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A7EAR (20145 11H12H)| 13,854 80 6.6 18,856 9.5 0.1 82.2 2,899
48HAFR (20145 12812H)] 13,868 80 0.7 18763| 205 0.0 99.1 3.023
498K (20155 1 H13H)| 13,960 80 1.2] 18,8517 0.5 0.1 99.3 2,127
SO8IR(2015%F 2 H12H)|  14.077 80 1.4 19,490 3.4 0.1 98.6 2,092
S5THIR(Q2015% 3 B12H)| 14,263 80 1.9 19.815 1.7 0.1 99.4 2,152
S52HAR (2015 4 H13H)| 14,196 80 0.1 19.820 0.0 0.0 98.2 3.076
53R (20155 5 H12H)| 14,137 80 0.1 19.899 0.4 0.0 99.4 3.107
S54AHFR (20155 6 B12H)| 14,397 80 241 20311 2.1 0.0 99.4 3.131
S5HAR(20154% 7 H13H)| 14,101 80| & 1.5 19,996 | 215 0.1 99.4 2,771
56K (20155 8 H12H)|  14.034 80 0.1 20,069 0.4 0.0 99.2 2,845
S57HAR (20155 9 H14H)| 13,504 80| A 32| 19365| A35 0.1 99.3 1.278
S8R (2015 10H13H)| 13,212 80| & 1.6 19.053| A1.6 0.1 99.1 964
SOHAR(20T5F11812H)| 13,279 80 1.1 19.435 2.0 0.1 97.4 999
60HAR (20155128 14H)] 12,306 80| A 6.7 18366 A55 0.1 99.2 909
618K (20165 1 H12H)| 11,941 80| & 23| 1/.818| A3.0 0.1 99.3 883
628R(20165F 2 H12H)| 11,024 80| & 70| 16,221 A29.0 0.3 98.9 761
638R(20165F 3 H14H)| 11,565 80 56| 17.757 9.5 0.0 99.2 781
64HIR (20165 4 H12H)] 11,035 80| & 39| 1/088| A38 - 99.1 /48
65HAFR (2016 5 B12H)] 11,282 80 3.0 17.624 3.1 0.2 98.8 /32
66EIR(20165F 6 H13H)| 11,208 80 0.1 17.669 0.3 0.1 99.0 /35
6/7HIR (20165 7 H12H)|  10.919 80| A 19| 17425| 214 0.2 99.1 /05
68HIR (20165 8 H12H)| 10,862 80 0.2 17.640 1.2 0.1 97.7 714
698K (20165 9 H12H)| 11.006 80 2.1 17.880 1.4 0.0 96.9 /67
JOEHR(2016F10H12H) 11,141 80 20| 18,265 2.2 0.0 98.7 /63
J1THARQ0T6F11814H)| 11,164 80 0.9]| 18,724 2.5 0.1 99.0 678
728K (20165 12H12H)| 12,204 80 10.0] 20,510 9.5 0.0 99.1 /66
J3ERQ01/7%F 1 H12H)| 12,471 80 2.8 20,805 1.4 0.0 99.3 883
JAHAR(201/7F 2 B13H)| 12,135 80| A~ 2.1 20,748 | A0.3 0.1 97.4 877
75HIR (2017 3 H13H)| 12,187 80 1.1 20.872 0.6 0.0 99.2 /57
JOHIARQR01/7F 4 H12H)| 11,647 80| A~ 38| 20178 2433 0.1 99.2 803
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(BAE)2016FE10812H 11,141 — 18,265 — 0.0 98.7

7183 108=% 11,288 1.3 18,502 1.3 0.0 99.1
(BAzR)2016FE11814H 11,244 0.9 18,724 2.5 0.1 99.0
(BAE)2016FE11814H 11,164 — 18,724 - 0.1 99.0

257258 11B=x 11,861 6.2 19,669 5.0 0.1 99.2
(BAzR)2016812812H 12,284 10.0 20,510 9.5 0.0 99.1
(BAE)2016FE12812H 12,204 — 20,510 — 0.0 99.1

57387 128K 12,379 1.4 20,805 1.4 — 99.3
(BAZR)2017€ 1 B12H 12,551 2.8 20,805 1.4 0.0 99.3
(BAE)20178 1 B12H 12,471 — 20,805 — 0.0 99.3

557453 1 B=X 12,195 VANRY) 20,614 A0.9 0.1 99.3
(HA=R)20174 2 H13H 12,215 VAR 20,748 A0.3 0.1 97.4
(BAE)20174 2 B13H 12,135 — 20,748 - 0.1 97.4

257558 2 A% 12,097 A 03 20,681 A0.3 0.1 99.0
(BAZR)20174 3 B13H 12,267 1.1 20,872 0.6 0.0 99.2
(BAE)20174 3 B13H 12,187 — 20,872 - 0.0 99.2

257657 3 BX 11,872 & 2.6 20,569 A4 - 92.7
(HAZR)20174 4 H12H 11,727 N 3.8 20,178 N33 0.1 99.2
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FE71HNSFE76HD 1 FOB NicE BhAd) FZNZTN80MEVcLE L.

N DT OREARYLETEED NEmDEEOSTEERE (1 505Y) | ZIE8RIEE0,
BH. BRB®ICDOEFULCF. ERAHICEIDEERSTECVLEETT,
WD EFEEOAER (1 5035Y)
%7158 5728 5738 55745 55758 5765
] = 2016108138 _ | 2016E113158 _ | 2016%128138_| 20174 1 A138 _ | 2017528148 _ | 2017%3A148
~2016& 116148 | ~2016£125128 | ~20174 15128 | ~2017%28138 | ~201743H138 | ~2017%458128
LESES (BuAd) ) 80 80 80 80 80 80
NEEBBLE (%) 0.71 0.65 0.64 0.65 0.65 0.68
RO ) 57 67 54 56 55 39
LHORENSN (@) 22 12 25 23 24 40
DR ENRE &) 5517 5,505 5.479 5.457 5.433 5,394

Cx1)

] BXU [DEERBEIE] NSHEICHKHUICEETT.
(£2) ARBIFHETTS Y., SN & SHOINBLUN DG HIERNEE BHAY) [CEHUBRVEEN G ET,
(E3) SMDEEONEEMEBALKEUHANICE BbAd) OHREEME (DiRdd) [CHTILERT. J7Y FORBREGRGEIFT.

NP EEOHEEE (1 5035Y)

[HHDE] (& [REEREORIFNG] LU [REEREOEMISTESELR] NOPEICALUICEETT . R,

[SHONEMUN] (& (ISR

AN

SgnERASH

18 B £718 £728 £738 7488 %758 55764

(a) BEEREDOISF A 57.63H 67.03M 54.21H 56.66H 55.20H 39.11H4
(b) REZGREOEMESTES AL 0.00 0.00 0.00 0.00 0.00 0.00
(¢) NamiAEEE 5,051.12 5,085.98 5,139.17 5,155.13 5.161.94 5,207.25
(d) DECHERIE 489.21 432.11 366.05 326.19 296.39 228.25
(e) ZHANECNSREE(a+b+c+d) 5,597.97 5,585.13 5,559.44 5,537.99 5,513.54 5,474.62
(f) ples 80.00 80.00 80.00 80.00 80.00 80.00
(g) BN NSE(e — 1) 5517.97 5,505.13 5.479.44 5.457.99 5.433.54 5,394.62
(F) TREMUIeZEEEN SHEESZsI ELTVET,

FEULT, GIM-USNA - A4=)LF (USDISRX) "DREEIGZSMICRDOZEICEKDT,
KENA - A =)L RESDSOINE P, K FILORBBE LN ROBSZEHSULET,
BGIM-USNAL - a4—ILF (USDISR)
FEUTKRIVETDNA -« A —)LMESFICIRET 2T LT, GEMEDBRIHR ELE Ul
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EIRZER UIOERZ KL 2738t T
WT1D - I%— - IYP—T7UR
MENMEPEEORZE2MICEEE L. MHOEGYI—IL - O—VF(ICKDERZITER D AT,
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=} B 68 0.571

(G£1) BhOBER (HERON D2 DDIEHEERZZD) (8. BHICK > TREEOKICEEN HDcH. BEOHMEDBE L CLIVERU
BRTT. BB, TEZSEFHE BMEESES HSLUZOMERIF. COT 7Y RPMEFANTVD YT =T 7Y ROXILASIEERED S
B, ZDT7VRICHINT 2HDZESHET

(£2) BEEBO&RA. TOT 7Y RIHEFANTVSRERBTES (WF—7 72 NER<. ) DXL IBRAZSHEE .

(£3) SEMISEECELICHRBZUEAALTHIET,

(£4) HERIE 1 A0HY DZNTNOERSEZ AhOTHREEMECTHRLU T100ZRUIBDTI,
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W5EE S S URG | DR
RE(EFER M
(201651081381 52017F 4 B12HFT)
£ 71 8 ~ % 76

B B % B
O #lz ®mo #=e =

FO| _¥m[ _=FO| 78
SNE GBER) 2,629.198 | 329,510 |2,657.222 | 328,800
(1) B, SEREEFEN SSHDNINREICLIBRENDZSHET .

(E2) SBEFEEURE,
(E3) BEDRARBIFIE T,

R_B B

WEELGTEERR
REEEERIES
(2016£1081381'52017F 481285 T)
% 71 7 £ 76 5
5 F 5t F
bz A O M| = R | fizd A ] H| = 28 |
F0O T M F0O +H8 M
Gl TR A ELR BOND b 424.454 | 304,000 125 | S IR NSt VIELD BAND 19 657,202 | 328,800 123

FUND-USD CLASS (74 <5

(1) SHEREULRE,
(E2) SEOBAEREFIET,

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

:NE1Er e
SIERLEAR (3B71HA~58768) thICHIF 2 FIER
RALDEE|EH Y T A

2) 9147 « v— « IF—T 7 RICHIFDHERER

EPOFIEREHRA & OEE KR
(2016£1081381'520176 4 81285 T)

® B ® 71 B ~ & 76 W
X N BIEEE( 557 = FEEEE[ 5572
A |BEALD|B/A| C  |B@ACD |D/C
B5linB B5IHRD
ShM| @PM| %| @AM| &A1 %
NFHE 209935 | 44,251 | 21.1 =z B
Job - O—> 7322781 iy - i
ﬁ(%%ﬁﬁ%&%) 100,999 —| —1]99999 - -

() FHREEE0.0%
XEHREAGEF. YTF—T 7Y ROBRFOMDOESH NI 2HZN\E—
7Y RORY =T 7 Y RIFEOHOES.

(3) SERHAE OB RFTFHAILERICH T 2FIEH
RAND3ZIL R

HIERLEAR (BB71HA~55768) DICHIFBFEER
EFHEOFIZERERANDZILNESH I F B A

XFBRRA LR, RESERUREEANCEIDERENRE 1 ACRESND
FISBRATH Y. SERBEICHITDET 7 RICRDIFSERALIE KA

S5 TY,

WEASERExR
M IT7URFT « TV XBEANIHERT 7V
(N6
L e ® 76 W *
I I~ N
S EHRE{SEERMEIES F0O T %
TARUES)
SI TRURTAS HIGH MELD (6 458,794 | 796,705 | 992

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




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

(2) BIREEFTE%ES WIS BEFEMEDER
" 0 wmo m[F6E - 5 $ 76 MW X

F0O F0O FH B i |tk E
AT - XR— - IF=T7UR 2,163 2,163 2,204 FH %
(%) EAFBIFET, BBIET R 796,705 97.3
AT XR— - IP—TFUR 2,204 0.3
J—)L - O—V%, Z0ft 19,957 2.4
S E(SE SRR 818,867 100.0

BEE. 8. TF8SLURBEMBEDRN
(20166£118148). (20165128128). (20174 18128). (2017428130). (201743 8138). (2017F45128)KE

(F) FHmBRDBRAEREFEHET,

L B £ 71 B X £ 72 B X $£ 73 B X £ 74 B X $ 75 B X £ 76 B X
(A) BE 789,457,822 | 790,379,944F | 890,912,839 | 897,275,731 | 769,809,389 | 828,367,679H
J-)b-0-VEF 9,658,551 28,176,924 10.863.675 33,963,692 15,954,154 19,957,590
REEHRMI(TE) 671,593,726 759,997,691 877,843,835 855,106,927 751,650,123 796,705,193
%*;27;?;(5@@9) 2,205,545 2,205,329 2,205,329 2,205,112 2,205,112 2,204,896
RINAZE 106,000,000 - - 6,000,000 - 9,500,000
(B) &f8 110,985,798 23,413,435 7,010,742 19,780,453 12,362,811 25,303,187
e/ 53,000,000 - - 12,000,000 - 19,000,000
RN oz 4,862,055 5,027,544 5,669,944 5,784,859 4,972,181 5,515,990
RILEERE 52,334,312 17,701,778 497,400 1,093,292 6,628,904
RILSFEERIN 784,002 674,015 827,570 880,375 734,708 754,942
ZTDRILER 5,429 10,098 15,828 21,927 27.018 32,255
(C) B (A—B) | 678,472,024 766,966,509 883,902,097 877,495,278 757,446,578 803,064,492
TR 607,756,908 628,443,043 708,743,046 723,107,416 621,522,713 689,498,807
R EIS TR 70,715,116 138,523,466 175,159,051 154,387,862 135,923,865 113,565,685
(D) ZEEO% 607,756,90800 | 628,443,0430| 708,743,046 | 723,107,4160| 621,522,7130| 689,498,807
1704 BEfiH(C/D) 11,164H 12,204H 12,4718 12,135H 12,187H 11,647H

*F70HKICHIT BITAEAF685,167,522F, HEMHAR (B71H~5768) PICHIF2BIRETALRF302,422,340M. BIFEHITTALRIF298,091,055 T,
*H76HIRDETEOHS Y DFEEHF11,647M T,




T4 OKREEEFHET 7

VR (BEERE) KRV 3-R (BADEER)

.}Eﬁﬁo):{ﬁﬂ £71H8 B20165£10813H ZE2016&E118148 57488 B2017% 18138 E2017£2/813H
728 B20164F11815H ZE2016&F128128 557588 BH2017%2814H ZE2017£3813H
£738 B2016%F12813H E20174F 1 B128H /768 B2017F 38140 ZE2017F4812H

18 =] £ 71 £ 72 £ 73 £ 74 £ 75 H £ 76 H
(A) EeEEINE 3,949,267H 4,253,485H 3,985,645M 4,983,886H 3,741,842H 3,457,077H

SR 3,949,563 4,254,195 3,987,549 4,984,221 3,742,570 3,458,279
SZEFE 1 8 1 — 2 1
ZILFIE A 297 | A& 718 | & 1,905 | & 335 | A& 730 | & 1,203
(B) BifisEzsscEiais 3,036,042 66,358,418 19,208,468 A 21,568,542 5,176,181 A0 30,109,375
Bpl—ta: 3,690,633 68,017,423 19,348,391 374,935 6,275,176 1,397,048
FERIE VaN 654,591 A 1,659,005 VAN 139,923 A 21,943,477 A 1,098,995 A 31,506,423

(C) (S5t3RmiE AN 789,431 AN 678,684 VaN 833,300 VaN 886,474 AN 739,799 A 760,179

(D) 4HiERS(A+B+C) 6,195,878 69,933,219 22,360,813 17,471,130 8,178,224 AN 27,412,477

(E) giHBfgdistsE | 2108,759,913 102,816,864 A 37,340,292 A 20,196,594 A 36,550,374 A 31,088,182

(F) BhfSseEiERss | 178,141,206 176,434,655 195,808,474 197,840,445 169,268,196 177,582,334

((F=EZEEEE) ( 306,985,813) [( 319,625,424) |( 364,235,604) |( 372,771,487) |( 320,826,633) |( 359,039,442)
(FEIERIESEE) (2128,844,607) [(A4143,190,769) [(&168,427,130) |(&174,931,042) |(24151,558,437) |(~181,457,108)
(G) 851 (D+E+F) 75,577,171 143,551,010 180,828,995 160,172,721 140,896,046 119,081,675
(H) REHEcE A 4,862,055 5,027,544 A 5,669,944 A 5,784,859 A 4,972,181 A 5,515,990
RHEHIEER(GHH) 70,715,116 138,523,466 175,159,051 154,387,862 135,923,865 113,565,685
BIlEstEERE 178,141,206 176,434,655 195,808,474 197,840,445 169,268,196 177,582,334
((FEEZEEEE) ( 306,985,813) [( 319,625,424) |[( 364,235,604) |( 372,771,487) |( 320,826,633) |( 359,039,442)
(FEEEIIENER) [(0128,844,607) |(4143,190,769) |(A168,427,130) [(A174,931,042) [(A151,558,437) [(~181,457,108)
DECAEREIE 28,373,184 26,340,804 24,116,587 21,900,169 16,880,600 12,919,222
REERE 135,799,274 A 64,251,993 A 44,766,010 A 65,352,752 A 50,224,931 A 76,935,871

(1) {ESEERINESICIHESERMICN T 2 HERSIBUEESH CRRLTCHYET,

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

(3) WEHESDBRRE IEHREDtEEE |1 | 0REISRITV

BIREDEEEDOEBEE (E8)

18 B £ 71 # £ 72 £ 73 H £ 74 £ 75 E 76 H
(a) RELRB OSSN 3,502,837M 4,212,545 3,842,388 4,097,302 3,431,337M 2,696,790
(b) BEEREDEMTISTESER 0 0 0 0 0 0
() IS 306,985,813 319,625,424 364,235,604 372,771,487 320,826,633 359,039,442
(d) DEckEmEILE 29,732,402 27,155,803 25,944,143 23,587,726 18,421,444 15,738,422
(e) YBHENGHE(a+b+c+d) | 340,221,052 350,993,772 394,022,135 400,456,515 342,679,414 377,474,654
(f) DicE 4,862,055 5,027,544 5,669,944 5,784,859 4,972,181 5,515,990
(g) BHguoiogsE(e —f) | 335,358,997 345,966,228 388,352,191 394,671,656 337,707,233 371,958,664
(h) SZERHEFR I 607,756,908 | 628,443,043 | 708,743,04600| 723,107,41600| 621,522,713 | 689,498,807
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A OKEEEFHBET 7V K (BEERE) KRV - 0-X (BADER)

N it ) fic & D ) 0 5 B
55 71 HA|5% 72 HA|%E 73 HA|E 74 HA|E 75 HA|E 76 HA

1r03WRER 80H 80H 80H 80H 80H 80H
(8 {i) (11,164M) | (12,204M) | (12,471M) | (12,135M) | (12,187H) | (11,647H)

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)

| ®mRL-3—2 (ERHER) |

RIE30EADERER

e B o 2 g @ m | scueEL Ny e BEEH yu
/ ' sy [RL % 8D B D | s |8 0 | HALLE & =
(PBCTE) NS | = (BZEY) [ (=) B = A=

g /A % % & % % % @A

A78RR(20145118128)| 11,352 100 6.6 | 13,687 1.2 100.53 7.4 0.3 99.1 3,779
48HAK(2014412812H)| 10,855 100 & 35| 13,266 A3.1 98.16 | 4224 0.2 98.3 3,506
49BAR(2015% 1 A13H)| 10,832 100 0.7 ] 13,428 1.2 96.14| 2421 0.4 97.5 3,456
508K (2015% 2 H12H)| 10,366 100 A& 3.4 13,630 1.5 92.04| 243 0.2 99.0 3,210
STEA(2015% 3 B128)[ 10,210 100] & 05] 13./06] 06| 9247 05| 03] 989] 3.139
S52HR(2015% 4 B13H)| 10,269 100 1.6] 13,858 1.1 92.11 20.4 0.2 99.0 3,127
53HR(2015% 5 B12H)| 10,509 100 3.3] 13,922 0.5 94.79 2.9 0.2 99.0 3,121
S54ERR(2015% 6 A12H)| 10,416 100 0.1] 13,829 240.7 95.68 0.9 0.3 98.7 3,074
56HAK(2015% 7 B13H)| 9,777 100 & 52| 13,721 A0.8 91.02| 249 0.3 98.9 2,867
S6EIE(2015% 8 B128)[ 9.536| 100| & 1.4] 13.483] A1/ 91.50] 06| 03] 9890] 2./92
S7HIR(2015F 9 B14H)| 8,854 100 & 6.1] 13,492 0.1 85.85| 46.3 0.4 98.6 2,611
58HiR (2015 10813H)| 8,957 100 23| 13352 41.0 87.95 2.4 0.3 98.9 2,571
SOHRR(2015511H12H)| 8,591 100 & 3.0] 13,297 204 8778 A0.2 0.3 98.8 2,449
608K (20155 128148)| 8,127 100 & 42| 12,780 439 86.65| A1.3 0.3 98.3 2,287
618AR(2016% 1 A12H)| 7,603 100 & 52| 12,715] 40.5 8246 | 248 0.4 98.8 2,150
628K (20165 2 H12H)| 7,088 100 & 55| 12,127 | 246 79.89 | A3.1 0.7 98.8 1,992
638K (20165 3 B14H)|  7.868 100 124 13,106 8.1 86.24 7.9 0.1 98.9 2,185
64HER (0165 4 B128H)| 7,522 100 & 3.1] 13,288 1.4 82.10| 448 - 98.8 1,984
65HR (20165 5 B12H)| 7,429 100 0.1] 13,670 2.9 79.91 A4 0.5 98.4 1,956
66HAR(20165F 6 A13H)| 7,363 100 0.5] 13,952 2.1 7850 418 0.3 98.3 1,911
678K (20165 7 B128)| 7,254 100 | & 0.1] 14,267 2.3 77.45 1.3 0.4 98.6 1,891
68HAR(20165 8 A12H)| 7,345 100 2.6 | 14,507 1.7 78.41 1.2 0.4 98.2 1,902
69HER (20165 9 H12H)| 7,261 100 0.2 | 14,644 0.9 77.41 A3 0.0 98.7 1,851
708K (20165E108128)| 7,287 100 1.71 14,815 1.2 78.36 1.2 0.1 98.4 1,866
J1BR(20165F11H148)| 7,286 100 141 14660 21.0 80.92 33 0.1 98.5 1,798
728K (20165£128128)| 7,802 100 85| 14931 1.8 85.92 6.2 0.1 98.7 1,902
73BRQ0175 1 A128)| 7,839 100 1.8] 15,174 1.6 85.67| 2A0.3 0.1 98.8 1,943
7488K (20174 2 B138H)| 7,892 100 2.0] 15,304 0.9 87.35 2.0 0.4 98.9 1,970
J5EE(201 /7% 3 B138)| 7747 100| & 0.6] 15280 202 8651 A1.0] 01| 98./] 1.866
76HR(017F 4 B128)| 7,295 100 & 45 15,478 1.3 82.21 A5.0 0.4 98.7 1,767

(E1) BEMEBROFSEERIFDECEIAG .

) BofA ML US.High Yield Master I Constrained CKRJLR—=2X) (& NVT +FT - PAUBG - XUJUYF - USNA + A —JLR - TR
I—0-AVARVAYR - AVYFVIX KRILR=R) ODRTF—IZHEIC. BT 7V REEHZ10,000& U TKRIRERTENSE LI
BDTT NI AT - FAUA - AUUYF - USNA - A—=)UR - IXI—=T - AVARVAYR - AVFTVITR KRILR=X) D
SR, JWFEE. ZOM—IDEREBOfAX UL Y FHABELTVET . BofAX U Y FHEET 7 ROBEICASESITHHD
TlFr<, ZT 7Y FOEAFRRICHLULT—VDEEZESBD TSI EEA.

(E3) BHDEHE. BEMEORRZEZEL T, RMAEEEHOREZRALTVET,

CE4) BBL— K. SEBICHISINESEYBETEREOMEZD & ICREGEHRRNTEDDFHEFECIIVERINZ V- M ERALTVE
ED

(E5) REEALERG, YT—T7 Y FOBALEZEDD 7Y FMR—X (LB LI BDESHET,

(£6) AHEEALEESIRTOENHLES GIRHES) SJUESTEYZERETET.
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A OKEEEFHET 7V F (BEERE) KRRV - I—-X (BADER)

% 1238
BAMEESDOHRBICONT

Ge) (m)
9,000 40

8,000 M 20

F O - 20
6,000 10
5,000 0

570885 E718%  H7k 73K E7AR  HE7SHER 768k

(2016.10.12)  (2016.11.14) (2016.12.12) (2017.1.12)  (2017.2.13) (2017.3.13) (2017.4.12)
— BAEMEE () — HEeBREEEMER (i) MEEER (B#)

* HEEEHBIREEEMEE. D BHAd) ZHEHICEBRELCDDEFBUCHELILDDT, 77 Y NERADERENI/N T+ —< YV AZRY
HOTHY ., BESFTDERDINRZRI HDTIFH I XA,

* PESEBIRETINESHNICOVNTIF. BESFAFIAITDI-RICKIRBIFT, Fo. DERETOFREMFE. 77 ROBAMEICKUR
BRUET,

WEHEER - R
71818 1 7.287H
768K 1 7,295 (BHL2EcE600M)
B & XR:82% (DEEBREN—X)

REEMBEOFEEHER
GIM rSAM=USNA - A—=JUR - KRR -T7YR AUDZIZZZX AN IGIM-US/N
44— (AUDZZXR) | ELWWVET, ) "DEREZEUT. KRIVETD/N\A - 4 —)LRES
([CREU. KRIVEBETOEEICKHUTKRILEY / RRIVEVDORBRE|Z TR SR, B0
FELFIENA,. RERIVAABEBEO LENA TS ACHESL. BEMERFLERELF U, <HULF
[REREICDOWVWT] ZISRIEE0,
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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 K| (BN (B E XR| (ST (BB x| o HEALE

M % % M % % %

(H8E) 2016F10812H 7,287 — 14,815 — 78.36 - 0.1 98.4

7188 108k 7417 1.8 14,832 0.1 79.59 1.6 0.0 97.8
(HiR) 2016FE11814H 7,386 1.4 14,660 A1.0 80.92 3.3 0.1 98.5

(HiE) 2016F11814H 7,286 - 14,660 - 80.92 - 0.1 98.5

257288 IRIEFS 7,641 4.9 14,707 0.3 84.14 4.0 0.2 98.9
(HiR) 20164FE12812H 7,902 8.5 14,931 1.8 85.92 6.2 0.1 98.7

(HiE) 201612812 7,802 — 14,931 — 85.92 — 0.1 98.7

257358 128K 7,666 VAN W4 15,013 0.5 84.36 AN1.8 — 98.6
(H8%) 2017 1 B128 7,939 1.8 15,174 1.6 85.67 A0.3 0.1 98.8

(#8E) 2017 1 B12H 7,839 — 15,174 - 85.67 - 0.1 98.8

5748 1 B=X 7,859 0.3 15,226 0.3 86.10 0.5 0.2 98.9
(#8%) 20174 2 B13H 7,992 2.0 15,304 0.9 87.35 2.0 0.4 98.9

(#8E) 20174 2 B13H 7,892 — 15,304 - 87.35 - 0.4 98.9

27558 2 B=X 7,885 A0.1 15,444 0.9 86.37 AT 0.2 98.8
(#82%) 20174 3 B13H 7.847 0.6 15,280 AN0.2 86.51 A1.0 0.1 98.7

(#9E) 20174 3 B13H 7.747 — 15,280 — 86.51 — 0.1 98.7

2765 3 B=X 7,679 0.9 15,412 0.9 85.84 A0.8 — 98.8
(HAZR) 2017# 4 B12H 7,395 N45 15,478 1.3 82.21 A5.0 0.4 98.7

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

BERIEICONT (2016.10.13~2017.4.12)

BRE/NA - 1 —)b FESFR
KENA - A=)V MESFTRIFEFUE LI,

E71HELY . KEXRBERETO NS Y TROBHZZIT—BNICTET 2BEDRESNEF LI
B ZORBREFGAEREEFELPERVBGIAREZERIC. BHEICHBULI U, 2017438
MEICEF. FHTROTESENDET/NA « 4 — )L MESTIRDESAFZREF LN, BXRICE
CBHEL. ZORIFEEVDFFHERLF UL,

NEERS
SPVEFHHTERUE UL,

B/THRERY . KERHEERT NSV TERIBH U EZZR T T-IRNICTELENDRE
FURD, ZORIF NSV THHECH T ZHFPERVERTREREZERICERUE U, 20176
([CAD &, BBRIBEEVWTOEBMMELE Ui, 3ADRELMEE. S Y THIEICHT 2 NEHERKD
BE O EVHZE U RIDEH SN, TEEFEBRIF UL,

WEHEFMR

RBA (F—XbSUPHERIRT) [FBEREMZ1.50% THBABEFE Uice —/. FRB CREE
EFHIEESER) (&, BEREAOFEBZFEL Y I7Z2016F12BEKU2017F 3 BICZNZEN0.25%
A > hdD51EEIF, 0.75~1.00% & LF LTz,

BERNERIRICBEI1T D [SiEDERAEH]

BET77VR

FEUT, GIM-USNA - A4—=)LR (AUDZIZR) ORPBAF\DRELSZSMICERDOIE
[CL2T. KE/NA + 4 =)L REENSDINFEDIFN. RRIVDOBBE LN ZPEBIEIICLD L
=7 L (EHERZDONE) DESZEHILET,

BGIM-USNA - 14=ILF (AUDZISR)

FEUTKRIVETD/NA « A=)V REFITKREL. KRIVETDEEICH U TKRILFTY BRI
BULDEBES|ZTIFD T ET. ERMEDBERGHEELE UINGDEERZSH I UE T, /\1 -
A —I)U REEDHEFANICELUTIE. RELT v IPOICE D ERIEIMERZER Lo ER AT
27T,

WA - IR— - IF—=T7UR
BEEDZEMICEERL. TENBERZTRVET,
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BADER)

IR—BMT7FUFICDONT (2016.10.13~2017.4.12)

mET77 VR
LIT7VUREFE. GIM-USN\A - 4—=)LF (AUDZIR) &40 - Xx— - XTF—=—T 7V RI(C
REITDIPYR AT - T7VATHY . HEFPEBEEUTCG IM - US/N\A - 4—=)LR (AUD
J2R) "DEREGZSMUICHIZHLE U,

BGIM-USNA - 14—=ILF (AUDZSR)
FTEUTKRIVETDNA - 4 —IURBEEZDDICTIREL. KRIVBTOEEICHULTEKRNILTEY S
SERIVBVDAEBES|Z{TRRD I ET. SRMEDERBEREDTE UEINEOEHFEZSH S UE U,
NA A =)L REEDBEHANICELUTIFE. SIEHEERNLT v IPOICE D BERISEIRERZER U
TEBRZETRWVE Ul

BIAD « IR— - IYP=T7UR
M EEDZREICERL. SHOEG. RERS|ISLUI—I - O—VEFICKLDERZTREL
FUTc.

RIFI—=TEDERICDODNT

BT 7V RIEAOFHOECIEBEREELRAINYFV—IZRIFTTHI T Ao
DTDISTE8T 7Y ROBEMEAESERBHE DEEEDONL T,

/-\
=X
&

[olololololololole)

—_

CO 2 %E(MER

= BofA ML US.High Yield Master I
Constrained (K RJLR—X)

. EERNUVABL—H ()

ORENONAOE®O

715 728 738 748 5758 768
(2016.10.12  (2016.11.14 (20161212 (2017.1.12  (2017.2.13  (2017.3.13
~2016.11.14) ~2016.12.12) ~2017.1.12) ~2017.2.13) ~2017.3.13) ~2017.4.12)
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A OKEEEFHET 7V F (BEERE) KRRV - I—-X (BADER)

SEEICONT

F71THNSFE768D 1 OB NEcE (BhAd) FZNZNI00HEVNZULR U,
NS DEZOREARMLE D WENEEOFEER (1 50%5Y) | ZZS8RIIZEL,
B, BRBICDOEFULCF. EAAHICEDIESERASECVIEERT,

WD EFEREOAER (1 505Y)

718 728 £738 7488 758 55764
15 = 20165108138 (20165118158 | 20165128138 | 2017418138 | 201742K148 | 2017438148
~2016F118148 | ~2016F128128 | ~20174 18128 | ~20174 28138 | ~2017438138 | ~2017448128

SHNEE BhAd) (M) 100 100 100 100 100 100
NEAEfERL S (%) 1.35 1.27 1.26 1.25 1.27 1.35
SHADIN () 46 51 43 50 39 33
SHADINE SN (GE) 53 48 56 49 60 66
BRI BN RER (M) 3,107 3,058 3,002 2,954 2,893 2,827

CE1) B0 (& [BEEREORESFNG] KU [BEEREOEMHISTESER] NoPRCRYUICEETT . K. [HUHONIUS] (& [INGEE
& BLY [DEEREILIS] NSHEICHKEUIRETT,

(E2) ARBEFIETTHY . HEONE S SHDINBUN DG D SN EE BAd) [CEBULRBVEEDSI XD,

(E3) SMDEEONELEMEBALKEUHANIE BbAd) OHREEME (DERAd) ([CHITILERT. J7Y FORBREGRGIFT.

NP EE0HEEE (1 503Y)

15 =] 718 $72H $73H 748 $758 765
(a) REEREDOISFNE 46.94M 51.02M 43.17M 50.99H 39.01H4 33.77H
(b) REZGREOEMESTES L 0.00 0.00 0.00 0.00 0.00 0.00
(¢) NatFHEE S 2,520.23 2,523.94 2,538.21 2,547.85 2,558.89 2,566.88
(d) DECHEREE 640.53 584.00 521.45 455.42 395.74 327.25
(e) ZHANECNSREE(a+b+c+d) 3.207.72 3.158.97 3.102.83 3.054.27 2,993.64 2,927.92
(f) pes 100.00 100.00 100.00 100.00 100.00 100.00
(g) BN NSE(e — 1) 3,107.72 3.058.97 3.002.83 2,954.27 2.893.64 2.827.92

(B T™REMNULEBBREN SDEESZS ELTVET,

B seozmss

BET7UR
FEUT,. GIM-USNA - 14—J)ULR (AUDZIZR) "DOBREBE|GZINITHEDZEICKDT.
KE/NA - 41—V REEHSONEDEN., RBRIVOBEE LW RO BEBEE|IICLD U T LDE
BEHSULET,
BGIM-USNAL-4=)LF (AUDZSRX)
FEUTEKRIVETDNA « A —)UREEICIREL, KNIVETODEECKTUTEKRNILTEY /TRIL
BEVDORBESE|IZTRSTET. EAVMEDBREBHRELZEUNEDERZOHSUET, /\1 -
A=)V REESOEFANICELUTIE. REAZ Y POMICED<ERSMEIREERUIERZ ik
2HETY,
W91 - IR— - IF—T7UR
TEMPEEODLZEMICEEL. SHOEGBYI—/)L - O—VEICKDBERETROHHTT,
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1 /03" OFERAOR

557 18~557681
(2016.10.13~2017.4.12)

15 g HE OB o B B
£ #| K =
- . o, | {ESTHREN = HA-pOD A9 EUEATE X (SSERANR
RSB el Oe75% Hich TS ELE R 7,685/ T
PN BESHMDE. 77V ROBEREHE. BT OEHEN., EL£MEOHE. 5
% E 2 (15) | 0194) | 2 gmume e mm=ni
Rt sd. ERRSESSERAOEM. OERNTOS T 7Y ROBSE, BA%
R = .
(B8R #t) (28) | (0.369) ORI = Y
(Z = 8 ) (1) | (0.016) | ZEERITHIF. BERHEDSE, BIESHN SDEHOETOII
DA —— . | SEEETN = BP0 ERE TR, B O TSRO
ot : FEEIFHRE. BMEEEE0OFEOR,. 558N AICSEAS T
S B | BfEEEEG B = P OB MR NS (B HiP O TS O
s BMEESEE RS, BMEESOME DMERET 2HEICHT BFHe
Z 0t B H 0 0.004 | ZDfBEA=HDNZDMER, HEOTEZRHEON
& & & [ 0) | (0.004) |EEBAR. BETEAZCIILD T7 Y ROBEECHRDER
=1 E 45 0.582

G£1) BhOBER (BERON D2 DDIEHEERZZD) (8. BHICK > TREEOKICEEN HDcH. BEEOHMEDBEECLIVERU
BRTT. BB, TEZEFHR BMEESES HSLUZOMERIF. COT 7Y RPMEFANTVD YT =T 7Y ROXILASIEERED S
B, ZDT7 YV RICHINT 2HDZESHET

(£2) BEEO&RAE. TOT 7Y RIHEFANTVSRERBTES (WF—7 72 NER<. ) B IBRAZSHEE .

(£3) SEMISEECEICHRBZUEAALTHIET,

(4) HERE 1 AOHY DZNTNOERSEZ AhOTHREEMECTHRLU T100ZRUIBDTI,
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T4 OKREEEFHET 7

W5EE S S URG | DR
RE(SFER M
(201651081381 52017F 4 B12HFT)
®_B £ 71 8 ~ % 76
B B % B
O =z ®mo #=z =
FO| ¥m| _=FO| 8
HNE GBER) 2,038.293 | 190,351 }4,033.529 | 373,500
(1) B, SEREEFEN SSHDNINREIC L IBRENDZSHET .

(E2) SBEFEEURE,
(E3) BEADRARBIFIIE T,

VR (BE&ERE) KRRV - 03— (BADEDR)

.ig dJuEﬁ%m
R E(EFTZmEST
(2016108138, 52017 4B12HFT)
S 71 i ] 76 A
E i 7t i
# I O Bl = B | THR(m ## 1 O H= B | Tl
F0O FH 0O FH !
SN TRSTUS O YELD BOND | s 766 | 116000| o3| GUTSSTUS S YELDBOND L sasoo | a7asoo| 2

(X 1) SEEFREULRE,
(X2) SEDBACREFIET,

WFIERRA & DELE KR
(1) BH7 7V RICBI1F 3 BEREIRD OFIZERERA LD

N1k
HIERLEAR (BB71HA~58768) BhICHITF B FIER
RALDEE|EH Y T A

2) 9147 « v— « IF—T 7V RICHIFBHERER

EPOFIEREHRA & QG IKR
(201621081381 52017F 4 51285 T)

R BB g 71 B ~ £ 76
X N BIEEE( 557 = FEEEE[ 5572
A |BEACD[B/A| c  |BFACD |D/C
Hs R B B5IHRD
&5M| @hl| %| 58| B58| %
NtHE 209,935 | 44,251 | 21.1 . I -
I0L - O— [7322.781 i - i
P e (100999 -1 =199.999 - -

() FHREEE0.0%

¥EHREAGEF. YTF—T 7Y FOBRFOMDEGSH NI 28ZN\E—

T77 Y RORY =T 7 Y RIFBEOHOEIS.

(3) SERHAER OB RFTFHAILERICH I DFIEH
RAND3ZIL R

SYEREAR (BB71H~%6768) DICHIFBFTER
EFHRDFIZEBFRANDZILVES D EB A
SRZBIEAL (S, WEEEROREENCET SEEH1 155 1 BIORESNS

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

WA S ERER
M IZ7RFT-T7
R B

Y ANHEANTFERT 7V

Eil 76 A K

- R AL
NERAETERTE Fol  ¥m %
(TARVEE)
GIM TRUST-US HIGH YIELD
BOND FUND-AUD CLASS 19,193.915 (1,744,746 98.7

GEN) HRIEIE, MEERERICYT SEHMEADLEER,
(x2) FHBHERDBALRESTIET.
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BADER)

(2) BUREISEEERR Wi E(SETHEDER
i =705k = 76 H £ 2017 4 B1281RE
" T o w0 wF¥FmE . o ® /6 B %

F0O F0O M ~ O &K &

SA4D - RE—-IP—TFYR| 13761 13761| 14,025 B %
(%) BAREEHE T, KBRS 1,744,746 97.1
FAT - IR—-IP—=T 7R 14,025 0.8

J—)L - O—V%F, 20O 38.844 2.1

S ESSTMERE 1,797,616 100.0

BEE. 8. TF8SLUREMBEDRS
(20166£118148). (20165128128). (20174 18128). (2017428130). (201743 F138). (2017F45128)KE

(F) FHmERDBRAREFEHET,

L B £ 71 B X £ 72 B X F 73 B X F£ 74 B X $ 75 B X £ 76 B X

(A) BE 1,825,595,510 | 1,934,503,985M | 1,973,847,885M | 2,007,061,717M | 1,895,236,872M | 1,797,616,422H
J-)b-0-VEF 38,921,893 42,861,037 39,231,267 44,224,200 38,628,007 38,844,495
REEHRMISEMIE) | 1,772,643,715 1.877,614,422 1,920,588,092 1,948,810,368 1.842,581,716 1,744,746,154
%§Z7§i;(u¥ﬁﬁ§9) 14,029,902 14,028,526 14,028,526 14,027,149 14,027,149 14,025,773
(B) &f 26,655,583 32,315,587 30,635,637 36,102,887 28,831,231 30,307,530
ES/NIEE Pl 24,691,760 24,381,484 24,788,210 24,975,352 24,093,250 24,226,664
RILFEE - 6.247.879 3,919,300 9.067.861 2,906,980 4,234,921
RILSFEERIN 1,950,295 1,661,175 1,889,969 2,007,592 1,766,667 1,769,282
ZDRILER 13,528 25,049 38,158 52,082 64,334 76,663
(C) HBmERER(A-B) | 1,798,939,927 1,902,188,398 1,943,212,248 1,970,958,830 1,866,405,641 1,767,308,892
A 2,469,176,075 2,438,148,423 2,478,821,019 2,497,535,209 2,409,325,097 2,422,666,489
JEEEERE  |& 670,236,148 |~ 535960025 |~ 535608771 |& 526576379 |A 542919456 |A 655,357,597

(D) ZEEO% 2,469,176,07500 | 2,438,148,42300 | 2,478,821,01900 | 2,497,535,20901 | 2,409,325,09701 | 2,422,666,48901

1 HOSYEEH#E(C/D) 7,286H 7,802 7,839H 7,892 7,747 7,295H

*F70HKICHIT DITAEAF2,560,881,435M, HERMAR (7 1H~576/) PICHIFDBIERETALRF 287,469,581, BIRFHITALRIF425,684,527MTY,
*EB7OHIRDST RO DFIERELRIE 7,295 T,
* 557 OEIR DB ELZEN TR Z NO > THY . TDEEAF655,357,597M T,
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A OKEEEFHET 7V F (BEERE) KRRV - I—-X (BADER)

.}Eﬁﬁo):{ﬁﬂ £718 B20165£10813H ZE2016&E118148 57488 B2017%1813H E2017£2/813H
728 B20164F11815H ZE2016&F128128 557588 BH2017%2814H ZE2017£3813H
£738 B2016%F12813H E20174F 1 B128H /768 B2017F3814H ZE2017F4812H

18 =] £ 71 £ 72 £ 73 £ 74 H £ 75 H £ 76 H

(A) EEEINGR 12,547,066 12,580,882H 11,300,841H 13,412,873H 11,178,563H 9,965,052

SN E 12,547,958 12,581,509 11,301,801 13,413,586 11,179,535 9,965,999
SZEFE 2 1 — - 2 -
ZILFIE N 894 |~ 628 | & 960 | & 713 | & 974 | & 947
(B) BifisEzsscEiait 13,241,260 138,839,232 24,596,237 26,689,646 220,342,047 A 92,593,378
P=ton 14,169,201 140,203,114 24,649,767 26,938,761 345,050 821,963
D=t N 927,941 A 1,363,882 | & 53,530 | & 249,115 | & 20,687,097 | & 93,415,341

(C) {55t3RMIE A 1,963,823 A 1,672,696 A 1,903,078 A 2,021,516 A 1,778,919 A 1,781,611

(D) 4HiERS(A+B+C) 23,824,503 149,747,418 33,994,000 38,081,003 210,942,403 A 84,409,937

(E) gipfgdistssE | 710,529,209 698,295,109 567,705,466 551,576,604 505,803,976 A531,659,637

(F) ENfEstEIERE 41,160,318 36,969,150 22,890,905 11,894,574 A 2,079,827 A 15,061,359

((F=EZEEEE) ( 622,291,193) |[( 615,374,365) |[( 629,177,001) |( 636,336,653) |( 616,521,213) |( 621,871,695)
(FEEELIEHER) |(4581,130,875) [(A578,405,215) |(4606,286,096) [(4624,442,079) |(4618,601,040) [(A636,933,054)
(G) &5H(D+E+F) | 2645,544,388 511,578,541 510,820,561 501,601,027 2518,826,206 631,130,933
(H) R&EHEcE A 24,691,760 A 24,381,484 A 24,788,210 A 24,975,352 A 24,093,250 A 24,226,664
RHgEERSE(G+H) | £670,236,148 535,960,025 535,608,771 526,576,379 542,919,456 655,357,597
BIlEstEERE 41,160,318 36,969,150 22,890,905 11,894,574 A 2,079,827 A 15,061,359
((FEEZEEEE) ( 622,291,193) |[( 615,374,365) |[( 629,177,001) |( 636,336,653) |( 616,521,213) |( 621,871,695)
(FEE1E%1E3%8) |(2581,130,875) [(A578,405,215) |[(A606,286,096) [(A624,442,079) |(2618,601,040) [(A636,933,054)
DECAEREIIE 145,059,717 130,448,079 115,171,630 101,504,791 80,652,692 63,239,805
REERE 856,456,183 A703,377,254 673,671,306 639,975,744 2621,492,321 703,536,043

(E1) (SEEHMIE(CIHEFEHRMICH T D HERFRIBRZZSO CRRLTHIFT,
(F2) EiEstEEDEsF BINEEEETAEOERZV., TAZ TO35GdERE LT,
(E3) WEmDEEDstEBEE NSHEEDSERE (8 | OXRZEITSRIETN,

WD ECE D EEIE (FE8F)

LtE%5EEF@mE U TRIESNE Y,

18 =] £ 71 B £ 72 B £ 73 H £ 74 £ 75 H £ 76 H
(a) BETFREOESEF NG 11,591,049M 12,441,322H 10,701,127H 12,736,163H 9,399,060H 8,182,742
(b) BERREOBMIATESER 0 0 0 0 0 0
(c) INE RS 622,291,193 615,374,365 629,177,001 636,336,653 616,521,213 621,871,695
(d) DECEERIEIIS 158,160,428 142,388,241 129,258,713 113,743,980 95,346,882 79,283,727
(e) ZHpkNg&E(a+b+c+d) | 792,042,670 770,203,928 769,136,841 762,816,796 721,267,155 709,338,164
(f) picE 24,691,760 24,381,484 24,788,210 24,975,352 24,093,250 24,226,664
(g) BHEuNENSZEE(e— )| 767,350,910 745,822,444 744,348,631 737,841,444 697,173,905 685,111,500
(h) SEHEROHK 2,469,176,0750 |2,438,148,423[1 [2,478,821,01901 {2,497.,535,2090] |2,409,325,097 |2,422,666,4890]
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BADER)

N it ) fc & D ) 0 5 B
55 71 HA|5% 72 HA|%E 73 HA|E 74 HA|E 75 HA|E 76 HA
1T HhOxWSESR| 100M 100H 100H 100H 100H 100H
(8 {i) (7,286M) | (7,802M) | (7,839H) | (7,892M) | (7,747H) | (7,295H)

@< NEEHHREI—A>ZHADADRSIEHEEF. L5E( )NOREMEBEICE IV TEHNICBIREVZLE U

SDEEOFER _EOBURWLICDONT

- HEEEICF. FHRIRVEGD [EENEEE] & IEFHIRVERD [TaibREE RIDiEE) | Yo ET,

- HESE BB OEEMEH @R TTAE BEEEZFERTAE LODREG1CE. DEEEOLENIMEENIE LRI ET,

- DESESROEEMBENERTAZ TODHEICE. TODEWHDOENTALRE BFRIDESR) %KY DENEENEET
a—o

- TAIRE BRINES) IREUCIESE. DERESFELRBICHITIELCOZHEEDOBBITAD SLUZTAILRS R
&) EEBRUCED. ZOROELDORBEEDERITARERI ET,

- EBEHERICOVTIE. 20.315% (FrE#Hi15%. EESRIFTERI0.315% B X UHIARES %) DFRIC K DBREREBUNNTED
N, BEARBHENMEASNE T, BdH. BEPESZTEL. BEDBEERFCIFHREER EXHIEROBRIEHYFEBA. )
BEEIRTDCEDHTEED,

SENDFRHEDBS. HMENRBIET,

- BEEDWESNICIBREE(C(F. FRORABHEEICKRDITENDIET. <HUL(FE, BREESHICHBRVEGHE IS0,
SRR EDEIRVDFHBIC DEF UTIE. MBEBFIRFICTHERIND EEZHEDLET,

LT 7Y REDERERFHHE N1 SA (Z—Y) | SRURHRESDEREFFREE [J22FN | SA| OBEANR
TY, FERBGOEICH T DERWVIC OV TIFERFEREICHBNEHhE L IEE L,
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TAOKRERENMET 7V F (EEERE) JS5IJIL - L7V - (BASER)

[ ISYIL- L7 0-2 (BRANER) |

RIE30HADERER

5 BoAML USHgh ViddMester T | 75 )L - L 7 )b
R & o 2 f = ;A;ﬂj ijg = Constramedgh?k;ﬁm Xc: =] % L Hﬁ_ q'; ;/AH\ {E% &%E%ﬁ i@ f;_
AN = 3 7 1 VEA
(DECE) NS | EE= (BEEE) [ (BEEH) B = & A=

M M % % M % % % | BAH

4988K(2014FE11812H) 7,657 100 2.7 13,797 1.2 45.30 1.3 0.2 99.2 | 47,166
5088k (2014 12812H) 7,363 100 & 25| 13,373 A3, 4482 | A 1.1 0.1 99.1| 44,891
51K (2015 1 B13H) 7,437 100 24| 13,536 1.2 44131 & 1.5 0.2 99.1| 45,039
528820154 2 A12H) 6,999 100 | & 45| 13,740 1.5 4191 | A 5.0 0.1 99.0| 42,091
538AR(2015% 3 A12H)| 6,502 100 | & 5.7] 13,816 0.6 38.87 [ & 7.3 0.2 99.0| 38,815
548K (20155 4 A13H) 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
568K (20155 6 B12H) 6,416 100 & 0.6] 13,940 A0.7 39.96 1.9 0.2 98.9| 36,854
5788k (20155 7 A13H) 6,190 100 & 2.0| 13,832 0.8 38.77| & 3.0 0.2 98.9| 35,136
58HK (20154 8 A12H) 5,615 100 & 7.7 ] 13,591 Ay W4 36.01 ] & 7.1 0.2 98.9| 31,404
59HK (20155 9 A14H) 4,857 100 | 211.7] 13,601 0.1 31.16 | 2135 0.3 98.8 | 26,742
6088K(2015F10813H)| 4,917 100 3.3[ 13,460 21.0 31.88 2.3 0.2 98.8 | 26,707
61HIR(2015F11812H) 4,837 100 0.4] 13,404 A0.4 32.66 2.4 0.2 99.1| 26,144
6288k (2015812814H) 4,356 100 & 79| 12,883 A3.9 3120 & 45 0.2 99.1| 23,329
638K (20165 1 B12H) 4,029 100 & 521 12,817 A0.5 29.06| & 69 0.3 99.0| 21,020
6488k (20164 2 A12H) 3,778 100 | & 3.7 | 12,224 N4.6 28.16 | A 3.1 0.5 989 | 19,670
658K (20165 3 A14H)| 4,266 100 15.6| 13,211 8.1 31.76 12.8 0.0 99.1 | 22,050
665K (20165 4 A128) 4,118 100 & 1.1 ] 13,395 1.4 3095 & 26 — 99.0| 21,038
6788k (20165 5 B12H) 4,248 100 5.6 | 13,780 2.9 31.39 1.4 0.3 98.7 | 21,625
688K (20165 6 B13H) 4,229 100 1.9] 14,064 2.1 3113 & 0.8 0.2 99.0| 21,283
6988k (20164 7 H12H) 4,236 100 25| 14,382 2.3 31.03| & 0.3 0.3 98.7 | 21,143
70H8K (20165 8 A12H) 4,408 100 6.4| 14,624 1.7 32.50 4.7 0.2 99.0| 21,723
718K (20165 9 A126) 4,296 70| & 1.0 14,762 0.9 31351 & 35 0.0 99.1| 21,130
728K (20165 10812H) 4,405 70 42| 14,934 1.2 32.43 3.4 0.1 98.8| 21,145
738K (20165FE11814H) 4,204 70| & 3.0| 14,778 A1.0 3155 &a 2.7 0.1 99.0| 20,221
748K (20165 12812H) 4,612 70 11.4] 15,051 1.8 34.16 8.3 0.0 99.1| 22,473
758K (20178 1 B12H) 4,920 70 8.2 | 15,297 1.6 36.04 55 0.1 99.1| 23,874
7688k (20174 2 A13H) 4,953 70 2.1 15,427 0.9 36.59 1.5 0.2 99.1| 24,003
7783K(20174 3 B13H)| 4,905 70 0.4] 15,404 £0.2 36.54 | & 0.1 0.0 99.0 [ 24,090
78HAK(2017F 4 H128)|  4.688 70 ~ 3.0[ 15,603 1.3 3493 A 4.4 0.2 08.9[ 23,567

(E1) BEMEBROEEERIFDECEIAG .

(E2) BofA ML US.High Yield Master I Constrained (KRILR—=X) & NVT - F T+ PAUSH - AUJUYF - US/NA - A=K - T
I—0-AVARVAYR - AYFVIX KRILR=R) ODRTF—IZHEIC. BT 7V REEHZ10,000& U TRIRERTENSE LI
BDTT NI - FT - FAUA - AUUVF - USNA - A—=)UR - IZI—=T - AVARVAYR - A VFTVITR KRILR=X) D
SR, JWPEE. ZOM—YIDEREBOfAXUILU Y FHABELTVET . BofAX U Y FHEET 7> ROBZICASESITHHD
TlFR<, ZT 7Y FOERAFRRICH UL T—YVDEEZESBD TSI EEA.

(E3) BHDEHZ. BEMEORRZEERLT, BUAIEEEHOREZRALTVET,

CE4) BBL— K. SFHEBICHISINESEYBETEREOMEZD & ICREGEHRRNTEDDFHEFECIIVERINZ V- M ERALTVE
ED

(E5) REEALERG, YT—T7 Y RFOEALEZELSD 7Y M= [THE U BDESHE T,

(£6) AHEEALESIRTIENLES GIRLHES SJUBESTYEREET.




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

& 1238
BAMEESOHRBICOWNT
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6,000 400
5,000 - Ny 300
4,000 200
3,000 100
2,000 0

857285 E738k  H7AER H75HEK E: i S V4 788k
(2016.10.12)  (2016.11.14) (2016.12.12) (2017.1.12)  (2017.2.13) (2017.3.13) (2017.4.12)

— B (rh) — HESEREREMmE () MR (58

* HEEEHBIREEEMET. D BHAd) ZHEHICEBRELCDDEFBUCHELILDDT. 77 Y NERADEREN/N T+ —< YV AZRY
HOTHY ., BESFTDERDINRZRI HDTIFH I XA,

* PESEBIRETINESHNICOVNTIF. BESFHAFIAITDI-RICKIRBIFT, Fo. DERTOFREMFE. 77 ROBAMEICKUR
BRUET,

WE SR - R
73818 : 4,405
SR78HK : 4,688M (BHiLBCE420M)
& £:163% (DEEEHREN—X)

REEMBEOFEEHER
GIM rSAM=USNA - A—=UR - RYR:-T7YF BRLIZZX AN [GIM-US/N
A4 A4—=)JLF (BRLIZZRA) | ELWWVET, ) "DREZEUT. KRIVETD/N\A - 4—)LRES
(LB L. KRIVEBETOEEICKUTKRILFEY /TSI - L7 IVBVDEBES | Z1T% > liER.
BHMEDLELFBINA. TSI - UZIVHAEBBREO ERBREN TS RCHES L. BELEMEEF
FUFUL, <bULIF BEREICOVT] ZISRIIEE0,
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TAOKREEEFHET 7V F (BESERE) JS5IIL - L7V 0-R (BASDER)

e B B | BFBF \Ghuednnen B8 1 2 K|aw s EEEE

B K| (BN (B E R| (ST (BB x| - HEALE

M % % M % % %

(H8E) 2016F10812H 4,405 — 14,934 — 32.43 - 0.1 98.8

57388 108K 4,546 3.2 14,952 0.1 32.73 0.9 0.0 98.8
(HiR) 2016FE11814H 4,274 A 3.0 14,778 A1.0 31.55 N7 0.1 99.0

(HiE) 2016F11814H 4,204 — 14,778 — 31.55 - 0.1 99.0

5748 IRIEFS 4,449 5.8 14,825 0.3 33.12 5.0 0.1 99.2
(HiR) 2016FE12812H 4,682 11.4 15,051 1.8 34.16 8.3 0.0 99.1

(i) 2016F12812H 4,612 — 15,051 — 34.16 - 0.0 99.1

27558 128K 4,878 5.8 15,134 0.5 35.72 4.6 — 99.1
(H#8%) 2017 1 B128 4,990 8.2 15,297 1.6 36.04 55 0.1 99.1

(H8E) 2017 1 B128 4,920 — 15,297 — 36.04 - 0.1 99.1

27658 1 B=X 4,989 1.4 15,348 0.3 36.40 1.0 0.1 98.9
(HAR) 20174 2 B13H 5,023 2.1 15,427 0.9 36.59 1.5 0.2 99.1

(HiEm) 20174 2 B13H 4,953 - 15,427 - 36.59 - 0.2 99.1

7788 2 B=X 4,965 0.2 15,569 0.9 36.16 AN1.2 0.1 99.0
(H8%) 20174 3 B13H 4,975 0.4 15,404 AN0.2 36.54 A0.1 0.0 99.0

(i) 20174 3 B13H 4,905 - 15,404 - 36.54 - 0.0 99.0

Z578HA 3 B=X 4856 2o 1.0 15,536 0.9 35.59 2N2.6 - 99.2
(HAZR) 2017# 4 B12H 4758 | A& 3.0 15,603 1.3 34.93 N4 4 0.2 98.9
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(b) REZGREOEMESTES AT 0.00 0.00 0.00 0.00 0.00 0.00
(¢) NEtFHRE S 434.78 438.05 439.65 441.50 443.18 445.02
(d) HECHEREE 28.87 29.61 28.55 23.92 29.51 25.54
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d Yk |0 # | &= &
0O TH 0O A
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(1) SEHEFRELURE,
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(1) BH7 7V RICBI1F 3 BERHEIR OFIZERERA LD

N1k
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(2016£1081381'52017F 4 81285 T)
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X ﬁ‘ﬁﬁﬁ% P E FEEEE[ 5572
A |BEALD|B/A| C  |E@ALD |D/C
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TAOKREEEFHET 7V F (BESERE) JS5IIL - L7V 0-R (BASDER)

(2) BUE(ETERS WIS E(SFEMEDIBR

i =725k = 78 Hl 2017 4B12818%E
" T o %0 ®[FM@EE . 5 ® /8 B %

0O F0O M B O &\ E
AT - XR— - IF=T7UR 98,290 98,290 | 100,177 FH %
CF) BAREETHET, BREEEZ W 23,318,556 97.2
IAD - IRx— - IPF—T 7R 100,177 0.4
O—)L - O0—2F., 20 568,197 2.4
S E(SE SRR 23,986,931 100.0

BEE. 8. TFSLUREMHEDRS
(20166£118148). (20165128128). (20174 18128). (2017428130). (201743 8138). (2017F45128)KE

(F) FHmBRDBRAEREFEHET,

L B £ 73 H K £ 74 B X £ 75 B X £ 76 B X £ 77 B X % 78 B X

(A) BE 20,630,130,215M | 23,241,063,556F | 24,310,670,232F | 24,404,105,932F3 | 24,536,983,322F3 | 23,986,931,548M
J-)b-0-VEF 501,718,637 594,144,211 546,784,587 512,017,734 595,320,527 568,197,257
REEFRMIS(EMDE) | 20,028,204,165 22,266,721,761 23,663,688,061 23,791,900,443 23,841,475,040 23,318,556,365
%gzjgi;(nwﬁgﬁ) 100,207,413 100,197,584 100,197,584 100,187,755 100,187,755 100,177,926
ENION - 280,000,000 - - - -
(B) &f& 408,188,560 767,240,516 435,713,277 400,777,014 446,383,030 419,516,083
B/ - 140,000,000 - - - -
RN oz 336,707,988 341,066,693 339,660,861 339,223,552 343,769,166 351,887,181
RILEERE 48,712,266 266,813,080 72,502,950 36,581,318 79,923,416 43,530,802
RILSFEERIN 22,611,297 19,071,308 23,099,632 24,353,204 21,919,306 23,165,611
TDRILER 157,009 289,435 449,834 618,940 771,142 932,489
(C) fBERE(A—B) | 20,221,941,655 22,473,823,040 23,874,956,955 24,003,328,918 24,090,600,292 23,567,415,465
TR 48,101,141,204 48,723,813,324 48,522,980,188 48,460,507,493 49,109,880,952 50.269,597.413
TERRUBIME  |227,879.199,549  [A26,249,990,284  |A24,648,023233 |~24,457,178575 |A25,019,280,660 |A26,702,181,948

(D) ZEERO% 48,101,141,2040 | 48,723,813,32400 | 48,522,980,1880 | 48,460,507,493 | 49,109,880,9520 | 50,269,597,4130

1705 BEfiH(C/D) 4,204H 4,612 4,920 4,953H 4,905 4,688M

* 557 283R(CH (T D ITAEEIF48,003,181,547M, BIERHIR (5573H1~557851) ICH (T2 BIIRETAZEE9,245,968,764M, [EfFHITAZEE6,979,552,898M Y,
* 557 8HAR DT S W DB EE2EI3 4,688 T Y .
* 557 BEATK DFEEFEEN TTAZEZ TR > TH Y. ZDEAEF26,702,181,948M T,
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SAKESEFRETZ 7N BEEIRE) ISV L7V O—R (BASER)
BIEZ DR £738 5201666108130 ZE20166£118148 768 £2017418138 Z2017428138
2744 820164118150 ZF20166£128128 778 22017428148 Z2017438138
E758 820166128138 E20174 1 5128 %788 B201743H148 E201744 5128
1B B ®E 73 W %= 74 B = /5 W = 76 W %= 7/ = /8 W
(A) BELZINE 368,336,195M 342,577,441 324,562,8809 388,909,715 351,134,882 313,988,862/
SHEAS 368,345,973 342,588,743 324,573.423 388,921,254 351,143,224 314,001,644
SRR 2 16 61 41 1 12
SIS N 9810 |~ 11318 |~ 10604 |~ 11580 |4 8353 | A 12,794
(B) BffiEEsssEiEs |~ 987,283777 1,969,241,861 1,503,343,870 136,390,041 |~ 226813398 |~ 1,017.869,144
B 7,271,388 1995.747.422 1524,848,041 143,101,040 189,567 6631942
FEE A 994555165 | A 26505561 |4 21504171 |A 6710999 | A 228102965 |~ 1,024501,086
(C) {E5EsREIS A 22768306 |~ 19203734 |~ 23260031 |~ 24522310 |~ 22071,508 |~ 23326958
(D) SEIEREA+B+C) | A 641,715,888 2,292,615,568 1,804,646,719 500,777,446 102,249,976 |~ 727,207,240
(E) SifRRaiEssS | £18307,693649 |A18834,131618 |A16368613,068 |A14477,220544 |~14,070,169.764 | A14,114,251,856
(F) SBIMESEEIEMSE | A 8593082024 |~ 9367407541 |~ 9744396023 |~10,141,502925 |~10,707,591,706 | ~11,508,835,671
(EAEEE) | 2001350982) |( 2134351675 | 2133343.181) |( 2.139541,148) |( 2.176458,184) |(  2.237.139,404)
(GEEHBIIENME) |(A10,684.433006) |(A11501.759.216) |(A11,877.739.204) |(A12281,044.073) |(A12.884,049.890) |(A13.745,975,075)
(G) BEH(D+E+F) | A27,542,491561 |£25908923591 |£24308362372 |£24,117,955023 |~24675511,494 | 26,350,294,767
(H) IS TS A 336707988 |~ 341,066,693 |~ 339660861 |~ 339223552 |~ 343769166 |~ 351,887,181
REGHIBRS(G+H) | £27,879,199,549 | £26,249990,284 | A24,648,023233 | ~24,457,178575 | ~25019,280,660 | £26,702,181,948
BIEFRIERS | & 8593082024 | A 9367407541 | A 9744396023 | A10,141502,925 | A10707.591,706 | A11,508.835,671
(EEMZAEMEE) | 2091.350982) | 2.134351675) | 2133343181) |( 2139,541,148) |( 2.176458,184) |(  2.237.139.404)
(GEEIERIENE) |(A10,684.433006) |(A11501.759216) |(A11,877.739.204) |(A12281,044.073) |(A12.884,049,890) |(A13.745975,075)
SEEHETS 147,733,786 142,932,247 119,347,407 147,460,008 130,221,027 67,194,263
et £19433851,311 | A17.025514990 | A15022974617 | A14463135658 | A14,441909981 | A15260,540,540
(1) ERBIECGEEENNT O RS SR E S CRRL (B F T,
(E2) BilfsstEEEEEF. BIEREETAEDEREZVL., TAZ FO2BG(FBARE LT, LO25EFFEE UTUIBEINE T,
GE3) WEDEEDEBREG [NEDEEDEBRE (188 | OXRZEITSRIESL,
B S DO ERIE (EE)
1B g = 73 f ® 74 B = 75 f = 76 = 77 W = 78
(a) BEPRE DI SZNZS | 3455633990 | 3397274150 | 320,427.418@ | 370750722 | 329,059,043F |  290.656,886F
(b) BBEEREOBMISTBSEE 0 0 0 0 0 0
(C) REpEs 2091350082 | 2.134351,675 | 2.133.343.181 | 2.139.541,148 | 2.176,458.184 | 2.237.139,404
(d) HEERBLS 138,878,375 144,271,525 138,580,850 115,932,838 144,931,150 128,424,558
(e) “HAENREa+b+c+d) | 2575792756 | 2.618.350.615 | 2.592.351.449 | 2626224708 | 2.650,448.377 | 2.656.220,848
(f) Hies 336,707,988 341,066,693 339,660,861 339,223,552 343,769,166 351,887,181
(g) BHREUATNSE (e — 1) | 2239084768 | 2077283922 | 2.252.690,588 | 2.287.001,156 | 2.306,679.211 | 2.304.333,667
(h) ZHEROK 48,101,141,20401 [48,723,813,324071 [48,522,980,1880] |48.460,507.49301 [49,109,880,95201 |50,269,597,41301
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- TALRE (BRIDEE) HRELUCEEE. DEEHERICHTIELORBEDERITAD S5
&) ZERUCEED. TDHROELDZHEEDERTALRIET,
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TAOKESEAHMEBET 7 VK (BEERE) BFM - - (BASER)

| BAM-1-2 (EAHER) |

308 DERRIR

5 BofA ML USHigh Yield Master T N = =
e o= B iﬁ \Agﬁ; & | Constaned (AT s 3t gaibs oA E
N pray > 35 i = i =
(D) NS % X:@%hmﬂg = & FEDNI =S
M M % % % % BHH
498K (2014F11812H)| 10,036 50 1.1 13,797 1.2 0.3 98.9 6,799
S08AX(2014F12812H) 9,661 50 A3.2 13,373 A3.1 0.2 98.9 5,802
STHAR(2015% 1 A13H) 9,757 50 1.5 13,536 1.2 0.3 99.1 6,664
5288 (20155 2 H12H) 9,807 50 1.0 13,740 1.5 0.2 99.1 6,657
538X (20155 3 H12H) 9,757 50 0.0 13,816 0.6 0.2 99.0 6,601
548K (2015%F 4 A13H) 9,811 50 1.1 13,970 1.1 0.2 99.0 5,677
55H8x (20155 5 H12H) 9,795 50 0.3 14,034 0.5 0.2 97.5 5,546
56K (2015%F 6 A12H) 9,675 50 A0.7 13,940 A0.7 0.3 98.8 5,359
578K (2015% 7 A13H) 9,554 50 A0.7 13,832 0.8 0.3 98.7 5,195
58H8x (20155 8 H12H) 9,344 50 N7 13,591 N7 0.3 98.8 5,016
S590HAK (20154 9 A14H) 9,305 50 0.1 13,601 0.1 0.3 99.0 5,114
608K (2015%FE10813H) 9,126 50 N4 13,460 A1.0 0.3 99.0 4,952
618K (2015F11812H) 8,955 50 AN1.3 13,404 A0.4 0.3 98.9 4,615
628K (2015F12814H) 8,452 50 AN 12,883 A3.9 0.3 98.6 4,217
638K (2016 1 A12H) 8,425 50 0.3 12,817 20.5 0.4 98.6 3,973
6488x% (20165 2 H12H) 8,001 50 N4.4 12,224 JAVNS) 0.6 98.9 3,558
658K (20164 3 A14H) 8,467 50 6.4 13,211 8.1 0.1 99.0 3,719
66K (20165 4 H12H) 8,499 50 1.0 13,395 1.4 - 98.9 3,677
678x% (20165 5 H12H) 8,628 50 2.1 13,780 2.9 0.4 98.6 3,686
688K (20165 6 A13H) 8,715 50 1.6 14,064 2.1 0.2 98.8 3,595
698K (20164 7 A12H) 8,851 50 2.1 14,382 2.3 0.4 98.6 3,569
70H8XR (20165 8 H12H) 8,924 50 1.4 14,624 1.7 0.3 98.9 3,612
71HR (20164 9 A12H) 8,924 50 0.6 14,762 0.9 0.0 98.7 3,651
728K (2016E10812H) 8,958 50 0.9 14,934 1.2 0.1 98.8 3,755
738K (2016F11814H) 8,743 50 AN1.8 14,778 A1.0 0.1 98.3 4,007
7AHR (20165 12812H) 8,843 50 1.7 15,051 1.8 0.0 94.9 4,551
75H8R (20174 1 A12H) 8,910 50 1.3 15,297 1.6 0.1 99.2 4,724
J6EAR (20174 2 B13H) 8,900 50 0.4 15,427 0.9 0.3 99.2 4,443
778X (20175 3 H13H) 8,833 50 0.2 15,404 0.2 0.0 98.8 4,304
78K (2017F 4 B12H) 8,837 50 0.6 15,603 1.3 0.3 98.9 4,568
(E1) BEMEOWEZRINESAH.
)

(£2) BofA ML US.High Yield Master T Constrained CRRJLR—=2X) (& N2YT «FT - PAUD - XUJUYF - US/NA - A —JUR - TR
F—1 - AVARUVAYR - AVFVIR KRIUIN—R) DRF—IZBHEIC. BT 7V REFEH%Z10,000& LU TKIBERTENSELC
BDTY, NVT - FT - PAUD - XUJUYF - USNA + A—)UR - YRI—T - AVARVAYR - A VFVITR (KRIURN—X) D
SEiE. ANFEE. TOM—UIOHETFEBofAX UL Y FHABLTVNE T, BofAXULU Y FHFHET 7Y ROEEICASES5T DD
TlRIBL ST 7Y FOEARRICH L TC—UDEEZE S HD TG I FEA.

CE3) BHDIEHF. BEMBENORKRZERL T, BAIEREOREZHRALTVET,

(£4) AHEEALEEGE. YP—T7 Y FOMALEEYLD 7V RR-X([HEEUIcDDZEZHF T,

(E5) RIEEALRGHHTIECHLES (GIRHES) BIrUESEYERESTT.
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& 1238
BAMEESOHRBICOWNT

(M) (EH)
9,400 100
9,200 |- 80
9,000 \/\j\ ’\/_A/\/_/ 60
8,800 W V VvV 40
8,600 20
8,400 0

720K 73K E7ARRK 758K ESWAGL:EP S FE77HIR ZFE78HIR

(2016.10.12)  (2016.11.14) (2016.12.12) (2017.1.12)  (2017.2.13) (2017.3.13) (2017.4.12)
— BAEMEE () — HEhEeBREEEMER (i) MEERER (B8

* HEEEHBIREEEMET. D BHAd) ZHEHICEBRELCDDEFBUCHELILDDT. 77 Y NERADEREN/N T+ —< YV AZRY
HOTHY ., BESFTDERDINRZRI HDTIFH I XA,

* PESEBIRETINESHNICOVNTIF. BESFHAFIAITDI-RICKIRBIFT, Fo. DERTOFREMFE. 77 ROBAMEICKUR
BRUET,

WE SR - R
73815  8,958H
788K : 8,837F (BHLFEcE300M)
B & XR:20% DEEBREN—X)

BEEMBEOE LT ER
GIM rSRAM-USNA - A—=)UR-RYR-TPYR JPYISX AT [GIM-US/N
A A—ILR (JPYZTSR) | ELWVET, ) NDEREZBU T, KRILEBTD/NA - A —)LRESS
([CIREUL. KNILVEBETOEEICH U TKRNLEY /BARMABVDREN Y IZTROICER. B35S
D EFOFBIAN SEEMERG LR UF Uz, <HULIE MRERIBEICOVT] ZISRIEE0,
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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 % % % %E %

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

M % % % %

(#3E5)20165108128 8,958 - 14,934 - 0.1 98.8

5738 108k 8916 205 14,952 0.1 0.0 98.7
(#35)2016%118148 8,793 A1.8 14,778 ~1.0 0.1 98.3
(#3E)2016%118148 8,743 - 14,778 - 0.1 98.3

745 118% 8,770 0.3 14,825 0.3 0.1 99.0
(#35)20165%128128 8,893 1.7 15,051 1.8 0.0 94.9
(#3)20165%128128 8,843 - 15,051 - 0.0 94.9

7557 1285 8,862 0.2 15,134 0.5 - 98.7
(#3)2017% 1 B128 8,960 13 15,297 16 0.1 99.2
(#9&)20174% 1 8128 8,910 - 15,297 - 0.1 99.2

£765 EES 8916 0.1 15,348 0.3 0.2 98.4
(#35)20174 2 B1360 8,950 0.4 15,427 0.9 0.3 99.2
(#3)20174 2 B1360 8,900 - 15,427 - 0.3 99.2

778 PEES 8,982 0.9 15,569 0.9 0.1 99.2
(#3)2017% 3 B1360 8,883 ~0.2 15,404 £0.2 0.0 98.8
(#3)20174 3 B1360 8,833 - 15,404 - 0.0 98.8

578857 3 A% 8,875 0.5 15,536 0.9 - 99.0
(#35)20174 4 B128 8,887 0.6 15,603 13 0.3 98.9

() BRBEMBARDESRAS. BEXIFHEL,
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BERIEICONT (2016.10.13~2017.4.12)

BRE/NA - 1 —)b FESFTR
KENA - A=)V MESFTRIFEF U LI,
E73ELY . KEARBERETO NS Y TROBHZZIT—BNICTET 2BEDRESNF LI
B ZORBREFGAEREEFEPERVBEGIAREZERIC. BRAICHBULI U, 2017438
W@EH\EEW%@T%[Eﬂé%@M%-4—»Pﬁ%ﬁﬁ%%ﬁﬂ%%ﬁﬁibhﬁ\kaﬁ
BHEL. ZORIFEEVDFFHERLF Ul
WEHENMR
BATE. BIEN2016FICBA L [RESHIRMEMEEN - BNERMEN] Zis L. RBREF
(FEAITHBLUE U, —75. FRB CKEEMERHIEESSR) F. BEREMNOFEERL VI %
2016F12BBKV2017F 3 BICENZEN0.25% R > hFD5|E L(F. 0.75~1.00% & LEF LTz,

BIEREARIRICBII B [SiEDERA ]

BET77VR
FEUT. GIM-USNA - 4—=JUR (JPYZTSR) ORRHABSNDREESGZSMICHED &
[CKDT. KE/NA - 1 —ILRESEHSDINHDEFZHIULET,

BGIM-USNAS - A4=)LK (JPYTSR)
FEUTKRIVEBTDNA - 4 —)URESFITKREL. KRIVETDEEICH U TKRILFEY /BAM
BLDBEBNY IZTRDTET. GRAMEDBERGHNEELTE UCBEOEBRZDSUET, /\1 -
A =)L RESDHEFANCELUTIEF. RELT Y PoCE D BRIEMERZER U ERZ
DHEHTY,

WI9AD - I%— - IY—=T7UR

BEDZEMICEEL. TENBERZTRVET,
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TAOKESEAHMEBET 7 VK (BEERE) BFM - - (BASER)

(2016.10.13~2017.4.12)

R—=bT7AUFICDONT

|
LBI7VRE GIM-USNA - A4—=)UR (JPYTSR) &40 - Xx— - IF—T7URIC

BEIDIT7VR - FT - D7 VXTHY ., BERABEZBEO TG IM-USNA - A—JLR (JPY
TSR) "DEREEEESNICHIZFULE U,

BGIM-USNAL - A4—ILE (JPYTSR)
FEUTKRIVETDNA - 4 —)LFESZPLICIREL. KNVETOEECH U TKNLFEY

HAMEVLDBEBNY IZETRDIIET. EHEMEDBREBIHNEELTTE UINBEOERZD S UE Ul
NA A =)L REEDBEHANICELUTIFE. SIEHEERNLT v IPOICE D BERISEMERZER U
TEBRZETRWVE Ul
WI9AD - I— - IY—=TF7UR

M EEDZRMICERL. BHOEG. RERSISLUI—I - O—VEFICKLDERZTREL

F U,

RIFI—=TEDERICDODNT

BT 7V NIEAOFHOECEBEREELBRAINYFV—IZRIFTTHI T o
DTDIS D387 7Y ROBEMEAESERBHE DEEEDONL T,

(%)
2.0

1.0
‘ ‘ r{j ] [ P2
‘ ‘ : B ——— + E@BofA ML US.High Yield Master I

0.0
Constrained (K RJLRX—X)

1.0 |
2.0

738 557481 758 768 £E778 %788
(2016.10.12  (2016.11.14 (20161212 (2017.1.12  (2017.2.13  (2017.3.13
~2016.11.14) ~2016.12.12) ~2017.1.12) ~2017.2.13) ~2017.3.13) ~2017.4.12)
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A OKEEEFHET 7V F (BEERE) BFM - - (BASER)

SEEICONT

73N OFE78HD 1 HFOB NEcE: (BhAd) (FZNZNS0MEVcLE L.

g TS ORERIUS FE0 NEHEROEBE (1 50HY) | 28RS,
BB, BRBICOTFLTIE. ERAMICEDTIERTIECVEEEET,
EARREOWR (17505Y)
25738 7458 758 765 5778 257858
15 S| 20165108138 | 20165118158 | 2016128138 | 2017418138 | 2017428148 | 2017438148
~2016&118148 | ~2016F128128 | ~2017£ 18128 | ~2017&28138 | ~2017838138 | ~2017£4E8126
HENELE @A) (M) 50 50 50 50 50 50
S EE(MAAER (%) 0.57 0.56 0.56 0.56 0.56 0.56
LERDIRZE (M) 36 42 35 36 29 28
LHADINZE LIS (M) 13 7 14 13 20 21
BHEH D B R EE (M) 921 915 902 888 869 848

CE1) [2FOWNES] & MBEEREOEIFNG] BLU [REEREOEMESTESFRLE] NoNRICHAEUERTT, Fe.

] BKRU [DEERETIE] DSHEICHHUICEETT .
(£2) ARBEFBTTSY. BEONE E SHRONFUANDESTHILIANEE BAD) ([CERULBVWEENH) FT.
(£3) SHDEREONEEMBLRFSMOELE BhAd) OMREEME (DiEAD) ([CHITIHET, T7 Y FONEHELFRR) FT,

BimoEcEDEtEBE (1 30354)

[HHADINE IS (& [INEEEE

s} 8 5738 748 55758 55768 778 55788
(a) BREEREDISFINE 36.06M 42.46M 35.80M 36.60M 29.48H 28.31H
(b) BBELRREOEMEES TE SRR 0.00 0.00 0.00 0.00 0.00 0.00
(c) NasaEEE 855.74 867.08 870.34 871.12 872.45 869.97
(d) DECEREIE 79.57 56.38 45.87 31.16 1717 0.00
(e) HHANBECIKEE(a+b+c+d) 971.38 965.92 952.02 938.90 919.11 898.29
(1) DEcE 50.00 50.00 50.00 50.00 50.00 50.00
(g) BRHNICNREE(e — 1) 921.38 915.92 902.02 888.90 869.11 848.29

(0F) THRZEM UcZBEEN SHREEZ5T ELTVET,

S 0Em7T e

BET7UR

FEULT. GIM-USNA - A=)LF (JPYTSR) "OREEGZSAICRDOILICKDT,
KENA - 4 —)LRESHSOIGDOESZHILET,
BGIM-USNAL - A4—ILE (JPYTSR)
FEUTKRIVETD/NA - A —)UMESFICTIREL, KFIVETOEEICKH U TKRILEY B4AH
BLDRBNY IZITIED LT, EHRMEDERBHRERZE UINGOERZHSULE T, /\1 -
A —)U RESDEHFANICEREUTIE. R AT v FotfCE D ERIENERZ SR UIOERZ#IT T

7% T,

WA - I%x— - IY—-T7UR
MENMEPEEOREMICEEE L. MHOEGYI—IL - O—VF(ICKDERZITR O AT,
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1 /03 OFERAOR

57383~ 5578H
(2016.10.13~2017.4.12)

15 g HE OB o B =
£ @| K =
- . o, | {ESTHREN=HA-pOD A9 EUEATE X (SSERANE
RGBSRl Oee0% Hich TS ELEEEI8,87 4P T
no= e BESHMHE. 77V ROBEREHE. BT OEHEN., EL£MEDHE,. 5
% E 2 ) (17) | 0199) | 2’ gmumeenmm=ni
REaitHd. ERRSESSERAOEM. OERNTOST 7Y ROBSE, BA%
R = .
(B8R 1) (33) | (0.370) ORI = Y
(Z = 8 1) (1) | (0.016) | FELRITNDIF. BERHEDSE, BIEHN SDEROETOII
D . | SEEETN = BP0 ERE TR, B O TSRO
ot : FEEIFHRE. BMEEEE0FEEOR, 55BN AL S
S B | BEEEEEG B = HiP OB MR NS (B HiP O T SO
s BMEESEE 1BE. BMEESONE DMERET 2HEICHT BHe
zZ 0t B H 0 | 0.004 |ZOMEA=HDOZOMER,  BHhOFEZED
& & & [ 0) | (0.004) |EEBAR. BETEAZCIILD T7 Y ROBEECHRDER
=1 g 52 0.584

(G£1) BhOBER (HERON D2 DDIEHEERZZD) (8. BHICK > TREEOKICEEN HDcH. BEOHMEDBE L CLIVERU
BRTT. BB, TEZSEFHE BMEESES HSLUZOMERIF. COT 7Y RPMEFANTVD YT =T 7Y ROXILASIEERED S
B, ZDT7VRICHINT 2HDZESHET

(£2) BEEBO&RA. TOT 7Y RIHEFANTVSRERBTES (WF—7 72 NER<. ) DXL IBRAZSHEE .

(£3) SEMISEECELICHRBZUEAALTHIET,

(£4) HERIE 1 A0HY DZNTNOERSEZ AhOTHREEMECTHRLU T100ZRUIBDTI,
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A OKEEEFHET 7V F (BEERE) BFM - - (BASER)

WEES LU IDIRR
IRE(SFER A
(2016£E1081381'52017F 4 B12BF T)

®_B % 75 8 ~ % 78 1
B B % B

O #lz ®mo #=e =

TO| _¥m@|  FO|__ 8

SNE GBER) 17,466.368 [1,578,601 [8,550.074 | 778,000

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

BEERFTERIR
KREETEERESS
(2016510813515 2017F4812HF T)
] 73 =i ~ E3 78 ]
5 5 5t F
bz A O M| = 2R | 8 fizd A ] H| = 28 |
F0O FM M F0O FM M
I TRATS HGH VELD BOND 00 | rassoon| o | SMIRUETHE HGH YEID BN osso7a| 778000 a0

(1) SEHEFRELURE,
(E2) SEOBAEREFIET,

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

N1k
YERLEAR (5573HA~5578H) thICHIF B FIER
RALDEE|EH ) T A

2) 9147 « v— « IF—T 7V RICHIFDHERER

EhOFIEREHRA & QG KR
(2016£1081381'52017F 4 81285 T)

R £ /3 B ~ = /8 MW
X N BEEE( 557 = FEEEE[ 5572
A |BEALD|B/A| C  |E@ALD |D/C
B5linB B5IHRD
ShM| @PM| %| @AM| &A1 %
NFHE 209.935 | 44,251 | 21.1 . I
I O—> 7322781 iy - i
B s (100999 —|  —1]99999 -l -

() FHREEE0.0%
¥EHREAGEF. YTF—DT 7Y FOBRFOMDOEGSH NI 28Z\E—
T77 Y RORY =T 7 Y RIBEOHOEIS.

(3) SERHAER OB RFTFHAILERICH I 2FIEH
RAND3ZIL R

SYEREAR (5873H8~%5788) DICHIFBFTER
EFHRDFIZEBFRANDZILVES D X B A
ARZBIEAL (S, WAEEROREENCET SEEH1 155 1 BTN

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

WEASERExR
M IT7URFT « T7VABEANIHERT 7V
R DERHE
o e 5 78 W %
CT PR T mewmalk =
S EHRESEER AL F0O T %
TARVES)
SI TR HGH YIELD Lo 555,435 4.517.374 | 989

GE1) HRIEIE, WEERERICYT SEHMEADLEER,
(x2) FHBHERDBALREISVIET.
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TAOKESEAHMEBET 7 VK (BEERE) BFM - - (BASER)

(2) BigEIETERR Wiz E ST EDER
" 0 wmo m[F60E - 5 £ 78 M X

F0O F0O FH B i |tk E
94D XF—-IP—TrYR| 23590| 23590 24043 Y %
(F) BARBIFIET, REETERMEES 4,517,374 97.8
AT - XR— - IP—TFUR 24,043 05
J-)L - O—2E, 201t 79,167 1.7
REEEMERE 4,620,585 100.0

BEE. 8. TFSLUREMHEDRS
(20166£118148). (20165128128). (20174 18128). (2017428130). (201743 8138). (2017F45128)KE

(F) FHmBRDBRAEREFEHET,

L B £ 73 H K £ 74 B X £ 75 B X F 76 B X £ 77 B X % 78 B X
(A) BE 4,069,563,095M | 4,603,479,299H | 4,790,243,275M | 4,491,885,712M | 4,412,320,778M | 4,620,585,877H
J-)b-0-VEF 107,441,717 261,879,725 81,104,681 60,443,026 133,377,627 79,167,980
REEFRMIS(EMDE) | 3,938,070,836 4,317,551,391 4,685,090,411 4,407,396,862 4,254,897,327 4,517,374,432
%gzjgi;(mﬂm) 24,050,542 24,048,183 24,048,183 24,045,824 24,045,824 24,043,465
(B) &f 62,426,586 52,409,333 65,364,990 47,962,660 107,449,061 51,710,306
E SN Pl 22,915,640 25,731,812 26,515,353 24,966,479 24,368,257 25,850,310
RILEEE 35,292,266 22,768,942 34,080.874 18,211,421 78,981,292 21,420,176
RILSFEERIN 4,189,604 3,852,762 4,680,458 4,664,082 3,951,407 4,262,068
ZDRILER 29,076 55,817 88,305 120,678 148,105 177,752
(C) HBmERE(A-B) | 4,007,136,509 4,551,069,966 4,724,878,285 4,443,923,052 4,304,871,717 4,568,875,571
T 4,583,128,005 5,146,362,514 5,303,070.787 4,993,295,948 4,873,651,566 5,170,062,067
REAEEERE  |& 575991496 |& 595292548 |~ 578,192502 |~ 54937289 |& 568779849 |A 601,186,496
(D) ZEERO 4,583,128,00500 | 5,146,362,51400 | 5,303,070,7870 | 4,993,295,94801 | 4,873,651,56600 | 5,170,062,06701
1 HOSYEEHE(C/D) 8,743H 8,843 8,910 8,900A 8,833H 8,837H

*557 28R (ICHIT DITALRIFA,191,841,450M, HERHAR (5738~57888) ICH(FHBIRETTALEE2,179,560,657M. BEfEFHITAEE1,201,340,040HTI .
*EB78HIARDST RO DFIERELRIF8,837MTY,
* 557 BEIR DB ELZEN TR Z NO > THY . TDEEAF601,186,496M T,
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BiEEORR 738 520164108138 ZE2016F118148 %76 852017418138 E2017428138

748 B20164F118158 ZE2016F128128H 5778 B2017428148 E201743 8138

758 B2016512R138 F20174 1 8128 %788 B201743H14H F20174453128
I8 =] £ 73 # £ 74 # £ 75 # ¥ 76 H s 77 # $ 78 H

(A) BeHFIND 20,751,094H 22,972,479 20,440,656 22,578,257 18,350,830 16,875,878H
ZEECSE 20,754,153 22,977,760 20,445,114 22,581,417 18,352,940 16,879,428
RHFAIR 7 7 11 50 18 4
IR A 3,066 | & 5288 | & 4,469 | A 3210 | & 2,128 | A& 3,554
(B) AffisEzs5cEE4 | & 90,267,576 56,698,322 45,805,615 2,089,937 | & 23,719,723 15,516,479
JTEm 977,162 57,243,871 46,657,517 2,482,385 597,143 15,614,628
TER AN91,244738 | A 545,549 | & 851,902 | & 392,448 | A 24,316,866 | A 98.149
(C) {SEEsRM= A 4,218,680 | A 3,879,503 | A& 4,712,946 |~ 4,696,455 |~ 3,978,834 | A 4,291,715
(D) HEt&(A+B+C) | & 73,735,162 75,791,298 61,533,325 19,971,739 | & 9,347,727 28,100,642
(E) mifpigsiiss | £341,970,187 | ~423,048,457 | 2360,927,884 | ~2302,004,018 | ~289,473,561 316,856,658
(F) enfgstEEass | £4137,370,507 | 2222,303,577 | 2252,282,590 | ~242,374,138 | ~245,590,304 | ~286,580,170
(fo8%8=8%)  [( 392,198,074) |( 446,231,908) |( 461,551.681) |( 434,978,665) |[( 425,203,408) |[( 449,782,759)
(FEEEmMIHZEE) ((24529,568,581) [(£668,535,485) [(4713,834,271) |(£677.352,803) |(£670,793.712) |(A736,362,929)
(G) &st(D+E+F) | 553,075,856 | ~569,560,736 | A551,677,149 | A524,406,417 | A544,411,592 | 575,336,186
(H) N7 i A 22,915,640 |~ 25,731,812 | A 26,515,353 | A 24,966,479 |~ 24,368,257 | A~ 25,850,310
TR E(G+H) | £575,991,496 | 2595,292,548 | A578,192,502 | A549,372,896 | 568,779,849 | 601,186,496
EEsEEERSE | £137,370,507 | 222,303,577 | £2252,282,590 | 2242374138 | 2247,218,000 | £297,791,358
(o880 [( 392,198,074) |( 446,231,908) |( 461,551.681) |( 434,978,665) |( 423,575712) |( 438,571.571)
(FEEBIIE=ER) [(2529,568,581) |(4668,535,485) |(A713,834,.271) |(A677,352,803) [(A670,793,712) [(A736,362,929)
DECEEMIBILE 30,085,420 25,138,524 16,795,923 8,876,298 - -
HREIE R A468,706,409 | 398,127,495 | A342,705,835 | A315,875,056 | A321,561,849 | A303,395,138

(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 £ 73 # F 74 B £ 75 #H £ 76 H £ 77 # £ 78 #
(a) BRERREOESE NG 16,531,337H 21,853,051H 18,985,641H 18,278,856 14,370,972H 14,639,122H
(b) RERRROBMISTES R 0 0 0 0 0 0
(c) T 392,198,074 446,231,908 461,551,681 434,978,665 425,203,408 449,782,759
(d) DECEEREILSE 36,469,723 29,017,285 24,325,635 15,563,921 8,369,589 0
(e) ZHpkNgB(a+b+c+d) | 445,199,134 497,102,244 504,862,957 468,821,442 447,943,969 464,421,881
(1) i 22,915,640 25,731,812 26,515,353 24,966,479 24,368,257 25,850,310
(g) BRHUNENSE(e — ) | 422,283,494 471,370,432 478,347,604 443,854,963 423,575,712 438,571,571
(h) 2EEROH 4,583,128,00500 |5,146,362,514 15,303,070,787 |4,993,295,948 |4,873,651,56601 |5,170,062,067
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(D) ZEIEROLK 32,648,848[1 32,715,278 33,315,9830 34,977,57200 36,809,3350 38,391,2850
1504 B#{HE(C /D) 7.152M 8,015M 8,086 8,185 8,352M 7,590

*EE51HIRICH(T 2 ITAEEIX32,584,089F, HIERHAR (855283~585780) T 2BNRETAEEE7,829,685M, EIfEHIITARAE2,022,489F T,
* E57HIRDFTHE O W OFGEE2EIF 7,590 TY .
* SBE7HIR DIEELEN TTAZEZ TE > TH Y. ZOZEEF9,.251,751HTT,
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FAIKEERFIHET 7V R (BEBRE) @rIUH - SYR - 1-2 (BASER)
.}Eﬁﬁo):{ﬁﬂ 5288 B20165E10813H ZE2016&E118148 555588 B2017%# 18138 E2017£2/813H
2538 BH20164F11815H ZE2016&F128128 568 BH2017F2814H ZE2017#3813H
548 B2016%FE12813H E20174F 1 H128H 5781 B2017F3H814H ZE2017F4812H
18 =] B 52 H % 53 H %5 54 H % 55 Hj B 56 H £ 57 H
(A) EeEEINE 267,149H 268,104H 261,401H 326,496H 296,702H 298,682H
SN E 267,149 268,105 261,409 326,507 296,709 298,712
pziillSt - A 1 AN 8 AN 1 A 7 A 30
(B) BifisEzscEER 476,302 2,867,298 308,722 355,600 618,115 A 2,869,741
bpl=tas 476,364 2,867,389 316,282 356,670 619,321 63,339
ST VAN 62 A 91 AN 7,560 AN 1,070 A 1,206 2,933,080
(C) (SEtsRmE VAN 25,210 A 22,330 A 27,133 A 28,790 aN 27,080 aN 30,689
(D) ziERS(A+B+C) 718,241 3,113,072 542,990 653,306 887,737 A 2,601,748
(E) piHffGRER S 210,137,512 29,712,631 26,805,176 16,554,888 A 6,208,265 A 5,441,983
(F) EnfSstEERE 416,325 398,688 184,644 A 133,246 A 412,529 A 862,499
(E=EZEEEE) (  8,646,828) ( 8,667,643) ( 8,872,124) ( 9,388,680) ( 9,963,559) ( 10,501,523)
(FEEEmIEHEE) | (& 8,230,503) (18,268,955) (18,687,480) (~9,521,926) (~10,376,088) (A11,364,022)
(G) &85H(D+E+F) | 2 9,002,946 26,200,871 16,077,542 16,034,828 A 5,733,057 A 8,906,230
(H) &S H BT A 293,839 A 294,437 A 299,843 A 314,798 A 331,284 A 345,521
REEMIERR(GHH) | 2 9,296,785 6,495,308 6,377,385 6,349,626 26,064,341 09,251,751
BifEitEERE 416,325 398,688 184,644 A 133,246 A 412,529 A 862,499
((F=EZEEEE) (  8,646,828) ( 8,667,643) ( 8,872,124) ( 9,388,680) ( 9,963,559) ( 10,501,523)
(FeEIBEIENER) | (& 8,230,503) (18,268,955) (18,687,480) (A29,521,926) (210,376,088) (A11,364,022)
DECAERIEILE 1,473,396 1,445,079 1,375,577 1,371,995 1,326,836 1,200,046
REERE 211,186,506 18,339,075 7,937,606 7,588,375 A 6,978,648 A 9,589,298

(E1) {SEEMIE(CIHEFEHRIMICN T DIHBERBFEIRZSD CTRRLTHIEFT,
(X2) EEEEREELF. BIIEFEELTALDEEZVL, TTAZ TO5BaERE LT, L0255 E UTIESINE T,
(E3) WEHEEDStEBE NSDEEDFERE #E) | ORZEISRIIEST 0,

BN DECEDEEEE (FE8R)

15 =} % 52 £ 53 H % 54 H £ 55 H % 56 £ 57 H
(a) REERROEISF NG 258,089H 266,193 248,959H 312,712 287,918H 267,991H
(b) BEEREOEMISTESRE 0 0 0 0 0 0
(¢) NS 8,646,828 8,667,643 8,872,124 9,388,680 9,963,559 10,501,523
(d) DECEEHREIIE 1,509,146 1,473,323 1,426,461 1,374,081 1,370,202 1,277,576
(e) ZNEkug&E((a+b+c+d) 10,414,063 10,407,159 10,547.544 11,075,473 11.621.679 12,047,090
() ks 293,839 294,437 299,843 314,798 331,284 345,521
(g) BB E(e — ) 10,120,224 10,112,722 10,247,701 10,760,675 11,290,395 11,701,569
(h) SO 32,648,848 32,715,2780 33,315,9830 34,977,57200 36,809,33501 38,391,285
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- 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,

55




A OKEEEFHET 7V F (BESERE) ML -US - O0-R (BRADER)

[ ML3-US .32 (BESER) |

RIE30HADERER

5 BoAMLUSHgn YieldMaster T | ~ JL O - U 5
T = iﬁ Ag Hﬂga . Constramedgh*gﬁm ks 8 L BlasEld et |
: ! NI A o ey | 5 i = D |
(DECE) NS | EE= (BEEE) [ (BEEH) B = & A=

M M % % % % % | BAM

2888K(2014F11812H)| 11,501 130 9.4 | 12,082 1.2 51.30 8.8 0.2 99.1 846
208K (2014%E12812H)| 11,423 130 0.5] 11,711 A3.1 52.15 1.7 0.2 98.9 811
30H8K(2015% 1 A13H)| 11,435 130 1.2 11,853 1.2 5161 &2 1.0 0.3 99.0 811
318AAR (20155 2 B12H)| 10,590 130 & 6.3 12,032 1.5 4806 | A 6.9 0.2 99.0 754
3288k (20154 3 A12H)| 10,257 130 & 1.9] 12,099 0.6 46.51 | & 3.2 0.2 99.0 733
33#K(2015% 4 H13H)| 10,152 130 0.2] 12,234 1.1 4581 | A 1.5 0.2 98.3 708
3488/ (2015% 5 B12H) 9,879 130 & 1.4 12,290 0.5 4461 | A 26 0.2 99.0 698
358K (20155 6 B12H) 9,988 130 241 12,208 A0.7 45.69 2.4 0.2 98.8 698
3688 (20155 7 A13H) 9,955 130 1.0 12,113 0.8 45.88 0.4 0.3 98.4 697
37K (20155 8 A12H) 9,515 130 & 3.1 ] 11,902 Ay W4 4503 &2 1.9 0.2 98.9 659
388K (20155 9 A14H) 8,333 130 21111 11,911 0.1 39.74 | A11.7 0.3 98.9 557
3988k (2015 10813H)| 8,536 130 4.0] 11,787 21.0 40.89 2.9 0.3 98.8 549
4088K(2015F11812H) 8,559 130 1.8 11,739 A0.4 42.91 4.9 0.3 98.9 552
4188K (20158128 14H) 7,763 130 & 7.8 11,282 A3.9 4069 | A 5.2 0.3 98.7 501
4288K (20165 1 B12H) 7,429 130 & 26| 11,224 A0.5 38.80| & 46 0.3 99.0 477
4388 (20164 2 A12H) 7,023 130| & 3.7 10,705 N4.6 3834 | A 1.2 0.6 98.8 438
4488K(2016%F 3 B14H)| 7,474 130 8.3 | 11,569 8.1 39.68 3.5 0.1 98.9 465
458K (20165 4 B128) 7,211 130 & 1.8] 11,730 1.4 38.19] & 38 - 98.8 449
4688 (20165 5 B12H) 7,035 130 & 0.6 12,068 2.9 36.71| & 39 0.4 98.6 467
4788K (20165 6 B13H) 7,063 130 221 12,316 2.1 36.37| & 09 0.2 98.7 470
4888k (20164 7 H12H) 6,877 130 & 0.8 12,594 2.3 3536 A 2.8 0.3 98.8 459
49HRK (20165 8 A12H) 6,667 130 & 1.2] 12,807 1.7 3457 | & 2.2 0.3 98.7 457
508k (20165 9 A12H) 6,726 100 24| 12,927 0.9 34.58 0.0 0.0 98.8 438
S5TEAR(20165E10812H) 6,535 100 & 1.4 13,078 1.2 3359 & 29 0.1 98.6 424
528K (20165FE11814H) 6,188 100 & 3.8] 12,942 A1.0 3296 &2 19 0.1 98.7 392
538K (20165 12812H) 6,310 100 3.6 13,181 1.8 3294 | A 0.1 0.1 98.8 396
5488K (20178 1 B12H) 5,741 100 & 7.4 13,395 1.6 29.72| & 9.8 0.1 98.5 349
5588 (20174 2 A13H) 5,896 100 4.4 13,510 0.9 30.87 3.9 0.4 98.7 359
S568iK(2017F 3 B13H)| 5,841 100 0.8| 13,489| A0.2 30.72| & 05 0.0 98.9 396
S7HIR(2017F 4 B128)|  5.601 100 & 2.4] 13,664 1.3 29.62| & 3.6 0.3 99.2 485

(E1) BEMEBROEEERIFDECEIAG .

(E2) BofA ML US.High Yield Master I Constrained (KRILR—=X) & NVT - F T+ PAUSH - AUJUYF - US/NA - A=K - T
I—0-AVARVAYR - AYFVIX KRILR=R) ODRTF—IZHEIC. BT 7V REEHZ10,000& U TRIRERTENSE LI
BDTT NI - FT - FAUA - AUUVF - USNA - A—=)UR - IZI—=T - AVARVAYR - A VFTVITR KRILR=X) D
SR, JWPEE. ZOM—YIDEREBOfAXUILU Y FHABELTVET . BofAX U Y FHEET 7> ROBZICASESITHHD
TlFR<, ZT 7Y FOERAFRRICH UL T—YVDEEZESBD TSI EEA.

(E3) BHDEHZ. BEMEORRZEERLT, BUAIEEEHOREZRALTVET,

CE4) BBL— K. SFHEBICHISINESEYBETEREOMEZD & ICREGEHRRNTEDDFHEFECIIVERINZ V- M ERALTVE
ED

(E5) REEALERG, YT—T7 Y RFOEALEZELSD 7Y M= [THE U BDESHE T,

(£6) AHEEALESIRTIENLES GIRLHES SJUBESTYEREET.
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HOTHY ., BESFTDERDINRZRI HDTIFH I XA,
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BRUET,

WEHEER - =R
52898 1 6,535M
578K 1 5,601 (BHL2EcE600M)
& £:A52% (DEEHIREN—X)

BEEMEOE LT ER
GIM rSRAM-USNA - A—=)UR-RYR-TPYR TRYISZX AT [GIM-US/N
A A=ILR (TRYZSRX) | ELWVET, ) NDEREZBU T, KRIVEBTD/NA - A —)LRESS
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W, BEMEBAFETELE U, <bULIF BREREICOVT] ZISRIESV,

57
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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) 2016F10812H 6,535 — 13,078 — 33.59 - 0.1 98.6
255288 108k 6,592 0.9 13,093 0.1 33.73 0.4 0.0 98.9
(HiR) 201611814 6,288 A~3.8 12,942 A1.0 32.96 A1.9 0.1 98.7
(HiE) 2016F11814H 6,188 — 12,942 — 32.96 — 0.1 98.7
ZE53HA 18X 6,310 2.0 12,983 0.3 32.97 0.0 0.2 98.8
(HAR) 20164F12812H 6,410 3.6 13,181 1.8 32.94 A0.1 0.1 98.8
(HiE) 2016%F12812H 6,310 - 13,181 - 32.94 - 0.1 98.8
ZE54H8 128K 6,377 1.1 13,253 0.5 33.14 0.6 - 98.9
(HER) 20174 1 B12H 5,841 N7 .4 13,395 1.6 29.72 298 0.1 98.5
(H8E) 2017 1 B128 5,741 — 13,395 — 29.72 — 0.1 98.5
ZE55H8 1B=X 5,838 1.7 13,441 0.3 30.12 1.3 0.2 98.2
(HAR) 20174 2 B13H 5,996 4.4 13,510 0.9 30.87 39 0.4 98.7
(HAEm) 20174 2 B13H 5,896 — 13,510 - 30.87 - 0.4 98.7
ZE56H8 2 B=X 6,058 2.7 13,634 0.9 31.18 1.0 0.2 98.7
(HAR) 20174 3 B13H 5,941 0.8 13,489 A0.2 30.72 A0.5 0.0 98.9
(HAEm) 20174 3 B13H 5,841 — 13,489 - 30.72 - 0.0 98.9
575 3 B=X 5,893 0.9 13,605 0.9 30.70 A0.1 - 99.0
(HAZR) 2017# 4 B12H 5,701 N2.4 13,664 1.3 29.62 AN3.6 0.3 99.2

() BRBEMBARDESRAS. BEXIFHEL,
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BH. BR@ICOTFTUTCIE, BRAHICEDTERHTIECVIEEXT,
BHEREDOAR (1505Y)
2528 %538 547 558 56 =578
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~2016%115148 | ~2016£126128 | ~20174 15128 | ~2017%28138 | ~2017435138 | ~2017%45128
LESEE (BHAd) M) 100 100 100 100 100 100
REAE(HER (%) 1.59 1.56 1.71 1.67 1.68 1.75
SRR ) 75 76 66 81 67 62
SHONEIS () 24 23 33 18 32 37
BRI ECNSREE (M) 3,280 3.257 3,224 3,206 3.178 3,148
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(£2) BEEBO&RA. TOT 7Y RIHEFANTVSRERBTES (WF—7 72 NER<. ) DXL IBRAZSHEE .

(£3) SEMISEECELICHRBZUEAALTHIET,

(£4) HERIE 1 A0HY DZNTNOERSEZ AhOTHREEMECTHRLU T100ZRUIBDTI,
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A OKREEEFHET 7V F (BESERE) ML -US - 0-R (BADER)

WEES LU IDIRR
RE(EFER M
(201651081381 52017F 4 B12HFT)
®_B %5 8 ~ % 5
B B % B
O #lz ®mo #=e =
FO| ¥m| FO| _ 8
SNE GBER) 3,130.947 | 190,759 ]1,193.986 | 75,500
(1) B, SEREEFEN SSHDNINREICLIBRENDZSHET .

(E2) SBEFEEURE,
(E3) BEDRARBIFIE T,

BEERFTERIR
KREETEERESS
(2016510813515 2017F4812HF T)
] 52 =i E3 57 ]
5 5 5t F
bz A O M| = 2R | 8 fizd A ] H| = 28 |
F0O FM F0O FM M
ST MG VELDBOND b car i | 160.00| 0| SHMTRUETHE HOHYEIDBOND | 03006 75500| 62

(1) SEHEFRELURE,
(E2) SEOBAEREFIET,

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

N1k
YERLEART (5552HA~58578) BhICHIF B FIER
RALDEE|EH ) T A

2) 9147 « ¥— « IF—T 7V RICHIFBHERER

EhOFIEREHRA & OEE KR
(2016£1081381'52017F 4 81285 T)

R BB £ 52 B 2~ & 5/ B
X N BEEE( 557 = FEEEE[ 5572
A |BEACD[B/A| c  |BEFACD |D/C
B[R B B5IHRD
&5M| @hl| %| 58| B58| %
NtHE 209935 | 44,251 | 21.1 . I -
I0L - O— [7322.781 i - i
P e (100999 -1 =199.999 - -

() FHREEE0.0%

¥EHREAGEF. YTF—DT 7Y FOBRFOMDOEGSH NI 28Z\E—

T77 Y RORY =T 7 Y RIBEOHOEIS.

(3) SERHAER OB RFTFHAILERICH I 2FIEH
RAND3ZIL R

YEREAR (5852H8~%R578) 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

Eil 57 A K

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

GIM TRUST-US HIGH YIELD
O RIS IGH YLD lg 170,983 | 481449 | 992

GE1) HRIEIE, WEERERICYT SEHMEADLEER,
(x2) FHBHERDBALREISVIET.
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A UKESENHET 7 F (BEERE) ML -

US.-1—-R (BASER)

BEE. 8. TFSLUREMHEDRS
(20166£118148). (20165128128). (20174 18128). (2017428130). (201743 8138). (2017F45128)KE

(2) BIRBEISFEES WIZEESFEMEDER
. =51 Bk = 57 H] % 2017 4 B1281R#E
" T o %0 ®[FM@EE . 5 = 57 B %

F0O F0O FH ~ i &k =

IA4D - Ix— - IXYP—TF7UR 2,554 2,554 2,603 FH %
(F) BARBIFIET, REEER G 481,449 88.4
A0 - IRx—-XPF=TFUR 2,603 0.5

J-)L - O—2E, 201t 60,350 11.1

S ESSEM RN 544,403 100.0

(F) FHmBRDBRAEREFEHET,

L B £ 52 B X $ 53 B X £ 54 B X % 55 1 X F 56 B X £ 57 B X

(A) BE 415,087,123 | 403,092,077 | 358,236,663 | 365,654,549 | 404,075,468 | 594,403,106M
J-)b-0-VEF 9,067,855 8,797,149 11,913,719 8.397.436 8.989.486 60,350,537
REEHRMI(TE) 387,415,249 391,691,165 343,719,181 354,653,605 392,482,474 481,449,317
%gzjgi;(uwﬁgﬁ) 2,604,019 2,603,763 2,603,763 2,603,508 2,603,508 2,603,252
RINAZE 16,000,000 - - - - 50,000,000
(B) &f8 22,442,559 6,642,609 9,108,726 6,465,159 7,155,276 109,098,012
BN/ 8,000,000 - - - - 100,000,000
RN oz 6,344,823 6,283,315 6,081,083 6,092,199 6,794,841 8,664,854
RILEERE 7,648,868 - 2,632,635 - - -
RILSFEERIN 445,788 353,767 386,810 362,261 347,339 417,176
ZTDRILER 3,080 5,527 8,198 10,699 13,096 15,982
(C) MBERE(A-B) | 392,644,564 396,449,468 349,127,937 359,189,390 396,920,192 485,305,094
TR 634,482,317 628,331,515 608,108,364 609,219,999 679,484,130 866,485,412
RERfEEUEmE | A241,837,753 | A231,882,047 | A258,980,427 | 250,030,609 | 2282563938 | A381,180,318

(D) ZESEFRO% 634,482,3170| 628,331,515 | 608,108,364 | 609,219,9990| 679,484,13000| 866,485,412

1705 BEfiH(C/D) 6,188H 6,310 5,741H 5,896 5,841H 5,601H

* 5 THKIC DT BITAEAF649,363,724., HEMHAR (FES2H~HE57H) PICHIF2BIRETARRF285,551,925M. EIFHITTALRIF68,430,237 T,
* FE57HIRDEEOHNN ) OFEEEF5,601MHTY .
* 7R DIMEEFSERN TTAZZ FE > TH Y. TDELEIF381,180,318M T,
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A OKREEEFHET 7V F (BESERE) ML -US - 0-R (BADER)

.}Eﬁﬁo):{ﬁﬂ 5288 B20165E10813H ZE2016&E118148 555588 B2017%# 18138 E2017£2/813H

2538 BH20164F11815H ZE2016&F128128 568 BH2017F2814H ZE2017#3813H

548 B2016%FE12813H E20174F 1 H128H 5781 B2017F3H814H ZE2017F4812H
18 =] B 52 H % 53 H %5 54 H % 55 Hj B 56 H £ 57 H

(A) EeEEINE 5,228,431H 4,960,671H 4,425,443H 5,055,338H 4,969,261H 5,802,120H
SN E 5,228,537 4,960,805 4,425,576 5,055,465 4,969,570 5,802,790
SZEFE - 1 — — 1
ZILFIE A 106 | & 134 | & 134 | & 127 | & 309 | & 671
(B) AifisEzF>cE18% | ~ 20,451,679 9,289,402 A 32,497,728 10,780,209 A 2,386,854 A 16,756,210
Bpl=ta: 477,724 9,304,018 138,684 10,877,039 3,675 16,160
FER1E A0 20,929,403 VaN 14,616 A 32,636,412 VaN 96,830 A 2,390,529 A 16,772,370
(C) (S5tEhmiE AN 448,868 AN 356,214 AN 389,481 VaN 364,762 AN 349,736 A 420,062
(D) 4HiEs&(A+B+C) | & 15,672,116 13,893,859 |~ 28,461,766 15,470,785 2,232,671 A 11,374,152
(E) RiHpfGRIS RS 256,423,370 N274,787,732 256,963,295 288,455,557 AN276,768,454 AN278,453,245
(F) EBNfEstEIRRE 36,602,556 35,295,141 32,525,717 29,046,362 A 1,233,314 A 82,688,067
(Fo4E2488) (1 135,523,084) [( 134,458,315) |( 130,561,593) |( 131,647.250) |( 154,991,107) |( 215,747,004)
(FEEETIEHEER) |(& 98,920,528) [(& 99,163,174) |(& 98,035,876) [(4102,600,888) |(A156,224,421) [(4298,435,071)
(G) &5H(D+E+F) | 2235,492,930 225,598,732 252,899,344 243,938,410 A275,769,097 A372,515,464
(H) N&EHEcE A 6,344,823 A 6,283,315 A 6,081,083 A 6,092,199 A 6,794,841 A 8,664,854
RHgEERSE(G+H) | £241,837,753 231,882,047 258,980,427 250,030,609 282,563,938 381,180,318
BIlEstEERE 36,602,556 35,295,141 32,525,717 29,046,362 A 1,233,314 A 82,688,067
((FEEZEEED) ( 135,523,084) |( 134,458,315) |( 130.,561.593) ([( 131.647,250) |[( 154,991,107) |( 215,747.004)
(FEEIETIE=EE) |(& 98,920,528) [(A 99,163,174) |(~ 98,035,876) [(A102,600,888) |(A156,224,421) [(A298,435,071)
DECAEREIIE 72,645,366 70,245,660 65,515,012 63,675,980 60,973,828 57,067,280
REERE 351,085,675 AN337,422,848 A357,021,156 A342,752,951 A342,304,452 355,559,531

(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 % 52 £ 53 # £ 54 % 55 #A % 56 £ 57 #
(a) BREERBOESENG 4,779,452 4,836,571H 4,035,849 4,938,777H 4,619,415 5,381,930H
(b) RERRROBMISTES R 0 0 0 0 0 0
(c) T 135,523,084 134,458,315 130,561,593 131,647,250 154,991,107 215,747,004
(d) DECEEREILSE 74,210,737 71,692,404 67,560,246 64,829,402 63,149,254 60,350,204
(e) ZHpkug&E(a+tb+c+d) | 214,513,273 210,987,290 202,157,688 201,415,429 222,759,776 281,479,138
(1) i 6,344,823 6,283,315 6,081,083 6,092,199 6,794,841 8,664,854
(g) BBUNENSE(e — )| 208,168,450 204,703,975 196,076,605 195,323,230 215,964,935 272,814,284
(h) 2EEROH 634,482,317 | 628,331,5150 | 608,108,364 | 609,219,999 | 679,484,13000 | 866,485,412
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A OKEEEFHET 7V F (BESERE) ML -US - O0-R (BRADER)

IR it ) fic & D H 0 5 B
55 52 HA|5% 53 HA|% 54 Hi|% 55 Hi|%E 56 HA|E 57 H§
1T HhOxWgESR| 100M 100H 100H 100H 100H 100M
(8 {i) (6,188M) | (6,310M) | (5.741M) | (5.896M) | (5.841M) | (5.601M)

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

[ @EELI k- O—2 (GAPED) |

308 DERRIR

5 BofA ML USHigh Yield Master T P
e o= 2 iﬁ \Agﬁ; H}fﬁ | Constaned (AT s 3t gaibs o E
N PrA 7 53K n = 32 TRy =R
(DECSE) NI T (BEEH H§ = fHA =

H M % % % % 8/7H

28K (2014FE11H12H)| 11,144 140 3.8 12,082 1.2 0.1 99.2 1,403
295K (2014F12812H)| 10,329 140 6.1 11,711 A3 0.1 99.2 1,271
30HAAR (2015 1 B13H)| 10,113 140 0.7 11,853 1.2 0.1 99.2 1,235
3THAR(2015% 2 A12H) 9,626 140 34 12,032 1.5 0.1 99.3 1,176
328K (20155 3 H12H) 9,547 140 0.6 12,099 0.6 0.1 99.2 1,176
338K (20155 4 H13H)| 10,107 140 7.3 12,234 1.1 0.0 99.3 1,329
34HR (2015 5 §12H)| 10,011 140 0.4 12,290 0.5 0.0 99.2 1,357
35HIR (20155 6 H12H) 9,876 140 0.0 12,208 20.7 0.1 99.3 1,403
36HIAR (20155 7 H13H) 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 yaN W4 0.1 99.1 1,257
38HIR (20155 9 H14H) 7,933 140 | & 8.1 11,911 0.1 0.1 99.2 1,102
39HIAR (2015 10813H) 7,996 140 2.6 11,787 A1.0 0.1 99.1 1,114
40HAR(2015FE11812H) 7,842 140 & 0.2 11,739 204 0.1 99.3 1,075
4THIR (2015128 14H) 6,905 140 | 210.2 11,282 23.9 0.1 99.1 935
42HAR (20165 1 H12H) 6,413 140 & 5.1 11,224 A0.5 0.1 99.4 873
438K (20164 2 A12H) 5818 140 | & 7.1 10,705 24,6 0.1 99.2 767
445K (20165 3 H14H) 6,352 140 11.6 11,569 8.1 0.0 99.4 843
45HAR (20165 4 H12H) 6,181 140 & 0.5 11,730 1.4 - 99.3 833
46HAR (20165 5 H12H) 6,240 140 3.2 12,068 2.9 0.1 98.9 846
47HiR (20165 6 H13H) 6,212 140 1.8 12,316 2.1 0.1 99.1 847
48HAR (20165 7 H12H) 6,107 140 0.6 12,594 2.3 0.1 99.0 837
49HAR (20165 8 H12H) 6,122 140 2.5 12,807 1.7 0.1 99.4 819
508K (20162 9 A12H) 6,082 100 1.0 12,927 0.9 0.0 99.2 814
S5THIER(0165FE10812H) 6,177 100 3.2 13,078 1.2 0.0 98.2 835
528K (2016FE11814H) 5,963 100 & 1.8 12,942 A1.0 0.0 99.3 805
53R (2016FE12812H) 6,511 100 10.9 13,181 1.8 0.0 99.4 897
S54HAR (20178 1 B12H) 6,570 100 2.4 13,395 1.6 0.0 99.4 949
558K (20174 2 A13H) 6,632 100 2.5 13,510 0.9 0.1 99.4 987
568K (20174 3 A13H) 6,565 100 0.5 13,489 20.2 0.0 99.3 956
S57HFR (0174 4 B12H) 6,264 100 | & 3.1 13,664 1.3 0.1 99.4 913

(1) BEMBOREERFDETAH

(E2) BofA ML US.High Yield Master I Constrained (CKRILR=X) & NVT - FT - FAUSH - AUJUYF - US/NA - A=K - T

F—1 - AVARUVAYR - AVFVIR KRIUIN—R) DRF—IZBHEIC. BT 7V REFEH%Z10,000& LU TKIBERTENSELC
BDTY, NVT - FT - PAUD - XUJUYF - USNA + A—)UR - YRI—T - AVARVAYR - A VFVITR (KRIURN—X) D
SEiE. ANFEE. TOM—UIOHETFEBofAX UL Y FHABLTVNE T, BofAXULU Y FHFHET 7Y ROEEICASES5T DD
TlRIBL ST 7Y FOEARRICH L TC—UDEEZE S HD TG I FEA.

CE3) BHDIEHF. BEMBENORKRZERL T, BAIEREOREZHRALTVET,

(E4) RMBEALERG, YP—T7 Y FOEALEELDD 7Y M= [TWE LI BDESHE T,

(E5) RIEEALRGHHTIECHLES (GIRHES) BIrUESEYERESTT.




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

& 1238
BAMEESOHRBICOWNT

(M) (i)
7,500 25

7,000 -

6,500 -

6.000

5,500 5

5,000 0
518K 5283 F5383K F5485K 5583 ELLLERS 578K
(2016.10.12)  (2016.11.14) (2016.12.12) (2017.1.12)  (2017.2.13) (2017.3.13) (2017.4.12)

— BAEMEE () — HEhEeBREEEMER (i) MEERER (B8

* HEEEHBIREEEMET. D BHAd) ZHEHICEBRELCDDEFBUCHELILDDT. 77 Y NERADEREN/N T+ —< YV AZRY
HOTHY ., BESFTDERDINRZRI HDTIFH I XA,

* PESEBIRETINESHNICOVNTIF. BESFHAFIAITDI-RICKIRBIFT, Fo. DERTOFREMFE. 77 ROBAMEICKUR
BRUET,

BEH(HEE - R
52818 1 6,177H
578K 1 6,264 (Bl3LECs2600M)
B & £:11.3% DEEHREN—X)

BEEMBAODERIEHER
GIM FIAR=USNA - A=K - RYF-TrURr BEELUIH - TS LT 1G]
M- US/NA - /(—)M\ (L ST - T35R) | ELWVET, ) NDREZBUT. KFILETD
NA - A=)V RESFITHEL. KRIVETODEEICH U TKRILFEY /EEBE (%) BELOBEBHES]
EATIR D THER, 15%1ﬂﬁ$ﬂ®iﬁ’pﬂ,ml&7\73<‘:73\7"77\[ F5U. ?atf_y<0)EELED\FEE 2R
LicC&T BEMEBAF EFUE Uz, <HULIF BERIREICOVT] ZISRLIEEL,
METBRE LS, REVRET HINEREETDREBESHNEET 2BEZVVE T,
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A OKEEEFHET 7V F (BESERE) E&tLI - O-R (BRADER)

e 5 g |® = @ @ O s o @ BEEE

B = X (BZEER) A DN S

(! % % % %

(HE) 201610812 6,177 — 13,078 — 0.0 98.2

528 108K 6,313 2.2 13,093 0.1 0.0 98.3
(HA=R)2016FE11814H 6,063 A 1.8 12,942 A1.0 0.0 99.3
(HAE)2016FE11814H 5,963 — 12,942 — 0.0 99.3

5387 11B=% 6,267 5.1 12,983 0.3 0.0 99.4
(HA=R)2016FE12812H 6,611 10.9 13,181 1.8 0.0 99.4

(HAE) 201612812 6,511 — 13,181 — 0.0 99.4

548 12B% 6,748 3.6 13,253 0.5 — 99.0
(HA=R)20174 1 B12H 6,670 2.4 13,395 1.6 0.0 99.4

(HAE) 20174 1 B12H 6,570 — 13,395 - 0.0 994

5587 1 BX 6,615 0.7 13,441 0.3 0.0 99.4
(HA=)2017% 2 B13H 6,732 25 13,510 0.9 0.1 99.4

(HAE) 20174 2 B13H 6,632 — 13,510 — 0.1 99.4

564 2 B 6,714 1.2 13,634 0.9 0.0 99.3
(HA=R)20174 3 B13H 6,665 0.5 13,489 AN0.2 0.0 99.3
(Him)2017% 3 A13H 6,565 — 13,489 — 0.0 99.3

5787 3 BxX 6,589 0.4 13,605 0.9 — 99.4
(HA=)2017% 4 B12H 6,364 A 3 13,664 1.3 0.1 99.4

CF) BREAEMARDEEAS. BEEIFIHEL,
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BERIEICONT (2016.10.13~2017.4.12)

BRE/NA - 1 —)b FESFTR
KENA - A=)V MESFTRIFEF U LI,
EL2HEX Y. KEARBERETO NS Y TROBHZZIT—BNICTET 2BEDRESNF LI
B ZORBREFGAEREEFEPERVBEGIAREZERIC. BRAICHBULI U, 2017438
MEICEF. FHTROTESENDET/N\A « 4 — )L MESTIRDESAFZREF LN, BXRICE
BHEL. ZORIFEEVDFFHERLF Ul
NEERS
ETBEDEEEE. 75V UPIL, OY7 - b=, P I7UH - SR, J0VET - X
V. T4UEY - RY AVRRY7 - )LET, BE - ARTT. AFY T - RYDPKWHTER (FR) .
MLD - USHWATHE (AR) LrEU.
WEHENMR
FRB CKEEAERHEESR) (& BRSHOFEERL VI Z2016F12BHKU201743
BIZZENZEN0.25% R+ > b D5IE LIF. 0.75~1.00%EUF Uz, —FH. BREBEDEHAEHL.
KRIVDEHREFNZ ER> THELE Ul

BERNERIRICBI1T D [SiEDERAEH]

BET77VR
FEUT, GIM-USNA - A4—=)LR BELLI b - TJ3TR) ORBASFNDRELSZSAIIC
ROZEICKHT. KE/NA - 4 =)L RESHODPNEEDIFH., FEEEEDRSBE LN P EEESG
[CKRDFUZT7 L (EFEEHDDOUE) DESZDHILFT,

BGIM-USNA - A4=ILK GBEELIb-TSR)
FEUTKRIVETD/N\A - A —)UREFICREL. KRIVETDEEICHUTKRILFEY EETE
BEEVDABBEG|Z{TRDCET. ERMEDBEEBRNEELTTE UICBEOERZHSUEFRT, /\1 -
A —IU RESDHEFANICELUTIE. RELT v IPOICE D ERIEIMEIRZER Lo @R AT
27T,

WA - IR— - IF—=T7UR

BEEDZEMICEERL. TENRBERZTRVET,
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A OKEEEFHET 7V F (BESERE) E&tLI - O-R (BRADER)

IR—BMT7FUFICDONT (2016.10.13~2017.4.12)

|
BIFYVRE. GIM-USNA - A—=)LF BERLI - TIIR) £94D - XYR— - XHP—
TJ7VRICRETD I7YR - AT - TPV XTHY ., BERPEZECTG M- US/N\A - A=)
R @BETELI L - TI3R) "DOREBNSGZSNICHITFUE Ul
BGIM-USNA - A4—=ILR GBEtLIb:T5R)
FEUTKRIVETDNA - 4 —)UREESEPDITIHEL. KRIVETOEEISHUTKRILFEY
BEEEEEVDAEBEGIZ{TRD LT, ERMEDBREIHNEELTE UEINBEDOERZD S UE UL,
NA A =)L REEDBEHANICELUTIFE. SIEHEERNLT v IPOICE D BERISEMERZER U
TEBRZETRVE Ul
WI9AD - I— - IY—=TF7UR
M EEDZRMICERL. BHOEG. RERSISLUI—I - O—VEFICKLDERZTREL
F U,

RIFI—=TEDERICDODNT

BT 7V NIEAOFHOECEBEREELBRAINYFV—IZRIFTTHI T o
DTDIS D387 7Y ROBEMEAESERBHE DEEEDONL T,

—_
X
N

12.0 —
10.0
8.0
6.0 COE#E(fEE
4.0 I BofA ML US.High Yield Master II
%8 | — T T | | Constrained (K RJLR—X)
2o | I
: L
-4.0

5528 553 545 558 56 $57H
(2016.10.12  (2016.11.14 (20161212 (2017.1.12  (2017.2.13  (2017.3.13
~2016.11.14) ~2016.12.12) ~2017.1.12) ~2017.2.13) ~2017.3.13) ~2017.4.12)
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SEEICONT

FES2MNOFES7HD 1 OB NEcE (BhAd) (FZNZNI00HEVZULER U,

NS DEZOREARMLE LD NS0 EER (1 50%5Y) | ZZSRIIEE0,
BH. BRBEICOEFUCE. ERGHICEDETERTECLEEERT,
BHEREDOAR (1505Y)
5525 5E53H 545 55558 565 574
H = 2016%108138 | 20165118158 | 20168128138 _ | 2017818138 _ | 2017428148 _ | 2017435148
~2016%11H148 | ~2016%125128 | ~2017% 15128 | ~2017%2A8138 | ~2017438138 | ~201744A128
LHNES (BUAD) =) 100 100 100 100 100 100
SRR (%) 1.65 1.51 1.50 1.49 1.50 1.57
LA ) 76 85 72 89 79 71
SIS} () 23 14 27 10 20 28
BHRHS ISR ) 3.074 3.060 3.033 3.024 3,004 2976

(E1) [HHONE] F BERREOEIFNG] SL0 [REPREROBMIISFTESER] NODEICHILLEETT. Fi.

& BRO [DEEREILE] NSDEICRLUIERETT .
(£2) ARBEFBTTSY. BHONGE SHONFELADESIILIANEE BAR) ([CEBULBVEENH) £T,
(£3) BHNECEDONEEMBALEFLUANEE TiAd) OHFREEMER DESAY) [CHITILET, T7Y FORNGERLFRRVET,

Bi@moEcEDEtEBE (1 50354)

[HHDUEEISN] (& [T

sl 8 525 534 545 558 5654 574
(a) REVHRE DRHFINE 76.68M 85.25M 72.82M 89.21M4 79.92M 71.43M
(b) BBEZRREDOEMEIZS e S Em 0.00 0.00 0.00 0.00 0.00 0.00
(c) WindazEEs 3.098.12 3.074.91 3.060.54 3.035.65 3.024.95 3.005.02
(d) DECEREIE 0.00 0.00 0.00 0.00 0.00 0.00
(e) HHANENSREE(a+b+c+d) 3,174.80 3,160.17 3,133.37 3,124.86 3,104.88 3,076.46
(f) pes 100.00 100.00 100.00 100.00 100.00 100.00
(g) BN IO REE(e — 1) 3,074.80 3.060.17 3.033.37 3.024.86 3.004.88 2,976.46
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1 /03 OFERAOR

ZE528~55575A
16 =] (2016.10.13~2017.4.12) biz| g 1) 185 =
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A Hich TR AA(36,496M T T,
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FEETTRRS. SIEAEOTEOR. RS S TR
S | OSSO TSN
SIEEAEG B, AMAES NS DESe T HH3| T Hhie
zZ o ® M 0 | 0004 |ZOMEm=Eb0ZOMRE, HhOFEREETS
EE®A| O | (0004) |BEEME. BEEEASCZINGT Y ROBSEICRHEA
=1 s 38 0.581

(G£1) BhOBER (HERON D2 DDIEHEERZZD) (8. BHICK > TREEOKICEEN HDcH. BEOHMEDBE L CLIVERU
BRTT. BB, TEZSEFHE BMEESES HSLUZOMERIF. COT 7Y RPMEFANTVD YT =T 7Y ROXILASIEERED S
B, ZDT7VRICHINT 2HDZESHET

(£2) BEEBO&RA. TOT 7Y RIHEFANTVSRERBTES (WF—7 72 NER<. ) DXL IBRAZSHEE .

(£3) SEMISEECELICHRBZUEAALTHIET,

(£4) HERIE 1 A0HY DZNTNOERSEZ AhOTHREEMECTHRLU T100ZRUIBDTI,
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WEES LUREIDRKR

A OKREEEFIHET 7V R

RE(SEERmEL ST
(20166£1081380'52017F 481285 T)
RH £ 52 8 ~ = 57
5 o] 7 ol
O %& =BO %B(=& =
0O ShE FO T
5E (FBERR) 2,592.209 | 181,656 |1.739.788 | 123,000

(1) BNE. NAEREEFED SZHADNICDEERICLDBRENESHET,

(E2) SBEFEEURE,
(E3) BEDRARBIFIE T,

(BE=IRE) B8tLJ b - 0— (BRASECR)

WEELGTEEHRT
REEEERIES
(2016510813515 2017F4812HF T)
] 52 =i ~ E3 57 ]
5 5 5t i
bz A O M| = 2R | 8 fizd A ] H| = 28 | I8
F0O FM M FO +H M
S TRLST UG YELDBOND | 56720 | r0s00| 70| SNIRSTHS G YELOBOND f7sazes | 1zaono| 7o

(1) SEHEFRELURE,
(E2) SEOBAEREFIET,

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

N1k
YERLEART (5552HA~58578) BhICHIF B FIER
RALDEE|EH ) T A

2) 9147 « v— « IF—T 7V RICHIFDHERER

EhOFIEREHRA & QG KR
(2016£1081381'52017F 4 81285 T)

R £ 52 B 2~ = 5/
X N BEEE( 557 = FEEEE[ 5572
A |BEALD|B/A| C  |E@ALD |D/C
B5linB B5IHRD
ShM| @PM| %| @AM| &A1 %
NFHE 209.935 | 44,251 | 21.1 . I
I O—> 7322781 iy - i
B s (100999 —|  —1]99999 -l -

() FHREEE0.0%
¥EHREAGEF. YTF—DT 7Y FOBRFOMDOEGSH NI 28Z\E—
T77 Y RORY =T 7 Y RIBEOHOEIS.

(3) SERHAER OB RFTFHAILERICH I 2FIEH
RAND3ZIL R

YEREAR (5852H8~%R578) 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

. = 57 B &
27 Y B A eyl el %
NERAETERE Fo| @ %
(TARVEE)
GIM TRUST-US HIGH YIELD
O IR IR HISH YLD 13194208 | 907,459 | 99.4

IR, FUEEASERC N T HEHEgED R,
SHIBAD BRI FUIETo

CE1)
(x2)
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(2) BIREEFTE%ES WIS BEFEMEDER
" 0 ®mo mF60E - 5 £ 5 MW X

F0O F0O FH B i |tk E
AT - XR— - IF=T7UR 1,178 1,178 1,201 FH %
(%) EAFBIFET, BBIET R 907,459 97.3
AT XR— - IP—TFUR 1,201 0.1
J—)L - O—V%, Z0ft 23,938 2.6
B ISSE I AR 932,599 100.0

(F) FHmBRDBRAEREFEHET,

BEE. 8. TFSLUREMHEDRS
(20166£118148). (20165128128). (20174 18128). (2017428130). (201743 8138). (2017F45128)KE

18 S| £ 52 B X 5 53 # X 5 54 # X 5 55 #1 X 5 56 H X g 57 B Xk
(A) BE 821,603,127H 912,087,697 | 965,426,005 | 1,003,424,121H | 986,858,768M 932,599,423
I—J)b-0-v% 18,443,433 19,138,239 20,298,818 20,793,738 36,089,538 23,938,336
RBEIRRTS D) 799,957,729 891,747,610 943,925,339 981,428,653 949,567,500 907,459,475
%Zﬁgﬁ(m@ 1,201,966 1,201,848 1,201,848 1,201,730 1,201,730 1,201,612
RINA 1,999,999 - - - — -
(B) &fF 16,306,265 14,793,804 15,917,661 15,926,633 30,363,553 19,396,260
ESiN 1,000,000 - - - - -
KIWRED S 13,503,959 13,781,730 14,451,306 14,890,406 14,569,320 14,578,933
KILRE 910,665 231,300 507,962 22,543 14,872,183 3,864,420
FINSTTEREM 885,514 769,322 940,427 988,874 891,064 915,569
ZDftRILER 6,127 11,452 17.966 24,810 30,986 37,338
(C) MBERIEA-B) 805,296,862 897,293,893 949,508,344 987,497,488 956,495,215 913,203,163
TTA 1,350,395,913 1,378,173,052 1,445,130,636 1,489,040,625 1,456,932,056 1,457,893,371
REREEIEEE [~ 545,099,051 |A 480,879,159 |~ 495622292 |~ 501,543,137 |A 500,436,841 |A 544,690,208
(D) ZEIEROLK 1,350,395,9130 | 1,378,173,05200 | 1,445,130,63600 | 1,489,040,62500 | 1,456,932,05601| 1,457,893,37100
1504 B#{HE(C /D) 5,963 6,511M 6,570M 6,632 6,565 6,264M

*SESVIPRICHIT HITARES1,352,316,809M, HIERHIR] (52HI~2B57H)) ICHT 2 BIRETAEIL 188,135,815, EFMITAZF82.559.343M T,
#* EE57HIRDEEOHN ) DFEEESHF6,264 T,
* ST R DIGEELSERN TTAZEZ T > TH Y. ZTDEREIF544,690,208MTY
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.}Eﬁﬁo):{ﬁﬂ 5288 B20165E10813H ZE2016&E118148 555588 B2017%# 18138 E2017£2/813H
2538 BH20164F11815H ZE2016&F128128 568 BH2017F2814H ZE2017#3813H
548 B2016%FE12813H E20174F 1 H128H 5781 B2017F3H814H ZE2017F4812H
18 =] B 52 H % 53 H %5 54 H % 55 Hj B 56 H £ 57 H
(A) EeEEINE 11,247,044 11,851,492 10,985,151M 13,834,966 12,542,256M 11,336,646H
SN E 11,247,507 11,851,822 10,986,022 13,835,360 12,542,476 11,336,980
SZEFE - - - — 1 -
ZILFIE A 463 | & 330 | & 871 A 394 | A~ 221 N 334
(B) AifisEzF7cE8% | & 25,736,199 77,911,080 11,593,078 11,165,789 A 6,802,469 A 39,741,508
P=ton 117.092 77,933,637 11,685,733 11,341,142 246,614 174,034
D=t A 25,853,291 N 22,557 | A 92,655 | & 175,353 | A 7,049,083 | A 39,915,542
(C) (S5tEhmiE AN 891,641 AN 774,647 AN 946,941 VaN 995,718 AN 897,240 A 921,921
(D) ZHiERE(A+B+C) | & 15,380,796 88,987,925 21,631,288 24,005,037 4,842,547 A 29,326,783
(E) gilpigdistsse | 571,499,536 596,994,367 516,127,910 504,724,727 480,843,067 484,269,056
(F) EBNfEstEIRRE 55,285,240 40,909,013 13,325,636 A 5,933,041 A 9,867,001 A 16,515,436
(FoM4E2488)  |( 418,369,157) |( 423,777,122) |( 442,288,747) |( 452,020,841) |( 440,715,062) |( 438,100,875)
(FEEETIEHER) |(4363,083,917) [(4382,868,109) |(4428,963,111) [(4457,953,882) |(4450,582,063) [(4454,616,311)
(G) &5H(D+E+F) | 2531,595,092 467,097,429 481,170,986 486,652,731 485,867,521 A530,111,275
(H) N&EHEcE A 13,503,959 A 13,781,730 A 14,451,306 A 14,890,406 A 14,569,320 A 14,578,933
RHgEESS(G+H) | £545,099,051 480,879,159 495,622,292 501,543,137 500,436,841 544,690,208
BIlEstEERE 52,136,634 38,876,476 9,398,744 A 7,539,570 212,791,355 A 20,679,699
((FEEZEEED) ( 415,220,551) |[( 421,744,585) |[( 438,361,855) |( 450,414,312) |( 437,790,708) |( 433,936,612)
(FEE1ETIE=EE) |(2363,083,917) [(A382,868,109) |(A428,963,111) [(~457,953,882) |(2450,582,063) [(A454,616,311)
REERE A597,235,685 A519,755,635 A505,021,036 494,003,567 N487,645,486 524,010,509
GE1) SEEMMIZCIHETERMICH T 2 HBHSIBLERSHTERRLTHIET,
(X2) BNEFEELESEF BIEEEETACDERZV), TA% FE25aFHa%5E LT, O35S L TUBENE T,
(E3) WEHE2DEBRRE INSHRSOEERE (1) | OREIBRIIITV,
BESEE O EBEE (K55
18 B £ 52 % 53 H £ 54 % 55 Hj £ 56 % 57 H
(a) REERB OSSN | 10,355,353 | 11,749,193 | 10,524,414 | 13,283,877 | 11,644,966 | 10,414,670
(b) BEEREOE M TESER 0 0 0 0 0 0
(C) INEAEEE 418,369,157 423,777.122 442,288,747 452,020,841 440,715,062 438,100,875
(d) HEctEmEILE 0 0 0 0 0 0
(e) YBHENGHE(a+b+c+d) | 428,724,510 435,526,315 452,813,161 465,304,718 452,360,028 448,515,545
(f) DcE 13,503,959 13,781,730 14,451,306 14,890,406 14,569,320 14,578,933
(g) BiptgHNECREE(e — )| 415,220,551 421,744,585 438,361,855 450,414,312 437,790,708 433,936,612
(h) ZEHEROE 1,350,395,9130 |1,378,173,0520 |1,445,130,6360 |1,489,040,6250 |1,456,932,0560 |1,457,893,3710
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IR it ) fic & D H 0 5 B
55 52 HA|5% 53 HA|% 54 Hi|% 55 Hi|%E 56 HA|¥E 57 H§
1T HhOxWgESR| 100M 100H 100H 100H 100H 100M
(8 {i) (5,963H) | (6,511H) | (6,570H) | (6,632M) | (6,565H) | (6,264M)
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BENRIRI KT,
- BADESNZIBEFICIE. LEOABHEEICRD I ENHUFET. <HULEF, BRFERILICBBLEDELZEL,
- BB OBV DFMBIC DT E L TR, HBBPIREICTHERIND CLZHBHLET,
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&) ZERUCEED. TDHROELDZHEEDERTALRIET,
- EEDEEICOVTIE, 20.315% (FEHL15%. BEESFIFSH0.315% B K UMTIH 5 %) DFEICKDRRENATTED
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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,
D 20174 B12BERCAFULIZIBEEDRRZBH L CHUET,

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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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

A ORESEAHBET 7V R (BEERE)
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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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700,000
510,000
285,000

45,000
80,000

340,000
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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620,000
550,000

515,000

335,000
825,000

1,060,000

1,175,000

785,000
370,000

1,200,000

120,000
265,000

550,000
1,450,000
400,000
355,000
995,000
2,265,000
585,000
365,000
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

680,450
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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A ORESEAHBET 7V R (BEERE)

TCANMAE SIS DEAHEH RIEATHE
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
RERE VSR $285368427) 94.6 $ 261,544,294
&EZERT IREBLUZOMDEE 5.4 15,053,248
s 100% § 276,597,542

(a) BERBENEIES.

(b) 144AGEZ, 1933FFE144AIL—)VICHE ST, EFHRERS
NTVSBEIMEES. SEONRRSNCEE. BRIHERHERER
[CERFED OIREC I o HFICHTY DEEUVRY . B IMEZS (ERE N
BOVERRBRENTE Ao

(@ FI#IU &,

(d) 20164 4 B30BRROEEEFIEEZ.

(e) XAf&Ho

(f) 20164 4 B30BRROEEFINGES.

(8) HRYXH6aEss. RITEDOHEICKY . FIBNREXICITEINTHT
SNBEHELEZS CHONE T,
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TAOKRERENHMET 7V F (EEERE)

20165 4 A30BRED T 7 RUANILOLHETERY (HEED0.0%)

B\ HYVI—NN\—F 4 ZHIEER REE 55t EEHIEER Rl SHim (38) FETiRS . (18)

JPY  HSBC Bank 14,000,000 20165868 USD 126027 § 4828  $ - 5 4,828

201654 B30BHREDT S XA - PYT SADEBEEDY (HEED0.5%)

B\ AYVI—-N—F« SRR REE eI k] gl STE (18) flsHis . (8)

JPY  HSBC Bank 3677191803 201666828 USD 33111825 $ 1276853  § — $ 1276853

20164 4 B30BEEDT S A B —BRLIS ADEBEEN (HEED2.2%)

B\ HYVI—IN\—F 4 R REE 55 ZHEE ST{%R STE (18) fEHs, . (8)

BRL HSBC Bank 700211,812 2016&£6H28 USD 195012659  $ 6102898  § - §  610289%

20162 4 B30BHEDT S5 AD —AUDY S ADABEEZY (WEED—0.1%)

B\ HYVI—IN\—F 4 ZYIEER REE 55 ZHEE SR STE (18) FETiRE . (18)

AUD HSBC Bank 24363377 20166828 USD 18775110 % - $  (203697) §  (203.697)

2016%E 4 B30EEEDT S5 A E —ZART S ADHBIEEN (WEED0.0%)

B\ AYVI—-N—F« R EE REE I ] Rl STl (18) flisHs . (8)

ZAR HSBC Bank 3217.897 20166520 USD 220364 § 5232 § - 5 5,232

2016 4 B30BRENT S A F ~TRYTZ S ADABLEDRN (WEED0.0%)

B\ ADVI—-N—F« IR REE 55 LT ST{ZE STE (18) fsHis~ (8)

TRY HSBC Bank 12768660 2016E6H28 USD 4442851 § 93385 % - 3 93,385

20165 4 B30BRENT S A G —BEEL T NS ADABLEDRHN (HEENDO.1%)

B\ HYVI—IN\—F 4 SRR SREE 55 ZHEE SR STE (18) fsTHmEs, . (38)

BRL HSBC Bank 8384704 201658178 USD 2.363.347  § 59819  § - 3 59,819

INR  HSBC Bank 52553157 201658178 USD 788797 2,272 - 2,272

RUB HSBC Bank 105246627 2016858178 USD 1,576,022 47,607 - 47,607

TRY HSBC Bank 6755012 2016458178 USD 2,364,270 48,001 - 48,001

ZAR HSBC Bank 11646432 201658178 USD 788777 31,229 - 31,229
$ 188928 § - § 188928

BE DR -

AUD — &R

BRL — ZSIL-L7IL

[N R A S

Y - B&[m

RUB — OY7-Ib—7

TRY - NL3-US

USD — ¥R

ZAR — EPIUA-SUR
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49 I%x— IY=—T7UR

LT7VR (FAUKEEERAMET 7V R (BEERE) ~N\AA—ILRT 7Y R~) BIREWNRELTVD
[FAD - Xx—-IPF—=T7UR] OREH (2016F1289H) & HBIT 7Y ROREANERB>THIFIOD
T, 20174 B12BRELCHIFZIAT - ¥x— - IP—T 7Y ROMAEEDNE L 288~8IR—IJICHETIH

gL eULE UK,

W40 - ¥2— - IY—T 7V ROZEFTEREIR

YN
(2016108138, 520174 B12H%T)
5 il 7 bl

i 1 & & 1 & &

T T
645 EERHAEEES 2017/2/20 27,570,641
657 EERHEEEs 2017/4/17 17,880,344
642 EERHGEES 2017/2/6 17,230,250
652 EERHAGEEss 2017/3/27 16,550,132
629 EERHEIEs 2016/11/28 14,720,456
632 EERHEIEs 2016/12/12 14,020,490
651 EERHEIss 2017/3/21 13,160,344
638 EERHEEEs 2017/1/16 9,360,075
659 EERHELEs 2017/4/24 8,880,346
648 EERHGEEs 2017/3/6 7,370,272

(1) SHEZELRE

(E2) BAEREEIHET,

WEABEERER

(BBRFHESENTBUEFEA) o

Taeld. 20174 A12BREICHIFZIC4T - ¥x— - IF—-T 72U K (61,273,369F0) ODATTI,
(1) BN (FREE) K& (B%EH)

2017 4 B12854A
I -l L5588 B & B MB @A E
& 5 Bme BT B BEALEQRONE s e IR R L e
T T % % % % %
EEES 31,120,000 31,120,926 49.8 - - - 49.8
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(2) B FBEER) BHE @in5))

20174 4 B1288%E

X o & A # M X | EHEHETHE|F M B | BEFBEHO
% FMH +M

[ 657 EEFEEATTA —| 17.880,000| 17.880,238| 2017/04/17

602 EEsEEATA - 110,000 110,002 | 2017/04/20

659 EEFGHATTA - 8,880,000 8,880,286 | 2017/04/24

660 EEGHATTA - 50,000 50,002 | 2017/05/01

644 EEFGEATTA - 3,040,000 3,040,247 | 2017/05/12

666 EEEIGHATS - 1,160,000 1,160,148 | 2017/05/29

o gy |BWHE| o eswml b
EE 31,120,000 | 31,120,926

() BARBIEIET,

(3) ENZ DHBIHEES

2017 A B12HR#E
Fm @[ =
¥ %
PV S 999.999 <1.6>

(1) < >RIF. FEEGEEICNT SFHEEADHE,
(x2) FHBEROBALREISVIET.
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