016F 18138 | 201662H13H | 20166638158
~20156118128 | ~20156128148 | ~20165£ 18128 | ~2016£28128 | ~2016£38148 | ~2016£4812H

LENECE (BhAd) (F) 80 80 80 80 80 80
N EAEfMER < (%) 0.60 0.65 0.67 0.72 0.69 0.72
SHADIN R (M) 72 80 78 80 80 75
SHIDIN RS () 7 — 1 — — 4
BHRREOECNRER (M) 5,584 5,593 5,593 5,609 5,631 5,630

(E1) [HEHOWNE] F [BEEREOESENG] SL0 [REPREROEMIISTESER] NODRICHRILCEETT. o, [HEORGEMUN] & [NEHEE
] BXRU [DEERBEILE] NSHEICHKH UICEEE T,

(£2) AKBREUBTTSY . SEONGE SEDONBUADESI DI EHNES BEAH) [CEBULRBVEEHHIET,

(F3) SHNESONELEMALLELIHIES BoAd) OHRELEME DEAY) [CNTBILET, 772 FONBEREFRRIET,

BRn2EE05HEEE (1 5035Y)

15 B 595 605 F61H 625 635 64

(a) REEFRE DISFINE 72.83M 84.09M 78.93H 93.84H 101.68H 75.68M
(b) REZRE OB TS 0.00 0.00 0.00 0.00 0.00 0.00
(¢) NSRS 4,801.58 4,859.52 4,894.85 4,917.78 4,922.89 4,953.23
(d) DBcEfRBaT T 790.30 730.26 699.46 677.95 686.88 681.15
(e) HHANENSRE(a+b+c+d) 5,664.72 5,673.88 5,673.25 5,689.58 5.711.47 5.710.06
(f) ks 80.00 80.00 80.00 80.00 80.00 80.00
(g) BRHNICNREE(e — 1) 5,584.72 5,593.88 5,593.25 5.609.58 5.631.47 5,630.06
() THREMUIEEEEN SHEEZS ELTVET,

(SDERAGE)

OFT7VER
FEULT. GIM-USNA - A4=)UR (USDIYTR) ORFHAENDIRETESZSAICERDE
[CK2T. KE/NA - A—ILREHFDSDNEEY. KRILDOBBBELNHEDESZHIULET,

OGIM-USNA A=K (USDZISX)
FEUTKRIVETD/NA - A —I)UREHFICIRET 2T E T, ERMEDBERBEEELT UG
DEFRZEHIUET. /N1« A —ILRESEODEHAANICEUTIE. RELT7 v TIICED ERIEERE
BIREERUICBAZMRGET 25T,

OFA4T - IR— - IF=T7UR

MEMMEEEDZE2EICERB L. RENRBERZTIVED,
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S50~ 5648
E B | (0151014~2016.4.12) E B o # =
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. ., | (EEEERB = AP D T B TR x (SSERIE
St 71F ] 0.584% HAch D TR 12,103/ T,
GaEA) on | ©02010 *%Egﬁé%ﬁé z ;{zgg?ﬁ{é@ﬁ BERTAOERIER. EEMEDE. 5
S 45 | ©368) i’?@@%ﬁé@%ﬁﬁg%ﬁ%ﬁw%ﬁ‘ OERTOSE T 7Y ROBIE. BA%
) ) | (0016) | BIERTHIE. BRAEDSE. BERMHSDEROETOE
I B R T
TREFE SEETFMEL. AMEAE0SEDE. SEMNAICTIAS FHE
N— B | omaEsme n= B MRS EE 15, B0 TS e
B SMEEEEG BlE. AMaFE0mE | OFERET 253 CHT 2he
Z DHEFEF 0 | 0004 |ZOMEEA=EOZOMTR, BEOTHHREETN
o ) (0) | (0.004) |EEBAIE. BEEASZICHILS T 7> ROBEICHES B
PN 71 | 0588

(E1) HhDER (CEEBONN2DDFHERZSO) [FEMN. BHICK > TRMEDNICEHN G2, BEOHED[EECIIELUIHBERTT . B8, TEE
SEFHRL BMEESNE M FUZOMERGF. COT7Y RMEFANTVND YT =T 7Y RIS IERED S5, TOT7 Y RICHINT 20DESHET .

(£2) BIEEDEAIFE. DT 7Y RIMEFANTVSREETS (N P—77 Y RER<, ) NS BRZESHEEA.

(£3) SEMEEEECLICHRBEMMERAALTHIFTD,

CE4) HEREF 1 HOHY DENZTNDOERATERZRAPOTIELMEITERL T100ZFUIcBDTY,




TAOKESEAHMBET 7V (BEERE) KRV 0-R (BADER)

WEES LUREIDRKR

IRE(SFER A
(20152108 14B0'520166F 4 B128F T)
R B # 50 # ~ # 64 H
8 i 7 it

O #lz ®mo #=e =
FO| ¥m|_ _=FO| 8

SNE GBER) 1,574.957 | 200,105 2,030.83 | 252,200

(1) B, SEREEFEN SSHDNINREICLIBRENDZSHET .

(E2) SBEFEEURE,

(£3) REOBMREETNET,

WERLTEHR
RESFERMESS
(20154108 1481520166 4 51285 )
S 59 ] = 64 7
5 fF 7 it
# 1 m] % 8 | FHEm i i H] = & | TR
F0O T F0O T M
Gl TR G MELR BOND 11 245.809 | 159.200( 127 | RS SAdS L IELR BOND 1 2.030.83 | 252200| 124

FUND-USD CLASS (74 <5

(1) SHEREULRE,
(E2) SEOBAEREFIET,

WFIERRA & DR KR
(1) BH7 7V RICBI1T 3 BEREIRD OFIZERERA LD

:NE1Er e
YERLEAR] (S859HA~5564H8) thICHIF BFIER
RALDEE|EH Y T A

2) 9147 « v— « IF—T 7 RICHIFDHERER

EPOFIEREHRA & OEEIKTR
(201521081481 520166 4 51285 T)

R OB M ¥ 59 B ~ % 64 8
X N BIEEE( 557 = FEEEE[ 5572
A BIFALOD | B /A C BFEAED | D/ C
51058 508D
B5AM| 85[ % | BAM| 58 %
NHE 61,081 | 5,000 8.2111,349 - -
J—)b - 0-—> |2378,703 — - - - -

() FHREEE0.0%

XEHRBAGEF. YT—DT 7Y FOBRFOMDESH NI 28Z\E—

7Y RORY—=DT7 Y RIFEOHOEIS.

(3) SERHAE OB RFTFHAILERICH T 2FIEH
RAND3ZIL R

SYERHEAR (5859H8~%64H) DICHIFBFTER
EFHRDFIZEBFRANDZILVES D FB A
SAZBIEAL S, WEEEROREENCET SEEH 155 1 BTN

HSBAEACTHY). SERBRICET 5277 KR ASHRALE.
EHTT.

WEAEERHER
M IT7URFT « TV XBEANIHERT 7V

I~ DA

Eil 64 b xR

- A
NERAETERTE Fol  ¥m %
(TARVEE)

GIM TRUST-US HIGH YIELD
G RIS HIGH YIELD | 595,121 | 742258 | 99.1

GE1) HRIEIE, WEERERICYT S5HMEADLEER,
(x2) FHBERDBALRESTIET.




A OKEEEFHBET 7V K (BEERE) KRV - 0-X (BADER)

(2) BUREISEEERR Wiz E ST EDER

. =58k = 64 H] = 201654 B1281RE
" T o %0 ®[FM@EE . 5 £ 64 B %

FO FO FM ~ FOfi &k =
FAD - XR— - IF—T7UR 2,163 2,163 2,206 +H %
(F) BARBIFB T, KBRS 742,258 98.3
AT - RR—-IP=—TFUR 2,206 0.3
J—)L - O—V%F, 20O 10.329 1.4
RESEHERE 754,794 100.0

BEE. 8. TF8SLUREMHBEDRN
(20154118128). (2015128148). (20165 18128). (2016F28126). (20163 F148). (20165 4 5128)KE

(F) FHmBRDBRAEREFEHET,

L B £ 59 B X F 60 B X F 61 B X F 62 B X $ 63 B X £ 64 B X
(A) BE 1,013,511,362 | 968,162,039 | 893,920,452 | 800,293,645 | 789,092,437M | 754,794,552
J-)b-0-VEF 31,123,325 39,706,375 14,766,551 44,562,857 12,064,162 10.329.674
REEHRMI(TE) 972,982,060 902,249,470 876,947,707 753,524,378 774,822,081 742,258,684
%gzjgi;(mﬂm) 2,205,978 2,206,194 2,206,194 2,206,410 2,206,194 2,206,194
RINAZE 7,199,999 24,000,000 - - - -
(B) &f& 14,234,712 58,470,402 10,664,692 38,535,964 7,800,209 6,162,515
B/ 3,600,000 48,000,000 - - - -
RN oz 6,020,097 5,913,720 5,917,412 5,527,860 5,404,658 5,427,387
RILEERE 3,685,648 3,578,511 3,891,920 32,141,871 1,609,139 1.219
RILSFEERIN 922,578 965,096 836,493 841,537 756,481 699,143
ZTDRILER 6,389 13.075 18,867 24,696 29,931 34,766
(C) MBERE(A-B) | 999,276,650 909,691,637 883,255,760 761,757,681 781,292,228 748,632,037
TR 752,512,206 739,215,105 739,676,618 690,982,620 675,582,280 678,423,378
RIS T 246,764,444 170,476,532 143,579,142 70,775,061 105,709,948 70,208,659
(D) ZESEFRO% 752,512,20600 | 739,215,105 | 739,676,618 | 690,982,62000| 675,582,28000| 678,423,378
1705 BEfiH(C/D) 13,279H 12,306H 11,9410 11,024H 11,565 11,035H

* EES8HAKIC BT HITAEAF 730,065,318, HEMHAR (FES5H~HE645H) PICHIF2BIRETALRF181,883,742M. EIFEHITTALRIF233,525,682MTF,
* FEOARDEEOHZ ) OFEEESHF 11,035 T,




TAOKESEAHMBET 7V (BEERE) KRV 0-R (BADER)

BiEEORR 598 B2015€108148 E20154118128 5628 B20164 1731385 E2016£27812H

608 B2015F118138 ZE20154128148 2638 BH2016428138 E201643 5148

FOo1H B2015%128158 F20164 1 B128H 56481 B201653H15H F201654 5128
I8 =] % 59 #H £ 60 #H £ 61 H F 62 F 63 H F 64 H

(A) BeHFIND 5,957,235H 7,188,218H 6,680,861H 7,331,754H 6,994,769H 5,838,768H
ZEECSE 5,955,985 7,186,641 6,679,937 7,331,094 6,994,494 5,838,768
RHFAIR 1,250 1,577 924 660 275 -
(B) AffiEEssTEiRm 5,661,954 | A 70,206,090 |~ 26,923,048 |~ 64,466,495 35,678,085 | & 35,469,545
Pt 5,719,800 1,636,315 618,392 3,222,264 36,033,598 91,743
TEER A 57,846 | & 71,842,405 | & 27541440 |4 67688759 | A& 355,513 | & 35,561,288
(C) {SEEsRM=F N 928,967 | A~ 971,782 | A~ 842,285 |~ 847,366 | A 761,716 | A& 703,978
(D) SERE(A+B+C) 10,690,222 | A 63,989,654 |~ 21,084,472 |~ 57,982,107 41,911,138 | & 30,334,755
(E) AifRigEEEE | & 17,790,081 A012,017,923 | & 78,077,323 | & 95,288,591 A154,156,944 | 2113,572,501
(F) :BIfSsE=EmE | 259,884,400 252,397,829 248,658,349 229,573,619 223,360,412 219,543,302
(foB%E%a)  [( 361.325,272) |( 359,223,765) |( 362,060,997) |( 339.810,658) |[( 332,582,075) |[( 336,038.783)
(FEEEIIE=EER) [(2101.440,872) |(~4106,825,936) |(A4113,402,648) [(A110,237,039) [(A109,221,663) [(~116,495,481)
(G) &5H(D+E+F) 252,784,541 176,390,252 149,496,554 76,302,921 111,114,606 75,636,046
(H) N5 i A 6,020,097 | A 5913720 |4~ 5917412 |~ 5527860 |~ 5,404,658 |2 5,427,387
TEEMIERE(GHH) | 246,764,444 170,476,532 143,579,142 70,775,061 105,709,948 70,208,659
EiEstEEEE | 259,884,400 252,397,829 248,658,349 229,573,619 223,360,412 219,543,302
(foB%E8%) [( 361,325,272) |( 359,223,765) |( 362,060,997) |( 339,810,658) |[( 332,582,075) |[( 336,038,783)
(FEEETIEZER) [(2101,440,872) |(4106,825,936) |(4113,402,648) [(A4110,237,039) [(A109,221,663) [(A116,495,481)
DECEEMIBIL T 58,932,069 54,284,767 51,658,790 47,802,096 47,870,107 45,918,252
RS A0 72,052,025 | A136,206,064 | A156,737,997 | 206,600,654 | A165,520,571 195,252,895

(E1) {SEEMIE(CIHEFEHRIMICN T DIHBERBFEIRZSD CTRRLTHIEFT,
(E2) EEEEREELF. BIIEEELTALDERZV., TA%Z FOHGERKE LT
(E3) WENEEDstEREE NSEIEEDFTEBRE (e | OXRZESR.

BN DECEDEEEE (FE8R)

LEZ5EEFFEHE LTRESNE T,

15 =} £ 59 H £ 60 H £ 61 H £ 62 H £ 63 H £ 64 H
(a) REERROEISF NG 5,481,023H 6,216,513 5,838,626H 6,484,402 6,869,906 5,134,790
(b) BEEREOEMISTESRE 0 0 0 0 0 0
(c) NS 361,325,272 359,223,765 362,060,997 339,810,658 332,582,075 336,038,783
(d) DECEEBREILIE 59,471,143 53,981,974 51,737,576 46,845,554 46,404,859 46,210,849
(e) ZHinkwgBatb+ctd) | 426,277,438 419,422,252 419,637,199 393,140,614 385,856,840 387,384,422
() ks 6,020,097 5,913,720 5917412 5,527,860 5,404,658 5,427,387
(g) BHARHDECUSE(e — ) | 420,257,341 413,508,532 413,719,787 387.612,754 380,452,182 381,957,035
(h) ZEHEROR 752,512,20600| 739,215,1050 | 739,676,618 | 690,982,62000 | 675,582,28000 | 678,423,378

10



A OKEEEFHBET 7V K (BEERE) KRV - 0-X (BADER)

IR it ) fic & D H 0 5 B
55 59 HiF 60 HA|%E 61 HA|SE 62 Hi|5F 63 HA|%E 64 HA

1r03WRER 80H 80H 80H 80H 80H 80H
(8 {dh) (13,279H) | (12,306M) | (11,941H) | (11,024M) | (11,565M) | (11,035M)

O <HNEEBREI—A>ZCHADADHS|IEDEEF. £5E(

YNDEREMBICE IV TEBNICHREVCLE U,

a—o

EERTDCEDHTEET,
ENDRHEDLG.

SEEOFER_EOBURWLICDONT
- HEEEICEF. FHRIRVEGD [EEDEEE] & IEFRHIRVERD [TaibREE (RIDiEE) | i ET,
- HESE BB OEEMEH @R TTAE BEEEZFER TR E LODREG1CE. DEEEOLENIEENIEEFIET,

- DESESROEEMBENERTAZ TODHBEICIE. TODEWHDENTALRE (FRIDES) %KY DENEZENEET

BENRIRI KT,
- BADESNZIBEFICIE. LEOABHEEICRD I ENHUFET. <HULEF, BRFERILICBBLEDELZEL,
- BB OBV DFMBIC DT E L TR, HBBPIREICTHERIND CLZHBHLET,

- TALRE (BRIDEE) HRELUCEEE. DEEHERICHTIELORBEDERITAD S5
&) ZERUCEED. TDHROELDZHEEDERTALRIET,
- EEDEEICOVTIE, 20.315% (FEHL15%. BEESFIFSH0.315% B K UMTIH 5 %) DFEICKDRRENATTED
N, PERBFIENEAINET . BH. EEPSZETR). PEDBRRECFHGHEN ESEROBEREHUFEA. )

FnAhRE (FBRIDE

LT 7Y REDERERFHHE N1 SA (Z—Y) | SRURNESDEREFFREE [J22FN | SA| OBEANR
TYo FFERBEOEICH T DERWVIC DOV TIFERFEREICHBVEHE L IEE L,
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BADER)

*R BRIV - (BASER)

30 ER RIS
S BofAML USHighYield Master T | = 1o s = =

3 = HA = % _ fi . & Constrainedg(ik’FM—X) RE) b?,,%gﬁu— h %ﬁ\ )ﬁl:% %%%%% ‘ﬁ & gsg
wEs | RE2 0.2 ezl 2 |ezmn| da D wARE ™ &
2= 2= % % H % % % =Pl
35HAK(2013F118128)] 11,158 100 1.3 12,910 1.4 92.82 A2 0.3 99.0 4,316
368K (20135F128128)| 11,174 100 1.0 13,034 1.0 92.81 0.0 0.2 99.0 4,158
3788k (20144 1 B14H)| 11,251 100 1.6| 13,176 1.1 93.36 0.6 0.2 98.9 4,160
38HER(20144 2 B128)| 10,940 100 & 1.9 13,246 0.5 92.45 A1.0 0.3 99.0 4,091
39HAK (20145 3 H12H)| 11,208 100 34| 13,410 1.2 92.24 AN0.2 0.2 98.8 4,128
4088K (20144 4 B148)| 11.477 100 3.3] 13,500 0.7 95.34 3.4 0.2 98.8 4,236
418K (2014 5 B128)| 11,382 100 0.0| 13,609 0.8 95.47 0.1 0.3 99.0 4,179
428K (20145 6 B128)| 11,476 100 1.7 13,756 1.1 95.71 0.3 0.2 98.8 4,269
4388K (20144 7 B14H)| 11.320 100 & 0.5 13,793 0.3 95.20 A0.5 0.2 98.6 4,180
4485R (2014 8 B128)| 11,078 100 & 1.3] 13,657 A1.0 94.66 A0.6 0.2 99.0 3,973
45HAK (2014 9 B128H)| 11,324 100 3.1] 13,694 0.3 97.52 3.0 0.3 99.0 3,917
4688K(2014€10814H)| 10,744 100 | & 42| 13,519 A1.3 93.60 A4.0 0.2 98.7 3,671
478K (20141181280)| 11,352 100 6.6| 13,687 1.2 100.53 7.4 0.3 99.1 3,779
48HAK(2014512H12H)| 10,855 100 & 35| 13,266 A3 98.16 N4 0.2 98.3 3,506
4988K (2015 1 B13H)| 10,832 100 0.7 13,428 1.2 96.14 A2 0.4 97.5 3,456
S50H5R(2015% 2 B128)| 10,366 100 & 3.4 13,630 1.5 92.04 243 0.2 99.0 3,210
S51HR(2015% 3 H12H)| 10,210 100 & 0.5] 13,706 0.6 92.47 0.5 0.3 98.9 3,139
5288/ (2015% 4 B13H)| 10,269 100 1.6 13,858 N 92.11 A0.4 0.2 99.0 3,127
538K (2015 5 B12H)| 10,509 100 33| 13,922 0.5 94.79 2.9 0.2 99.0 3,121
5488K (2015 6 H12H)| 10,416 100 0.1] 13,829 A0.7 95.68 0.9 0.3 98.7 3,074
5583 (20154 7 B138) 9,777 100 | & 52| 13,721 0.8 91.02 A4.9 0.3 98.9 2,867
568K (20155 8 A128) 9,536 100 & 1.4| 13,483 N7 91.59 0.6 0.3 98.9 2,792
5788k (2015% 9 5148) 8,854 100 & 6.1 ] 13,492 0.1 85.85 6.3 0.4 98.6 2,611
58887 (2015&10813H) 8,957 100 2.3 13,352 A1.0 87.95 2.4 0.3 98.9 2,571
598K (2015%118128) 8,591 100 & 3.0| 13,297 A0.4 87.78 A0.2 0.3 98.8 2,449
608 (2015%128148) 8,127 100 & 4.2 12,780 3.9 86.65 1.3 0.3 98.3 2,287
6188/ (20165 1 B12H) 7,603 100 & 521 12,715 A0.5 82.46 A48 0.4 98.8 2,150
628K (20165 2 B128) 7,088 100 & 55| 12,127 A6 79.89 A3 0.7 98.8 1,992
638k (2016% 3 A14B) 7,868 100 12.4 | 13,106 8.1 86.24 7.9 0.1 98.9 2,185
648K (20165 4 B128) 7,522 100 & 3.1] 13,288 1.4 82.10 A48 — 98.8 1,984

(CF1) EEMBOEEREDEEIAL.
(E£2) BofA ML US.HighYield Master I Constrained CKRILR—2) (&, NVT - ZF T - FPAUH - XUJUYF - US/N\A - A—)UR - T

I—1 - -AVAMVAVR - AVFTVIRX RRILR=R) ODRT—IZHEIC. BT 7Y RFEHZ10,000& U TKAEEETENSE LI
BDTT NI - FT - PAUA - AUUYF - USNA - A—)UR - IXXI—T + AVARVAYR - A VFTvIR KRILR—X) D
SR, JNFEHE. ZOM—TIOMEFEBofAX UL Y FHAEBLTVNE T, BofAXUILU Y FHIEFHT 7 ROBEEICASES5T 2 HD
TlEr<, ZT 7YV FOBRAFRRICH UL T—YVDEEZESBDTESHIEEA.

) BHOEHIF. BEMBENORIRZEZZEEL T, REFEXEHOREZRBLTVET,
) RBLU—KE STEHICSI 2 NEEEYEETEBSOMEE O & ICREGETHEHARDTEDDHEFECIVELEEINZ V- MERALTLR

EE
PHEBEALEF, YT—T77 Y FOBEALEEL T 7Y RR=X[TBELICBDESHE T,
RHEEA LRSI TENLES GRES) SKUBESTYEREET,
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A OKEEEFHET 7V F (BEERE) KRRV - I—-X (BADER)

(EEmEZ0ERIS DT

(M) (M)
10,000 100
9,000 k- L 80
8.000 |- 2l 60
7,000 |- L 40
6,000 20
5,000 0

E588% 5085k HEOHE  E61HE 6285k 563855 EYE TS

(2015.10.13)  (2015.11.12)  (2015.12.14) (2016.1.12) (2016.2.12) (2016.3.14)  (2016.4.12)
— BAEMER () DECEEREREMEE (E#H) HEERER (B

*HESHRERLMBES. HES B0 EHEBICERELLHOEHBUTHELLDBOT, 77 NEFAORENE/ V77 —X Y AERT
HOTHY ., BESFDEHDIRZRIT HDTIFH I FEA,

*HEREBRAT BN ESNCOVTE, PEIFNFMT3I-RCEIBBUET, Ffo. HRSOBBRAE. 77> ROBAMEC LY R
EVEE

W=7z - BiEE
Z559H3F : 8,957M
SROAHAR - 7,522 (BHLECs2600MH)
B & XR:2A93% DESHEREN—X)

BEEMEOE LR EEHER
GIM rSRAM-USNA - A—)UR-RYF-TPYR AUDISZ AT [GIM-US/N
A A=K (AUDZ3SR) | ELWVET, ) DRIMEFANDREZBE LT, KNIVETOEENT
& AT INA - A—=ILRESS] ELWVET, ) [TREL. KPVBETOEEICH UL TKRNILEY /&
FILBWDREBES Z{TR S IciER. BN SOFIRBINACRBEGICLD U7 L (SFIEESE
DOWE) FTSRICHESLE LD, ESMEPR NIVARSHEEN TELILIEN D, BEMEAR
TELFE UL, <HULIF BRERBICONT] ZIBRIEE 0,
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BADER)

B E| osEw B e E| ez (B e = OEF | @i

M % % M % % %

(HAs) 2015108134 8,957 — 13,352 — 87.95 - 0.3 98.9

Z5598A 10B% 8,717 n 27 13,423 0.5 85.97 N23 0.4 99.0
(#82%) 2015F118128 8,691 A 3.0 13,297 ~0.4 87.78 0.2 03 98.8

(#8E) 2015F118128 8,591 — 13,297 — 87.78 - 03 98.8

256087 1MB=x 8,576 | A 0.2 13,101 A15 88.12 04 03 99.0
(#82%) 2015%F12814H8 8,227 N 42 12,780 A3.9 86.65 A13 03 98.3

(#8E) 2015128148 8,127 — 12,780 — 86.65 - 03 98.3

6187 12B% 8,230 1.3 12,773 A0.1 87.92 1.5 03 98.9
(H8%) 20164 1 B12H 7,703 VANNCW 12,715 A~0.5 82.46 N4 8 0.4 98.8

(H9E) 20164 1 B12H 7,603 — 12,715 — 82.46 — 0.4 98.8

256287 1 BX 7,641 0.5 12,538 Al14 85.66 3.9 0.6 99.0
(H8R) 20164 2 B12H 7,188 A 55 12,127 VAVING) 79.89 A3 0.7 98.8

(HAE) 20164 2 B12H 7,088 — 12,127 — 79.89 — 0.7 98.8

256387 2 BX 7,310 3.1 12,568 3.6 80.95 1.3 03 98.9
(H82%) 20164 3 B14H 7,968 12.4 13,106 8.1 86.24 79 0.1 98.9

(H8E) 20164 3 B14H 7,868 — 13,106 — 86.24 — 0.1 98.9

6487 3Bx 7,952 1.1 13,166 0.5 86.25 0.0 — 98.5
(HAZR) 2016%F 4 B12H 7,622 A 31 13,288 1.4 82.10 VAVINS) - 98.8

() BREBEMBARDERAG. BERIFHEL,
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A OKEEEFHET 7V F (BEERE) KRRV - I—-X (BADER)
(EEBEIEOLT

OXRBENA - 14— FEZFR
KENA - A —IURESTRIEPPRELE Ulc. BE59HEN52016F 2 BICHIF T, [RBIMED
TEPHEERENDBRCKIDMHOEORILZERIT T, N1 - A—ILRESTRERATLY B K
ERCOFOIEE) OIKEEDICHRABRERENREER UIC. UNUL 2 BEFLIEE. RBHSICE
FIBROES N2 M0 U R T OB#EZBOBENFHIFEERY) . ERICEUR U
OFBE8S
KRIVIEHATRELUE Uz, FE59HEN 520165 2 BICHF T, MEBERZE ORI PE@MR
DEXZEBERICHTELE LD, TORGREBEBOEITISRRECII PP ERULF U
OxEREfIMmR
RBA (#—XbSU7EHIRIT) (FEEREMZ2.00%([CIBABER UL, —73. FRB CREEF
ERHIEREER) FBERESFDFEBERL > P 7%20.25~0.50%(C5|E LT E Ul

GifEEERIESITD [SEDERAL]

OF77Y R
FEUT, GIM-USNA - 4=)UR (AUDZIZR) DORHIHENDRELESZSMICHEDIE
[CLDT. KE/NA + A =)L REENSDINFEDIEN. RRIVDOBBE LN RPEBEIICLD T
ST LDEBEDHEIULFET,

OGIM-USNA - 4=J]LF (AUDZISR)
FEUTKRIVETD/NA - A —)URESICIREL. KRIVETDEEICHULTKRILFEY /R
BULDAEBES|ZTIED T ET. ERMEDBERLHEERE UTINGDERZSH I UE T, /\1 -
A =)L RESDEFPANCEUTIE. R LT v POMICE D < ERIEMEIRZER UICBERZRE T
27T,

OFA4D - IR— - IF=T7UR
BEDLZEMEICEEL. BHOEBER IV I - O—VEORPSMEENDREICLY . TEHN
IRERAZETIRVETD,
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BADER)

=N U (S DUNC

OHI7UR
LI7VRE GIM-USNA - A4—ILR (AUDIZR) OFREIEHEITAD - ¥x— IH—
T7VRICRETZDIF7 YR -FT - TPV XThHY ., BEREEZBECTG M- US/\A - 4—=)U
R (AUDZTIR) ORRHAENDREBSZSMITHITFUE Ul
OGIM-USNA +4—=ILR (AUDZISR)
FEUTKRIVETD/NA « A —)URESZPDITIREL. KRIVETDEEICHUTKRILFEY S
SERIVEVDEBBEG|Z{TRD LT, EEMEDBERREELE UCBEDEFRZSH S UE U,
NA - A=) RESOEFPANICERUTIE, SIEHRERNLT Y ToRICE D <ERIEAEIRZERL
fEERZEITRVE Ul
OFA4D - IR— - IF=T7UR
BEOLZEMHICEEL. BHOEBRKIVI—I - O—VEDEHESRBEANDIREICLKY . TEH
RBRZITRVE Ul

GRIFT=TEDER DT

BT 7V REAOFHO I CFBEREELRINYFV—IZRIFTTHI T Ao
UTDITSTEHT 7 ROBEMBAESEERHEDEERONL T,

,\
X
<

—_

COEAE(ER

___ [E@BofA ML US.HighYield Master T
Constrained (K RJLR—2X)

[ EERILUAEBL—~ (§H)

OORNON GO
DOOOOOOOOOOO

5595 560853 615 56288 563858 56458
(2015.10.13  (2015.11.12  (2015.12.14  (2016.1.12  (2016.2.12  (2016.3.14
~2015.11.12) ~2015.12.14) ~2016.1.12) ~2016.2.12) ~2016.3.14) ~2016.4.12)
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SAOKESSIET 7V R (BEERY) RV - O—R (BASER)
(ﬁ‘a‘iaﬁlcaut

FESHN BFEOAHD 1 OB NEcE (BhAd) (FZNZNI100HEVZLR U,
WIS D BCEORERRIE LD N BEDFERE (1 505Y) | ZZ8RIES0
BH. BRBICOEXLCF. ERAFHICEDEBRATECVLEERT,

WS ECFEEOAER (1 505Y)

59 60 Fo61H F62H F63H 64
15 B 20152108148 | 20156118138 | 2015128158 | 2016%F 18138 | 2016€2K13H | 20166638158
~2015118128 | ~20156128148 | ~20166£ 18128 | ~2016£28128 | ~2016&£38148 | ~2016£4812H

LENECE (BhAd) (F) 100 100 100 100 100 100
N EAEfMEA < (%) 1.15 1.22 1.30 1.39 1.26 1.31
SHADIN R (M) 61 75 65 72 77 63
SHEIDIN RS () 38 24 34 27 22 36
BRI ECNRER (M) 3,596 3,571 3,536 3,509 3,486 3,450

(GE1) [HEHOWNE] F [BEEREOESFNG] SL0 [REPREROGMIISTESER] NODRICHRILCEETT. o, [HEORGEMUN] & [INEHERE
] BXRU [DEERBELE] NSHEICHH UICEEETT.

(£2) AKBREUBTTSY . SEONGE BEDONBUADESI D EHDES BEAY) [CEBULRBVEEHHIET,

(F3) SHNESONELEMALLESLIHIES BoAd) OHRELEME DAY [CNTDLET, 772V FONBEREFRRIET,

BRx2EE0HEEE (1 5035Y)

15 B 59 605 F61H F62H 635 64

(a) REEFREDOESFINE 61.16M 75.20M 65.31H 72.26M 77.50M 63.71M
(b) REZREOBMEITES R 0.00 0.00 0.00 0.00 0.00 0.00
(¢) WA= S 2,419.26 2,422.00 2,430.64 2,437.74 2,441.53 2,442.92
(d) DBcEfRBaT T 1.215.79 1.174.22 1.140.78 1.099.30 1.067.89 1.044.01
(e) HHANECNSREE(a+b+c+d) 3,696.22 3.671.42 3.636.74 3.609.30 3.586.94 3,550.65
(f) ks 100.00 100.00 100.00 100.00 100.00 100.00
(g) BEHNICNSREE(e — T) 3,596.22 3.571.42 3.536.74 3.509.30 3.,486.94 3,450.65
() THREMUICEEEEN SHEEZS ELTVET,

(SEDOERSE)

OHIT7UR
FEULT,. GIM-US/NA - 4—JUR (AUDZTSR) DZREEADIBEEESEBNICRDT &
[CEKDT. KE/NA - 41— RESHSDNEDFD. T RILOEBBE LN RO REEBEG|ICLD U
SPLADESZEHSULET,

OGIM-USNA - 4—=ILKR (AUDZISR)
Itbt%ﬁ»@t@A%-%—wHE%mﬁﬁb\%Rm@t@ﬁ&tﬁbt%ﬁw%U/ﬁﬁw
BVDAEBES|IZTRRSTET. ERVMEDERBHARELZTE UINGDOERZSD S UET, /\1 -
4—NPE%®ﬁakﬂhBbZH\mhAJufﬁﬁhﬁ?<ﬂ%%ﬁbﬁ%§ﬁbk@%%%ﬁ@
DHETT,

OFA4D « IR— - IY=T7UR

TENE CEEOREMICEEEB U, ZENRERETRVED,
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BADER)
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F0O FM M F0O FM M
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(1) BT 72 RICHITZEEREIEPOFISHARA LD RANDIZHL R
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LIEREARS (S559H3~5564H8) thICHIFBFIER SEFHROFIEBREANDZILVES ) B A
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(2015108148Hh'52016&£4 B128%T) WAAEEIRHZR
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BADER)

(2) HIRE(SETER WX B(EFEHMEDER

- EoemE | E o4 B F 20165 4 A1285%E
" 0 w0 #[F6E - 5 £ 64 M X

F0O 0O FMH B i &\ £
FAD - Ix—-IF=TFYRN | 13761| 13761| 14,034 M %
() BfFBEEIET, REiEHEas 1,960,119 97.4
IAD - IFR— - IP—TFUR 14,034 0.7
J—)L - O—V%, Z0f 39,184 1.9
ISR AR 2,013,337 100.0

BEE. 8. TFSLUBEMHBEDRN
(20154118128). (2015128148). (20165 18128). (2016F28128). (201663 F148). (20165 4 5128)EE

(F) FHmERDBRAREFEHET,

L B £ 59 B X F 60 B X F 61 B X F 62 B X $ 63 B X £ 64 B X
(A) BE 2,481,949,855M | 2,336,840,549M | 2,181,139,656M | 2,023,773,786H | 2,215,763,772 | 2,013,337,829H
J-)b-0-VEF 48,330,920 57,346,693 41,802,251 41,835,364 39,927,506 39,184,358
REGHRMS(EMIE) | 2,419,586,281 2,249,459,827 2,125,303,375 1,967.903,016 2,161,802,236 1,960,119,441
%gzjgi;(mﬂm) 14,032,654 14,034,030 14,034,030 14,035,406 14,034,030 14,034,030
RINAZE - 15,999,999 - - -
(B) &f8 32,689,059 49,385,094 30,450,096 31,248,438 29,885,719 28,457,863
BN/ - 8,000,000 - - - -
RN oz 28,509,994 28,146,711 28,288,349 28,112,328 27,782,165 26,388,888
RILEERNE 1,753,800 10,705,603 2,510 1,000,000 - -
RILSFEERIN 2,408,552 2,498,731 2,110,547 2,073,041 2,026,427 1,978,128
ZTDRILER 16,713 34,049 48,690 63,069 77127 90,847
(C) MBERE(A—B) | 2,449,260,796 2,287,455,455 2,150,689,560 1,992,525,348 2,185,878,053 1,984,879,966
TR 2,850,999.426 2,814,671,192 2,828.834,964 2,811,232,876 2,778.216,540 2,638,888,800
TERfgEE RS |~ 401,738,630 |& 527215737 |A 678145404 |~ 818707528 |~ 592,338,487 |~ 654,008,834
(D) ZEERO% 2,850,999,42600 | 2,814,671,19200 | 2,828,834,9640 | 2,811,232,8760| 2,778,216,54000 | 2,638,888,80001
1704 BEfEH(C/D) 8,591H 8,127 7,603H 7,088M 7,868M 7,522

* SESBHIRICHIT HITAERS2,870,326,137M, HIERHIR] (BEOHI~EE64H) hICHT 2 EIRETAEIX69.732,056M. BEFEHITALEF301.169.393M T,

* EEOAMRDET B M= W DIEEERIF7,522 T,

* EBOAMRDIGEEFSERN' TTAZEZ T > TH Y. ZTDEREIF654,008,834M T,
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A OKEEEFHET 7V F (BEERE) KRRV - I—-X (BADER)

BiEEORR 5988 B2015€108148 E2015€118128 5628 B20166 1781385 E2016£27812H

608 B2015F118138 ZE20154128148  263# BH2016428138 E201643 5148

FOo1H B2015%12H158 F2016F 1 128 56481 B20164£3H15H F201654 3128
I8 =] % 59 #H $ 60 #H F 61 H £ 62 H F 63 H F 64 H

(A) BeHFNR 19,863,556M 23,682,206 20,602,375 22,401,706 21,711,993H 18,806,394M
ZEECEE 19,862,595 23,681,126 20,601,454 22,400,901 21,711,763 18,806,394
RHFAIR 961 1,080 921 805 230 -
(B) BififEzsTcEEgE | 2 93,332,992 A123,611,577 | & 138,450,487 | A 137,024,461 224,613,328 |~ 81,802,689
bl 470,518 351,916 10,297 1,034,718 225,331,595 1,164,674
TEER A 93,803,510 2123963493 | A 138,460,784 | A 138,059,179 | A 718,267 | & 82,967,363
(C) {SEEsRM= A 2,425,265 A 2,516,067 |~ 2125188 |4~ 2,087,420 (A 2,040485 |~ 1,991,848
(D) ZfEtE(A+B+C) | & 75,894,701 102,445,438 |2~ 119,973,300 |4 116,710,175 244,284,836 |~ 64,988,143
(E) AU EIRTSE 436,435,529 532,704,361 |4 661,623,890 |4 799,897,974 |~ 930,434,300 | A& 677,229,121
(F) BISFEEERESE 139,101,594 136,080,773 131,740,135 126,012,949 121,593,142 114,597,318
(=R EELE) ( 689,731,752) | ( 681,715109) |(  687,589,779) |(  685306531) |(  678312207) |(  644,659,575)
(FTEEIIE=ER) | (2550,630,158) | (A545634,336) |(& 555849,644) |(& 559,293582) |(& 556,719,005) |[(& 530,062,257)
(G) &5t(D+E+F) | 2373228636 £499,069,026 |~ 649,857,055 |~ 790,595,200 |4 564,556,322 |4 627,619,946
(H) N5 B A 28,509,994 A 28,146,711 |~ 28,288,349 |~ 28,112,328 |~ 27,782,165 |~ 26,388,888
REREEAS(GHH) | 401,738,630 A527,215,737 |~ 678,145,404 |~ 818,707,528 |A 592,338,487 |~ 654,008,834
BNEFtEERE 139,101,594 136,080,773 131,740,135 126,012,949 121,593,142 114,597,318
(Bc=5184%8) ( 689,731,752) | ( 681,715109) |( 687589,779) |(  685306531) |(  678312207) |(  644,659,575)
(FEEBmMIE1EE) | (£550,630,158) | (4545,634,336) |(& 555.849,644) |(& 559,293,582) |(& 556,719,065) |[(& 530,062,257)
DECEEMIBIL T 335,552,067 323,524,287 312,897,632 301,241,018 290,435,550 265,930,203
RS 876,392,291 986,820,797 | A1,122,783,171 | A1,245961,495 | A1,004,367,179 | A1,034,536,355

(E1) {SEEMIE(CIHEFEHMICN T DI HBERBFEIRZSD CTRRLTHEIEFT,
(E2) ENEEEREELF. BIIEEELTALDEEZV., TTA%Z FOHGERKE LT
(E3) WENEEDstEEERE NSIEEDFEBRE (e | OXRZESR.

BN DECEDEEEE (FE8R)

LEZ5EEFFEHE LTRESNE T,

A =] £ 59 H £ 60 H £ 61 H £ 62 £ 63 H £ 64 H
(a) BREEREOEISF NG 17.438,745H 21,166,642 18,477,518H 20,314,389H 21,532,099H 16,814,540M
(b) REARROEMEEE R 0 0 0 0 0 0
(c) INEEES 689,731,752 681,715,109 687,589,779 685,306,531 678,312,207 644,659,575
(d) HECERETE 346,623,316 330,504,356 322,708,463 309,038,957 296,685,616 275,504,551
(e) ZHNENFH(a+b+c+d) [1,.053,793,813 [1.033,386,107 [1.028,775,760 [1.014,659.877 996,529,922 936,978,666
() nEks 28,509,994 28,146,711 28,288,349 28,112,328 27,782,165 26,388,888
(g) BMgunicns&E(e— ) [1,025,283,819  [1,005,239,396 |1,000,487.411 986,547,549 968,747,757 910,589,778
(h) REHERDR 2,850,999,4260 12,814.671,19201 |2,828,834,9641 |2,811,232,87601 |2,778,216,54001 |2,638,888,800]
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- BEEDWESNICIBREE(C(F. FRORABHEEICKRDITENDIET. <HUL(FE, BREESHICHBRVEGHE IS0,
SRR EDEIRVDFHBIC DEF UTIE. MBEBFIRFICTHERIND EEZHEDLET,
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TAOKRERENMET 7V F (EEERE) JS5IJIL - L7V - (BASER)
*TSYI - L7 I—R (BAHEDR)

300 DERRIE
5 BofAMLUSHeYeldMester T | = )L - L 7 )L O

2 = 0w | 0 o 0 % Constaned (R¥A=2) | B 8 L NSNSy
wEe |RE2 0.2 ezl 2|z da D HALE | ™ &
= = % % = % % % &HH
I7ER(2013F118128) 7,388 100 & 4.1 13,014 1.4 4258 | & 5.7 0.1 99.1 56,687
388 (2013F12H12H) 7,647 100 49| 13,139 1.0 43.84 3.0 0.1 99.0| 57,394
398K (20144 1 B14H) 7,697 100 2.0| 13,282 1.1 4383 A 0.0 0.1 99.0| 56,613
A08AR (20144 2 B12H) 7,414 100 | & 2.4 13,353 0.5 4269 | A 2.6 0.2 99.0| 52,862
4188R (20144 3 H12H) 7,698 100 52| 13,518 1.2 4355 2.0 0.1 99.0| 53,634
428K (20144 4 B14H) 8,078 100 6.2 | 13,609 0.7 45,73 5.0 0.1 98.8 | 54,990
A3EAR (20144 5 B12H) 8,002 100 0.3 13,718 0.8 46.09 0.8 0.1 98.9| 53,621
4488R (20144 6 BH12H) 8,011 100 14| 13,867 1.1 4569 | & 0.9 0.1 99.0| 52,494
ASERR (20144 7 B14H) 7,975 100 0.8 13,904 0.3 45.64 | A 0.1 0.1 99.0| 51,506
A6EAR (20144 8 B12H) 7,721 100 A 1.9 13,767 A1.0 4496 | A 1.5 0.1 99.1| 49,169
4788K (20144 9 H12H) 8,016 100 5.1 13,804 0.3 46.66 3.8 0.1 99.2 | 50,506
ABEAR (2014108 14H) 7,551 100 & 46| 13,628 AN1.3 4474 | A 4.1 0.1 99.1 47,039
A9EAR (201411 812H) 7,657 100 2.7 13,797 1.2 45.30 1.3 0.2 99.2 | 47,166
5088 (2014128 12H) 7,363 100 & 25| 13,373 A3 4482 | &~ 1.1 0.1 99.1| 44,891
STEIR (20154 1 B13H) 7,437 100 2.4 13,536 1.2 4413 | A 1.5 0.2 99.1 | 45,039
5288K (20155 2 B12H) 6,999 100 | & 45| 13,740 1.5 4191 A 5.0 0.1 99.0| 42,091
53887 (2015 3 H12H) 6,502 100| A 57| 13,816 0.6 3887 | A 7.3 0.2 99.0| 38,815
548K (20154 4 B13H) 6,471 100 1.1 13,970 1.1 39.09 0.6 0.1 99.1| 37,810
5588 (20158 5 B12H) 6,555 100 2.8 14,034 0.5 39.23 0.4 0.1 99.1| 37,968
5688 (2015 6 H12H) 6,416 100 & 0.6 13,940 A~0.7 39.96 1.9 0.2 98.9| 36,854
578K (20154 7 B13H) 6,190 100 & 20| 13,832 0.8 38.77 | & 3.0 0.2 98.9| 35,136
588K (20155 8 B12H) 5,615 100 | & 7.7 | 13,591 AN1.7 36.01 | A 7.1 0.2 98.9| 31,404
59887 (2015 9 H14H) 4,857 100 | 211.7| 13,601 0.1 31.16 | A13.5 0.3 98.8 | 26,742
608K (2015108 13H) 4917 100 3.3 | 13,460 A1.0 31.88 2.3 0.2 98.8| 26,707
61ER(2015F11812H) 4,837 100 0.4 13,404 A~0.4 32.66 2.4 0.2 99.1| 26,144
6288 (2015F 128 14H) 4,356 100 & 79| 12,883 A39 31.20| & 45 0.2 99.1| 23,329
638K (20165 1 B12H) 4,029 100 & 52| 12,817 A0.5 29.06| A 6.9 0.3 99.0| 21,020
648K (20165 2 B12H) 3,778 100 | & 3.7 | 12,224 N4.6 28.16 | A 3.1 0.5 989 | 19,670
6588 (20164 3 H14H) 4,266 100 156 13,211 8.1 31.76 12.8 0.0 99.1 | 22,050
668K (20165 4 B12H) 4,118 100 | & 1.1 13,395 1.4 3095| A 26 — 99.0| 21,038

CE1) BEEMBOEEXREIDETAH
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BEHE. WWATEE. ZOM—IDEFFBofAX VLU Y FHABLTNET, BofAXUILU Y FHIEFHT 7Y ROEZICASES5T 20
TlEr<, ZT 7V FOBAFRRICH U T—YVDEEZESBDTIESHIEEA.

BHOEHIS. BEMBNORRZEZR LT, RATEXEHOREZHRBLTVET,

REL— N SHEHICBII 2 NEESEYEETEBSOMEZ & ICREGTEHARDTEDDFEHECIIVEHEEINZ V- FERALTLR
ER

PHEBEALEF, YT—T77 Y FOBEALEELT 7Y RR—X[TBELICHDESHE T,

RHEEALE SR TENLES RES) SKUBESTYERESET,
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HOTHY ., BESFDEHDIKRZRIT HDTIFH I FEA,

*HEREBRAT BN ESNCOVTE, PEIFNFMT 3 I-RCEIBBUET, Ffo. HRSOBBRAE. 77> ROBAMEC LY R
EVEXE

WE#E(EE - BiEE
6185 1 49170
SROOHAK - 4,118M (BHLADECs2600M)
B & XR:A36% DESEHEREN—X)

BEEMEOE LR EEHER
GIM rSRAM-USNA - A—J)UR-RYF-TPYRK BRLIZZ AT [GIM-US/N
A A=K (BRLZSR) | ELWVET, ) DRIMAFANDREZBEL T, KNILETOEEHT
B AT INA - A=ILRESS] ELVET, ) [TREL. KFIVETOEEICHUTKRNLEY /T
SV - U7 IVBVORBEGIZTR 2 IR, BN SOMBINAPRBEEIICLDTUIT A (&
FIZEABHED DINES) FTFSRAICHFSLE UL, BFHBCTSIIL - U7 IVHRBBEN &L
ZENnB. BEMBFTELE UL, <HULLIF BEREICOVT] ZISRLIEE0,
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TAOKREEEFHET 7V F (BESERE) JS5IIL - L7V 0-R (BASDER)

e om B | E*EF Gk 578 L TN a e m  BREE

s k| (BEER (BB x| SR | B s x| RN

M % % M % % %

(#3Em) 2015108138 4917 - 13,460 - 31.88 - 0.2 98.8

618 108K 4775 & 29 13,531 0.5 3139 & 15 0.3 99.2
(H5) 2015118128 4,937 0.4 13,404 A0.4 32.66 2.4 0.2 99.1

(HF®) 2015118128 4,837 — 13,404 — 32.66 — 0.2 99.1

5628 IEES 4,789 | A 1.0 13,206 A5 3193 | A 2.2 0.2 99.1
(H5F) 20155128148 4456 | A 79 12,883 A39 31.20| & 45 0.2 99.1

(HR®) 2015%128148 4,356 — 12,883 — 31.20 — 0.2 99.1

55638 128K 4,400 1.0 12,875 A0.1 31.18| 4 0.1 0.2 99.0
(BE=R) 20165 1 B12H 4129 A 5.2 12,817 A0.5 29.06| & 6.9 0.3 99.0

(BAEm) 20165 1 B12H 4,029 — 12,817 — 29.06 — 0.3 99.0

5645 1 BX 3981 A 1.2 12,639 A4 29.70 2.2 0.5 99.0
(HiF) 20164 2 B12H 3,878 | A 37 12,224 JAV/N} 28.16 | & 3.1 0.5 98.9

(BAEm) 2016%F 2 B12H 3,778 — 12,224 — 28.16 — 0.5 98.9

55658 2 BXR 3.828 1.3 12,669 3.6 28.41 0.9 0.3 99.0
(H5F) 2016 3 B14H 4,366 15.6 13,211 8.1 31.76 12.8 0.0 99.1

(BAE) 2016%F 3 144 4,266 — 13,211 — 31.76 — 0.0 99.1

665 3 BX 4,269 0.1 13,272 0.5 31251 & 1.6 — 98.8
(Hi7R) 20164 4 B12H 4218 & 1.1 13,395 1.4 3095| A 26 — 99.0

() BRBEMBARDESRAS. BEXIFHEL,
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TAVREREIHET 7V R (BESERE) TS5V - L7V I- (BADEDR)
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TELHEERENDEICKDMBOEDELLZRITT, N1 - A —IJURESTREATLLY R K
EEEOFLBVIEE) OILKEEDICEHALBRENMEFR U, UM U 2 BEFLIRIE. FBHEICE
FIGRNBEONZD EMHEDU R T EBHEBDH%ENEHIAELY . FRICEGRUF U,
OREB1a5
TSI UZIVERHETPRP P ELUE Ul EOTHENS20165E 2 BICHF T, FHEEZEEAD
BRPERMIOERZSRICTELE LN, ZORIFFEHMSOEI I BRGEICK) FRICEUE
Uiz
OEHEfImR
TSIIITIF, PRIBITHBEEEFZ14.25% TEABETH UL, —. F RB CREEREFHIE
HER) (FBEREFDFEBIZEL I 7%Z0.25~0.50% (5 1E EIFF Ul

GifEEERIES1T5 [SEDERALHI

OFT7VR
FEUT, GIM-USNA - 4—=)UR (BRLIZTRA) ORWIIH\DRELSZSMICHERDOIE
[CRDT. KE/NA - A1 =ILREEDNSONGDEFEN. TSI - UPIVDEBE LN P AEEE]
[CLD U7 LDEBZDSULET,

OGIM«USNA +4—=)LF (BRLISR)
FEUTKRIVETD/NA - A —IURERITIREL. KRILVETDEEICHUTKRILFEY /TS5
U - UZIVEVDEBRS|Z{TIED CET. EEMEDBERHRELTE UINEDERZDH I ULE T,
NA - A=)V RESDHEFANICELUTIE. RELT Y POIICE D ERIERIRERZER UIcERE
MR g 2/ T,

OFA4D - IR— - IF—=T7UR
BEDLZEHEICERB L. BHOEBER IV I—IL - O—VEOEPSHMEENDERE(ICLY . TEN
IRERZETIRVE T,

26



TAOKREEEFHET 7V F (BESERE) JS5IIL - L7V 0-R (BASDER)

=N U EDUNC

OHI7UR
LI7VRE GIM-USNA - A4—JUR (BRLIZTR) OFRHAIEHEITAD - ¥x— IH—
T7YRIRETZDIF7 YR -FT - TPV XTHY ., BEREEZBECTG M- US/\A - 4—=)U
R (BRLITR) ORRHAHENDREBSZESMICHITFUE Ul
OGIM-USNA +4—=)LR (BRLISR)
FEUTKRIVETD/NA « A=)V RESZPDITIREL. KRIVETDEEICHUTKRILFEY /
TSI - UZIVBVDBRBEG|ZITRD I ET. EAMEDBERBREERTE UCNBDERZSH S
LEUlce NA - A —IUREEDHEFANICEUTIE. SIERERNLT v POWICED < @RIEIHE
REERUICERZTIRVE Ul
OFA4D - IR— - IF=T7UR
BEOLZEMICEEL. BHOEBRKIVI—I - O—VEDEHESRBEADIREICLKY . TEH
REBRZITRVE U,

GRIF=TEDER DT

BT 7V NEAOFHO I CFBEREELBRINYFV—IZRIFTTHI T o
UTDTSTEHT 7 ROBEMBAESEEBHEDBERON LTI,

(%)
20.0 [

15.0 f— .
10.0 |-
5.0 [
0.0
-5.0
-10.0

COE4E({ER

@ BofA ML US.HighYield Master T
Constrained (K RJLR—X)

EJSIN - L7ILEEL—N (/)

56158 5628 5635 6458 5658 56653
(20151013 (2015.11.12  (2015.12.14  (2016.1.12  (2016.2.12  (2016.3.14
~2015.11.12) ~2015.12.14) ~2016.1.12) ~2016.2.12) ~2016.3.14) ~2016.4.12)

27



SATRESEFIMETI 7 VR GEESERE) JSYIL - L7V - OI—R (BASERY)
(ﬁ‘a‘iaﬁlcaut

FOTHN BFEEOHD 1 FOB Nl (BhAd) (FZNZNI100HEVZLR U,
WD BeEORERRIE TECD N EEDFERE (1 505Y) | ZT8RES 0,
BH. BR@®ICOEXULCF. ERAFHICEDEBERATECVLEERT,

WS ECFEEOAER (1 505Y)

Fo1H 621 635 F64H 658 665
] B 20152108148 | 20156118138 | 2015128158 | 2016F 18138 | 201662H13H | 20166638158
~20156118128 | ~20156128148 | ~20165£ 18128 | ~2016£28128 | ~2016£38148 | ~2016£4812H
LENECE (BhAd) (F) 100 100 100 100 100 100
N EAEfMER < (%) 2.03 2.24 242 2.58 2.29 2.37
SHADIN R (M) 75 92 74 79 77 69
SHIDIN RS () 24 7 25 20 22 30
BRI ECNRER (M) 672 665 639 619 596 566

(E1) [HEHOWNE] F [BEEREOESFNG] SL0 [REPREOEMIISTESRR] NODRICHRILLEETT., o, [HEORGEMUN] & [INEHERE
] BXRU [DEERBEILE] NSHEICHKH UICEEE T,

(£2) AKBREUBTTSY . SEONGE SEDONBUADESI DI EHNES BEAH) [CEBULRBVEEHHIET,

(F3) SHNESONEEMALLELIHIES BoAd) OHRELEME (DEAY) [CNTBILET, T7 Y FONBEREFRRIET,

BRn2EE05HEEE (1 5035Y)

15 B Fo61H 628 635 F64H 658 665

(a) REEFRE DISFINE 75.86MH 92.14M 74.85H 79.18M 77.38M 69.59H
(b) REZRE OB TS 0.00 0.00 0.00 0.00 0.00 0.00
(¢) NamiAEEE 419.95 422.07 423.06 426.22 427.55 428.27
(d) DBcEfRBaT T 276.71 250.82 241.98 214.14 192.04 168.75
(e) BHNECNSE(a+b+c+d) 772.53 765.04 739.90 719.55 696.99 666.62
(f) ks 100.00 100.00 100.00 100.00 100.00 100.00
(g) BRHNICNSREE(e — 1) 672.53 665.04 639.90 619.55 596.99 566.62
() THREMUIEEEEN SHEEZS ELTVET,

(SDERAGE)

OHFT7UR
FEULT. GIM-USNA - «£4—=)UR (BRLIZISR) OFHASENDREEESZFMICEDE
[CKDT. KE/NA - 41 —IUREENSDOINGEDIFH. TSI - U7 ILDAEBE LN P AEEG]
[CRDTUZT7 LOESZDHIUET,

OGIM-USNAL - 4—=ILR (BRLISR)
FEUTEKRIVEBTDNA - A1 —)ULREEICREL. KRIVBTOEEICHUTKRNILEY /TS
U UZIVEVDEBES|Z{TRD LT, ERMEDEERHRELTTE UINEDOERZH I UE T,
NA - A=)V REEDHFANICEUTIE. RNLT v IOIRICED < @RIEIREIRZER UER%Z
M T BHEHTI,

OFA4D « IR— - IY—=T7UR

TMENECEEDOZREMICEEEB L. TENREREITRVE T,

28



TAOKRERENMET 7V F (EEERE) JS5IJIL - L7V - (BASER)

GBS nER DB
5561 B~ 25668
E B | (0151014~2016.4.12) E B o # =
& = | b o=
. ., | (EEEERB = AP D T B TR x (SSERIE
St 25M | 0579% HAch DA R (figA L 4,304M T,
GaEA) 9 | 0199 *%Eg%%ﬁé z ;Egggiﬁﬁ BERTAOERIER. EEMEDE. 5
S ae | 0365 ijg@g%ggb%%%&%%%ﬁ%ﬁ@szm OERTOSE T 7Y ROBIE. BA%
) (1) | (0.015) | SERTHIE. BRAEDSE. BERMNSDEROETOME
I B R T
TREFE SEETFMEL. AMEAE0SEDE. SEMNAICTIAS FHE
N— B | omaEsme n= B MRS EE 15, B0 TS e
B SMEEEEG BlE. AMaFE0mE | OFERET 253 CHT 2he
Z DHEFEF 0 | 0003 |ZOMEmA=EDZOMmER, BEOTHBREETN
o ) (0) | (0.003) |EE®AIE. BEEEASZICHILS T 7> ROBEICHS B
PN 25 | 0583

(E1) HhDER (CEEBONN2DDFHERZSO) [FEMN. BHICK > TRMEDNICEHN G2, BEOHED[EECIIELUIHBERTT . B8, TEE
SEFHRL BMEESNE M FUZOMERGF. COT7Y RMEFANTVND YT =T 7Y RIS IERED S5, TOT7 Y RICHINT 20DESHET .

(£2) BIEEDEAIFE. DT 7Y RIMEFANTVSREETS (N P—77 Y RER<, ) NS BRZESHEEA.

(£3) SEMEEEECLICHRBEMMERAALTHIFTD,

CE4) HEREF 1 HOHY DENZTNDOERATERZRAPOTIELMEITERL T100ZFUIcBDTY,

29



WEES LUREIDRKR

A OKREEEFHET 7V F BESERE) JS5IIL - L7V 0-R (BADER)

RE(SEERmEL ST
(201561081480'520165 4 51285 T)
RH # 61 H ~ % 66
5 o] 7 ol
O %& =BO %B(=& =
O RE O T
5E (FBERR) 61605.072 [2.856,403 [104,049.322 4,820,300

(1) BNE. NAEREEFED SZHADNICDEERICLDBRENESHET,

(E2) SBEFEEURE,
(E3) BEDRARBIFIE T,

BEERFTERIR
KREETEERESS
(20155%E108148m520165F 4 812HF T)
] 61 =i ~ E3 66 ]
5 5 5t F
bz A O M| = 2R | 8 fizd A ] H| = 28 |
F0O FM M F0O FM M
I TRTUS MG VELDBOND L3170 | 257.100| o | SMTRUETVRHGH VLD 8OV ugisn | saz0a00| a5

(1) SEHEFRELURE,
(E2) SEOBAEREFIET,

WFIERSRA & DELE KR
(1) BH7 7V RICBI1F 3 BERHEIR OFIZERERA LD

N1k
HYERLEAR (3561HA~5866H) thICHIFBFIER
RALDEE|EH ) T A

2) 9147 « v— « IF—T 7V RICHIFDHERER

EhOFIEREHRA & QG IKR
(201521081481 520166 4 51285 T)

BB M £ 61 B ~ % 66 8
X N BEEE( 557 = FEEEE[ 5572
A BIFALOD | B/ A C BFEAED | D/ C
§5 14058 508D
B5AM| 85M % | BAM| 58 %
NN 61,081 | 5,000 8.2111,349 - -
J—)b - 0-—> |2378,703 — - - - -

() FHREEE0.2%
XEHREAGEF. YT—DT 7Y FOBRFOMDOESH NI 287\~
T77 Y RORY—=T7 Y RIFEOHOEIS.

(3) SERHAER OB RFTFHAILERICH I 2FIEH
RAND3ZIL R

SYEREAR (5861H~%66H) DICHIFBFTER
EFHRDFIZEBFRANDZILVES D X B A
ARZBIEAL (S, WAEEROREENCET SEEH1 155 1 BTN

%Ui?sﬁ%l\‘é?ﬁ’)\ HBEREEICHITDET 7V RICRBFISBERALE KF0
S5 TY,

WEAEERER
M IT7URFT « T7VABEANIHERT 7V
I~ DA

. 5 6 B F
27 Y B A T ayTa n el %
NERAETERE Fo| @ %
(TARVEE)
GIM TRUST-US HIGH YIELD
S R s O YELD s 91,130 20831489 | 99.0

IR, FUEEASERC N T HEHEgED R,

Gx1)
SHIBAD BRI FUIETo

(x2)

30



TAOKREEEFHET 7V F (BESERE) JS5IIL - L7V 0-R (BASDER)

(2) BiREIEFEES WA SFEHMEDER

i = 60k = 66 H % 2016 4B 128RE
" T o %0 ®[FM@EE . o £ 66 # k

FO FO ¥ - ¥ &l %
IAD - %F—-IP—T7YR| 98.290| 98,290 100236 A %
(F) BARBIFIET, REEER G 20,831,489 96.4
I - 2F—-<XPF—TF IR 100.236 05
- - D—V% Z0f 676,810 31
SE(SEERE 21,608,536 100.0

(F) FHmBRDBRAEREFEHET,

BEE. 8. TF8SLUREMHBEDRN
(20154118128). (2015128148). (20165 18128). (2016F28126). (20163 F148). (20165 4 5128)KE

B E 61 M Kk | H62H Kk | 638 Kk | %64 MKk | H65H Kk | H 66k
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(A) BELZINE 435,080,843 519,835,875 411,705,288M9 432,845,9089 402,691,031 375,635,517M
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(E) SiiBMRHIEISSE | £20,499,174,859 |£20592,989511 |~22473885953 |~23.832557,069 |~24,796,246617 | 21926745826
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SEERETS 1365,338,107 1301,191,348 1,131,262.565 1,006,614,058 875,892,488 706,839,761
EERS A22296,496351 | A24464994,469 | A25311,123719 | A26,147.725939 | A23,150911321 | A23,387,307.400
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(d) DEcERRLE 1495778674 | 1343279383 | 1,262,436,302 | 1,115,013.830 992,806,146 862,197,792
(e) SENEHZE(a+b+c+0) | 4175916044 | 4097.102,443 | 3,860,050,688 | 3.746,539.874 | 3.603.129,461 | 3,405,790,942
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(g) BHREUAENSE(e — 1) | 3635368742 | 3561563011 | 3.338.355.856 | 3.225.865371 | 3.086,173.820 | 2.894.888.881
(h) ZEIEROK 54,054,730,25200 53.553.943,28300 |52.169,483,22300 [52.067.450,34101 |51,695.564,11901 |51,090.206,14101
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44HAR (2014 6 B12H)| 10,414 50 0.9 13,867 1.1 0.2 99.1 8,191
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47HHR (2014 9 H12H)| 10,152 50 A0.0 13,804 0.3 0.2 98.9 8,086
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53HiZR (20154 3 H12H) 9,757 50 0.0 13,816 0.6 0.2 99.0 6,601
54 R (20155 4 H13H) 9,811 50 1.1 13,970 1.1 0.2 99.0 5,677
S558§R (20154 5 A12H) 9,795 50 0.3 14,034 0.5 0.2 97.5 5,546
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62Hi R (20155 12H14H) 8,452 50| 451 12,883 | 439 0.3 98.6 4,217
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AR e [BRB B0 | s B T || B 0 HALE | FEEZ K T &
(PBCFE) N | EEE=x (BB [ (BEEYN) B % i
M M % % M % % % Ells
16HIK(2013%F118128)] 10,423 90| & 1.8| 11,397 1.4 955| & 4.0 0.1 99.2 104
1788%(20134128128)| 10,786 90 4.3 | 11,506 1.0 9.88 3.5 0.1 89.0 94
18HIK (20144 1 B14B)| 10,711 90 0.1] 11,631 1.1 955| & 33 0.1 99.1 84
198K (20144 2 B12H)| 10,041 90| & 54| 11,693 0.5 932 | & 24 0.1 99.2 83
208K (20144 3 B12H)| 10,546 90 59| 11,838 1.2 9.47 1.6 0.1 99.3 87
218K (20145 4 B148)| 10,746 90 27| 11,917 0.7 9.66 2.0 0.1 99.1 65
22H3R(20144 5 B12H)| 10,809 90 141 12,013 0.8 9.86 2.1 0.1 99.1 60
23K (20144 6 H12H)| 10,502 90| & 2.0 12,143 1.1 9.49| » 3.8 0.1 99.0 54
2488K (2014 7 B148)| 10,446 90 03| 12,176 0.3 9.46| A~ 0.3 0.1 99.3 54
258K (20144 8 B12H)| 10,444 90 0.8] 12,056| 41.0 9.63 1.8 0.1 99.3 54
268K (20144 9 H12H)| 10,583 90 2.2 12,088 0.3 9.77 1.5 0.1 99.2 55
278K (20144108148)| 10,387 90| & 1.0] 11,934| 213 9.70| » 0.7 0.1 99.2 52
288K (2014511812H)| 10,966 90 6.4 12,082 1.2 10.31 6.3 0.2 98.9 29
298K (2014412H12H)| 10,628 90| & 23] 11,711 A3 10.24 | & 0.7 0.2 96.5 28
30HER(2015% 1 BA13H)| 10,880 90 3.2| 11,853 1.2 10.26 0.2 0.3 98.8 28
3THIR(2015% 2 B12H)| 10,819 90 0.3] 12,032 1.5 10.17] & 0.9 0.3 97.1 16
32K (20154 3 B12H)| 10,446 90| & 2.6| 12,099 0.6 991 | & 26 0.4 97.9 16
338K (0155 4 B13H)| 10,681 90 3.1 12,234 1.1 10.02 1.1 0.3 98.0 16
34HR(2015% 5 B12H)| 10,586 90| & 0.0 12,290 0.5 9.94| » 0.8 0.3 97.7 15
358K (20155 6 B12H)| 10,509 90 0.1] 12,208| A0.7 10.00 0.6 0.4 97.4 15
36K (2015 7 B13H)| 10,263 90| &~ 1.5] 12,113| 208 9.81| 2 1.9 0.5 97.1 15
37HR(2015% 8 B12H)|  9.939 90| & 23| 11,902 2A1.7 9.79| & 0.2 0.4 96.8 14
38HAR(2015%F 9 B14H)| 9,037 90| & 8.2] 11,911 0.1 893 | ~ 838 0.2 97.6 30
398K (2015%10813H)| 9,046 90 1.1] 11,787 21.0 8.99 0.7 0.2 98.0 30
408AR(2015511H12H)| 8,482 90| & 521 11,739| 204 872 | & 3.0 0.2 97.6 28
4THRR(2015%128148)| 7,032 90| 216.0] 11,282 | 439 7.81| 2104 0.2 96.9 23
428K Q20165 1 B128)| 6,771 90| & 2.4 11,224| 205 7.01| 210.2 0.3 96.8 23
43R (20165 2 H12H)| 6,365 90| & 471 10,705| 246 7.10 1.3 0.4 97.9 21
448K (20165 3 B14H)| 6,917 90 10.1] 11,569 8.1 7.48 5.4 0.0 98.1 23
ASHRR(20165 4 A128)] 6,822 90| & 0.1] 11,730 1.4 733| & 20 — 98.2 23
(1) BEMBOBERFIDEDAH .
(£2) BofA ML US.HighYield Master I Constrained (KRILR—2) (&, NVT - 4T - FPAUH - XUJUYF - US/N\A - A—JLR - T

I—1 - AVAMVAVR - AVFVIRX RRILR=R) ODRT—IZHEIC. BT 7Y RFEHZ10,000& U TKAEEETENE LI
BOTT NI - FT - FAUR - XUJYUVF -USNA + A—)UR - IRI—T - JVARVAYR - A VFTVIR KRILR—X) D
BEHE. WWATEE. ZOM—IDEFFBofAX VLU Y FHABLTNET, BofAXUILU Y FHIEFHT 7Y ROEZICASES5T 20
TlEr<, ZT 7V FOBAFRRICH U T—YVDEEZESBDTIESHIEEA.

BHOEHIS. BEMBNORRZEZR LT, RATEXEHOREZHRBLTVET,

REL— N SHEHICBII 2 NEESEYEETEBSOMEZ & ICREGTEHARDTEDDFEHECIIVEHEEINZ V- FERALTLR
ER

PHEBEALEF, YT—T77 Y FOBEALEELT 7Y RR—X[TBELICHDESHE T,

RHEEALE SR TENLES RES) SKUBESTYERESET,




FAOKERSAMBET 7V K (BEERE) @7JUA-SVR - 1-2 (BASER)
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(EEM%E%G)H%I:DWC
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10,000 100
9,000 80
8,000 |- 60
7,000 [ 40
6,000 20
5,000 0

308K EA0HRK BAVEE  BA2E SA3MK EALERR SASHR

(2015.10.13)  (2015.11.12)  (2015.12.14) (2016.1.12) (2016.2.12) (2016.3.14)  (2016.4.12)
— BAEMER () DECEEREREMEE (E#) EERER (B

* DEESHBIREREEMEE. i BAd) ZHEECBRELCODEHFBRUCEHELILEDT, 77 Y MNERAORENIR/NT  —X Y A%ZERY
HOTHY ., BESFDEHDIKRZRIT HDTIFH I FEA,

*DEEEBREIT DN ESINICOVTIE, BESFNFATZ I-—RICKVERIET, &Ffo. DEESDFHREMFSE. 777 ROBAMECIUE
RUET,

WEH(HEE - fEER
F40895 : 9,046H
SRA5HK : 6,822 (BHLBC2540M)
B & £:A186% (DEEBKREN—X)

BEEMEOE LR EEHER
GIM rSRAM-—USNA - A—J)UR-RYR-TPYR ZARIZZ AT [GIM-US/N
A A= (ZARZTZSR) | ELWVET, ) DRIMAFNDREZBEL T, KNILETOEEN T
& AN [NA - A=)LRESS] ELVET, ) [TIREL. KRIVETOEEICH UL TKFILEY /FE
FIURD - SYRBLDORBEBIZTROIER. BN SOMEWNAPEBEGIICKDTUIT A
(EAEBSE DO FFSRICHESLFURD, EFMEORmr 7UN - SV RERESEEHT
BULTENS, BEMEAFTELR UL, <bULIE MFERKICOVT] ZISRIESL,
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. B i ; 57 | -5 \ LR ==
e op B | B* O F |Guedhiy |58 0 27 aw | BEEE
BEE| osEw BB E| ez (B E s | OF | EkiE

M % % M % % %

(HAs) 2015108134 9,046 — 11,787 — 8.99 — 0.2 98.0

4087 10B% 8,784 N 29 11,849 0.5 8.74 A28 0.2 97.9
(#8X) 2015F118128 8,572 N 52 11,739 ~0.4 8.72 A0 3.0 0.2 97.6

(#8E) 2015F118128 8,482 — 11,739 — 8.72 - 0.2 97.6

24181 1MB%x 8,258 N 2.6 11,565 A1.5 8.54 A2 0.2 97.5
(#82X) 2015%F12814H 7,122 ~16.0 11,282 239 7.81 A10.4 0.2 96.9

(#9E) 2015128148 7,032 — 11,282 — 7.81 - 0.2 96.9

428 12B% 7,394 5.1 11,275 A0.1 7.87 0.8 0.2 97.1
(#8%) 20164 1 B12H 6,861 N 24 11,224 0.5 7.01 A10.2 03 96.8

(H8E) 20164 1 B12H 6,771 — 11,224 — 7.01 — 03 96.8

ZEA3EA 1 BX 6,697 A1 11,068 A4 7.46 6.4 0.4 96.7
(H8R) 20164 2 B12H 6,455 o477 10,705 YAVING) 7.10 1.3 0.4 97.9

(HAE) 20164 2 B12H 6,365 — 10,705 — 7.10 — 0.4 97.9

445 2 BX 6,406 0.6 11,095 3.6 7.03 A 1.0 0.2 97.9
(#82R) 20164 3 B14H 7,007 10.1 11,569 8.1 7.48 5.4 0.0 98.1

(HAE) 20164 3 B14H 6,917 — 11,569 — 7.48 — 0.0 98.1

ZEA5EA 3 AxX 7,058 2.0 11,622 0.5 7.54 0.8 — 98.2
(HAZR) 2016%F 4 B12H 6,912 A 0.1 11,730 1.4 7.33 AN 20 — 98.2

() BRBEMBARDESRAS. BEXIFHEL,
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FIBERDES N2 M0 U R T OB#EZBO%ENHIFEERY) . ERICEUR U
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-5.0 - - Constrained (K RJLR—X)
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FSADKESESFIHEZ 7 BERIRE) @7 27UAh S8 - (BEA9ER)
(ﬁ‘a‘iaﬁlcaut

FA0HAN SFEASHAD 1 OB NEEE BhAH) FZNETNI0MEVZLE U,
WD BeEORERRIE TECD N EEDFERE (1 505Y) | ZT8RES 0,
BH. BR@®ICOEXULCF. ERAFHICEDEBERATECVLEERT,

WS ECFEEOAER (1 505Y)

4088 418 428 438 445 5458
] B 20152108148 | 20156118138 | 2015128158 | 2016F 18138 | 201662H13H | 20166638158
~20156118128 | ~20156128148 | ~20165£ 18128 | ~2016£28128 | ~2016£38148 | ~2016£4812H

LENECE (BhAd) (F) 90 90 90 90 90 90
N EAEfMER < (%) 1.05 1.26 1.31 1.39 1.28 1.30
SHADIN R (M) 89 90 82 82 90 74
SHIDIN RS () 0 — 7 7 — 15
BRI ECNRER (M) 3,199 3.209 3.202 3,195 3.200 3.185

(E1) [HEHOWNE] F [BEEREOESFNG] SL0 [REPREOEMIISTESRR] NODRICHRILLEETT., o, [HEORGEMUN] & [INEHERE
] BXRU [DEERBEILE] NSHEICHKH UICEEE T,

(£2) AKBREUBTTSY . SEONGE SEDONBUADESI DI EHNES BEAH) [CEBULRBVEEHHIET,

(F3) SHNESONEEMALLELIHIES BoAd) OHRELEME (DEAY) [CNTBILET, T7 Y FONBEREFRRIET,

BRn2EE05HEEE (1 5035Y)

15 B 408 418 428 438 445 54588

(a) REEFRE DISFINE 89.33H 100.11M 82.39H 82.87H 95.12MH 74.80M
(b) REZRE OB TS 0.00 0.00 0.00 0.00 0.00 0.00
(¢) NSRS 2,621.45 2,622.31 2,636.38 2,637.25 2,638.15 2,638.59
(d) DBcEfRBaT T 579.03 577.54 573.66 565.22 557.27 561.99
(e) HHANENSRE(a+b+c+d) 3,289.82 3.299.97 3.292.44 3.285.35 3,290.55 3.275.40
(f) ks 90.00 90.00 90.00 90.00 90.00 90.00
(g) BRHNICNREE(e — 1) 3,199.82 3.209.97 3.202.44 3,195.35 3.200.55 3,185.40
() THREMUIEEEEN SHEEZS ELTVET,
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OHFT7UR
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SICKBDTUZ T LDESEDHIULET,

OGIM-USNA - 4—=ILR (ZARTSR)
FEUTEKRIVEBTDNA - A=)V REEICREL. KRIVETOEEICHUTKNILFEY /77
Uh - SV RBVLOARBESIZITIRD LT, ERUMEDBEELRHRELTE UINGEDEFRZH I LE
I NA - A—)LREEODHFANICELUTIE. RELT v IOWRICED ERIEITEIRZER UToE
BZi#Rd 258 T,

OFA4D « IR— - IY—=T7UR

TMENECEEDOZREMICEEEB L. TENREREITRVE T,
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SEFHRL BMEESNE M FUZOMERGF. COT7Y RMEFANTVND YT =T 7Y RIS IERED S5, TOT7 Y RICHINT 20DESHET .
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(£3) SEMEEEECLICHRBEMMERAALTHIFTD,

CE4) HEREF 1 HOHY DENZTNDOERATERZRAPOTIELMEITERL T100ZFUIcBDTY,
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WEES LU IDIRR
IRE(SFER A
(20152108 14B0'520166F 4 B128F T)

o

®_B % 40 8 ~ % 45
B B % B
O #lz ®mo #=e =

FO| ¥m| _FO| 78
SNE GBER) 35.573 2,510 | 23.162 1,650
(1) B, SEREEFEN SSHDNINREICLIBRENDZSHET .

(E2) SBEFEEURE,
(E3) BEDRARBIFIE T,

BEERFTERIR
KREETEERESS
(20155%E108148m520165F 4 812HF T)
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bz A O M| = 2R | 8 fizd A ] H| = 28 |
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(1) sEFBELRS,
(E2) EEEDBARBIFUIET,
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(1) -_—L|7I 47;( Y RIEBIFZHERHIREDPOFIEERA LD BANDIZILER
X5 [1R5%
HIERLHAR (58408 ~5845H8) hICHIFBFTER
LYERREARS (5540HA~55458) thic (2 FI=ERS FEFHHOFZERBRAANDZILWVE G D FH A
FRALDEEF35Y £ A, S )
MABERALF, REBFENUKREEANCETDEREENIRE 1 BICRESND
gﬂ\%iﬁcﬁgoj\t@’) HERHRBICHBITDE T 7V RICHRDFIESERAEE. KH

2) 9147 « v— « IF—T 7V RICHIFDHERER
R DOFIERIFRA & DEG AR

(20154 108148H' 520166 4 8128 T) WEAAEEIRHR
=2 5 = 40 B <~ = 45 & M 7R FT - T7VADMEANIHEERT 7
R DERE
X N BEEE( 557 = FEEEE[ 5572 — =
A |BEALO|B/Al C |EEALD|D/C 5 5 v opr oz 45 B X
H5/iK% B B[R0 O | ¥ M |k ES
BAA | B8HM % | B8HhM| B8AH % NEREEEE RS +0O FH %
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J—)L - O0—> |2378703 - - - = GIM TRUST-US HIGH YIELD
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TAOKEEEFHBET 7V F (BESERE) E7JUA-SVK - 0- (BADER)

(2) BIREEFTE%ES WIS BEFEMEDER

- E30mF | E 45 B F 20165 4 B1281R%E
" 0 wmo m[F60E - 5 £ 45 M X

F0O F0O FH B i |tk E
AT - XR— - IF=T7UR 98 98 100 FH %
(%) EAFBIFET, BBIET R 23,008 96.8
AT XR— - IP—TFUR 100 0.4
J—)L - O—V%, Z0ft 651 2.8
N ESEE SRR 23,760 100.0

BEE. 8. TF8SLUREMHBEDRN
(20154118128). (2015128148). (20165 18128). (2016F28126). (20163 F148). (20165 4 5128)KE

(F) FHmBRDBRAEREFEHET,

18 S| % 40 B X 5 41 B X 5 42 # X 5 43 H X 5 44 H X 5 45 H§ =k
(A) BE 28,648,193M 23,840,289M 23,523,966M 22,161,715H 24,084,004M 23,760,616
I—J)b-0-v% 898,081 969,216 984,725 686,497 681,404 651,682
REEARHIS DD 27,649,925 22,770,876 22,439,044 21,375,011 23,302,403 23,008,737
%Zﬁgﬁ(m@ 100,187 100,197 100,197 100,207 100,197 100,197
(B) &fF 328,946 329,463 331,794 332,672 332,186 331,762
RIMNEEDFoE 300,482 300,910 308,253 308,682 309,049 309,076
RILRE - - - 1,159 - -
RILSTTERIN 28,284 28.186 23,029 22,181 22347 21,753
ZDftRILER 180 367 512 650 790 933
(C) fHEERTEA-B) 28,319,247 23,510,826 23,192,172 21,829,043 23,751,818 23,428,854
TR 33,386,913 33,434,508 34,250,412 34,298,107 34,338,866 34,341,808
REgHIER S A 5,067,666 29,923,682 211,058,240 212,469,064 210,587,048 210,912,954
(D) SEIEROK 33,386,9130 33,434,5080 34,250,41200 34,298,10701 34,338,866 34,341,8080
1 04! BE{HE(C /D) 8,4824 7,032M 6,7718 6,365M 6,917H 6,822M

* FEIVRICHIT HITARAF33,352,332F, UEMHR (FA0H~5458) PICHITDBIRETALF1,023,960M. EFEFITALRIF34,484HTT

* SBASHPRDETEOH =) D EELHF6,822M T,

* EBASEIR DB ELZEN TR Z N> THY. TDEEAF10,912,954M T,
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FSAOKESEIHET 7V R (BEBRE) m7JUA - SVR - 0—-X (BASEDR)
BIEZ DR $4087 520154108148 ZE20154118128  $438 £20164£ 18138 Z2016£25128
E418 820154118138 ZE20156128148  F448 22016625138 Z2016£33148
428 820156128158 E20165 1 H128 458 B201643H150 E201664 5128
] B ® 40 W = 41 = 42 B = 43 W %= 44 B = 45 B
(A) REHZING 326,710M 363,094 305,392 306,577 329,971M 278,803M
SBEEASS 326,705 363,061 305.361 306,547 329,968 278,803
SEFIS 5 33 31 30 3 -
(B) AffisEssseiEas | ~1,880,870 | ~ 4,882,100 | ~ 907,193 | -~ 1,370,500 1,897,039 | ~ 272,897
e 1 11 1 103 1,897,333 1
*EE 1,880,871 A 4,882,111 A 907,194 | ~ 1370603 | o 204 | A~ 272898
(C) {E5EsRENS A 28464 | A 28373 | A 23174 | A~ 22319 | A 22487 | A~ 21,89
(D) 4MERE(A+B+C) | 1,582,624 | ~ 4547379 | ~ 624975 | ~ 1,086,242 2204523 | ~ 15990
(E) BitRigAuEES 274,069,025 | ~ 5952131 | 210,800,420 | 211,732,633 | 213,123733 | A11,221,227
(F) sehlfsstaians 884,465 876,738 675,408 658,493 641,211 633,339
(AE242510:2428) ( 8752237) | (8767585 | ( 9029735 | ( 9.045273) | ( 9.059.122) | ( 9.061,425)
GEEBEANE) | (A7.867.772) | (A 7.890,847) | (~ 8354.327) | (~ 8386.780) | (~ 8417.911) | (A 8428,086)
(G)BEH(D+E+F) | 24767184 | ~ 9622772 | 210,749,987 | 212,160,382 | 210,277,999 | 210,603,878
(H) IS ES ~ 300482 | ~ 300910 | ~ 308253 | A 308682 | ~ 309,049 | A 309,076
RESHIERS(G+H) | 5067666 | ~ 9923682 | ~11,058240 | ~12,469,064 | ~10587,048 | ~10912954
EenETEEne 884,465 876,738 675,408 658,493 641,211 633,339
(FR24254824%0) ( 8752,237) | ( 8767.585) | ( 9.029.735) | ( 9.045.273) | ( 9.059.122) | ( 9.061.425)
GEEIERIENE) | (A7.867.772) | (& 7.890.847) | (~ 8354327) | (~ 8386780) | (~ 8417.911) | (~ 8.428,086)
SEERETS 1,931,000 1,964,812 1,938,777 1,914,185 1,931,216 1,877.837
EHERS £A7,883,131 ~12,765232 | 13672425 | 15041742 | A13159475 | A13,424,130
(F1) SEEERMNE(ICIFISFEHRMMICN T DI HERFELEESHOTRRLTHEUFET,
CE2) BilfsstEEsEEF. BIEREETAEDERZVV., TAZ FO25G(FEkE LT, LE258FFEHE UTIBINE D,
(E3) WHDESDFEBREG NHEIEEDOEERE (KWEE) | OXRESR,
B S iSO ERIE (g
B E] Z 40 B = 41 B % 42 = 43 B % 44 B ® 45 B
(a) EEHERE DS Z I 298,247M 334,722/ 282,218M@ 284,258/ 326.638M 256,907
(b) SBARROEMIE ESEE 0 0 0 0 0 0
(C) mAEs 8,752,237 8.767.585 9,029,735 9,045,273 9,059,122 9,061,425
(d) DEcERRmLE 1.933.235 1,931,000 1.964.812 1,938,609 1913627 1,930,006
(e) “HHENRE(a+b+c+d)| 10,983,719 11,033,307 11,276,765 11,268,140 11,299,387 11,248,338
(1) DEe 300,482 300,910 308,253 308,682 309,049 309,076
(g) BREESENSE(e - )|  10.683.237 10,732,397 10,968,512 10,959,458 10,990,338 10,939,262
(h) ZEIEROR 33,386,91300| 33.434,50800| 34.250,41200| 34.298,10701| 34.338,86601| 34,341,8080]
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- TALRE (BRIDEE) HRELUCEEE. DEEHERICHTIELORBEDERITAD S5
&) ZERUCEED. TDHROELDZHEEDERTALRIET,
- EEDEEICOVTIE, 20.315% (FEHL15%. BEESFIFSH0.315% B K UMTIH 5 %) DFEICKDRRENATTED
N, PERBFIENEAINET . BH. EEPSZETR). PEDBRRECFHGHEN ESEROBEREHUFEA. )

FnAhRE (FBRIDE

LT 7Y REDERERFHHE N1 SA (Z—Y) | SRURNESDEREFFREE [J22FN | SA| OBEANR
TYo FFERBEOEICH T DERWVIC DOV TIFERFEREICHBVEHE L IEE L,
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A OKEEEFHET 7V F (BESERE) ML -US - O0-R (BRADER)

*xkLa-US .- 30— (BA9ER)
300 DERRIE
5 BoAMLUSHehYieldMaster I | &~ JL O - U = O
2 = 0w | 0 o 0 % Constaned (R¥A=2) | 5 8 L ESSPNRIE Py
wEe |RE2 0.2 ezl 2|z da D HALE | ™ &
g = % % = % % %| &5H8
16HR(2013F118128)| 11,194 130 & 06| 11,397 1.4 4855 | A 2.4 0.2 99.1 1,167
1788 (2013F12812H)| 11.626 130 5.0 11,506 1.0 50.23 3.5 0.2 98.3 1,188
1881k (20144 1 B148)| 11,177 130 & 2.7 11,631 1.1 4740 | A 5.6 0.2 98.5 1,122
1988% (20144 2 B12H)| 10,664 130 | & 3.4 11,693 0.5 4665 | A 1.6 0.2 99.1 1,052
208k(2014% 3 A12H)| 10,813 130 26| 11,838 1.2 4581 | & 1.8 0.2 99.1 1,015
218R (2014 4 B148)| 11,273 130 55| 11,917 0.7 47.89 4.5 0.2 99.0 1,027
228K (20148 5 B12H)| 11,425 130 2.5 12,013 0.8 49.08 2.5 0.2 99.1 1,033
238k(2014%F 6 A12H)| 11.371 130 0.7] 12,143 1.1 48.25 | »~ 1.7 0.2 98.1 1,009
248k (2014 7 B148)| 11,177 130 & 06| 12,176 0.3 4780 &~ 0.9 0.2 98.9 942
253K (2014 8 5128)| 10,916 130 & 1.2 12,056 A1.0 4758 | A 0.5 0.2 99.0 910
2688k (2014F 9 B12H)| 11,125 130 3.1 12,088 0.3 48.70 2.4 0.2 99.0 894
278k (2014%€108148)| 10,630 130 & 3.3| 11,934 AN1.3 4716 | & 3.2 0.2 98.9 807
2888 (2014€11812H)| 11,501 130 9.4 12,082 1.2 51.30 8.8 0.2 99.1 846
2088K(2014F12812H)| 11,423 130 0.5 11,711 A3 52.15 1.7 0.2 98.9 811
308k (2015% 1 B13H)| 11,435 130 1.2 11,853 1.2 5161 & 1.0 0.3 99.0 811
3188 (20155 2 B12H)| 10,590 130 | & 6.3 12,032 1.5 4806 | A 6.9 0.2 99.0 754
3283k(2015% 3 A128)| 10,257 130 & 1.9 12,099 0.6 4651 | & 3.2 0.2 99.0 733
338K (2015% 4 B13H)| 10,152 130 0.2 12,234 1.1 4581 | A 1.5 0.2 98.3 708
3488K (20158 5 B12H) 9,879 130 & 1.4 12,290 0.5 4461 | AN 2.6 0.2 99.0 698
3588 (2015%F 6 H12H) 9,988 130 2.4 12,208 A~0.7 45.69 2.4 0.2 98.8 698
368K (20154 7 B13H) 9,955 130 1.0 12,113 0.8 45.88 0.4 0.3 98.4 697
378K (20154 8 B12H) 9,515 130 | & 3.1 11,902 AN1.7 4503 | A 1.9 0.2 98.9 659
388 (2015 9 H14H) 8,333 130 | &11.1 11,911 0.1 39.74 | A11.7 0.3 98.9 557
398K (2015108 13H) 8,536 130 40| 11,787 A1.0 40.89 2.9 0.3 98.8 549
408K (201511 812H) 8,559 130 1.8 11,739 A~0.4 42.91 4.9 0.3 98.9 552
4188R (2015128 14H) 7,763 130 & 7.8 11,282 A3.9 40.69 | A 5.2 0.3 98.7 501
428K (20165 1 B12H) 7,429 130 | & 26| 11,224 A0.5 38.80 | & 4.6 0.3 99.0 477
4388K (20165 2 B12H) 7,023 130 | » 3.7 10,705 N4.6 3834 | ~ 1.2 0.6 98.8 438
4488R (20164 3 H14H) 7,474 130 8.3 11,569 8.1 39.68 3.5 0.1 98.9 465
A5EAR (20165 4 B12H) 7,211 130 & 1.8 11,730 1.4 38.19| A 3.8 — 98.8 449
CE1) BEEMBOEEXREIDETAH
(£2) BofA ML US.HighYield Master I Constrained (KRILR—2) (&, NVT - 4T - FPAUH - XUJUYF - US/N\A - A—JLR - T

I—1 - AVAMVAVR - AVFVIRX RRILR=R) ODRT—IZHEIC. BT 7Y RFEHZ10,000& U TKAEEETENE LI
BOTT NI - FT - FAUR - XUJYUVF -USNA + A—)UR - IRI—T - JVARVAYR - A VFTVIR KRILR—X) D
BEHE. WWATEE. ZOM—IDEFFBofAX VLU Y FHABLTNET, BofAXUILU Y FHIEFHT 7Y ROEZICASES5T 20
TlEr<, ZT 7V FOBAFRRICH U T—YVDEEZESBDTIESHIEEA.

BHOEHIS. BEMBNORRZEZR LT, RATEXEHOREZHRBLTVET,

REL— N SHEHICBII 2 NEESEYEETEBSOMEZ & ICREGTEHARDTEDDFEHECIIVEHEEINZ V- FERALTLR
ER

PHEBEALEF, YT—T77 Y FOBEALEELT 7Y RR—X[TBELICHDESHE T,

RHEEALE SR TENLES RES) SKUBESTYERESET,
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BEAEMRBAFEHELT U, <HULIE BRERRICOVT] ZIS8RIEE 0,
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A OKEEEFHET 7V F (BESERE) ML -US - O0-R (BRADER)

N - . | =
e = = 2 ® M = E%ﬁsl\t/‘}a?nsﬁtligq;fﬁd CAESt%H 7'5\_", )L%%.E :Il/ Y £ %ﬁ\ )&Iﬁ% ;Ei Foe
BE x| BZEN (K E x| @2 (ks x| | HARE
M % % M % % %
(HAE) 2015%F10813H 8,536 — 11,787 — 40.89 - 0.3 98.8
4087 108k 8,553 0.2 11,849 0.5 41.17 0.7 0.3 99.1
(HAR) 2015%F11812H 8,689 1.8 11,739 0.4 42.91 4.9 0.3 98.9
(HAE) 2015%F11812H 8,559 — 11,739 - 42.91 - 0.3 98.9
418 18X 8,370 N2.2 11,565 AT15 41.97 N2.2 0.3 98.1
(HAR) 2015%F12814H 7,893 NT7.8 11,282 AN3.9 40.69 AW 0.3 98.7
(HAE) 2015%F12814H 7,763 — 11,282 — 40.69 — 0.3 98.7
ZBA2EA 128K 7,976 2.7 11,275 0.1 41.47 1.9 0.3 98.6
(HiR) 20164 1 B12H 7,559 N2.6 11,224 A0.5 38.80 VAV/NQ) 0.3 99.0
(i) 20164 1 B12H 7,429 - 11,224 - 38.80 - 0.3 99.0
ZEA3HR 1B=X 7,462 0.4 11,068 AT4 40.69 4.9 0.5 99.1
(HAR) 20164 2 B12H 7,153 N3.7 10,705 VAVING) 38.34 A2 0.6 98.8
(i) 20164 2 B12H 7,023 - 10,705 - 38.34 - 0.6 98.8
ZFEAAHR 2 B=X 7,110 1.2 11,095 3.6 38.05 A0.8 0.3 99.0
(HiR) 20164 3 B14H 7,604 83 11,569 8.1 39.68 35 0.1 98.9
(HiE) 20164 3 B14H 7,474 - 11,569 - 39.68 - 0.1 98.9
ZEA5HA 3 B=X 7,553 1.1 11,622 0.5 39.73 0.1 — 98.1
(HAx) 20164 4 B12H 7,341 A1.8 11,730 1.4 38.19 AN3.8 — 98.8

() BRBEMBARDESRAS. BEXIFHEL,
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(ﬁ‘a‘iaﬁlcaut

FA0HN OFEASHD 1 OB DEcE (BhAd) (FZNZNI130HEVZLR U
WIS D BeE ORERRIE TECD N EEDFERE (1 505Y) | ZT8RES 0,
BH. BR@BICOEXULCF. ERAFHICEDEBRATECVLEEERT,

WL ECFEEOAER (1 505Y)

4088 418 428 438 445 5458
] B 20152108148 | 20156118138 | 2015128158 | 2016F 18138 | 201662H13H | 20166638158
~20156118128 | ~20156128148 | ~20165£ 18128 | ~2016£28128 | ~2016£38148 | ~2016£4812H

LENECE (BhAd) (F) 130 130 130 130 130 130
N EAEfMER < (%) 1.50 1.65 1.72 1.82 1.71 1.77
SHADIN R (M) 118 130 118 127 129 110
SHIDIN RS () 11 — 11 2 0 19
BRI ECNRER (M) 3,491 3.502 3.492 3.490 3.489 3.471

(E1) [HEHOWNE] F [BEEREOESFNG] SL0 [REPREOEMIISTESRR] NODRICHRILLEETT., o, [HEORGEMUN] & [INEHERE
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(a) REEFRE DISFINE 118.97H 140.47H 118.47H 127.98M 129.37H 110.46M
(b) REZRE OB TS 0.00 0.00 0.00 0.00 0.00 0.00
(¢) NSRS 1,847.43 1,883.75 1,899.89 1,906.18 1,921.27 1,945.90
(d) DBcEfRBaT T 1.654.72 1,608.63 1,603.68 1,585.87 1.568.86 1.544.90
(e) HHANECNSRE(a+b+c+d) 3,621.12 3.632.87 3,622.05 3.620.04 3.619.51 3.601.27
(f) ks 130.00 130.00 130.00 130.00 130.00 130.00
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. =39k = 45 H] 201654 B1281RE
" T o %0 ®[FM@EE . 5 B 45 B %

FO FO FM ~ FOfi &k =
AT - IXR— - IP—TFUR 2,554 2,554 2,604 TH %
(F) BARBIFB T, KBRS 444,248 97.0
AT - RR—-IP=—TFUR 2,604 0.6
J—)L - O—V%F, 20O 11.126 2.4
RESEHERE 457,979 100.0

(F) FHmBRDBRAEREFEHET,

B E BA0 M Kk | HAI MK | HA2BMK | HA3HK | HAMK | H 45 H K
(A) A 561,567,014F | 511,682,073 | 490,212,438 | 446,593,034F | 474,088,840 | 457,979,058
J-b-O-Y%|  12569.083 13,421,124 12,924,145 11,057,292 10,893,592 11,126,156
FAERESTSFEE | 546393402 | 495656164 | 472983508 | 432930702 | 460590463 | 444,248,117
T v 2,604,529 2,604,785 2.604.785 2,605,040 2.604.785 2.604.785
FIAE - - 1,700,000 - - -
(B) &f 8,929,460 9,721,025 12,256,874 8,583,607 8,554,134 8,552,939
b - - 3,400,000 - - -
RIS B 8.393.885 8,405,642 8,363,401 8,107.755 8,096,897 8,102,296
RIS - 746,375 15,510 - - -
SFISTLHREN 531.897 561,449 467.170 461,863 440,206 430,635
Z OIS 3678 7.559 10,793 13,989 17,031 20,008
(C) WEEMAA-B) | 552,637,554 | 501,961,048 | 477,955564 | 438,009,427 | 465534706 | 449,426,119
A 645683507 | 646587.867 | 643338590 | 623673503 | 622838256 | 623,253,604
REBEEELGSE | & 93.045953 | 4144626819 | 2165383026 | A185664.076 |A157.303550 | A173,827.485
(D) BEHEROH 645,683,50701 | 646,587,86701 | 643,338,59000 | 623,673,503001| 622,838,25601 | 623,253,60400
1 AV B/ D) 8,559 7,763 7.429M 7.023M 7,474 72110

* SEOPRICHIT BITAERF643,569.446M, HEMHAR (3B408~5E45H) PICH(S B BIRETAES40.086.658., FFHITAFF60,402,500MTY .
#* SBASEIRDEEOHN Y OFEEEEF7,211HTY .
* EEASHIR DIGE LSRN TTAZEZ T > TH Y. ZTDEREIF173,827,485M T,
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A OKREEEFHET 7V F (BESERE) ML -US - 0-R (BADER)

WiEORR 4088 H20154108148 E201568118128  $H438 S520164 18138 2016428128
418 220154115138 E20156128148  $448 S20165 28138 20166435148
428 B20154128158 F2016& 1 §128 458 S2016538158 2016448128
i g ® 40 B | ® A1 M | ®m 42 B | & 43 B | ® 44 B | @ 45
(A) EEHINE 8,097,815/ 9,648,502 8,092,334 8,447,378 8,156,707 7,318,254
B YS 8,097,635 9,648,189 8,092,152 8,447,131 8.156.649 7.318.254
SIS 180 313 182 247 58 -
(B) AffisEsssoams 2,324,868 |~ 52,170,334 |~ 20713939 |4 25210824 28,535,270 | ~ 15,204,588
FE 2.324.869 275714 109,979 170,380 28,543,050 21,471
HEE A 1 |~ 52446048 |~ 20823918 |~ 25381204 |~ 7780 | & 15,226,059
(C) fE5tamms A 535575 | A 565330 |~ 470,404 |~ 465059 |~ 443248 |~ 433612
(D) HEERS(A+B+C) 9,887,108 |~ 43,087,162 |~ 13,092,009 |~ 17,228,505 36248729 |~ 8319946
(E) SilB@tUIBAS | £177.345,122 | A172,342,040 | 220,586,884 | 233,717,833 | A256,256,883 | ~224,861,393
(F) iENfSsERiame | 82,805,946 79,208,025 76,659,268 73,390,017 70,801,501 67,456,150
(EEZEEED) (119,285,528) |[( 121,801,509) [( 122,227,730) |( 118,883,755) |( 119,664,150) |( 121,279,008)
(FEEIETIEHEE) |(& 36,479,582) |[(& 42,593,484) |(& 45,568,462) |[(& 45,493,738) |(& 48,862,649) |[(A 53,822,858)
(G) 85H(D+E+F) | & 84,652,068 ~136,221,177 157,019,625 177,556,321 149,206,653 165,725,189
(H) R TS A 8393885 |~ 8405642 |~ 8363401 |~ 8107755 |~ 8,096,897 |~ 8102296
REEHERS(G+H) | 2 93,045953 | A144,626,819 | A165,383,026 | 185664076 |~157,303,550 | 173,827,485
EETEERS | 82805946 79,208,025 76.659.268 73.390.017 70,801,501 67.456.150
(EMHE2%)  |( 119.285528) |( 121.801.509) |( 122.227.730) |( 118:883.755) |( 119,664.150) |( 121.279.008)
(FREIEEARNE) (& 36,479,582) |(& 42593484) |(& 45568462) |(& 45493738) |(& 48.862649) |(& 53,822.858)
HEEBETS | 106130793 | 104690129 | 102429605 98,781,366 97,676,000 95,069,395
gane £281,982,692 | 2328524973 | 2344471899 | £357.835459 | 2325781051 | 4336.353.030
(F1) SEEERMNE(ICIFISFEHRMMICN T DI HERFELEESHOTRRLTHEUFET,
(E2) EBifEsEEsGEsF. BIEEEETALDOEREEZVL., TAZ FNO3BEFELE LT, LO3BEEFFMEE L TUEEINET,
(E3) WHDESDFEBREG NHEIEEDOEERE (KWEE) | OXRESR,
BESEE O EBEE (K55
] E ® 40 M | ® 41 B | % 42 Fl | = 43 M | % 44 @ | B 45 I
(2) BEEREORSSNGE || 7.681.8100|  9083.261| 7,621,987 | 79823350 | 8058.151M| 6,884,642
(b) BEEREOEIIAREZ RS 0 0 0 0 0 0
(0) Wm@mEs 119.285528 | 121,801,509 | 122.227.730 | 118.883.755 | 119.664.150 | 121,279,008
(d) HEERELE 106,842,868 | 104,012,510 | 103,171,019 | 98,906,786 97.714.746 96.287.049
(e) NS E(a+b+c+d) | 233,810,206 234,897,280 233,020,736 225,772,876 225,437,047 224,450,699
(1) HEe 8,393,885 8,405,642 8,363,401 8.107.755 8,096,897 8.102.296
(g) BHpgHNECRE(e — ) | 225,416,321 226,491,638 224,657,335 217,665,121 217,340,150 216,348,403
(h) BHEROR 645,683,50701| 646,587.86701| 643.338.50001 | 623.673.5030] | 622.838.25601] 623.253,6040]
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A OKEEEFHET 7V F (BESERE) ML -US - O0-R (BRADER)

N it ) fic & D ) 0 5 B
55 40 HA|5E 41 HA|S 42 HA|SE 43 HA|E 44 HA|E 45 HA
1T HhOxzWHESR| 130 130H 130H 130H 130H 130H
(8 {i) (8,559M) | (7,763M) | (7,429M) | (7,023[) | (7,474M) | (7,211H)

@< NEE/HREI—A>ZHIADADHEIEHEEE. L5 )NOREMEBEICE IV TEHNICBIREVNZLE U

SEEOFER_EOBURWLICDONT

- HEEEICEF. FHRIRVEGD [EEDEEE] & IEFRHIRVERD [TaibREE (RIDiEE) | i ET,

- HESE BB OEEMEH @R TTAE BEEEZFER TR E LODREG1CE. DEEEOLENIEENIEEFIET,

- DESESROEEMBENERTAZ TODHBEICIE. TODEWHDENTALRE (FRIDES) %KY DENEZENEET
a—o

- TAIRE BRISES) IREUCIESE. DERESFELRBICHITIELCOZHEEDOBBITAD SLUZTAILRS R
&) EEBRUCED. ZOROELDORBEEDERTARERI ET,

- EEHEEICOVTIE. 20.315% (FrEHi15%. EESRIFTERI0.315% B K UHIARES %) DFRICKDBRERREBUNNTED
N, BEARZBHENMEASNE T, B, BERESZTEL. BEDBEERFCIFHREER EXRIEROBRIEHYFEBA. )
BEEIRT D EDHTEED,

SEANDRBHEDBS. HMENRBIET,

- BEEDWESNICIBEE(C(F. FRORABHEEICRDITENDIET, <HUL(FE, BREESHICHBRVEGHE IS0,
SRR EDEIRVDFHBIC DEF UTIE. HBEBPFIRFICTHERIND CEEZHEDLET,

LT 7Y REDERERFHHE N1 SA (Z—Y) | SRURNESDEREFFREE [J22FN | SA| OBEANR
TYo FFERBEOEICH T DERWVIC DOV TIFERFEREICHBVEHE L IEE L,
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SADKEEESIIRE I 7V R BERIRE) @EtL I+ - - (BAKEDR)
*EBESEEVI N - O—R (BADEEY)

T3 0HA D ER KIS
5 BofA ML USHighYield Master T R
2 W = %ﬁﬁg %@$ mmmﬁ%gm& i gaibw oA E
\NFOT x = x b S8R
(D) NEE | EEx (BZHER) B2 FEDNI =S

M M % % % % 8/4HH

1688 R(2013F11812H)| 11,252 140 | & 0.5 11,397 1.4 0.1 99.0 939
178K (2013512812H)| 11,673 140 4.1 11,506 1.0 0.1 99.0 1,005
1888 R (20145 1 B14H)| 11,613 140 1.6 11,631 1.1 0.1 97.6 1,059
198AR(2014F 2 B12H)| 11,168 140 & 2.6 11,693 0.5 0.1 99.1 1,124
208K (2014& 3 B12H)| 11,441 140 3.7 11,838 1.2 0.1 99.3 1,152
2THER(Q2014F 4 B14H)| 11,710 140 3.6 11,917 0.7 0.1 98.9 1,169
2288 R (2014 5 B12H)| 11,774 140 1.7 12,013 0.8 0.1 98.1 1,138
238K (2014F 6 H12H)| 11,820 140 1.6 12,143 1.1 0.1 98.9 1,227
248K (20144 7 B14H)| 11,687 140 0.1 12,176 0.3 0.1 98.9 1,324
25887R (20144 8 A12H)| 11,281 140 | & 2.3 12,056 A1.0 0.1 99.4 1,308
2688 R (2014 9 H12H)| 11,515 140 3.3 12,088 0.3 0.1 99.3 1,501
278K (2014 10814H)| 10,868 140 | & 4.4 11,934 A1.3 0.0 98.6 1,411
28K (014E11812H)] 11,144 140 3.8 12,082 1.2 0.1 99.2 1,403
298 R(2014412812H)| 10,329 140 | & 6.1 11,711 A3.1 0.1 99.2 1,271
30EAR (20154 1 H13H)| 10,113 140 | & 0.7 11,853 1.2 0.1 99.2 1,235
3THR(2015% 2 A12H) 9,626 140 | & 3.4 12,032 1.5 0.1 99.3 1,176
328AK (20154 3 A12H) 9,547 140 0.6 12,099 0.6 0.1 99.2 1,176
338K (20154 4 A13H)| 10,107 140 7.3 12,234 1.1 0.0 99.3 1,329
4R (2015 5 H12H)| 10,011 140 0.4 12,290 0.5 0.0 99.2 1,357
358K (20154 6 A12H) 9,876 140 0.0 12,208 | A0.7 0.1 99.3 1,403
3688 (20154 7 A13H) 9,564 140 | & 1.7 12,113 A0.8 0.1 99.3 1,365
378K (20154 8 A12H) 8,784 140 | & 6.7 11,902 A7 0.1 99.1 1,257
38HAR (20154 9 A14H) 7,933 140 | & 8.1 11,911 0.1 0.1 99.2 1,102
39HAR(2015F10813H) 7,996 140 2.6 11,787 A1.0 0.1 99.1 1,114
408K (2015F11812H) 7,842 140 | & 0.2 11,739 20.4 0.1 99.3 1,075
41HAR (2015 12814H) 6,905 140 | 210.2 11,282 A3.9 0.1 99.1 935
4288R (20164 1 A12H) 6,413 140 | & 5.1 11,224 A0.5 0.1 99.4 873
43H8R (20164 2 A12H) 5,818 140 | & 7.1 10,705 246 0.1 99.2 767
448K (201645 3 H14H) 6,352 140 11.6 11,569 8.1 0.0 99.4 843
45HAR (20165 4 H12H) 6,181 140 A 0.5 11,730 1.4 — 99.3 833

)

(1) BEMEADEERIDEEAH

(£2) BofA ML US.HighYield Master I Constrained CKRJLR=X) &, NV - FT - PAXUH - AUJVUYF - USNA - 41—)LK - T
F—0 - -AVANVAYR - AVFTVIX (KRILR—R) DRF—IZHEIC. BT 7V REEHZ10,000& UTRIBERIENSE LR
BDTT, NVT - AT - TPAUD - AUJUYF - USNA - A—=)LR - IZI—1 - AVAPVAVR - ATV IRX KRILR=R) D
E1EHE. JPTEE. ZDM—EIDERFBOfAX UL VY FHANELTVET, BofAXUIU Y FHEFET 7 ROBZ(CASES T HHD
TlER<, ZT 7Y FOBERAFRRICH UL T—YVDEEZESBDTIESH I EEA.

CE3) BADIEMF. BEMENORILZZEL T, RBFIEEHOKREBEEZRALTVET,

(£4) AHEEALER. YF—T7 Y FOBALERELDT 7 Y RRN—X[BEEUIcDDZESHET,

CE5) RHEEALERSHHFHOECILES @RRtES) BRrUESEYEREETT,




A OKREEEFHET 7V F (BESERE) E&tLI - O-R (BRADER)

GERRIB)
(EEM&%@K@EDMZ

() (M)
9,000 25
8,000

7,000 [

6,000

5,000 5
4,000 0
308K EA0HRK BAVHE  BA2E B4R EALRR SASHR

(2015.10.13)  (2015.11.12)  (2015.12.14) (2016.1.12) (2016.2.12) (2016.3.14)  (2016.4.12)
— BAEMER () DECEEREREMEE (E#) EERER (B

*HESBRATEMES. HBE BAd) EHRBCERELLEOEIBUTHELILBOT, 77 Y NEAORENE/YT 4 —Y Y AERY
HOTHY ., BESFDEHDIKRZRIT HDTIFH I FEA,

*HEREBRETINESNCONTIE, PBIFHFIRTZI-RCEIRBYET, /o, HESODBREE. 77 ROBAMEIC KR
EVEXE

WE#E(EE - BiEE
4088 © 7,996MH
SR45HK - 6,181 (BHLDECsE840M)
B & R:A122% (DEEBREN—X)

BEEMEEOE G EEFER
GIM rSAR=USNA - A—=IUR-RVR -TPYR BEBLUIL -5 LT (G
M-USNA - A=)LR BEEGLI K- TFR) | ELWVET, ) xﬁﬁﬁmeéﬁﬁbt\*
RILVBTOEEFME CUT [N\A - A —=ILRES] ELWWET, ) [TREL. KRIVETOEEICH
UTKRILFEYD /EEEE (%) BLDORBEG|ZTR > IciER. 1%Db®ﬂgﬂl¢%§W%L
BDTPUIT L (BFEBYIEOOING) [FTFSRCESLFE LY. ESMEPEEREDNAAEEE
SO RELIEZEN S, BEMEBIENELEF UL, <hULLIE BREREBEICDOWVT] 28RS0,
XETBEEEE, RENRE T DINEREETDREBEENRMNMETT 2EBEZL\WVET,
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A OKEEEFHET 7V F (BESERE) E&tLI - O-R (BRADER)

s n o |® * 8 o [ENREEEENETT . efEfET

B oE x| sEERN (B o3 x|" T A b

M % % % %

(BAE)2015F10813H 7,996 — 11,787 - 0.1 99.1

4087 108% 7,920 A 1.0 11,849 0.5 0.1 99.6
(BAZ)2015F11812H 7,982 A 0.2 11,739 ~0.4 0.1 99.3

(BAE) 201511812 7,842 — 11,739 - 0.1 99.3

418 INEES 7,643 A 25 11,565 A15 0.1 99.3
(BAZ)2015F12814H 7,045 A10.2 11,282 N3.9 0.1 99.1

(BAE) 201512814 6,905 — 11,282 - 0.1 99.1

ZBA2EA 128k 6,936 0.4 11,275 A0.1 0.1 994
(BAzR)20164F 1 B12H 6,553 A 5N 11,224 0.5 0.1 994

(BAE) 20164 1 B12H 6,413 — 11,224 - 0.1 994

ZEA3HR 1 Bx 6,284 A 2.0 11,068 A4 0.1 994
(BAZ)20164 2 B12H 5,958 A7 10,705 N4.6 0.1 99.2

(BAE) 20164 2 B12H 5,818 — 10,705 - 0.1 99.2

ZBAAER 2 AxX 5,945 2.2 11,095 3.6 0.1 99.4
(BAZR)20164 3 H14H 6,492 11.6 11,569 8.1 0.0 99.4

(BAE) 20164 3 H14H 6,352 - 11,569 - 0.0 99.4

ZEASHR 3 AxX 6,463 1.7 11,622 0.5 - 99.6
(BA=)20164F 4 B12H 6,321 A 0.5 11,730 1.4 — 99.3

() BRBEMBARDESRAS. BEXIFHEL,
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A OKREEEFHET 7V F (BESERE) E&tLI - O-R (BRADER)

(EEBEIEOLT

OXRBENA - 14— FEZFR

KENA - A —IURESTRIEPPRELE Ulc. B40HEN 52016F 2 BICHF T, [RBIMED

TEPHEERENOBRICIDMBNEDORILZERT T, N1 - A —)LRESTREFATL Y K K
ERECOFOIEE) OIMKEEDICHRABREENREE UIC, UNUL 2 BEFLIEE. RBHSICE
IERPIRSND EMHEOU R T QRBOBBIMEACR) . FRICEBRUF U

OFBEBS

2015 12 BRI (CHFRERKED TECFBLZREN OHZEDU X T ORI @E > fc T & Ty
EEBERINHATHELE U, 2016F 2 A¥FICAD L. URTORHZRBHNTSE, EEEED L
FIBDHEELRIKX U,

YERHEICBIDETEEDEERE. MLO-US, OY7 - )b—T)b. TSI - U7, B
PIUR-SUR AVR - VE— B8 - ARTT. AV RRY7 - )LET, R)b— - VLA, $BUT
WHTHE AR LFRUL

OxEREfImR

FRB CKEEFHEMHIEESER) MBEREMOFEERL Y I 7%Z0.25~0.50%(C51= LIFF U

B EEEEORAESFE. KRIVOEHENZHESCRLEO>THBULE U,

GifEEERIESIT3 [SEDERAL]

o577V R

FELT. GIM-USNA - A4—=)LR BELLI K - JTR) ORWENDREEIGZSAIIC
ROTEICKHT. KE/N\A - 4 —ILRESEHOSDNGZDIFH, EEEEDEBE LN R EEESG
[CLDTSUZT LADEBZDHSUET,

OGIM«USNA - 4—=)LR GBELELIk--T5R)

FEUTKRIVEBTDNA « A=)V REEICREL. KRIVETDEEICHULTKRILFEY EETE
BEEVDRBESG|ZTRD LT, ERMEDERBZNEETE UICBEOERZHSUEFRT, /\1 -
A =)L RESDEFPANCEUTIE. R ELT v POMICE D <ERIEMEIRZER UIBERZRE T
27T,

OFA4T - IR— - IF=T7UR

BEODLZEMICEE L. BHOEBER IV I - O—VEORPSMEENDREICLY ., TEHN

IRERAZETIRVET,
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SAOKREESEFHE T 7V R (BEEIRE) @&t I~ - O—X (BA2ETY)
K= N A EDLNE

OHI7UR
LIT7URE GIM-USNA - A=K (BEELI b - TITR) ORRIAEFET AT - <
= XY —=—TF7URICKETD IR - FT - TFVXTHY . BERAEZEC TG IM-US
NA - A=)LR GBEELI K- J3R) ORESFNDODRELSZSMICHIFUE U,
OGIM-USNA +4—=)LR GBEELZIb:-TS5R)
FEUTKRIVETD/NA « A=)V RESZPDITIREL. KRIVETDEEICHUTKRILFEY /
BEEESEVDABEG|Z{TRD LT, ERMEDBEEIHNEELTE UEIEDOERZDH S UE UL,
NA - A=) RESOEFPANICERUTIE, SIERERNLT Y THRICE D <ERIEAEIRZTERL
fEERZEITRVE Ul
LHR(ICAWTIE. MLD-US, OY7 - b= TSI - U7, 7 7UH SR, A
VR JE— E - ARTT. AV RXVT - JLET, Nb— - VILEEEBEEE UE U,
OFA4D - IR— - IF=T7UR
BEOLZEMICEEL. BHOEBRKIVI—IU - O—VEDEHESRBEANDIREICLKY . TEH
IREBRZITRVE Ul

RIFZ=TEDERICDNOT

ST 7YV RSEROFHIECIFERRELBRAINY FY—TJZRITTHI T A
UTDTSTEHT 7 ROBEMBAESEEBHEDEERONL T,

(%)

15.0

10.0 |

50 | B CO E4E{fER

0.0 ‘ ‘ ‘ ‘ ‘ =1 — [@BofA ML US.HighYield Master I

0 N U—‘ ,,,,,,, I_l— ,,,,,,, u_‘ Constrained (K RJLR—X)
2100 [ —
-15.0

540858 54158 54288 5435 445 5455,
(2015.10.13  (2015.11.12 (20151214 (2016.1.12  (2016.2.12  (2016.3.14
~2015.11.12) ~2015.12.14) ~2016.1.12) ~2016.2.12) ~2016.3.14) ~2016.4.12)
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SATRKESEFIMET 7 VK GBESERY) @&tEL I b - O—X (BAYERY)
(ﬁ‘a‘iaﬁlcaut

FA0HN OFEASHD 1 OB DEcE (BhAd) FZNZNI140HEVELR U
WD BCEORERRIE TELD N BEEDFERE (1 505Y) | ZZ8RIEE0
BH. BR@®ICOEXULCF. ERAFHICEDEBERATECVLEERT,

WS ECFEEOAER (1 505Y)

4088 418 428 438 445 5458
] B 20152108148 | 20156118138 | 2015128158 | 2016F 18138 | 201662H13H | 20166638158
~20156118128 | ~20156128148 | ~20165£ 18128 | ~2016£28128 | ~2016£38148 | ~2016£4812H

LENECE (BhAd) (F) 140 140 140 140 140 140
N EAEfMER < (%) 1.75 1.99 2.14 2.35 2.16 2.21
SHADIN R (M) 121 132 105 110 105 92
SHIDIN RS () 18 7 34 29 34 48
BRI ECNRER (M) 3.487 3.480 3.446 3.420 3.385 3.337

(E1) [HEHOWNE] F [BEEREOESFNG] SL0 [REPREOEMIISTESRR] NODRICHRILLEETT., o, [HEORGEMUN] & [INEHERE
] BXRU [DEERBEILE] NSHEICHKH UICEEE T,

(£2) AKBREUBTTSY . SEONGE SEDONBUADESI DI EHNES BEAH) [CEBULRBVEEHHIET,

(F3) SHNESONEEMALLELIHIES BoAd) OHRELEME (DEAY) [CNTBILET, T7 Y FONBEREFRRIET,

BRn2EE05HEEE (1 5035Y)

15 B 408 418 428 438 445 54588

(a) REEFRE DISFINE 121.85M 132.33H 105.84H 110.79M 105.02H 92.00H
(b) REZRE OB TS 0.00 0.00 0.00 0.00 0.00 0.00
(¢) NSRS 3.255.77 3,257.88 3,261.03 3,268.85 3,270.05 3.274.11
(d) DBcEfRBaT T 250.02 230.16 220.10 180.80 150.40 111.46
(e) HHANENSRE(a+b+c+d) 3.627.65 3,620.38 3.586.99 3.560.45 3.525.49 3.477.57
(f) ks 140.00 140.00 140.00 140.00 140.00 140.00
(g) BRHNICNREE(e — 1) 3,487.65 3,480.38 3.446.99 3.420.45 3.385.49 3.337.57
() THREMUIEEEEN SHEEZS ELTVET,

(SEDOERSE)

OHT7UR
FELT. GIM-USNA - A=K BEELI b - T35R) ORHAEDIREEESESNMIIC
ROZEICKDT. KE/NA - A —IU REENSDIEEDIFH . BEBEEDAEBE LN HOAEEBRS]
[CRDTUZTFLDESZDHSULET,

OGIM-USNA - 4—=ILR (BE tb7|~'751)
Itbt%ﬁ»@t@A%-%—wHE%Eﬁi CKRIVEBETOBEICKHUTKRILFEY /E
EEVOABEEIZTRO & EEWF@#%H@ﬁtﬁmbhﬂﬁwﬁﬁ%w*biﬁoA4
4—NPE%®ﬁakﬂhBbZH\mhAJufﬁﬁhﬁ?<ﬂ%%ﬁbﬁ%§ﬁbk@%%%ﬁ@

DHETT,
OFA4D « IR— - IY=T7UR
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A OKEEEFHET 7V F (BESERE) E&tLI - O-R (BRADER)

(2) BUE(ETERS WIS E(SFEMEDIBR
i #3085k = A5 H ok 2016F 4812818
" T o %0 ®[FM@EE . 5 B 45 B %

0O F0O M B O &\ E

AT - XR— - IF=T7UR 1,178 1,178 1,202 FH %
CF) BAREETHET, BREEEZ W 827,359 95.3
IAD - IRx— - IPF—T 7R 1,202 0.1

O—)L - O0—2F., 20 39,668 4.6

S E(SE SRR 868,229 100.0

(F) FHmBRDBRAEREFEHET,

BEE. 8. TF8SLUREMHBEDRN
(20154118128). (2015128148). (20165 18128). (2016F28126). (20163 F148). (20165 4 5128)KE

B E B40 M Kk | HAI MK | HA2BMK | HA3HK | HAMK | H 45 H K
(A) A 1,096,754,534/0 | 967,376,048/ | 906,738,582/ | 805,166,106/ | 862,760,075M | 883,229,939
J-L-O-Y%| 27657430 27,137,014 33,344,650 42,678.977 23,683,281 24,668,445
FRESHTSED | 1.067,894903 927,036,715 867.691.613 761,284,692 837,874,475 827,359,176
T v 1,202,201 1202319 1.202.319 1.202.437 1202.319 1202319
FIAE - 12,000,000 4,500,000 - - 29,999,999
(B) &f% 20,836,266 31,731,016 33,493,563 37,890,888 19,416,264 50,225,064
b - 6,000,000 9,000,000 - - 15,000,000
RIS B 19.207.299 18,970,045 19,063,235 18,463,715 18,586,853 18,867,736
RIS 577,382 5677743 4,549,779 18,570,000 12,446 15.516,073
SFISTLHREN 1,044,347 1,068,584 859.947 830.820 785,180 803,901
ZOfRILEF 7.238 14,644 20,602 26353 31785 37,354
(C) WEEHBAA-B) | 1075918268 | 935645032 | 873245019 | 767.275218 | 843343811 833,004,875
A 1371949970 | 1355003266 | 1.361,659.654 | 1318836795 | 1327632407 | 1347.695.457
REEEELGSE |4 296031702 |A 419358234 |A 488414635 |A 551.561.577 |A 484288596 |A 514,690,582
(D) BEHEROH 1,371,949,97001 | 1,355,003,26601 | 1,361,659.65401 | 1,318,836,79501 | 1,327.632,40701 | 1,347.695,45701
1 AV B/ D) 7.842F 6.905M 6.413M 5.818M 6,352 61817

*FEIOMAKICHIT HITAEAF1,393,472,215., HERHAR (FA0H~5458) PICHIF2BIRETALRF 128,262,952, EIFEHITTALRIF174,039,710MTY,
#* SBASEIRDETE O Y DFEEESHF6,181H T,
* EEASHR DIGEEFSERN' TTAREZ T > TH Y. ZTDEREIF514,690,582M T,
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SAOKESENHET 7V F (BEEIRE) @&tLI b - - (BASER)
BIEZ DR 4089 520154108140 Z2015 118128 2438 S2016% 18138 £20166 28128
B|A1H 5201541189138 Z20154128148 2448 32016428138 £20166 38145
F428 B20154128158 Z20164 1 8128  $458 B2016438158 £2016F4 5125
= E $ 40 B [ ®m 41 H | ®m 42 ® | ® 43 B | H 44 B | ®m 45 H
(A) BRSNS 17,769,904/ | 19,007,339 | 15,278,754/ | 15,448,348/ | 14,067,220M |  13,208,286M
SRS 17,769,469 19,006,853 15,278,331 15,447,676 14,066,999 13,208,286
SR 435 486 423 672 221 -
(B) HffisissssEiEa | ~ 18,595,348 | A125,831,322 |~ 62,187,534 |~ 73,958,840 76,231,702 | ~ 16,537,329
FER 434,297 1,007.620 215,251 1,547,276 76,232,293 390,603
FEIE A 19,029,645 | A126838942 |~ 62402785 |4 75506116 | o 591 | & 16,927,932
(C) (E5EaHs A 1051585 |~ 1075990 |~ 865905 |~ 836571 |~ 790612 |~ 809,470
(D) 4BESS(A+B+C) | &~ 1,877,029 |~2107,899,973 |~ 47,774,685 |~ 59,347,063 89,508,310 |~ 4,138,513
(E) BiSAMRMIEES | £459,400,369 | 2471,046,893 | 594,396,697 |~622,692,897 |~699,654584 |~616,263,332
(F) ENfSSERIEmS | 184,461,995 178,558,677 172,819,982 148,942,098 144,444,531 124,578,999
(EMZAELEE  |( 446,675,387) |( 441,445034) |( 444,042569) |( 431,108949) |( 434,143,064) |( 441,250,979)
(FEBEITNE) [(£262,213,392) |(£262,886,357) [(£271,222,587) |(£282,166,851) |(£289,698,533) |(4316,671,980)
(G) &5H(D+E +F) | £276,824,403 | 2400,388,189 | ~469,351,400 |~533,097,862 |~465701,743 | 495,822,846
(H) IRz ERS £~ 19,207,299 |~ 18,970,045 |~ 19,063,235 |~ 18,463,715 |~ 18586,853 |~ 18,867,736
REBHERS(G+H) | £296,031,702 | £419,358,234 | 2488,414,635 | 551,561,577 | 484,288,596 | 514,690,582
BIEEEERS | 184,461,995 178,558,677 172,819,982 148,942,098 144,444,531 124,578,999
(EMZARLEE)  |( 446,675.387) |( 441,445034) |( 444.042569) |( 431.108.949) |( 434,143.064) |( 441,250,979)
(EEHBEIANE) ((£262,213,392) [(£262.886,357) [(4271.222587) |(£282,166.851) [(£289,698,533) |(4316,671,980)
DEEBEIR 31,812,784 30,148,668 25,320,808 19,992,988 15,325,935 8,553,055
wiEns £512,306,481 | 2628065579 | A686,555425 | A720,496,663 | £644,050,062 | £647,822,636
(F1) SEEMANEICIXEFERMICT T HHBERFELHAZSOTRRLTHBIVET,
(E2) EBifEsEEsGEsF. BIEEEETALDOEREEZVL., TAZ FNO3BEFELE LT, LO3BEEFFMEE L TUEEINET,
(0 3) NHEDECEDSTEBEG RS0 EBRE (1) | OXRZE8R.
BNESEEDSTERRE (a8
8 B £ 40 F | % 41 B | H 42 W | ® 43 # | ® 44 B | B 45
(a) BBEPREDES%INGE | 167183540 | 179313880 | 144128758 | 14611782 | 13944034/ | 12.398.816/
(b) BESReOEHIEESEG 0 0 0 0 0 0
(o) NBES 446675387 | 441445034 | 444042569 | 431108949 | 434.143.064 | 441,250,979
(d) kRS 34,301,729 31,187,325 29,971,168 23,844,921 19,968,754 15,021,975
(e) ZBAENSE(atb+tctd) | 497.695470 | 490,563.747 | 488,426,612 | 469565652 | 468055852 | 468,671,770
(f) i 19,207,299 18,970,045 19,063,235 18,463,715 18,586,853 18,867,736
(g) BIBEAENSE (e — ()| 478.488.171 | 471.,593.702 | 469.363.377 | 451.101.937 | 449.468.999 | 449,804,034
(h) BaHERON 1,371,949,9700 [1,355,003,2660 | 1,361,659,65401 | 1,318,836,7950 |1,327,632,4070 | 1,347,695,4570]

76




A OKEEEFHET 7V F (BESERE) E&tLI - O-R (BRADER)

IR it ) fic & D H 0 5 B
55 40 HA|5%E 41 HA|E 42 Hi|% 43 HI|%E 44 H|%¥ 45 Hf
1THhOzWSESR| 140 140 140 140 140 140MH
(8 {i) (7,842M) | (6,905M) | (6,413[) | (5,818M) | (6,352M) | (6,181H)

O <HNEEBREI—A>ZCHADADHS|IEDEEF. £5E(

YNDEREMBICE IV TEBNICHREVCLE U,

a—o

EERTDCEDHTEET,
ENDRHEDLG.

SEEOFER_EOBURWLICDONT
- HEEEICEF. FHRIRVEGD [EEDEEE] & IEFRHIRVERD [TaibREE (RIDiEE) | i ET,
- HESE BB OEEMEH @R TTAE BEEEZFER TR E LODREG1CE. DEEEOLENIEENIEEFIET,

- DESESROEEMBENERTAZ TODHBEICIE. TODEWHDENTALRE (FRIDES) %KY DENEZENEET

BENRIRI KT,
- BADESNZIBEFICIE. LEOABHEEICRD I ENHUFET. <HULEF, BRFERILICBBLEDELZEL,
- BB OBV DFMBIC DT E L TR, HBBPIREICTHERIND CLZHBHLET,

- TALRE (BRIDEE) HRELUCEEE. DEEHERICHTIELORBEDERITAD S5
&) ZERUCEED. TDHROELDZHEEDERTALRIET,
- EEDEEICOVTIE, 20.315% (FEHL15%. BEESFIFSH0.315% B K UMTIH 5 %) DFEICKDRRENATTED
N, PERBFIENEAINET . BH. EEPSZETR). PEDBRRECFHGHEN ESEROBEREHUFEA. )

FnAhRE (FBRIDE

LT 7Y REDERERFHHE N1 SA (Z—Y) | SRURNESDEREFFREE [J22FN | SA| OBEANR
TYo FFERBEOEICH T DERWVIC DOV TIFERFEREICHBVEHE L IEE L,

77




A ORESEAHBET 7V R (BEERE)

JPEWLHY FSAK-USNA +A—ILR < KYR-T7UR
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LIT7UR (FATKREREFMET 7V K BEEREY) ~N\AA—ILRT 7Y R~) BTAXVEONBRE
BEIGIM FSAB-USNA - A—)LR-IRVYF-T7YR USDISR/AUDISRX/ BRLISR/
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HEZREINTCDI SR ZGELTHIFT,
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(£2) 2016F 4 B12BEBRTCAFULS2EEDRRZBELTHI XTI,

CKRJLEET)
=\ EROEEES
20155 4 A30H
BE
WEEONIEME BAEA409,454,201 R)L) N1 407,114,096
R 7,888
BT S T AR 498,779
RN
&GS AEE 2,225,037
SIRET TR 768,781
=N 6,766,927
BRI RERE 27,669,224
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aEast 445,081,185
=
BBSTEISHEE 5,149,196
il
2= Hle YN 2,007,254
5 58 F SR 751,008
RNl 2 B R AR 460,866
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A B KU ETERRHN 52,429
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wEE

JSAA-JPYTISX
J2AB-BRLISXA
JZ5AC-USDIZX
O92AD-AUDIZX
OSAE-ZARISXR
IOSAF-TRYZISXR

JSAG-@BEELI b -

FATAZ AT

IJSAA-JPYTISX
J92AB-BRLISRA
JZ5AC-USDIZX
O92AD-AUDISX
OSAE-ZARISXR
IOSAF-TRYZISX

JSAG-@BEELI b -

A 1 O ) fSE
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O92AB-BRLISXA
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O92AD-AUDISX
OSAE-ZARISXR
IOSAF-TRYZISX

JSAG-BEELI b -

T2
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7,004,808

13,562,178
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RV 0.592
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RV 0.870
RV 0.823
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EmstEE
2015 4 B30HTHK TI2FE

REIREG

FIFINE (RREL64,2255, 25R%) RIb 36,173,224

[T 4,125
RENBEE 36,177,349
=1

R EE PR EN 2,836,517

BRETBRUEIRLRM 334,033

RERH 256,185

YBR[ THREN 55,277

SFIZRERIN 85,921
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ERIC & B HBEEDHIR N]” (86,144,950)
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iR

1R ERHR
20158 4 H30B1RE
TR bz RIEATHE TR
&3 (90.9%) UsD 905,000
F—ZAMSU7T (0.4%)
& (0.4%) UsD 425,000
FMG Resources August 2006 Pty Ltd. usD 1,075,000
USD 2,035,000 8.25% due 11/01/19(a) (b) N1% 1,775,537
ESE 1,775,537 UsD 200,000
A=-ANSUTEE (BAER 2,113,786 1) 1,775,537 UsD 850,000
#FY (3.5%) USD 7,150,000
& (3.5%) USD 996,000
1011778 BCULC / New Red Finance, Inc.
USD 540,000 6.00% due 04/01/22(a) (b) 557,550 USD 1,450,000
Bombardier, Inc.
USD 1,640,000 7.50% due 03/15/25(a) (b) 1,625,650
MEG Energy Corp. usD 260,000
USD 865,000 6.38% due 01/30/23(a) (b) 843,375 ush 220,000
USD 1,250,000 7.00% due 03/31/24(a) (b) 1,231,500
Quebecor Media, Inc usD 960,000
USD 2,350,000 5.75% due 01/15/23 2,426,375
Ultra Petroleum Corp.
USD 810,000 6.13% due 10/01/24(a) (b) 714,825 UsSD 1,625,000
Valeant Pharmaceuticals International, Inc.
USD 595000 5.88% due 05/15/23(a) (b) 610,619 Usb 1,190,000
USD 6,735,000 7.50% due 07/15/21(a) (b) 7,307,475 usb 135,000
HHESE 15,317,369 ush 330,000
h+98st (BAER 15214,828R)) 15,317,369
TS5V (0.4%)
& (0.4%)
Numericable-SFR SAS
USD 1,195,000 6.00% due 05/15/22(a) (b) 1,224,128
USD 515,000 6.25% due 05/15/24(a) (b) 529,168 UsD 350,000
HESE 1,753,296
7585 (BAER 1,710,000R L) 1,753,296 UsD 2,275,000
ZAIWSVR (1.1%) usb 25,000
#E (1.1%)
Ardagh Packaging Finance PLC UsD 1,551,000
USD 2,690,000 9.13% due 10/15/20(a) (b) 2,891,750
PR T USb 1840000
USD 1,215,000 3.27% due 12/15/19(a) (b) () 1,198,294
usb 140,294 7.00% due 11/15/20(a) (b) 143,450
Grifols Worldwide Operations Ltd.
USD 295,000 5.25% due 04/01/22(a) (b) 301,637
James Hardie International Finance Ltd.
USD 265000 5.88% due 02/15/23() (b) 276,263 Ush 1,390,000
HESE 4,811,394
PANTYREH (BATA 4611836 K1) 4,811,394 UsD  280.000
WItEVTIVT (4.7%)
HE (4.7%) USD- 480000
Albea Beauty Holdings S.A. ush 835,000
USD 1,560,000 8.38% due 11/01/19(a) (b) 1,684,800 usb 700,000
Altice Financing S.A.
USD 535000 6.63% due 02/15/23(a) (b) 551,050 ush 1,237,500
Altice S.A.
USD 200,000 7.63% due 02/15/25(a) (b) 202,260

7.75% due 05/15/22(a) (b)
INEOS Group Holdings S.A.
5.88% due 02/15/19(a) (b)
6.13% due 08/15/18(a) (b)
Intelsat Jackson Holdings S.A.
5.50% due 08/01/23 (a)
6.63% due 12/15/22(a)
7.25% due 10/15/20 (a)
7.50% due 04/01/21(a)
Intelsat Luxembourg S.A.
7.75% due 06/01/21(a)

Mallinckrodt International Finance
S.A./ Mallinckrodt CB LLC

4.88% due 04/15/20 (a) (b)
5.50% due 04/15/25(a) (b)
Nielsen Co. Luxembourg S.AR.L.
5.50% due 10/01/21(a) (b)

Trinseo Materials Operating SCA
/ Trinseo Materials Finance, Inc.

8.75% due 02/01/19(a)
Wind Acquisition Finance S.A.
4.75% due 07/15/20(a) (b)
6.50% due 04/30/20(a) (b)
7.38% due 04/23/21(a) (b)
HESE

W7ty TITEs (EAER 204814758 1)
F3509 (1.4%)

#fE (1.4%)

Constellium NV

5.75% due 05/15/24(a) (b)
NXP BV / NXP Funding LLC
5.75% due 02/15/21(a) (b)
5.75% due 03/15/23(a) (b)
Reichhold Holdings, Inc.
12.00% due 03/31/17
UPCB Finance III Ltd.

6.63% due 07/01/20(a) (b)
HESE

#5985 BAHEM 6,039,931K1)
=E (1.1%)

#HE (1.1%)

Algeco Scotsman Global Finance PLC
8.50% due 10/15/18(a) (b)
CEVA Group PLC

7.00% due 03/01/21(a) (b)
International Game Technology PLC
5.63% due 02/15/20(a) (b)
6.25% due 02/15/22(a) (b)
6.50% due 02/15/25(a) (b)
Virgin Media Secured Finance PLC
5.38% due 04/15/21(a) (b)
ARGt

HESE BAEMA 4,922,500R))

RIEATE
914,059

430,313
1,093,812

188,250
839,375
7,372,544
1,034,595

1,332,187

264,225
224,400

988,800

1,716,423

1,190,000
143,437
337.838

— 20.508,368
20.508,368

336,875

2,417,187
26,688

1,551,000

1,913,140

6,244,890

6,244,890

1,344,825
276,500
473,340
824,563
679,000

1,294,734

4,892,962

4,892,962
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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

TE ] RIE(HiE
KE (78.3%)
& (78.3%)
21st Century Oncology, Inc.
1,010,000 8.88% due 01/15/17 (a) 1,033,988
760,000 11.00% due 05/01/23(a) (b) 759,050
Academy Ltd. / Academy Finance Corp.
1,120,000 9.25% due 08/01/19(a) (b) 1,190,000
ACCO Brands Corp
1,125,000 6.75% due 04/30/20(a) 1,184,062
ACI Worldwide, Inc.
555,000 6.38% due 08/15/20(a) (b) 583,444
ADT Corp.
1,020,000 3.50% due 07/15/22 961,350
205,000 6.25% due 10/15/21 220,375
AECOM
335,000 5.75% due 10/15/22(a) (b) 346,725
335,000 5.88% due 10/15/24(a) (b) 347,023
Air Medical Merger Sub Corp.
220,000 6.38% due 05/15/23(a) (b) 213,675
Aircastle Ltd.
1,260,000 7.63% due 04/15/20 1,467,900
Alcatel-Lucent USA, Inc.
290,000 6.75% due 11/15/20¢(a) (b) 312,475
1,240,000 8.88% due 01/01/20¢(a) (b) 1,367,100
Alere, Inc.
615,000 6.50% due 06/15/20(a) 639,600
Allegion US Holding Co., Inc.
605,000 5.75% due 10/01/21(a) 636,762
Ally Financial, Inc.
1,860,000 4.13% due 03/30/20 1,869,300
1,220,000 4.63% due 03/30/25 1,216,188
350,000 4.75% due 09/10/18 363,562
595,000 6.25% due 12/01/17 637,394
American Energy-Permian Basin
LLC / AEPB Finance Corp.
360,000 7.13% due 11/01/20(a) (b) 264,600
675,000 7.38% due 11/01/21(a) (b) 497,812
Amkor Technology, Inc.
525,000 6.38% due 10/01/22(a) 538,125
1,025,000 6.63% due 06/01/21(a) 1,058,312
Antero Resources Corp.
110,000 5.13% due 12/01/22(a) 109,450
850,000 5.38% due 11/01/21(a) 858,500
Apex Tool Group PLC
385,000 7.00% due 02/01/21(a) (b) 364,787
Arch Coal, Inc.
460,000 7.00% due 06/15/19(a) 101,200
2,361,000 7.25% due 06/15/21(a) 507.615
370,000 8.00% due 01/15/19(a) (b) 153,550
Argos Merger Sub, Inc.
1,410,000 7.13% due 03/15/23(a) (b) 1,480,500
Armored Autogroup, Inc.
1,445,000 9.25% due 11/01/18(a) 1,519,056
Ashland, Inc.
1,595,000 4.75% due 08/15/22(a) 1,634,875
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370,000

1,825,000

640,000

960,000

1,985,000

2,140,000

655,000

715,000

780,000

2,425,000

1,650,000

40,000

1,120,000

590,000

1,605,000

2,010,000

2,845,000
7,420,000

1,060,000

1,150,000

500.000
570,000
430,000
1,608,000
75,000

1,580,000

2,275,000
1,220,000

725,000
880.000

Ashtead Capital, Inc.

6.50% due 07/15/22(a) (b)
Aspect Software, Inc.
10.63% due 05/15/17(a)
Associated Materials LLC / AMH New Finance, Inc
9.13% due 11/01/17(a)
Atwood Oceanics, Inc.
6.50% due 02/01/20(a)
Audatex North America, Inc.
6.00% due 06/15/21(a) (b)
Avaya, Inc.

7.00% due 04/01/19(a) (b)
Avis Budget Car Rental LLC / Avis Budget Finance, Inc
5.50% due 04/01/23(a)

Axalta Coating Systems US Holdings, Inc. /
Axalta Coating Systems Dutch Holding BV

7.38% due 05/01/21(a) (b)
B&G Foods, Inc.

4.63% due 06/01/21(a)
Bank of America Corp.
8.00% due 07/29/49(a) (¢) (d)
Belden, Inc.

5.50% due 09/01/22(a) (b)
Berry Petroleum Co. LLC
6.38% due 09/15/22(a)
Blackboard, Inc.

7.75% due 11/15/19(a) (b)
Blue Racer Midstream LLC / Blue Racer Finance Corp.
6.13% due 11/15/22(a) (b)
BreitBurn Energy Partners LP / BreitBur Finance Corp.
8.63% due 10/15/20(a)
Bumble Bee Holdings. Inc
9.00% due 12/15/17(a) (b)
Caesars Entertainment Operating Co., Inc.
8.50% due 02/15/20(a) (e)
9.00% due 02/15/20(a) (e)

Caesars Entertainment Resort Properties
LLC / Caesars Entertainment Resort Prope

8.00% due 10/01/20(a)
California Resources Corp.
6.00% due 11/15/24(a) (b)
CCO Holdings LLC / CCO Holdings Capital Corp.
5.13% due 05/01/23(a) (b)
5.25% due 03/15/21(a)
5.38% due 05/01/25(a) (b)
7.00% due 01/15/19(a)
7.38% due 06/01/20(a)
Central Garden & Pet Co.
8.25% due 03/01/18(a)
CenturyLink, Inc.

5.80% due 03/15/22
6.75% due 12/01/23
Chesapeake Energy Corp.
6.13% due 02/15/21
6.63% due 08/15/20

(BEEREY)
TERfE
396,133
1,596,875
544,000
938,400
2,050,128
2,150,700

667,897

775,775
781,950
2,591,719
1,695,375
32,900
1,075,200
613,600
1,356,225
2,109,495

2,176,425
5,694,850

1,060,000
1,081,000

495,000
575,700
422,475
1,670,310
79.875

1,619,500

2,360,313
1,319,747

728,625
906,400
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Chinos Intermediate Holdings A, Inc.

UsD 1,075,000 7.75% due 05/01/19(a) (b) (f) 913,750
Chiquita Brands International, Inc. / Chiquita Brands LLC

UsD 788,000 7.88% due 02/01/21(a) 860,890
Cinemark USA, Inc.

UsD 1,915,000 7.38% due 06/15/21(a) 2,049,050
CIT Group. Inc.

USD 930,000 3.88% due 02/19/19 921,863

USD 800,000 5.25% due 03/15/18 829,200

USD 565,000 5.50% due 02/15/19(b) 591,131
Claire's Stores, Inc.

USD 1,260,000 8.88% due 03/15/19(a) 630,000

USD 2,695,000 9.00% due 03/15/19(a) (b) 2,405,557
Clean Harbors, Inc.

USD 1,495,000 5.25% due 08/01/20(a) 1,539,850
Clear Channel Worldwide Holdings, Inc.

USD 5,050,000 6.50% due 11/15/22(a) 5,319,525

USD 2,490,000 7.63% due 03/15/20(a) 2,618,400
Cogent Communications Finance, Inc.

USD 1,095,000 5.63% due 04/15/21(a) (b) 1,081,312
Cogent Communications Group, Inc.

USD 600,000 5.38% due 03/01/22(a) (b) 601,500
CommsScope, Inc.

USD 140,000 5.00% due 06/15/21(a) (b) 140,000

usb 80,000 5.50% due 06/15/24(a) (b) 80,600
Communications Sales & Leasing, Inc.

USD 1,135,000 8.25% due 10/15/23(a) (b) 1,164,794
CONSOL Energy, Inc.

UsD 705,000 5.88% due 04/15/22(a) 646,837
Corrections Corp. of America

USD 1,625,000 4.63% due 05/01/23(a) 1.637.187
(Sl Compressco LP / Compressco Finance, Inc.

USD 350,000 7.25% due 08/15/22(a) (b) 318,500
Dana Holding Corp.

USD 365,000 5.38% due 09/15/21(a) 379,600

UsD 780,000 5.50% due 12/15/24(a) 801,450

uUsD 710,000 6.00% due 09/15/23(a) 754,375

USD 588,000 6.75% due 02/15/21(a) 621,075
DaVita HealthCare Partners, Inc.

UsD 785,000 5.00% due 05/01/25(a) 783,528
Denali Borrower LLC / Denali Finance Corp.

USD 1,400,000 5.63% due 10/15/20(a) (b) 1,496,250
Denbury Resources, Inc.

USD 485,000 4.63% due 07/15/23(a) 436,500

USD 1,355,000 5.50% due 05/01/22(a) 1,283,862
DISH DBS Corp.

UsD 250,000 5.13% due 05/01/20 252,812

USD 1,980,000 5.88% due 07/15/22 1,994,850

UsSD 1,935,000 5.88% due 11/15/24 1,905,975

USD 3,725,000 6.75% due 06/01/21 3,944,142

usD 127,000 7.88% due 09/01/19 143,351
DJO Finance LLC / DJO Finance Corp.

USD 2,120,000 7.75% due 04/15/18(a) 2,205,139

USD 1,730,000 8.13% due 06/15/21(a) (b) 1,755,950

USD 625,000 9.88% due 04/15/18(a) 655,469
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890,000
350,000

775,000

320,000

995,000
2,520,000

2,995,000
1,285,000
295,000
1,445,000
450,000
299,000
6,602,000
1,335,000

1,785,000

325,000
225,000

490,000

740,000

1,515,000

1,935,000

865,000

1,325,000

1,150,000
1,215,000

2,165,000

1,752,000

1,075,000
840,000

5,080,000

850,000
6,410,000

Dynegy, Inc.

7.38% due 11/01/22(a) (b)
7.63% due 11/01/24(a) (b)
Eagle Midco. Inc.

9.00% due 06/15/18(a) (b)
Entegris, Inc.

6.00% due 04/01/22(a) (b)

EP Energy LLC / Everest Acquisition Finance, Inc.

7.75% due 09/01/22(a)
9.38% due 05/01/20(a)
Epicor Software Corp.
8.63% due 05/01/19(a)

EV Energy Partners LP / EV Energy Finance Corp.
8.00% due 04/15/19(a)
Family Tree Escrow LLC
5.75% due 03/01/23(a) (b)

FCA US LLC / CG Co-Issuer, Inc.

8.25% due 06/15/21(a)

FGI Operating Co. LLC / FGI Finance, Inc.
7.88% due 05/01/20(a)
First Data Corp.

6.75% due 11/01/20(a) (b)
8.75% due 01/15/22(a) (b) (f)
8.88% due 08/15/20(a) (b)
12.63% due 01/15/21 (a)
Gannett Co., Inc.

4.88% due 09/15/21(a) (b)
5.50% due 09/15/24(a) (b)
Gardner Denver, Inc

6.88% due 08/15/21(a) (b)
GCl, Inc.

6.75% due 06/01/21 (a)
General Cable Corp.

5.75% due 10/01/22(a)
General Motors Co.

4.88% due 10/02/23
General Motors Financial Co., Inc.
4.25% due 05/15/23

GEO Group, Inc.

5.88% due 01/15/22 (a)

Goodyear Tire & Rubber Co.

6.50% due 03/01/21 (a)
8.75% due 08/15/20

Great Lakes Dredge & Dock Corp.

7.38% due 02/01/19 (a)
Gymboree Corp.

9.13% due 12/01/18 (a)
Halcon Resources Corp.
8.88% due 05/15/21(a)
9.25% due 02/15/22(a)
HCA Holdings. Inc.
7.75% due 05/15/21(a)
HCA., Inc.

5.38% due 02/01/25
7.50% due 02/15/22

RIEfE

947.850
376,250

789,531

334,400

1,044,750
2,696,400

3,129,775
1,233,600
309.750
1,594,919
378,000
318,435
7,064,140
1,411,762

2,107,193

333,937
234,000

455,700

754,800

1,386,225

2,095,644

892,853

1.407.812

1,216,700
1,461,037

2,224,537

867,240

839,575
651,000

5,410,200

892,500
7,499,700
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HD Supply, Inc.

USD 1,000,000 5.25% due 12/15/21(a) (b) 1,037.500

UsSD 950,000 11.50% due 07/15/20(a) 1,111,500
Hertz Corp.

UsD 1,755,000 5.88% due 10/15/20(a) 1,785,712

USD 1,000,000 7.38% due 01/15/21(a) 1,052,500
Hexion, Inc.

USD 3,220,000 6.63% due 04/15/20(a) 3,010,700

USD 1,255,000 8.88% due 02/01/18(a) 1,118,519
Hiland Partners LP / Hiland Partners Finance Corp.

USD 1,255,000 7.25% due 10/01/20(a) (b) 1.361.675
Hillman Group, Inc.

USD 655,000 6.38% due 07/15/22(a) (b) 655,000
HJ Heinz Co.

USD 715,000 4.88% due 02/15/25(a) (b) 780,780
Hologic, Inc.

USD 2,410,000 6.25% due 08/01/20 (a) 2,497,362
iHeartCommunications, Inc.

USD 1,465,000 9.00% due 03/01/21(a) 1,404,569

USD 585,000 10.63% due 03/15/23(a) (b) 595,237
IMS Health, Inc.

USD 1,390,000 6.00% due 11/01/20(a) (b) 1,445,600
Infinity Acquisition LLC / Infinity
Acquisition Finance Corp.

USD 620,000 7.25% due 08/01/22(a) (b) 584,350
Infor Software Parent LLC / Infor Software Parent, Inc.

USD 1,505,000 7.13% due 05/01/21(a) (b) (f) 1,508,762
Infor US, Inc.

USD 1,745,000 6.50% due 05/15/22(a) (b) 1,792,987

USD 460,000 11.50% due 07/15/18 (a) 497,375
Interline Brands, Inc.

USD 726,000 10.00% due 11/15/18 (a) (f) 762,300
International Lease Finance Corp.

USD 3,305,000 5.88% due 04/01/19 3,594,187

UsSD 230,000 6.25% due 05/15/19 254,150
inVentiv Health, Inc.

USD 2,255,000 9.00% due 01/15/18(a) (b) 2.367.750

UsSD 1,118,300 10.00% due 08/15/18(a) (b) () 1,143,462

UsD 760,000 11.00% due 08/15/18(a) (b) 725,890
Iron Mountain, Inc.

USD 290,000 6.00% due 08/15/23 (a) 308,850
Isle of Capri Casinos, Inc.

UsSD 785,000 5.88% due 03/15/21(a) 810,512
Jack Cooper Holdings Corp.

USD 1,480,000 9.25% due 06/01/20(a) (b) 1,276,500
JC Penney Corp., Inc.

UsD 1,090,000 6.38% due 10/15/36 822,950
JCH Parent, Inc.

USD 586,218 10.50% due 03/15/19(a) (b) () 366,386
Kinetic Concepts, Inc. / KCI
USA., Inc.

USD 2,340,000 10.50% due 11/01/18(a) 2,518,425
Kratos Defense & Security Solutions, Inc.

usD 1,375,000 7.00% due 05/15/19(a) 1,223,750
L Brands, Inc.

USD 525,000 6.63% due 04/01/21 601,125

A ORESEAHBET 7V R (BEERE)

TR fig)
Laredo Petroleum, Inc.
USD 485,000 5.63% due 01/15/22(a)
Legacy Reserves LP / Legacy Reserves Finance Corp.
USD 345,000 6.63% due 12/01/21(a)
UsD 1,710,000 8.00% due 12/01/20(a)
Level 3 Communications, Inc.
USD 515,000 5.75% due 12/01/22(a)
Level 3 Financing, Inc.
UsSD 670,000 5.13% due 05/01/23(a) (b)
UsSD 670,000 5.38% due 05/01/25(a) (b)
USD 535,000 5.63% due 02/01/23(a) (b)
UsSD 285,000 8.13% due 07/01/19(a)
UsD 910,000 8.63% due 07/15/20(a)
Linn Energy LLC / Linn Energy Finance Corp.
USD 2,514,000 7.75% due 02/01/21(a)
UsSD 140,000 8.63% due 04/15/20(a)
LSB Industries, Inc.
USD 2,030,000 7.75% due 08/01/19(a)
Magnachip Semiconductor Corp.
USD 1,660,000 6.63% due 07/15/21 (a)
Manitowoc Co., Inc.
USD 395,000 8.50% due 11/01/20 (a)
Marina District Finance Co., Inc.
USD 1,415,000 9.88% due 08/15/18 (a)
MarkWest Energy Partners LP /
MarkWest Energy Finance Corp.
USD 495,000 4.88% due 12/01/24(a)
UsSD 1,085,000 5.50% due 02/15/23 (a)
USD 105,000 6.50% due 08/15/21 (a)
McGraw-Hill Global Education Holdings LLC
/ McGraw-Hill Global Education Finance
UsD 1,170,000 9.75% due 04/01/21(a)
Memorial Production Partners LP /
Memorial Production Finance Corp
USD 330,000 6.88% due 08/01/22(a) (b)
USD 1,105,000 7.63% due 05/01/21 (a)
MGM Resorts International
USD 2,075,000 5.25% due 03/31/20
USD 265,000 6.00% due 03/15/23
USD 4,060,000 6.75% due 10/01/20
USD 790,000 7.75% due 03/15/22
Michaels FinCo Holdings LLC / Michaels FinCo, Inc.
usb 58,000 7.50% due 08/01/18(a) (b) (f)
Michaels Stores, Inc.
USD 265,000 5.88% due 12/15/20(a) (b)
Micron Technology. Inc.
USD 230,000 5.25% due 08/01/23(a) (b)
usb 95,000 5.25% due 01/15/24(a) (b)
usb 75,000 5.50% due 02/01/25(a) (b)
UsD 910,000 5.88% due 02/15/22(a)
Neiman Marcus Group LTD LLC
USD 625,000 8.00% due 10/15/21(a) (b)
UsSD 310,000 8.75% due 10/15/21(a) (b) (f)
Nexeo Solutions LLC / Nexeo Solutions Finance Corp.
USD 1,640,000 8.38% due 03/01/18 (a)

RIEfHE

488,031

289,800
1,491,975

528,194
668,325
669,162
548,375
299,535
987,350

2,162,040
127,487

2,161,950

1,220,100

422,650

1475137

512,028
1,131,112
110,250

1,295,775

309.375
1,080,137

2,116,500
274,441
4,369,575
886,775

59,160
274,938
230,805

94,050

74,625
956,638

670,312
333,250

1,467,800
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Nexstar Broadcasting, Inc.

USD 335,000 6.13% due 02/15/22(a) (b) 347,563

USD 1,560,000 6.88% due 11/15/20(a) 1,653,600
Nielsen Finance LLC / Nielsen Finance Co.

USD 895,000 5.00% due 04/15/22(a) (b) 899,923
Noranda Aluminum Acquisition Corp.

UsD 1,175,000 11.00% due 06/01/19(a) 1,116,250
NRG Energy, Inc.

UsD 785,000 6.25% due 07/15/22(a) 814,438

UsD 700,000 7.88% due 05/15/21(a) 747,880
Oasis Petroleum, Inc.

USD 1,090,000 6.88% due 03/15/22(a) 1,109,075
Oshkosh Corp.

UsSD 120,000 5.38% due 03/01/22(a) 125,100

USD 265,000 5.38% due 03/01/25(a) (b) 274,938
Party City Holdings, Inc.

USD 1,260,000 8.88% due 08/01/20(a) 1,362,375
PC Nextco Holdings LLC / PC Nextco Finance, Inc.

USD 685,000 8.75% due 08/15/19(a) 698,700
Peabody Energy Corp.

UsSD 1,285,000 6.25% due 11/15/21 771,000

UsD 250,000 6.50% due 09/15/20 155,000
Petco Animal Supplies, Inc.

UsSD 1,915,000 9.25% due 12/01/18(a) (b) 2,013,144
Polymer Group, Inc.

USD 2,362,000 7.75% due 02/01/19 (a) 2,438,765
Post Holdings, Inc.

USD 635,000 6.75% due 12/01/21(a) (b) 642,303

USD 2,780,000 7.38% due 02/15/22(a) 2,884,250
Qwest Capital Funding, Inc.

UsD 995,000 7.75% due 02/15/31 1,044,750
Radio Systems Corp.

USD 2,265,000 8.38% due 11/01/19(a) (b) 2,443,369
Rain ClI Carbon LLC / Cll Carbon Corp.

USD 585,000 8.00% due 12/01/18(a) (b) 544,050

UsD 370,000 8.25% due 01/15/21(a) (b) 342,250
Regal Entertainment Group

USD 395,000 5.75% due 03/15/22 (a) 405,863
Regency Energy Partners LP /
Regency Energy Finance Corp.

USD 200,000 5.75% due 09/01/20(a) 221,000
Reichhold Industries, Inc.

USD 3,081,924 9.00% due 05/08/17(a) (b) (e) 1,232,770

USD 550,000 12.00% due 03/31/17 550,000
Rentech Nitrogen Partners LP /
Rentech Nitrogen Finance Corp.

USD 520,000 6.50% due 04/15/21(a) (b) 517,400
Reynolds Group Issuer, Inc. / Reynolds
Group Issuer LLC'/ Reynolds Group ssuer Lu

UsSD 1,380,000 5.75% due 10/15/20(a) 1,442,100

UsD 215,000 6.88% due 02/15/21(a) 225,884

USD 3,235,000 9.00% due 04/15/19(a) 3,388,663

UsSD 1,798,000 9.88% due 08/15/19(a) 1,915,994
RHP Hotel Properties LP / RHP Finance Corp.

UsD 115,000 5.00% due 04/15/21(a) 116,863

USD 350,000 5.00% due 04/15/23(a) (b) 354,375
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910,000
255,000
615,000
35,000
1,835,000
775,000
755,000

205,000
1,060,000

3,095,000

2,025,000

860,000

1,460,000
305,000

970,000
1,105,000
210,000
300,000

855,000
1,319,000

6,369,000
475,000
1,355,000
685,000

5,685,000

470,000
1,240,000

310,000

810,000
1,750,000
3,120,000
1,495,000

2,025,000
725,000

RKI Exploration & Production LLC / RKI Finance Corp.
8.50% due 08/01/21(a) (b)
RSP Permian, Inc.

6.63% due 10/01/22(a) (b)
Sabine Pass Liquefaction LLC
5.63% due 03/01/25(a) (b)
5.75% due 05/15/24(a)
6.25% due 03/15/22(a)
Sabre GLBL, Inc.

5.38% due 04/15/23(a) (b)
Sanchez Energy Corp.
6.13% due 01/15/23(a)
SandRidge Energy, Inc.
7.50% due 03/15/21(a)
8.13% due 10/15/22(a)
Serta Simmons Holdings LLC
8.13% due 10/01/20(a) (b)
Service Corp. International
7.50% due 04/01/27
ServiceMaster Co.

7.00% due 08/15/20(a)
Sinclair Television Group, Inc.
5.38% due 04/01/21(a)
6.13% due 10/01/22(a)
Sirius XM Radio, Inc.

4.63% due 05/15/23(a) (b)
5.75% due 08/01/21(a) (b)
6.00% due 07/15/24(a) (b)
SM Energy Co.

6.13% due 11/15/22(a) (b)
Spectrum Brands, Inc.
6.38% due 11/15/20(a)
6.75% due 03/15/20(a)
Sprint Capital Corp.

8.75% due 03/15/32
Sprint Communications, Inc.
9.00% due 11/15/18(b)
Sprint Corp.

7.25% due 09/15/21

7.63% due 02/15/25(a)
7.88% due 09/15/23
SunGard Data Systems, Inc.
6.63% due 11/01/19(a)
7.63% due 11/15/20(a)

Targa Resources Partners LP / Targa
Resources Partners Finance Corp.

4.13% due 11/15/19(a) (b)
Tenet Healthcare Corp.
4.50% due 04/01/21
6.00% due 10/01/20
8.00% due 08/01/20(a)
8.13% due 04/01/22
Terex Corp.

6.00% due 05/15/21 (a)
6.50% due 04/01/20 (a)

RIEfE
900,900
264,690
618,413

35,350
1,926,750
790,500

739,900

140,938
720,800

3,280,700

2,369,250

909,450

1,478,615
321,775

940,900
1,149,200
217.875
315,000

906,300
1,388,248

6,528,225
540,460
1,360,081
673,629

5,706,319

489,975
1,311,300

310.775

806,962
1,868,125
3,264,300
1,631,419

2,055,375
757,625
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Tesoro Logistics LP / Tesoro Logistics Finance Corp.

UsSD 2,117,000 5.88% due 10/01/20(a) 2,201,680

UsD 760,000 6.13% due 10/15/21 (a) 796,100

UsD 270,000 6.25% due 10/15/22(a) (b) 286,538
Time, Inc.

USD 1,050,000 5.75% due 04/15/22(a) (b) 1,025,719
T-Mobile USA. Inc.

USD 515,000 6.63% due 04/28/21 (a) 543,325

USD 3,310,000 6.73% due 04/28/22 (a) 3487913
Triumph Group, Inc.

USD 1,530,000 4.88% due 04/01/21 (a) 1,514,700
UCl International, Inc.

USD 2,710,000 8.63% due 02/15/19 (a) 2,425,450
United Rentals North America, Inc.

usb 40,000 7.38% due 05/15/20 (a) 43,132

USD 265,000 7.63% due 04/15/22(a) 292,163

USD 630,000 8.25% due 02/01/21 (a) 679,612
United Surgical Partners International, Inc.

USD 1,595,000 9.00% due 04/01/20 (a) 1,712,631
Vail Resorts, Inc.

UsSD 660,000 6.50% due 05/01/19 (a) 681,450
Valeant Pharmaceuticals International

USD 680,000 6.75% due 08/15/21(a) (b) 712,300

USD 1,085,000 7.00% due 10/01/20(a) (b) 1,136,538

USD 485,000 7.25% due 07/15/22(a) (b) 517,131
Vanguard Natural Resources LLC / VR Finance Corp.

UsD 850,000 7.88% due 04/01/20 (a) 843,625
Watco Cos LLC / Watco Finance Corp.

UsD 810,000 6.38% due 04/01/23(a) (b) 821,138
Whiting Petroleum Corp.

USD 1,225,000 5.75% due 03/15/21 (a) 1,242,616
Williams Partners LP / ACMP Finance Corp.

USD 1,890,000 6.13% due 07/15/22(a) 2,031,750
Windstream Corp.

USD 1,240,000 7.50% due 04/01/23 (a) 1,174,900

USD 2,675,000 7.75% due 10/01/21 (a) 2,628,188
WMG Acquisition Corp.

UsD 110,000 5.63% due 04/15/22(a) (b) 111,513

USD 999,000 6.00% due 01/15/21(a) (b) 1,026,472
WPX Energy, Inc.

USD 365,000 5.25% due 09/15/24(a) 336,713
Wynn Las Vegas LLC / Wiynn Las Vegas Capital Corp.

USD 1,430,000 5.50% due 03/01/25(b) 1,435,363
Zayo Group LLC / Zayo Capital, Inc.

USD 540,000 6.00% due 04/01/23(a) (b) 542,700
Zebra Technologies Corp.

UsSD 765,000 7.25% due 10/15/22(a) (b) 826,200
ZF North America Capital, Inc.

UsD 700,000 4.50% due 04/29/22(b) 698,688

USD 1,280,000 4.75% due 04/29/25(b) 1,283,200
RS 341,512,665
AEEE (BAER 344,062,230 K1) 341,512,665
fE35ast (BAER 399,156,586 F)L) 396,816,481

A ORESEAHBET 7V R (BEERE)

TR FAR RIEATHE
EHEREG (2.4%)
ITSVRTA4TY (0.0%)
EHIFEE (0.0%)
Brown Brothers Harriman & Co.

JPY 130 0.01% due 05/01/15 1
ERFREGE 1
I3VRTAR V& BAER 1RIV) 1

o z— (0.1%)
EHFRE (0.1%)
DnB NOR Bank ASA

usD 297,614 0.03% due 05/01/15 297,614
ERFAESSE 297,614
/-8t (BAER 297,614R1) 297,614

AUI—FY (2.3%)
EHIFEE (2.3%)

SEB AB

UsD 10,000,000 0.03% due 05/01/15 10,000,000
ERFAESSE 10,000,000
AvI-7Uas E@AER 100000008 10,000,000
HEMERGE (BABR 10,297,615R1) 10,297,615
REIRAST (BABA 409454201R00)  93.3% KL 407,114,096
BfF%ERT AREBLVZOMOEE 6.7% 29,313,055
HEE 100.0% RJU 436,427,151

(a) EESRIBMNEEEES.

(b) T44AZESS. 1933FFEZE144AI—IVICHES T, BERPRIRE
NTVBHEIHEES. BERNRRSNICEE, BRI ESHEERER
[CERFCD OIREC I o H5ICHAY DEVRY . RIS (E RSN
BLERRBEINEE o

() 2015% 4 A30HFROEFEFEZ.

(d) XA &

(&) FT7#)lhE,

(f) BYisis. RITEOHBCKY . FIENREF(FEINTHT
SNBEHELS TILONE T,
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TAOKRERENHMET 7V F (EEERE)

20155 4 A30BRED T 7 V RUANILOAHETERE ((EEED—0.0%)

B\ AYYI-N—F« ZEER AEE 7Y LR Eralife FHE (18) HHEHE (18) &
JPY  HSBC Bank 20,000,000 2015581H USD 167,950 KU 1Y (824)  RIL (824)
JPY  HSBC Bank 34,997,000 20155H8H USD 292,673 (219) (219)
USD  HSBC Bank 16,726 2015%588H  JPY 2,000,000 - 13
USD  HSBC Bank 752,651 201585H8H JPY 90,000,000 - 564
1Y RIL (1.043) RIb (466)
20155 4 B30EIRED T S A A —IPYT S ADEBFTEEEY (FWEED—0.0%)
B\ AVVI-—N—F« ZHEEE REH iy EEES ETfifa Sl (8) TETE (18) &=
JPY  HSBC Bank 5556615231 201546 H2H USD 46,577.587 R - R (132,601) BRI (132,601)
20155 4 B30EIRED T S A B —BRLI S ADABTESRN (MEED—1.1%)
B\ AUYVI-—N—F« TR REH i EWEESE EF{ififa Sl (8) TETE (18) &
BRL HSBC Bank 961,754,389 201546 H2H USD 322380957 R —  PFJL (4953558) KJL (4,953,558)
20155 4 B30EIREN T SAD —AUDT S AN AEETEERY (FWEEDO.1%)
B\ AUVI-—N—F« ZWEER REE 5t BEEER EraliEay Ml (8) TETE (18 &
AUD HSBC Bank 33,383,260 201566828 USD 26,007,162 _BJL 282754 Kb - BL 282754
20155 4 H30BIRENT SR E —ZART S ADEEFTEERY (FEED0.0%)
B\ AUVI-—N—F« LR REE 7Y WS ERalif FHE (18) TETE (18) &
ZAR HSBC Bank 1,572,684 2015%682H USD 129,204 FJb 1,720 KU - ML 1,720
201554 A30BRAENTI SAF —TRYI SADHELELY (HEEDO0.0%)
B\ AUVI-N—FT+1 ZHEE REH 7Y EWERH Eraliife STl (8) TERlE (18 #=
TRY HSBC Bank 15,454,042 201586428 USD 5631548 R 97358 RL - Pl 97,358
20155 4 A30ERENDISAG—BELL I b - IS ADAEBTEZY (FWEEDO.0%)
B\ HhovI—N-F« ZHEEE RiEE kY EEEHE gt Eralie:s) TETEE (18) &=
BRL HSBC Bank 3487138 2015458158 USD 1,135313 RJb 24220 KU - ML 24,220
IDR  HSBC Bank 44360,237,152 2015 5H15H USD 3,411,222 5723 - 5,723
INR HSBC Bank 71,071,056 20158 5815H USD 1,136,859 - (19,955) (19,955)
RUB HSBC Bank 180,712,659 20154 5R815H USD 3,406,076 86,427 - 86,427
TRY HSBC Bank 5980251 20155815 USD 2,272,151 - (42,039) (42,039)
BIL 116370 RL (61,994) R 54,376
BE DB :
AUD - ZERIL
BRL — J3SIIL-ULTIL
DR — AYRRYT - JLET
INR = AVR-LE—
JPY - B#AH
RUB — OY7 - b=
RY — HML3-US
uUsb —  KFb
ZAR — ®EmrI7UR-IZUR
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49 I%x— IY=—T7UR

<fHElEEH>
LIT7UR (FAOKESSFHET 7V R (BEERE) ~N\AA—)LRT7YR~) BETRELTWVWD
[FA4 D - YR— - IF—T7UR] OFREB (2015F1289H) &, LT 7Y ROREBHINER>TRIUEITOD
T, 2016F 4 A12BBEICHIFZDIAT - ¥RZ— - ITF—T 7V ROPABEDHNBZLE #8838 R—I(CHE TEHW
feUE Ul

BS540 - ¥2— - IY—T 7V ROEEFTERIF

VNI i
(20155108 148m1520165F 4 B12HZFT)
B i) b i)

# 1 Fa & # i pia &

T T

559 EEfE#ELss 2015/12/21 7,049,991 | 567 HEfEHIEES 2016/2/8 4,999,980

568 EEEHEEss 2016/2/15 7,000,000 | 566 EEEHIEES 2016/2/1 2,999,991

573 EEE#EEss 2016/3/7 5,800,988 | 342 2FEf& 0.1% 2016/7/15 2,095,779

567 EEEHEIss 2016/2/8 4,999,995 | 100 5FEE 0.3% 2016/9/20 1,253,387
550 EEfE#EEss 2015/11/9 4,499,995
557 EEfE#EEss 2015/12/14 3,469,999
576 EEEHEEss 2016/3/22 3,000,288
574 EEEHELEss 2016/3/14 3,000,171
572 EEE#EEss 2016/2/29 3,000,000
566 EEEHEEEs 2016/2/1 2,999,997

(1) SHERELRE BBIFHESENTBUEEA) .
(£2) BAERBIEBEHET,

WEABERHR
20165 4 A12BREICHIF BHEBIAERB I T A,
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FALD « IRX—IY—=T7UR
ERHRSE F11H (REE 201512 9H)
(Ef&H8R 20144128 108~2015%1289H)
FAD - Xx— - XYP=T 7Y ROBINHICHH BERRRZE RSP L LFET.

*HT 7V ROLHEHIRDE T,

E A 7B #|FEULTOPEDRAHBENDEEICKY ., FIBRRADERZSHS LU CGERZITRVET,

FERE N R | FAFEERTOLLE

OO EDAHEZPDICREERZTRNE T,

E A 7 & | OBEREEOHANICHE - TF. BSRICETMU (A-248185) DI LRI TH Y.

DEFERN 1 FREDREME. IN—Y v - R=/N—[CRETD L EBEALELFT,

H

0 #H Al BR | MEEREED30% U T

KA AR

RRBTFRARAOA—TEIE1S
http://www.daiwa-am.co.jp/
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49 I%x— IY=—T7UR

SHIHAICHIT D [SERDERSE]

BEOZ2MICEERL. BHOEESKIUI—)L - O—EDRE
AEMEENDREICKY . TENRERZTR>TEVNIET,

®R—rTFUFICDONT
BHOEBESKLUI—L - O—VEDEHEHEEICKLDLEER
EITRVE Ulco

ORNYFI—TEDERICDONT
LT 7Y RIGERADFHIF /2 FEEEELBINYFI—TBLU
SEEBHERITTBYEE

(SRDERGEH)
MENECBEORDMICERL. ROERBLOI - - O—VF
DEHBEMEENDRECLY . RENGERZTG > TEVIET,

W1 705 OEROEH

(E1) BE=FHEH.
(£2) ggg%ﬂ)&tb%lﬁﬁﬁ%ﬁ%ﬁ HES (@RHES) SIOESEYZR

(x3) %770‘/ RiE, FISIADERZDHE U TREERZTE>TEY. RV
FY—IBRUSEEREH) FE A,

GERZBR)
SEEMEBSDHREICDONT
(B (g - BER]
HAES 1 10,195 HA%K : 10,198 HEE=R: 0.0%
[(BEMEOELEHER]
ESABETHRINANEDNTH 2 el EREN S, EEMEEFF
FEENERY F U,
SIRERBICONT
OBENEHERTR
7@ U C. BiRFEmMMBHREDRIEERZYRI U —X—2
ETBEN - BNERIEFIEERZHIFUE Uice TOKSBRHIRD
SRBERASER(C. ERSHMBCRESTINGS. MERI—-IL
ZEYEFIF0.07%EZPDICHBE UE U, EEEHES 35
BY) OFEYIEEEODEVANICLDBEO > BHEEERIC.
A0 N1~0.02%RETHBEULF U,

- a8 5 | fau %,ﬁﬁt% B B Y H
_[B = =]t . FEEFRE —
) 0 = _
(H#9E)201 4612898 10,195 - 60.0 BIMEETERS B
128% 10,196 00 885 TOMER -
20152 1 Bk 10,196 0.0 87.3 & &f —
2 Bk 10,196 0.0 58.5 [6z3) %ﬁﬁ@ﬁ@@iﬁ%@%l:’)b\t[ﬁﬁ%@ (A0S DEROBE] DB
3E% 10.196 0.0 530 Emmg?"m<tf“
4 Bk 10,196 0.0 61.8 WEES LUHGIDIRR
5 B3 10,197 0.0 59.0 »n &
6 Bk 10,197 0.0 53.3 (2014128 108Hm52015F1289HF T)
7 Bk 10,197 0.0 62.8 5 N B | 5 N &
8 Bk 10,197 0.0 705 = e Fm
9 AX 10,197 0.0 616 B 120,653,910 -
105 160.197 0.0 668 E11)3@mmﬁbﬁ%<@ﬁﬂ%ﬁmAgntaugﬁm)(9ZMMDOQ
Y 1 % hEUS = °
INDEES 10,198 0.0 525 (22) ( NFEEC £ BEINT. LEOMTICFSENTHYE DA
(Ei)201561289 0 10,198 0.0 550 (E3) BHRBIEHET,

WEELGFTERR
NI |
(20144E128108Bh 52015128 98%T)
Y A
= 17 7 f
3% wm & #|| #® FEEE:
M ¥H

550 EEREHEES 2015/11/9 (8,509,995
548 EERHEESS 2015/11/2 (7,399,995
559 EEREHEES 2015/12/21 (7,049,991
563 EEHEESS 2016/1/18 (6,099,995
555 BRI 2015/12/7 (5,499,999
557 EEMEESS 2015/12/14 (5,469,997
568 EERHEES 2016/2/15 (5,000,000
567 EEIGHRRESS 2016/2/8 (4,999,995
573 EEIEHEESS 2016/3/7 (4,800,955
520 EEHEESS 2015/ 6/22 (3499,975
(1) SHEFELRE BBIFOEFSENTBUEEA) .
(E2) BAFREEIHET,
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49« IRx— - IY—=—TF7UR

567 IV%DHEDE%
568 EEEHEZS
573 EEEHEES

5,000,000 | 4,999,996 [2016/02/08
5,000,000 | 5.000,000 |{2016/02/15
4,800,000 | 4,800,934 |2016/03/07

WEABERR
(1) BR (&) nifE (EER)
T 5 9 =z - ES
] > AEMEBIEA L E
) |EEeE | 6 8 | EAE | R L ‘
X el R e E R oy prmipr=e
TA[ T %] %| %| %| %
ML [43554000[43550849| 552| —| | —| 552
(Z1) BALER, MHEREICNT 5HERERDIS,
(x2) EESE. FEREDSIREETET,
(2) B (FPE3E) DA (@8R5
E i ES
X 5[ A B g
% TH T
EfEEEs | 537 ~ | 1,000,000 | 1,000,000 |2015/12/10
557 - | 5:470,000 | 5.469.999 | 2015/12/14
559 | 7,050,000 | 7.049.997 2015/12/21
560 - | 2790,000 | 2,789,999 |2015/12/28
563 | 6.100,000 | 6,099,997 |2016/01/18
566 EBEMAES - | 3,000,000 | 2,999,998 |2016/02/01

317,088,630, §'A DAXEHIA MSFI—a (BERRE) —-~UTILY
g—YX —BAM-I-X (BANEE) 132,757M. SA TKEMA NS T
J—a BEERE) -bUFIWUI—VX—- BRI - 3—R (BEHE
Al 643,132, YA DKEHRA NS TI—a (BERRE) - KUY
F—VURX— TSI L7 - - (BEHER) 4,401,613H. 94 D%
EMHA NS TI—a (BEERL) —bUFVUI—UX— KR)L-D—2R
(BANEE) 12,7840, 914D/ T4FUF 4K KR T 7V R —/V55
ALY T ~-49,096,623M. (EREHEEIRERSEM) AV—K~-YvIX D
A—R1919351,400H. FILAR7 - IXx— - R— T3z UFN
23,032,151,009M, 7L 3 EEAH%MR— ~ T+ UFN47,552,576,868M. ~N
72 fEAEMR— T+ UAV2,618,628748M. S«4DF EZJO—/N)L - N
Ua—#T77Y R (F4DSMAERA) 13,896,435[. 54 DXEEEAE
TR (BEERE) SV LTIV - (BEHER) 98,290,744
M. 91OKESEIHET 7V R BERRE) 840 - -2 (BANE
#) 23590527, S OXREFEAME T 7V N BERIRE) KR -

J—2 (BAHED) 2,163,360, 94 TKESEIMET 7V N (BERR

o) RV - I—R (BENHER) 13,761,552, 940, /UBSIY—IV
JCBI77YR2498575M. 940/ P LYT A RBEEREDY 7 VR
14,780,160, 94 DBAU—K - T7 YR - IYRx—- - R—bTxUF
46,913,699, 94 DHBEEANAA VAL - TSN — B -
1,972,537, A OFEENAA VALEET 7V R (BERIENE) BE
NI 4926716, FAOHBEY T VEED YR (BEREI—
) 49,082,149, 94 OFEEY TUVEHET 7Y R (BEaI1—2R)
196,290,094, 940 - TIN5V - T2V R (DA—RE/ PAEE
Ay IEHhY) 140,042,0610. 94D - AV ITSEIRZ - TP IR AV
T5%m—  (BBAvIYHY) 98135430, A4 D - AVITSEIRR

TR —AVISEH-  (BBANYIRL) 29,440,629, FA DKE
MLPI7VR (BEHER) KR)LID—X13,732,222M. 94 DHKEML P
JrYR (BEHKE) BAMI—23,874,4490. SAOKEMLP IF VR
(BEHECR) @& o 1—213,437,960/. 94 DHESESH®Y A Vo (B
ANECA) 98,107M. 94 DVRESERSH%KT 7> R98,107M. §'+ DRESE
Lk TP UR - RR— - R—bT 1 UF7,567,671H. DCAXY—K - 707 —
3 - DH—R3,224,448[, 940 - tHRIET 4T« - T7 VR (940
SMAEH) 490.418M, 94 DXERSIAET 7/ R (BERIRE) @720
Uh-SYR.0-R (BAHEE) 98,252M. 1 UXESSHHET 7
R (BERIRE) l\)bj U35 - 0—2 (BRHER) 2,554,212, 947K

EeMHET 7N BEERY) BERLUI N - O—-X (BRDER)

1,178,976M. 947 F—2 I\jU? Stka (BANED) #Mlad—
298,203, 940 - #—ASUTFBESKa (BADER) @BEad—
298,203, 10 - #—R S UTBESKa (BADER) HKHA&BEE

VAT ad—2982,029M., 949*.&1 rS5FY—a (BEHRREY) -—bH
UFPIUI—rX— @EEUI - O-2 (BRHER) 98174MTT,
* SHIRDFTEOHS Y OMEESF10,198TY,

342 26@E& 0.1000 | 2,094,000 | 2,095,675 [2016/07/15
100 SFEEE 0.3000 | 1,250,000 | 1,253,250 [2016/09/20
| (KE) U P DS I
st (&% 43,554,000 (43,559,849
GE) BAREIFTIB T,
WISEETHEDER
2015F 128 9BHIRE
= 0 ES
A B T m 'l =
9 %
NitE 43,559,849 55.2
J—)U - O—2V%, Z0fh 35,332,328 44.8
REE RS 78802178 100.0
GE) SHmEEDBAIFKEIFTIE T,
WEE. 8. TAS & UEEMEDRKT
2015128 9 BIR#*E
] 5 T W %
(A) BE 78,892,178,168H
a—)b - O—V% 35,330,663,234
INHHE (EHEER) 43,559,849,888
RITFIS 1114825
BILAEH 550,221
(B) &fF -
(C) fiEEEE(A—B) 78,892,178,168
oA 77.,361,886,547
KRS 1530.291,621
(D) SZEHEROE 77,361 ,886,547I:I
1 LIS ) B(fisE(C D) 0198/

WEZEDIKR
HH] H2014%128108 £2015%1289H
18 = = J&i]

(A) EESF NG 10,433,273H

ZEF]S 10,433,273

( B) ﬁﬁﬁuﬁ%n.ﬁ?ﬁﬁ VAN 362,1 89

TR 43,331

STEIE AN 405,520

(C) ZEpiERE(A+B) 10,071,084

(D) AIfRiRERG S 491,354,312

(E) BB=1atsE A1,446,302,032

(F) BhfSst=ERs 2,475,168,257

(G) 85H(C+D+E+F) 1.530,291,621

RERRRRIST S (G) 1,530,291,621

*HIE(C BT B ITTAREF25,162,158,47 1. éﬁﬂ$(:8(j%i§ﬂﬂaﬁﬁm$&ﬁl3

(1) BOEBHEC. —ROROBOMEC TALDERZVV. TA%Z

125,627.714,743M. Bf#NITAZEL73,427,986,667H T,
*BHKICHBFBHTYY T 7 Y RERENRE T B REFEOTAZRER. FzY
AMESIHAT 7V KR (EEKEREREMA) 1,000,294205. 9149/
"RICI® OEF«F+ - 77>R8,952508M. US{EZNBEIET 7>
R (BBAYYSBY F 1 ERER) 740,564, USEENBEET 7R
(BBAYIRBL/F 1 ERER) 1,623,350, AY—h~ - 70—y 3> -
DH—R161,095201H. NBRKRSFIVT - A VAL TP YRSy
T>HRRIO-2981M, NBRNSTFIVI - A VAL TPYRISYT>
A3—2981M. NBAKNSTFIVT - A VAL - TPV RSy >HREE
HEI—R98IH. 4077V RSy AFEF4F4LI K

TOS5G1EMmE LT, LOBGFERE L TIEEINE T,
(F2) EiEstEERE . BINEFEEETAEDERZV, TAZ TS
BEFBRAE LT, LEZBEGEmE UTEENE T,
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