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538K (20158 5 H12H)| 14,137 80 0.1 19,899 0.4 0.0 99.4 3,107
SA4HRFKR (2015 6 A12H)[ 14,397 80 2.4 20,311 2.1 0.0 99.4 3,131
S55HEKR (20155 7 H13H)| 14,101 80| A 1.5 19,996 A5 0.1 99.4 2,771
56HiR(2015F 8 §12H)| 14,034 80 0.1 20,069 0.4 0.0 99.2 2,845
578K (2015 9 B14H)| 13,504 80| & 3.2 19,365 235 0.1 99.3 1,278
58HAKR (20158 10H13H)| 13,212 80| A 1.6 19,053 216 0.1 99.1 964
S5OHEXR (2015 11H12H)| 13,279 80 1.1 19,435 2.0 0.1 97.4 999
608K (2015F12814H)[ 12,306 80| & 6.7 18,366 A55 0.1 99.2 909
61HIR (20165 1 H12H)| 11,941 80| A 2.3 17,818 A3.0 0.1 99.3 883
628K (2016 2 B12H)| 11,024 80| A 7.0 16,221 9.0 0.3 98.9 761
638K (20165 3 A14H)[ 11,565 80 5.6 17,757 9.5 0.0 99.2 781
64H8K (20165 4 H12H)| 11,035 80| A 39 17,088 3.8 — 99.1 748
65HAER (2016 5 B12H)| 11,282 80 3.0 17,624 3.1 0.2 98.8 732
668K (2016 6 A13H)[ 11,208 80 0.1 17,669 0.3 0.1 99.0 735
678K (20165 7 H12H)| 10,919 80| A 19 17,425 A4 0.2 99.1 705
68HiR (2016 8 H12H)| 10,862 80 0.2 17,640 1.2 0.1 97.7 714
698K (2016 9 A12H)[ 11,006 80 2.1 17,880 1.4 0.0 96.9 767
70HBR(2016510H12H)| 11,141 80 2.0 18,265 2.2 0.0 98.7 763
18R (2016FE11H14H)| 11,164 80 0.9 18,724 2.5 0.1 99.0 678
728K (016F12812H)| 12,204 80 10.0 20,510 9.5 0.0 99.1 766
738K (20178 1 B12H)| 12,471 80 2.8 20,805 1.4 0.0 99.3 883
748K (20178 2 H13H)| 12,135 80| & 2.1 20,748 A0.3 0.1 97.4 877
7SR (2017 3 A13H)| 12,187 80 1.1 20,872 0.6 0.0 99.2 757
76HER (20178 4 B12H)| 11,647 80| A 3.8 20,178 A3.3 0.1 99.2 803
77HARQ2017F 5 B12H)| 12,063 80 4.3 21,174 4.9 0.0 99.3 880
78HAR(017F 6 B12H)[ 11,796 80| & 1.6 20,664 N2.4 0.0 99.2 947
79HER (20178 7 B12H)| 12,114 80 34 21,275 3.0 — 98.6 1,049
80HAR (2017 8 H14H)| 11,523 80| A 4.2 20,589 A3.2 0.0 98.2 919
STHIR(Q01/F 9 A12H)[ 11,491 80 04 20,814 1.1 — 96.6 898
82K (2017F10812H) 11,863 80 3.9 21,557 3.6 — 94.3 881
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(BAE)2017F 4 B12H 11,647 — 20,178 — 0.1 99.2

778 4 BR 11,866 1.9 20,624 2.2 0.1 93.4
(BAZR)2017& 5 B12H 12,143 43 21,174 49 0.0 99.3
(BAE)2017#F 5 B12H 12,063 — 21,174 — 0.0 99.3

Z578HA 5 8% 11,868 VANIING) 20,775 A1.9 0.0 99.3
(BAzR)2017# 6 B12H 11,876 VANIING) 20,664 N4 0.0 99.2
(BAE)20178#F 6 B12H 11,796 - 20,664 - 0.0 99.2

57987 6 Bx 12,024 1.9 20,986 1.6 0.0 97.8
(BAzR)2017€ 7 B12H 12,194 3.4 21,275 3.0 - 98.6
(BAE)20178 7 B12H 12,114 — 21,275 — - 98.6

ZE80H7 7 BR 11,886 AN1.9 20,923 VAN v 0.0 98.8
(HA=R)20174 8 H14H 11,603 N4 20,589 AN3.2 0.0 98.2
(BAE)20174 8 B14H 11,523 — 20,589 0.0 98.2
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LESES (BuAd) ) 80 80 80 80 80 80
NEEBBLE (%) 0.66 0.67 0.66 0.69 0.69 0.67
RO ) 56 40 49 45 45 54
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(a) BEEREDOISF A 56.00M 40.55M 49.59M 45.34M 45.18M 54.92H
(b) REZGREOEMESTES AL 0.00 0.00 0.00 0.00 0.00 0.00
(¢) NamiAEEE 5,222.16 5,240.35 5.250.14 5.251.83 5.254.46 5.243.63
(d) DECHERIE 175.72 137.52 90.75 59.02 23.45 0.00
(e) ZHANECNSREE(a+b+c+d) 5,453.89 5,418.44 5,390.48 5,356.20 5,323.10 5,298.56
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(F) FHmBRDBRAEREFEHET,

L B £ 77 B X $ 78 B X £ 79 B X % 80 H X £ 81 B X % 82 B X
(A) BE 887,487,318 | 956,738,427 | 1,071,866,073M | 927,190,678 | 905,556,316 | 946,211,390H
J-)b-0-VEF 11,274,065 14,525,900 27,127,699 23,895,265 37.533,335 30.527.895
REEHRMI(TE) 874,008,357 940,007,847 1,035,533,694 903,290,950 868,018,519 831,679,034
%§Z7§i;(u¥ﬁﬁgﬁ) 2,204,896 2,204,680 2,204,680 4,463 4,462 4,462
RINAZE - - 7,000,000 - - 83,999,999
(B) &f8 7,079,394 9,270,387 21,893,448 7,501,303 7,124,638 64,492,415
B/ - - 14,000,000 - - 42,000,000
RN oz 5,838,945 6,425,584 6,933,870 6,385,195 6,254,981 5,945,913
BN 0 433,648 1,947,028 - 59,270 - 15,648,416
R SFEERIN 801,208 886,068 941,373 1,031,484 838,493 860,960
ZTDRILER 5,593 11.707 18,205 25,354 31.164 37.126
(C) fBERE(A—-B) | 880,407,924 947,468,040 | 1,049,972,625 919,689,375 898,431,678 881,718,975
TR 729,868,212 803,198,124 866,733,837 798,149,398 781,872,707 743,239,128
R EIS TR 150,539,712 144,269,916 183,238,788 121,539,977 116,558,971 138,479,847
(D) ZEEO% 729,868,21200 | 803,198,12400| 866,733,83700| 798,149,39800| 781,872,7070 | 743,239,1280
1704 BEfiH(C/D) 12,063 11,796H 12,1148 11,5231 11,491H 11,863

*F76HKIC BT BITAEF689,498,807F., HEMHR (FB77H~5828) PICHIF2BIRETALRF 243,258,333, EIFEHITTALRIF189,518,012 T,
* HEB2HRDEEOHZ ) DFEEESHF 11,863 T,
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18 =] £ 77 B £ 78 B 79 H %5 80 H £ 81 H £ 82 H

(A) EeEEINE 4,181,746H 4,149,693 4,421,720H 4,658,216H 4,321,076H 4,188,604H
SR 4,183,279 4,150,487 4,422,712 4,659,349 4,321,831 4,189,296
SZEFE 2 - — 29 14 5
ZILFIE A 1,535 | & 794 | & 992 | A 1,162 | & 769 | A 697

(B) BifisEzsscEiais 31,631,158 216,997,564 29,594,391 2 43,996,308 306,312 29,930,418
TR 31,666,143 61,250 29,603,135 1,692,386 403,662 31,306,016
Pyt N 34985 |~ 17,058,814 |~ 8,744 | A 45,688,694 | A 97,350 | A 1,375,598

(C) (S5tERmiE AN 806,789 AN 892,204 VaN 947,895 A 1,038,633 AN 844,303 VAN 866,922

(D) 4HiERS(A+B+C) 35,006,115 013,740,075 33,068,216 A 40,376,725 3,783,085 33,252,100

(E) gilpfgdistssE | » 63,554,504 A 34,299,374 A 54,382,942 A 25,442,809 A 68,062,882 A 65,304,407

(F) EenEstEERs 184,927,046 198,734,949 211,487,384 193,744,706 187,093,749 176,478,067
(Fos4E2488) | 381,149,067) |[( 420,904,658) |( 455,047.619) |( 419,174,963) |( 410,832,549) |( 389,727.611)
(GEEETEHEER) ((2196,222,021) [(4222,169,709) |(4243,560,235) [(4225,430,257) |(£223,738,800) [(4213,249,544)

(G) 851 (D+E+F) 156,378,657 150,695,500 190,172,658 127,925,172 122,813,952 144,425,760

(H) REHEcE A 5,838,945 A 6,425,584 A 6,933,870 A 6,385,195 A 6,254,981 A 5,945,913
RHEHIEER(GHH) 150,539,712 144,269,916 183,238,788 121,539,977 116,558,971 138,479,847
BIlEstEERE 184,927,046 198,734,949 211,487,384 193,744,706 186,205,136 174,614,300
((FEEZEEEE) ( 381,149,067) |[( 420,904,658) [( 455,047,619) |( 419,174,963) |( 409,943,936) |( 387,863,844)
(FEEIETIEEER) |(2196,222,021) [(A222,169,709) |(A243,560,235) [(A225,430,257) |(4223,738,800) [(A213,249,544)
DECERETE 11,074,386 7.877.847 5,230,485 1,945,289 - -
REERE A 45,461,720 A 62,342,880 A 33,479,081 A 74,150,018 A 69,646,165 A 36,134,453

(1) {ESEERINESICIHESERMICN T 2 HERSIBUEESH CRRLTCHYET,

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

(3) WEHEE0tERRE INEHRE0EBIE (1) | OREISRIIZTV,

BIREDEEEDOEBEE (E8)

18 B £ 77 # % 78 H £ 79 # % 80 # £ 81 H % 82 H
(a) RELRB OSSN 4,087,374H 3,257,372M 4,298,382 3,619,517M 3,532,666 4,082,146/
(b) BEEREDEMTISTESER 0 0 0 0 0 0
() IS 381,149,067 420,904,658 455,047,619 419,174,963 410,832,549 389,727,611
(d) DEckEmEILE 12,825,957 11,046,059 7,865,973 4,710,967 1,833,702 0
(e) ZnENR®E(a+b+c+d) | 398,062,398 435,208,089 467,211,974 427,505,447 416,198,917 393,809,757
(f) DicE 5,838,945 6,425,584 6,933,870 6,385,195 6,254,981 5,945,913
(g) BHguoiogE(e — )| 392,223,453 428,782,505 460,278,104 421,120,252 409,943,936 387,863,844
(h) SZERHEFR I 729,868,212 | 803,198,124 | 866,733,83700| 798,149,39800| 781,872,707 | 743,239,1280
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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 0| sy [ D | BALE % =
(PBCTE) NS | = (BZEY) [ (=) B = A=

/g /A % % g % % A=

S53HAR(2015% 5 A12H)| 10,509 100 33| 13,922 0.5 94.79 2.9 0.2 99.0 3,121
548K (2015 6 B12H)| 10,416 100 0.1 13,829 20.7 95.68 0.9 0.3 98.7 3,074
S5EAR(2015% 7 A138)| 9,777 100 & 521 13,721 20.8 91.02| 449 0.3 98.9 2,867
568K (2015% 8 H12H)| 9,536 100 & 1.4] 13483 | Al1.7 91.59 0.6 0.3 98.9 2,792
578K (2015 9 B14H)| 8,854 100 & 6.1 ] 13,492 0.1 85.85| 4263 0.4 98.6 2,611
S58HAER(2015%10813H)| 8,957 100 23| 13,352 | A1.0 87.95 2.4 0.3 98.9 2,571
S59HAR(2015%11812H)| 8,591 100 & 3.0] 13,297 204 87.78 | 20.2 0.3 98.8 2,449
60EAR(20155128148)| 8,127 100 & 42| 12,780 439 86.65| A1.3 0.3 98.3 2,287
618K (20165 1 H128H)| 7,603 100 & 521 12,715 20.5 8246 A48 0.4 98.8 2,150
628%(2016% 2 §128)[7.088| _100| & 55| 12127 246 79.80] £3.1 0.7 988[ 1992
638K (20165 3 H14H)| 7.868 100 1241 13,106 8.1 86.24 7.9 0.1 98.9 2,185
648K (20165 4 B128H)| 7,522 100 & 3.1] 13,288 1.4 82.10| A48 — 98.8 1,984
658K (20165 5 A12H)| 7,429 100 0.1] 13,670 2.9 79.91 A4 0.5 98.4 1,956
665K (20165 6 H13H)| 7,363 100 0.5] 13,952 2.1 7850 21.8 0.3 98.3 1,911
678iKR(2016% 7 A128)| 7,254 100 & 0.1 14,267 2.3 7745 A1.3 0.4 98.6 1,891
68K (20165 8 H12H)| 7,345 100 2.6 | 14,507 1.7 78.41 1.2 0.4 98.2 1,902
69HIR (20165 9 B12H)| 7,261 100 0.2 | 14,644 0.9 77.41 A3 0.0 98.7 1,851
7O0HER (20165 10812H)| 7,287 100 1.71 14,815 1.2 78.36 1.2 0.1 98.4 1,866
71HIRQ0165E118148)| 7,286 100 14| 14660 21.0 80.92 3.3 0.1 98.5 1,798
728R(20165F12812H)| 7,802 100 85| 14,931 1.8 85.92 6.2 0.1 98.7 1,902
738K Q2017 1 B128)| 7,839 100 1.8 15,174 1.6 85.67 A0.3 0.1 98.8 1,943
JAFE(201/% 2 9138)| 7,892 100] _2.0] 15304 09| 8735] 20| 04| 989] 1.970
75HARQ017F 3 B13H)| 7,747 100 & 0.6 15280| 40.2 86.51 A1.0 0.1 98.7 1,866
76HR(2017F 4 B128)| 7,295 100 | & 45| 15478 1.3 82.21 A5.0 0.4 98.7 1,767
J78RRQ017 5 A128)| 7,398 100 28] 15,621 0.9 84.09 2.3 0.1 98.7 1,808
788K (Q017% 6 B128)| 7,341 100 0.6| 15,758 0.9 83.01 A1.3 0.0 98.7 1,764
J9ERR(20175 7 A128)| 7,572 100 45| 15726 £0.2 87.00 4.8 — 98.1 1,833
80HER (2017 8 H14H)| 7,415 100 A& 0.8] 15817 0.6 86.58 | A0.5 0.0 98.8 1,783
81HIR(2017F 9 B128)| 7,478 100 2.2| 15974 1.0 87.78 1.4 — 98.5 1,860
82HIR(2017F108128H)| 7,434 100 0.7] 16,115 0.9 87761 20.0 — 96.5 1,894

(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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HOTHY ., BESFTDERDINRZRI HDTIFH I XA,
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# 5 £:104% (DEEEHREN—X)
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([CREU. KRIVEBETOEEICKHUTKRILEY / RRIVEVDORBRE|Z TR SR, B0
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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 % % %

(HAm) 2017# 4 B12H 7,295 — 15,478 — 82.21 - 0.4 98.7

7788 48X 7,404 1.5 15,578 0.6 83.24 1.3 0.2 98.2
(#8%) 2017 5 B12H 7,498 2.8 15,621 0.9 84.09 2.3 0.1 98.7

(#8E) 2017F 5 B12H 7,398 — 15,621 - 84.09 - 0.1 98.7

Z578HA 5 B=X 7,366 ~0.4 15,739 0.8 82.90 A4 0.0 98.9
(H8%) 2017 6 B12H 7,441 0.6 15,758 0.9 83.01 A1.3 0.0 98.7

(HAE) 2017F 6 B12H 7,341 — 15,758 - 83.01 - 0.0 98.7

257958 6 B=X 7,629 3.9 15,751 0.0 86.18 3.8 0.0 98.4
(H8%) 2017F 7 B128 7,672 4.5 15,726 AN0.2 87.00 4.8 — 98.1

(#8E) 2017F 7 B12H 7,572 — 15,726 — 87.00 — — 98.1

ZE80HA 7 B=X 7,807 3.1 15,939 1.4 87.90 1.0 0.0 98.4
(H8%) 20174 8 B14H 7,515 A0.8 15,817 0.6 86.58 A0.5 0.0 98.8

(HAE) 20174 8 B14H 7,415 — 15,817 - 86.58 - 0.0 98.8

ZE81HA 8 B=X 7,514 1.3 15,905 0.6 87.45 1.0 — 99.0
(#8%) 2017 9 B12H 7,578 2.2 15,974 1.0 87.78 1.4 — 98.5

(H8E) 2017F 9 B12H 7,478 — 15,974 — 87.78 — — 98.5

ZE82HA 9 B=X 7,586 1.4 16,063 0.6 88.47 0.8 — 99.2
(HAZR) 2017#10812H 7,534 0.7 16,115 0.9 87.76 A0.0 — 96.5

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

E77HEXRY . THEREICRETIMKE X TDEFIPNUT—VIREDBRKENIRITE
HEULTRHSNZ U, BREGEFRREORRZEERICUCERERNM NG 1ZIET 2P T, HRN
IRMESFIRENELTVD T EDH Y, BERD/N\A - 41—V REFICH T 2REMMRE . HIER
BBz @ U CEHRICHBE LE U,

NEERS
SPVEFHHTERUE UL,

RNIVERBHEGE. H77HELY. AERR<HEB LR U, 2017F6 HLIEF. £ —A 35U
7 CERIBEBEEENMER SN EPF —A NS U P OFEHEREOHKIEOMSH LR UIcT &R
ENB. BRNVAEEFULE U, 8B, tHF(ICRET HHKFU XTI ICEESNDD. BRI
AEFAEROEVHER R E U

NEREN MR

RBA (F—XbSUPHERIRT) [FBEREMNZ1.50% THBABEFE Ulce —/. FRB CREE
EFHIEEER) FERESMNOFEERL VI7Z, 2017F6 BIC0.25% R+ > ~5lE EIF. 1.00~
1.25% & LFE LT,

BERNERIRICBEI1T D [SiEDERAEH]

BET77VR

FEUT, GIM-USNA - A4—=)UR (AUDISR) "DREZSZSAICHR DO EICKLDT.
KE/NA - A =)L RESEHSDINGREDIFH. RRIVOEBBELNURPEBESICLD UL (&
FZERHD D) DEFSZHIULET,

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
TRENMEPEEOZEMCER L. BHOEBYI—)U - O—VE(ICKZDERZTRS AT,
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BADER)

IR—BMT7FUFICDONT (2017.4.13~2017.10.12)

mET77 VR
LBI7VRE GIM-USNA - 4—)UK (AUDZISR) &40 - Yx— - IHF—T7VRIC
REITDIPYR AT - T7VATHY . HEFPEBEEUTCG IM - US/N\A - 4—=)LR (AUD
TIR) "DREZSESMICHIFUE UL,
BGIM-USNA - A4=]LF (AUDZSXR)
FEUTKRIVETDNA - 4 —)UREESEPDITIHEL. KRIVETOEEISHUTKRILFEY
S RIVBVDAEBEG|Z{TRD I ET. SEHMEDBEREBRHEERTE UENROEEFRZSH S UE U,
NA A =)L REEDBEHANICELUTIFE. SIEHEERNLT v IPOICE D BERISEIRERZER U
TEBRZETRWVE Ul
WI9AD - IR— - IY—=TF7UR
BEDZEMICEEEL. BHOEGE. REARSIBLUI—I - O—VF(ICKZDERZTHEVE U,

RNIFI—=TEDERICDONT

BT 7V ROEAOFHO X [FBEREELBRINYFV—IZRIFTTHIFE .
UTDTSTEHT 7 ROBEEMBALSEERHEDEERON LTI,

,\
X
N

6.0

5.0

4.0 [ P2

3-0 - [ BofA ML US.High Yield Master T
1'8 m ,,,,,,,,,,,,,,,,,,,,, Constrained (K RJLAN—2)

0.0 ‘ r—l_h ‘ S e ] mmErUESL—~ (9A)

-1.0

-2.0

57788 557851 557988 55808 5581858 55828
(2017.4.12  (2017.512  (2017.6.12  (2017.7.12  (2017.8.14  (2017.9.12
~2017.5.12) ~2017.6.12) ~2017.7.12) ~2017.8.14) ~2017.9.12) ~2017.10.12)
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A OKEEEFHET 7V F (BEERE) KRRV - I—-X (BADER)

SEEICONT

F77HNOFE828D 1 OB NEcE (BhAd) (FZNZNI00HEVNZULR U,

A EEDRERE TRO N ES0s S8l (1 H50%Y) | Z208RTL,
B, BRBICDOEFULCF. EAAHICEDIESERASECVIEERT,
BHEFEAOWR (17505Y)
/78 55785 5798 80 814 5825
B = 2017848138 (20174658138 | 2017668138 | 2017478138 | 2017488158 | 2017498134
~201745R128 | ~201746R8128 | ~2017%7R128 | ~201748R148 | ~20174£98128 | ~2017%108128
SHNEE BhAd) (M) 100 100 100 100 100 100
NEAEfERL S (%) 1.33 1.34 1.30 1.33 1.32 1.33
ZHHIDIR A () 41 33 35 33 37 34
SHIDINE LIS (GE) 58 66 64 66 62 65
BHRUDECNRE (M) 2,770 2,704 2,640 2,574 2,512 2,448

CE1) T[HHOWE] (& [BEEREORSEFING] KU [BREEREOEMISTESER NoPEICHRYULICEETT . K.

& 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)

[SHADING U] (& [INmEEE

15 =] 778 $78H F79H 805 F81H 828
(a) REEREDOISFNE 41.99M 33.89H 35.01H 33.91H 37.37H 34.56M4
(b) REZGREOEMESTES L 0.00 0.00 0.00 0.00 0.00 0.00
(¢) NamiAEEE 2,574.03 2,578.61 2,586.86 2.587.84 2.574.91 2.513.65
(d) DB T 254.18 191.65 118.75 52.98 0.00 0.00
(e) ZHANECNSREE(a+b+c+d) 2,870.20 2,804.17 2,740.63 2,674.74 2,612.29 2,548.21
(f) pes 100.00 100.00 100.00 100.00 100.00 100.00
(g) BN NSE(e — 1) 2,770.20 2,704.17 2,640.63 2,574.74 2,512.29 2,448.21
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() FHREEE0.0%
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BADER)

(2) R EETES WX EEFEHMEDER
5 ’E O #H|Oo | @ & - 5 £ 82 # =

F0O F0O FMH — i | tb =
FAD - IR— - IF—=T7UR 13,761 22 23 FH %
(¥) BARBIEET, BEETE 1,828,251 94.9
FAD - IR— - XHF—TFUR 23 0.0
aO—)L - O—V%, Z0ft 98,251 5.1
ST RSN 1,926,526 100.0

BEE. 8. TFSJUBEMBEDRS
(20174 58128). (2017%68128). (201747 8128). (2017485148). (2017F98128). (20174108128)5#E

(F) FHmERDBRAREFEHET,

L B £ 77 B X ¥ 78 B X £ 79 B X % 80 M =X £ 81 B X % 82 B X

(A) BE 1,851,431,320H | 1,801,660,267M | 1,898,529,826M | 1,823,578,684M | 1,886,651,423M | 1,986,526,788H
J-)b-0-VEF 36,567,049 45,454,698 86,279,327 62,648,628 53,911,017 38,251,873
REEFRMIS(EMIE) | 1,784,838,498 1.742,181,172 1.798,226,102 1,760,907,035 1.832,717,388 1,828,251,898
%gzmzi;(uwﬁgg) 14,025,773 14,024,397 14,024,397 23,021 23,018 23,018
RINAZE 16,000,000 - - - - 119,999,999
(B) &f8 43,306,718 36,967,324 64,837,495 40,555,573 26,647,376 91,745,104
FhE 8,000,000 - - - - 60,000,000
RN o 24,439,601 24,037,537 24,216,141 24,046,166 24,872,379 25,487,041
RILEERNE 9,117.183 11,125,390 38,853,115 14,491,588 15,072 4,359,334
RILSFEERIN 1.737.772 1,779,980 1,731,822 1,967,756 1,698,088 1,824,237
ZTDRILER 12,162 24,417 36,417 50,063 61,837 74,492
(C) fBERE(A—B) | 1,808,124,602 1,764,692,943 1,833,692,331 1,783,023,111 1,860,004,047 1,894,781,684
TR 2,443,960,113 2,403,753,765 2,421,614,145 2,404,616,624 2,487,237,937 2,548,704,104
ERfgEE RS |~ 635835511 |& 639000822 |A 587921814 |~ 621593513 |A 627,233,890 |A 653,922,420

(D) ZEEFSO% 2,443,960,1130 | 2,403,753,76500 | 2,421,614,1450 | 2,404,616,6240 | 2,487,237,93701 | 2,548,704,1040

1705 BEfEH(C/D) 7.398H 7.341H 7,572 7.415H 7.478H 7,434

*F7OHKIC BT BITAEAF2,422,666,489F, HERHAR (FB77H~5828) PICHIF2BIRETALRF493,488,390M. EIFEHITTALRIF367,450,775TY,
* SE82HRDEEOHN Y DFEEESF7,434M T,
* 82K DIGEFEASERN TTAZEZ T E > TH Y. ZTDERRIF653,922,420MTY
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A OKEEEFHET 7V F (BEERE) KRRV - I—-X (BADER)

.}Eﬁﬁo):{ﬁﬂ 778 B2017F4813H ZE2017&#£58128 28081 B2017F£7813H ZE2017% 8 514H
Z578H BH2017F5813H ZE2017#6 8128 Z581Hf BH2017F8815H ZE20174 9 B12H
798 B2017F£6H8138H E2017&7 /8128 828 B2017F9H813H ZE2017F108128H
18 =] £ 77 B £ 78 B 79 H % 80 H £ 81 H £ 82 H
(A) EEEINGR 10,628,330 9,536,699H 8,672,928H 10,135,973H 9,694,698HM 10,032,843H
SZHEHE 10,629,728 9,537,738 8,674,629 10,137,594 9,695,962 10,034,215
SZEFIE 3 16 4 1 - -
ZILFIE A 1,401 A 1,055 | & 1,705 | & 1,622 | & 1,264 | A 1,372
(B) BififEssstE g 40,313,467 2,778,278 70,087,129 |2 22,212,021 31,992,616 5,043,747
Bpl—ta: 40,847,723 3,386,171 72,116,704 392,055 32,093,462 5,353,101
FERIE VaN 534,256 VaN 607,893 A 2,029,575 A 22,604,076 aN 100,846 aN 309,354
(C) (S5t3hmiE A 1,749,880 1,792,328 A 1,743,834 A 1,981,402 A 1,709,862 A 1,836,892
(D) 4HiERS(A+B+C) 49,191,917 10,522,649 77,016,223 214,057,450 39,977,452 13,239,698
(E) gipfgdistssE | £628,978,552 580,598,467 566,093,923 502,246,757 A534,597,681 A495,065,686
(F) EnlfgstEEns | & 31,609,275 N 44,947,467 A 74,627,973 A 81,243,140 107,741,282 146,609,391
((FE=EZEEEE) ( 629,083,159) |[( 619,836,488) [( 626,437,681) |( 622,277,504) |( 640,443,721) |( 640,655,359)
(FEEETIEHER) |(0660,692,434) [(A664,783,955) |(4701,065,654) [(A703,520,644) |(4748,185,003) [(A787,264,750)
(G) &5H(D+E+F) | £2611,395,910 615,023,285 563,705,673 ~597,547,347 602,361,511 628,435,379
(H) R&EHEcE A 24,439,601 | A 24,037,537 | & 24,216,141 A 24,046,166 | ~ 24,872,379 | & 25,487,041
RHgEESS(G+H) | £635,835,511 639,060,822 587,921,814 2621,593,513 627,233,890 653,922,420
BEFEEEGEE | & 31,609,275 | A 44947467 | & 74,627,973 | & 84,394,155 | A123,316,677 | 2163,286,041
((FEEZEEEE) ( 629,083,159) |( 619,836,488) |( 626,437.681) |[( 619,126,489) |[( 624,868,326) |( 623,978,709)
(FEEIETIE=EE) |(0660,692,434) [(A664,783,955) |[(A701,065,654) [(A703,520,644) |(A748,185,003) [(A787,264,750)
DECAEREIIE 47,944,813 30,180,575 13,021,264 - - —
REERE 652,171,049 624,293,930 A526,315,105 537,199,358 A503,917,213 490,636,379
(1) {ESEERINESICIHESEMMNICN T 2 HERSIBUEESH CRRLTHYET,
(X2) BNEtEELEEE F BINEEEE TACDEFEZV, TA% FEHEaFEa%E LT, L0256 EAHEE LTUESNE T,
(3) WEHES0ERRE INEHRE0EBIE (1) | OREISRIIZTV,
BREDEEEOEBEE (K58
18 =] g 77 5P £ 78 H % 79 £ 80 % 81 # £ 82 H
(a) REZRBEOESEFENG 10,262,417H8 8,148,141H 8,480,199H] 8,154,130H 9,296,984H] 8,810,391H
(b) BERREOEMESTESER 0 0 0 0 0 0
(c) NSRS 629,083,159 619,836,488 626,437,681 622,277,504 640,443,721 640,655,359
(d) DECEEHELE 62,121,997 46,069,971 28,757,206 12,741,021 0 0
(e) HnEug&E(a+b+c+d) | 701,467,573 674,054,600 663,675,086 643,172,655 649,740,705 649,465,750
() e 24,439,601 24,037,537 24,216,141 24,046,166 24,872,379 25,487,041
(g) BHgunicng&E(e—f)| 677,027,972 650,017,063 639,458,945 619,126,489 624,868,326 623,978,709
(h) SEHERDOE 2,443,960,1130 |2,403,753,7650 |2,421,614,1450 |2,404,616,62401 (2,487,237,93701 |2,548,704,104
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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

S5588K (20155 5 B12H) 6,555 100 2.8 14,034 0.5 39.23 0.4 0.1 99.1| 37,968
5688 (20155 6 A12H) 6,416 100 | & 0.6 13,940 N0.7 39.96 1.9 0.2 98.9| 36,854
5788k (20155 7 B13H) 6,190 100 & 2.0] 13,832 A0.8 38.77| & 3.0 0.2 98.9| 35,136
5888 (2015 8 A12H) 5,615 100 | & 7.7 13,591 VAN Wi 36.01 | & 7.1 0.2 98.9| 31,404
5988k (20155 9 B14H) 4,857 100 | 211.7] 13,601 0.1 31.16| 2135 0.3 98.8| 26,742
608k (20155108 13H) 4,917 100 3.3] 13,460 A1.0 31.88 2.3 0.2 98.8| 26,707
618K/ (2015E11812H) 4,837 100 0.4 13,404 A0.4 32.66 2.4 0.2 99.1| 26,144
628K (2015F12814H) 4,356 100 & 79| 12,883 239 31.20| & 45 0.2 99.1| 23,329
6388k (20164 1 H12H) 4,029 100 & 52| 12,817 0.5 29.06 | & 6.9 0.3 99.0| 21,020
648820165 2 B12H) 3,778 100 & 3.7 12,224 24,6 28.16 | & 3.1 0.5 98.9| 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
668K (20165 4 B128)| 4.118 100 | & 1.1] 13,395 1.4 3095| & 26 - 99.0[ 21,038
678K (20165 5 B12H) 4,248 100 56| 13,780 2.9 31.39 1.4 0.3 98.7 | 21,625
6888 (20165 6 A13H) 4,229 100 1.9 14,064 2.1 31.13| & 0.8 0.2 99.0| 21,283
698K (20165 7 B12H) 4,236 100 25| 14,382 2.3 31.03| & 0.3 0.3 98.7 | 21,143
7088k (20164 8 H12H) 4,408 100 6.4 | 14,624 1.7 32.50 4.7 0.2 99.0| 21,723
71820165 9 A12H)| 4,296 70 & 1.0] 14,762 0.9 31.35[ & 3.5 0.0 99.1| 21,130
728K (20165108 128) 4,405 70 421 14,934 1.2 32.43 3.4 0.1 98.8| 21,145
738K (20165E11814H) 4,204 70| & 3.0| 14,778 A1.0 3155 A 2.7 0.1 99.0| 20,221
748K (20165FE12812H) 4,612 70 11.4] 15,051 1.8 34.16 8.3 0.0 99.1| 22,473
7588k (20174 1 A12H) 4,920 70 8.2 | 15,297 1.6 36.04 5.5 0.1 99.1| 23,874
7688K(20175 2 B13H)| 4,953 70 21| 15,427 0.9 36.59 1.5 0.2 99.1 | 24,003
778Xk (20174 3 A13H) 4,905 70 0.4] 15,404 A0.2 36.54 | A 0.1 0.0 99.0| 24,090
7888K(2017F 4 B128)| 4.688 70 & 3.0[ 15,603 1.3 3493 [ A 44 0.2 98.9 | 23,567
798K (20175 5 B12H) 4,845 70 4.8 | 15,747 0.9 36.28 3.9 0.1 99.1| 24,311
808K (20178 6 A12H) 4,555 70| &~ 45| 15,885 0.9 3343 | A 79 0.0 99.0| 22,709
81HiR (20178 7 B12H) 4,702 70 48| 15,853 A0.2 34.93 4.5 — 98.6 | 23,573
8288k (20174 8 H14H) 4,593 70| & 0.8] 15945 0.6 34251 A 1.9 0.0 99.5| 22,892
838K (2017 £ 9 B12H)| 4.679 70 3.4[ 16,103 1.0 35.29 3.0 - 99.2 | 22,836
8488K (2017108 12H) 4,684 70 1.6 16,244 0.9 35.42 0.4 — 98.9| 22,543

(E1) BEMEBROEEERIFDECEIAG .

) BofA ML US.High Yield Master I Constrained CKRJLR—=X) (& NYT +FT - PAUBG - XUJUYF - US/NA - A —JLR - TR
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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SFBAHIK : 4,684 (BHLDECE420M)
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REEMBEOFEEHER
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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 % % %

(HAm) 2017# 4 B12H 4,688 — 15,603 - 3493 - 0.2 98.9

57988 48X 4,758 1.5 15,703 0.6 3492 A0.0 0.1 99.1
(#82%) 2017 5 B12H 4,915 4.8 15,747 0.9 36.28 3.9 0.1 99.1

(#8E) 2017F 5 B12H 4,845 — 15,747 — 36.28 - 0.1 99.1

ZE80HA 5 B=X 4,625 A45 15,865 0.8 34.05 26,1 0.0 99.2
(HiR) 2017 6 B12H 4,625 A45 15,885 0.9 33.43 279 0.0 99.0

(i) 2017%F 6 B12H 4,555 — 15,885 - 33.43 - 0.0 99.0

ZE81HA 6 B=X 4,635 1.8 15,877 0.0 33.89 1.4 0.0 99.4
(HiR) 2017%F 7 B12H 4,772 4.8 15,853 A0.2 3493 45 - 98.6

(i) 20174 7 B12H 4,702 — 15,853 - 3493 - - 98.6

ZE82HA 7 B=X 4,787 1.8 16,067 1.4 35.23 0.9 0.0 98.6
(HiR) 20174 8 B14H 4,663 0.8 15,945 0.6 34.25 A1.9 0.0 99.5

(H8E) 20174 8 B14H 4,593 — 15,945 — 34.25 - 0.0 99.5

ZE83HA 8 B=X 4,652 1.3 16,033 0.6 34,94 2.0 - 99.3
(HAR) 20174 9 B12H 4,749 3.4 16,103 1.0 35.29 3.0 - 99.2

(H8E) 2017F 9 B12H 4,679 — 16,103 — 35.29 - — 99.2

ZE84HA 9 B=X 4,716 0.8 16,192 0.6 35.39 0.3 - 98.4
(HAZR) 2017#10812H 4,754 1.6 16,244 0.9 35.42 0.4 — 98.9

() BRBEMBARDESRAS. BEXIFHEL,
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BBz @ U CEHRICHBE LE U,
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7259 - UZIVBNHTERUE Uz,

TSI - U7 IVAREBESE. F79HE L. HRRENENDBHGENS ERUF U, 20174
5 BIC(dE. KR EEERVGERREZR (T TC—RLU7IVIEKRBICNELE L. 6 BNS7H
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BIEREARRICBI1T S [SEDERAE)

| EPh
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KE/NA - A4 =)L REENSDINGEDEN. TSI - UZILDAEBE LN EPEBEBESIICLD T
=7 L (EFEBRDDOUE) DESZHIULETD,

BGIM-USNA A=K (BRLZISXR)
FEUTKRRIVETDNA - 4 —)URESFICKREL. KRIVETDEEICH UL TKRILFEY /TS
U - UZ7IVBEVLWDRBEE|ZITIED LT, EBRMEDEERREELTE UCEDBERZD I ULE T,
NA A =)L REEDBEHFANICELTIFE. RELT v PoINCE D BERISBMERZER UER %
HEET 2HEHTI,

BIAD « IR— - IYF=T7UR
TENEPEEORSMICER L. BHOEGBYI—IL - O—VFILKDBERETRD AT,
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| P
LIT7VUREFE. GIM-USN\A - A4—=)LR (BRLIZR) &40 - Y¥x— - XPF—=T7URI[C
BREITDITPYR - AT - T7VATHY) . BERBEEZECTCG IM-US/N\A - A1—)LR (BRL
J2R) "DEREHGZSMUICHIZHLE U,

BGIM-USNA - A4=JLFK (BRLZISXR)
FEUTEKRIVETDNA « A =)L REEZPDCIHREL. KRNIVETOEECHUTEKRILFEY S
TSI - UZIVEBVDRBEG|ZITRD I ET. EAMEDBEREBRBREERTE UCINRDERZSH S
LEUR. NA - A4—)U RESOHEFANICERUTIE. SIEHREMRMAT v IPOWRICED < @RISEEE
RZEBEHUCEBERZITIRVE UL,

BIAD « IR— - IYF=T7UR

BEOZ2MICREEL. SHOEG. RERGIBLUI—IL - O—VEFICLDERZTHRVE Ul

RNIFI—=TEDERICDNT

BT 7V ROEAOFHO X FBEREELBRINYFV—I &R IFTTHIFE .
MUTDTSTEHT 7Y ROBEMBAESEEBHEDEERONL T,

6.0
L B (Ll
2.0 |- - - | - 1 Eﬁf_ﬁgﬁ
_3-8 T - = BofA ML US.High Yield Master 1T
20 J Constrained (K RJLR—X)
I R SYL - LPLEBL—~ (80
-8.0 -
-10.0

57988 55808 58183 5828 558385 841
(2017.4.12  (2017.512  (2017.6.12  (2017.7.12  (2017.8.14  (2017.9.12
~2017.5.12) ~2017.6.12) ~2017.7.12) ~2017.8.14) ~2017.9.12) ~2017.10.12)
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TAOKRERENMET 7V F EBEERE) JS5JIL L7V - (BASER)

SEEICONT

F79MNOFE84HD 1 OB NEcE (BhAd) FZNZTN70MEVcLE L.
NS DEZOREARMLE LD NS0 EER (1 50%5Y) | ZZSRIIEE0,
B, BRBICOEFULCF. EAAHICEIESERASECVIEERT,

BDEFEREOAER (1 505Y)

57988 £5808A 818 $828 $838 £58448
15 = 2017848138 (20174658138 | 201768138 | 2017478138 | 2017488158 | 2017498138
~201745R128 | ~201786R128 | ~2017478128 | ~2017488148 | ~2017498128 | ~2017410812H

SHNEE BhAd) (M) 70 70 70 70 70 70
NEAEMERL S (%) 1.42 1.51 1.47 1.50 1.47 1.47
SHADIN () 65 52 51 52 50 46
SHADINER SN (GE) 4 17 18 17 19 23
BRI BN RER (M) 453 436 418 401 381 358

(1) B0 (& [BEEREORESFNG] KU [BREEREOEMHISTESER] NoPRCRYUICEETT . K. [HUHONIUS] (& [INGHEE
] BLY [DEEREILIS] NSHEICHKEUIRETT,

(E2) ARBEFIETTHY . HUEONEE SHDINBUN DGO SN EE BAd) [CEBULRBVEED S KRT.

(E3) SMDEEONELEMEBALKGUHANIE BbAd) OHREEME (DERAd) [CHTILERT. J7Y FORBREGREIFT.

BRmoEE0HEEE (1 5035Y)

15 B 798 805 F81H 828 835 845
(a) REEFRE OIS F N 65.31H 52.81M 51.63MH 52.38MH 50.13M 46.82M
(b) REZGREOEMESTES AT 0.00 0.00 0.00 0.00 0.00 0.00
(¢) NEtFHRE S 445.35 445.71 437.07 418.95 401.52 381.81
(d) DECHEREE 13.20 8.41 0.00 0.00 0.00 0.00
(e) ZHANECNSREE(a+b+c+d) 523.87 506.94 488.70 471.34 451.66 428.64
(f) pEes 70.00 70.00 70.00 70.00 70.00 70.00
(g) BN NSEE(e — 1) 453.87 436.94 418.70 401.34 381.66 358.64

(B ™REMNUEBBREN SDESZS ELTVET,

B seozmss

BET77UR
FEUT,. GIM-USNA - 4—JUR (BRLITR) "DOBREBEGSZINITFEDZEICKDT.
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2TUZT7LOESEDHSULED,
BGIM-USNAL+4=)LF (BRLISXR)
FEUTEKRIVETDNA - A —ILREEICIREL. KNIVETODEECKHUTKRNILEY /T35
V- U7 IVEVDEBEE|ZITIED CET. EEMEDBEGHRRELZTE UCINEDRRZHSLET .
NA - A=)V REESOEFANICELTIE. REAZ Y IOHICE D < @ER#SEIREERUIOERY
Mg 2HE T,
W91 - IR— - IF—T7UR
TEMEBEOLZEMICEEL., BHOEBDLUI—I - O—VEICLDERZTRO AT,
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Bk 7T = 1) (18) | (0.379)

DB DI
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I ——— . | SEEETN = BP0 ERE TR, B O TSRO
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BRTT. BB, TEZSEFHE BMEESES HSLUZOMERIF. COT 7Y RPMEFANTVD YT =T 7Y ROXILASIEERED S
B, ZDT7 YV RICHINT 2HDZESHET

(£2) BEEOBAE. TOT7Y RBMEFANTVSRERTES (W—T7 Y RERL, ) I"XILSBRAZSHF A, BE. HHIRERS
S OBEDSTEHARIRICSITZ [1 0B OEROEME IEETE2BDICONTIE BALLT 7Y ROBE| [CRRIDIE
ELTHBUERT,

(£3) SEMISEECEICHRBZLHEAALTHIET,

(£4) HEME 1 A0HY DZNTNOERSEZ AhOTHEEMECHRLU T100ZRUIBDTT,
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A OKRESEFHET 7~

WEES LURGIDRR

R GBEEIRE) JSYIL - L7V 0—R (BASERR)

(2) FUREISFEZREASFORTE - B
(20172 4B1381'520176108128% T)

(1) HE(SEEZMELSF
(2017 413815201 7F108128FT) BB M % 79 M ~ % 84
R B B $ 79 B ~ % 84 H = E i 9
B i 7 i 0 = g O ¥ | = %
F0O TH F0O TH

d Yk |0 # | &= &
0O FH F0O A

NE RER) 38,319.532 |2,045,614 66,692.883 3,600,000

(1) B ABREGFEN STIDNHERICLIBRENZSHET,

(¥2) SWMFTELNRS,

(£3) SBEOBMRBEIET,

G13.3%— ¥ - ~| 98135 100,000
(0F) BAREIUHET,

BEERFTERIR
REEEERIES
(2017 481355201 7F108B12B%FT)
] 79 =i ~ E3 84 ]
5 5 5t 1
bz A O M| = 2R | 8 fizd A ] H| = 28 |
F0O FM F0O FM M
I TRLATUS MGH VELD BOND ko | s70000| sz | MTRUETVE HGH VLD BOND s sspans | 3600000 52

(1) SEHEFRELURE,
(E2) SEOBAEREFIET,

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

N1k
HYERLEART (5579HA~5584H) thICHIF B FIER
RALDEE|EH ) T A

2) 9147 « v— « IF—T 7V RICHIFDHERER

EIhOFIEREHRA & DEE KR
(20172 4B1380520174108128%T)

R OBE B £ 79 B ~ F 84 H
X N BEEE( 557 = FEEEE[ 5572
A BRACD |B/A|  C BFEAED | D/ C
5137 B B5HRD
BRhA| 858 % | BAM| B8AH %
NHHE 59,851 | 7,100 11.9 - - —
J—)b-O0—> |7,686,083 — — - = -
RiEEE _ _ _ _
Folamas 123,999 123,999

() FHREEE0.1%

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

T77 Y RORY =T 7 Y RIBEOHOEIS.

(3) SERHAER OB RFTFHAILERICH I 2FIEH
RAND3ZIL R

SYERHEAR (5579HA~%84H) DICHIFBFTER
EFHRDFIZEBFRANDZILVES D X B A
ARZBIEAL (S, WAEEROREENCET SEEH1 155 1 BTN

HSBAEA TR, SERBNICE 5277 KR ASHRALE.
EHTT.

WEAEERER
M IT7URFT « T7VABEANIHERT 7V

I~ DA

il 84 H x

CT PR T mewmalr =
B AR FO| A %
TARVES)
GIM TRUST-US HIGH YIELD
O R e ISR YIELD hios 306,954 22295530 | 98.9

GE1) HRIEIE, WEERERICYT SEHMEADLEER,
(x2) FHBHERDBALREISVIET.
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TAOKREEEFHET 7V F (BESERE) JS5IIL - L7V 0-R (BASDER)

(2) HIZE(SETER WiXB(EFTHMEDEN

. =78 M5k = 84 H] = 201710812818 %E
" T o %0 ®[FM@EE . T

F0O F0O FMH B O &\ E
AT - IR— - IP—TFUR | 98,290 155 158 FH %
(%) BRBEDRT, BEETERIS 22,295,530 97.2
FAD - RR— - IP—TF YR 158 0.0
J-L - O—V%, Z0M 650,499 2.8
LS MERE 22,946,187 100.0

BEE. 8. A6 JUBEMHEDR
(20174 58128). (2017%68128). (201747 8128). (2017488148). (2017F98128). (20174108128)8E

(F) FHmBRDBRAEREFEHET,

B E ®79M Kk | HOOHMK | Hol MKk | H82 MKk | H8IMK | H64E K
(A) A 24,727.764,821F3 | 23,147.419,905M | 23,994,421,560F3 | 23,311,305,739F3 | 23,261,239,924/ | 22,946,187.756F3
J-L-O0-Y%| 525872838 554,688,176 656,207,182 540,004.451 604,020,672 650,499,227
FAERSSTSFER | 24101714057 | 22492563632 | 23238046281 | 22771,143020 | 22657.061.000 | 22295530277
S g | 100.177.926 100,168,097 100,168,097 158,268 158,252 158,252
(B) & 416,265,410 438,347,600 421,091,314 418,665,235 424,825,331 402,448,068
RIS B 351,247,429 348,969,678 350,908,731 348,890,124 341,634,695 336.884,797
IS 41,966,773 65,885,262 47,638,289 43917262 61.239518 42,560,833
SFEFERB 22,891,445 23172744 22,071,172 25,209,675 21,156,040 22,054219
Z DAt 159.763 319916 473122 648,174 795,078 948,219
(C) WEEMSA-B) | 24311499411 | 22709072305 | 23573330246 | 22892640504 | 22836414593 | 22,543739,688
Tk 50,178204,200 | 49852811223 | 50.120818794 | 49841446401 | 48804956539 | 48,126399,636
REMRISES (125866704789 127143738918  [A26,556.488.548 |126948,805807 |A25968541.946 [£25582,659.948
(D) SEEHEROH 50,178,204,200001 | 49,852,811,22301 | 50,129,818,79401 | 49,841,446,40101 | 48,804,956,539C1 | 48,126,399,63601
1FO4YBEEH(C/D) 4,845M 4,555M 4,702 4,593 4,679 4,684/

#5578HRR(ICHT D ITALRIF50,269,597,413M. HIERHAR (5579H3~5584H)) tICHIT 2BIIRETALEE3,646,995,703M. EfEHITAEAES5,790,193,480H T,
* ZBBAHIRDST RO DFIEELRIF4,684TY,
* EEBARR DB ELSZAN TR Z N > THY . TDEEAF25,582,659,948M T,
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SAOKESEFET 7V R BEBIRE) I3V - L7V - O—R (BAHECE)
WiEORR 798 H2017448138 E2017£58128  $828 £52017478138 E20174 8 §140
2808 B2017458130 Z201746H128 2838 H2017488150 £20174 9 5120
81 2017468138 £2017478128 %848 B2017498138 £20174108128
i g ® /9 M | ® 80 M | = o1 M | & 82 # | ® 083 B | @ 64
(A) EEHINE 334389,1050 |  286,632424M | 2641093048 | 286480916/ |  251,561960M 239,237,487
B YS 334,400,115 286,643,399 264,121,425 286,498,455 251,573,781 239,249,595
SIS 25 4 24 30 41 32
ZILFIE AN 11,035 AN 11,017 AN 12,145 AN 17,569 AN 11,862 AN 12,140
(B) SfSEFSEEE | 824580634 |~ 1353070,901 849104201 |~ 460,762,538 529,550,196 143,319,197
o 827.131,107 17,657,150 850,632,994 2301916 533,782,864 147.113.798
FEE A 2541473 |~ 1370728051 | A 1528793 | A 463064454 | A 4232668 | A 3794601
(C) (EstamEs A 23050719 |~ 23333651 | A 22224429 |~ 25384727 |~ 21302944 |~ 22,207,360
(D) 4HEEHSA+B+C) | 1135928020 |~ 1089772128 1090989,076 |~ 199,666,349 750,809,212 360,349,324
(E) SEBMRRUIBESS | A14.985,444685 | 13928201026 |A15127,287.732 |~14019,025604 |A14,059990,419 | 13253783326
(F) BIESERIBMNS | £11,665940605 | 411776796086 | A12169.281,161 | A12381,223820 | 12326726044 | A12,352,341,149
((E=EZEEEE) ( 2,234,700,655) | 2,222,010,051) [ 2,191,027,929) | 2,088,150,756) |(  1,959,651,607) |(  1,837,545,953)
(FEEETEHEER) |(413,900,641,350) [(A13,998,806,137) |(414,360,309,090) [(A14,469,374,576) |(A14,286,377,651)  [(£14,189,887,102)
(G) &5(D+E+F) | A25515457,360 | £26794769.240 | /26205579817 |~26599915773 |A25626907,251 | /25245775151
(H) REHES A 351247429 |~ 348969678 |~ 350908731 |~ 348890124 |~ 341634695 |~ 336,884,797
REMEHIERS(G+H) | 225866704780 | £27,143738918 | £26556,488548 | £26,948,805,897 | /25968541946 | £25582,659,948
BIEEREHS | 211665940695 | 411820533217 | A12261,357.466 | 212469020920 | A12423.660460 | 212463876946
(EMZHE0E) | 2234700655 | 21782729200 | 2098951624) | 2000353656) | 1862717.191) | 1.726010,156)
(FIEIBIARNE) |(A13900,641350) [(A13.998.806.137) |(A14.360309.090) |(A14469,374576) |(A14.286377.651) |(A14.189,887.102)
HEEHRETIS 42.759.982 - - - - -
REERE A14,243,524,076 A\15,323,205,701 \14,295,131,082 A14,479,784,977 \13,544,881,486 \13,118,783,002
(F1) SETERMNECIXEFEHMMICN T D HERFIELEZSOTCRRLTHVE T,
(F2) EnfEstEstEsd. BIEEEETALDEREZVL., TAZ FOSBGIIELE LT, LOZBGRFME LTUEEINET,
(F3) WHEDEEDFEEREG NHEDEEDEEE (EE) | OFXREISRIIZSL,
BREDEEE O EBEE (K58
] E % 79 M | % 80 B | % 81 M | = 82 M | % 83 M | % 84 H
(a) ERERAEOESSNE | 327732616/ | 2632932797 | 256,832,426/ | 261093024 | 244700279 | 225,349,000/
(b) BEBREVETISHESES 0 0 0 0 0 0
(0) NmmEs 2.234,700655 | 2.222.010,051 | 2.191.027.929 | 2,088.150.756 | 1.950,651,607 | 1,837.545953
(d) HEERELE 66,274,795 41,939,268 0 0 0 0
(e) “BHENZE(a+b+c+d) | 2628./08.066 | 2.52/.242.598 | 2.449,860.355 | 2.349.243.780 | 2.204.351.886 | 2,062.894,953
(1) pEes 351247429 | 348969678 | 350908731 | 348890124 | 341634695 | 336.884.797
() BHEEOBNRE(e — ) | 2.2/7.460637 | 2.178.272.920 | 2,098.951,624 | 2.000.353.656 | 1.862.717.191 | 1.726,010,156
(h) ZEEROR 50.178,204,20000 [49,852,811,2230 |50,129.818.79401 |49,841,446,401 ] |48,804,956,5390] |48.126,399,6360]
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YNDEREMBICE IV TEBNICHREVCLE U,

a—o
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- HESE BB OEEMEH @R TTAE BEEEZFER TR E LODREG1CE. DEEEOLENIEENIEEFIET,
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BENRIRI KT,
- BADESNZIBEFICIE. LEOABHEEICRD I ENHUFET. <HULEF, BRFERILICBBLEDELZEL,
- BB OBV DFMBIC DT E L TR, HBBPIREICTHERIND CLZHBHLET,

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

FnAhRE (FBRIDE

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

| BAM-1-2 (EAHER) |

O 308DERARG
S BofA ML USHigh Yield Master T N ==
\fidse pray I > 3K, I ] = 2| o =
(D) Niee | EEx (BZEH) BE v HA =

M M % % % % B./5H

558K (2015 5 A12H) 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 0.7 13,832 20.8 0.3 98.7 5,195
58H8x (20155 8 H12H) 9,344 50 A7 13,591 A7 0.3 98.8 5,016
S5O0HAK (20154 9 A14H) 9,305 50 0.1 13,601 0.1 0.3 99.0 5,114
608K (2015%FE10813H) 9,126 50 A14 13,460 A1.0 0.3 99.0 4,952
618X (20155 11H12H) 8,955 50 A3 13,404 A0.4 0.3 98.9 4,615
628K (20155128 14H) 8,452 50 A5 12,883 A3.9 0.3 98.6 4,217
638K (2016 1 A12H) 8,425 50 0.3 12,817 0.5 0.4 98.6 3,973
6488x% (20165 2 H12H) 8,001 50 A4 4 12,224 JAVIRS) 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
718K (20165 9 A12H) 8,924 50 0.6 14,762 0.9 0.0 98.7 3,651
728K (20165E10812H) 8,958 50 0.9 14,934 1.2 0.1 98.8 3,755
738X (20165F11H14H) 8,743 50 AN1.8 14,778 A1.0 0.1 98.3 4,007
748K (20165 12H12H) 8,843 50 1.7 15,051 1.8 0.0 94.9 4,551
JBEAR (20174 1 A12H) 8,910 50 1.3 15,297 1.6 0.1 99.2 4,724
76HAXR (20174 2 H13H) 8,900 50 0.4 15,427 0.9 0.3 99.2 4,443
778K (20174 3 A13H) 8,833 50 A0.2 15,404 0.2 0.0 98.8 4,304
78K (2017 4 H12H) 8,837 50 0.6 15,603 1.3 0.3 98.9 4,568
79H8R (20175 5 H12H) 8,830 50 0.5 15,747 0.9 0.1 98.8 4,606
80X (2017 6 A12H) 8,865 50 1.0 15,885 0.9 0.0 99.0 4,677
818X (2017 7 A12H) 8,805 50 A0.1 15,853 0.2 — 98.5 4,303
828X (20174 8 H14H) 8,756 50 0.0 15,945 0.6 0.0 99.3 4,301
838K (2017 9 A12H) 8,769 50 0.7 16,103 1.0 — 99.1 4,470
848X (20178 10H12H) 8,783 50 0.7 16,244 0.9 — 98.6 4,480

(0F1) EEMBOEEEREDEEIAL.

(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.

34



A OKEEEFHET 7V F (BEERE) BFM - - (BASER)

& 1238
BAMEESOHRBICOWNT

(M) (f8M)
9,200 80
9.000 | —————— - 60

8,800 40
8,600 20
8,400 0

E78HIR 798K 808K E8THIR 828K 83K E84HR

(2017.4.12) (2017.5.12) (2017.6.12) (2017.7.12) (2017.8.14) (2017.9.12) (2017.10.12)
— B¥EMER () NEEEEREREME () 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
79815 1 8,837H
SR84HAK : 8,783 (BHLFECE300M)
B & XR:28% (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 % % ?é;% %E %

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

M % % % %

(#315)20174 4 B128 8,837 - 15,603 - 0.3 98.9

5798 4 Bk 8,875 0.4 15,703 0.6 0.2 99.0
(#3)2017% 5 B128 8,880 0.5 15,747 0.9 0.1 98.8
(#3&)20174 5 B128 8,830 - 15,747 - 0.1 98.8

808 5 Bk 8,893 0.7 15,865 0.8 0.0 99.1
(#35)2017% 6 B128 8915 1.0 15,885 0.9 0.0 99.0
(#3)2017% 6 B128 8,865 - 15,885 - 0.0 99.0

818 6 Bk 8,877 0.1 15,877 £0.0 0.0 95.7
(#35)2017% 7 B128 8,855 20.1 15,853 £0.2 - 98.5
(#3)2017% 7 B128 8,805 - 15,853 - - 98.5

Ei 7 Bk 8,900 1.1 16,067 1.4 0.0 98.7
(#35)20174 8 B148 8,806 0.0 15,945 0.6 0.0 99.3
(#3)20174 8 B148 8,756 - 15,945 - 0.0 99.3

5838 8 Bk 8,782 0.3 16,033 0.6 - 99.2
(#35)20174 9 B128 8,819 0.7 16,103 1.0 - 99.1
(#3)20174 9 B128 8,769 - 16,103 - - 99.1

84857 9 A% 8,798 0.3 16,192 0.6 - 98.8
(#35)20174108128 8,833 0.7 16,244 0.9 - 98.6

() BRBEMBARDESRAS. BEXIFHEL,
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BERIEICONT (2017.4.13~2017.10.12)

BRE/NA - 1 —)b FESFTR
KENA - A=)V MESFTRIFEF U LI,

E7HELY . THERBBEICRETIMKE X TIDFFIPNUT—VIREDBRKENURITE
HEULTRHSNZ U, BREGEFRRBEORRZEZERICUCEREN NG 1ZIET 2P T, HRN
IRMESFIRENELTVD T EDH Y, BERD/NA - 4 —)U RMEFICH T 2RENMRE . HIER
BBz @ U CEHRICHBE LE U,

NSRRI

BATE. BIRD. 2016F(ICEA U [RESFIBEMSEN - BNESREN] ZH L. BT
FFEATHEBLUE Uz, —7. FRB CREEHERTEESR) FERENOFEERL VI %z,
2017 6 BIC0.25% M4 > b5IELEF, 1.00~1.25% & LF U,

BERNERIRICBI1T D [SiEDERAEH]

BET77VR
FEULT. GIM-USNA - A4=)UR (JPYZTTR) "DREESZSMUITHEDZEICKIDT.
KE/NA - A—IURBEEDSDINGFDESEDHSULET,

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
TEMMEPEEOZEMICERE L. SHOEBEY I - O—VE(ICKBDERETRO AT,

37
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IR—BMT7FUFICDONT (2017.4.13~2017.10.12)

| P
LIT7UREFE. GIM-USNA - A4—=)LR (JPYTIR) &40 - Xx— - XPF—=T 7V RI[C
BEIDITPYR - AT - T7VXTHY . BEFRPABZBECTCG IM-USNAL - A—)LR (JPY
J2R) "DEREHGZSMUICHIZHLE U,

BGIM-USNAS - A4=)LK (JPYZTSR)
FEUTEKRIVETDNA « A =)L REEZPDCIHREL. KRNIVETOEECHUTEKRILFEY S
HAMEVLDBEBNY IZETRDIIET. EHEMEDBREBIHNEELTTE UINBEOERZD S UE Ul
NA A =)L REEDBEHANICELUTIFE. SIEHEERNLT v IPOICE D BERISEMERZER U
TEBRZETRVE Ul

BIAD « IR— - IYF=T7UR

BEOZ2MICREEL. SHOEG. RERGIBLUI—IL - O—VEFICLDERZTHRVE Ul

RNIFI—=TEDERICDNT

BT 7V ROEAOFHO X FBEREELBRINYFV—I &R IFTTHIFE .
MUTDTSTEHT 7Y ROBEMBAESEEBHEDEERONL T,

,\
X
<

1.2

1.0 —

0.8 _— o ‘

0.6 —— - COIE#{EE

0.4 |- --- [EBofA ML US.High Yield Master I
0.2 | - Constrained K RJLR—X)
o9 =
-0.4

557988 55808 8151 5828 55838 841
(2017.4.12  (2017.512  (2017.6.12  (2017.7.12  (2017.8.14  (2017.9.12
~2017.5.12) ~2017.6.12) ~2017.7.12) ~2017.8.14) ~2017.9.12) ~2017.10.12)
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SEEICONT

FE7HN BFE84HD 1 OB NEcE (BhAd) (FZNZNS0MEVLE L.
WIS D BeE ORERRIE TECD [N DEERIE (1 505Y) | ZI8RIES 0,
BH. BRHICOETHXL T, ERAHICEDIEERSETCVLEERT,

BHEFREOAR (1505Y)

55798 55808 818 5828 5838 558485
B = 201748138 (2017458138 | 201768138 | 2017478138 | 201748 K158 | 2017498134
~201745R128 | ~201766R128 | ~2017478128 | ~2017488148 | ~2017498128 | ~2017410812H

LHNECE (BhAdY) (M) 50 50 50 50 50 50
NELEAMERLL (%) 0.56 0.56 0.56 0.57 0.57 0.57
SHADIN () 32 31 22 24 30 29
SHADINa S (m) 17 18 27 25 19 20
BHRRUDECNRE (M) 830 812 785 759 740 719

CE1) [HHONES] & MBEEREOEIFNG] BLU [REEREOGMHESTESRLG] NoNRICHIEUCERTYT, Fo. [BHHONGEMUN] & INmEE
] BKRU [DEERETIE] DSHEICHHUICEETT .

(£2) ARBEFBTTSY. BEONE E SHRONFUANDESTHILIANEE BAD) ([CERULBVWEENH) FT.

(£3) SHDEREONEEMBLRFSMOELE BhAd) OMREEME (DiEAD) ([CHITIHET, T7 Y FONEHELFRR) FT,

BimoEcEDEtEBE (1 30354)

s} 8 %798 804 814 F82H F83H 8414
(a) BEFREOIRSE N 32.14M 31.22M 22.50M 24.51H 30.42H 29.16H
(b) BBELRREOEMEES TE SRR 0.00 0.00 0.00 0.00 0.00 0.00
(c) NasaEEE 848.54 830.89 812.55 785.46 760.08 740.58
(d) DECEREIE 0.00 0.00 0.00 0.00 0.00 0.00
(e) HHANENKEE(a+b+c+d) 880.68 862.11 835.06 809.98 790.50 769.75
(1) DEcE 50.00 50.00 50.00 50.00 50.00 50.00
(g) BRHNICNREE(e — 1) 830.68 812.11 785.06 759.98 740.50 719.75

(0F) THRZEM UcZBEEN SHREEZ5T ELTVET,

S 0Em7T e

| EPi A

FEULT. GIM-USNA - A4=)UR (JPYZTTR) "DREBESGZSMUIHE DI EICKDT,

KRIVBT/NA - 4 —)URESHSDINEEDESZHSULETD,
BGIM-USNAL - 14—ILR (JPYZTSR)

FEUTKRIVETDNA - A =)L REEICKREL. KRIVETOEECH U TKRILFEY /BAH
BLVDAEBNYIZTIFDTET. EEMEDBEGHEELZE ULINBEDERZDSULET, /\1 -
A =)L RESODBEHANICELTIE. REAT v PRICED<ERISBIREIREER UIERE#RET
2T,

WIAD - IR— - IF=T7FUR
A EEEOLZSMICEEL,. BHOEBESLV0 I - O—VEHICLDERZTR O AT,
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1 /03 OFERAOR

798~ 5841
iz} =] (2017.4.13~2017.10.12) 18 g D 15 =
£ @| K =
_ (SSTERBN = HACh DB A48 X (SSTERANR
= = &)
IRLAR LI S el Hich TS ELEEEI8,842M T
no= e BESHMHE. 77V ROBEREHE. BT OEHEN., EL£MEDHE,. 5
% E 2 ) (17) | 0189 | o C2 Gmumee e
RFEato . BRRSESSEREORM. OENTDE T 7Y ROSE, BA%
= =
BR 55 & #) (33) | (0.378) 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 | ZDfhEA=HDNZDMER, HhOTEZRHEON
& & & [ 0) | (0.004) |EEBAR. BETEAZCIILD T7 Y ROBEECHRDER
=1 g 52 0.587
GE1) HHhOBR CHEEHONDDDDISEERAZSD) (FBN. MICEK > TRHEONNICEEN G D cH. BEOHMEDBEEICIIEH U
BRTT, BP. TEELFHE. BMEESES B LOZFOMEBRIE. COT 7Y RBMEFANTNB IS —T 7Y RTINS 8EDS
5, CDT 7YV RICHIET2PDESHET .
(¥2) BEBO&RE. COT7 Y RHBEFANTVDEREESTES NF—J 7V RERLS, ) "L BRESHET . BH. HUXIBEES

S OBEDSTEHARIRICSITZ [1 0B OEROEME IEETE2BDICONTIE BALLT 7Y ROBE| [CRRIDIE
ELTHBUERT,
(£3) SEMISEECEICHRBZLHEAALTHIET,
C£4) ERME 1 HOHY DENZTNOBERTEZRPOTHELEMETIRL T100ZR UcBDTY,
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A OKEEEFHET 7V F (BEERE) BFM - - (BASER)

W5EES K UG DR (2) RIKESTEZREAFDHRTE - BN
(1) IBEETSaErs (20174 4 B1381'520174108128% )
(201754 8138152017F10812HFT) BB H %= 79 H ~ % 84 H
R B H £ 79 B ~ 5§ 84 B 5% E iR 9
= 1 5t F O B = 2| O = 8
O #|z ®|O Bz = ‘ FO g FO A
FO M FO A G193 F - —| 23552| 24,000
HE (FBERR) 8,698.134 | 795,564 [10,281.415 | 943,000 i
(21) BAUR. ABREEEN SO AR & sBRENEEHE 3. (&) BRI,
(T2) SHEBELRS.
(13) SEOBFBIDET,
WEE155ES
REEEERIES
(20172 481381'520174108128% )
£ 79 i ~ B 84 5
5 5 5t F
fizd A O EdES B8 | F9s(l fiid A O B | & 28 | I8
+0O +H M FO +H M
GIM TRUST-US HIGH YIELD BOND GIM TRUST-US HIGH YIELD BOND
FUND-JPY CLASS (A< i) |/034682| 689000 91| EUNDJPY ClAss (rovves) ||0281415] 943000 o

(1) SEHEFRELURE,
(E2) SEOBAEREFIET,

WFIERSRA & DELE KR (3) SERHAER OB RFTFHAILERICH I 2FIEH
OF! 7| 47;{ Y RICH1F ZSEREARP OFIZEMA LD BRANDZIEE
B5 [R5
SYERHEAR (5579HA~%84H) DICHIFBFTER
SYEREAR (5579H3~5584H8) thICHIF BFIERS EFHRDFIZEBFRANDZILVES D X B A
RAEDEE|EH ) T A e v .
ARZBIEAL (S, WAEEROREENCET SEEH1 155 1 BTN
HEBEACHY. SRR 557 7 KICRSTSRIA L. X1

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

(20174 4 B13BH520174E108128%T) WA B ERMER
* B = 79 B ~ & 84 M I7YR-FT - T7VADEANIHERT 7
Fa) o
X N BEEE( 557 = FEEEE[ 5572 i —
A |BEAEOD|B/Al ¢ |BEACD|DC S s 84 A R
51K B 5 IHED O H|FF M AT X

BAHH | 858 % | BHhH| B8AHH % SNEIREEFEE WIS T0O TH %
| 59,851| 7,100| 11.9 - - - (42~ 5
J-Jb - O— 7,686,083 - - - - - GIM TRUST-US HIGH YIELD
T 3000 T 1500 ——— EOND FUNDLPY Ciase =0 |47.972.154 |4,418,619 98.6
COAMES) | : (1) LR, AR 5RO,

(¥2) FHMBOBMERBETIET,

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

(2) BUE(ETERS WIS E(SFEMEDIBR

) E/8H%| % 84 B X 2017410712851
" 0 ®mo m[F6E - 5 £ 84 M X

FO FO T - i #m( =
AT - IR— - IP—T7FUR | 23590 38 38 M %
(0F) SBAREFUHET, BREEEZ W 4,418,619 97.2
FA4D - Ix—-XP—TPUR 38 0.0
J—)b - O—V%, Z0f 129,251 2.8
SEISHMERS 4,547,909 100.0

BEE. 8. A6 JUBEMHEDR
(20174 58128). (2017%68128). (201747 8128). (2017488148). (2017F98128). (20174108128)8E

(F) FHmBRDBRAEREFEHET,

18 S| £ 79 B X 5 80 # X 5 81 # X 5 82 #H X 5 83 # X £ 84 H k
(A) BE 4,688,145,232 | 4,745,905,854 | 4,345,065,565 | 4,377,544,440M | 4,544,962,915M | 4,597,909,648MH
I—J)b-0-v% 94,766,867 55,902,637 81,127,489 107.779.276 63,231,715 79,251,715
REEARMISGHEE) | 4.552,334,900 4,629,962,111 4,239,896,970 4,269,726,418 4,431,692,459 4,418,619,191
%Zﬁgﬁ(m@ 24,043,465 24,041,106 24,041,106 38,746 38,742 38,742
RINA 17,000,000 36,000,000 - - 49,999,999 100,000,000
(B) &fF 81,152,886 68,830,955 41,274,775 76,453,444 74,101,587 117,017,995
ESiN 34,000,000 18,000,000 - - 25,000,000 50,000,000
KIWRED S 26,088,207 26,380,904 24,438,837 24,560,551 25,491,109 25,509,980
KILRE 16,605,176 19,737,491 12,491,834 47,173,143 19,294,341 36,976,764
FINSTTEREM 4,428,547 4,649,548 4,251,591 4,595,341 4,162,834 4,347,767
ZDftRILER 30,956 63,012 92,513 124,409 153,303 183,484
(C) MBELE(A-B) | 4,606,992,346 4,677,074,899 4,303,790,790 4,301,090,996 4,470,861,328 4,480,891,653
TTA 5,217.641,457 5,276,180,890 4,887,767.483 4,912,110,233 5,098,221,949 5,101,996,070
REREEIEEE [~ 610,649,111 |A 599,105,991 |~ 583,976,693 |~ 611,019,237 |A 627,360,621 |~ 621,104,417
(D) ZEIEROLK 5,217,641,45700 | 5,276,180,89001 | 4,887,767,48300| 4,912,110,23300 | 5,098,221,94900| 5,101,996,070001
1504 B#{HE(C /D) 8,830 8,865 8,805 8,756 8,769 8,783

* 257 8HARIC BT BITAEA5,170,002,067F, LR (55798~5584H) hICH(F 2BIRETAZES1,115,576,838M., BfRKITALEG1,183,642,835MTY,
* SEBAHRDFTH S W DB EE2EIF8,783[TY .
* SBBAHIR DIEELEN TTAZBEZ TE > TH Y. ZDZEEF621,104,417MHTT,
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.}Eﬁﬁo):{ﬁﬂ 798 B2017F4813H ZE2017&#£58128 28280 B2017F7813H E2017& 8 514H
Z580H B2017F5813H ZE2017#£6 8128 2583HF H2017F8815H ZE20174 9 B12H
E81H B2017F£6H8138H ZE2017&7 8128 848 B2017F9H813H ZE2017F108128H
18 =] B 79 H s 80 Hj £ 81 B 82 H B 83 H £ 84 H
(A) EeEEINE 20,156,753H 18,218,578H 15,283,162H 16,670,057H 17,528,935H 16,907,653H
SN E 20,160,801 18,221,337 15,287,570 16,673,327 17,533,335 16,910,596
SZEFE 6 4 32 1 10 1
ZILFIE A 4,054 | & 2,763 | A 4,440 | & 3,271 N 4,410 | & 2,944
(B) BifisEzsscEiais 6,409,242 30,703,977 A 15,641,910 AN 12,474,428 18,853,344 19,616,569
Bpl—ta: 6,548,889 31,151,910 430,554 110,483 19,219,309 19,789,136
Pt N 139,647 | A& 447,933 | A 16,072,464 | A 12,584,911 A 365,965 | A 172,567
(C) (S5t3RmiE A 4,459,437 A 4,681,819 A 4,281,101 A 4,627,237 A 4,191,728 A 4,377,948
(D) SHiEHE(A+B+C) 22,106,558 44,240,736 |4~ 4,639,849 |~ 431,608 32,190,551 32,146,274
(E) gilpfgdistssE | £295,027,697 283,400,831 230,439,926 241,900,841 A244,316,522 222,910,539
(F) Enlfgst=EnsE | £311,639,765 333,564,992 324,458,081 AN344,126,237 389,743,541 404,830,172
(Foss4E2488) |( 442,738,761) |( 438,392,595) |( 397,157,955) |( 385,829,258) |( 387.508,937) |( 377.845,634)
(FEEEIIEHER) |(4754,378,526) [(Aa771,957,587) |[(&721,616,036) [(A729,955,495) |(Aa777,252,478) [(A782,675,806)
(G) &5H(D+E+F) | 2584,560,904 ~572,725,087 559,537,856 586,458,686 2601,869,512 595,594,437
(H) REHEcE 26,088,207 A 26,380,904 A 24,438,837 A 24,560,551 A 25,491,109 A 25,509,980
RHgEESS(GHH) | 2610,649,111 599,105,991 583,976,693 2611,019,237 627,360,621 621,104,417
BilfEstEERE | £320,956,123 A343,472,149 337,896,095 A356,644,728 399,725,290 415,459,051
((FEEZEEEE) ( 433,422,403) |[( 428,485,438) |[( 383,719,941) |( 373,310,767) |( 377,527,188) |( 367,216,755)
(FEEIET1EHE8) |(A754,378,526) |[(A771,957,587) |[(A721,616,036) [(A729,955,495) |(A777,252,478) [(A782,675,806)
REERE 289,692,988 A255,633,842 246,080,598 A254,374,509 N227,635,331 205,645,366
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 £ 79 H % 80 H £ 81 % 82 Hi £ 83 H % 84 H
(a) BEEBREDORSSNG | 16,771,849 | 16,473,747 11,000,823 | 12,042,060 | 15,509,360 | 14,881,101M
(b) BEEREOE M TESER 0 0 0 0 0 0
() PatAEEE 442,738,761 438,392,595 397,157,955 385,829,258 387,508,937 377,845,634
(d) HEctEmEILE 0 0 0 0 0 0
(e) YBHENGH(a+b+c+d) | 459,510,610 454,866,342 408,158,778 397,871,318 403,018,297 392,726,735
(f) DcE 26,088,207 26,380,904 24,438,837 24,560,551 25,491,109 25,509,980
(g) BHpgHNECUSREE(e — 1) | 433,422,403 428,485,438 383,719,941 373,310,767 377,527,188 367,216,755
(h) SRR 5,217,641,45700 |5,276,180,8900 |4,887,767,4830 {4,912,110,23301 |5,098,221,949 |5,101,996,0701]
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55 79 HA|% 80 HA|% 81 Hi|5F 82 Hi|%E 83 HI|5E 84 Hf

1r03WRER 50 50 50 50 50 50M
(8 {i) (8,830M) | (8,865M) | (8,805M) | (8,756M) | (8,769M) | (8,783M)
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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,
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[ @77Un-5YR-3-2 (@BEHER) |

IE30HDERARIR

5 BoAMLUSHeN YieldMester T | 87 U - SV R
T = iﬁ _ E Hgﬁ . e L ;ﬁm A8 L baEd gatt | E
: ! N =R A o expy | F i T |
(DECTE) A s H§ == (BEEE) [ (BEEH) B = & ’fﬁ)\tbﬁ

M M % % M % % % | BAM

348K (20154 5 A12H)[ 10,586 90| & 0.0 12,290 0.5 994 | A 0.8 0.3 97.7 15
358K (2015 6 A12H)| 10,509 90 0.1] 12,208 A0.7 10.00 0.6 0.4 97.4 15
368K (2015% 7 A13H)| 10,263 Q0| & 1.5 12,113 A0.8 981 | & 1.9 0.5 97.1 15
3788k (2015% 8 A12H) 9,939 90| & 23] 11,902 AN W4 9.79| & 0.2 0.4 96.8 14
388K (2015 9 A14H)| 9,037 90| & 8.2] 11,911 0.1 8.93| ~ 8.8 0.2 97.6 30
398k (2015%10813H) 9,046 90 1.1 11,787 A1.0 8.99 0.7 0.2 98.0 30
4088/ (2015 11812H) 8,482 90| & 5.2 11,739 A0.4 8.72 | A& 3.0 0.2 97.6 28
41H8R (2015128 14H) 7,032 90 | A16.0| 11,282 239 7.81| 210.4 0.2 96.9 23
4288K (20164 1 A12H) 6,771 90| & 2.4 11,224 A0.5 7.01 | 210.2 0.3 96.8 23
438K (20165 2 A12H) 6,365 90| & 47| 10,705 24,6 7.10 1.3 0.4 97.9 21
44E8R (201645 3 A148) 6,917 90 10.1] 11,569 8.1 7.48 5.4 0.0 98.1 23
4588K (20165 4 B12H) 6,822 Q0| & 0.1 11,730 1.4 7.33 2.0 — 98.2 23
4688K (20165 5 B12H) 6,814 90 1.2 12,068 2.9 721 & 1.6 0.3 97.3 23
4788k (20165 6 A13H) 6,736 90 0.2 12,316 2.1 7.00| & 29 0.2 97.9 22
488K (20165 7 B12H) 6,833 90 2.8 12,594 2.3 7.10 1.4 0.2 98.1 22
498K (20164 8 H12H) 7,376 90 9.3 | 12,807 1.7 7.63 7.5 0.2 98.3 24
5088k (20165 9 B12H) 6,928 90| & 49| 12,927 0.9 712 | & 6.7 0.0 97.9 23
518X (2016%F108128) 7,022 90 2.7 13,078 1.2 7.22 1.4 0.1 98.0 22
5288k (20165 11814H) 7,152 90 3.1 12,942 A1.0 7.48 3.6 0.1 98.1 23
538K (20165FE12812H) 8,015 90 13.3] 13,181 1.8 8.36 11.8 0.0 98.4 26
548820174 1 B12H) 8,086 90 2.0] 13,395 1.6 8.39 0.4 0.1 98.3 26
55HFR(20174 2 H13H)| 8,185 90 2.3| 13,510 0.9 8.51 1.4 0.2 97.3 28
568k (20174 3 A13H) 8,352 90 3.1] 13,489 A0.2 8.70 2.2 0.0 98.5 30
578K (2017 4 B128)|  7.590 90| & 8.0] 13,664 1.3 793 | & 8.9 0.2 98.3 29
588K (2017 5 B12H) 8,136 90 841 13,790 0.9 8.52 7.4 0.0 98.5 37
5988k (201748 6 A12H) 8,160 90 1.4 13911 0.9 8.55 0.4 0.0 98.7 70
608K (20175 7 B12H) 7,956 90| & 1.4| 13,882 A0.2 839| & 19 - 98.5 66
6188k (20174 8 H14H) 7,688 90| & 2.2 13,963 0.6 8.14| » 3.0 0.0 99.0 48
6288k (20178 9 B12H) 7,916 90 411 14,102 1.0 8.44 3.7 — 99.2 50
638K (2017108 12H) 7,775 90 0.6 | 14,225 0.9 832 | ~ 1.4 — 98.8 49

(E1) BEMEBROEEERIFDECEIAG .
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BDTT NI - FT - FAUA - AUUVF - USNA - A—=)UR - IZI—=T - AVARVAYR - A VFTVITR KRILR=X) D
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TlFR<, ZT 7Y FOERAFRRICH UL T—YVDEEZESBD TSI EEA.
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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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5885 1 7,590
SRO3HAK 1 7,775 (BHLDECE540M)
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. i ioh Vi = 1 SR P—
e B B | BF B E |Guuednnen |8 8 0 20 k|awn BEEE
B K| (BN (B E XR| (STEN (BB x| A=
M % % M % % %
(HAm) 2017# 4 B12H 7,590 — 13,664 — 7.93 - 0.2 98.3
ZE58HA 4 B=X 8,065 6.3 13,752 0.6 8.34 5.2 0.1 98.6
(HAR) 20174 5 B12H 8,226 8.4 13,790 0.9 8.52 7.4 0.0 98.5
(HAEm) 20174 5 B12H 8,136 — 13,790 - 8.52 - 0.0 98.5
ZE59HA 5 BX 8,187 0.6 13,894 0.8 8.46 A0.7 0.0 98.5
(HAR) 2017 6 B12H 8,250 1.4 13,911 0.9 8.55 0.4 0.0 98.7
(HiEw) 2017%F 6 B12H 8,160 — 13,911 - 8.55 - 0.0 98.7
ZE60HA 6 B=X 8,276 1.4 13,904 0.0 8.61 0.7 0.0 98.9
(HER) 2017%F 7 B12H 8,046 A4 13,882 A0.2 8.39 A1.9 - 98.5
(i) 20174 7 B12H 7,956 — 13,882 - 8.39 - - 98.5
ZFEO61HR 7 B=X 8,160 2.6 14,070 1.4 8.48 1.1 0.0 99.2
(HAR) 20174 8 B14H 7,778 N2.2 13,963 0.6 8.14 23.0 0.0 99.0
(HAEw) 20174 8 B14H 7,688 — 13,963 - 8.14 - 0.0 99.0
6288 8 B=X 7,999 4.0 14,040 0.6 8.48 4.2 - 98.9
(#82%) 2017 9 B12H 8,006 4.1 14,102 1.0 8.44 3.7 — 99.2
(H8E) 2017F 9 B12H 7,916 — 14,102 — 8.44 — — 99.2
26350 9 B=X 7,871 A~0.6 14,180 0.6 8.33 A1.3 - 99.2
(HAZR) 2017#10812H 7,865 A0.6 14,225 0.9 8.32 A4 — 98.8

() BRBEMBARDESRAS. BEXIFHEL,
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NS DEZOREARMLE LD NS0 EER (1 50%5Y) | ZZSRIIEE0,
B, BRBICOEFULCF. EAAHICEIESERASECVIEERT,

WD EFEREOAER (1 503Y)

55844 598 608 618 628 £5638
15 = 2017848138 (20174658138 | 201768138 | 2017478138 | 2017488158 | 2017498138
~201745R128 | ~201786R128 | ~2017478128 | ~2017488148 | ~2017498128 | ~2017410812H

SHNEE BhAd) (M) 90 90 90 90 90 90
NEAEMERL S (%) 1.09 1.09 1.12 1.16 1.12 1.14
SHADIN () 81 39 67 74 72 68
SHADINER SN (GE) 8 50 22 15 17 21
BRI BN RER (M) 3,039 3,022 3,000 2,984 2,967 2,945
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B =57 %k = 63 H] = 201710812818 %E
" ® [0 mlo mlFwme . o ® 63 H %
F0O F0O FH B O &\ E
AT - IXR— - IP—TFUR 98 1 1 FH %
(%) BRBEDRT, BEETERIS 48,659 97.6
FAD - RR— - IP—TF YR 1 0.0
J-L - O—V% Z0f 1,218 2.4
R ESSTMERER 49,879 100.0

(F) FHmBRDBRAEREFEHET,

BEE. 8. A6 JUBEMHEDR
(20174 58128). (2017%68128). (201747 8128). (2017488148). (2017F98128). (20174108128)8E

B B % 58 M1 X % 59 B K % 60 B K % 61 B K % 62 B K % 63 M K
(A) &E 37,749,968 | 71,367,990 | 79,533,676/ | 48,809,020/ | 50,741,860/ |  49,879,155M
J—b-O-% 1,105,220 1,643,138 1,744,450 1,119,635 1,000,734 1,218,138
REEARHISEES | 36544610 69,624,724 65,489,099 47,688,268 49,740,009 48,659,900
%Zﬁgﬁ(m@ 100,138 100,128 100,128 1117 1117 1117
HRAZE - - 12,199,999 - - -
(B) &g 658,255 826,281 13,048,204 630,986 619,615 620,254
Kb - - 6,100,000 - - -
AR B 410,288 777,991 752,117 564,011 569,823 570,224
RILFHIE 213,598 - 6,123,989 - 1.905 -
ESNCEE 34,142 47745 71,074 65.509 46,117 47934
T ORI 227 545 1,024 1,466 1.770 2,096
(C) MEEKLBEA-B) | 37,091,713 70,541,709 66,485,472 48,178,034 50,122,245 49,258,901
T 45,587,593 86,443,506 83,568,583 62,667,970 63,313,694 63,358,303
REGERISES | A 8495880 | 415901797 | 217,083,111 ~14,489936 | 213,191,449 | 214,099,402
(D) g 45,587,59300|  86,443,506001| 83,568,5830 | 62,667,9700| 63,313,6940|  63,358,30301
1 FO5 Y EE(EE(C/D) 8,136/ 8,160 7,956 7,688H 7,916 7,7758

*EFES7THRICHT HITAEAF38,391,285., HEMHAR (E58HI~5635) PICHIT2BIRETARRF54,327,726M. EIFHITTALRIF29,360,708H T,

* EEOIMARDETH M= W DIEEELRIS7, 775 TT .

* EEOIMARDIME LSRN TTAZZ T > TH Y. ZDERIF14,099,402TY,
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FSAOKESEIHET 7V R (BEBRE) m7JUA - SVR - 0—-X (BASEDR)
.}EHG}:{*,R Z58HF BH2017F4813H ZE2017&#£58128 £E618 B2017F£7813H E20174 8 514H
Z559HF B2017F5813H ZE2017#£6 8128 2628 BH2017F8815H ZE20174 9 B12H
E60H B2017F£68138 ZE201747 8128 638 B2017F9H813H E20174F108128H
18 =] % 58 H % 59 Hj B 60 H £ 61 H B 62 #H B 63
(A) EeEEINE 377.,270H 352,919 635,210 532,516H 469,879H 481,247H
SN E 377,324 353,170 635,265 532,628 469,893 481,248
SIS AN 54 A 251 AN 55 AN 112 PaN 14 A 1
(B) BifisEzscEER 2,385,168 726,018 A 1,522,477 A 01,582,324 1,581,763 A 761,360
bpl=tas 2,395,557 726,872 90,643 94,151 1,581,832 1
ST VAN 10,389 AN 854 201,613,120 A1,676,475 AN 69 A 761,361
(C) {E5t3RMIE A 34,369 A 48,063 A 71,553 A 65,951 A 46,421 A 48,260
(D) ziERS(A+B+C) 2,728,069 1,030,874 A 958,820 A 1,115,759 2,005,221 A 328,373
(E) piEffGRETRSSE 8,328,597 A 5,995,749 A 5,247,634 A 5,208,737 A 6,888,249 A 5,452,651
(F) EBNlfSst=igmse | ~ 2,485,064 210,158,931 10,124,540 A 7,601,429 A~ 7,738,598 N 7,748,154
((GEEZEEEE)] (12,703,868) ( 25,421,059) ( 24,613,147) ( 18,458,117) ( 18,650,872) ( 18,664,210)
(FEE1EmIEHEE) | (215,188,932) (A235,579,990) (~34,737,687) (226,059,546) (126,389,470) (126,412,364)
(G) &5H(D+E+F) | 2 8,085,592 115,123,806 216,330,994 213,925,925 212,621,626 213,529,178
(H) &S H BT A 410,288 A 777,991 A 752,117 A 564,011 A 569,823 A 570,224
EEMIERS(G+HH) | 2~ 8,495,880 15,901,797 17,083,111 14,489,936 13,191,449 14,099,402
BINEEEERE | & 2,485,064 210,158,931 10,124,540 A 7,601,429 A 7,738,598 N 7,748,888
[(EEEEEE)] ( 12,703,868) (- 25,421,059) ( 24,613,147) ( 18,458,117) ( 18,650,872) ( 18,663,476)
(FEEELEHEE) | (215,188,932) (A235,579,990) (~34,737,687) (A226,059,546) (A126,389,470) (A26,412,364)
DECAERIEILE 1,153,654 709,968 460,282 247,091 136,508 -
REERE A 7,164,470 A 6,452,834 A 7,418,853 A 7,135,598 A 5,589,359 A 6,350,514
(F1) SEEERMNE(ICIFISFEHRMMICN T DI HERFELEESHOTRRLTHEUFET,
(E2) EBifEsEEsGEsF. BIlEEEETALDOEREEZVL., TAZ FNOSBGFEAE LT, LO3BEEFFMEE L TUEEINET,
(E3) WHDEEDFEBREG NHEAEEDOEERE (WEE) | OXREITSBLIIESV,
BESEE O EBEE (K55
18 B £ 58 i % 59 H £ 60 % 61 H £ 62 % 63 H
(a) BREIREDOESEINS 372,573 337.196M 563,656/ 466,565 459,249M 432,987H
(b) BEEREOE M TESER 0 0 0 0 0 0
(c) IS 12,703,868 25,421,059 24,613,147 18,458,117 18,650,872 18,664,210
(d) DECEREILE 1,191,369 1,150,763 648,743 344,537 247,082 136,503
(e) BHHENZE(a+b+c+d) 14,267,810 26,909,018 25,825,546 19,269,219 19,357,203 19,233,700
(f) DcE 410,288 777,991 752,117 564,011 569,823 570,224
(g) BHgHNENRE(e — 1) 13,857,522 26,131,027 25,073,429 18,705,208 18,787,380 18,663,476
(h) SRR 45,587,593 86,443,506 83,568,583 62,667,97000 63,313,694 63,358,303
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TAOKEEEFHBET 7V F (BESERE) E7JUA-SVK - 0- (BADER)

IR it ) fic & 2] H 0 5 B
55 58 HA|% 59 HA|% 60 Hi|% 61 Hi%E 62 HA|5E 63 Hf

1r03WRER 90H 90H 90H 90H 90H 90H
(8 {i) (8,136M) | (8,160M) | (7,956[) | (7,688M) | (7,916M) | (7,775M)

O <HNEEBREI—A>ZCHADADHS|IEDEEF. £5E(

YNDEREMBICE IV TEBNICHREVCLE U,

a—o

EERTDCEDHTEET,
ENDRHEDLG.

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

- DESESROEEMBENERTAZ TODHBEICIE. TODEWHDENTALRE (FRIDES) %KY DENEZENEET

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

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

FnAhRE (FBRIDE

LT 7Y REDERERFHHE N1 SA (Z—Y) | SRURNESDEREFFREE [J22FN | SA| OBEANR
TYo FFERBEOEICH T DERWVIC DOV TIFERFEREICHBVEHE L IEE L,
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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 |
- . \Fase A [=a] e | § 7 S ]
(DECE) NS | EE= (BEEE) [ (BEEH) B = & A=

M M % % M % % % BAH

3488K (2015 5 B12H) 9,879 130 & 1.4 ] 12,290 0.5 44611 & 26 0.2 99.0 698
358K (20155 6 A12H) 9,988 130 2.4 12,208 AN0.7 45.69 2.4 0.2 98.8 698
3688FK (20155 7 B13H) 9,955 130 1.0 12,113 A0.8 45.88 0.4 0.3 98.4 697
373K (2015% 8 A12H) 9,515 130 & 3.1 11,902 VAN Wi 4503 | A 1.9 0.2 98.9 659
388K (2015 9 H14H)| 8,333 130 211.1] 11,911 0.1 39.74 | 211.7 0.3 98.9 557
398k (2015%10813H) 8,536 130 40| 11,787 A1.0 40.89 29 0.3 98.8 549
4088/ (2015 11812H) 8,559 130 1.8 11,739 A0.4 42.91 4.9 0.3 98.9 552
41H8R (2015128 14H) 7,763 130 & 78] 11,282 239 4069 & 5.2 0.3 98.7 501
4288K (20164 1 A12H) 7,429 130 & 2.6 11,224 A0.5 38.80| & 4.6 0.3 99.0 477
438K (20165 2 H128)| 7,023 130 & 3.7]1 10,705| 246 3834 | & 1.2 0.6 98.8 438
44E8R (201645 3 A148) 7,474 130 83| 11,569 8.1 39.68 35 0.1 98.9 465
458K (20165 4 B128)|  7.211 130 & 1.8] 11,730 1.4 38.19| & 3.8 — 98.8 449
4688K (20165 5 B12H) 7,035 130 & 0.6 12,068 2.9 36.71| & 39 0.4 98.6 467
4788k (20165 6 A13H) 7,063 130 2.2 12,316 2.1 36371 & 09 0.2 98.7 470
488K (20165 7 B12H) 6,877 130 & 0.8] 12,594 2.3 3536 & 28 0.3 98.8 459
498K (20164 8 H12H) 6,667 130 & 1.2 12,807 1.7 3457 | &N 2.2 0.3 98.7 457
508K (20165£ 9 H12H)| 6,726 100 2.4 12927 0.9 34.58 0.0 0.0 98.8 438
518X (2016%F108128) 6,535 100 & 1.4 13,078 1.2 3359 A 29 0.1 98.6 424
52K (20165118148) 6,188 100 | & 3.8 12,942 A1.0 3296 A 19 0.1 98.7 392
538K (20165FE12812H) 6,310 100 36| 13,181 1.8 3294 | & 0.1 0.1 98.8 396
548820174 1 B12H) 5,741 100 & 7.4 13,395 1.6 29.72 | A 9.8 0.1 98.5 349
55HR(20174 2 H13H)| 5,896 100 4.4| 13,510 0.9 30.87 3.9 0.4 98.7 359
568k (20174 3 A13H) 5,841 100 0.8] 13,489 A0.2 30.72| & 0.5 0.0 98.9 396
578K (20174 4 B128)| 5,601 100 & 2.4] 13,664 1.3 29.62| A 3.6 0.3 99.2 485
588K (2017 5 B12H) 5,991 100 8.7 13,790 0.9 31.86 7.6 0.1 99.0 522
5988k (201748 6 A12H) 5,932 100 0.7 13911 0.9 31.18 | & 2.1 0.0 95.5 592
608K (20175 7 B12H) 5,924 100 1.6 13,882 A0.2 31.47 0.9 - 98.6 677
6188k (20174 8 H14H) 5,775 100 | & 0.8 13,963 0.6 3099 | A 1.5 0.0 99.4 735
628k (2017 9 A128)| 5,954 100 4.8| 14,102 1.0 32.09 3.5 — 97.6 898
638K (2017108 12H) 5,684 100 [ & 29| 14,225 0.9 30.82 | & 4.0 — 98.6 1,106

(E1) BEMEBROEEERIFDECEIAG .

) BofA ML US.High Yield Master I Constrained CKRJLR—=X) (& NYT +FT - PAUBG - XUJUYF - US/NA - A —JLR - TR
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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A OKREEEFHET 7V F (BESERE) ML -US - 0-R (BADER)

& 1238
BAMEESOHRBICOWNT

¥ ary
6,400 10
6,200 8
6,000 6
5,800 4
5,600 2
5,400 0

ES57HIR 588K ECIIELERS 608K 6 1HIR 628K ECREEES

(2017.4.12) (2017.5.12) (2017.6.12) (2017.7.12) (2017.8.14) (2017.9.12) (2017.10.12)
— EAEMER () DiCEHFIREREMEE (E#) 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,

WEHEER - =R
58815 1 5,601
FEO3HK 1 5,684H (B1L 73 ECsz600)
B & £:123% (DEEHREN—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
[CSREL. KRIVETOEEICHUTKRNILIEY /ML - USBVLDREIS | Z{TE 2R, B
&0 EFPRRWNA. ML - USHAEBHEBO LEN S XCHFS L. BEMEBF LR UE U
<hULF IBEREICOVT] ZISRIIETL,
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A OKEEEFHET 7V F (BESERE) ML -US - O0-R (BRADER)

N - Hi i . | =
e B B | BF B E |Guuednien b 8L - F|akn BEEE
B K| (BN (B E XR| (STEN (BB x| T EAE
M % % M % % %
(HAm) 2017# 4 B12H 5,601 — 13,664 — 29.62 - 0.3 99.2
ZE58HA 4 B=X 5,974 6.7 13,752 0.6 31.23 5.4 0.2 99.3
(HAR) 20174 5 B12H 6,091 8.7 13,790 0.9 31.86 7.6 0.1 99.0
(HAEm) 20174 5 B12H 5,991 — 13,790 - 31.86 - 0.1 99.0
ZE59HA 5 BX 5,985 A0.1 13,894 0.8 31.25 A1.9 0.0 99.0
(H8R) 2017 6 B12H 6,032 0.7 13,911 0.9 31.18 A2 0.0 95.5
(HiEw) 2017%F 6 B12H 5,932 — 13,911 - 31.18 - 0.0 95.5
ZE60HA 6 B=X 6,105 2.9 13,904 A0.0 31.78 1.9 0.0 98.7
(HER) 2017%F 7 B12H 6,024 1.6 13,882 A0.2 31.47 0.9 - 98.6
(HAE) 2017F 7 B128 5,924 — 13,882 — 31.47 — — 98.6
ZFEO61HR 7 B=X 6,000 1.3 14,070 1.4 31.25 AN0.7 0.0 98.1
(HAR) 20174 8 B14H 5,875 A0.8 13,963 0.6 30.99 A5 0.0 99.4
(HAEw) 20174 8 B14H 5,775 - 13,963 - 30.99 - 0.0 99.4
6288 8 B=X 6,007 4.0 14,040 0.6 31.95 3.1 — 994
(HER) 20174 9 B12H 6,054 4.8 14,102 1.0 32.09 35 - 97.6
(H8E) 2017F 9 B12H 5,954 — 14,102 — 32.09 — — 97.6
26350 9 B=X 5,942 AN0.2 14,180 0.6 31.66 A1.3 — 94.2
(HAZR) 2017#10812H 5,784 N29 14,225 0.9 30.82 240 — 98.6

() BRBEMBARDESRAS. BEXIFHEL,
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A OKREEEFHET 7V F (BESERE) ML -US - 0-R (BADER)

BERIEICONT (2017.4.13~2017.10.12)

BRE/NA - 1 —)b FESFTR
KENA - A=)V MESFTRIFEF U LI,

FEo8HAEL Y, IHHERBEICRE T MKFE U X TDEFIPNUT—VIREDBRKENURITE
HEULTRHSNZ U, BREGEFRRBEORRZEZERICUCEREN NG 1ZIET 2P T, HRN
IRMESFIRENELTVD T EDH Y, BERD/NA - 4 —)U RMEFICH T 2RENMRE . HIER
BBz @ U CEHRICHBE LE U,

NEERS

ML - USENEATERLE U,

NML3 - USHBREEEGIE. F58HEa LY. BERBUEOLRECIFICINA. 75 Y AKMBEESZ
RITERERDURITHBEDEFIICELY . RKESERULF U, 2017F 5 BELIEEF. RHD
WEFEUXTRENFEERERBRD—H T SRHEENDRERDFZDRE. USRIFFEEV
TOHBERDFX UL, 108 EBLERE. MLIEKENEY (&) EEZFELEULCEDOREZESR
FCTUSEEELF U

NERERIMmR

NUITR. PRIITHEREHNTHD 1 BEY L REFZ8.00%([CIEABEF UlIce —/. FRB
(KEEFEHRRIEESR) (FBEREMDFEERL VI, 2017F 6 B1C0.25% KA > h5lE EIF,
1.00~1.25% & F Uz,

BIEREARRICBI1T S [SEDERAE)

| EPh
FEUT. GIM-USNA - 4=)UR (TRYZTSR) "DREESZSAICHEDZEICKLDT.
KE/NA - A4—=)UREENSOINGEDEH. ML - USORBELNYRPAEBESICKD LT
I (BRZEEED DY) DESZHSULET,
BGIM-USNA - A=K (TRYZISXR)
FEUTKRILVETD/NA - 41 —UREFICHREL. KRIVETODEEICHUTKRNILFEY /MU
- USBLDBBESIZTRDZET. ERMEDBEEINREELTTE UINEDOERZDHSUE T,
NA A =)L REEDBEHFANICELTIFE. RELT v PoINCE D BERISBMERZER UER %
HEET 2HEHTI,
BIAD « IR— - IYF=T7UR
TENEPEEORSMICER L. BHOEGBYI—IL - O—VFILKDBERETRD AT,

59



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

IR—BMT7FUFICDONT (2017.4.13~2017.10.12)

mET77 VR
LIT7VURE. GIM-USNA - 4—=)LR (TRYZTIR) &40 - X¥x— - XPF—=T 7V RI[C
BETDI7VR - FT - TV XTHY ., JERPEZECTGIM-US/NA - A—JLR (TRY
T5R) "DERELSGZSMICHIFUE U,

BGIM-USNA - A4=)LR (TRYZSXR)
FEUTERIVETDNA - A —)UREEEDLICHREL. KXRIVEBTOEEICH UL THKRILFEY
ML3 - USBLVDORBEEIZ{TRD ZET. EHEDEREGHRELRTE UTINGEDHERZD I UE
Ufee NA - A=) REEDHEIFANICEUTIE. SIEHEERNAT v IOWICED <ERIEEREIRZ
BRUCERZTRVE U,

BIAD « IR— - IYF=T7UR
BEOZ2MICREEL. SHOEG. RERGIBLUI—IL - O—VEFICLDERZTHRVE Ul

RNIFI—=TEDERICDNT

BT 7V ROEAOFHO X FBEREELBRINYFV—I &R IFTTHIFE .
MUTDTSTEHT 7Y ROBEMBAESEEBHEDEERONL T,

—
X
N>

10.0
8.0 |

O I — o B

SO E=IRofA ML US.High Yield Master T
ég 1= ‘ s ‘ - . Constrained (K RJLR—X)
-2.0 ) = 'JT W LT USHEL— N (9F)
-4.0 )

-6.0

5585 555985 556085 6153 56288 563858
(2017.412  (2017.5.12  (2017.6.12  (2017.7.12  (2017.8.14  (2017.9.12
~2017.5.12) ~2017.6.12) ~2017.7.12) ~2017.8.14) ~2017.9.12) ~2017.10.12)

60



A OKREEEFHET 7V F (BESERE) ML -US - 0-R (BADER)

SEEICONT

FES8MANBFEE3HD 1 HFOB Y NEcE (BhAd) (FZNZNI00HEVZULR U,

INEHEEDRERE TRO N Ee0s el (1 H50%Y) | Z208RTL,
B, BRBICOEFULCF. EAAHICEIESERASECVIEERT,
BHEFAEAOWR (17505Y)
5585 559 605 615 625 634
| = 2017848138 (20174658138 | 201768138 | 2017478138 | 2017488158 | 2017498138
~201745R128 | ~201746R8128 | ~2017%7R128 | ~201748R148 | ~20174£98128 | ~2017%108128
SHNEE BhAd) (=) 100 100 100 100 100 100
R EAEAMERLE 2R (%) 1.64 1.66 1.66 1.70 1.65 1.73
HHIDIR A () 82 67 70 76 70 71
SHIDINER LIS () 17 32 29 23 29 28
BHRUDECNRE (M) 3,131 3,107 3,083 3,065 3,045 3,027

CE1) T[HfOWE] (& [BEEREORESFING] SKU [BREEREOEMHISTESER NoNEICALYULICEETT . K.

] BLY [DEEREILIS] NSHEICHKEUIRETT,
(E2) ARBEFIETTHY . HUEONEE SHDINBUN DGO SN EE BAd) [CEBULRBVEED S KRT.
(E3) SMDEEONELEMEBALKGUHANIE BbAd) OHREEME (DERAd) [CHTILERT. J7Y FORBREGREIFT.

BRmoEE0HEEE (1 5035Y)

[SHADING U] (& [INEmEEE

15 B 585 595 605 Fo61H F625H 635
(a) REEFRE OIS F N 82.71M 67.26M 70.93H 76.72M 70.72M 71.30M
(b) REZGREOEMESTES AT 0.00 0.00 0.00 0.00 0.00 0.00
(¢) NEtFHRE S 2,494.02 2,595.37 2,664.85 2,731.37 2,793.44 2,861.90
(d) HECHEREE 654.49 544.98 447.80 357.39 281.45 194.23
(e) ZHANECNSREE(a+b+c+d) 3,231.23 3.207.61 3.183.59 3.165.50 3.145.63 3.127.43
(f) pes 100.00 100.00 100.00 100.00 100.00 100.00
(g) BN NSE(e — 1) 3,131.23 3,107.61 3.083.59 3.065.50 3.045.63 3.027.43

(B ™REMNUEBBREN SDESZS ELTVET,

S 0EM

BET77UR

FEULT. GIM-USNA - A4—=)LF (TRYTSR) "DEREEGZSAICRDOZEICKOT,
MLD - USORBE LN R CAEBIEIICKD S

KRIVETNA - 4 —)LMMESHSDINRDI(ED

U7 LOERZDHELET,
BGIM-USNAL - A4—ILE (TRYTSR)
FEUTKRIVETDNA - A —)UMESFICREL, KNILVBTOEECHUTKNILEY /MU

J- USBEVOABES|IZITIRD T ET.

EEEHMEDBELBHR ERE UG OERZHIUE T,

NA - A=) RESOEHFANICEUTIE. INEAT Y FofICED < EREMERZER UIGERZ
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SZEFIE - - - 10 - -
ZILFIE A 613 A 604 N 1,111 A 1,492 A 1,129 | & 2,387
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Bpl=ta: 35,908,993 175,555 984,799 96,304 27,049,649 102,476
FERIE VAN 1,217 A 3,035,863 VaN 1,537 A 016,709,332 VaN 24,854 AN 46,422,274
(C) (S5tERmiE AN 492,875 AN 539,730 AN 622,354 VaN 772,761 A 742,745 | A 1,001,873
(D) SHiEHE(A+B+C) 42,709,938 3,863,417 9,029,497 A 6,842,787 37,167,306 |~ 32,436,242
(E) RiEffGRIS RS 298,479,054 259,339,188 265,414,004 254,609,063 273,680,888 |~ 250,049,548
(F) iEBnNfSst=igstmsE | -~ 85,073,612 141,124,666 198,102,671 N\263,773,927 358,879,136 |~ 538,322,606
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(HAE) 20174 4 B12H 6,264 — 13,664 — 0.1 99.4

588 4 B 6,493 3.7 13,752 0.6 0.0 994
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68 ) e A ‘ ‘ R 1 Constrained (K RJLAR—X)
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58 55981 56088 618 55628 5638
(2017.4.12  (2017.512  (2017.6.12  (2017.7.12  (2017.8.14  (2017.9.12
~2017.5.12) ~2017.6.12) ~2017.7.12) ~2017.8.14) ~2017.9.12) ~2017.10.12)
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SEEICONT

FES8MANBFEE3HD 1 HFOB Y NEcE (BhAd) (FZNZNI00HEVZULR U,
NS DEZOREARMLE LD NS0 EER (1 50%5Y) | ZZSRIIEE0,
B, BRBICOEFULCF. EAAHICEIESERASECVIEERT,

BDEFEREOAER (1 505Y)

568 598 608 618 628 £638

B £ 2017%48138 | 2017458138 | 2017468138 | 2017478138 _ | 2017%88158 | 2017&9R130
~201745B8128 | ~201756R128 | ~2017578128 | ~201748A148 | ~201789A128 | ~20174108128

LSS (BAH) (M) 100 100 100 100 100 100
S (ARt (%) 1.50 153 1.54 1.60 1.56 1.58
HEADINGS (M) 82 70 62 69 71 64
LEADIRZSI &) 17 29 37 30 28 35
BN BN RE (M) 2,958 2,929 2,897 2,869 2,842 2,809

(E1) [HHONE] F RERREOEIEFNG] BL0 [REPREOBMIISTESER] NODRICHRILICEETT, Fo. [HHORGEUN] & [INHEE
& BRO [DEEREILE] NSDEICRLUIERETT .

(£2) ARBEFBTTSY. BHONGE SHONFELADESIILIANEE BAR) ([CEBULBVEENH) £T,

(£3) BHNECEDONEEMBALEFLUANEE TiAd) OHFREEMER DESAY) [CHITILET, T7Y FORNGERLFRRVET,

Bi@moEcEDEtEBE (1 50354)

sl 8 585 59 605 F61H 625 £63H
(a) REVHRE DRHFINE 82.12M 70.04M 62.31 69.13M 71.75M 64.75M
(b) BBEZRREDOEMEIZS e S Em 0.00 0.00 0.00 0.00 0.00 0.00
(c) WindazEEs 2.976.50 2,959.74 2.935.03 2.900.53 2.870.91 2.844.89
(d) DECEREIE 0.00 0.00 0.00 0.00 0.00 0.00
(e) HHANENSREE(a+b+c+d) 3,058.62 3,029.78 2,997.34 2,969.66 2,942.66 2,909.64
(f) pes 100.00 100.00 100.00 100.00 100.00 100.00
(g) BN IO REE(e — 1) 2,958.62 2,929.78 2.897.34 2.869.66 2.842.66 2.809.64
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BRTT. BB, TEZSEFHE BMEESES HSLUZOMERIF. COT 7Y RPMEFANTVD YT =T 7Y ROXILASIEERED S
B, ZDT7 YV RICHINT 2HDZESHET

(£2) BEEOBAE. TOT7Y RBMEFANTVSRERTES (W—T7 Y RERL, ) I"XILSBRAZSHF A, BE. HHIRERS
S OBEDSTEHARIRICSITZ [1 0B OEROEME IEETE2BDICONTIE BALLT 7Y ROBE| [CRRIDIE
ELTHBUERT,

(£3) SEMISEECEICHRBZLHEAALTHIET,

(£4) HEME 1 A0HY DZNTNOERSEZ AhOTHEEMECHRLU T100ZRUIBDTT,
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A OKREEEFHET 7

WEES LURGIDRR

YR (BEERDY) BEELI b~ - 0—-R (BASER)
(2) BILEISFTEZMEAFORE - BN

(20175 48138N052017F108128%T)

(1) IBEEEE ML
(20174481381 520174108128%T) R B 0 E 58 H ~ % 63 H
xR OBE M 2 58 B ~ % 63 H 55 E fi# 9
= F 5t 1 O B E 2|0 | E |
o %z @O #H|& & ‘ O A O A
FO M FO M @’{g};gﬁt— "N - - 1177|1200

NE RER) 3,036.101 | 215,314 14,106.883 | 292,000
(1) B ABREGFEN STIDNHERICLIBRENZSHET,
(¥2) SWMFTELNRS,

(£3) SBEOBMRBEIET,

(F) SBARBIFIBTo

WEELGTEEHRT
REEEERIES
(201754813815 2017F10812HF T)
] 58 =i ~ E3 63 ]
5 5 5t F
bz A O M| = 2R | 8 fizd A ] H| = 28 |
F0O FM M FO +H M
S TRLST S5O YELDBOND 07 263 | raso0| 71| SMIRSTHS G YELO BOND b r0sgea | zszono| 7

(1) SEHEFRELURE,
(E2) SEOBAEREFIET,

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

N1k
YERLEARY (S558HA~58638) thICHIF B FIER
RALDEE|EH ) T A

2) 9147 « v— « IF—T 7V RICHIFDHERER

EIhOFIEREHRA & DEE KR
(20172 4B1380520174108128%T)

R OBE B ¥ 58 ®M ~ H 63 H
X ﬁ‘ﬁﬁﬁg P E FEEEE[ 5572
A BRACD |B/A|  C BFEAED | D/ C
5137 B B5HRD
BRhA| 858 % | BAM| B8AH %
NHHE 59,851 | 7,100 11.9 - - —
J—)b-O0—> |7,686,083 — — - = -
RiEEE _ _ _ _
Folamas 123,999 123,999

() 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

YERHAR (5858HA~%638) DICHIFBFTER
EFHRDFIZEBFRANDZILVES D X B A
ARZBIEAL (S, WAEEROREENCET SEEH1 155 1 BTN

HSBAEA TR, SERBNICE 5277 KR ASHRALE.
EHTT.

WEAEERER
M IT7URFT « T7VABEANIHERT 7V
I~ DA

Eil 63 A K

- T AL
NERAETERTE Fol  ¥m %
(TARVEE)

GIM TRUST-US HIGH YIELD
CIM RS IR HIGH YIELD 13 123446 | 851356 | 99,1

GE1) HRIEIE, WEERERICYT SEHMEADLEER,
(x2) FHBHERDBALREISVIET.
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A OKEEEFHET 7V F (BESERE) E&tLI - O-R (BRADER)

(2) HIZE(SETER WiXB(EFTHMEDEN
" 0 ®mo m[F60E - 5 £ 63 M X

F0O F0O FH B O &\ E
FAD - XR— - IF—T7UR 1,178 1 1 M %
() BfFBEEIET, BEiEHEas 851,356 97.4
IAD - XFR— - IP—TFUR 1 0.0
J—)L - O—V% Z0ft 22,705 2.6
ISR AR 874,064 100.0

BEE. 8. A6 JUBEMHEDR
(20174 58128). (2017%68128). (201747 8128). (2017488148). (2017F98128). (20174108128)8E

(F) FHmBRDBRAEREFEHET,

18 S| % 58 H Xk 5 59 # X 5 60 1 X 5 61 H X 5 62 H X £ 63 H
(A) BE 980,870,664M 959,777,716 | 953,613,922 | 927,390,529 | 976,793,117 874,064,264M
I—J)b-0-v% 20,854,015 34,184,017 32,310,728 27,376,788 30,618,433 22,705,974
RBEIRRTS D) 958,815,037 909,892,205 920,101,700 900,012,366 946,173,309 851,356,915
%Zﬁgﬁ(m@ 1,201,612 1,201,494 1,201,494 1,375 1,375 1,375
RINA - 14,500,000 - - - -
(B) &fF 15,915,020 44,242,918 15,815,514 15,853,870 21,506,130 14,730,934
ESiN - 29,000,000 - - - -
KIWRED S 14,704,542 14,227,580 14,703,702 14,809,201 15,099,959 13,820,633
KILRE 297,297 64,510 193,720 35,800 5,500,177 5919
FINSTTEREM 906,873 938,037 899,077 983,046 874,118 866,501
ZDftRILER 6,308 12,791 19,015 25,823 31,876 37,881
(C) MBERIEA-B) 964,955,644 915,534,798 937,798,408 911,536,659 955,286,987 859,333,330
TTA 1,470,454,269 1,422,758,044 1,470,370,241 1,480,920,121 1,509,995,930 1,382,063,339
RERgEIETEE |~ 505,498,625 |A 507,223,246 |~ 532,571,833 |~ 569383462 |A 554,708,943 |A 522,730,009
(D) ZEIEROLK 1,470,454,26901 | 1,422,758,04400 | 1,470,370,24101 | 1,480,920,12100| 1,509,995,93001| 1,382,063,339[1
1504 B#{HE(C /D) 6,562 6,435 6,378 6,155 6,326 6,218

*EFES7THRICHIT BITAEAF1,457,893,371H., HEMHAR (FE58H~5635H) PICHIF2BIRETALRF368,324,380M. EIFEHITTALRIF444,154,412 T,
* FEO3HRDEEOHNZ ) DFEEESHF6,218MTY .
* EEOIMARDIGEEFERN TTAZEZ T > TH Y. ZTDEREIF522,730,009HTY
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A OKREEEFHET 7V F (BESERE) E&tLI - O-R (BRADER)

.}Eﬁﬁo):{ﬁﬂ Z58HF BH2017F4813H ZE2017&#£58128 £E618 B2017F£7813H E20174 8 514H
Z559HF B2017F5813H ZE2017#£6 8128 2628 BH2017F8815H ZE20174 9 B12H
E60H B2017F£68138 ZE201747 8128 638 B2017F9H813H E20174F108128H
18 =] % 58 H % 59 Hj B 60 H £ 61 H B 62 #H B 63
(A) EeEEINE 12,264,896 10,909,960M 10,067,689 11,228,369 11,072,220H 9,821,903H
SN E 12,265,323 10,910,796 10,069,068 11,229,516 11,072,885 9,823,086
SZEFIE - = 1 18 - 23
ZILFIE A 427 | & 836 | & 1,380 | & 1,165 | & 665 | & 1,206
(B) BifisEzsscEiais 47,068,231 213,506,496 A 3,463,891 A 28,398,057 29,868,243 A0 10,464,949
Bpl=ta: 47,084,519 1,213,006 421,579 576,799 30,028,762 439,521
FER1E VaN 16,288 A0 14,719,502 A 3,885,470 A 28,974,856 VaN 160,519 210,904,470
(C) (S5tERmiE AN 913,172 AN 944,538 AN 905,304 VaN 989,854 AN 880,171 A 872,506
(D) 4HiERS(A+B+C) 58,419,955 A 3,541,074 5,698,494 218,159,542 40,060,292 A 1,515,552

(E) mifpigsiiss | £523,749,468 | ~448,027,902 | 2436,039,369 | 2418,498,095 | 443,352,867 | 363,965,386
(F) EnfSstEERE | & 25,464,570 | A 41,426,690 |~ 87,527,256 | ~117,916,624 | ~136,316,409 | A143,428,438
(fo8%58%0)  [( 437.681,122) |( 421,099.893) |( 431,559,039) |[( 429,545521) |[( 433,506,398) |[( 393,182,024)
(FCEEMIHZEE) ((£463,145,692) [(£462,526,583) [(£519,086,295) |(4547,462,145) |(£569,822,807) |(A4536,610.,462)
(G) &5t(D+E+F) | £490,794,083 | 492,995,666 | ~517,868,131 £~554,574,261 539,608,984 | 2508,909,376
(H) N7 i A 14,704,542 | A 14,227,580 | A 14,703,702 | A 14,809,201 A 015,099,959 | A 13,820,633
TR E(G+H) | £505,498,625 | 2507,223,246 | 2532,571,833 | A569,383,462 | 554,708,943 | ~522,730,009
ENEFEEERESE | & 28,093,041 A 45,688,910 | & 93,008,633 | A122,487.347 | &2140,582,146 | 2148,299.674
(fou%%HE4288) [( 435.052,651) |( 416,837.673) |( 426,017.662) |( 424,974,798) |( 429,240,661) |[( 388,310,788)
(FEEIBIIE=ER) [(2463,145,692) |(2462,526,583) |(A4519.086,295) |(A547,462,145) [(A569,822,807) |[(4536,610,462)
RS AA477,405,584 | A461,534,336 | 2439,503,200 | 2A446,896,115 | 2414,126,797 | A374,430,335

(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 =} % 58 £ 59 H £ 60 H £ 61 H £ 62 H F 63 H
(a) REERROEISF NG 12,076,071H 9,965,360H 9,162,325M 10,238,478H 10,834,222H 8,949,397H
(b) BEEREOEMISTESRE 0 0 0 0 0 0
(¢) NS 437,681,122 421,099,893 431,559,039 429,545,521 433,506,398 393,182,024
(d) DB 0 0 0 0 0 0
(e) ZHinkwgBatb+ctd) | 449,757,193 431,065,253 440,721,364 439,783,999 444,340,620 402,131,421
() ks 14,704,542 14,227,580 14,703,702 14,809,201 15,099,959 13,820,633
(g) BHARHDECUSE(e — ) | 435,052,651 416,837,673 426,017,662 424,974,798 429,240,661 388,310,788
(h) SO 1,470,454,26900 |1,422,758,0441 |1,470,370,2411 {1,480,920,121 |{1,509,995,93007 | 1,382,063,3390J
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IR it ) fic & D H 0 5 B
55 58 HA|% 59 HA|% 60 Hi|% 61 Hi%E 62 HA|%E 63 Hf
1T HhOxWgESR| 100M 100H 100H 100H 100H 100M
(8 {i) (6,562M) | (6,435M) | (6,378M) | (6,155M) | (6,326M) | (6,218M)

O <HNEEBREI—A>ZCHADADHS|IEDEEF. £5E(

YNDEREMBICE IV TEBNICHREVCLE U,

a—o

EERTDCEDHTEET,
ENDRHEDLG.

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

- DESESROEEMBENERTAZ TODHBEICIE. TODEWHDENTALRE (FRIDES) %KY DENEZENEET

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

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

FnAhRE (FBRIDE

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

GIM FSAM-USNASL +A=)LR KV -T7PUR
USDISAX "AUDISRA/ "BRLISA/"JPYTISRA
ZARISRX/TRYISR /BEELI LT3R

ZT7VR (FAURESEIHET 7V R BEERE) ~NAA—ILRT 7Y R~) BTARVEOHERE
BEIGIM FSAB-USNA - A—)LR-IRVYF-T7YR USDISR/AUDISRX/ BRLISR/

JPYIOSR/ZARISR/TRYISA/BEELUI K- TSR] [THRELTBIFIH., UTFOARABF—IZBD
BHERESIRTDISAZGEULTCBIET,
CE) 20171081 2BRRTCAF UL SBEEDIKEZBH L THUET,
CKRILVETD)
=\ EROEEES
2017% 48308
BE
REEEDFHMIEE (B $290,888,146) $ 291,188,237
"B 8,790
NI —)N—F 4 ~NDFELE 2,390,000
NEHBITEZNIC K2 eHlR 129,003
KUY
FEALEH DIRE 116,870
HITEHDZHEZS 574,145
MR 3,969,162
BESE 298,376,207
=15
HNEBBILEZRZNIC KB HEE 1,549,263
KL
BABHFDERE 1,384,383
R R D 2GS 1,507,132
REBGNEREBTEEN 2,472,083
EARTT IR 925,519
EPIRIREN 111,169
RE=ITHRBN 77,280
RETB RUEESHTIRIM 70,900
BEEAS RN 24,376
BERSIEIBAIRIN 14,163
I=IE=3 8,136,268
fnEE $ 290,239,939
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TAOKRERENHMET 7V F (EEERE)

wEE

JSAA-JPYTISX
J2AB-BRLISXA
JZ5AC-USDIZX
O92AD-AUDIZX
OSAE-ZARISXR
IOSAF-TRYZISXR
JSAG-@BEELI b -

FAT AP ZMAFOH
IJSAA-JPYTISX
J92AB-BRLISRA
JZ5AC-USDIZX
O92AD-AUDISX
JSAE-ZARISX
IOSAF-TRYZISX
IJSAG—\@BEELI b -

SiEEss 1 O Y fHEESR
IJSAA-JPYTISX
O92AB-BRLISXA
JZ5AC-USDISX
O92AD-AUDISX
JSAE-ZARISX
IOSAF-TRYZISX
IJSAG—@BEELI b -

T2

T2

$ 41,003,322
211.707.472
7.734,579
16,236,280

326,849

4,667,023

8,564,414

$ 290,239,939

50,076,064
439,894,112
6.870,061
19.577.617
457,925
8,343,053
13,481,923

0.819
0.481
1.126
0.829
0.714
0.559
0.635

PO A A A A AN
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A ORESEAHBET 7V R (BEERE)

e
2017 4 B30HTHKTI 25K
REIREG
ZEFIS (RREUNE: $ 46,0037R%) $ 16,502,660
BENGEE 16,502,660
=1
ERETEREN 1,386,120
RERTLIREN 184,970
RETD K UEERTHIREN 170,462
BFIREREN 64,258
RHEERRT RN 39,783
B BRI FREN 34,073
ZEERTLEREN 14,330
=it 1,370
&HEE 1,895,366
REMAE 14,607,294
KR (1BK) SIUEHDRE (18
KB (BK)
SEssiRE (6,454,148)
HNEAHBIE B KUNERBTEZEZN 41,100,553
fSRIRAS 34,646,405
FHfiEs (18) DZEE):
SESIRE 24,124,224
NEABIRES KUNERBTEZN (8,885,186)
ST DFUZSE 15,239,038
SRR - UETEAE 49,885,443
EAIC K SMEEDHE $ 64,492,737
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TAOKRERENHMET 7V F (EEERE)

EES5 DEEHE

1R ERHxR
20178 4 H30B1RE
TF SIS EAHH Rk TF
&3 (90.8%)
hF9 (4.3%)
& (4.3%)
1011778 BC ULC / New Red Finance, Inc. Usb 335,000
USD 1,060,000 6.00% due 04/01/22(a),(b) 1,105,050 usD 605,000
Bombardier, Inc.
USD 1,250,000 7.50% due 03/15/25(a),(b) 1,300,000 usD 1,505,000
MEG Energy Corp.
USD 650,000 6.38% due 01/30/23(a).(b) 572,000 UsD 235,000
USD 365,000 6.50% due 01/15/25(a),(b) 360,438 UsD 435,000
UsD 1,015,000 7.00% due 03/31/24(a),(b) 905,887
Quebecor Media, Inc. ush 1,280,000
UsD 1,760,000 5.75% due 01/15/23 1,852,400
Valeant Pharmaceuticals International, Inc. usbD 167,000
USD 595,000 5.88% due 05/15/23(a),(b) 439,556
USD 220,000 6.13% due 04/15/25(a).(b) 162,415 USD 1,645,000
USD 175000 6.50% due 03/15/22(a).(b) 179,156 UsD 3,315,000
USD 500,000 7.00% due 03/15/24(a).(b) 510,000 usb 45,000
USD 5815000 7.50% due 07/15/21(a).(b) 4,811,913 ush 500,000
Videotron Ltd. / Videotron Ltee
usD 260,000 5.1:z_due 04/15/27(a).(b) 265,122 USD 385000
#iia::?!‘ 12,463,937 USD 460,000
h+SEst (&l $13,796,841) 12,463,937 USD  105.000
TS5V (0.6%)
#1& (0.6%)
SFR Group S.A. usD 245,000
USD 830,000 6.00% due 05/15/22(a).(b) 865,275
USD 515,000 6.25% due 05/15/24(a),(b) 533,025 UsD 1,025,000
USD 495,000 7.38% due 05/01/26(a),(b) 520,369
HEEE 1,918,669
J5VAGE (@i $1,859,984) 1,918,669
rA4Y (0.1%)
& (0.1%)
IHO Verwaltungs GmbH usD 235,000
USD 200,000 4.50% due 09/15/23(a),(b),(c) 199,750
HESE 199,750 usD 350,000
R &St (Eff $200,000) 199,750 usb 280,000
ZAIWSVR (1.3%)
& (1.3%) usb 720,000
Allegion PLC usbD 925,000
usb 130,000 5.88% due 09/15/23(a) 138,775
Ardagh Pack%g'mg Finance PLC ush  1.721.369
/ Ardagh Holdings USA, Inc.
USD 970,000 6.00% due 02/15/25(a).(b) 1,002,737 UsD 155,000
USD 860,000 7.25% due 05/15/24(a),(b) 936,325
Endo Dac / Endo Finance LLC / Endo Finco, Inc. USD 1,035,000
USD 200,000 5.88% due 10/15/24(a),(b) 203,750
USD 1,000,000 6.00% due 07/15/23(a).(b) 876,250
James Hardie International Finance, Ltd.
USD 465,000 5.88% due 02/15/23(a),(b) 487,088
HESE 3,644,925
745V REE (8 $3,662.781) 3,644,925 UsD 635,000

WItVITIWT (4.2%)

#Hi&E (4.2%)

Altice Financing S.A.

6.63% due 02/15/23(a).(b)
7.50% due 05/15/26(a),(b)
Altice Luxembourg S.A.
7.75% due 05/15/22(a),(b)
Dana Financing Luxembourg Sarl
5.75% due 04/15/25(a).(b)
6.50% due 06/01/26(a).(b)
INEOS Group Holdings S.A.
5.63% due 08/01/24(a).(b)
Intelsat Connect Finance S.A.
12.50% due 04/01/22(a).(b)
Intelsat Jackson Holdings S.A.
5.50% due 08/01/23(a)
7.25% due 10/15/20(a)
7.50% due 04/01/21(a)
8.00% due 02/15/24(a).(b)

Mallinckrodt International Finance
S.A. / Mallinckrodt CB LLC

5.50% due 04/15/25(a).(b)
5.63% due 10/15/23(a).(b)
5.75% due 08/01/22(a).(b)

Trinseo Materials Operating SCA
/ Trinseo Materials Finance, Inc.

6.75% due 05/01/22(a).(b)
Wind Acquisition Finance S.A.
7.38% due 04/23/21(a).(b)
HESE

W7y TNI8EE (&l $12.326,890)
F3509 (1.8%)

#fE (1.8%)

Alcoa Nederland Holding BV
7.00% due 09/30/26(a).(b)
Constellium NV

5.75% due 05/15/24(a).(b)
7.88% due 04/01/21(a).(b)
NXP BV / NXP Funding LLC
4.63% due 06/01/23(b)
5.75% due 03/15/23(a).(b)
Reichhold Industries, Inc.
12.00% due 03/31/18
Sensata Technologies BV
4.88% due 10/15/23(b)
UPCB Finance IV Ltd.

5.38% due 01/15/25(a).(b)
Gt

F5v9E5 (@i $5470,336)
HE (1.0%)

#fE (1.0%)

International Game Technology PLC
6.25% due 02/15/22(a).(b)

i

354,681
653,400

1,599,258

240,729
455,663

1,302,400

146,960
1,404,419
3,103,503

41,175
537,500

350,350
439,300
103,162

258,475

1,066,000
12,056,975

12,056,975

259,675

328,125
302,092

774,900
975,875

1,721,369

156,550

1,053,113

5,571,699

5,571,699

692,150
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805,000 6.50% due 02/15/25(a).(b) 881,475
Sensata Technologies UK Financing Co. PLC
1,195,000 6.25% due 02/15/26(a).(b) 1,293,588
Gt 2,867,213
RESE (i $2595,421) 2,867,213
KE (77.5%)
RiRttfE (0.1%)
Chesapeake Energy Corp.
165,000 5.50% due 09/15/26(b) 162,319
RiRRSE 162,319
| (77.4%)
21st Century Oncology, Inc.
536922 11.00% due 05/01/23(a).(0).(f) 316,784
ACCO Brands Corp.
265,000 5.25% due 12/15/24(a).(b) 272,950
ACI Worldwide, Inc.
435,000 6.38% due 08/15/20(a).(b) 446,419
Adient Global Holdings Ltd.
355,000 4.88% due 08/15/26(a).(b) 355,887
ADT Corp.
735,000 3.50% due 07/15/22 711,112
135,000 4.13% due 06/15/23 131,625
AdvancePierre Foods Holdings, Inc.
105,000 5.50% due 12/15/24(a).(b) 117,075
AECOM
120,000 5.75% due 10/15/22(a) 126,150
285,000 5.88% due 10/15/24(a) 305.805
AES Corp.
420,000 4.88% due 05/15/23(a) 424,200
95,000 5.50% due 03/15/24(a) 97,612
265,000 5.50% due 04/15/25(a) 271,625
75,000 6.00% due 05/15/26(a) 79.125
Air Medical Group Holdings, Inc.
720,000 6.38% due 05/15/23(a).(b) 702,000
Alircastle Ltd.
405,000 5.00% due 04/01/23 432,337
Albertsons Cos LLC / Safeway, Inc. /
New Albertson's, Inc. / Albertson's LLC
210,000 5.75% due 03/15/25(a).(b) 204,225
475,000 6.63% due 06/15/24(a).(b) 485,687
Alere, Inc.
615,000 6.50% due 06/15/20(a) 628,837
Allegion US Holding Co., Inc.
375,000 5.75% due 10/01/21(a) 391,172
Ally Financial, Inc.
40,000 4.13% due 03/30/20 40,973
30,000 4.13% due 02/13/22 30,187
605,000 4.25% due 04/15/21 618,613
715,000 4.63% due 05/19/22 729,300
1,160,000 4.63% due 03/30/25 1,144,775
465,000 5.13% due 09/30/24 474,881
630.000 5.75% due 11/20/25(a) 644,963
Alta Mesa Holdings LP / Alta
Mesa Finance Services Corp.
215,000 7.88% due 12/15/24(a).(b) 225,750

A ORESEAHBET 7V R (BEERE)
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usb

usb

usb
usb

usb

usb

805,000
115,000

675,000

520,000
500,000

80,000

330,000

245,000
1,405,000

290,000
340,000
290,000
330,000
190,000

160,000

1,430,000
70,000

970,000

905,000
770,000

240,000

1,675,000

1,650,000

740,000

120,000

255,000

230,000

1,332,764
3,786,694

355,000

140,000

AMC Entertainment Holdings, Inc.
5.75% due 06/15/25(a)
5.88% due 11/15/26(a).(b)
AMC Networks, Inc.

5.00% due 04/01/24(a)
American Axle & Manufacturing, Inc.
6.25% due 04/01/25(a).(b)
6.50% due 04/01/27(a).(b)
American Greetings Corp.
7.88% due 02/15/25(a).(b)
AmeriGas Partners LP / AmeriGas Finance Corp.
5.50% due 05/20/25(a)
Amkor Technology, Inc.
6.38% due 10/01/22(a)
6.63% due 06/01/21(a)

Antero Midstream Partners LP /
Antero Midstream Finance Corp.

5.38% due 09/15/24(a).(b)
Antero Resources Corp.
5.13% due 12/01/22(a)
5.38% due 11/01/21(a)
5.63% due 06/01/23(a)
Apex Tool Group LLC
7.00% due 02/01/21(a).(b)
Arconic, Inc.

5.90% due 02/01/27
Ashland LLC

4.75% due 08/15/22(a)
6.88% due 05/15/43(a)
Ashtead Capital, Inc.

6.50% due 07/15/22(a).(b)
Avis Budget Car Rental LLC / Avis Budget Finance, Inc
5.50% due 04/01/23(a)
6.38% due 04/01/24(a).(b)
Axalta Coating Systems LLC
4.88% due 08/15/24(a).(b)
Bank of America Corp.
8.00% due 01/30/18(a).(d).(e)
Belden, Inc.

5.50% due 09/01/22(a).(b)
Blue Racer Midstream LLC / Blue Racer Finance Corp.
6.13% due 11/15/22(a).(b)
Boise Cascade Co.

5.63% due 09/01/24(a).(b)
Boyd Gaming Corp.

6.88% due 05/15/23(a)
BWAY Holding Co.

5.50% due 04/15/24(a).(b)
Caesars Entertainment Operating Co., Inc.
8.50% due 02/15/20(a).(f)
9.00% due 02/15/20¢(a).(f)
Care Capital Properties LP
5.13% due 08/15/26(a)
CBS Radio, Inc.

7.25% due 11/01/24(a).(b)

gl

830,156
117,085

683.876

517,400
496,250

85,400

333,300

255,412
1,431,344

296,525
345,100
299,425
339,487
175,750

171,954

1,490,775
76,650

1,007,587

891,425
769,037

248,549

1,737,812

1,691,250

758,500

123,300

274,444

232,587

1,520,951
4,629,234

356,383

152,250
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CCO Holdings LLC / CCO Holdings Capital Corp.

USD 400,000 5.13% due 05/01/23(a).(b) 417,500

USD 500,000 5.25% due 09/30/22(a) 518,750

USD 320,000 5.38% due 05/01/25().(b) 333,600

UsSD 730,000 5.50% due 05/01/26(a).(b) 766,047

USD 2,220,000 5.75% due 02/15/26(a).(b) 2,358,040

USD 1,200,000 5.88% due 04/01/24(a).(b) 1,285,500
Central Garden & Pet Co.

USD 455,000 6.13% due 11/15/23(a) 485,712
CenturyLink, Inc.

UsD 960,000 6.75% due 12/01/23 1,028,400
Chemours Co.

USD 465,000 6.63% due 05/15/23(a) 497,550

UsD 135,000 7.00% due 05/15/25(a) 148,331
Cheniere Corpus Christi Holdings LLC

UsSD 370,000 5.88% due 03/31/25(b) 394,050
Chesapeake Energy Corp.

USD 1,092,000 8.00% due 12/15/22(a).(b) 1,150,695

USD 490,000 8.00% due 01/15/25(a).(b) 484,487
Chinos Intermediate Holdings A, Inc.

UsD 1,217,969 7.75% due 05/01/19(a).(b).(c) 596,805
Cinemark USA, Inc.

USD 465,000 4.88% due 06/01/23(a) 471,975
Citigroup, Inc.

USD 205,000 5.80% due 11/15/19(a).(d).(e) 214,225

USD 260,000 5.88% due 03/27/20(a).(d).(e) 271.102

usb 45,000 5.95% due 05/15/25(a).(d).(e) 47,278
Claire's Stores, Inc.

USD 2,150,000 9.00% due 03/15/19(a).(b) 994,375
Clean Harbors, Inc.

uUsD 710,000 5.13% due 06/01/21(a) 727154
Clear Channel Worldwide Holdings, Inc.

USD 4,120,000 6.50% due 11/15/22(a) 4,235,469

UsD 1,990,000 7.63% due 03/15/20(a) 2,006,575
CNH Industrial Capital LLC

UsSD 290,000 4.38% due 11/06/20 300,150

USD 350,000 4.38% due 04/05/22 356,842

UsD 715,000 4.88% due 04/01/21 750,750
Cogent Communications Finance, Inc.

USD 1,095,000 5.63% due 04/15/21(a).(b) 1,127.850
Cogent Communications Group, Inc.

USD 625,000 5.38% due 03/01/22(a).(b) 645,312
CommScope Technologies LLC

USD 1,240,000 6.00% due 06/15/25(a).(b) 1,322,150
CommScope, Inc.

usb 80,000 5.50% due 06/15/24(a).(b) 83,800
Concho Resources, Inc.

usb 60,000 5.50% due 10/01/22(a) 62,268

UsD 615,000 5.50% due 04/01/23(a) 637,678
Continental Resources, Inc.

USD 1,105,000 4.50% due 04/15/23(a) 1,088,425
Cooper-Standard Automotive, Inc.

USD 280,000 5.63% due 11/15/26(a).(b) 283,850
CoreCivic, Inc.

USD 1,125,000 4.63% due 05/01/23(a) 1.127.812
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175,000

535,000
200,000
620,000
550,000
350,000

325,000
1,045,000

550,000

495,000
395,000

250,000
485,000

1,580,000
980,000
2,460,000
895,000
190,000
1,280,000
910,000
530,000
235,000
665,000
275,000
1,065,000
345,000
370,000
540,000
480,000
230,000
450,000
1,025,000
3,535,000
275,000

255,000

Covey Park Energy LLC / Covey Park Finance Corp.
7.50% due 05/15/25

Crestwood Midstream Partners LP /
Crestwood Midstream Finance Corp.

6.25% due 04/01/23(a)
CSC Holdings LLC

6.63% due 10/15/25(a).(b)
10.13% due 01/15/23(a).(b)
10.88% due 10/15/25(a).(b)
CSI Compressco LP / CSI Compressco Finance, Inc.
7.25% due 08/15/22(a)
Dana, Inc.

5.50% due 12/15/24(a)
6.00% due 09/15/23(a)
DaVita, Inc.

5.00% due 05/01/25(a)

Dell International LLC / EMC Corp.
5.45% due 06/15/23(a).(b)
6.02% due 06/15/26(a).(b)
Denbury Resources, Inc.
4.63% due 07/15/23(a)
5.50% due 05/01/22(a)
DISH DBS Corp.

5.00% due 03/15/23
5.88% due 07/15/22
5.88% due 11/15/24
6.75% due 06/01/21

7.75% due 07/01/26

DJO Finco, Inc. / DJO Finance LLC / DJO Finance Corp.
8.13% due 06/15/21(a).(b)
Dynegy. Inc.

7.38% due 11/01/22(a)
7.63% due 11/01/24(a)
8.00% due 01/15/25(a).(b)
Energizer Holdings, Inc.
5.50% due 06/15/25(a).(b)
EnLink Midstream Partners LP
4.40% due 04/01/24(a)
Entegris, Inc.

6.00% due 04/01/22(a).(b)
EP Energy LLC / Everest Acquisition Finance, Inc.
8.00% due 11/29/24(a).(b)
8.00% due 02/15/25(a).(b)
9.38% due 05/01/20(a)
Equinix, Inc.

5.88% due 01/15/26(a)
ESH Hospitality, Inc.

5.25% due 05/01/25(a).(b)
FGI Operating Co. LLC/ FGI Finance, Inc.
7.88% due 05/01/20(a)
First Data Corp.

5.38% due 08/15/23(a).(b)
5.75% due 01/15/24(a).(b)
7.00% due 12/01/23(a).(b)
Freeport-McMoRan, Inc.
3.88% due 03/15/23(a)

gl

175,000

558,406
218,750
719,200
660,688
340,375

330,687
1,092,025

554,125

534,188
433,840

171,250
361.325

1,583,950
1,038,104
2,583,000
973,312
222,538
1,129,600
871,325
484,950
215,612
693,262
282,134
1,110,262
360,956
330,225
510,975
517.200
232,875
292,500
1,066,000
3,667,562
294,855

236,512
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USD 205,000 4.55% due 11/14/24(a) 192,598
Frontier Communications Corp.

UsSD 235,000 6.88% due 01/15/25(a) 195,696

UsD 1,715,000 11.00% due 09/15/25(a) 1,652,831
Gardner Denver, Inc.

USD 490,000 6.88% due 08/15/21(a).(b) 508,375
Gartner, Inc.

USD 255,000 5.13% due 04/01/25(a).(b) 263,925
Gates Global LLC / Gates Global Co.

UsD 725,000 6.00% due 07/15/22(a).(b) 728,625
GCl, Inc.

UsSD 650,000 6.75% due 06/01/21(a) 673,563
GCP Applied Technologies, Inc.

usD 775,000 9.50% due 02/01/23(a).(b) 883,500
General Cable Corp.

USD 1,160,000 5.75% due 10/01/22(a) 1,148,400
General Motors Co.

USD 555,000 4.88% due 10/02/23 591,713
General Motors Financial Co., Inc.

USD 840,000 4.25% due 05/15/23 864,994
GEO Group, Inc.

usb 35,000 5.13% due 04/01/23(a) 35,175

USD 555,000 5.88% due 01/15/22(a) 577.200

UsSD 510,000 5.88% due 10/15/24(a) 521,475

UsSD 230,000 6.00% due 04/15/26(a) 236,325
Goodyear Tire & Rubber Co.

USD 165,000 5.00% due 05/31/26(a) 169,331

USD 405,000 5.13% due 11/15/23(a) 426,052
Great Lakes Dredge & Dock Corp.

UsD 820,000 7.38% due 02/01/19(a) 811,800
Gulfport Energy Corp.

UsD 135,000 6.00% due 10/15/24(a).(b) 132,975
H&E Equipment Services, Inc.

USD 645,000 7.00% due 09/01/22(a) 674,412
Halcon Resources Corp.

usD 770,000 6.75% due 02/15/25(a).(b) 739,200
Hanesbrands, Inc.

USD 190,000 4.63% due 05/15/24(a).(b) 188,575

USD 205,000 4.88% due 05/15/26(a).(b) 203,975
HCA., Inc.

USD 335,000 5.25% due 04/15/25 360,021

USD 860,000 5.25% due 06/15/26(a) 916,975

USD 3,245,000 5.38% due 02/01/25 3,378,856

USD 1,530,000 5.88% due 02/15/26(a) 1,625,625

USD 2,555,000 7.50% due 02/15/22 2,939,272
HD Supply, Inc.

USD 385,000 5.25% due 12/15/21(a).(b) 407,619

USD 510,000 5.75% due 04/15/24(a).(b) 541,875
HealthSouth Corp.

USD 805,000 5.75% due 09/15/25(a) 814,056
Herc Rentals, Inc.

UsSD 360,000 7.50% due 06/01/22(a).(b) 391,500

UsD 617,000 7.75% due 06/01/24(a).(b) 673,301
Hertz Corp.

USD 650,000 5.50% due 10/15/24(a).(b) 560,625

A ORESEAHBET 7V R (BEERE)

TE SIS DEAH

USD 1,145,000 6.25% due 10/15/22(a)

USD 855,000 7.38% due 01/15/21(a)
Hexion, Inc.

USD 1,585,000 6.63% due 04/15/20(a)
High Ridge Brands Co.

UsSD 215,000 8.88% due 03/15/25(a).(b)
Hillman Group, Inc.

USD 1,085,000 6.38% due 07/15/22(a).(b)
Hill-Rom Holdings, Inc.

usb 90,000 5.00% due 02/15/25(a).(b)

USD 555,000 5.75% due 09/01/23(a).(b)
Hilton Domestic Operating Co., Inc.

USD 100,000 4.25% due 09/01/24(a).(b)
Hilton Grand Vacations Borrower LLC/
Hilton Grand Vacations Borrower, Inc.

USD 125,000 6.13% due 12/01/24(a).(b)
Hilton Worldwide Finance LLC /
Hilton Worldwide Finance Corp.

USD 230,000 4.63% due 04/01/25(a).(b)

UsSD 115,000 4.88% due 04/01/27(a).(b)
Hologic, Inc.

USD 650,000 5.25% due 07/15/22(a).(b)
HRG Group. Inc.

USD 425,000 7.75% due 01/15/22(a)

USD 400,000 7.88% due 07/15/19(a)
Hughes Satellite Systems Corp.

USD 220,000 5.25% due 08/01/26(b)

USD 110,000 6.63% due 08/01/26(b)
Huntsman International LLC

USD 985,000 5.13% due 11/15/22(a)
iHeartCommunications, Inc.

USD 965,000 9.00% due 03/01/21(a)

USD 585,000 10.63% due 03/15/23(a)
Infinity Acquisition LLC / Infinity
Acquisition Finance Corp.

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

USD 970,000 7.13% due 05/01/21(a).(b).(c)
Infor US, Inc.

UsSD 1,745,000 6.50% due 05/15/22(a)
Informatica LLC

USD 885,000 7.13% due 07/15/23(a).(b)
Interval Acquisition Corp.

USD 505,000 5.63% due 04/15/23(a)
inVentiv Group Holdings, Inc. / inVentiv
Health, Inc. / inVentiv Health Clinical, Inc.

USD 440,000 7.50% due 10/01/24(a).(b)
Jack Cooper Holdings Corp.

USD 1,480,000 9.25% due 06/01/20(a)
Jack Ohio Finance LLC / Jack Ohio Finance 1 Corp.

USD 855,000 6.75% due 11/15/21(a).(b)
JC Penney Corp.. Inc.

USD 490,000 6.38% due 10/15/36
Kindred Healthcare, Inc.

USD 955,000 8.75% due 01/15/23(a)
Kinetic Concepts, Inc. / KCI USA, Inc.

USD 665,000 7.88% due 02/15/21(a).(b)

gl
1,056,263
822,937
1,497,825
224,675
1,033,463

91,125
579,975

100,750

133,125

236,325
117.875

684,938

448,906
416,000

223,850
113,300

,035,481

733,400
447,525

582,800

991,340

1,814,800

870,619

520,150

454,300

547,600

893,475

374,850

980,069

709,056
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KLX, Inc.

UsSD 720,000 5.88% due 12/01/22(a).(b) 756,900
Kratos Defense & Security Solutions, Inc.

USD 596,000 7.00% due 05/15/19(a) 597,490
L Brands, Inc.

USD 495,000 6.75% due 07/01/36 479,531
Laredo Petroleum, Inc.

UsD 375,000 5.63% due 01/15/22(a) 375,000
Level 3 Communications, Inc.

USD 515,000 5.75% due 12/01/22(a) 536,244
Level 3 Financing, Inc.

usb 95,000 5.38% due 01/15/24(a) 98,737

USD 690,000 5.38% due 05/01/25(a) 719,325

UsSD 195,000 5.63% due 02/01/23(a) 202,313
Live Nation Entertainment, Inc.

usb 90,000 4.88% due 11/01/24(a).(b) 90,675
LSB Industries, Inc.

UsD 1,110,000 8.50% due 08/01/19(a) 1,087.800
LTF Merger Sub, Inc.

UsD 750,000 8.50% due 06/15/23(a).(b) 796,875
MagnaChip Semiconductor Corp.

USD 925,000 6.63% due 07/15/21(a) 846,375
MGM Growth Properties Operating
Partnership LP / MGP Finance Co-Issuer, Inc.

UsD 120,000 4.50% due 09/01/26(a) 119,550

UsSD 180,000 5.63% due 05/01/24(a) 194,175
MGM Resorts International

USD 945,000 6.00% due 03/15/23 1,032,413

USD 490,000 6.75% due 10/01/20 545,125

USD 2,195,000 7.75% due 03/15/22 2,557,175
Michaels Stores, Inc.

UsSD 250,000 5.88% due 12/15/20(a).(b) 256,563
Micron Technology. Inc.

USD 1,165,000 5.25% due 01/15/24(a).(b) 1,201,115

UsD 310,000 7.50% due 09/15/23(a) 347,200
Microsemi Corp.

USD 400,000 9.13% due 04/15/23(a).(b) 460,000
MPLX LP

UsD 310,000 4.88% due 12/01/24(a) 331,485

USD 1,085,000 5.50% due 02/15/23(a) 1,124,331
Nabors Industries, Inc.

UsD 270,000 5.50% due 01/15/23(a).(b) 273,038
Neiman Marcus Group LTD LLC

USD 625,000 8.00% due 10/15/21(a).(b) 365,625

UsSD 310,000 8.75% due 10/15/21(a),(b).(c) 167,400
Newfield Exploration Co.

USD 525,000 5.75% due 01/30/22 557,813
Nexstar Broadcasting, Inc.

UsSD 335,000 6.13% due 02/15/22(a).(b) 350,283
Nielsen Finance LLC / Nielsen Finance Co.

USD 1,060,000 5.00% due 04/15/22(a).(b) 1,090,475
Noranda Aluminum Acquisition Corp.

UsD 1,175,000 11.00% due 06/01/19(a).(f) 12
Novelis Corp.

USD 245,000 5.88% due 09/30/26(a).(b) 251,738

usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb

usb
usb

usb
usb

usb
usb
usb
usb
usb

usb
usb

usb

TE SIS DEAHE FHEE
190,000 6.25% due 08/15/24(a).(b) 199,975
NRG Energy, Inc.
785,000 6.25% due 07/15/22(a) 799,766
355,000 6.63% due 01/15/27(a) 351,450
53.000 7.88% due 05/15/21(a) 54,325
Qasis Petroleum, Inc.
285,000 6.50% due 11/01/21(a) 287.850
840,000 6.88% due 03/15/22(a) 850,500
540,000 6.88% due 01/15/23(a) 545,400
Oshkosh Corp.
265,000 5.38% due 03/01/25(a) 276,263
Parsley Energy LLC / Parsley Finance Corp.
165,000 5.25% due 08/15/25(a).(b) 166,238
PetSmart, Inc.
1,685,000 7.13% due 03/15/23(a).(b) 1,539,669
Plantronics, Inc.
425,000 5.50% due 05/31/23(a).(b) 432,438
Post Holdings, Inc.
290,000 5.50% due 03/01/25(a).(b) 303,050
645,000 7.75% due 03/15/24(a).(b) 716,756
355,000 8.00% due 07/15/25(a).(b) 403,813
Quintiles IMS, Inc.
500,000 5.00% due 10/15/26(a).(b) 510,000
Qwest Capital Funding, Inc.
1,060,000 7.75% due 02/15/31 1,025,550
Rackspace Hosting, Inc.
680,000 8.63% due 11/15/24(a).(b) 719,950
Radio Systems Corp.
2,265,000 8.38% due 11/01/19(a).(b) 2,352,769
Rain ClI Carbon LLC / Cll Carbon Corp.
570,000 7.25% due 04/01/25(a).(b) 571,425
Range Resources Corp.
225,000 4.88% due 05/15/25(a) 216,000
75,000 5.00% due 08/15/22(a).(b) 74,156
260,000 5.00% due 03/15/23(a).(b) 257.400
Regal Entertainment Group
395,000 5.75% due 03/15/22(a) 412,775
230,000 5.75% due 06/15/23(a) 242,075
Reichhold Industries, Inc.
1,930,432 9.00% due 05/08/17(a).(b).(f) -
550,000 12.00% due 03/31/18 550,000
Reynolds Group Issuer, Inc. / Reynolds
Group Issuer LLC'/ Reynolds Group ssuer Lu
965,000 5.75% due 10/15/20(a) 993,950
139,349 6.88% due 02/15/21(a) 143,181
470,000 7.00% due 07/15/24(a).(b) 505,838
Riverbed Technology. Inc.
465,000 8.88% due 03/01/23(a).(b) 478,950
RSI' Home Products, Inc.
870,000 6.50% due 03/15/23(a).(b) 900.450
RSP Permian, Inc.
135,000 5.25% due 01/15/25(a).(b) 137,025
255,000 6.63% due 10/01/22(a) 268,706
Sabine Pass Liquefaction LLC
100,000 5.63% due 04/15/23(a) 110,129
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usD 35,000 5.75% due 05/15/24(a) 38,689

UsD 1,835,000 6.25% due 03/15/22(a) 2,057,775
Sabre GLBL, Inc.

USD 330,000 5.25% due 11/15/23(a).(b) 341,550

UsD 775,000 5.38% due 04/15/23(a).(b) 806,000
Sanchez Energy Corp.

USD 425,000 6.13% due 01/15/23(a) 390,996

UsD 105,000 7.75% due 06/15/21(a) 101,587
SBA Communications Corp.

USD 485,000 4.88% due 09/01/24(a).(b) 489,244
Scientific Games International, Inc.

USD 665,000 7.00% due 01/01/22(a).(b) 711,962
Scotts Miracle-Gro Co.

UsD 180,000 5.25% due 12/15/26(a).(b) 185,850

USD 645,000 6.00% due 10/15/23(a) 689,344
Service Corp. International

UsD 1,295,000 7.50% due 04/01/27 1,511,913
Sinclair Television Group, Inc.

UsD 185,000 5.13% due 02/15/27(a).(b) 183,612

USD 195,000 5.63% due 08/01/24(a).(b) 202,771

USD 880,000 6.13% due 10/01/22(a) 919,697
Sirius XM Radio, Inc.

USD 1,355,000 5.38% due 04/15/25(a).(b) 1,390,569

UsD 370,000 5.38% due 07/15/26(a).(b) 378,788

UsD 225,000 5.75% due 08/01/21(a).(b) 233,437

UsD 895,000 6.00% due 07/15/24(a).(b) 957,650
Six Flags Entertainment Corp.

USD 185,000 4.88% due 07/31/24(a).(b) 186,619
SM Energy Co.

UsD 170,000 6.13% due 11/15/22(a) 172,975

UsD 120,000 6.50% due 11/15/21(a) 122,700
Southwestern Energy Co.

USD 345000 4.10% due 03/15/22(a) 322,575

UsD 415,000 6.70% due 01/23/25(a) 412,925
Spectrum Brands, Inc.

UsSD 260,000 5.75% due 07/15/25(a) 278,697
Sprint Capital Corp.

USD 3,059,000 8.75% due 03/15/32 3,764,467
Sprint Corp.

UsD 175000 7.25% due 09/15/21 191,406

UsD 1,390,000 7.63% due 02/15/25(a) 1,551,588

USD 4,035,000 7.88% due 09/15/23 4,529,287
SPX FLOW, Inc.

UsSD 180,000 5.63% due 08/15/24(a).(b) 182,250

USD 250,000 5.88% due 08/15/26(a).(b) 253,125
Summit Midstream Holdings LLC /
Summit Midstream Finance Corp.

UsD 275,000 5.75% due 04/15/25(a) 278,438
Targa Resources Partners LP / Targa
Resources Partners Finance Corp.

usD 55,000 4.25% due 11/15/23(a) 54,450

UsD 130,000 5.13% due 02/01/25(a).(b) 134,225

USD 840,000 6.75% due 03/15/24(a) 915,600
TEGNA, Inc.

usb 10,000 4.88% due 09/15/21(a).(b) 10,325

USD 225,000 5.50% due 09/15/24(a).(b) 230,906

A ORESEAHBET 7V R (BEERE)

TE SIS DEAH

Tempur Sealy International, Inc.

USD 950,000 5.50% due 06/15/26(a)

USD 100,000 5.63% due 10/15/23(a)
Tenet Healthcare Corp.

USD 500,000 4.50% due 04/01/21

USD 940,000 6.75% due 06/15/23

USD 135,000 7.50% due 01/01/22(a).(b)

USD 1,120,000 8.00% due 08/01/20(a)

UsD 2,830,000 8.13% due 04/01/22
Tenneco, Inc.

UsSD 285,000 5.00% due 07/15/26(a)
Terex Corp.

USD 265,000 5.63% due 02/01/25(a).(b)
Tesoro Logistics LP / Tesoro Logistics Finance Corp.

UsD 210,000 5.25% due 01/15/25(a)

UsD 1,310,000 5.88% due 10/01/20(a)

USD  207.000 6.13% due 10/15/21(a)

USD 205,000 6.38% due 05/01/24(a)
Tl Group Automotive Systems LLC

USD 715,000 8.75% due 07/15/23(a).(b)
Time, Inc.

USD 540,000 5.75% due 04/15/22(a).(b)
T-Mobile USA, Inc.

UsD 235,000 6.38% due 03/01/25(a)

USD 300,000 6.50% due 01/15/24(a)

USD 945,000 6.50% due 01/15/26(a)
TransDigm, Inc.

USD 595,000 6.50% due 05/15/25(a)
TreeHouse Foods, Inc.

USD 295,000 6.00% due 02/15/24(a).(b)
Triumph Group, Inc.

USD 915,000 4.88% due 04/01/21(a)
UCI International LLC

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

UsD 415,000 5.50% due 07/15/25(a)

UsSD 325,000 5.50% due 05/15/27(a)

USD 205,000 5.75% due 11/15/24(a)

USD 330,000 5.88% due 09/15/26(a)

UsD 327,000 7.63% due 04/15/22(a)
Uniti Group, Inc. / CSL Capital LLC

USD 145,000 7.13% due 12/15/24(a).(b)

USD 1,470,000 8.25% due 10/15/23(a)
Valeant Pharmaceuticals International

UsSD 680,000 6.75% due 08/15/21(a).(b)

USD 485,000 7.25% due 07/15/22(a).(b)
Veritas US, Inc. / Veritas Bermuda Ltd.

USD 435,000 7.50% due 02/01/23(a).(b)
Vista Outdoor, Inc.

UsD 1,070,000 5.88% due 10/01/23(a)
Weatherford International Ltd.

USD 100,000 9.88% due 02/15/24(a).(b)
Western Digital Corp.

USD 725,000 7.38% due 04/01/23(a).(b)

USD 1,625,000 10.50% due 04/01/24(a)

gl

944,661
102,200

499,375
897,700
144,450
1,142,770
2,872,450

285,319
270,963
222,863

1,340,130
216,056
223,962
765,050
550,800
256,812
325,125

1,047,769
608,388
314,175
896,700
542,000
434,061
334,344
216,787
348,150
341,306

148,263
,568,769

562,700
391,031

458,925

1,064,650

116,500

793,875
1,913,438
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Whiting Petroleum Corp.
550.000 5.75% due 03/15/21(a) 547,250
895,000 6.25% due 04/01/23(a) 895,000
WildHorse Resource Development Corp.
275,000 6.88% due 02/01/25(a).(b) 264,000
Windstream Services LLC
520,000 6.38% due 08/01/23(a) 458,900
1,355,000 7.50% due 06/01/22(a) 1,317,738
1,125,000 7.75% due 10/01/21(a) 1,130,625
WMG Acquisition Corp.
110,000 4.88% due 11/01/24(a).(b) 111,375
98,000 5.63% due 04/15/22(a).(b) 102,165
WPX Energy, Inc.
380,000 6.00% due 01/15/22(a) 385,700
1,270,000 8.25% due 08/01/23(a) 1,416,050
\Wynn Las Vegas LLC / Wynn Las Vegas Capital Corp.
1,085,000 5.50% due 03/01/25(a).(b) 1,122,975
XPO Logistics, Inc.
175,000 6.13% due 09/01/23(a).(b) 183,750
885,000 6.50% due 06/15/22(a).(b) 936,994
Zayo Group LLC / Zayo Capital, Inc.
540,000 6.00% due 04/01/23(a) 575,775
420,000 6.38% due 05/15/25(a) 454,125
Zebra Technologies Corp.
1,255,000 7.25% due 10/15/22(a) 1,356,969
ZF North America Capital, Inc.
400,000 4.50% due 04/29/22(b) 420,000
895,000 4.75% due 04/29/25(b) 930,863
iEEst 224,751,945
RESGE (@ $225,639,566) 224.914.264
&% (&l $265,551,819) 263,637,432
HE
Eidtk (0.8%)
TARVEE (0.8%)

3,017 Reichhold 2,214,478
T4 VEBEE (il $0) 2,214,478
EiEast (il $0) 2,214,478
957k (0.0%)

KE (0.0%)

2,471 Jack Cooper Enterprises, Inc. 0.00% -
KESE (Eff $0) -
IS5 &5t (Effi $0) -
FEHER (8.7%)

pi

NNT (3.4%)
EHFRE (3.4%)
JPMorgan Chase & Co.

USD 10,000,000 0.42% due 05/01/17 10,000,000
EHFARSE 10,000,000
NNT&Et (il $10,000,000) 10,000,000
IUAR=IV (3.4%)
EHATEE (3.4%)
Standard Chartered Bank

USD 10,000,000 0.42% due 05/01/17 10,000,000
EHFASSE 10,000,000
YUAR-Est (& $10,000,000) 10,000,000

TF SIS DEAH Rkl
AUT—=FV (1.9%)
ERFEE (1.9%)
Skandinaviska Enskilda Banken
UsSD 5,336,327 0.42% due 05/01/17 5,336,327
EHFERSE 5,336,327
AVI-FU&E (&l $5336.327) 5,336,327
RHERSE (Bl $25.336,327) 25,336,327
HBE(C
ah3EE
1REEEE (Fffi $290,888,146) 100.3% $ 291,188,237
REBLVOBEZEBIZEE  (0.3) (948,298)
=1 100.0% §$ 290,239,939

(a) BERBENEIES.

(b) 144AGEZ, 1933FZE144AIL—ILICHE ST, EFHRERS
NTVSBEIMEES. SHEONRRSNCEE. BRIHERHEERER
[CERFED OIREC I o HICHTY DEEUVRY . B IMEZS (ERE N
BOVERRBRENTE o

(0) BYIBass. BITHROHEICKY ., FENREHIC(TEINTHT
SNBEMEIS TILVONE T,

(d) 20174 4 B30BBROZEEFITEEZS.

(e) KAf&.

0 FT7#I S UIES.

RERARO I N TOEIMES HERARHTORROYMICEIVNTSE
MEEZSDPRFE TIER <, URTDFREEICK > THRINTVET,
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20175 4 A30BRED T 7 ¥ RUNILOANERELEZNES (EEED0.0%) *

20 EEIEF ST REE 55Y  ZHSE Epaliif SHEE (18) FEHER S (18)
JPY HSBC Bank 50,000,000 2017/5/2 usD 448316 % 235 $ - $ 235
JPY  HSBC Bank 50,000,000  2017/5/2 usD 448316 235 - 235
JPY HSBC Bank 50,000,000  2017/5/9 UsD 448,525 143 - 143
JPY HSBC Bank 18,000,000  2017/5/9 usD 161,469 52 - 52
USD HSBC Bank 35946  2017/5/8 JPY 4,000,000 54 - 54
USD HSBC Bank 89,866  2017/5/8 JPY 10,000,000 136 - 136
USD  HSBC Bank 448525  2017/5/9 JPY 50,000,000 - (143) (143)
$ 855 $ (143) % 712
20175 4 B30BRENT SAA —JPYT S ADHEESELELZNES FEED0.0%) *
8\ BEIEF THEE #ER 7Y ZHRE Sz SHEE (18) FSHER S (18)
JPY HSBC Bank 4567249678  2017/6/2 USD 41,042,457  § - $ (22.921) $ (22,921)
20174 4 B30EREN T S X B —BRLT S ADHEBEEEZNES (WEED—-0.5%) *
B EEIHEF TR REE I k] Sffiza SHli (18) FEHER S (18)
BRL HSBC Bank 674,983,739  2017/6/2 USD 210748082  § - $ (1,465975)  $ (1,465975)
20175 4 B30BIREN T S AD —AUDZ S ZDHNEAELELNES (FIEED0.0%) *
B\ BEIEF ST B 7Y RS Epaliif SHEE (18) FSHER S (18)
AUD HSBC Bank 21,556,669  2017/6/2 USD 16,123,458  $ - $ (11,364) % (11.364)
20174 4 B30BERENT S A E —ZART S ADHNEABCELRNES HE=ED0.0%) *
B0 EEIHEF TR FER I k] Eaaliif Ml (18) FEHER S (18)
ZAR HSBC Bank 4,366,653  2017/6/2 usD 328272 % - $ (3879 % (3,.879)
20175 4 B30BIBHEN T S A F —TRYZ S ADHEABSCELZNES (WHEED0.0%) *
BV BEIEF THEE REE 7Y RS Epaliif SHEE (18) FEHER S (18)
TRY HSBC Bank 16,336,568  2017/6/2 USD 4,522,856  $ 33,959 $ - $ 33,959
20175 4 B30BRENI SAG—EBEEL I b « IS AONESSLELNES FHIZEED0.0%) *
S0 EEIHEF ZHRE REE 7Y BHRE Sz Ml (18) FSHER . (1)
BRL HSBC Bank 5297764  2017/5/23 USD 1.675589 $ - $ (26,198) $ (26,198)
MXN  HSBC Bank 15,827,929  2017/5/23 USD 839576 - (7.844) (7.844)
RUB HSBC Bank 143,235,582  2017/5/23  USD 2.514,627 - (10,939) (10,939)
TRY HSBC Bank 9,259,774  2017/5/23  USD 2,511,429 83.217 - 83,217
ZAR  HSBC Bank 11,414,131  2017/5/23 USD 839,529 10,972 — 10,972
$ 94,189 $ (44,981) % 49,208

* 372,390,000 RILZAERBLEZNDIERE LTELANTLET,

BEDBEH :

AUD - =N

BRL — J3SII-UTIL
JPY - HBH&H

MXN —  XF23J-RY
RUB — OY7-)Ib—T
TRY - HMUL3-US

usb —  KFb

ZAR — ®BmFIUAN-SUR
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49« IRx— - IY—=—TF7UR

<fHElEEH>
LIT7UR (FAOKESSFHET 7V R (BEERE) ~N\AA—)LRT7YR~) BETRELTWVWD
(T4 D - YR— - IF—T7UR] OFREB (2016F1289H) &, LT 7Y ROREBHINER >TRIUEITOD
T, 20178108 12BREICHBIFZDTI AT - ¥x— - IPF—T 7Y ROBEABEDODANBSEH#89R—IJ(CHE TEHWN
feUE Ul

W40 - ¥2— - IY—T 7V ROZEFTEREIR

YN
(2017 48138N052017F108128%T)
5 il 7 bl

i 1 & & i 1 & &

T T
669 EERHEEES 2017/6/12 15,870,490
644 BERHAEEES 2017/5/12 8,930,278
659 EERHELEs 2017/4/24 7,390,063
660 EERHEIZs 2017/5/1 6,430,116
650 EERHAEEss 2017/6/12 6,150,116
665 EERHEEss 2017/5/22 4,420,161
661 EERHEss 2017/5/8 3,780,123
671 BERHEEES 2017/6/19 2,080,018
679 EEREAGIss 2017/7 /31 1,700,018
666 EERHAEEES 2017/5/29 1,110,086

(1) SHEERELRE BBIFHESENTBUEEA) .
(E2) BAEREEIHET,

WEASERMER
Tald. 2017F10R12BRELBIFZI1T - IR— - IPF—-T 7V R (67,889,329F0) ODABTY,

EAZ OftEImEES

2017108 12HIRE
¥ @m & =
¥ %
PV 999,998 <1.4>

(1) < >RIF. FEEGEEICNT SFHEEADHE,
(x2) FHBEROBALREISVIET.
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FALD « IRX—IY—=T7UR
ERHRSE F128 (REE 2016512 9H)
(Ef&H8R 20155128 108~201651289H)
FAD - XF— - XYP=T 7Y ROB12CHHh BERRRZE RSP L LFET .

*HT 7V ROLHEHIRDE T,

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

FERE N R | FAFEERTOLLE

OO EDAHEZPDICREERZTRNE T,

E A 7 | OBEREEOHSANICHIE>TIE, BUSHICE M (A-248182) LI LEOEBRB[MTH Y.

D ORI 1 FREOEHE. INV—v)b - XR=/N—([CREIT D EEEARELFT,

0 #H Al BR | MEEREED30% U T

KA AR

RRBTFRARAOA—TEIE1S
http://www.daiwa-am.co.jp/
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49« IRx— - IY—=—TF7UR

WEHAhOEEMEDHETS SHR—RTFUAICDNT
(M) FENECEEORSMICERL. EHOERE. BEREIBL0I—
10200 U - D—‘/%[:d:%l@ﬁﬁ%??@ui UTeo
' —EEmE ORYFI—TEDERICDONT
N = & LT 7Y RGEAOTHEE FEREEE BRI FI—ITBLY
10,198 BEEHERTITHUE A,
10.196 l (SEDERAH)
’ FEMEBEOREMUICREEL. RENRERETENET,
10,194
| R ImEDIok=:: o))
10,192 - = I B
(2015.12.9) (2016.12.9) a —
o1 o)
B Z m 2 A & & -
£ A H© = =8 A= &I 0
=] % % (E1) BIPOER (EEROND DG RERESD) BB, Bk ->T
(HiE)20155%1289H 0,198 — 55.2 SHEORICEH B2, BIEACLIEHUBRTY, BRADEA
1285k 0,198 0.0 5). E&$O§&£houtmw%®TWEDéU@%%mmﬁjmﬁﬁmw
20164 1 BE% 0.198 0.0 94, ]
1 R ——
9= 0.198 0.0 33 ESEEB KOS DKR
SEx 0.197 0.0 0.1 Mma # &
Lt A =32 5 (201541281081 520165128985 T)
8 Bk 0.196 20.0 445 B § @[ = [ @®
0ES 0192 =00 33 T 11340138
ES AQ. . == 349,
1B% 0195 200 76.7 Py | EIREESS 285828471 | (297'450.000)
(HiR)20165F12H9H 0,194 0.0 30.1 (1) SEEFFELAE @BIFHESENTRYFELA) .

(CE1) BERIHEH.

(E2)“g§ﬁlﬁ$@%ﬁ%ﬁ%ﬁﬁﬁ%(%@ﬁé%)B&UE#%%%%
=

(E3) BT 7V RE FIRNADEREDS LT
FIY—TBLUBERHEHIFEA.

TEEAZEITIE>THY ., RNV

GERRZB)
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