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M M % % % % 84H
41EAR (20144 5 H128)| 12,697 50 04 16,516 1.4 0.1 89.3 1,553
428K (2014F 6 B12H)| 12,775 50 1.0 16,697 1.1 0.1 99.3 1,678
43R (20144 7 H14H)| 12,647 50 20.6 16,631 20.4 0.1 99.1 1,668
44HAR(2014F 8 H12H)| 12,570 50 0.2 16,622 A0.1 0.1 99.2 1,447
45HEZR (20144 9 B12H)| 13,098 50 4.6 17,467 5.1 0.1 99.1 1,371
46HER (2014 10814H)| 13,076 50 0.2 17,221 A4 0.1 99.5 2,007
47BHR(20T4F11812H)| 13,854 80 6.6 18,856 9.5 0.1 82.2 2,899
48HRKR(2014F12H12H)| 13,868 80 0.7 18,763 | 20.5 0.0 99.1 3,023
49HEZR (20154 1 B13H)| 13,960 80 1.2 18,851 0.5 0.1 99.3 2,127
5088 (20154 2 A128)| 14,077 80 1.4 19,490 3.4 0.1 98.6 2,092
S5THR(2015%F 3 H12H)| 14,263 80 1.9 19,815 1.7 0.1 99.4 2,152
52Hi R (2015 4 B13H)| 14,196 80 0.1 19,820 0.0 0.0 98.2 3,076
53AK (2015 5 A12H)| 14,137 80 0.1 19,899 0.4 0.0 99.4 3,107
S54HAFR (20155 6 B12H)| 14,397 80 2.4 20,311 2.1 0.0 99.4 3,131
S5EAR(2015% 7 H13H)| 14,101 80 215 19,996 215 0.1 99.4 2,771
S56HiR(2015F 8 H12H)| 14,034 80 0.1 20,069 0.4 0.0 99.2 2,845
S57HAxR(2015%F 9 514H)| 13,504 80| 432 19,365 | 435 0.1 99.3 1,278
588K (2015 10813H)| 13,212 80| 2416 19,053 | A1.6 0.1 99.1 964
S5OHER(2015F11H12H)| 13,279 80 1.1 19,435 2.0 0.1 97.4 999
60HAR(2015F12814H)| 12,306 80| 2467 18,366 | 4255 0.1 99.2 909
61HIR (20164 1 A12H)| 11,941 80| 2423 17,818 | £A3.0 0.1 99.3 883
628K (20164 2 A12H)| 11,024 80| 2470 16,221 29.0 0.3 98.9 761
63 R (20164 3 H14H)| 11,565 80 5.6 17,757 9.5 0.0 99.2 781
64HiR(20165F 4 H12H)| 11,035 80| 2439 17,088 | ~A3.8 — 99.1 748
65HAFR(20T6F 5 B12H)] 11,282 80 3.0 17,624 3.1 0.2 98.8 732
66HiFK (20164 6 A13H)| 11,208 80 0.1 17,669 0.3 0.1 99.0 735
678K (20165 7 H12H)| 10,919 80 219 17,425 214 0.2 99.1 705
68EAR (20164 8 H12H)| 10,862 80 0.2 17,640 1.2 0.1 97.7 714
698K (2016 9 A12H)| 11,006 80 2.1 17,880 1.4 0.0 96.9 767
70HAR(2016E10812H)] 11,141 80 2.0 18,265 2.2 0.0 98.7 763
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M % % % %

(BAE) 20164 4 B12H 11,035 - 17,088 - — 99.1

ZE65H8 4 Bx 11,627 5.4 17.846 4.4 0.0 99.1
(BAZ)20164 5 BH12H 11,362 3.0 17,624 3.1 0.2 98.8

(BAE) 20164 5 B12H 11,282 - 17,624 - 0.2 98.8

ZFEO66HA 5 Bx 11,522 2.1 18,233 35 0.0 99.3
(BA=X)2016% 6 A13H 11,288 0.1 17,669 0.3 0.1 99.0
(BA®)2016% 6 A13H 11,208 - 17,669 - 0.1 99.0

FE67H 6 A=X 10,732 N4.2 17,056 A35 0.0 99.1
(BAzR)20164F 7 B12H 10,999 A1.9 17,425 A4 0.2 99.1

(BAE) 20164 7 B12H 10,919 — 17,425 - 0.2 99.1

ZE68HA 7 B=X 11,170 2.3 17.811 2.2 0.1 99.5
(BAZ)20164 8 H12H 10,942 0.2 17.640 1.2 0.1 97.7

(BAE) 20164 8 H12H 10,862 — 17.640 - 0.1 97.7

ZE69HA 8 A% 11,114 2.3 17,991 2.0 0.1 99.3
(BAZ)20164F 9 B12H 11,086 2.1 17.880 1.4 0.0 96.9
(BA®)20164 9 A12H 11,006 - 17,880 - 0.0 96.9

257088 9 A% 10,950 A0.5 17,708 A1.0 0.1 99.1
(BA=)2016FE10812H 11,221 2.0 18,265 2.2 0.0 98.7
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LENECE (BhAd) (F) 80 80 80 80 80 80
N EAEfMER < (%) 0.70 0.71 0.73 0.73 0.72 0.71
SHADIN R (M) 80 63 63 56 57 60
SHIDIN RS () — 16 16 23 23 19
BRI ECNRER (M) 5,633 5616 5,600 5,578 5,559 5,540

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

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

C£3) HHNECEONBEEMBLEFHNES Bidd) OHFREEME (DESAY) [CUITBILET, T7Y FONGELFRRVET,

BRn2EE05HEEE (1 5035Y)

15 B 655 665 F67H 685 695 5708

(a) REEFRELOREFIN 83.07H 63.29M 63.46M 56.71H 56.99M 60.30M
(b) BEEREOEMISTESEn 0.00 0.00 0.00 0.00 0.00 0.00
(c) R T 4,955.29 4,965.44 4,971.44 4,994.12 5,045.35 5,049.05
(d) DECEEBREISE 674.78 667.95 645.25 607.56 537.44 510.93
(e) BHANENKEE(a+b+c+d) 5.713.14 5,696.69 5.680.15 5,658.40 5.639.79 5.620.29
(f) bcse 80.00 80.00 80.00 80.00 80.00 80.00
(g) BN O REE(e — 1) 5,633.14 5,616.69 5,600.15 5,578.40 5,559.79 5,540.29
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(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 .
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RH $ 65 # ~ % 70
5 o] 7 ol
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SNE GBER) 921.999| 106,082 | 960.301 | 110,000

(1) B, SEREEFEN SSHDNINREICLIBRENDZSHET .

(E2) SBEFEEURE,

(£3) REOBMREETNET,

WEERTENRIR
RE(SFEZ A
(20166 4 B1381'520166108128FT)
e 65 # = 70 8
B 1 7 it
# 1 m] % 8 | FHEm i i H] = & | TR
F0O T F0O T M
G IR ERCH LR BOND T 671221 77500( 115 | DRSS SATSILIELR BOMD | 960,301 | 110000| 114

FUND-USD CLASS (74 <5

(1) SHEREULRE,
(E2) SEOBAEREFIET,

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

:NE1Er e
YERLEAR] (5565HA~55708) thICHI1F B FIER
RALDEE|EH Y T A

2) 9147 « v— « IF—T 7 RICHIFDHERER

EhOFIEREFHRA & DES KR
(20162 4B 1380520166108128%T)

R OB B F 65 H ~ % 70 #H
X N BfEEE( 557 = TR 555 =
A |BEALD [B/A| ¢ |BEALOD |D/C
HaliknB H5/HR0
BAM | 85H[ % | BHM| B8HH %
NG 212,735(37,170| 17.5 = - —
J—)b - O—> [5,215,585 — — — — —

() FHREEE0.0%
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B PV = 70 H £ 20165108 1281R%E
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FO FO ¥ - ¥ @[ %

IAD - XF—-IP=TPYR|  2163| 2163| 2205 A %
(F) BARBIFIET, REETERMEES 753,171 97.9
TAT - XR—-IF—T7 IR 2,205 0.3

J--0—Y% Z0f 14,228 18

S B EE O 769,605 100.0

(F) FHmBRDBRAEREFEHET,

BEE. 8. A6 LUREMHEDRS
(2016 5F128). (2016£6F13H). (2016£7H128). (201648F128). (2016£98128). (2016%108128)EE

L B £ 65 B X $ 66 B X $ 67 B X $ 68 B X $ 69 B X £ 70 B X
(A) BE 750,046,242 | 744,296,043/ | 711,531,980 | 728,775,795 | 801,069,614 | 769,605,927
J-)b-0-VEF 24,506,032 13,673,952 10,179,473 12,193,220 21,131,699 14,228,792
REEHRMI(TE) 723,334,016 728,416,113 699,146,529 698,376,815 743,732,155 753,171,590
%§Z7§i;(u¥ﬁﬁgﬁ) 2,206,194 2,205,978 2,205,978 2,205,761 2,205,761 2,205,545
RINAZE - - - 15,999,999 33,999,999 -
(B) &f& 17,585,875 8,848,868 5,838,321 14,001,451 33,515,566 6,229,237
B/ - - - 8,000,000 17,000,000 -
RN oz 5,194,045 5,249,257 5,170,300 5,264,496 5,579,325 5,481,340
RILEERE 11,655,803 2,827,323 - - 10,185,809 -
RILSFEERIN 730,955 761,941 653,168 717137 725,593 718,085
ZTDRILER 5,072 10,347 14,853 19,818 24,839 29,812
(C) MBERE(A-B) | 732,460,367 735,447,175 705,693,659 714,774,344 767,554,048 763,376,690
TR 649,255,725 656,157,193 646,287,575 658,062,008 697,415,737 685,167,522
RIS T 83,204,642 79,289,982 59,406,084 56,712,336 70,138,311 78,209,168
(D) ZEEFRO% 649,255,72500| 656,157,1930| 646,287,5750| 658,062,008 | 697,415,7370| 685,167,522
1705 BEfiH(C/D) 11,282H 11,208H 10,919H 10,862M 11,006H 11,1418

*EEOAMKIC BT BITAEAF678,423,378, HEMHAR (FOSH~H708) PICHIF2BIRETALRF101,333,370M. EFHITTALRIF94,589,226 T,
*55708RDE RO Y OMEEHF11,141HTY,




FAOKESEFIET 7V R BEEIRE) KRV - - (BA9EDR)

.}Eﬁﬁo):{ﬁﬂ £65H B2016F4813H ZE2016&£58128 26881 HB20165£7813H E2016& 8 512H
266H] BH2016FE5813H ZE201686 8138 ZE69H H2016FE8813H ZFE20164 9 B12H

FE67H B2016F£6H8148 ZE2016&£7H128 27088 B2016F£9H813H E2016£10812H

18 =] B 65 H B 66 H B 67 H B 68 H B 69 #H £ 70 H

(A) EeEEINE 5,580,716H 4,920,791H 4,759,134H 4,454,174 4,183,413H 4,334,715
SN E 5,581,055 4,921,067 4,759,371 4,454,532 4,184,066 4,335,030
SZEFE - - 1 - - -
ZILFIE A 339 | A& 276 | A 238 | & 358 | & 653 | & 315

(B) BifisEzsscEiant 16,363,636 A 3,849,163 017,390,473 A 2,385,717 10,505,128 11,128,874
TR 17,291,385 8,686 652,018 119,466 10,625,068 11,129,173
Pyt N 927,749 | A 3,857,849 | A 18,042,491 A 2,505,183 | A 119,940 | & 299

(C) (S5tERmiE AN 736,027 AN 767,216 VaN 657,686 VaN 722,102 A 730,615 VAN 723,058

(D) 4HiERS(A+B+C) 21,208,325 304,412 213,289,025 1,346,355 13,957,926 14,740,531

(E) RiHpfGRIS RS N142,479,984 125,944,222 127,731,718 143,846,864 A144,049,301 132,380,748

(F) EenEstEERs 209,670,346 210,179,049 205,597,127 204,477,341 205,809,011 201,330,725
(Fos4E2488) | 321,725,166) [( 325,811,021) |( 321,298,284) |( 328,644,410) |( 351,870,848) |( 345,944,815)
(FEEIERIESEE) ((2112,054,820) [(A4115,631,972) [(&4115,701,157) [(&124,167,069) |(2146,061,837) |(A144,614,090)

(G) 851 (D+E+F) 88,398,687 84,539,239 64,576,384 61,976,832 75,717,636 83,690,508

(H) REHEcE A 5,194,045 A 5,249,257 A 5,170,300 A 5,264,496 A 5,579,325 A 5,481,340
RHEHIEER(GHH) 83,204,642 79,289,982 59,406,084 56,712,336 70,138,311 78,209,168
BliEEEERE | 209,670,346 210,179,049 205,597,127 204,477,341 205,809,011 201,330,725
((FEEZEEEE) ( 321,725,166) |[( 325,811,021) [( 321,298,284) |( 328,644,410) |( 351,870,848) |( 345944,815)
(FEEBIIENER) [(2112,054,820) |(4115,631,972) |(a115,701,157) [(A124,167,069) [(A146,061,837) [(2144,614,090)
DECAEREIE 44,009,957 42,732,689 40,632,978 38,448,903 35,877,956 33,658,539
REERE N~170,475,661 A173,621,756 186,824,021 186,213,908 A171,548,656 156,780,096

(1) {ESEERINESICIHESERMICN T 2 HERSIBUEESH CRRLTCHYET,

(X2) BNETEEELEEE F BINEEEE TACDEFEEV, TA% FOiEalFE%E LT, L0258 ERHEE LTUESNE T,

(3) WEHEE0tERRE INEHRE0EBIE (1) | OREISRIIZTV,

BIREDEEEDOEBEE (E8)

15 E £ 65 M % 66 A £ 67 # % 68 A £ 69 B £ 70
(a) BEERE DB SN 5,393,460 4,153,465 4,101,399 3,731,970 3,975,217 4,131,948/
(b) BEEREDEMTISTESER 0 0 0 0 0
() IS 321,725,166 325,811,021 321,298,284 328,644,410 351,870,848 345,944,815
(d) DEckEmEILE 43,810,542 43,828,481 41,701,879 39,981,429 37,482,064 35,007,931
(e) BN ENR®E(a+b+c+d) | 370,929,168 373,792,967 367,101,562 372,357,809 393,328,129 385,084,694
(f) DicE 5,194,045 5,249,257 5,170,300 5,264,496 5,579,325 5,481,340
(g) BHguoiosgE(e— )| 365,735,123 368,543,710 361,931,262 367,093,313 387,748,804 379,603,354
(h) SZERHEFR I 649,255,7250 | 656,157,1930 | 646,287,57500| 658,062,00800| 697,415,737 | 685,167,522
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A OKEEEFHBET 7V K (BEERE) KRV - 0-X (BADER)

N it ) fic & D ) 0 5 B
55 65 Hi|F 66 HA|%E 67 HA|5E 68 Hi|sF 69 HA|%E 70 HA

1r03WRER 80H 80H 80H 80H 80H 80H
(8 {dh) (11,282MH) | (11,208H) | (10,919H) | (10,862M) | (11,006M) | (11,141H)

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,

1




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

*R BRIV - (BASER)

T3 0HA D E XS

e om g | FOE B B |Gy |FEVBBUN e | BEEE

7 7 n VAN H] e ] e | B 4 =2 B | #s ]

wEsm | RA2 1 Doz | B, D |cmm| 0, 2| BNF | @ik=® 8

M M % % M % % %| BhH

A188K(20145 5 B128)| 11,382 100 0.0| 13,609 0.8 95.47 0.1 0.3 99.0 4,179
423K (20144 6 B12H)| 11,476 100 1.7 13,756 1.1 95.71 0.3 0.2 98.8 4,269
4388k (20145 7 B148)| 11,320 100 & 05[] 13,793 0.3 95.20| 205 0.2 98.6 4,180
4488K (20145 8 B12H)| 11,078 100 & 1.3] 13,657 21.0 94.66| £0.6 0.2 99.0 3,973
A5HR (2014 9 B12H)| 11,324 100 3.1 13,694 0.3 97.52 3.0 0.3 99.0 3,917
468K (20145108148)| 10,744 100 & 42| 13,519 A1.3 93.60 24.0 0.2 98.7 3,671
4788R(20145118128)| 11,352 100 6.6 | 13,687 1.2 | 100.53 7.4 0.3 99.1 3,779
488K (2014512812H)| 10,855 100 & 35| 13,266 431 98.16| 224 0.2 98.3 3,506
49HER (20155 1 BA13H)| 10,832 100 0.7 | 13,428 1.2 96.14 | 221 0.4 97.5 3,456
5088k (2015% 2 A12H)| 10,366 100 & 3.4 13,630 1.5 92.04| 243 0.2 99.0 3,210
STHR(2015% 3 A12H)| 10,210 100 & 0.5] 13,706 0.6 92.47 0.5 0.3 98.9 3,139
5288 (20155 4 B13H)| 10,269 100 1.6] 13,858 N 92.11 A0.4 0.2 99.0 3,127
538AR(2015% 5 A12H)| 10,509 100 3.3 | 13,922 0.5 94.79 2.9 0.2 99.0 3,121
S4HER(2015%F 6 B12H)| 10,416 100 0.1] 13,829 A0.7 95.68 0.9 0.3 98.7 3,074
S5588R(2015% 7 A138)| 9,777 100 & 52| 13,721 A0.8 91.02| 249 0.3 98.9 2,867
S6HAR(2015% 8 A12H)| 9,536 100 & 141 13,483 | 21.7 91.59 0.6 0.3 98.9 2,792
S57HiR(2015%F 9 B14H)| 8,854 100 & 6.1] 13,492 0.1 85.85| 26.3 0.4 98.6 2,611
588K (20154108 138) 8,957 100 23| 13,352 A1.0 87.95 2.4 0.3 98.9 2,571
598K (2015511812H)| 8,591 100 & 3.0] 13,297| 204 8778 | £0.2 0.3 98.8 2,449
608K (20155 12814H)| 8,127 100 & 421 12,780 | 239 86.65| A1.3 0.3 98.3 2,287
618K (20165 1 B128)| 7,603 100 & 521 12,715| 205 82.46| 248 0.4 98.8 2,150
6288R(20165 2 A12H)| 7,088 100 & 55| 12,127 | 246 79.89 | 431 0.7 98.8 1,992
638K (20165 3 H14H)| 7.868 100 1241 13,106 8.1 86.24 7.9 0.1 98.9 2,185
64588K (201645 4 B128) 7,522 100 & 3.1 ] 13,288 1.4 82.10 A48 - 98.8 1,984
6588 R(20165 5 A12H)| 7,429 100 0.1] 13,670 2.9 79.91 ANDT7 0.5 98.4 1,956
66K (20165 6 H13H)| 7,363 100 0.5| 13,952 2.1 7850 A1.8 0.3 98.3 1,911
678K (20165 7 B128) 7,254 100 & 0.1] 14,267 2.3 77.45 A1.3 0.4 98.6 1,891
68HR (20165 8 H12H)| 7,345 100 2.6| 14,507 1.7 78.41 1.2 0.4 98.2 1,902
69K (20165 9 A12H)| 7,261 100 0.2 | 14,644 0.9 77.41 A1.3 0.0 98.7 1,851
70H3R(20165£108128)| 7,287 100 1.71 14,815 1.2 78.36 1.2 0.1 98.4 1,866

(1) BEEMBOEEREDIEIAHS

(E£2) BofA ML US.High Yield Master I Constrained (KRILR—2X) (& NVT - FT - PAUSD - XAUJUYF - US/NA + A—JLR - T

I—1 - AVAMVAVR - AVFVIRX RRILR=R) ODRT—IZHEIC. BT 7Y RFEHZ10,000& U TKAEEETENE 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)

GERZRE)
(EEMBESDHERBISDNT

(H) (BM)
10,000 100
9,000 | L 80
8,000 [ 60
7,000 [ 40
6,000 e i - 20
5,000 0

FEOAHR ZFEO5HAR FEO6HIR FEO7HIR ZEO8HAR ZFEO9HAR Z70H8R

(2016.4.12) (2016.5.12)  (2016.6.13) (2016.7.12) (2016.8.12) (2016.9.12) (2016.10.12)

— BAEMER () DECEEREREMEE (E#H) HEERER (B

* DESHBIREEEMEE. i BAd) ZHEFHCBRELCODEHFBRUCEHELLBDT, 77 Y NERAOREN/N T  —X Y AZERY

BHOTHY ., BESFTDEEDRRZRIBDTIEHIE A

*DNEEEBRETDNESINCOVTIE, BESFNFAITZ I-RICKVERIET, o, DEESDFHREMFSE. 77V ROBAMEBCIUE

BUET.

WES(HEE - fEER
$65815 1 7,522
SR708K 1 7,287 (BHLBCcs2600M)
B & R:51% (DEEBREN—X)

BEEMBADEREEER

GIM FSRAM-USNA - A—JLR-IRYR-TF7YR AUDISX UF IGIM-USN
A4 -A4=ILF (AUDTISR) | ELWVET, ) ORGEAESFSNDEREZBU T, KFILETD/NA -

A—IVMEFICREL. KFIVETOEEICKH U TKRILEY /R IVEVDORBEBEE Z{T/R 2 iR,
R NIVHBRBBBDO TENY A FRABRERY F UIH, BB LR PFSINAN TS RICHES L.

BEEMRBAF LR UF U, <HULE MRERERICOVT] ZI8RIEE0
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BADER)

£ B B | FF I B |G i |®EVBEL b a g BEET

B R | (SEE0 | BB x| SN (BB x| o HAE

M % % M % % %

(BEE) 20164 4 B128 7,522 — 13,288 — 82.10 — — 98.8

658 4 BR 7.899 5.0 13,668 2.9 83.40 1.6 0.0 98.7
(BE=R) 20165 5 H12H 7.529 0.1 13,670 2.9 79.91 A4 0.5 98.4

(BAEm) 2016%F 5 H12H 7,429 — 13,670 - 79.91 - 0.5 98.4

66 5BX 7.396 A0.4 13.816 1.1 79.82 A0.1 0.0 98.8
(BE=R) 2016%F 6 H13H 7,463 0.5 13,952 2.1 78.50 A1.8 0.3 98.3

(BAE) 2016%F 6 H13H 7.363 — 13,952 - 78.50 - 0.3 98.3

55678 6 BX 7.077 239 13,932 A0.1 76.74 A2 0.0 98.5
(BE=R) 2016%F 7 B12H 7.354 A0.1 14,267 2.3 77.45 A1.3 0.4 98.6

(BAEm) 2016%F 7 B12H 7,254 — 14,267 — 77.45 — 0.4 98.6

55688 7 BXR 7.395 1.9 14,338 0.5 78.56 1.4 0.1 99.1
(BE=R) 2016%F 8 H12H 7,445 2.6 14,507 1.7 78.41 1.2 0.4 98.2

(BFEm) 2016 8 H12H 7.345 — 14,507 — 78.41 — 0.4 98.2

5569858 8 BXR 7.319 A0.4 14,657 1.0 77.51 A1 0.3 99.0
(BER) 2016%F 9 H12H 7.361 0.2 14,644 0.9 77.41 A1.3 0.0 98.7

(BAE) 2016 9 H12H 7,261 — 14,644 — 77.41 — 0.0 98.7

708 9 BXR 7.319 0.8 14,721 0.5 77.04 A0.5 0.2 98.7
(BER) 20165108128 7,387 1.7 14,815 1.2 78.36 1.2 0.1 98.4

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

OXRBENA - 14— FEZFR
AKENA - A=)V MESFTRIF ERUFE LIS,

FEOSHIE LY. BFEBRAERBEEPHE LRAZERICURITEEDRST 1 UT 4 HEEBENT
R UL, RSO LFRENS, BFEBRRHAMREE U,
OREBEE
SPIVEFHHTREULE Ul

RBA (F—XNSUPERRIT) N2016F 5B KU 8 BICBEREFDSIEFFZRELIZI &
P, REOEERKRECTEU (FBINES) BEBURIEFILIcCEZERICHELR U
OxEREfImR

R B ARRKEREFZ2.00%m051.50%IC5|E R FE U, —7. FRB CREEBEMEIEES
) FBEREHOFEEFEL > I 7%Z0.25~0.50% [CIBABETF LT,

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

MEMEEEEDZE2MICERB L. ZRENRBERZTIVETD,
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BADER)

IK=IEZAZ IS DT

OHEI7UR
LBIT7URE GIM-USNA - A—IUR (AUDTZSR) ORHAEHETAD - vx— - IHP—
T7VRICRETZDIF7 YR -FT - TPV XThHY ., BEREEZBECTG M- US/\A - 4—=)U
R (AUDZZR) ORI \DRELSZSMUICHIFUE U,

OGIM-USNA - A4=JLF (AUDZISXR)
FEUTKRRIVEBTDNA - A —)URESZEDLICIREL. KRIVETDEECH U TKRILFED
SERIVEVDEBBEG|Z{TRD LT, EEMEDBERREELE UCBEDEFRZSH S UE U,
NA - A=) RESOEFPANICERUTIE, 5IERE. RELTF Y TIoRICED < ERIETEIRZER
UTSBRZ1TRRWVE U,

OFAD « IR—IYP=T7UR
BEODZLMICER L. BHOEBSKIV I/ - O—VEHDEHESHEENDREICELY . BEYN
RBRZITRVE Ul

GRIFT=TEDER DT

ST 7YV RSERAOFHIECIFERRELBRAINY FY—IZRITTHI T A
UTDITSTEHT 7 ROBEMBAESEERHEDEERONL T,

(%)

40

30 [

20 b | CIE %z

1.0 | | - EBofA ML US.High Yield Master T
00 i Constrained (K RJLR—X)
1.0 f . EERUAEL—~ (WH)
2.0 |
-3.0

5658 56653 56758 56858 56953 570858
(2016.4.12  (2016.5.12  (2016.6.13  (2016.7.12  (2016.8.12  (2016.9.12
~2016.5.12) ~2016.6.13) ~2016.7.12) ~2016.8.12) ~2016.9.12) ~2016.10.12)
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SAOKESSIET 7V R (BEERY) RV - O—R (BASER)
(ﬁ‘a‘iaﬁlcaut

FOSHN BFE70HD 1 AOBU NEcE (BhAd) FZNZNI100HEVZLR U,
WIS D BCEORERRIE TECD N EEDEERE (1 505Y) | ZI8RIES 0,
BH. BRBICOEXLCF. ERAFHICEDEBRATECVLEERT,

WS ECFEEOAER (1 505Y)

655 665 F67H F68H F695 5708
15 B 20166648138 (2016658138 | 201668148 | 201678138 | 20168F13H | 201698138
~2016558128 | ~2016£6R13H | ~2016&78128 | ~2016F 88128 | ~2016F 98128 | ~2016F10812H

LENECE (BhAd) (F) 100 100 100 100 100 100
N EAEfMEA < (%) 1.33 1.34 1.36 1.34 1.36 1.35
SHADIN R (M) 64 49 50 54 44 45
SHEIDIN RS () 35 50 49 45 55 54
BRI ECNRER (M) 3,414 3.365 3.316 3.270 3.214 3.160

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

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

(£3) HHDECEONBEEMBLEFHIANESE Bidd) OHFREEME (DESAY) [CUYITILET, T7Y FONGELFRRVE T,

B2 EE0HEEE (1 5035Y)

15 B 655 665 F67H 685 695 5708

(a) BEEREDOISF NG 64.27H 49.26M 50.34H 54.31H 44.20M 45.53H
(b) BEEREOEMISTES Em 0.00 0.00 0.00 0.00 0.00 0.00
(c) WS 2,444.84 2,481.28 2,496.16 2,497.30 2,498.42 2,510.44
(d) DB T 1,005.81 935.36 869.82 819.05 772.25 704.79
(e) BHANENKEE(a+b+c+d) 3.514.93 3,465.92 3.416.34 3.370.67 3.314.88 3.260.77
(f) bcse 100.00 100.00 100.00 100.00 100.00 100.00
(g) BN ECREE(e — 1) 3,414.93 3.365.92 3.316.34 3.270.67 3.214.88 3.160.77
(F) T™REMUIcZBEEN SHkEZst ELTVET.

(SEDOERSE)

OHI7UR
FEUT, GIM-USNA - A=K (AUDZISR) ORLHFISNDIREISGESMICEDIE
[CEKDT. KE/NA - 4—)LRESHSDINEDFH. T RILOEBBE LN ZPREBES|ICLD U
STV LDESZEHIULET,

OGIM-USNA - 4—=]LF (AUDZSXR)
FEUTEKRIVETDNA - A —UREEICKREL. KRIVETOEEICHUTKRILEY BRIV
BEVDEBRSIZTED I ET. ERMEDBERBARELZT UINGEDOERZH I UFET, /\1 -
A=)V RESDHEFANICELTIE. REAT v POHICE D <ERISIREIRER/ UIERE#ET
2HETI,

OFA4D « IR— - IY—=T7UR

BEEOZE2MICEE L. EENRERZTRVETD,
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BADER)

GBS nER DB
5658~ 55708
18 =] (2016.4.13~2016.10.12) 15 B () i =
e @m | b =
. o, | (EEEARE = BT T B TR X [SET AN
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(2) BIRBEISFEES WIZEESFEMEDER

- ZeolEr | B 2 & 2016410812857
" 0 wmo m[F0E - 5 £ 72 MW X

FO FO T4 - M @[ %
FA40 - TF— - IYP—TrYR | 23590| 23590 24,050 Y %
(F) BARBIFIET, REETERMEES 3,711,207 97.6
IAD - XF—-XP—T7 YR 24,050 0.6
J-)L - O—V%, Z0fth 67.505 1.8
S EIESEENRE 3.802.763 100.0

BEE. 8. A6 LUREMHEDRS
(2016 5F128). (2016£6F13H). (2016£7H128). (201648F128). (2016£98128). (2016%108128)EE

(F) FHmBRDBRAEREFEHET,

L B £ 67 B X $ 68 B X $ 69 B X $ 70 B X £ 71 B X £ 72 B X
(A) BE 3,727,895,085M | 3,680,269,809M | 3,653,767,354F | 3,648,683,979M | 3,677,536,321M | 3,812,763,198M
J-)b-0-VEF 69,228,483 73,782,801 110,071,964 51,498,702 48,488,511 67,505,482
REEHRMIS(EME) | 3.634,608,983 3,552,431,748 3.519,640,130 3.573,132,376 3.604,994,909 3.711,207,174
%gzjgi;(nwﬁgﬁ) 24,057,619 24,055,260 24,055,260 24,052,901 24,052,901 24,050,542
ENION - 30,000,000 - - - 10,000,000
(B) &f& 41,050,073 84,364,408 84,343,012 36,356,145 25,755,606 57,666,345
B/ - 60,000,000 - - - 20,000,000
RN oz 21,365,215 20,631,280 20,164,451 20,239,417 20,460,798 20,959,207
RILEERE 16,095,751 - 60,812,669 12,454,797 1,537,962 13,030,950
RILSFEERIN 3,564,342 3,682,803 3,292,740 3,564,045 3,633,744 3,528,595
TDRILER 24,765 50,325 73,152 97.886 123,102 147,593
(C) fBERE(A-B) | 3,686,845,012 3,595,905,401 3,569,424,342 3,612,327,834 3,651,780,715 3,755,096,853
TR 4,273,043,023 4,126,256,131 4,032,890,345 4,047,883,462 4,092,159,768 4,191,841,450
TERfgEE RS |~ 586,198,011 |& 530,350,730 |A 463,466,003 |~ 435555628 |~ 440,379,053 |A 436,744,597
(D) ZEERO% 4,273,043,0230 | 4,126,256,1310 | 4,032,890,34500 | 4,047,883,46200 | 4,092,159,7680 | 4,191,841,45000
1705 BEfiH(C/D) 8,628M 8,715 8,851H 8,924M 8,924M 8,958H

*EEOOHAKIC BT HITAEAF4,326,681,123F., HERHAR (FE67H~5728) PICHIF2BIRETAERF627,950,398M. BIFEHITALRIF762,790,071HTY,
* 557 28RDEEOHZ Y DFEEEEHF8,958M T,
* 7 2HRDIGEEFSERN TTAZEZ T > TH Y. ZTDERRIF436,744,597M T,
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.}Eﬁﬁo):{ﬁﬂ 678 B2016F£4813H ZE2016&£58128 27080 B2016£7813H E2016& 8 512H
Z£68H] BH2016FE5H13H ZE2016&£6 3138 2715 B2016F8813H ZE20164 9 §12H
698 BH2016F£6H8148 ZE2016&7H128 728 B2016F£9H813H E2016£10812H
18 =] B 67 H B 68 H B 69 H £ 70 H £ 71 H £ 72 H
(A) EeEEINE 24,892,687H 21,769,097H 21,834,539H 19,972,899 19,948,595H 18,916,510M
SR 24,893,367 21,771,238 21,835,945 19,974,584 19,950,217 18,918,482
SZEFIE - 14 5 3 2 5
ZILFIE A 680 | & 2,155 | & 1,411 A 1,688 | & 1,624 | & 1,977
(B) BifisEzsscEiais 55,209,622 36,967,993 56,343,552 33,318,968 3,575,475 19,214,472
Bpl=ta: 55,821,419 37,640,628 57,041,163 33,518,012 3,773,894 19,541,599
D=t N 611,797 | & 672,635 | & 697,611 N 199,044 | A 198,419 | -~ 327,127
(C) (S5tEhmiE A 3,589,107 3,708,363 A 3,315,592 A 3,588,779 A 3,658,962 A 3,553,086
(D) 4HiERS(A+B+C) 76,513,202 55,028,727 74,862,499 49,703,088 19,865,108 34,577,896
(E) RiHpfGRIS RS 615,368,292 529,590,258 474,451,251 409,498,175 A374,154,136 A363,041,396
(F) ENlfSstEERsE | & 25,977,706 -~ 35,157,919 A 43,712,800 A 55,521,124 A 65,629,227 A 87,321,890
(Fo=482488) | 351,765,078) [( 341,167,062) |( 334,794,682) |( 337.854,846) |( 342,935,859) |( 354,211,099)
(FEEETIEHER) |(a377,742,784) |(A376,324,981) |(4378,507,482) [(4393,375,970) |(4408,565,086) |[(A441,532,989)
(G) &5H(D+E+F) | 2564,832,796 509,719,450 443,301,552 415,316,211 A419,918,255 A415,785,390
(H) REHEcE A 21,365,215 | A 20,631,280 |~ 20,164,451 A 20,239,417 | 2 20,460,798 | ~ 20,959,207
RS E(G+H) | £586,198,011 530,350,730 463,466,003 435,555,628 440,379,053 436,744,597
BhlfEstEERE | & 25,977,706 A 35,157,919 A 43,712,800 A 55,521,124 A 65,629,227 A 87,321,890
((FEEZEEEE) ( 351,765,078) |( 341,167,062) |( 334,794,682) |[( 337.854,846) |[( 342,935,859) |( 354,211.,099)
(FEEIETIE=ER) |(Aa377,742,784) |(A376,324,981) |(~378,507,482) [(A393,375,970) |(2408,565,086) |[(A441,532,989)
DECERETE 54,147,234 50,949,012 49,558,461 46,734,955 42,395,506 37,264,501
REERE ~614,367,539 A546,141,823 A469,311,664 N426,769,459 A417,145,332 386,687,208
(1) {ESEERINESICIHESERMICN T 2 HERSIBUEESH CRRLTCHYET,
(X2) BNETEEELEEE F BINEEEE TACDEFEEV, TA% FOiEalFE%E LT, L0258 ERHEE LTUESNE T,
(3) WEHEE0tERRE INEHRE0EBIE (1) | OREISRIIZTV,
BREDEEE O EBEE (K58
18 B £ 67 # % 68 H £ 69 H % 70 H £ 71 # £ 72 H
(a) BEEREBRDIESEING 23,776,590H 20,393,559 20,907,939M 18,626,678M 16,844,488H0 17,152,776
(b) BEEREDEMTISTESER 0 0 0 0 0 0
(c) IREA%EEE 351,765,078 341,167,062 334,794,682 337,854,846 342,935,859 354,211,099
(d) HlcfEHEILE 51,735,859 51,186,733 48,814,973 48,347,694 46,011,816 41,070,932
(e) UBHENGHE(a+b+c+d) | 427,277,527 412,747,354 404,517,594 404,829,218 405,792,163 412,434,807
(f) DicE 21,365,215 20,631,280 20,164,451 20,239,417 20,460,798 20,959,207
(g) BHguoiogsE(e— )| 405912,312 392,116,074 384,353,143 384,589,801 385,331,365 391,475,600
(h) SZERHEFS I 4,273,043,0230 |4,126,256,1310 |4,032,890,3450 {4,047,883,4621 |4,092,159,7680 |4,191,841,450]

43




TAOKESEAHMEBET 7 VK (BEERE) BFM - - (BASER)

IR it ) fic & 2] H 0 5 1)
55 67 H|5% 68 HA|E 69 Hi|FE 70 HAE 71 WA\ 72 H§

1r03WRER 50 50 50 50 50 50H
(8 {i) (8,628M) | (8,715M) | (8,851M) | (8,924M) | (8,924M) | (8,958M)
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; BN USHgh Veldlester 1 | £87 U7 - 5o
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2288K (2014 5 B12H)| 10,809 90 141 12,013 0.8 9.86 2.1 0.1 99.1 60
2388k (2014 6 B12H)| 10,502 90| & 2.0 12,143 1.1 949 | A 38 0.1 99.0 54
248k (2014 7 B148)| 10,446 90 03| 12,176 0.3 946 | & 0.3 0.1 99.3 54
2588 (2014%F 8 B12H)| 10,444 90 0.8| 12,056 A1.0 9.63 1.8 0.1 99.3 54
2688k (2014 9 B12H)| 10,583 90 2.2 12,088 0.3 9.77 1.5 0.1 99.2 55
278 (2014%€108148)| 10,387 90| & 1.0 11,934 AN1.3 9.70| ~ 0.7 0.1 99.2 52
288K (2014%E118128)| 10,966 90 6.4 12,082 1.2 10.31 6.3 0.2 98.9 29
2088/ (2014F12812H)| 10,628 9| & 23 11,711 ACH 10.24 | & 0.7 0.2 96.5 28
3083k (2015% 1 B13H)| 10,880 90 3.2 11,853 1.2 10.26 0.2 0.3 98.8 28
318AR (20155 2 B12H)| 10,819 90 0.3] 12,032 1.5 10.17 | & 0.9 0.3 97.1 16
3288k (20154 3 B12H)| 10,446 9| & 26| 12,099 0.6 991 | A 26 0.4 97.9 16
338K (2015%F 4 B13H)| 10,681 90 3.1 12,234 1.1 10.02 1.1 0.3 98.0 16
3488K (2015 5 B12H)| 10,586 90| & 0.0 12,290 0.5 994 | ~ 0.8 0.3 97.7 15
3588k (2015 6 B12H)| 10,509 90 0.1 12,208 ~0.7 10.00 0.6 0.4 97.4 15
368K (2015% 7 B13H)| 10,263 90 151 12,113 AN0.8 981 & 19 0.5 97.1 15
37E8R (20154 8 B12H) 9,939 9| & 23| 11,902 VAN V4 979 & 0.2 0.4 96.8 14
388 (2015 9 H14H) 9,037 90 8.2 11,911 0.1 893 | A 88 0.2 97.6 30
398K (2015108 13H) 9,046 90 1.1 11,787 AN1.0 8.99 0.7 0.2 98.0 30
40887R(2015F11812H) 8,482 90| & 521 11,739 A0.4 872 & 3.0 0.2 97.6 28
4188R (2015128 14H) 7,032 90| A16.0( 11,282 N3.9 7811 210.4 0.2 96.9 23
428K (20165 1 B12H) 6,771 90| & 24| 11,224 A0.5 7.01 | 210.2 0.3 96.8 23
43887R (20164 2 B12H) 6,365 90| & 4.7 10,705 YAVING) 7.10 1.3 0.4 97.9 21
4488R (20164 3 H14H) 6,917 90 10.1 11,569 8.1 7.48 5.4 0.0 98.1 23
ASERR (201645 4 B12H) 6,822 90| & 0.1 11,730 1.4 733 & 20 — 98.2 23
468K (20165 5 B12H) 6,814 90 1.2 12,068 2.9 7211 & 1.6 0.3 97.3 23
4788 (20164 6 H13H) 6,736 90 0.2 12,316 2.1 700 &~ 29 0.2 97.9 22
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498K (201645 8 B12H) 7,376 90 93| 12,807 1.7 7.63 7.5 0.2 98.3 24
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(HiE) 20164 5 A12H 6,814 — 12,068 — 7.21 — 0.3 97.3
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(2) HIZE(SETER WiXB(EFTHMEDEN
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REEARHIS DD 22,813,098 21,903,050 22,352,459 24,187,652 22,714,413 22,426,241
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(D) HEERS(A+B+C) 280,202 38,816 628,777 2,109,805 | 2 1,197,019 598,416
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ENEEEEES 612,482 571.918 521,568 495769 464,918 440,018
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GEne 213438730 | 213147142 | 212764853 | 210908867 | 212361763 | £11.655096
(F1) SEEERMNE(ICIFISFEHRMMICN T DI HERFELEESHOTRRLTHEUFET,
(E2) EBifEsEEsGEsF. BIlEEEETALDOEREEZVL., TAZ FNOSBGFEAE LT, LO3BEEFFMEE L TUEEINET,
(E3) WHDEEDFEBREG NHEAEEDOEERE (WEE) | OXREITSBLIIESV,
BESEE O EBEE (K55
] E ® 46 W | ® 4/ B | % 48 Hl | = 49 M | % 50 M | % 51
(a) BEERBEORSZGE 298.709F3 237,702/ 251,201/ 272,955 255.877M 235,895
(b) BEEREOEIIAREZ RS 0 0 0 0 0 0
(0) Wm@mEs 9,080,722 8.767.527 8.810.487 8,824,585 8,858,602 8.625.072
(d) HEERELE 1.877.291 1.798.284 1,736,557 1,685,238 1,657,886 1,567.600
(e) BHHENZE(a+b+c+d) 11,256,722 10,803,513 10,798,245 10,782,778 10,772,365 10,428,567
(1) HEe 309,597 298,806 299.990 300,307 301,271 293.256
(g) BHgHNENRE(e — 1) 10,947,125 10,504,707 10,498,255 10,482,471 10,471,094 10,135,311
(h) BHEROR 34,399.7180| 33.200.7330| 33.332,3330 | 33.367.5080 | 33.474,63501|  32.584,0890]
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IR it ) fic & D ) 0 5 B
% 46 HiE 47 HA|%E 48 HA|E 49 Hi|5F 50 HA|E 51 HA

1r03WRER 90H 90H 90H 90H 90H 90H
(8 {i) (6,814M) | (6,736M) | (6,833[) | (7,376M) | (6,928M) | (7,022M)

O <HNEEBREI—A>ZCHADADHS|IEDEEF. £5E(

YNDEREMBICE IV TEBNICHREVCLE U,

SEEEDFB LDERWNICDONT

- DEEICF. BEHEVERS [EEDEE] & FFEBRVERD [TALRE BRINES) | PoUERT.

- DEESROREMBENMERITALBREE CXERITAZ LO35G(CIE. DEEDLENEBAEELEBRIET,

- DB SHROBEMENERITAZTOHEICIE. TOZWHDEN TALRE FRINEkEE) . B OENZBHEST
a—o

- TALRE (FRIDEE) MREUCESIE. DESREFICHIT2ELOZHEDERITAN SHZTALRE FRlDE
&) ZERUCEED. TDHROELDZHEEDERTALRIET,

- EEDEEICOVTIE, 20.315% (FEHL15%. BEESFIFSH0.315% B K UMTIH 5 %) DFEICKDRRENATTED
N, PERBFIENEAINET . BH. EEPSZETR). PEDBRRECFHGHEN ESEROBEREHUFEA. )
EERTDCEDHTEET,

ENDZRHEDBS, HEISEBRVET,

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

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)

*KNL3d-US . a0—-2 (B8R9EEY)
B30 D EAEE
: BANLUHg a1 | =~ U 3 - U S R
e omm 2 % _ ffi Hgﬁ rerse | B L= F %ﬁ\ )ﬁt% %iﬁi@% ﬁ & ggg
wEe |RE2 0.2 ezl 2|z da D HALE | ™ &
=] =] % % & % % ANEGE
228001455 8128)| 11.425| 130| 25| 12,013 08| 4908| 25 02| 991| 1033
23ERQ014E 6 B128) 11.371]  130] 0.7 12.143 111 4825] & 1.7 02| 981 1.009
248£ (0145 7 B140)| 11.177]  130] &~ 06| 12.176] 03| 47.80| ~ 09 02] 989 942
25HE(20145 8 H120)] 10.916] 130| &~ 1.2] 12.056| ~1.0| 4758 ~ 0.5 02| 990 910
265E(0145 9 51208)] 11.125] 130]  3.1] 12.088] 03| 4870| 2.4 02 990 894
278 (0145108140)| 10630 130] & 33| 11.934]| ~1.3| 47.16| & 32 02] 989 807
28HF(Q014511H128)] 11.501|  130|  9.4| 12.082 12] 5130] 88 02| 991 846
20BF(0145128128)] 11.423] 130] 05| 11.711] ~31] 52.15 1.7 02| 989 811
308820156 1 5130) 11.435] 130 1.1 11.853 121 5161 ~ 1.0 03] 990 811
31820155 2 A120)] 10590  130] & 6.3] 12.032 15| 48.06] ~ 6.9 02| 990 754
32800155 3 B1208)] 10.257] 130] ~ 1.9] 12.099] 06| 4651 ~ 3.2 02 990 733
338X(0156 4 5130)] 10.152| 130  0.2] 12.234 T 4581] ~ 15 02] 983 708
34500155 5 A120)  9.879| 130| & 1.4| 12.290] 05| 4461 ~ 2.6 02| 990 698
35HE(0155 6 H120) 9.988| 130| 24| 12.208] ~0.7| 4569| 2.4 02| 988 698
368420155 7 B130)] _9.955| 130 10] 12113| ~0.8| 4588| 04 03| 984 697
37800155 8 §120) 9515 130] & 3.1 11.002]| ~1.7| 4503| ~ 1.9 02| 989 659
38820155 9 B140)|  8.333| 130] A11.4] 11.911 011 39.74| A11.7 03] 989 557
398%(201561081308) 8.536| 130| 40| 11.787| ~1.0| 4089| 29 03| 988 549
A0B£(20158118128)] 8559 130 18] 11.739| ~0.4| 4291 4.9 03| 989 552
A1BE(Q0155128148)|  7.763| 130] A~ 7.8]| 11.282] ~3.9| 40.69| ~ 52 03] 987 5071
AEF(Q0165 1 B128)] 7429 130] ~ 26| 11.224] ~05| 38.80| ~ 46 03]  99.0 477
43800165 2 B120)|  7.023|  130] & 37| 10.705| ~46| 3834| &~ 1.2 06| 988 438
A45E (0165 3 B140)| 7474 130] 83| 11.569] 81| 39.68| 35 01] 989 465
ASER(Q0168 4 5128) 72111 130] ~ 1.8] 11.730 14| 3819] ~ 3.8 — 1 988 449
468% (20165 5 A120)|  7.035]|  130] & 06| 12.068] 29| 3671| ~ 39 04| 986 167
47500165 6 B130)|  7.063| 130 22| 12.316] 21| 3637| ~ 09 02 987 470
A8HF(20165 7 B1208)| 6,877 130] ~ 0.8] 12594 23| 3536]| ~ 2.8 03| 988 459
49H£ (20165 8 H120)| 6,667 130| & 1.2] 12.807 17| 3457] &~ 22 03| 987 457
S0BE(0165 9 B1208) 6726 100 24| 12.927] 09| 3458| 0.0 00| 988 438
S1HE(0165108120)] 6535  100] A 1.4] 13.078 12] 3359] ~ 29 01] 986 424
(31) BEMROEEEZNERAD,

(£2) BofA ML US.High Yield Master I Constrained (KRILAR—=2X) (& NYT - FT - PAUSD - AUJUYF - US/N\A - A—JLR - T

I—1 - -AVAMVAVR - AVFVIRX RRILR=R) ODRT—IZHEIC. BT 7Y RFEHZ10,000& U TRAEEETENSE LI
BDTT NI - FT - FPAUA - AUUVF - USNA - A—)UR - IXXI—T - AVARVAYR - A VFTVITR KRILR—X) D
BEHE. WWATE#E. ZOM—DERFBofAX VLU Y FHABLTNET, BofAXUILU Y FHEFET 7Y ROEZICASES5T 20D
TlEr<, ZT 7Y FOBRAFRRICH UL T—YVDEEZESBDTRESHIEEA.

) BHOEHIF. BEMBENORIRZEZZEEL T, REAEXEHOREZRBLTVLET,
) BRBLU—KE STEHICSI 2 NEEEYEETEBSOMEE & ICREGTEHARDTEDDHEFECIVELEINZ V- MERALTLRE

EE
PHEBEALEF, YT—T77 Y FOBEALEELT 7Y RR=X([TBELICDDESHE T,
RHEEA LRSI TENLES @IRHES) SKUBESTYEREET,
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7,500 /\/N\ﬂ e -6
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6,000 0
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(2016.4.12) (2016.5.12)  (2016.6.13) (2016.7.12) (2016.8.12) (2016.9.12) (2016.10.12)
— BEEffEE (8 NECEBIREEEMEE (i) EERER (B

*HESBRERLMBES. HES B0 EHEBICERELLHOEHBUTHELLDBOT, 77 NEAORENE/ Y71 —X Y AERT
HOTHY ., BESFDEHDIKRZRIT HDTIFH I FEA,

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

WE#E(EE - BiEE
$B46HE 17,2110
SB5THR - 6,535 (BHhEcsE720M)
B & R:06% DEEHREN—X)

BEEMEOE LR EEHER
GIM FSRAM-USNA - A—JLR-IRYR-TF7YR TRYISZX UF IGIM-USN
A A=ILF (TRYTSR) | ELVET, ) ORMMIAISFSNDEREZBU T, KFILETD/NA -
A—)LMESFICREL. KFIVETOEEICKH U TKRILEY /ML - USBLDREBIS 2173
JeER. ML - USHARBEGO NENNY A FAZRER ) K UIEHY ﬁ#ﬁW@iﬁ\bﬂ%HW\b“
TSRCHFSL. BEMEBERNMEIC ERUE Uz, <bULF MBERKICDOVT] 28RS
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A OKEEEFHET 7V F (BESERE) ML -US - O0-R (BRADER)

N - Hi i . | =
e B B | BF B E |Guuednien b 8L - F|akn BEEE
B K| (BN (B E XR| (STEN (BB x| T EAE
M % % M % % %
(HAE) 20164 4 B12H 7,211 — 11,730 — 38.19 - — 98.8
FEA6EA 4 B=X 7,621 5.7 12,066 2.9 38.92 1.9 0.0 99.1
(HiR) 20164 5 B12H 7,165 A~0.6 12,068 2.9 36.71 A3.9 0.4 98.6
(HiE) 20164 5 A12H 7,035 — 12,068 - 36.71 - 0.4 98.6
EA7ER 5 B=X 7,227 2.7 12,196 1.1 37.54 2.3 0.0 99.0
(HAR) 20164 6 B13H 7,193 2.2 12,316 2.1 36.37 A0.9 0.2 98.7
(HiEw) 20164 6 B13H 7,063 - 12,316 - 36.37 - 0.2 98.7
ZEA8HA 6 BX 6,845 N3] 12,299 0.1 35.62 VA 0.0 99.3
(HiR) 20164 7 B12H 7,007 A0.8 12,594 2.3 35.36 A28 0.3 98.8
(i) 20164 7 B12H 6,877 — 12,594 - 35.36 - 0.3 98.8
ZEA9H8 7 B=X 6,790 A3 12,657 0.5 34.66 220 0.1 98.8
(HAR) 20164 8 A12H 6,797 N2 12,807 1.7 3457 N2.2 0.3 98.7
(HiE) 20164 8 A12H 6,667 — 12,807 - 3457 - 0.3 98.7
ZE50H8 8 BX 6,836 2.5 12,939 1.0 34.80 0.7 0.3 99.2
(HiR) 20164 9 B12H 6,826 2.4 12,927 0.9 34.58 0.0 0.0 98.8
(HiE) 20164 9 B12H 6,726 - 12,927 - 34.58 - 0.0 98.8
ZE571H 9 B=X 6,651 A1 12,995 0.5 33.63 N7 0.2 98.9
(HAx) 2016F10812H 6,635 A4 13,078 1.2 33.59 AN2.9 0.1 98.6

() BRBEMBARDESRAS. BEXIFHEL,
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R UL, RSO LFRENS, BFEBRRRAIMEE U,
OREBEE
ML - USERNETRELE LI,
RECERKETEU BMNES) BEORMEFILIZ v, MNUVIBO—8L'Y —F9—7%Z#dH» b
JVIBRKDEHA RS Y T—)LPEH 7 VNS D—EZEHT 2R EDRIAN TEERE R E U,
OxERIEfIMmR
MULITIE, PRI|ITHEREFTH D 1 BEYLIREFZ7.50% THEFFLE LI, FRB (KEE
HEMHEESR) DERENOFEERL > I%Z0.25~0.50% [CITEABEEF LT,

GifEEERIESITD [SEDERAL]

o577V R
FEUT. GIM-USNA - 4=)UR (TRYZTZSR) DORHAHENDRELESZSMICHEDIE
[CKDT. KE/NA - 41—=IUREENSOINZEDIFH. MLD - USOABBELN D HPAEBEG|ICK
5TUZT7LDESEHIULET,

OGIM-USNA - A4=JUK (TRYZSXR)
FEUTRRIVEBTDNA - A—IUREHICKREL. KRIVEBTODEEICKUTKRILFEY /MU
- USBLDRBEEIZTRDCET. EEMEDERBINEETE UIREDERZDHS UE T,
NA - A =)L REEDEHFANICELTIFE. R ELAT v POICE D BERISEMERZER UcER %
Mg 25T,

OFA4D - IR— - IF=T7UR

MEMEEEEDZE2MICERB L. ZRENRBERZTIVETD,
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A OKEEEFHET 7V F (BESERE) ML -US - O0-R (BRADER)

K=IEZ A Z IS DT

OFT7VR
LBIT7URE GIM-USNA - A—JUR (TRYZTSR) ORHFAEHETAD - vx— - IHP—
T7URICRETD I 7R - F T TPV XTHY . BERPREZECTG IM-US/N\A - 4—)b
R (TRYZTISR) DRHAENDREESZSAICHIFUE U,

OGIM-USNA +A4=JUK (TRYZISXR)
FEUTKRIVETD/NA « A=)V RESZPDITIREL. KRIVETDEEICHUTKRILFEY /
ML3 - USBLVDRBEEIZTRD ZET. SHEDERBHRERTE UTINGEDHERZED I UE
Ufce NA + A=) RESOEHANUCEUTIF. 5IERE. R AT v PO ICED <EF#KER
ZERUCERZTRVE U,

OFA4D - IR— - IF=T7UR
BEDLZEMEICERB L. BHOEBER KLV I—IL - O—VEORPAESMEENDERE(ICLY . TEHN
IREBRZITRVE Ul

GRIF=TEDER DT

ST 7YV RSEROFHIECIFERRELBRAINY FY—TJZRITTHI T A
UTDTSTEHT 7 ROBEMBAESEEBHEDBERON LTI,
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X
<

4.0 -

%.O -

20 =g

0.0 EBofA ML US.High Yield Master I
-1.0 Constrained (K RJLR—X)
:%8 T MLV3-USREU—~ (WH)
4.0 oL
-5.0

4658 475, 54883 549858 55088 515
(2016.4.12  (2016.5.12  (2016.6.13  (2016.7.12  (2016.8.12  (2016.9.12
~2016.5.12) ~2016.6.13) ~2016.7.12) ~2016.8.12) ~2016.9.12) ~2016.10.12)
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SATRKESEFIMETI 7K EESEREY) NV -US - -2 (BA9EEY)
(ﬁ‘a‘iaﬁlcaut

1HOZUDEE BhAd) (F. FA0HAN SEAMHAFETNZNI130M. FEE50HN SESTHIFZENZEN
100 LWz LFR ULz,

WIS D BeEORERRIE TECD N EEDFERE (1 505Y) | ZT8RIES 0,

BH. BRB®ICOEXULCF. ERAHICEDEBERATECVLEETT,

BHEFREDOAR (1505Y)

55468 478 554881 54981 508 518
15 B 201648138 2016658138 | 2016668148 | 201678138 | 201668F13H | 201698134
~2016%58128 | ~2016%6R13H | ~20165 78128 | ~201688128 | ~2016F 98128 | ~2016F10812H

LANECE (BhAdY) (M) 130 130 130 130 100 100
NEAEMER S (%) 1.81 1.81 1.86 1.91 1.46 1.51
SHADIN () 113 99 91 88 84 75
SHADINER SN () 16 30 38 41 15 24
BRI BN RER (M) 3,455 3424 3,385 3,345 3,330 3,305

(GE1) [HEONE] F [BEEREOESFNG] SR [BRERREROGMISTESER] NONEICKILLEETT . o, [HEOREMUN] (& [INEERE
] XU [DEEREIZ] NSHEICHKHUICEETT.

(£2) ARBFUHETTS Y, HHONE & SHOINBELN DG HIERNEE BHAY) [CEHUBRVBEN G E T,

(£3) BHNECEONREEMPLRSLIANESE Blidd) OHREEME DEAY) [CHITILERT. T7Y FORGEKREFRBDET.

BRRPEE0HEEE (1 5035Y)

| = 54688 478 55488 498 508 518

(a) RERFRE DEHFINE 113.60M 99.42H 91.29H 88.07H 84.46H 75.23H
(b) REEREOBMISTTE 5 0.00 0.00 0.00 0.00 0.00 0.00
(c) WimdaEEs 2,053.43 2,066.44 2,085.73 2,123.27 2,128.60 2,132.22
(d) DBCEABEY T 1,418.07 1.388.67 1,338.82 1,264.52 1.217.27 1,198.12
(e) SHNENKEE(a+b+c+d) 3.585.11 3.554.55 3.515.86 3.475.87 3,430.34 3,405.58
(f) s 130.00 130.00 130.00 130.00 100.00 100.00
(g) RgHNICNSREE(e — 1) 3,455.11 3.424.55 3.385.86 3.345.87 3,330.34 3,305.58
(H) TREMUIeZEEEN SHEEeZst ELTVET,

(SEDERAE)

OHT7UR

FEULT, GIM-USNA - £4=)UR (TRYZTISR) OFFHAISENDREEESZFAICEDIE
[CKDT. KE/NA - 41 —)UREENSOINGEDIFH. MLD - USOAEBELANBEPAEBEG|CK
U7 LDESZEDHILETD,

OGIM-USNAL - 4—=ILR (TRYZTSR)

FEUTKRIVETD/NA - A —ILREZHICKREL. KRIVETODEEICHUTKRILFEY /MU
J-USBLVDOAEBRSIZTRDIET. EAMEDBRLEARETTE UINBEOEFREDHSULET,
NA A —)U REEDHFANICEUTIE,. RELAT Y IOWRICE D < @RISEHEIRZEHR UoBER%Z
HiETDHETI,

OFA4D « IR— - IY—=T7UR
BEEOZEMICEE L. EENERZITRVETD,
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GBS nER DB
SEACHI~5 14
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(ZEEaR1T) (1) | (0.016) | BTHIE. BRMEOSE. BEAMH SOEEDEFONE
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S B | TS B = P O GRS B S DTSRI
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ZOEA 0 | 0004 |ZOfEA=HEOZONER, BhOTESHEDY
(EaEm) ©) | (0.004) | EEBAL. EEEAZCIIS T 7Y ROBEICRHER
=] st 41 0.589

(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,
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A OKEEEAHBET 7V F (BEERE) ML -US-0-2X

WEE S KURGIDRKR

BREEEERS
(20165F 4 B138m1'©20165F10812HF T)
*x B 0 % 46 B ~ % 51 M
E i % f
O == @0 #|=s =@
FO e FO ¥
NE FBEER) 1,125.054 79,666 (1,042.219 71,800

(1) BNE. NAEREEFED SZHADNICDEERICLDBRENESHET,

(E2) SBEFEEURE,
(E3) BEDRARBIFIE T,

(BRASERY)

WEELGTEEHRT
REEEERIES
(20165 4B13Hm1520165F10812HF T)
] 46 =i ~ E3 51 ]
5 5 5t i
bz A O M| = 2R | 8 fizd A ] H| = 28 | I8
F0O FM M FO +H M
S TST SO V0B | ssoens| aoson| 72| SMIRATHSASH TELOEOND szt 7ren0| e

(1) SEHEFRELURE,
(E2) SEOBAEREFIET,

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

N1k
YERLEAR (5546HA~58518) BhICHIF B FIER
RALDEE|EH ) T A

2) 9147 « ¥— « IF—T 7V RICHIFBHERER

EhOFIEREHRA & DEE KR
(20162 4B 1381'520166108128%T)

BB M £ 46 HBH 2~ % 51 B
X N BEEE( 557 = FEEEE[ 5572
A BIFALOD | B/ A C BFEAED | D/ C
§5 14058 508D
B5AM| 85M % | BAM| 58 %
NN 212,735(137,170| 17.5 — — —
J—J)b - O0—> |5,215,585 — — - - —

() FHREEE0.0%
¥EHREAG L, YF—DT 7Y FOBRFOHDOESH I T 28I\~
T77 Y RORY—=T7 Y RIFEOHOEIS.

(3) SERHAER OB RFTFHAILERICH I 2FIEH
RAND3ZIL R

YERHAR (5846H~%E518) ICHIFRFTER
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
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. = 51 B *
27 Y B A eyl el %
NERAETERE Fo| @ %
(TARVEE)
GIM TRUST-US HIGH YIELD
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IR, FUEEASERC N T HEHEgED R,
SHIBAD BRI FUIETo
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BEE. 8. A6 LUREMHEDRS
(2016 5F128). (2016£6F13H). (2016£7H128). (201648F128). (2016£98128). (2016%108128)EE

A IKEREFMHET 7V K (BEERE) ML - U5 - 30— (BRDER)
(2) BIRBEISFEES WIZEESFEMEDER
. |BSWE] 51 B % 2016410812857
" T o w0 #m[#EE - 5 £ 51 M X

F0O FO T4 - O @[ %

FAD - XR— - IF—T7UR 2,554 2,554 2,604 i %
(F) BARBIFIET, REETERMEES 418,501 97.0
IAD - XF—-XP—T7 YR 2,604 0.6

J-)L - O—V%, Z0fth 10,209 24

S EIESEENRE 431314 100.0

(F) FHmBRDBRAEREFEHET,

B E ®46 B Kk | HA/ Bk | HA8 MK | HA49M K | HS0OM K | H 51 B K
(A) A 476,793,514/ | 479,413,247 | 468,610,149 | 466,748,457F | 455228191 | 431,314,944
J-L-O0-Y%| 13040357 12,650,388 12,086,713 12910375 9,295,820 10,209,871
FAERESTSEE | 461148372 | 464158330 | 453918907 | 451233808 | 433328097 | 418501054
T v 2,604,785 2,604,529 2,604,529 2.604.274 2.604.274 2,604,019
FIAE - - - - 10,000,000 -
(B) &f% 9,114,259 9,149,817 9,120,317 9,385,973 16,573,797 6.927,217
b - - - - 5,000,000 -
RIS B 8.642.607 8.655.865 8,686,522 8,918,168 6.521.716 6,493,637
RIS - - - - 4587777 -
SFISTLHREN 468,358 487.290 424,256 455122 448,520 414,931
Z ORI 3.294 6.662 9.539 12,683 15,784 18,649
(C) MEEMB(A-B) | 467.679.255 | 470263430 | 459,489,832 | 457362484 | 438,654,394 | 424387727
A 664815988 | 665835808 | 668194031 | 686012981 | 652171.661 | 649,363,724
REBEEELGS | 2197136733 | 4195572378 | 4208704199 | £228,650497 | A213517.267 | 4224975997
(D) BEHEROH 664,815,988 | 665,835,80801 | 668,194,03100| 686,012,98101| 652,171.66100 | 649,363,72400
1 AV B/ D) 7.035M 7.063M 6.877M 6.667H 6.726M 6.535M

* SBASHAR(CH T HITAEAF623,253,604F, HERHAR (B46H~H518)) PICHI(T 2BNRETALE86,624,835M. EIfRHITAHF60,514,715M T,
* 255 1 HIR DT O W OB E2EI36,.535 T .
* 585 1 HIsR DB BN TTAZEZ TE > TH Y. ZDEEEF224,975,997MHTT,
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A OKREEEFHET 7V F (BESERE) ML -US - 0-R (BADER)

.}Eﬁﬁo):{ﬁﬂ EA6H B2016F4813H ZE2016&£58128 4980 B20165F7813H E2016& 8 512H
EA7H B2016F5813H ZE2016&£6 8138 25508 BH2016FE8813H ZE20164 9 B12H
48 BH2016F£6H8148 ZE2016&7 8128 518 B2016F£9H813H E2016£10812H
18 =] £ 46 £ 47 £ 48 B 49 H % 50 # £ 51 H
(A) EeEEINE 8,024,654M 6,929,353H 6,527,687H 6,500,702H 5,748,514H 5,303,269H
SN E 8,024,938 6,929,515 6,527,822 6,500,893 5,748,683 5,303,402
SZEFE 2 - — — 2 -
ZILFIE A 286 | A 162 | & 135 | & 191 N 171 N 133
(B) AifisEzFcEE%E | &~ 11,317,168 4,074,196 A 9,604,867 211,184,833 5,078,733 A0 10,769,096
Bpl=ta: VAN 39 4,080,419 178,486 1,237 5,251,265 68,963
FER1E A 011,317,129 VaN 6,223 A 9,783,353 A0 11,186,070 aN 172,532 010,838,059
(C) (S5tERmiE AN 471,652 AN 490,658 AN 427,189 VaN 458,266 A 451,621 AN 417,796
(D) SHHERE(A+B+C) | & 3,764,166 10,512,891 A 3,504,369 A 5,142,397 10,375,626 A 5,883,623
(E) RiHpfGRIS RS 239,270,173 249,723,423 245,213,615 257,032,679 A256,597,042 250,896,574
(F) EenEstEERs 54,540,213 52,294,019 48,700,307 42,442,747 39,225,865 38,297,837
(FoE4E2488)  |( 136,515,395) [( 137,591,399) |( 139,367.609) |( 145,659,245) |( 138,821,565) |( 138,459,256)
(FEEETIEHER) (& 81,975,182) [(& 85,297,380) |(& 90,667,302) [(4103,216,498) |(& 99,595,700) [(4100,161,419)
(G) &5H(D+E+F) | 2188,494,126 186,916,513 200,017,677 219,732,329 2206,995,551 218,482,360
(H) N&EHEcE A 8,642,607 -~ 8,655,865 A 8,686,522 A 8,918,168 A 6,521,716 A 6,493,637
RHgEEERE(GHH) | £2197,136,733 195,572,378 208,704,199 228,650,497 213,517,267 224,975,997
BIlEstEERE 54,540,213 52,294,019 48,700,307 42,442,747 39,225,865 38,297,837
((FEEZEEED) (136,515,395) |( 137,591,399) |( 139.367.609) |[( 145,659,245) |[( 138,821,565) |( 138.459,256)
(FEEETIE=EE) |(& 81,975,182) [(& 85,297,380) [|(A 90,667,302) [(A103,216,498) |(A 99,595,700) [(A100,161,419)
DECAEREIIE 93,186,354 90,427,429 86,873,548 83,872,204 78,374,191 76,193,309
REERE 344,863,300 338,293,826 A344,278,054 354,965,448 A331,117,323 339,467,143

(E1) (SEEHMIE(CIHEEEHRMICN T D HBERFRIBRZSO CRRLTHEIEFT,
(F2) EiEstEEDEs(F BINEEEETALOERZV., TAZ TO35GdERE LT,
(E3) WEmDEEDFtEBEE NSHEEDSERE (8 | OXRZEITSRIET N,

BN DECE D EEIE (FE8F)

LtO%5EEFmE L TRIESNE Y,

L 5 £ 46 #H F 47 8 £ 48 £ 49 % 50 # £ 51 #
(a) BREERBOESENG 7,552,900 6,620,256 6,100,439 6,042,314H 5,508,611 4,885,363H
(b) RERRROBMISTES R 0 0 0 0 0 0
(c) T 136,515,395 137,591,399 139,367,609 145,659,245 138,821,565 138,459,256
(d) DECEEREILSE 94,276,061 92,463,038 89,459,631 86,748,058 79,387,296 77,801,583
(e) ZHpkNgB(a+b+c+d) | 238,344,356 236,674,693 234,927,679 238,449,617 223.717.472 221,146,202
(1) i 8,642,607 8,655,865 8,686,522 8,918,168 6,521,716 6,493,637
(g) BRHNENEE(e — ) | 229,701,749 228,018,828 226,241,157 229,531,449 217,195,756 214,652,565
(h) 2EEROH 664,815,988[1| 665,835,808 | 668,194,03100| 686,012,981 | 652,171,6610 | 649,363,724
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A OKEEEFHET 7V F (BESERE) ML -US - O0-R (BRADER)

IR it ) fic & D H 0 5 B
55 46 HA|% 47 HA|%E 48 Hi|F 49 Hi|%E 50 HA|E 51 H§
1T HhOxzWHESR| 130 130H 130H 130H 100H 100M
(8 {i) (7,035H) | (7,063H) | (6,877H) | (6,667H) | (6,726H) | (6,535M)

@< 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)

(BR300 ERZE
5 BofA ML USH thetd N\aster]l e ==
\Fase pray Ia = I == u
(D) NEE | EEx (BZHER) H§ = FEDNI =S
M M % % % % 8/45H

228 R (2014 5 B12H)| 11,774 140 1.7 12,013 0.8 0.1 98.1 1,138
238K (2014F 6 B12H)| 11,820 140 1.6 12,143 1.1 0.1 98.9 1,227
248K (20144 7 H14H)| 11,687 140 0.1 12,176 0.3 0.1 98.9 1,324

25HR (2014 8 H12H)| 11,281 140 | & 2.3 12,056 A1.0 0.1 99.4 1,308
2688K (2014 9 A12H)| 11,515 140 3.3 12,088 0.3 0.1 99.3 1,501
278 R(2014F10814H)| 10,868 140 | & 4.4 11,934 A1.3 0.0 98.6 1,411
28R (2014 11812H)| 11,144 140 3.8 12,082 1.2 0.1 99.2 1,403
290H8K (20145 12812H) 10,329 140 | & 6.1 11,711 A3 0.1 99.2 1,271
3083k (2015& 1 B13H)| 10,113 140 | & 0.7 11,853 1.2 0.1 99.2 1,235
3THIR(2015% 2 A12H) 9,626 140 | & 34 12,032 1.5 0.1 99.3 1,176

3285R (20154 3 A12H) 9,547 140 0.6 12,099 0.6 0.1 99.2 1,176
338K (2015 4 H13H)| 10,107 140 7.3 12,234 1.1 0.0 99.3 1,329
348K (2015 5 A12H)] 10,011 140 0.4 12,290 0.5 0.0 99.2 1,357
35HAZR (201545 6 H12H) 9,876 140 0.0 12,208 | A0.7 0.1 99.3 1,403
368K (20154 7 A13H) 9,564 140 & 1.7 12,113 20.8 0.1 99.3 1,365
37HAR (20155 8 H12H) 8,784 140 & 6.7 11,902 A7 0.1 99.1 1,257
38HAK (20154 9 A14H) 7,933 140 | & 8.1 11,911 0.1 0.1 99.2 1,102
3988K (2015 10813H) 7,996 140 2.6 11,787 A1.0 0.1 99.1 1,114
408K (2015F11812H) 7,842 140 & 0.2 11,739 0.4 0.1 99.3 1,075
4R (2015F12814H) 6,905 140 | 210.2 11,282 A3.9 0.1 99.1 935
4288K (20164 1 A12H) 6,413 140 | & 5.1 11,224 A0.5 0.1 99.4 873
438AR (20164 2 A12H) 5818 140 | & 7.1 10,705 246 0.1 99.2 767
4488R (20164 3 A14H) 6,352 140 11.6 11,569 8.1 0.0 99.4 843
45HAR (20165 4 A12H) 6,181 140 | & 0.5 11,730 1.4 — 99.3 833
468AK (20164 5 A12H) 6,240 140 3.2 12,068 2.9 0.1 98.9 846
4783K (20164 6 A13H) 6,212 140 1.8 12,316 2.1 0.1 99.1 847
488K (20164 7 A12H) 6,107 140 0.6 12,594 2.3 0.1 99.0 837
49HR7R (20164 8 A12H) 6,122 140 2.5 12,807 1.7 0.1 99.4 819
5088 (20164 9 A12H) 6,082 100 1.0 12,927 0.9 0.0 99.2 814
S5THIR(Q0165E10812H) 6,177 100 3.2 13,078 1.2 0.0 98.2 835

(1) BEEMBOREREDIEIAH

(£2) BofA ML US.High Yield Master I Constrained CKRILR—=2) (&, NVT - AT - PAUH - AUJUYF - USNA - 41—)LK - TR

F—=1 - AVARVAVR - AVFVIR (KRILIR=R) DRF—I=ZHEIC, é77/h REBZ10,000& U TKRIRERETENEE U
BOTY, NI - FT - PAUD - XUJVUVF - USNA « A—)UR - YRI—T - AVARVAYR - A VFVITR (KRILN—X) D
SEiE. JNFEHE. ZOM—TIOMEFEBofAX UL Y FHABLTNE T, BofAXULU Y FHIEFHT 7 ROBEEICASEST2HD
TlRIFL< BT 7Y FOEARRICH UL T—YUDEEZE S HD TG FEA.

(E3) BHDOEHE. BEMENORRZERL T, RBATEXHOREZRALTNEY,

(E4) REEALERG, YT—T7 Y FOEALEZERT 7Y FMR—X [CHE UL HDESHET,

(£5) AHEEALEERERTOENLES GRHES) SJUBESEYEREET,




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

(EEGHESDHEBISONT

(=) (f2FA)
7,500 25
7,000 | 20
6,500 |- N e L 15
6,000 | [\ ij{11o
5,500 5
5,000 0

PASHIR  BAGHR BmA7THIR  BABHEE  BAOME  ESOMBR ESIHE

(2016.4.12) (2016.5.12)  (2016.6.13) (2016.7.12) (2016.8.12) (2016.9.12) (2016.10.12)
— 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
46815 1 6,181H
SEOTHER 1 6,177 (BHiL 7 Bcs2760M)
B & £:129% DEEEHREN—X)

BEEMEEOE G EEFER

GIM rSAM=USNA - A=LR-RYR - -T7UR @ECLUIL- 752 AT [GI
M-USNA - A=)LF BEEUI - T3RX) | ELWVWET, ) OREGEASFNDREZBU T, K
RIVBBTDNA « A=)V RERICIREL. KRIVETODEEICKH UTKRILFEY /EEEE (%) BL)
DEBEG | Z TR IEER. —FDEETBEEDHAABEEN NEUCIENNYA T RERERIFL
feht, BEMED LEFLFBINABREN S RICHFES L. BEMEBEF EFUEURE. <hULLIE [RE
BIECDOWVWT] BISBESL,

XETBEEEE, RENRE T DINEREETDREBEENRMNMETT 2EBEZL\WVET,
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. = | BOfA ML USHigh Yield Master 1 P

F B =] 2 #* fi & C%nstratijiedg (ﬂ%ef*‘d)b/ias—tel) %E\ J\*itls % % ?é;% %E 3

B ox x| SRR (B g =|" N

M % % % %

(#3E5)20164 4 5128 6,181 - 11,730 - - 99.3

465 4 Bk 6.554 6.0 12,066 2.9 0.0 99.5
(#35)2016% 5 B128 6.380 3.2 12,068 2.9 0.1 98.9
(#3)2016% 5 B128 6.240 - 12,068 - 0.1 98.9

47 5 Bk 6.280 0.6 12,196 1.1 0.0 99.2
(#35)2016% 6 5130 6.352 1.8 12,316 2.1 0.1 99.1
(#3E)2016% 6 5130 6.212 - 12,316 - 0.1 99.1

48K 6 Bk 6,113 216 12,299 £20.1 0.0 99.2
(#35)2016% 7 B128 6.247 0.6 12,594 2.3 0.1 99.0
(#3E)2016% 7 B128 6.107 - 12,594 - 0.1 99.0

54987 7 Bk 6.140 0.5 12,657 0.5 0.0 99.2
(#35)2016% 8 B128 6.262 2.5 12,807 1.7 0.1 99.4
(#3)2016% 8 B128 6.122 - 12,807 - 0.1 99.4

508 8 Bk 6,153 0.5 12,939 1.0 0.1 99.3
(#35)2016% 9 B128 6.182 1.0 12,927 0.9 0.0 99.2
(#3E)2016% 9 B128 6,082 - 12,927 - 0.0 99.2

5157 9 A% 6.156 1.2 12,995 0.5 0.0 99.4
(#A)2016&E108128 6.277 3.2 13,078 1.2 0.0 98.2

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

(EEBEIEOLT

OXRE/NA - 14— REETR
KENA - A—=)LREFTRELRUX UL,
%%ﬁ%&U\%ﬁ@%ﬁ%ﬁ%ﬁbﬁﬁiﬁ%ﬁ%hUzaé&@ﬁ%%«U?4ﬂ%5%mz
WUl E, BE@Eo ERRENS,. BABGERRAIHEFE Ui,
OBEIE5
LEREIEICB D EEBEDESIE . J5Y)L - L7, OV - )Jb—T)b, JOVET - RY
MWHTER (M%) « MLV3-US. m7I2UR SR AVRRIT7 - ILET7. 4V R - JLE—
MHATHE (HE) ERJFUR
OFHEFIMR
F RB (KEEBEFHEESSR) FBERENDFEEZL VI 7%70.25~0.50%(CBABEF U,
—7. BEBEEDEHREAE. KRILOEHEF = LB > THBLE Uiz,

GifEEERIESITD [SEDERAL]

o577V R

FELT. GIM-USNA - A4—=)LR BELLI k- JTR) ORWENDREEISGZSAIIC
ROTEICKHT. KE/N\A - 4 —ILRESEHOSDNGZDIFH., EBEEEDEBE LN R EEESG
[CELDTUZT LDEBZDHSUET,

OGIM-USNA - 4—=)LR GBELELI K --T5R)

FEUTKRIVEBTD/NA « A=)V REEICREL. KRIVETDEEICHULTKRILFTEY EETE
BEEVDRBESG|Z{TRD LT, ERMEDERBZRNEELTTE UICBEOERZHSUEFRT, /\1 -
A =)L RESDEFPANCEUTIE. LT v POMICED < ERIEMEIRZER UIBERZRE T
27T,

OFA4D - IR— - IF=T7UR
MEMEEEEDZE2MICERB L. ZRENRBERZTIVETD,
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S IKESLRHET 7V N (BERRE) BEEELI S - 1-2 (BASERR)
R=REZaUHE20T

OHI7UR

HIT7UREFE. GIM-USNA - A4—=)UR GBELRLI b - TTR) DRHIAFEIT AT - X
= XY —=—TF7URICKETD IR - FT - TFVXTHY . BERAEZEC TG IM-US
NA - A=)LR GBEELI K- J3R) ORESFNDODRELSZSMICHIFUE U,

OGIM-USNA - A4=JLK GBEELIbF--TSRA)

FEUTKRIVETD/NA « A=)V RESZPDITIREL. KRIVETDEEICHUTKRILFEY /
BEEESEVDABEG|Z{TRD LT, ERMEDBEEIHNEELTE UEIEDOERZDH S UE UL,
NA - A=) RESOEFPANICERUTIE, 5IERE. RELT Y IoRICED < ERIEREIRZER
UIeBRAZITRWVER Uiz,

OFA4D - IR— - IF=T7UR

BEOLZEMICEEL. BHOEBRKIVI—I - O—VEDEHESRBEANDIREICLKY . TEH

IREBRZITRVE Ul

RIFR=TEDERIEDNT

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

(%)
35

K U L

25 |- e oo : o
2ol . I == I , mE i

sl P |7 777777777777777777777777 I EBofA ML US.High Yield Master T

o ld Pl Constrained (K RJLR—X)

05 - [
0.0 ‘

54658 54758 54853 54955 55088 5158
(2016.4.12  (2016.5.12  (2016.6.13  (2016.7.12  (2016.8.12  (2016.9.12
~2016.5.12) ~2016.6.13) ~2016.7.12) ~2016.8.12) ~2016.9.12) ~2016.10.12)

71



SATRKESEFIMET 7 VK GBESERY) @&tEL I b - O—X (BAYERY)
(ﬁ‘a‘iaﬁlcaut

1HOZUDEE BhAd) (F. FA0HAN SEAMAFETNZTN140M. L0 SESTHIFZENZEN
100 LWz LFR ULz,

WIS D BeEORERRIE TECD N EEDFERE (1. 505Y) | ZT8RIES 0,

BH. BRB®ICOEXULCF. ERAHICEDEBERATECVLEETT,

BHEFREDOAR (1505Y)

55468 478 554881 54981 508 518
] B 201648138 2016658138 | 2016668148 | 201678138 | 201668F13H | 201698134
~2016%58128 | ~2016%6R13H | ~20165 78128 | ~201688128 | ~2016F 98128 | ~2016F10812H

LANECE (BhAdY) (M) 140 140 140 140 100 100
NEAEMER S (%) 2.19 2.20 2.24 2.24 1.62 1.59
SHADIN () 102 82 84 89 81 77
SHADINER SN () 37 57 55 50 18 22
BRI BN RER (M) 3.299 3.243 3.187 3.136 3.118 3.097

(GE1) [HEONE] F [BEEREOESFNG] SR [BRERREROGMISTESER] NONEICKILLEETT . o, [HEOREMUN] (& [INEERE
] XU [DEEREIZ] NSHEICHKHUICEETT.

(£2) ARBFUHETTS Y, HHONE & SHOINBELN DG HIERNEE BHAY) [CEHUBRVBEN G E T,

(£3) BHNECEONREEMPLRSLIANESE Blidd) OHREEME DEAY) [CHITILERT. T7Y FORGEKREFRBDET.

BRRPEE0HEEE (1 5035Y)

18 = 54688 478 55488 498 508 518

(a) BEIEHRE DI UF NG 102.02M 82.94H 84.01H 89.71H 81.73M 77.22H
(b) BEEREOEMEISTES Em 0.00 0.00 0.00 0.00 0.00 0.00
(c) R E 3.274.96 3.275.46 3.243.16 3.187.24 3.137.00 3.120.05
(d) DBCE(BEY T 62.93 24.74 0.00 0.00 0.00 0.00
(e) HHANENSEE(a+b+c+d) 3,439.93 3,383.15 3,327.17 3.276.96 3.218.74 3,197.27
(f) s 140.00 140.00 140.00 140.00 100.00 100.00
(g) REHNICNSREE(e — 1) 3.299.93 3.243.15 3.187.17 3.136.96 3.118.74 3.097.27
() TS UIeZEEEN SHEESZSI ELTVET,

(SEDERAE)

OHFT7UR

FEUT, GIM-US/NA - A4—=)UR (BELLI b - I5R) ORWAESBHNDREEESESALIC
RO EICKDT, KE/NA - 41 —)LRESENSOINEDIFH. BEBEDASE LN HPAEEEG]
[CRDTSUZTFLDESZDHSULET,

OGIM-USNA - 4—ILR (BEELI T3 R)

FEUTERIVETDNA - 41—V REEICREL. KRIVETODEEICHUTKRILTEY (ETE
BEEVDOABEGIZ{TRD LT, EEMEDBEERBGRRELTE UNGEDERZHIULET, /\1 -
A =)L RESODEHANICELTIE. RELAT v PRCED<ERISBREIREER] UIERE MG T
DHETI,

OFA4D « IR— - IY—=T7UR
BEEOZEMICERE L. EENRERZTRVETD,
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GBS nER DB
SEACHI~5 14
18 =] (2016.4.13~2016.10.12) 15 B () i =
e @m | Kb =
. o, | (EEEHRE = BT T B TR X (S ST
St 36M | 0.585% HAth ) TA B EEI36,1 90 TF
et 13 | 0215 |BERHSE. 7Y KOEMEE, BHMTAORRIE, BEOHOHS. S
) @2 | 0354 |EEELSE ERRSESSEEROR. DRACOET 7> KOBR, WA
(ZEEaR1T) (1) | (0.016) | BTHIE. BRMEOSE. BEAMH SOEEDEFONE
DU B L e I
THEFETE SEETEMA. BMEES0FEOR. SRS
S B | TS B = P O GRS B S DTSRI
5 AEEAIG B, AMEEEOnE DRERET 503 | 2His
ZOEA 0 | 0004 |ZOfEA=HEOZONER, BhOTESHEDY
(EaEm) ©) | (0.004) | EEBAL. EEEAZCIIS T 7Y ROBEICRHER
=] st 36 0.589

(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,
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WEES LUREIDRKR

RE(SEERmEL ST
(20166 4 §1380'52016%108 1285 T)
RH £ 46 # ~ = 51
5 o] 7 ol
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0O ShE FO T
5E (FBERR) 1,663.75 | 106,855 [2.274.727 | 148000

(1) BNE. NAEREEFED SZHADNICDEERICLDBRENESHET,
(E2) SBEFEEURE,
(E3) BEDRARBIFIE T,

WEELGTEEHRT
REEEERIES
(20165 4B13Hm1520165F10812HF T)
] 46 =i E3 51 ]
5 5 5t i
bz A O M| = 2R | 8 fizd A ] H| = 28 | I8
F0O FM FO +H M
I TRST G YEDBOND | sonero| 32000| e | SNIRSTHSHSH TELOBOND bavarar | vanono| s

(1) SEHEFRELURE,
(E2) SEOBAEREFIET,

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

N1k
YERLEAR (5546HA~58518) BhICHIF B FIER
RALDEE|EH ) T A

2) 9147 « v— « IF—T 7V RICHIFDHERER

EIhOFIEREHRA & DOEE IHKR
(20162 4 B1380520166108128%T)

R B OH % 46 B ~ H 51 H

X N BEEE( 557 = FEEEE[ 5572
A BIFALOD | B/ A C BFEAED | D/ C

§5 14058 508D
B5AM| 85M % | BAM| 58 %
NN 212,735(137,170| 17.5 — — —
J—J)b - O0—> |5,215,585 — — - - —

() FHREEE0.0%
¥EHREAG L, YF—DT 7Y FOBRFOHDOESH I T 28I\~
T77 Y RORY—=T7 Y RIFEOHOEIS.

(3) SERHAER OB RFTFHAILERICH I 2FIEH
RAND3ZIL R

YERHAR (5846H~%E518) ICHIFRFTER
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

Eil 51 A K

27 Y B A eyl el %
NERAETERTE Fol  ¥m %
(TARVEE)

GIM TRUST-US HIGH YIELD
CIM RIS HIGH YIELD 1o 341808 | 820187 | 982

GE1) HRIEIE, WEERERICYT SEHMEADLEER,
(x2) FHBHERDBALREISVIET.
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(2) BUREISEEERR Wi E(SETHEDER
B = A5 H 5k = 51 Hj ok 2016108 1281R1E
" ® [0 mlo mlFwma . o #® 51 H %

F0O F0O M ~ O &K =

AT - IXR— - IP—TFUR 1,178 1,178 1,201 FMH %
(F) BAREEHE T, KBRS 820,187 96.3
TAT - IR— - IP—=T 7R 1,201 0.1

J—)L - O—V%F, 20O 30,124 3.6

R ESSTMERER 851,513 100.0

BEE. 8. A6 LUREMHEDRS
(2016 5F128). (2016£6F13H). (2016£7H128). (201648F128). (2016£98128). (2016%108128)EE

(F) FHmBRDBRAEREFEHET,

L B $ 460 B X $ 47 B X $ 48 B X $ 49 B X % 50 # X % 51 B X
(A) BE 866,428,324 868,999,284 857,558,587H 840,779,687 829,088,895M 851,513,902M
J-)b-0-VEF 28,175,262 28,559,928 27,496,261 25,574,671 19,998,937 30,124,727
REEHRMI(TE) 837,050,743 839,237,155 828,860,125 814,002,933 807,887,875 820,187,209
%gzjgi;(mﬂm) 1,202,319 1,202,201 1,202,201 1,202,083 1,202,083 1,201,966
(B) &f 19,950,292 21,823,859 19,988,158 21,464,251 14,786,694 16,151,723
E SN Pl 18,992,460 19,092,894 19,200,207 18,735,540 13,388,057 13,523,168
RILEEE 118,230 1,845,553 - 1,871,308 553,171 1,806,114
RILSFEERIN 833,820 873,581 770,789 834,465 816,872 788,390
ZDRILER 5,782 11,831 17,162 22,938 28,594 34,051
(C) fEELLEA-B) 846,478,032 847,175,425 837,570,429 819,315,436 814,302,201 835,362,179
T 1,356,604,334 1.363,778,159 1.371,443,403 1.338,252,913 1,338,805,759 1,352,316,899
JEEEERE  |& 510,126,302 |~ 516,602,734 |~ 533,872974 |~ 518937477 |~ 524503558 |A 516,954,720
(D) ZEERO 1,356,604,33400 | 1,363,778,15901 | 1,371,443,4030 | 1,338,252,9130 | 1,338,805,75900 | 1,352,316,89900
1 HOSYEEHE(C/D) 6,240 6,212 6,107H 6,122 6,082 6,177H

*BASHIRICH T HITTAEAF,347,695,457F, SERAE (B546H~2B51H)) PICHT 2BNRETALRF81,845,918M. ERRKITALEE77,224,476MTT,
* 5 1HIRDSTE O ) OfIERELRIS6,177M T,
* 51 EIRDMEELZEN TR Z N > THY . TDEEAF516,954,720M T,
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.}EHO}:{ﬁR EA6H B2016F4813H ZE2016&£58128 4980 B20165F7813H E2016& 8 512H
EA7H B2016F5813H ZE2016&£6 8138 25508 BH2016FE8813H ZE20164 9 B12H
48 BH2016F£6H8148 ZE2016&7 8128 518 B2016F£9H813H E2016£10812H
18 =] £ 46 £ 47 £ 48 B 49 H % 50 # £ 51 H
(A) EeEEINE 14,274,282H 11,965,068H 12,298,203H 12,493,520H 11,765,939 10,756,958H
SR 14,274,439 11,965,394 12,298,537 12,493,915 11,766,218 10,757,314
SEHS - - - 3 _ _
ZILFIE A 157 | & 326 | A& 334 | A~ 398 | & 279 | & 356
(B) BififEssstE g 13,371,363 4,162,147 |~ 6,645,526 9,067,437 |2~ 2,906,184 16,416,942
Bpl=ta: 13,505,090 4,199,123 38,382 9,836,831 84,016 16,517,606
FER1E VaN 133,727 VaN 36,976 A 6,683,908 VAN 769,394 A 2,990,200 aN 100,664
(C) {55t3RMIE AN 839,602 AN 879,630 AN 776,128 VaN 840,241 AN 822,528 A 793,847
(D) 4HiERS(A+B+C) 26,806,043 15,247,585 4,876,549 20,720,716 8,037,227 26,380,053
(E) gipfgdistssE | 2638,162,826 628,113,155 626,651,339 612,765,029 600,249,285 A596,581,586
(F) EenEstEERs 120,222,941 115,355,730 107,102,023 91,842,376 81,096,557 66,769,981
(FoME4E2488)  |( 444,283,793) |( 446,700,293) |( 444,781,424) |( 426,533,918) |( 419,984,279) |( 421,930,190)
(FEEETIEHER) |(2324,060,852) [(4331,344,563) |(4337,679,401) [(4334,691,542) |(£338,887,722) [(4355,160,209)
(G) &5H(D+E+F) | 2491,133,842 497,509,840 ~514,672,767 500,201,937 A511,115,501 503,431,552
(H) N&EHEcE 218,992,460 219,092,894 019,200,207 A 18,735,540 A 13,388,057 A 13,523,168
RHgEERSE(G+H) | 2510,126,302 516,602,734 533,872,974 518,937,477 524,503,558 516,954,720
BIlEstEERE 120,222,941 110,949,773 99,423,866 85,113,466 78,651,849 63,689,437
((FEEZEEEE) ( 444,283,793) |[( 442,294,336) |( 437,103,267) |( 419,805,008) |( 417,539,571) |( 418,849,646)
(FEEIETIE=EE) |(2324,060,852) [(A331,344,563) |(A337,679,401) [(A334,691,542) |(A338,887,722) [(A355,160,209)
DECERETE 3,386,537 - - - - —
REERE 633,735,780 2627,552,507 633,296,840 A604,050,943 603,155,407 580,644,157

(E1) (SEEHMIE(CIHEEEHRMICN T D HBERFRIBRZSO CRRLTHEIEFT,
(F2) EiEstEEDEs(F BINEEEETALOERZV., TAZ TO35GdERE LT,
(E3) WEmDEEDFtEBEE NSHEEDSERE (8 | OXRZEITSRIET N,

BN DECE D EEIE (FE8F)

LtO%5EEFmE L TRIESNE Y,

L 5 £ 46 #H F 47 8 £ 48 £ 49 % 50 # £ 51 #
(a) BRERREOESE NG 13.840,749H 11,312,413H 11,522,050 12,006,630H 10,943,349H 10,442,624H
(b) RERRROBMISTES R 0 0 0 0 0 0
(c) T 444,283,793 446,700,293 444,781,424 426,533,918 419,984,279 421,930,190
(d) DECEEREILSE 8,538,248 3,374,524 0 0 0 0
(e) ZHnkNg&E(a+tb+ctd) | 466,662,790 461,387,230 456,303,474 438,540,548 430,927,628 432,372,814
(1) i 18,992,460 19,092,894 19,200,207 18,735,540 13,388,057 13,523,168
(g) BBUNENS&E(e— )| 447,670,330 442,294,336 437,103,267 419,805,008 417,539,571 418,849,646
(h) 2EEROH 1,356,604,334[1 |1,363,778,15900 |1,371,443,403 1,338,252,9130 |1,338,805,75907 | 1,352,316,8990J
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A ORESEAHBET 7V R (BEERE)

IM FSAR=USNA - A4=)LR - RVKR - T7UR
SDISA/AUDISA/"BRLISA/"IJPYITSR
ZARISRA/ TRYISR /BEELI - TFX

LIT7UR (FATKREREFMET 7V K BEEREY) ~N\AA—ILRT 7Y R~) BTAXVEONBRE
BEE IGIM RSZAR—USNA - A—LR-KRYR-TrYR USDISX/AUDISZ/BRLISA/
JPYIOSRAZARISA/TRYISR/BEERUI b - ISR [CRELTHBUEITN. LTORBIEF—;BD

G
U

BEZREINTCDI SR ZGELTHIFT,
G 2016F10R12BBRTAFLS 2BEEDKRZIZEH L CHIF I,

CKRILEET)
BfExiRE
20165 4 308
BE
REERE. NEME (ESMHER $285,368,427) 261,544,294
R 1,538
REIEENC K D5 7,672,124
ENI
FHAESDIRE 1.181.293
AR 4,258,323
REASREIEZ 5,703,628
BEGE 280,361,200
afE
REREEN(C K DFHME 203,697
ES/
BAEHDIRE 3.023,934
B B R s 25 130.847
KE BRI 217,967
FFIZRIREN 105,504
RESHIRN 30,567
REFB RUBERT RN 25,422
REERLERIN 11,260
REMPNALIRI 8.829
BRERCER RN 5,631
IS IE=H 3,763,658
HaE 276,597,542
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wEE

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

JSAG-@BEELI b -

FATE D ZIELSS

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

JSAG-@BEELI b -

A 1 O ) fSE
IJSAA-JPYTISX
O92AB-BRLISXA
JZ5AC-USDISX
O92AD-AUDISX
OSAE-ZARISXR
IOSAF-TRYZISX

JSAG-BEELI b -

T2

$ 34,553,344
203,541,826
6,857,345
18,713,204

227.602

4,587,338

8.116.883

$ 276,597,542

42,150,955
462,927,093
6,388,658
23,056,887
352,439
6.675,959
13,228,405

0.820
0.440
1.073
0.812
0.646
0.687
0.614

PO A A A A AN
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e
20164 B30HTHK TI 25K

REIREG

ZEFIS (RREUNES $49.37310R%) $ 20,830,876
HERHSE 20,830,876
=1

ERETEREN 1,558,175

RERTLIREN 178,562

RETD K UEERTHIREN 171,699

BFIREREN 53,745

HEMAIES LRI 42,344

BN RN 40,723

R ER 30,453

ZEERTLEREN 11,260

=it 6,732
&EREE 2,093,693
REMA 18,737,183
RRFIE (1BK) S&UMELSE (8
KIFFlEE (8%

SESIRE (12,307,933)

HNEAHBIE B KUNERBTEZEZN (31,176,447)
fHsRIRER (43,484,380)
FHfiEs (18) DZEE):

SESIRE (21,484,028)

NEABIRES KUNERBTEZN 12,114,491
FHEEE DFEZEE (9,369,537)
SRR - FOETES (52,853,917)
ERIC & B HBEEDHIR $ (34,116,734)
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EES5 DEEHE

RERR
20165 4 H30B1RE
TUAEAE S EAHH RIEATHE TUAEAE
&3 (89.8%) usD 1,305,000
HAFY (3.8%)
1| (3.8%) UsD 1,495,000
1011778 BC ULC / New Red Finance, Inc.
USD 600,000 6.00% due 04/01/22(a),(b) 619,500 UsSD 1,645,000
Bombardier, Inc. UsD 850,000
USD 1,250,000 7.50% due 03/15/25(a),(b) 1,118,750 USD 3,315,000
MEG Energy Corp.
UsSD 650,000 6.38% due 01/30/23(a),(b) 495,222 USD 815,000
uUsD 875,000 7.00% due 03/31/24(a).(b) 686,875
Quebecor Media, Inc.
UsSD 1,620,000 5.75% due 01/15/23 1,676,700 UsD 105,000
Ultra Petroleum Corp. ush 385,000
UsSD 810,000 6.13% due 10/01/24(a).(b) 121,500 usD 260,000
Valeant Pharmaceuticals International, Inc.
UsSD 595,000 5.88% due 05/15/23(a),(b) 498,313 usD 330,000
usb 80,000 6.13% due 04/15/25(a).(b) 66,830
USD 5,815,000 7.50% due 07/15/21(a).(b) 5,320,725
ARGt 10,604,415
hr9&s (BEE $12,592,868) 10,604,415
TS5V (0.5%)
#fE (0.5%) usD 350,000
Numericable-SFR S.A. Usb 280,000
UsSD 320,000 6.00% due 05/15/22(a),(b) 320,416
UsSD 515,000 6.25% due 05/15/24(a),(b) 498,263 USD 500,000
USD 495,000 7.38% due 05/01/26(a).(b) 502,425 USD 625,000
ARGt 1,321,104
J5VAGE (SR $1,335,343) 1,321,104 USD 1,646,175
ZAIWSUR (1.7%)
#iE (1.7%) USD 155,000
Allegion PLC
UsSD 130,000 5.88% due 09/15/23(a) 137,800
Ardagh Packaging Finance PLC
USD 2,240,000 9.13% due 10/15/20(a).(b) 2,357,600
Ardaagh Pack%ging Finance PLC
/ Ardagh Holdings USA, Inc.
USD 250,000 6.75% due 01/31/21(),(b) 250,625 UsD 825000
USD 140,294 7.00% due 11/15/20(a),(b) 132,578
USD 460,000 7.25% due 05/15/24 460,000 USD 635000
Endo Ltd. / Endo Finance LLC / Endo Finco, Inc. usD 1,180,000
UsSD 1,000,000 6.00% due 07/15/23(a),(b) 981,250
James Hardie International Finance, Ltd. UsD 995,000
USD 465,000 5.88% due 02/15/23(a).(b) 473,137
HESE 4,792,990
AWV R (USRI $4,691,833) 4,792,990
WotVTILT (3.8%)
#fE (3.8%)
Albea Beauty Holdings S.A. usD 525,000
UsSD 1,360,000 8.38% due 11/01/19(a).(b) 1,428,000
Altice Financing S.A. usD 480,000
USD 335,000 6.63% due 02/15/23(a).(b) 331,248
USD 605,000 7.50% due 05/15/26(a).(b) 605,756 usD 1,050,000
Altice Luxembourg S.A.
UsSD 200,000 7.63% due 02/15/25(a),(b) 193,250 usD 120,000

7.75% due 05/15/22(a),(b)
INEOS Group Holdings S.A.
5.88% due 02/15/19(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)
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)
5.63% due 10/15/23(a).(b)
Wind Acquisition Finance S.A.
7.38% due 04/23/21(a).(b)
RS

WoEyTNTas (ERERE $12942.821)
F359 (1.3%)

#HE (1.3%)

Constellium NV

5.75% due 05/15/24(a).(b)
7.88% due 04/01/21(a).(b)
NXP BV / NXP Funding LLC
5.75% due 02/15/21(a).(b)
5.75% due 03/15/23(a).(b)
Reichhold Industries, Inc.
12.00% due 03/31/17
Sensata Technologies BV
4.88% due 10/15/23(b)
#HESE

A5 V985 EURE $3,590777)
=E (1.3%)

#HE (1.3%)

Algeco Scotsman Global Finance PLC
8.50% due 10/15/18(a).(b)
International Game Technology PLC
6.25% due 02/15/22(a).(b)
6.50% due 02/15/25(a).(b)
Sensata Technologies UK Financing Co. PLC
6.25% due 02/15/26(a).(b)
#HRGE

HESE SR $3,574,255)
KE (77.4%)

#HiE (77.4%)

21st Century Oncology, Inc.
11.00% due 05/01/23(a).(b)
ACCO Brands Corp.

6.75% due 04/30/20(a)
ADT Corp.

3.50% due 07/15/22
AECOM

5.75% due 10/15/22(a)

LIEATE
1,301,738

1,517,425
1.039.434

550,375
2,419,950

268,950

100,800
347,463
243,750

293,700
10,641,839

10,641,839

265,125
288,400

523,750
660,937

1,646,175
156,163

3,540,550
3,540,550

666,187

646,240
1,194,750

1,062,163
3,569,340

3,569,340

447,563

508,800

963,375

125,100
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TUANMAE SIEFDEAHH RIEATHE
335,000 5.88% due 10/15/24(a) 351,750
Air Medical Merger Sub Corp.
220,000 6.38% due 05/15/23(a).(b) 211,200
Aircastle Ltd.
405,000 5.00% due 04/01/23 412,355
90,000 5.13% due 03/15/21 95,175
170,000 7.63% due 04/15/20 192,950
Alere, Inc.
615,000 6.50% due 06/15/20(a) 608,850
Allegion US Holding Co., Inc.
405,000 5.75% due 10/01/21(a) 423,225
Ally Financial, Inc.
480,000 4.25% due 04/15/21 488,400
405,000 4.63% due 05/19/22 415,125
1,625,000 4.63% due 03/30/25 1,641,250
465,000 5.13% due 09/30/24 487,087
345,000 5.75% due 11/20/25(a) 349,313
AMC Networks, Inc.
675,000 5.00% due 04/01/24(a) 675,844
Amkor Technology, Inc.
555,000 6.38% due 10/01/22(a) 528,638
1,405,000 6.63% due 06/01/21(a) 1,364,606
Antero Resources Corp.
110,000 5.13% due 12/01/22(a) 105,600
850,000 5.38% due 11/01/21(a) 822,375
Apex Tool Group LLC
385,000 7.00% due 02/01/21(a).(b) 346,500
Argos Merger Sub, Inc.
1,710,000 7.13% due 03/15/23(a).(b) 1,748,475
Ashland, Inc.
1,595,000 4.75% due 08/15/22(a) 1,604,171
Ashtead Capital, Inc.
170,000 6.50% due 07/15/22(a).(b) 179.350
Aspect Software, Inc.
1,825,000 10.63% due 05/15/17(a),(c) 109,500
Associated Materials LLC / AMH New Finance, Inc.
540,000 9.13% due 11/01/17(a) 442,800
Avaya, Inc.
1,080,000 7.00% due 04/01/19(a).(b) 688,500
Avis Budget Car Rental LLC / Avis Budget Finance, Inc.
655,000 5.50% due 04/01/23(a) 626,049
670,000 6.38% due 04/01/24(a).(b) 664,975
B&G Foods, Inc.
95,000 4.63% due 06/01/21(a) 96,544
Bank of America Corp.
1,630,000 8.00% due 07/29/49(a).(d).(e) 1,589,250
Belden, Inc.
1,650,000 5.50% due 09/01/22(a).(b) 1,666,500
Blackboard, Inc.
280,000 7.75% due 11/15/19(a).(b) 224,000
Blue Racer Midstream LLC / Blue Racer Finance Corp.
605,000 6.13% due 11/15/22(a).(b) 535,425
Boyd Gaming Corp.
480,000 6.38% due 04/01/26(a).(b) 490,800
BreitBurn Energy Partners LP / BreitBurn Finance Corp.
1,085,000 8.63% due 10/15/20(a) (c) 78,662
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1,010,000

1,355,000
7,040,000

612,000
685,000
430,000
540,000
260,000
2,110,000
350,000
220,000
180,000
1,035,000

770,000
255,000

160,000
857,000

1,120,687

325,000

430,000
510,000

1,260,000
2,150,000

210,000

3,870,000
1,990,000

325,000
725,000

1,095,000

600,000

1,110,000

80,000

1,200,000

890,000

Bumble Bee Holdings, Inc.
9.00% due 12/15/17(a).(b)
Caesars Entertainment Operating Co., Inc.
8.50% due 02/15/20(a).(c)
9.00% due 02/15/20(a).(c)
California Resources Corp.
8.00% due 12/15/22(a).(b)
CCO Holdings LLC / CCO Holdings Capital Corp.
5.13% due 05/01/23(a).(b)
5.38% due 05/01/25(a).(b)
5.50% due 05/01/26(a).(b)
6.63% due 01/31/22(a)
CCOH Safari LLC

5.75% due 02/15/26(a).(b)
Central Garden & Pet Co.
6.13% due 11/15/23(a)
CenturyLink, Inc.

5.63% due 04/01/25(a)
5.80% due 03/15/22

6.75% due 12/01/23
Chemours Co.

6.63% due 05/15/23(a).(b)
7.00% due 05/15/25(a).(b)
Chesapeake Energy Corp.
3.88% due 04/15/19(a).(f)
8.00% due 12/15/22(a).(b)
Chinos Intermediate Holdings A, Inc.
7.75% due 05/01/19(a).(b).(g)
Cinemark USA, Inc.

4.88% due 06/01/23(a).(b)
CIT Group. Inc.

3.88% due 02/19/19

5.50% due 02/15/19(b)
Claire's Stores, Inc.

8.88% due 03/15/19(a)
9.00% due 03/15/19(a).(b)
Clean Harbors, Inc.

5.13% due 06/01/21(a).(b)
Clear Channel Worldwide Holdings, Inc.
6.50% due 11/15/22(a)
7.63% due 03/15/20(a)
CNH Industrial Capital LLC
4.38% due 11/06/20

4.88% due 04/01/21

Cogent Communications Finance, Inc.
5.63% due 04/15/21(a).(b)
Cogent Communications Group, Inc.
5.38% due 03/01/22(a).(b)
CommScope Technologies Finance LLC
6.00% due 06/15/25(a).(b)
CommScope, Inc.

5.50% due 06/15/24(a).(b)
Communications Sales & Leasing, Inc.
8.25% due 10/15/23(a)
Comstock Resources, Inc.
10.00% due 03/15/20(a).(b)

RIEfHE

1,015,050

1,222,887
6,353,600

420,750
698,700
440,212
550,800
276,250
2,178,575
367,500
199,813

177,750
,019,475

673,750
221,212

103,200
582,760

537.930

322,598

432,150
534,225

346,500
1,548,000

211,575

3,816,375
1,828,408

322,969
725,000

1,075,837

597,000

1.137.750

80,252

1,137,000

587,400
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Corrections Corp. of America

USD 1,125,000 4.63% due 05/01/23(a) 1,146,094
(Sl Compressco LP / Compressco Finance, Inc.

UsD 350,000 7.25% due 08/15/22(a) 274,750
Dana Holding Corp.

USD 580,000 5.50% due 12/15/24(a) 564,050

USD 1,045,000 6.00% due 09/15/23(a) 1,055,450
DaVita HealthCare Partners, Inc.

USD 305,000 5.00% due 05/01/25(a) 305,000
Denbury Resources, Inc.

USD 445,000 4.63% due 07/15/23(a) 261,438

UsD 1,135,000 5.50% due 05/01/22(a) 729,237
DISH DBS Corp.

USD 1,780,000 5.00% due 03/15/23 1,628,700

USD 980,000 5.88% due 07/15/22 953,050

USD 1,935,000 5.88% due 11/15/24 1,815,997

UsD 895,000 6.75% due 06/01/21 922,038
DJOFinco, Inc. / DJO Finance LLC / DJO Finance Corp.

USD 1,280,000 8.13% due 06/15/21(a).(b) 1,120,000
DreamWorks Animation SKG, Inc.

USD 905,000 6.88% due 08/15/20(a).(b) 963,825
Dynegy, Inc.

UsD 860,000 7.38% due 11/01/22(a) 849,491

UsSD 350,000 7.63% due 11/01/24(a) 342,125
Energizer Holdings, Inc.

USD 665,000 5.50% due 06/15/25(a).(b) 665,073
EnLink Midstream Partners LP

UsSD 275,000 4.40% due 04/01/24(a) 238316
Entegris, Inc.

UsD 700,000 6.00% due 04/01/22(a).(b) 721,000
EP Energy LLC / Everest Acquisition Finance, Inc.

UsD 155,000 7.75% due 09/01/22(a) 89,900

USD 1,930,000 9.38% due 05/01/20(a) 1,258,128
Equinix, Inc.

USD 480,000 5.88% due 01/15/26(a) 507,898
FGI Operating Co. LLC / FGI Finance, Inc.

USD 450,000 7.88% due 05/01/20(a) 265,500
First Data Corp.

USD  1.335,000 5.38% due 08/15/23(a).(b) 1,380.056

USD 3,565,000 5.75% due 01/15/24(a).(b) 3,618,475

UsD 825,000 7.00% due 12/01/23(a).(b) 847,688
Frontier Communications Corp.

UsD 370,000 10.50% due 09/15/22(a).(b) 380,682

USD 2,425,000 11.00% due 09/15/25(a).(b) 2,449,250
Gardner Denver, Inc.

USD 490,000 6.88% due 08/15/21(a),(b) 418,950
GCl, Inc.

USD 550,000 6.75% due 06/01/21(a) 555,500
GCP Applied Technologies, Inc.

USD 380,000 9.50% due 02/01/23(a).(b) 416,100
General Cable Corp.

USD 1,485,000 5.75% due 10/01/22(a) 1,332,787
General Motors Co.

USD 555,000 4.88% due 10/02/23 594,133
General Motors Financial Co., Inc.

USD 840,000 4.25% due 05/15/23 864,734
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285,000

45,000
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1,970,000
1,244,000

335,000

860,000
1,455,000

685,000
1,330,000
3,455,000

385,000
510,000

765,000
295,000
855,000
815,000

2,365,000
645,000

1,255,000

1,085,000

250,000

650,000

175,000

1,380,000

1,465,000
585,000

620,000

1,255,000

1,745,000

885,000

GEO Group, Inc.

5.88% due 01/15/22(a)
5.88% due 10/15/24(a)
6.00% due 04/15/26(a)

GLP Capital LP / GLP Financing II, Inc.
4.38% due 04/15/21

5.38% due 04/15/26
Goodyear Tire & Rubber Co.
5.13% due 11/15/23(a)
Great Lakes Dredge & Dock Corp.
7.38% due 02/01/19(a)
Halcon Resources Corp.
13.00% due 02/15/22(a).(b)
HCA., Inc.

5.25% due 04/15/25
5.25% due 06/15/26(a)
5.38% due 02/01/25
5.88% due 05/01/23
5.88% due 02/15/26(a)
7.50% due 02/15/22

HD Supply. Inc.

5.25% due 12/15/21(a).(b)
5.75% due 04/15/24(a).(b)
HealthSouth Corp.

5.75% due 09/15/25(a)
Hertz Corp.

5.88% due 10/15/20(a)
6.25% due 10/15/22(a)
7.38% due 01/15/21(a)
Hexion, Inc.

6.63% due 04/15/20(a)
8.88% due 02/01/18(a)
Hiland Partners LP / Hiland Partners Finance Corp.
7.25% due 10/01/20(a).(b)
Hillman Group, Inc.

6.38% due 07/15/22(a).(b)
Hill-Rom Holdings, Inc.
5.75% due 09/01/23(a).(b)
Hologic. Inc.

5.25% due 07/15/22(a).(b)
HRG Group, Inc.

7.75% due 01/15/22(a)
Huntsman International LLC
5.13% due 11/15/22(a)
iHeartCommunications, Inc.
9.00% due 03/01/21(a)
10.63% due 03/15/23(a)

Infinity Acquisition LLC / Infinity
Acquisition Finance Corp.

7.25% due 08/01/22(a).(b)
Infor Software Parent LLC / Infor Software Parent, Inc.
7.13% due 05/01/21(a).(0b).(g)
Infor US, Inc.

6.50% due 05/15/22(a)
Informatica LLC

7.13% due 07/15/23(a).(b)

RIEfE
714,000
520,200
291,982

46,012
83,400

351,050
1,876,425
398,080
346,725
893,325
1,487,737
720,534
1,379,875
3,912,788

404,250
534,862

791,392
299,575
860,977
840,469

1,980,687
499,875

1,313,044

968,362

259,062

680,875

175,000

1,386,900

1,036,487
415,350

542,500

1.057.337

1,610,652

860,663
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International Lease Finance Corp.

2,020,000 5.88% due 04/01/19 2,166,450

200,000 6.25% due 05/15/19 217,000
inVentiv Health, Inc.
970,000 9.00% due 01/15/18(a).(b) 999,100

1,539,521 10.00% due 08/15/18(a),(b).(g) 1,547,243

Jack Cooper Enterprises, Inc.
654,021 10.50% due 03/15/19(a).(b).(g) 248,528
Jack Cooper Holdings Corp.
1,480,000 10.25% due 06/01/20(a).(b) 932,400
JC Penney Corp., Inc.
1,090,000 6.38% due 10/15/36 855,650
Kindred Healthcare, Inc.
740,000 8.75% due 01/15/23(a) 735,375
Kinetic Concepts, Inc. / KCI USA, Inc.
2,340,000 10.50% due 11/01/18(a) 2,364,921
KLX, Inc.
720,000 5.88% due 12/01/22(a).(b) 724,500
Kratos Defense & Security Solutions, Inc.
986,000 7.00% due 05/15/19(a) 778,940
Laredo Petroleum, Inc.
375,000 5.63% due 01/15/22(a) 345,000
Legacy Reserves LP / Legacy Reserves Finance Corp.
125,000 8.00% due 12/01/20(a) 41,250
Level 3 Communications, Inc.
515,000 5.75% due 12/01/22(a) 529,425
Level 3 Financing, Inc.

95,000 5.38% due 01/15/24(a).(b) 96.425
485,000 5.38% due 05/01/25(a) 493,488
195,000 5.63% due 02/01/23(a) 200,362

LSB Industries, Inc.
2,030,000 7.75% due 08/01/19(a) 1,948,800
LTF Merger Sub, Inc.
1,000,000 8.50% due 06/15/23(a).(b) 982,500
Magnachip Semiconductor Corp.
1,015,000 6.63% due 07/15/21(a) 746,025
McGraw-Hill Global Education Holdings LLC
/ McGraw-Hill Global Education Finance
605,000 9.75% due 04/01/21(a) 651,518
MGM Resorts International
1,285,000 5.25% due 03/31/20 1,317,125
2915,000 7.75% due 03/15/22 3,257,513
MGP Escrow Issuer LLC / MGP Escrow Co-Issuer, Inc.
90,000 5.63% due 05/01/24(a).(b) 93.825
Micron Technology, Inc.

1,165,000 5.25% due 01/15/24(a).(b) 934,913
195,000 5.50% due 02/01/25(a) 157,950
310,000 7.50% due 09/15/23(a).(b) 320,850

MPLX LP
310,000 4.88% due 12/01/24(a).(b) 302,148
185,000 4.88% due 06/01/25(a).(b) 178,764
1,085,000 5.50% due 02/15/23(a).(b) 1,082,226
Neiman Marcus Group LTD LLC
625,000 8.00% due 10/15/21(a).(b) 543,750
310,000 8.75% due 10/15/21(a).(b).(g) 257,300
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335,000
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1,060,000
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120,000
265,000
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2,265,000
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395,000

335,000

1,930,432
550,000

520,000

665,000
215,000
2,295,000
1,798,000
850,000
255,000

100,000

Neptune Finco Corp.
10.13% due 01/15/23(a).(b)
10.88% due 10/15/25(a).(b)
Nexeo Solutions LLC / Nexeo Solutions Finance Corp.
8.38% due 03/01/18(a)
Nexstar Broadcasting, Inc.
6.13% due 02/15/22(a).(b)
6.88% due 11/15/20(a)
Nielsen Finance LLC / Nielsen Finance Co.
5.00% due 04/15/22(a).(b)
Noranda Aluminum Acquisition Corp.
11.00% due 06/01/19(a).(c)
NRG Energy, Inc.

6.25% due 07/15/22(a)
7.88% due 05/15/21(a)
Oasis Petroleum, Inc.

6.88% due 03/15/22(a)
Oshkosh Corp.

5.38% due 03/01/22(a)
5.38% due 03/01/25(a)
Plantronics, Inc.

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

7.38% due 02/15/22(a)
7.75% due 03/15/24(a).(b)
8.00% due 07/15/25(a).(b)
Qwest Capital Funding, Inc.
7.75% due 02/15/31

Radio Systems Corp.

8.38% due 11/01/19(a).(b)
Rain ClI Carbon LLC / ClI Carbon Corp.
8.00% due 12/01/18(a).(b)
Range Resources Corp.
4.88% due 05/15/25(a)
Regal Entertainment Group
5.75% due 03/15/22(a)
RegionalCare Hospital Partners Holdings, Inc.
8.25% due 05/01/23(a).(b)
Reichhold Industries, Inc.
9.00% due 05/08/17(a).(b).(c)
12.00% due 03/31/17

Rentech Nitrogen Partners LP /
Rentech Nitrogen Finance Corp.

6.50% due 04/15/21(a).(b)

Reynolds Group Issuer, Inc. / Reynolds
Group Issuer LLC'/ Reynolds Group ssuer Lu

5.75% due 10/15/20(a)
6.88% due 02/15/21(a)
9.00% due 04/15/19(a)
9.88% due 08/15/19(a)

RSI Home Products, Inc.
6.50% due 03/15/23(a).(b)
RSP Permian, Inc.

6.63% due 10/01/22(a)
Sabine Pass Liquefaction LLC
5.63% due 04/15/23(a)

RIEfHE
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611,875

515,644

335,838
864,187

1,081,200
8,813

769,551
384,652

1,071,000

123,750
272,950

551,375
1,527,938
435,000
393,606
851,969
2,355,600
503,100
338,081

411,294

348,400

550,000
525,200

689,938
223,331
2,329,425
1,858,682
886,125
263,288

98,000
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usb 35,000 5.75% due 05/15/24(a) 33.863

USD 1,835,000 6.25% due 03/15/22(a) 1.857.937
Sabre GLBL, Inc.

USD 330,000 5.25% due 11/15/23(a).(b) 334,125

UsD 775,000 5.38% due 04/15/23(a).(b) 788,563
Sanchez Energy Corp.

UsD 755,000 6.13% due 01/15/23(a) 564,363
Scotts Miracle-Gro Co.

usD 375,000 6.00% due 10/15/23(a).(b) 396,563
Serta Simmons Holdings LLC

USD 1,700,000 8.13% due 10/01/20(a).(b) 1,789,250
Service Corp. International

USD 1,295,000 7.50% due 04/01/27 1,521,625
Sinclair Television Group, Inc.

USD 880,000 6.13% due 10/01/22(a) 939,400
Sirius XM Radio, Inc.

USD 560,000 5.38% due 04/15/25(a).(b) 572,600

USD 990,000 5.75% due 08/01/21(a).(b) 1,038,263

USD 320,000 6.00% due 07/15/24(a).(b) 337,632
SM Energy Co.

UsD 170,000 6.13% due 11/15/22(a) 153,850
Spectrum Brands, Inc.

UsSD 260,000 5.75% due 07/15/25(a) 275,769
Sprint Capital Corp.

USD 3,194,000 8.75% due 03/15/32 2,539,230
Sprint Corp.

usD 175,000 7.25% due 09/15/21 141,312

USD 1,390,000 7.63% due 02/15/25(a) 1,047,713

USD 6,350,000 7.88% due 09/15/23 4,953,000
Targa Resources Partners LP / Targa
Resources Partners Finance Corp.

UsD 310,000 4.13% due 11/15/19(a) 300,700

USD 540,000 6.75% due 03/15/24(a).(b) 549,450
TEGNA, Inc.

USD 325,000 4.88% due 09/15/21(a).(b) 331,500

USD 225,000 5.50% due 09/15/24(a).(b) 232,312
Tenet Healthcare Corp.

USD 640,000 6.75% due 06/15/23 632,000

UsD 1,120,000 8.00% due 08/01/20(a) 1,153,600

USD 2,330,000 8.13% due 04/01/22 2.417.375
Terex Corp.

UsD 1,160,000 6.00% due 05/15/21(a) 1,148,400

USD 940,000 6.50% due 04/01/20(a) 940,470
Tesoro Logistics LP / Tesoro Logistics Finance Corp.

UsD 1,010,000 5.88% due 10/01/20(a) 1,030,200

UsD 147,000 6.13% due 10/15/21(a) 150,308
Tl Group Automotive Systems LLC

USD 485,000 8.75% due 07/15/23(a).(b) 475,300
Time, Inc.

USD 1,050,000 5.75% due 04/15/22(a).(b) 1,000.314
T-Mobile USA, Inc.

UsSD 595,000 6.50% due 01/15/26(a) 630,700

USD 2,080,000 6.73% due 04/28/22(a) 2,189,200
TransDigm, Inc.

UsD 700,000 6.50% due 05/15/25(a) 703,500

TUAEAS SIS DEAHE
TreeHouse Foods, Inc.
USD 235,000 6.00% due 02/15/24(a).(b)
Triumph Group. Inc.
USD 1,220,000 4.88% due 04/01/21(a)
UCI International, Inc.
USD 2,710,000 8.63% due 02/15/19¢(a).(c)
United Rentals North America, Inc.
UsD 415,000 5.50% due 07/15/25
UsD 330,000 5.88% due 09/15/26
UsSD 919,000 7.63% due 04/15/22(a)
Valeant Pharmaceuticals International
USD 680,000 6.75% due 08/15/21(a).(b)
USD 485,000 7.25% due 07/15/22(a).(b)
Vanguard Natural Resources LLC / VR Finance Corp.
UsSD 850,000 7.88% due 04/01/20(a)
Vista Outdoor, Inc.
USD 500,000 5.88% due 10/01/23(a).(b)
Western Digital Corp.
USD 595,000 7.38% due 04/01/23(a).(b)
USD 1,365,000 10.50% due 04/01/24(a).(b)
Whiting Petroleum Corp.
usb 90,000 5.75% due 03/15/21(a)
Williams Partners LP / ACMP Finance Corp.
UsSD 1,890,000 6.13% due 07/15/22(a)
Windstream Services LLC
USD 520,000 6.38% due 08/01/23(a)
UsSD 125,000 7.50% due 06/01/22(a)
USD 2,540,000 7.75% due 10/01/21(a)
WMG Acquisition Corp.
USD 110,000 5.63% due 04/15/22(a).(b)
UsD 999,000 6.00% due 01/15/21(a).(b)
WPX Energy, Inc.
UsSD 890,000 5.25% due 09/15/24(a)
UsD 760,000 8.25% due 08/01/23(a)
Wynn Las Vegas LLC / Wynn Las Vegas Capital Corp,
USD 1,430,000 5.50% due 03/01/25(a).(b)
XPO Logistics, Inc.
USD 885,000 6.50% due 06/15/22(a).(b)
Zayo Group LLC / Zayo Capital, Inc.
USD 540,000 6.00% due 04/01/23(a)
USD 420,000 6.38% due 05/15/25(a)
Zebra Technologies Corp.
USD 515,000 7.25% due 10/15/22(a)
ZF North America Capital, Inc.
USD 400,000 4.50% due 04/29/22(b)
USD 1,045,000 4.75% due 04/29/25(b)
RS
AEEEH EUSE $235,430,504)
&% (ESEM $274,158,401)
%
i@tk (0.6%)
TARVEE (0.6%)
3,017 Reichhold

TAIVEBEE @SR $0)
EEast BUSRIE $0)

RIEfHiE
249,981
1,159,000
596,200
412,703
330,000

981,032

598,400
428,013

195,500

525,000

600,578
1,327,463

74,925
1,880,000
396,500
102,500
2,152,650

111,925
1,026,473

749,380
714,400

1,368,331

861,813

554,850
436,800

557,539

409,492
1,059,369

214,071,932

214,071,932

248,542,170

1,792,098
1,792,098

1792098
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FERRIRE (4.1%)
pavz: N il
A< VEEE (0.0%)
EHAFEE (0.0%)
Brown Brothers Harriman & Co.

JPY 130 —0.37% due 05/02/16 1
EffEER Gt 1
TARVREEGE SR $ 1) 1
=@ (3.7%)

EHIFAEE (3.7%)
Barclays Bank

USD 10,000,000 0.15% due 05/02/16 10,000,000
ERfERaEtT 10,000,000
HESE (BUSEM $10,000,000) 10,000,000
TS5V (0.4%)
EHRIFEE (0.4%)
BNP Paribas
USsD 1,210,025 0.15% due 05/02/16 1,210,025
ERfERaET 1,210,025
75 VA&5 (BUSRIE $1,210,025) 1,210,025
EHRESE (BUSRAE $11.210,026) 11,210,026
fUBE(C
ah3EE
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