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M M % % % % BAH
113H37R (2020 5 B12H) 8,881 80 0.3 20,960 1.1 — 99.0 784
11483K (20205 6 B12H) 9,138 80 3.8 21,912 4.5 — 93.3 808
115837 (20204 7 B13H) 9,100 80 0.5 22,073 0.7 — 98.9 736
1168§7K(20204 8 B12H) 9,383 80 4.0 22,967 4.1 — 98.0 762
117837R (20204 9 B14H) 9,407 80 1.1 22,862 A0.5 — 99.5 768
11883 (2020108 12H) 9,341 80 0.1 22911 0.2 — 99.4 772
119885k (202011812H) 9,464 80 2.2 23,352 1.9 — 99.7 769
120887R (2020128 14H) 9,444 80 0.6 23,475 0.5 — 99.0 745
121837R(20214 1 B12H) 9,471 80 1.1 23,766 1.2 — 99.0 746
122H3R (20214 2 B12H) 9,648 80 2.7 24,190 1.8 — 99.0 740
123885k (20214 3 B12H) 9,941 80 3.9 24919 3.0 — 99.2 778
124887R(2021F 4 B12H)| 10,135 80 2.8 25,406 2.0 - 99.0 792
12582021 5 B12H)] 10,004 80 A0.5 25,300 A0.4 — 99.0 771
12688K (2021 6 5148H)| 10,152 80 2.3 25,791 1.9 — 99.0 767
12780K (2021 7 B12H)] 10,183 80 1.1 26,119 1.3 — 99.0 776
128K (20214 8 H12H)| 10,066 80 A0.4 26,055 A0.2 — 99.8 715
129837k (2021 9 B13H)| 10,171 80 1.8 26,294 0.9 — 99.1 722
13088 (2021E10812H)] 10,228 80 1.3 26,987 2.6 — 99.0 724
13188k (2021F118128)] 10,349 80 2.0 27,338 1.3 — 99.0 739
132837R(202112813H)| 10,219 80 A0.5 27,036 AN — 98.9 737
133837R (20224 1 B12H)| 10,290 80 1.5 27,425 1.4 — 99.6 754
134887% (20224 2 5148)| 10,041 80 AN1.6 26,607 A3.0 — 99.8 741
135885R(20224 3 B14H) 9,868 80 0.9 26,701 0.4 — 99.0 731
136887 (2022%F 4 B128H)| 10,339 80 5.6 28,115 5.3 - 99.0 761
137802022 5 B12H) 10,287 80 0.3 28,052 A0.2 — 98.6 834
13888 (2022 6 A13H)| 10,491 80 2.8 29,070 3.6 — 99.0 869
139885R(2022F 7 B12H)| 10,402 80 A0.1 28,800 A0.9 - 99.0 831
14088£(20224% 8 H12H)| 10,485 80 1.6 29,604 2.8 - 99.0 833
141837k (2022F 9 B12H)| 10,902 80 4.7 30,855 4.2 — 99.5 869
142837R(2022F10812H)| 10,577 80 ND.D 30,121 N4 — 99.8 848
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: ICE BofA US High Yield L |maes
F B = B % B | onshained Indexg(ﬂ?@%) ;{E\ )ﬁl:g %i%ﬁ %E
xR | (BEEN (B s x| #H N B
M % % % %
(BAE)20224F 4 AH12H 10,339 — 28,115 - - 99.0
1378 4 BX 10,520 1.8 28,650 1.9 - 99.2
(HAZR)20224F 5 AH12H 10,367 0.3 28,052 A0.2 — 98.6
(HAE)2022%F 5 A12H 10,287 - 28,052 - - 98.6
251385 BREES 10,264 A0.2 28,401 1.2 - 99.0
(HB7R)2022% 6 B13H 10,571 2.8 29,070 3.6 — 99.0
(BA®)2022% 6 H13H 10,491 - 29,070 - - 99.0

251398 6 X 10,306 2.8 28,313 N2.6 - 99.1
(HAZR)2022%F 7 A128 10,482 ANO N 28,800 20.9 - 99.0
(HBE)2022%F 7 B12H 10,402 — 28,800 — — 99.0
214088 7 AX 10,541 1.3 29,197 1.4 - 99.7
(HA>R)2022%F 8 H12H 10,565 1.6 29,604 2.8 - 99.0
(HAE) 20224 8 A12H 10,485 - 29,604 - - 99.0
F141H8 8 A% 10,634 1.4 29,736 0.4 - 98.8
(BA=R)2022% 9 BH12H 10,982 4.7 30,855 4.2 - 99.5
(HAE)2022%F 9 A12H 10,902 - 30,855 - - 99.5
14288 9 BX 10,501 N3 29,606 240 - 99.0
(HAZR) 2022108128 10,657 N2 30,121 N4 — 99.8
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~202258128 | ~2022% 68138 | ~2022% 78128 | ~2022%8 8128 | ~2022% 98128 | ~2022&108128
LSS Bhad) (M) 80 80 80 80 80 80
S EHE (EA R (%) 0.77 0.76 0.76 0.76 0.73 0.75
LERDINZE [G=) 37 80 54 80 80 55
[ BEADINZSLIFY ) 42 - 25 — — 24
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(b) BBEERREOEMEIESTE S Em 0.00 v 204.38 0.00 v 31.93 v 43273 0.00
(c) MamiazEs 3.850.05 3.856.61 3.858.41 3.860.39 3.863.04 3.867.99
(d) DECEREE v 269.92 221.12 v 396.16 369.20 385.85 v 79772
(e) SMANENSRE(a+b+c+d) 4,157.73 4,334.56 4,309.53 4,328.80 4,745.70 4,721.48
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BEE. 8. A8 SUBEHBEDRS
(20224 58128). (20226 8138). (202247 8128). (202248 5128). (20226 98128). (20224108 128)8H

15 =] £ 137 1 X $ 138 B Xk $ 139 B X £ 140 B X £ 141 B X £ 142 B X

(A) BE 842,927,115 | 877,112,333 | 860,177,264M | 840,898,707 | 877,141,746 | 855,935,934H
J-)b-0-VE 19,801,703 16,072,352 36,882,047 15,599,240 11,304,429 8,970,969
REEHR M (HE) 823,120,960 861,035,529 823,290,765 825,295,015 865,832,865 846,960,513
%ggﬁ;i&ﬁm@) 4,452 4,452 4,452 4,452 4,452 4,452
(B) &f& 8,506,304 7,529,021 28,902,581 7,233,620 7,271,409 7,298,541
ES/NIEE Pl 6,488,869 6,630,909 6,393,021 6,360,669 6,382,918 6,418,976
RILERE 1,199,978 3,182 21,695,243 - 1,102 5373
ES/NEEE 811.834 883,186 797,049 849,796 858,290 839,276
ZDRILER 5,623 11,744 17.268 23,155 29,099 34916
(C) EmERE(A-B) | 834,420,811 869,583,312 831,274,683 833,665,087 869,870,337 848,637,393
TR 811,108,632 828,863,713 799,127,709 795,083,692 797,864,752 802,372,115
AR T 23,312,179 40,719,599 32,146,974 38,581,395 72,005,585 46,265,278

(D) ZEESO% 811,108,63200| 828,863,7130| 799,127,70900| 795,083,69200| 797,864,75200| 802,372,1150

1 HOSYEEHE(C/D) 10,287H 10,491H 10,402H 10,485H 10,902H 10,577H

* SRR [CHI1T DTTAEAIS 736,732,230/, SIERLHAR] (581378~51420) PICH(I 2IBNERETALRIG 122,080,203, EIEEFITALRF56,440,318M T,
* B TA2HRDFHEDOHE Y OFEESF 10,577 T,

WiEEOKR $1378 2022648138 E2022658128  $1408 £202246 78138 %2022 8 B128
1388 920226650138 Z202266H138 1418 520226 8H138 %2022 9 128
£1398 5202266H148 2022678128  $1428 5202269H138 %20226108128
5 E % 137 1 | % 138 F | % 139 M | $ 140 # | B 141 H | B 142
(A) EEHZIRES 3,879,743/ 4,506,608 5,194,663 5,702,435 5,222,729M 5,319,0450
SEHENE 3,879,956 4,506,836 5,194,871 5,702,472 5,222,983 5,319,393
SRR A 213 | & 228 |- 208 |- 37 |a 254 | A 348
(B) AEffisE5saE:E | & 2,920,529 20,568,796 |~ 5,103,353 8,092,331 35,279,605 |~ 24,179,912
FEs 1,001 20,598,066 1,065,723 8,201,718 35,314,792 11,949
FEE A 2921530 [A 29270 |2 6169076 |& 109387 |4 35187 |2 24191861
(C) (S5E5HS ~ 817457 |~ 889307 |~ 802573 |A 855683 |~ 864234 |~ 845093
(D) SHERS(A+B+C) 141,757 24,186,097 |~ 711,263 12,939,083 39,638,100 |~ 19,705,960
(E) milp@aisns 21,893,634 15,429,438 31,658,745 24,303,473 30,786,235 64,007,137
(F) EhEtaians 7,765,657 7,734,973 7,592,513 7,699,508 7,964,168 8,383,077
(EMAES2E | 312,281,206) |( 319,661,025) |( 308.336,400) |( 306.933.716) |( 308218,580) |( 310,357,352)
(FEBEIENE) |(2304,515,549) |(4311,926,052) [(4300,743,887) |(£299,234,208) |(2300,254,412) |(£301,974,275)
(G) BEHD+E+F) | 29,801,048 47,350,508 38,539,995 44,942,064 78,388,503 52,684,254
(H) IR#5E A 6488869 |~ 6630909 |~ 6393021 |~ 6360669 |~ 6382918 |~ 6418976
RESEERSGHH) | 23,312,179 40,719,599 32,146,974 38,581,395 72,005,585 46,265,278
bE) || =T 7,765,657 7,734,973 7,592,513 7,699,508 7,964,168 8,383,077
(EMZAEMEE | 312,281,206) |( 319,661,025) |( 308,336,400) |( 306933,716) |( 308,218,580) |( 310,357,352)
(EEEIEME) |(2304,515,549) |(A311,926,052) [(4300,743,887) |(A4299,234,208) |(A300,254,412) |(A301,974,275)
DEEHEIS 18,467,051 32,984,626 29,657,814 30,881,887 64,041,417 62,062,113
@iEns A 2,920,529 - |2 5103353 - — | & 24179912

CE1) {SEEHMIE(CIHEFEHRMICN T 2 HBERBFEIRZSD TRRLTHEIEFT,

(E2) ENEEERESEF. BIEFREETAEDEFZVL. TAZ TEBEFRKE LT

(£3) WHDEEDSTEBEF T NEDEEDSTEBE (&) | Z2IsRZT0,

. LO25&EFFEE UTREEINE T,
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A OKEESEFHBET 7 VK (BEERE) KRV - 0-X (BADER)
WIS ECEDEEBIE (K&F)

] E # 137 # | % 138 # | = 139 H | % 140 B | & 141 8 | % 142
(a) BEPHEORSZNG | 3062286/ | 4346800 | 4392090 |  5348,696M | 5111.329M |  4.473952M
(b) BEESGOAMISFESER 0 16,940,761 0 2,539,197 34,526,771 0
() RHEAES 312,281,206 | 319.661.025 | 308336400 | 306,933.716 | 308218580 | 310357352
(d) HEEBF LS 21.893.634 18,327,974 31,658.745 29.354.663 30.786.235 64,007,137
(e) “HARNZBa+b+c+d) | 337237126 | 359.276,560 | 344,387.235 | 344176272 | 378642915 | 378,838.441
(1) HEs 6.488.869 6,630,909 6,393,021 6.360.669 6,382,918 6,418,976
(g) BEEUNENS®E e — )| 330748257 | 352645651 | 337994214 | 337815603 | 372259997 | 372.419.465
(h) ZHIEROH 811,108,63200 | 828,863.7130 799.127.7090 | 795.083.6920 | 797.864.752001| 802.372.1150

X it P2l fic & D D) 0 5 B
55 137 H |55 138 H |55 139 H |55 140 8 | 56 141 8 | 56 142 Hf
1HOSYPESE (HhAd) 80H 80H 80H 80H 80H 80H

O <HNEEBREI—X>ZIFAOADHKSIETNEEF. REBREOEEMEACE IV TEIBNICBREVCLE U,

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

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

- DB EHROBEMENERITAZ TOHGICIE. TAZWHDEN TALREE ERINEkE) . B OENZBHEST
EE

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

[SOURCE ICE DATA INDICES, LLC ( "ICE DATA” ), IS USED WITH PERMISSION.ICE® IS A REGISTERED TRADEMARK OF ICE DATA OR)
ITS AFFILIATES AND BOFA® IS A REGISTERED TRADEMARK OF BANK OF AMERICA CORPORATION LICENSED BY BANK OF AMERICA
CORPORATION AND ITS AFFILIATES ("BOFA") AND MAY NOT BE USED WITHOUT BOFA'S PRIOR WRITTEN APPROVAL. ICE DATA,
ITS AFFILIATES AND THEIR RESPECTIVE THIRD PARTY SUPPLIERS DISCLAIM ANY AND ALL WARRANTIES AND REPRESENTATIONS,
EXPRESS AND/OR IMPLIED,INCLUDING ANY WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR USE,
INCLUDING THE INDICES, INDEX DATA AND ANY DATA INCLUDED IN, RELATED TO, OR DERIVED THEREFROM. NEITHER ICE DATA,
ITS AFFILIATES NOR THEIR RESPECTIVE THIRD PARTY SUPPLIERS SHALL BE SUBJECT TO ANY DAMAGES OR LIABILITY WITH RESPECT
TO THE ADEQUACY, ACCURACY, TIMELINESS OR COMPLETENESS OF THE INDICES OR THE INDEX DATA OR ANY COMPONENT
THEREOF, AND THE INDICES AND INDEX DATA AND ALL COMPONENTS THEREOF ARE PROVIDED ON AN “AS IS™ BASIS AND
YOUR USE IS AT YOUR OWN RISK. ICE DATA, ITS AFFILIATES AND THEIR RESPECTIVE THIRD PARTY SUPPLIERS DO NOT SPONSOR,
(ENDORSE, OR RECOMMEND DAIWA ASSET MANAGEMENT CO. LTD. , OR ANY OF ITS PRODUCTS OR SERVICES.

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

| ®mRL-3—2 (ERHER) |

RIE30HADERER

. N ICE BofA US High| X
. 2 £ {8 Vield C\pnstraq\weﬂlndex RRILBELU—b N A fE gﬁiaaf W E
/;& % /Hﬁ (7k T\ ”/ N X) %H)\J:I:% XEDE% %@ gﬁ
N | Eex|® MEEE | B % =

M M % % M % % % | BAM

11388%(20204 5 §126) 3,726 40 3.0| 16,387 1.7 69.21 0.9 — 98.1 707
11488520204 6 5126) 4,068 40 10.3| 17,264 5.4 72.65 5.0 — 99.2 763
11588%(20204 7 B136) 4,097 20 1.2 17,367 0.6 74.23 2.2 — 99.0 765
11681x(20204 8 H126) 4,362 20 70| 18,116 4.3 76.04 2.4 - 98.1 791
11783%(20204 9 §14B) 4,460 20 2.7 1 18,099 A0.1 77.26 1.6 — 99.0 794
11888 (2020108126) 4,413 20 & 0.6 18,227 0.7 76.23 A1.3 — 99.5 775
11983R(20204£118126) 4,515 20 2.8 18,621 2.2 76.77 0.7 - 99.7 784
12088%(2020128148) 4,685 20 4.2 | 18,966 1.9 78.36 2.1 — 99.0 808
12188%(20214 1 B126) 4,869 20 4.4 19,167 1.1 80.34 2.5 — 99.1 789
12288K(20214F 2 B126) 4,948 20 2.0| 19414 1.3 81.14 1.0 - 99.7 800
12383%(20214 3 §126) 5,142 20 43| 19,286 AN0.7 84.62 4.3 — 99.6 827
1248820214 4 B126) 5,169 20 0.9] 19,459 0.9 83.63| A1.2 — 99.8 822
12581K(20214 5 B126) 5,257 20 2.1 19,547 0.5 85.09 1.7 - 99.5 812
12688%(20214 6 §14B) 5,267 20 0.6 | 19,743 1.0 84.56 A0.6 - 98.7 807
12788% (20214 7 B126) 5,154 20| A 1.8 19,928 0.9 8237 A26 — 99.5 779
12881x(20214F 8 B126) 5,040 20 & 1.8] 19,844 20.4 81.35 A2 - 99.8 757
129887%(20214 9 B13H) 5,108 20 1.7 20,097 1.3 80.97 A0.5 — 99.7 764
13088 (20214108 126) 5115 20 0.5] 19,987 | 20.6 83.31 2.9 — 99.6 758
1318 (20214F1181268) 5,225 20 25| 20,114 0.6 83.31 0.0 - 98.9 695
13288%(20214128136) 5,043 20| & 3.1] 20,013 A0.5 81.39 AN2.3 - 99.1 657
1338920224 1 B126) 5,105 20 1.6] 19,987 | 20.1 83.19 2.2 — 99.3 659
13488K(20224F 2 B14B) 5,035 20 & 1.0] 19,376 A3 82.38 A1.0 - 99.0 643
13588720224 3 §14B) 5,024 20 0.2 19,084 A1.5 85.55 3.8 - 99.0 636
13688%(20224 4 §126) 5,358 20 70| 18,823 214 93.04 8.8 — 99.7 670
13781x(20224E 5 B126) 5,035 20 & 5.71 18,171 A3.5 90.06 A3.2 - 99.5 626
138887%(2022% 6 513H) 5,188 20 341 18,101 A0.4 94.62 5.1 — 99.0 640
13988%(20224 7 B126) 4,931 20 & 46| 17640 225 92.35| 224 — 99.4 609
14088%(20224F 8 B126) 5,248 20 6.8| 18,670 5.8 94.60 2.4 - 99.0 646
14188520224 9 B126) 5,273 20 0.9] 18,160 N7 97.75 3.3 — 99.4 649
142H3%% (20225 108128) 4,712 20| 210.3] 17,319 AN4.6 91.57 A6.3 — 99.8 581

(1) BEMBOBERFIDEEAH.

(F2) ICE BofA US High Yield Constrained Index (K RJLR—2X) (&, ICE BofA US High Yield Constrained Index (X RJLR—X) DRF—
FEHEIC, BT 7V REEHZ10,0006 UTAIT7 By hYRIAY MOEBELIZDHDTY,

(£3) BHDOEHE. BEMENORMRZERL T, RATEXHOREZIRALTNEY,

(Gx4) 7%%[/ hE. STEHICSII D NEEBEYBEFTEBSOMEZ & ITREETERRNTEDDHBEHECIIEHEINZ V- MEFALTLFE

(£5) ?e%ﬂlﬁ(éﬁ BHIRHARMICKIBEICHE > TEESNZBEN BV E T, LERDEHIEBETAVEST—IZFBALTBUET.
(£6) RHMBEALER, YP—T7 Y ROPALEZELT 7Y FMR—X ([THEUBDESHE T,
CE7) REEALRSHHRTHECHLES @RRHES) BRrUESEYEREET,
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SAOKESEFMET 7V F (BEERE) =KL - - (BRASER)
o ./ .
EARE
BEAMEESDOHRBICONT

(F'%) (f8m)
20

o
S
3

5,500

5,000

4,500 5

4,000 0
F1368K  HBI37HR £13888K £1398K 14083 FI4THR  HB142HK
(2022.4.12) (2022.5.12)  (2022.6.13) (2022.7.12) (2022.8.12) (2022.9.12) (2022.10.12)

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

(%) NEESHIREEEMEAL. SERBEOREEMEAZD S ICEMELIZBDTT,
*ﬁ@ﬂ‘:ﬁ%#ﬁégﬁﬁﬁgﬁli N @FAd) ZHERICBREUCBDEHBRULTEHRLILBDT, 77 Y NERORBNR/NT -V AZERY

*ﬁﬁﬂ%’&ﬁ}ﬁé‘ﬁ'éb‘t')D‘(L’DL\'C(EK BESFNTHADI-RICLVRBIFT DESZEHNCHEIRET D I-INDBLT 7Y RbHh
FYI) o Fle 77V ROBAMEECK EREHFDRERBUFET, LN >T. BESFDERDOIKRTZRT DD TIFH Y FE Ao

MEAE(EE - EER
137848 : 5,358H

F1428K 1 4,712 ERthEcs120M)
B & E£:299% DEEBREN—X)

BEEMBEOFEEER
GIM-USNA - A=K (AUDTSR) "DEREEBUT, KPNIETD/NA - 1 —)LNES
(CIREL. KFILVETOEEICHUTKRILTEY /R PIVBVWDOBEISIZITVE Uiz, &250SDF)
%Wl@fﬁlgﬁtﬁvt%®®\M4-4—NRE%ﬁ%®T%ﬁ7472EEtHU\Eﬁﬁ@
FTFEULEUR. BB, HZRIVIFHHETERTREIVDEREGUFUE, <hHULIFE [EBERIEIC
DWVT] ZIslRLIETL,
¥GIM-USNA - 1=K (AUDZSR) :GIM rSAM=-USNA - A4—JUR - RV
R.-T7>YR AUDISR
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BASER)

£ B B | ®F B T |G by [FEVBBU—Fp g SHET

B R | (SN (B EXR| (SZER (K2 x| B EEINES

M % % (! % % %

(BAE) 20224 4 B128 5,358 — 18,823 — 93.04 — — 99.7

1378 4 Bx 5,215 N 2.7 18,689 N0.7 91.70 A4 — 99.0
(HAZK) 2022% 5 B12H 5,055 ~n 57 18,171 A35 90.06 AN3.2 — 99.5

(HAE) 2022 5 B12H 5,035 — 18,171 — 90.06 — — 99.5

513881 58X 5,132 1.9 18,621 2.5 91.95 2.1 — 99.0
(HAZK) 2022% 6 B13H 5,208 3.4 18,101 N0.4 94.62 5.1 — 99.0

(HAE) 2022% 6 B13H 5,188 — 18,101 — 94.62 — — 99.0

513981 6 BX 4966 N 43 17,413 N3.8 93.90 0.8 — 99.0
(HAZR) 20225 7 B12H 4951 N 46 17,640 N2.5 92.35 N4 - 99.4

(HAE) 2022 7 B12H 4931 — 17,640 — 92.35 - — 99.4

14083 7 B 5,163 4.7 18,233 3.4 94.20 2.0 — 99.4
(HAZk) 2022% 8 B12H 5,268 6.8 18,670 5.8 94.60 2.4 — 99.0

(HAE) 2022 8 B12H 5,248 — 18,670 — 94.60 — — 99.0

14183 8 A% 5,149 A 19 18,031 N34 95.14 0.6 — 98.9
(HAZK) 20225 9 B12H 5,293 0.9 18,160 N7 97.75 3.3 — 99.4

(i) 2022 9 B12H 5,273 — 18,160 — 97.75 - - 99.4

14288 9 A% 4,803 A 8.9 17,186 N5.4 94.17 N3.7 — 99.3
(BAZR) 20224108128 4,732 A10.3 17,319 VAVN) 91.57 AN6.3 - 99.8

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

BERIEICONT (2022.4.13~2022.10.12)

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

SERHIEN O, HRENUXINEF 2P, FRB CKEEBERFHEESR) H'av > 7 L0
HZBE LY NRNEZBZINREBTENS. RIVENDREZNDLA Y. NA - A =)L MMESSTHS
(FEREFICHERR LE UTc,

NAEBEE
RPVEHHTEBCREEVDFBERER D F U,

F—ANSUT7DEFN LERT 25— CHIENEF LR ZHHTBEZL Y. RADEFZDILK
U EREPRNILD LR (A%) BEREBSHDD, MiHEOU AT OE#RENRE DIBHEN D >
JECERENRFILOTE (Hm) BERERY ., REIVARRSHTREEVTHE LE U,

WEREMR

RBA (F—XBSU7#HMIRIT) (FBEREHZ2.50% 1A > b5IE LT, 260%EULFR UL,

FRB CREEHERHNEREER) FERSHOFEERL Y IZ2.75% A > 5IE LT, 3.00
~3.25% & LF LT

RIEREARICEH TS [SEDERSE ]

BET77VR
FEUT, GIM-USNA - A4—=)LR (AUDISR) "DRELSZSAICTHR DO EICKLDT.
KRIVBTDNA « 4 =)L REENSDINGEDED. RBRILDBBELHD D ROESZDHIUET,
BGIM-USNAL -A4=]LF (AUDZISR)
FEUTKRRIVETDNA - 4 —)URESFICHKREL. KRIVETDEEICH UL TKRILTEY /TR
BLDARBEE|ZTD LT, EEMEDERGHEELTE UINREDERZDSUEF T, /N1 - A —
U RESEDBEH AN LU TIFE. M EAT v IPOMICED<ERSIRERZER UICBRZ#RET 25
#HTY,
WI9AD - I%— - IY—=TF7UR
TRENMEPEEDZEMCERB L. BHOEBYI—I - O—VF(ICKDERZTI AT,
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BASER)

IR—BMT7FUFICDONT (2022.4.13~2022.10.12)

mET77VR
LIT7UREFE. GIM-USN\A - A4—=)LK (AUDZIR) &9470 - Xx— - XPF—=T 7V RI(C
BETDI7VYR - FT - TV XTHY ., BERPZECTG IM-US/NA - 41—JLR (AUDZ
SRA) DRHMAF\DREEESZSAICHITFLUE U,

BGIM-USNAL -A4=]LF (AUDZSX)
FEUTERIVETDNA - A —)UREEEDLOICHREL. XRIVEBTOEECH U THKRILFEY
SERIVBEVDAEBEG|Z{TD LT, ERMEDBERIHNREELTE UCNBOERZDHSUE U, /)
A - A=)V RESOHEFANICELUTIEF. SIEHERNLT Y POCE D BRIERERZER U
BREZTVELR,

BIAD « IR— - IYF=T7UR
TENEPCEEOREM(ICEERB L. J—IU - O—VFICLDBARAZTVLE Ul

RNIFI—=TEDERICDONT

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

—~
X
&

o —— (e
S — EICE BofA US High Yield
Constrained Index (K RJLR—2)

. EEERLBEL—~ (W)

— () BEMBADOEERFIDERAHTY,

F1378 13881 H139H]  SB140H1  H1418 51428
(2022.4.12 (2022512 (2022.6.13  (2022.7.12  (2022.8.12  (2022.9.12
~2022.5.12) ~2022.6.13) ~2022.7.12) ~2022.8.12) ~2022.9.12) ~2022.10.12)

I
OO NON A0
OOOCOCOOOOOOO

1
——
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A OKEESEFHET 7V K (BEERE) KRRV - I-X (BADER)

SEEICONT

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

WD BCEORERRIF TEC NmnEEDstEERE (1 503Y) | ZISRIESL

BH. BR@®ICOEFLCF. ERAFHICEDEERSECVLEETT,

WD ECFEEOAER (1 5035Y)

=137/50 2513888 251390 221408 Z=1415 14280

15 = 2022448138 | 2022558138 _ | 2022668148 | 2022678138 _ | 202285138 _ | 2022695138
~2022E58128 | ~2022865138 | ~2022&7H8128 | ~202258F128 | ~2022&95128 | ~2022E108128

LSS BhaAd) (M) 20 20 20 20 20 20
SR (AR R (%) 0.40 0.38 0.40 0.38 0.38 0.42
LEADINGE [GE) 17 20 20 20 20 20

| BERDINFSLISY [GE) 2 — — — — —
DI EURE () 689 693 698 710 717 721

CE1) [HHOWNES] & MBEEREOEIFNG] BLU [REEREOEMESTESRLG] NoNRICHIEUCERTY, Fo. [BHHONGEMUN] (& INmREE
] BKRU [DEERETIE] DSPEICHHUICEETT .

(£2) ARBEFBTTSY. BEONE E SHONFBUANDESTHSIANEE BAH) ([CERULBVWEENH) ET,

(£3) DS ONEAEMBLFFSMOELE BhAd) OHREEME (DiEAdD) ([CHIIHET, T7 Y FONEHELFRR) FT,

lWEﬁEﬁ@J%ﬁ&(1EDéU)

551378 551385 551398 551408 £141H F142H

(a) ‘fig}mﬂ?f&*@ﬁﬁégﬂﬁ v 17238 | v 23718 | v 25.20H | v 31378 | v 26.87HH| v 24.30H
(b) RBEREDBMEIS e =B 0.00 0.00 0.00 0.00 0.00 0.00
(c) N agEEE v 692.60 689.83 689.84 689.85 689.88 689.90
(d) PBCEMBEY T 0.00 0.00 3.71 8.90 20.25 27.09
(e) éﬁﬁﬁ@ﬁﬁ?ﬁ@(a +b+c+d) 709.83 713.55 718.75 730.13 737.00 741.30
(1) D 20.00 20.00 20.00 20.00 20.00 20.00
(g8) _”Hﬁ’fsﬁﬂﬁﬁaﬁ%ﬁﬁ(e —f) 689.83 693.55 698.75 710.13 717.00 721.30
(F) vZEMUcZBEEN SHEEZSF ELTVETD,

SeOEBRASH

BET7UR

FELT,. GIM-US/NA - 4—JULR (AUDZTSR) "DERELSGESAICRER DT EICKST,

KRIVBT/N\A - 4 —IURESHSDINGEDIED. BRIVOABE LA HDESEHSULET,
BGIM-USNA - 4—=ILR (AUDZISR)

FEUTKRILVETDNA - A=)V REFICHREL. RRIVETDEEICH U TKRILFEY /" RRIL
SVDAEBESIZITSZET. ﬁ?ﬁﬁ@#%h@ﬁtﬁﬁbhﬁﬁ@ﬁﬁ%@*bigoA4 A4 —
U REEOHHFANICELUTIE. RNAT Y PORICED @RS TEIRZER U IERZ#ME T 2 -
T,

WA - IR— - IF=T7UR
REEPEEDODLZEMICEEL. BHOEGBYI—)L - O—VFICKDEBERETOHHTI,
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BASER)

1 /03" OFEROR

55137H~551428
15 =| (2022.4.13~2022.10.12) 15 B D B =
T & b =

SEEERI = S (ERU AR DO R A ER X [S5THRH==
SEREACR DR #E(HREIF5,107H T .

RESHDIF. 7V FOBRCHAE. RESHOEREN. BEMEADE. &

il
o
#
g

30 | 0.595%

& 8 = ) (11) | (0.220)

ESEFDIEREF DRI

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

FTEE LT AN = SRR DR EREF AN SRR DR HEC R
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(0f4) SHEEF FRBEURETY,
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(£7) OOBREQODERIF. 5t ESNIHBNRGZHBENHIET,

(£8) LEDHRKHTELHLUILBDTY, D, INSDERHKETHEETH Y. RRICHEUVCEBRDEERERRBI T,

~N

J

19



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

WSEES LUREIDIRR
IR E(SFER A
(20224F 4 81381 520224F108128F T)

R_B B 137 B ~ 5 142 #
g i 7 0l
O = g | O ¥\ & &
F0O ShE 0O T
SNE GBER) 222.84252 | 20,770(281.95784 | 27,000

(1) BfE. NAEREEFED SO NICDERICRDBRENESHET,
(E2) SBEFEEURE,
(E3) BEADRARBIFIIE T,

WERG5EERR
RE(ESEERIS
(20224 4 B1380'520224108 1285 T)
% 137 i ~ % 142 5
i F 5t F
# W |0 B @] TveRm| % T EEE I AR
+0O FMH [ +0O FMH M
GIM TRUST-US HIGH YIELD BOND
FUND-AUD CLASS (7~ >zii) [281:95784|  27.000 95
(1) 2EETELAS.
(£2) SROBFBIFDET,
WFIERERA & DG RS WiZE(STEDOER
20224108 12857
HIERHPICH T 2FIZREBRAEOEEFH Y FE . o = 142 B *
koo 2 T @k %
. FMH %
WEAEERMAR . . EEEE RIS 579,931 99.3
M Z7VRFT - T7 IV ADMEANTIEET 7 FAT - R— P —TF IR 22 0.0
R DBEHH I O0—V% Z0ft 4,320 0.7
N ® 142 B & AT ERE 584,274 100.0
- R D) FHEOBLFBEIRCT,
SEEEFEEZ RS F0O FMH %
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SIM TR ISR et TP e 70060922 | 579.931|  99.8
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(£2) FEEORIABETET,
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A OKEESEFHET 7V K (BEERE) KRRV - I-X (BADER)

BEE. 8. TF8SSUBEHEDRS
(20224F 5 8128). (20226 8138). (202247 8128). (20224 85128). (20226 98128). (20224108 128)8H

] g B3/ Mk | HI138EM A | HI139MK | mIA0MK | w41 B K | B 142 8 %
(A) AR 630,750,504/ | 646,526,900 | 612,392,862 | 652,220,853M | 653,129,285 | 584,274,570
a-L-O-v% 6,983,762 12,151,085 6.716.856 12,407.460 7.116,989 4,320,579
FRERSETSED | 623743865 634,352,848 605,653,039 639,790,426 645.989,332 579,931,027
S ) 22.967 22,967 22,967 22,967 22,964 22,964
(B) &fE 3,913,667 5,862,984 3,062,583 6,175,072 3,133,969 3,093,952
RSB 2,489,894 2,470,004 2,471,592 2462215 2,465,525 2,466,727
FiLFOE 771613 2726576 - 3,055,910 523 -
SAEFERB 647.676 657.373 577,961 639,492 645991 601,134
Z DAL 4,484 9,031 13030 17.455 21,930 26,091
(C) MEEMEA-B) | 626836927 | 640663916 | 609330279 | 646,045781 649,995,316 581,180,618
A 1244947121 | 1.235002004 | 1235796223 | 1231.107.898 | 1.232762.815 | 1233363688
REpBEEES |~ 618,110,194 |A 594338088 |A 626465944 |A 585062117 |~ 582767499 |~ 652,183,070
(D) RO 1,244,947,1210 | 1,235,002,00400 | 1,235796,22301 | 1,231,107,89801 | 1,232.762,815001| 1,233,363,6881
1 FO4Y E#EH(C/D) 5.035F3 5.188F 4,931F 5,248M 5,273 4,712

* SIERFAE (C ST HTTAERIF1,251,378,1 74, UfERFAR] (551378~551428) ICHTBEMRETAEF7,393,550M., ERFHITAERF 25,408,036 T Y,
* B TA2HRDFEOHS Y OMEESF4,712TT,
* BV A2HR DB AN AR Z O > TH Y, TDEEAF652,183,070MH T,

BiEEORR 13781 820226648138 E202245812H  $1408] 52022478138 E2022% 8 512
1388 B202258138 E202266H13H  H1418 52022488138 E20224 9 H12H
F1398 B202266F8148 E202267RH128H  H1428 82022698138 E20224108128
I8 S| % 137 # % 138 # £ 139 #H % 140 #H £ 141 H £ 142 H
(A) BEHFIN 2,798,160M 3,020,040 3,696,233 3,922,309 3,701,023H 3,602,872
ZEECEE 2,798,208 3,020,171 3,696,378 3,922,325 3,701,186 3,603,038
SRR A 48 | A 131 VAN 145 | & 16 | & 163 | & 166
(B) HififEssscEiga | ~ 39,848,787 18,946,410 | A 32,387,553 38,209,434 2,497,761 A 69,661,335
it 46,239 19,329,325 8,633 38,396,735 2,497,768 8
FTHEIR A 039,895,026 | & 382915 | A& 32,396,186 | & 187,301 AN 7 | & 69,661,343
(C) {SEEsRMEH N 652,160 |~ 661,920 |~ 581,960 |~ 643917 |-~ 650,466 | A 605,295
(D) ZHtEt&(A+B+C) | & 37,702,787 21,304,530 | & 29,273,280 41,487,826 5,548,318 | & 66,663,758
(E) AipfREissE | £152,452,491 A2190,586,334 | 2171,705,892 | A202,479,388 | ~163,452,240 | 2160,302,264
(F) EnfSst=igsts | £425,465,022 | 2422,586,280 | ~423,015,180 |~2421,608,340 | 422,398,052 | 422,750,321
(foB%HE4%8)  [( 86,225,256) |( 85,195361) |( 85.250.621) |( 84,928,432) |[( 85,046,026) [( 85,090,567)
(FEEEIIEEER) [(2511.690,278) [(A507,781,641) |(4508,265,801) |(A506,536,772) [(A507,444,078) |[(~507,840,888)
(G) &5t(D+E+F) | 2615,620,300 | 2591,868,084 | ~623,994,352 | 582,599,902 | ~580,301,974 | 2649,716,343
(H) IS5 A 2,489,894 | A 2,470,004 | A& 2,471,592 |4~ 2,462,215 | A 2,465,525 | & 2,466,727
REREEAS(GHH) | 2618,110,194 | 2594,338,088 | 2626,465,944 | A585,062,117 | A582,767,499 | ~652,183,070
BIEsEEERE | 2425808916 | A422,586,280 | ~423,015,180 | ~421,608,340 | ~422,398,052 | A422,750,321
(fc=5548488) (1 85.881,362) [( 85,195361) |( 85250,621) |( 84,928432) |( 85,046,026) |( 85,090,567)
(FEERIIEEER) [(4511,690,278) [(A507,781,641) |(A508,265,801) [(A506,536,772) [(A507,444,078) [(~507,840,888)
DECEEMIEILE - 459,022 1,101,580 2,496,464 3,343,546 3.872,996
RS A192,301,278 | A172,210,830 | 2204,552,344 | A165,950,241 A163,712,993 | A233,305,745

(E1) {SEEHMI(CIHEFEHRMICN T D HBERBEEIRZSD CRRLTHEIFT,
(F2) BiEsEEEEE s BIEEEETAEDEREZV, TAZ TOZ5HGRELE LT,
(E3) WEHEEDstEEEF T NEDEEDEEE ) | 2T,

+tO3BEEAmE UTHEEINE T,
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BASER)
WIS ECEDEEBIE (K&F)

E E # 137 B | &% 138 # | % 139 H | # 140 H | & 141 # | H 142
(2) BBZHREORSZNG | 21460008 | 2929026 | 31142730 | 3862360 | 33126308 | 2997577/
(b) BBARGOSM S E 0 0 0 0 0 0
(0) INEHEES 86,225,256 85,195,361 85,250,621 84,928,432 85,046,026 85,090,567
(d) HEERFELE 0 0 458,899 1,096,319 2,496,441 3342146
(e) BHHENZE(a+b+c+d)| 88,371,256 88.124,387 88,823,793 89.887.111 90,855,097 91.430.290
= 2,489,894 2,470,004 2,471,592 2462215 2,465,525 2,466,727
(g) BHEBHSRNSHE e —1)| 85881362 85,654,383 86,352,201 87,424,896 88,389,572 88,963,563
(h) BEEROH 1,244,947.1210 [1,235,002,0040 [1.235.796.2230 [1.231,107.89801 | 1.232.762.8150 |1.233.363.6880]

IR it P2l fic & D 2) 0 5 B
55 137 H |55 138 H |55 139 H |55 140 8 | 56 141 8 | 56 142 Hf
1HOSYPESE (HhAd) 20H 20H 20H 20H 20H 20H

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

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

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

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

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

[SOURCE ICE DATA INDICES, LLC ( "ICE DATA” ), IS USED WITH PERMISSION.ICE® IS A REGISTERED TRADEMARK OF ICE DATA OR)
ITS AFFILIATES AND BOFA® IS A REGISTERED TRADEMARK OF BANK OF AMERICA CORPORATION LICENSED BY BANK OF AMERICA
CORPORATION AND ITS AFFILIATES ("BOFA") AND MAY NOT BE USED WITHOUT BOFA'S PRIOR WRITTEN APPROVAL. ICE DATA,
ITS AFFILIATES AND THEIR RESPECTIVE THIRD PARTY SUPPLIERS DISCLAIM ANY AND ALL WARRANTIES AND REPRESENTATIONS,
EXPRESS AND/OR IMPLIED,INCLUDING ANY WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR USE,
INCLUDING THE INDICES, INDEX DATA AND ANY DATA INCLUDED IN, RELATED TO, OR DERIVED THEREFROM. NEITHER ICE DATA,
ITS AFFILIATES NOR THEIR RESPECTIVE THIRD PARTY SUPPLIERS SHALL BE SUBJECT TO ANY DAMAGES OR LIABILITY WITH RESPECT
TO THE ADEQUACY, ACCURACY, TIMELINESS OR COMPLETENESS OF THE INDICES OR THE INDEX DATA OR ANY COMPONENT
THEREOF, AND THE INDICES AND INDEX DATA AND ALL COMPONENTS THEREOF ARE PROVIDED ON AN “AS IS™ BASIS AND
YOUR USE IS AT YOUR OWN RISK. ICE DATA, ITS AFFILIATES AND THEIR RESPECTIVE THIRD PARTY SUPPLIERS DO NOT SPONSOR,
(ENDORSE, OR RECOMMEND DAIWA ASSET MANAGEMENT CO. LTD. , OR ANY OF ITS PRODUCTS OR SERVICES.
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TAOKREREAMET 7V F EEERE) JSJL L7V - (BASER)

[ ISYIL-L7IL-0—2 (BRANER) |

RIE30HADERER

. N |CE BofA US High FSIIL - LTI i
. 2 £ {8 Yield C\\onstra@eﬂ Indlex 58 L = KadE Eﬁlﬁ @ E E
/;& % /Hﬁ (7k T\ ”/ N X) %H)\J:I:% XEDE% %N gﬁ
HEE) A & | B =a (BEEH) =i o (BEEH) B E HEALE | ™ N

DEE | BEEXR|]T i B & =

M M % % M % % % B8hH
1158820204 5 §126) 1,907 20| 212.0] 16,519 1.7 1847 | A12.8 - 97.0 4,255
11688%(2020% 6 5126) 2,281 20 20.7 | 17,403 5.4 21.45 16.1 — 98.0 5,023
11788% (2020 7 B138)| 2,125 10| & 64| 17,506 0.6 20.06 | & 6.5 — 99.0 4,576
11881(20204 8 H120) 2,175 10 2.8 18,262 4.3 1980 | A 1.3 - 98.2 4,577
1198K (20204 9 A148) 2,239 10 3.4 | 18,245 A0.1 19.96 0.8 - 99.0 4,649
12088 (2020108 1268) 2,135 10 & 42| 18,374 0.7 19.10| A& 4.3 — 99.4 4,404
12185R(2020118126) 2,242 10 55| 18,770 2.2 19.52 2.2 - 99.2 4,573
12288%(2020€128148) 2,376 10 6.4 19,119 1.9 20.55 53 - 99.7 4,760
12388%(20214 1 B126) 2,248 10| & 5.0 19,321 1.1 18.93| A 79 — 99.1 4,449
12481K(20214 2 B126) 2,303 10 29| 19,570 1.3 19.45 2.7 - 99.1 4,502
12588720214 3 §126) 2,306 10 0.6 | 19,442 AN0.7 19.60 0.8 — 99.4 4,448
126887 (2021 4 B128)| 2,329 10 1.4] 19,616 0.9(19.3094 | ~» 1.5 — 99.0 4,438
1278120214 5 B126) 2,487 10 7.2 | 19,704 0.5120.8339 7.9 - 99.2 4,671
12888%(20214 6 514B) 2,594 10 4.7 1 19,902 1.0[21.4552 3.0 — 99.4 4,783
12988%(20214 7 B126) 2,553 10 & 1.2] 20,089 0.9(20.9442 | » 2.4 - 98.6 4,596
13088x(20214F 8 H126) 2,564 10 0.8 | 20,004 A0.4[21.1397 0.9 - 99.2 4,522
13183%(20214 9 B13H) 2,603 10 1.9 20,259 1.3]120.9594 | A 0.9 - 99.0 4,535
13288%(20214108126) 2,502 10| & 35| 20,148 A0.6120.4893 | & 2.2 — 99.6 4,279
1338 (20214118126) 2,570 10 3.1 | 20,276 0.6121.1341 3.1 - 99.2 4,206
13483 (20214 12813H) 2,503 10| & 22| 20,174 AN0.5120.2417 | & 4.2 — 99.0 4,015
13588420224 1 B126) 2,543 10 2.0| 20,148 A0.1120.6911 2.2 — 99.1 4,016
13681(20224F 2 H14B) 2,710 10 7.0 19,532 A3.1121.9885 6.3 - 99.3 4,179
13783420224 3 §14B) 2,775 10 2.8 ] 19,238 AN1.5123.1718 5.4 — 99.2 4,223
13888%(20224 4 §126) 3,146 10 13.7] 18,974 AN1.4126.7385 154 - 98.8 4,676
139811(20224E 5 B126) 2911 10| & 721 18,317 A35(25.2472 | & 5.6 - 99.1 4,201
14088520224 6 5136) 3,077 10 6.0| 18,246 A0.4 [27.0669 7.2 - 99.6 4,352
T4188%(20224 7 B126) 2,883 10| & 6.0] 17,782 AN2.5(25.5203 | ~ 57 - 99.5 4,032
14281K(20224F 8 B126) 3,119 10 8.5| 18,820 5.8 125.8445 1.3 - 99.0 4,333
14388520224 9 B126) 3,219 10 3.5| 18,306 N2.7127.7293 7.3 - 99.3 4,392
144835 (20225108128) 3,114 10| & 3.0] 17,458 AN46|27.5533 | A 0.6 — 99.1 4,200

(1) BEMBORERFDEEAH.

(F£2) ICE BofA US High Yield Constrained Index (K RJLAR—2X) (&, ICE BofA US High Yield Constrained Index (X RJLRX—X) DRF—
FEHEC, BT7VREEHZ10,000& UTAT7 By hYRIAY MOEELIZDHDTY,

(£3) BHOEHE. BEMENORMRZERL T, RATEXEHOREZIRABLTNEY,

(Gx4) 7%%[/ hE. STEHICSI D NEEBEYBEFTEBSOMEZ & ITREETERANTEDDHBEHECIIEHEINZ V- bEFALTLFE

(£5) ?e%ﬂlﬁ(éﬁ EBHIRHARMICKIBEICHE > TEESNZBEN B ET ., LRDEHIEBETAVEST—IZFALTBUET,
(£6) RHMBEALER, YP—T7 Y ROBALEZELT 7Y RMR—X([TMEULBDESHE T,
CE7) REEALRSHHFTHECILES @RRES) BRrUBESEYEREET.
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HDTY,

*DNEEEBRETDNESNICOVTEF, BESFIHTHADI-RICKVERERIEYT (DESZEEBNCHREIZ I-ANBVNIT 7Y RbdHl
TY) o Flew 77 Y ROBAMERICKIEREZFORBUET, LD T, BETTDBHDODKRZERT ODTIEH I EE Ao

WEAEEE - EER
139808 | 3,146H
F14450K 1 3,114 (BiADBCE60M)
B g £:09% (EEBREN—X)

BEEMZEDOE B EENER
GIM-USNA - A=K (BRLISRX) "DREZBU T, KRILVETD/\A - 4 —)L NMESS
(CREUL. KFIVETOEECH U TKRILEY /TSI - U7 IIVBVDRBEE IZITLE Uz, /\
A - A—ILREFHIBOTERYA T ABRER) T UIEH, BEFDSOFRNACEBEGI|ICKLD S
U7 L (EFEEZSONE) « 75I) - LZIVARATER (ML) UIENTSRBRER
V. BEMEARF EFUF U, <bULLIE MREREICOVT] ZISRIESL,
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F-T72F BRLISX
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TAOKEEEFHET 7V F (BESERE) JS5IIL - L7V O-R (BADER)

e B B | BF BT |Goumiien B8 1 2 K8 s EEEE

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

M % % M % % %

(HAm) 2022# 4 B12H 3,146 — 18,974 — 26.7385 - — 98.8

2513984 48X 3,010 N43 18,840 A0.7 | 26.6002 A0.5 - 99.5
(HAZR) 2022%F 5 B12H 2,921 NT.2 18,317 A3.5 25.2472 256 — 99.1

(HAE) 2022%F 5 B12H 2,911 — 18,317 — 25.2472 - — 99.1

2514088 5 B=X 3,156 8.4 18,771 2.5 26.9677 6.8 — 99.7
(HAZR) 2022%F 6 B13H 3,087 6.0 18,246 A0.4 27.0669 7.2 — 99.6

(HiE) 20224 6 B13H 3,077 — 18,246 - 27.0669 - - 99.6

14188 6 A% 2,902 NB.7 17,553 AN3.8| 26.3594 N2.6 — 99.1
(HAZR) 2022%F 7 B12H 2,893 6.0 17,782 N2.5 25.5203 AW — 99.5

(i) 20224 7 B12H 2,883 — 17,782 - 25.5203 - - 99.5

514288 7 B=X 3,011 4.4 18,380 34 25.9481 1.7 — 99.1
(HAR) 20224 8 A12H 3,129 8.5 18,820 5.8 | 25.8445 1.3 — 99.0

(i) 20224 8 A12H 3,119 - 18,820 - 25.8445 - - 99.0

2514358 8 Bk 3,169 1.6 18,176 N34 27.0548 4.7 — 99.3
(HAZR) 2022%F 9 B12H 3,229 35 18,306 N7 27.7293 7.3 — 99.3

(i) 20224 9 A12H 3,219 - 18,306 - 27.7293 - — 99.3

14458 9 BX 2,965 NT7.9 17.324 AB4 26.7937 N34 — 99.2
(HAZR) 2022&F10812H 3,124 A3.0 17,458 YAVING) 27.5533 A0.6 — 99.1

() BAREBEMBRDESRAG. BEXIFHEL,
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BIERERRICEH TS [SEDERSE ]

BT 7R
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TAOKEEEFHET 7V F (BESERE) JS5IIL - L7V O-R (BADER)

IR—BMT7FUFICDONT (2022.4.13~2022.10.12)

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

BGIM-USNA - A4=JLFK (BRLZISXR)
FEUTKRIVETD/NA - 4 —)UREESEPDITIHEL. KRILVETOEEISHUTKRILFEY /
TSI - UZIVEBVDERBEG|ZITD LT, ESAMEDBERHRRELZTE UINGEDEFRZH L
FUlee NA - A—=ILREEDHEHAANICEUTIE. SIEHEERNAT Y ToWICED < ERIETEIR
EERUERZITVER U,

WI9AD - I%— - IYP—=TF7UR

BN PEBEOZEMICEEL. JI—)U - O—VHICLDBERAETVE U,

RNIFI—=TEDERICDONT

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

(%)

10.0

23 i

4.0 [ B2

20— | | & [TH [ ICE BofA US High Yield

0.0 ‘ ‘ ‘ = ‘ L : Constrained Index (G RJLR—X)
22'8 L e 7SV UPIVEEL— (IM)
5oL () BEBEOREEEHREABTT .

1398 14087 S|141H1 14285 1438 551445
(2022412 (2022.512 (2022613 (2022.7.12  (2022.8.12  (2022.9.12
~2022.5.12) ~2022.6.13) ~2022.7.12) ~2022.8.12) ~2022.9.12) ~2022.10.12)
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Adr) | #E TSR
NS DT OREARMLETED @B Dst&EBiE (1 508Y) | 2T

TAOKREREANMET 7V F EEERE) IS5 L7V - (BASEDR)

SEEICONT

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

<IEEL,

RIEEW

BH. BRBICOTHULTCE, ERAHICEISERTECLEEET,
B EFEEOAER (1 503Y)
B 1408 B1415, 1428, B1435, 1445

] = 20226 4P136 | 2022558130 | 20226 6H145 | 2022670135 _ | 2022688138 _ | 2022597138

~2022%5 8128 | ~202286A138 | ~2022% 78128 | ~202048A128 | ~2022% 98128 | ~2022%108128

LESEE Bhdd) (F) 10 10 10 10 10 10

NEEBBLE (%) 0.34 0.32 0.35 0.32 031 0.32

TS (&) 10 10 10 10 10 10

SEONEESN () = = = = — —

TR NS () 312 345 379 416 453 485

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

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

Iﬂiﬁﬁﬁﬂﬁ@:{l‘%ﬂ& (130%Y)

[HHDUEELSN] (& [T

i

v UIcsEIREE N S D EEHZst ELTVET,

Sl SE0DERAR

BET7UR

B 1398 1408 £1418 1428 1438 £1448

(a) %ﬂg}mﬁé@@a;%um v 42511 ] v/ 43.83H| v 4353 | v 46.51H| v 47.38H | v 42.30H
(b) BEZRME DBt e = 0.00 0.00 0.00 0.00 0.00 0.00
(c) PefEEs 83.63 83.74 83.87 84.02 84.14 84.27
(d) PBcERE S 196.00 228.40 262.11 295.50 331.89 369.14
(e) éﬁﬁﬁ@ﬁﬁ%ﬁ(a +b+c+d) 322.15 355.99 389.52 426.04 463.42 495.73
(f) e 10.00 10.00 10.00 10.00 10.00 10.00
(g) 3 ﬁﬂ%sﬁﬂﬁﬁﬂﬁ%éﬁ(e —f) 312.15 345.99 379.52 416.04 453.42 485.73
(F)
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TAOKEEEFHET 7V F (BESERE) JS5IIL - L7V O-R (BADER)

1 703 OFERAOR

55139H~5514488
15 =| (2022.4.13~2022.10.12) 15 B D B =
T & b =

SEEHR = S (ERU AR DO R A ER ¥ [S5EHRH==
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C£1) if{:ﬁ?j?g;?ffﬁ CHBROD D DBDIFEEHRESD) TN, BUICL > TRRIEONZEN G D/H. BEEOHMEOEEEICIVE

(F2) SEBHIFIBEECEICAXRBEOBAALTHIFT,

(E3) SHEEF1AOZYDZENZNOEREEZ SERBDPOHIEEMETRLUTI00ZFRUIED T, IEREIMFREZLEAALTSHY
FI,

(£4) HHFANTWVR YT =T 7Y R0 25HE. TEZRLFHE. BMESES HELUCZOMERF. T —T 7Y RO SREDS
B, ZDT7YRICHIETDEDESHET, HHPANTVDRERTIS (KP—T7 Y RZER, ) H'H256. SBEBEDER. X
BEETHAEN TS EBRESHET . B, SXREEFTISOEIDSIERRIFRICSTD [1 50X OBEADEM] HEETE
2HDICOVNTIF AL T 7Y ROWE| (CRRIDTEELTHIED,
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A OKREEEFHBET 7V F BESERE) J3IIL - L7V O-R (BASDER)

e SEER ~

WiSEER
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EREEERAUN
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EREEER
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ZDfER
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y =
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0.03% (ERFER)

0.71%

HEER (D+0+0) \ 2.06%

DL T 7Y ROBFADHLE 1.19%

QRE% T 7V ROBERSEBRDHE 0.59%

OBELT 7 ¥ ROBRESEEALSNDHLE 0.28%

CE1) ®EXT 7Y RER. BT 7Y REFANTVDIREF S (NP —DJ 7Y RER<S, ) TY,

(£2) BBAR. RAIEULT, SEFHHR. TEETFERSLOBMISIS HesShm A,

(£3) REFLT 7V RICBNT, EEEMSHCEFNTLRBRVNERIFFRFE LT E A,

(0x4) BHEEF FRRBEUIETT,

(£5) ODEAE. 1 HOZYOERFRBICSVTAHVCEEEICIVEHULIEEDTT,
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(£7) OOBREQODERIF. 5t ESNIHBNRGZHBENHIET,
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TAOKEEEFHET 7V F (BESERE) JS5IIL - L7V O-R (BADER)

WEES LU IDIRR
IRE(SFER RS
(20224F 4 81381 520224F108128F T)

®_B % 139 M ~ % 144
] B % B
O =z ®mo #=e =
FO| ¥m| FO| 8
SNE GBER) 1134801399 | 389,689 [14,597.93357 | 517,000

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

WEZG5EERR
KREEESEREIsF
(20224 4 8138/ 5202261081285 )
% 139 £ ~ 53 144 i
=5 F 58 7
% W |0 B @] TveRm| % W |0 %= 8| TO5m
+0O FM [ +0O FMH M
GIM TRUST-US HIGH YIELD BOND
FUND-BRL CLASS (74~ vzzg)  |45979337| 517,000 35
(T1) SEERELRE,
(22) SBOBFBIZDET,
WFIEREA & DG KRS WiRBETMEDEM
202266108 12884
HERHPIC ST 2FIZREBRAEDOEEFH Y FE = o = 144 B *
hoo 8 ¥ b @ %
. FMH %
WEAEERMAR . N eES SRS 4,164,111 98.3
M 7R AT« T7 AP HEANTHEERT 7> AT wR— - wH—T7 R 157 0.0
F DBHHH ) O—V% Z0ft 71,126 1.7
. ® 144 B * CEE T ERE 4,235,395 100.0
27 Y R B H omswmalr = D) HOERDEAF BT,
SEEEFEE RS F0O FH %
(TARVES)
SIM IR T G YIELD 269530081 4,164,111 | 99.1
(T1) LEME. MARRBNT 5 HRDILE,
(12) FHEORBMFBETET,
(2) RIEETIRS
BI30HK | B 144 B &
i 15 Z -
O ®|0 %% @ &
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A OKREEEFHBET 7V F BESERE) J3IIL - L7V O-R (BASDER)

BEE. 8. A8 SUBEHBEDRS
(20224 58128). (20226 8138). (202247 8128). (202248 5128). (20226 98128). (20224108 128)8H

5 =] $ 139 §§ Xk F 140 Hj K £ 141 B X F 142 B XK $ 143 B K £ 144 B K
(A) BE 4,225,335,805F0 | 4,397,472,378F | 4,068,276,139F3 | 4,395,282,720/3 | 4,420,458,266F3 |  4,235,395,703M
J—-)b-0-VEF 63,385,837 62,312,392 56,196,480 31,926,722 58,603,851 71,126,146
REEERRIS(ES) 4,161,792,073 4,335,002,091 4,011,921,764 4,291,798,103 4,361,696,536 4,164,111,678
%27%@5@55) 157,895 157,895 157,895 157,895 157.879 157.879
ENION - - - 71,400,000 - -
(B) &f& 23,769,878 44,592,483 35,525,481 61,335,885 28,004,615 34,508,213
B/ - - - 35,700,000 - -
ES/NIG P 14,434,258 14,146,517 13,990,410 13,893,651 13,646,638 13,488,868
RILEE 4,880,894 25,814,541 17,586,808 7,455,164 9,863,000 16,704,374
RILSFEERIN 4,424,016 4,569,000 3,859,053 4,168,923 4,346,661 4,137,934
ZTDRILER 30,710 62425 89,210 118,147 148,316 177,037
(C) MiBERE(A-B) | 4,201,565,927 4,352,879,895 4,032,750,658 4,333,946,835 4,392,453,651 4,200,887,490
TR 14,434,258,632 14,146,517,193 13,990.410,217 13,893.651,871 13,646,638,477 13,488,868,063
TERREE RS |210,232,692,705  |& 9793,637.298 |A 9,957,659559 |~ 9,559,705036 |A 9254,184,826 |~ 9,287,980,573
(D) ZESEFSO% 14,434,258,63200 | 14,146,517,1930 | 13,990,410,21701 | 13,893,651,8710 | 13,646,638,47701 | 13,488,868,0631
1 HOSYEEHE(C/D) 2,911H 3,077H 2,883 3,119 3,219 3,114

* SRR [CH1THITTAEAIF14,864,800,702M, S{ERIHAR] (551398~551448) PICHIT 2BNRETARRF39,671,538M. EIfEFITARF1,415604,177MTT,
* B T4AHRDFTEOH S Y OMEESF3,114MTY,
* 1 AABARDIMEELERN TTASZ T > THB Y. TDEERIFI,287,980,573[ T,

WiES DR 1398 B2022F4F138 ZE20226F55128  £1428 52022785138 %£20224 8 5128

21408 H202245H13H E2022868/8138H 14308 BH20228 H13H ZE20224 9 H12H

1415 BH202266 6 814H FE2022878128 14458 BH2022F9813H ZE2022410812H
Ji2] B % 139 £ 140 H £ 141 H £ 142 H % 143 Hj £ 144 HA

(A) BoHEINE 65,820,592 63,159,588 64,795,352 65,413,612 66,557,918M 61,236,751M
SN E 65,821,032 63,160,336 64,796,133 65,413,846 66,558,974 61,238,307
SZEF 2 1 = 3 - - -
ZILNFIE A 44 A 748 A 784 A 234 A 1,056 A 1,556
(B) AifisIzF>cE18% | ~ 386,766,297 190,657,681 A 319,004,569 281,767,024 87,020,629 184,357,848
TR 2,841,449 195,817,749 3,558,903 282,549,490 88,008,057 1,261,961
5EEIR A 389,607,746 A 5,160,068 A 322,563,472 A 782,466 A 987,428 A 185,619,809
(C) {SEtERMISE AN 4,454,726 A 4,600,715 A 3,885,838 A 4,197,860 A 4,376,830 A 4,166,655
(D) SfEiERE(A+B+C) | & 325,400,431 249,216,554 A 258,095,055 342,982,776 149,201,717 2 127,287,752
(E) giHBfEHEISISE | & 4,946,262,498 5,178,148,602 4,886,116,265 5,120,062,695 \4,704,059,032 14,514,072,040
(F) :ENNSEEEIEEME | 2 4,946,595,518 4,850,558,733 \4,799,457,829 \4,768,731,466 4,685,680,873 \4,633,131,913
((F=EZEEEE NI 120,720528) | ( 118475240) | ( 117.349514) | ( 116736,292) | (  114,828251) | (  113,679,781)
(FEEETIEHEE) |(& 5,067,316,046) | (24,969,033973) | (44,916,807,343) | (£4,885,467,758) | (£4,800,509,124) | (£4,746,811,694)
(G) B85H(D+E+F) | 210,218,258,447 \9,779,490,781 1\9,943,669,149 1\9,545,811,385 £\9,240,538,188 \9,274,491,705
(H) I EeE AN 14,434,258 A 14,146,517 213,990,410 A 13,893,651 A 13,646,638 A 13,488,868
REEHIEES(G+H) | £210,232,692,705 9,793,637,298 9,957,659,559 £9,559,705,036 £19,254,184,826 £19,287,980,573
BINEstEEREE | & 4,946,595,518 A\4,850,558,733 4,799,457,829 N\4,768,731,466 \4,685,680,873 A4,633,131,913
((F=EZEEEE NI 120,720528) | ( 118475240) | ( 117.349514) | ( 116736,292) | (  114,828251) | (  113,679,781)
(FEEETIEHEE) |(& 5,067,316,046) | (24,969,033973) | (£4,916,807,343) | (£4,885,467,758) | (£4,800,509,124) | (£4,746,811,694)
DECEERELE 329,849,772 370,982,248 413,626,282 461,297,070 503,942,897 541,519,844
RHERE A 5,615,946,959 A\5,314,060,813 A5,571,828,012 \5,252,270,640 A5,072,446,850 \5,196,368,504

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

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

TRV,

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

I8 B % 139 # % 140 £ 141 H % 142 8 % 143 #H $ 144 H
(a) BREEREROESF NG 61,365,866 62,014,930MH 60,909,514 64,622,735 64,660,999H 57,070,094H
(b) REEREOEMETESER 0 0 0 0 0 0
(c) NEsFHEEE 120,720,528 118,475,240 117,349,514 116,736,292 114,828,251 113,679,781
(d) DBECEERBI T 282,918,164 323,113,835 366,707,178 410,567,986 452,928,536 497,938,618
(e) ZHpkugB(a+b+c+d) | 465,004,558 503,604,005 544,966,206 591,927,013 632,417,786 668,688,493
(f) i 14,434,258 14,146,517 13,990,410 13,893,651 13,646,638 13,488,868
(g) BHgHNBCUSE(e— 1) | 450,570,300 489,457,488 530,975,796 578,033,362 618,771,148 655,199,625
(h) SEHERDHR 14,434,258,63201 |14,146,517,1930 13,990,410,2177 {13,893,651.8711 |13,646,638,477 |13,488,868,063]

IN i P2l fic &= D 2) 0 5 B
55 139 HA |56 140 HA |56 141 HA |56 142 H |56 143 8§ | 5 144 Hf
1HOSYPESE (HhAd) 10H 10H 10H 10H 10H 10H

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

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

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

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

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

[SOURCE ICE DATA INDICES, LLC ( "ICE DATA” ), IS USED WITH PERMISSION.ICE® IS A REGISTERED TRADEMARK OF ICE DATA OR)
ITS AFFILIATES AND BOFA® IS A REGISTERED TRADEMARK OF BANK OF AMERICA CORPORATION LICENSED BY BANK OF AMERICA
CORPORATION AND ITS AFFILIATES ("BOFA") AND MAY NOT BE USED WITHOUT BOFA'S PRIOR WRITTEN APPROVAL. ICE DATA,
ITS AFFILIATES AND THEIR RESPECTIVE THIRD PARTY SUPPLIERS DISCLAIM ANY AND ALL WARRANTIES AND REPRESENTATIONS,
EXPRESS AND/OR IMPLIED,INCLUDING ANY WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR USE,
INCLUDING THE INDICES, INDEX DATA AND ANY DATA INCLUDED IN, RELATED TO, OR DERIVED THEREFROM. NEITHER ICE DATA,
ITS AFFILIATES NOR THEIR RESPECTIVE THIRD PARTY SUPPLIERS SHALL BE SUBJECT TO ANY DAMAGES OR LIABILITY WITH RESPECT
TO THE ADEQUACY, ACCURACY, TIMELINESS OR COMPLETENESS OF THE INDICES OR THE INDEX DATA OR ANY COMPONENT
THEREOF, AND THE INDICES AND INDEX DATA AND ALL COMPONENTS THEREOF ARE PROVIDED ON AN “AS IS™ BASIS AND
YOUR USE IS AT YOUR OWN RISK. ICE DATA, ITS AFFILIATES AND THEIR RESPECTIVE THIRD PARTY SUPPLIERS DO NOT SPONSOR,
(ENDORSE, OR RECOMMEND DAIWA ASSET MANAGEMENT CO. LTD. , OR ANY OF ITS PRODUCTS OR SERVICES.

J
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TAOKESEAHMET 7V K (BEERE) BFM - - (BASER)

| BAM-1—-2 (EAHER) |

B 30H DERRIR

= #E i | lC%dEOfA USdHidgh REEST
= i £} Yield Constrained Index | , = | IREIEF .
S kb —x |BH B l=ags R T E
(HEE) BHiAD |H b (B B | " MAALE ™ ~
’ NEE([BEER|TF  BER
H M % % % % B8aH
115H1% (2020 5 B12H) 7,094 20 1.1 16,519 1.7 - 98.8 1,786
11688 (20205 6 A12H) 7,399 20 4.6 17,403 5.4 — 99.2 1,813
117H3% (2020 7 H13H) 7,398 20 0.3 17.506 0.6 — 98.6 1,806
118Hi% (20204 8 H12H) 7,690 20 4.2 18,262 4.3 — 97.9 1,872
11988£(20204% 9 B14H) 7,773 20 1.3 18,245 A0.1 — 99.7 1,887
12083 (2020%10812H) 7,799 20 0.6 18,374 0.7 — 99.0 1,894
121H%(2020F11812H) 7,981 20 2.6 18,770 2.2 — 99.4 1,939
122885K(20205E128148) 8,105 20 1.8 19,119 1.9 — 99.6 1,917
1238% (20214 1 B12H) 8,183 20 1.2 19,321 1.1 — 99.0 1,935
124H1%(2021%F 2 B12H) 8,310 20 1.8 19,570 1.3 — 99.3 1,943
125H1% (20214 3 H12H) 8,309 20 0.2 19,442 A0.7 — 98.7 1,918
1268820215 4 B12H) 8,429 20 1.7 19,616 0.9 — 99.4 1,880
12780 (2021F 5 B12H) 8,447 20 0.5 19,704 0.5 — 99.3 1,868
128H1% (2021 6 H14H) 8,518 20 1.1 19,902 1.0 — 99.6 1,853
129H3% (20214 7 H12H) 8,561 20 0.7 20,089 0.9 — 99.5 1,870
13088 (20214 8 A12H) 8,481 20 A0.7 20,004 20.4 - 99.3 1,846
13181%(2021F 9 B13H) 8,662 20 2.4 20,259 1.3 — 98.4 1,890
132H1% (2021F10812H) 8,586 20 A0.6 20,148 20.6 — 99.4 1,812
1338%(2021F11H12H) 8,589 20 0.3 20,276 0.6 — 99.0 1,787
13488K(20218€12813H) 8,560 20 A0.1 20,174 A0.5 — 99.0 1,771
135H% (20224 1 B12H) 8,509 20 A0.4 20,148 A0.1 — 99.4 1,744
136H1% (20224 2 H14H) 8,310 20 A2 19,532 A3 — 99.0 1,662
137H1% (20224 3 H14H) 8,136 20 A1.9 19,238 A5 — 99.7 1,592
13888k (20224 4 H12H) 7,982 20 AN1.6 18,974 N4 — 99.0 1,560
13988K(20225 5 B12H) 7,688 20 A3.4 18,317 A3.5 — 99.6 1,416
14081 (20224 6 H13H) 7,642 20 0.3 18,246 A0.4 — 99.0 1,395
141H1% (20224 7 BH12H) 7,431 20 A2.5 17.782 A2.5 — 99.3 1,346
14288K (20224 8 H12H) 7,803 20 5.3 18,820 5.8 - 99.3 1,388
1438% (20224 9 B12H) 7,543 20 A3 18,306 A4 — 99.8 1,340
14488 (20224108 12H) 7,166 20 AN4.7 17,458 JAVINS — 99.0 1,274

(1) BEMBOBERFIHEEAH.

(E£2) ICE BofA US High Yield Constrained Index (K RJLAN—2) (&, ICE BofA US High Yield Constrained Index (K RJLR—X) DEF—
FEHEC, BT7 Y REEEZ10,0006 UTAMT7 By hYRIXY MOEEULIEBDTT,

(E3) BADIENF. BEMBENORILZZEL T, RitAIEEHOKREBEEZRALTVET,

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

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

(£6) AHEEALERSHEFOEGHES EGIRLES) BrUESEYERSEI,
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B 2B

EEMIASDHRICDONT

8559 ()
8,000 = 30
s \Py—j\‘v=\g=//==s\‘\ 777777777777777777777777777777777777777777777777777777777777777777777777777 B
7,000 10
6,500

0
F138HK  ZBI39HK 14083 FE141HK F142H8K FI1438K  HB144HK
(2022.4.12) (2022.5.12)  (2022.6.13) (2022.7.12) (2022.8.12) (2022.9.12) (2022.10.12)

— BAMER (3 —HikSERESEME (E#) MEERER (B8
(%) NEEEHIREEEMEAL. SEREOREEMEAZD S ICERELIZBDTT,

*DEEBREEEMEBE. S @AdH) ZHEFICBRELCDHDDEHFFUTEHELEDHDT, 77V NBADEBENG/N T+ —< Y A%ZRT
HDTT,

*DEEEEBRETINESINCOVNTIE., BESENTHAHDI-RICKWERNFT (DESZEFNICHRET D2 I—ADBVIT 7V RbHh
FY) . Flee TPV ROBAMEBIC KLY BREHDERBRIET. ULIch'>T. BESFTDEEDOWRRZRITODTIFEHY FEA.

MEAE(EE - R
13988 1 7,982
F1445K 1 7,166 (BHLAECE120M)
B & =:488% (DEEBKREN—X)

NEEMEOEIEHER
GIM-USNA - A=JLF (JPYTSR) "DIREZBU T, KFILETD/NA - A4 —)LNESS
([CIREU. KFIVETOEECHUTKRILTEY  BEAHBEVDRBENY IZTVE UL, BEFENSD
FIBWRARG TS RIBREBDE LA, NA - A — )L RESMED TENTYA FABREB S 2 EN
5, BEMEAFTELR UL, <bULE MBERKICDOVT] ZISRIESL,
¥GIM-USNA - A=) (JPYZTZR) :GIM rIAM=USNA - A—JUR RV
F-TrPR JPYISX
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5 ICE BofA US High Yield a = =
F B =] 2 % M F | conghained Index (%K%\“Jl/\“—x) %ﬁ\ )\*itl: % % % %
BB x| EBENR (B OB x| LER N

M % % % %
(HRE)20224F 4 B12H 7,982 - 18,974 - - 99.0
2513947 4 B 7,944 0.5 18,840 AN0.7 - 99.0
(HA>R)20224 5 B12H 7,708 234 18,317 A35 - 99.6
(HAE)20224 5 B12H 7,688 - 18,317 - - 99.6
214087 5 AX 7,857 2.2 18,771 2.5 - 99.8
(HA>R)2022%F 6 H13H 7,662 A0.3 18,246 A0.4 - 99.0
(HAE)20224%F 6 H13H 7,642 - 18,246 - - 99.0
14187 6 AR 7,359 AN3.7 17,553 A3.8 - 99.3
(HA>R)20224%F 7 B12H 7,451 AN2.5 17,782 AN2.5 - 99.3
(HAE)20224 7 B128H 7,431 - 17,782 - - 99.3
1428 7 B=X 7,678 3.3 18,380 3.4 - 99.0
(HA>R)20224F 8 H12H 7,823 53 18,820 5.8 - 99.3
(HAE)20224F 8 H12H 7,803 - 18,820 - - 99.3
21438 8 AX 7,515 VANCIVA 18,176 N34 - 99.3
(HA>R)20224F 9 B12H 7,563 A3 18,306 N7 - 99.8
(HAE)20224 9 B12H 7,543 — 18,306 - - 99.8
14457 9 Bk 7,141 253 17,324 A5 4 - 99.7
(HA>R) 20224108128 7,186 N7 17,458 PAVING) - 99.0

(%) BREAEMEAEDERIAY. FBERIFHELL.
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BERIEICONT (2022.4.13~2022.10.12)

BRE/NA - 14— FESFR
KENA - A =)L PEFHBIFFELE U,

SERHIEN O, HRENUXINEF 2P, FRB CKEEBERFHEERESR) H'av > 70O
HZBE LY NRNEZBZINREBTENS. KRJVENDREZNDLA Y. NA - A =)L MMESTHS
(FEREFICHERR LE UTc,

NIERERImR

HiRlE [RESHRFCEEN - BREREN] Ziltic L. BREANIEUTHEBULX Ul

FRB CREEHERHNEREER) FERSHOFEERL Y I7Z2.75% KA > h3lE LT 3.00
~3.25% & LF Uz,

BIEREARICH TS [SkDERSE |

BmET77VR
FEUT. GIM-USNA - A4=)UR (JPYTSR) "DBREESZSAICHEDZEICLDT.
KRIVEBTDNA - A—)URESEHSDNGDESZDHSUET,

BGIM-USNAL - A4=ILK (JPYZTSR)
FEUTKRIVETD/NA - /=)L REFICKREL. KRIVETOEECH U TKRILFEY /BAH
BVDEBEBNYIZITOITET. GAVMEDBEEREBRARELZTE U INGEDOERZHIULET, /\1 -
A =)L RESODEHANICELTIE. RELAT7 v POICED<ERISBREIREER/ UICEREHRGET
2HE T,

WIAD « IR— - IYF—=T7UR

REANEPEEDLZEMICEEEB L. FHOEBYI—IL - O—VFILKDBREIT DO AT,
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IR—BMT7FUFICDONT (2022.4.13~2022.10.12)

| P
LIT7VUREFE. GIM-USN\A - A4—=)LR (JPYTIR) &40 - Xx— - XPF—=T 7V RI(C
BEIDITPYR - AT - T7VXTHY . BEFRHZECTCG IM-US/N\A - A1—=)LR (JPYZT
TR) NDIREINESESMAICHIFLUE Ul
BGIM-USNAS - A4=)LK (JPYTSR)
FEUTEKRIVETDNA « A —)UREEZPOCHREL. KNIVETOEECHUTEKRILFEY S
HAHBEVWDAEBANY IE{TSIET. EAMEDBERLBHARELTE UEINEOEFRZSH S UE U,
NA A =)L REEDBEHFANICELUTIFE. SIEHEERNLAT v IPoICE D BERISEMERZER U
feBRZITVWE U,
BIA4D « IR— - IYF=T7UR
RENMEPEEOLZSMICEEEL. I—)U - O—V&(ICLDERZTVE U,

RNIFI—=TEDERICDONT

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

(%)

8.0

6.0 —

3'8 CO =428

0.0 ‘ ‘ ‘ ‘ ‘ - EmICE BofA US High Yield

20 I L | I | 77777777 Constrained Index (¥ RJLAR—2X)
-4.0 -

-6.0 (3 EEMEOMWEEGHESAHTT.

51308 14081 H1418  H428  $1438  H1445
(2022.4.12  (2022.5.12  (2022.6.13  (2022.7.12  (2022.8.12  (2022.9.12
~2022.5.12) ~2022.6.13) ~2022.7.12) ~2022.8.12) ~2022.9.12) ~2022.10.12)
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SEEICONT

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

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

BH. BR@®ICOEFLCF. ERAFHICEDEBERASECVLEETT,

WD EFEEOAER (1 5035Y)

ZE13988 ZE 14080 Z1415] 1428 1435 14450

15 = 2022448138 | 2022558138 | 2022668148 | 2022678138 _ | 202288138 _ | 2022695138
~2022E58128 | ~2022865138 | ~2022&7H8128 | ~202258F128 | ~2022&95128 | ~2022E108128

LSS BhaAd) (M) 20 20 20 20 20 20
SR (A R (%) 0.26 0.26 0.27 0.26 0.26 0.28
LEADINGE () 20 20 20 20 20 20

| BERDINGSLISY [G=)) = = = — — —
DU EURE 1) 539 547 558 574 579 580

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

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

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

lWEﬁEﬁ@J%ﬁ&(1EDéU)

1395 5514088 £1418 551428 1438 F144H

(a) ‘F‘E?’bﬁ?{’ia)ﬁﬂé%uﬂﬁ v 25.07H| v 27498 | v 30948 | v 36.39H | v 24.65H | v 21.68H
(b) RBERREDBMEIES e =B 0.00 0.00 0.00 0.00 0.00 0.00
(c) INFagEE T 329.87 330.03 330.19 330.37 330.53 330.73
(d) DECERE S 204.75 209.67 216.99 227.76 243.99 248.44
(e) élﬁﬁﬁ@ﬁﬁ?ﬁgﬁ(a +b+c+d) 559.70 567.19 578.14 594.53 599.18 600.86
(1) 2 20.00 20.00 20.00 20.00 20.00 20.00
(8) _’jﬁﬁﬁﬁﬂﬁﬁaﬁ%ﬁﬁ(e —f) 539.70 547.19 558.14 574.53 579.18 580.86
() vZEMUcZBEEN SHEEZSF ELTVETD,

S nERH

BET7UR
FELT,. GIM-USNA - A—JUR (JPYTSR) "DERELSGHESAICTRER DT EICKST,
KRIVETNA - 41 —)UREENDSDINGFDESZHS UET,
BGIM-USNA - A4—=ILR (JPYTSR)
FEUTKRILVETDNA - 41—V REFICIKREL. KRIVETDEEICH U TKRILFEY BAH
BEVDEBBNYIEZTSTET, EE%?@#%@WE&*EbRWE@ﬁ&%@*biaoA4
A =)L RESODEHANICELTIE. REAT v PRICED<ERISBREIREER UICERE#RET
2HEH T,
WA - IR— - IF=T7UR
REEPEEDODLZEMICEEL. BHOEGBYI—)L - O—VFICKDEBERETOHHTI,
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1 703 OFERAOR

55139H~5514488
15 =| (2022.4.13~2022.10.12) 15 B D B =
T & b =

SEEHR = S (ERU AR DO R A ER ¥ [S5EHRH==
SERHACI DR #E(HREIF 7,603 T .

RESHDIF. 7V FOBRCHAE. RESUOEMREN. BEMEADE. &

il
o
#
g

45 | 0.598%

& 8 = ) (17) | (0.221)

ESEFDIEREF DI

e, ERmSESEFSEEROEN. OFATOET 7Y ROEE. BAR
v 7t = .
(B 1) (27) | (0.360) ISR DS
(= ) (1) | (0.016) |ZFERUDE. ERHEDEE. RESHDSDERDIRITOXME

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

b LB = T GESRFMNG. AMIAEOTEOE. ARG R
R | A = SR RS IG IR PO TS
AITEESENG Bd. BmEEEOmNE OHERLET 33T 55
zZotE A 0 | 0004 | ZDMEm=S{ERMBDZOmER, SRR O TS HELS
&= ' A ) | (0.004) |EBEEME. BEEABICTIS D7 Y ROBEICHESEM
=1 E 46 0.601
C£1) if{:ﬁ?j?g;?ffﬁ CHBROD D DBDIFEEHRESD) TN, BUICL > TRRIEONZEN G D/H. BEEOHMEOEEEICIVE

(F2) SEBHIFIBEECEICAXRBEOBAALTHIFT,

(E3) SHEEF1AOZYDZENZNOEREEZ SERBDPOHIEEMETRLUTI00ZFRUIED T, IEREIMFREZLEAALTSHY
FI,

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

s

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

UTEECRRUTCHERER () [$2.06%TT,

CE1)
(x2
(x3)
(x4
(x5)
(X6
(6x7)
(x8

EREEERAUN
0.27%

2.06%

EREEEA
&iE=MD)
0.44%

ERSEER
0.59%
ZOMER
0.01%
EETEE EHEEER
7§§§&F (BREA*)
0.03% 0.72%

wWRER (0+0+0) 2.06%
OHT 7> ROEBRADLEER 1.20%
Q®&ESLT 7 ROERSEERD R 0.59%
OIREXT 7 ROEREEERLNDHLER 0.27%

RERT 7V RERF. BT 7Y RDHEFANTVBRERSTILS (XP—T7V RERL<, ) TT,

BEAG. FRICUT, S&EFHH. TESFHRSLUEMIESEE REesh =,
KREXRT 7V RICBNT. EEEPACSENTLBRVERIEEH L TH ) FE A
BH=F, FRBEULBETTY,

OOEAF. 1HOZYOERBMICSVTHVCEEACIIBERLICDDTT,
OQDEAF. YT—T7 Y RPXISIcBRESHET,
ODEREQODERIF. st ESNIHENRGDHBENHIFT.

LSRRG TEHLICHD T, CDfsh. INSDERGHKETHEETHY ., REICREUVCBRADODHEREERRDET,
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v
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WEES LU IDIRR
IRE(SFER RS
(20224F 4 81381 520224F108128F T)

®_B % 139 M ~ % 144
] B % B
O =z ®mo #=e =
FO| _¥m| =FO| 78
SNE GBER) 448.71316 | 37,200 |1,939.87045 | 165,300

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

WERGFTEHER
REETE M
(20226 4 B138H 520226108 128%T)
B 139 B ~ S 144 HA
=5 F 58 7
% 17 o %= ARz 1 o #|= I EZZET
FO FA /A FO ¥ m
GIM TRUST-US HIGH YIELD BOND
FUND-JPY CLASS (74~ zzg) |93987045| 165300 85
(E1) 2EEELRS.
(2) SBOBMFBENET,
WFIZERA & DG KRS WIZS(SEEEDE/R
20224108 12881E
HERHPIC ST 2FIZREBRAEDOEEFH Y FE = o = 144 B *
hoo i MM [ %
. ¥ %
WEAEERMAR o . EEEE RIS 1,262,181 98.6
M IZ7VRFT - T7VADEANEFEET 7 FTAT - wFR— e —T IR 38 0.0
F DBHHH ) O0—V% Z0fh 17,579 1.4
IR = 144 B Xk CE SRR 1,279.800 100.0
Jo7 2 B E O %% @ 2|k = 03 BB EERET,
SEEEFEE RS F0O FMH %
(TARVES)
SIM IR I ISH YIELD li6 16337161 1,262,181 99.0
CE1) LEMG. NEERENT 5T MRADIE.
(2) SHBBEOBARBIFTIET,
(2) BiIRBETtER
F1388% | F 144 B %
& i - —
O ®|0 %% @ &
FO FO Fm
AT - XR— - IF—T7UR 38 38 38

() BARBIEIET,
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A OKEESEFHET 7 VK (BEERE) BFM - - (BASER)

BEE. 8. A8 SUBEHBEDRS
(20224 58128). (20226 8138). (202247 8128). (202248 5128). (20226 98128). (20224108 128)8H

] g BI130MKk | HI40BK | B4 MK | mI2HKk | HI43BK | H 1448 %
(A) AR 1,421,684,190M | 1,400,865.275M | 1,351,352,203M | 1,393,473,334F3 | 1,345,937,707F | 1,279,800,143M
J-b-O-YZ| 11202252 18,998,158 14,300,133 14,304,287 8,240,926 17.579.967
RAERESISFEE | 1410443283 | 1381828462 | 1337013415 | 1379130392 | 1337.658,130 | 1.262.181525
S ) 38,655 38,655 38,655 38,655 38,651 38,651
(B) &fE 5,152,379 5,153,681 4,928,014 4,978,872 4,971,885 4,895,119
RSB 3,684,867 3,652,594 3,623,700 3,558,671 3,555,605 3,558,403
FiLFE - 775 - - - 7.253
SAEFERE 1,457,407 1479.947 1275111 1381.421 1368.015 1272375
Z DAL 10,105 20,365 29,203 38,780 48,265 57,088
(C) WEEMEA-B) | 1.416531,811 | 1395711594 | 1,346,424,189 | 1388494462 | 1340965822 | 1,274,905,024
A 1842433821 | 1826297322 | 1811.850.314 | 1779335507 | 1.777.802774 | 1.779.201.839
REBREISEE A 425902010 |A 430585728 |A 465426125 |A 390,841045 |A 436836952 |~ 504.296815
(D) BEHERON 1,842,433,8210 | 1,826,297,322001| 1,811,850,31400 | 1,779,335,50701 | 1,777,802.774001| 1,779,201,83901
1 FO4Y E#EH(C/D) 7,688F3 7,642F 7.431F 7,803M 7,543M 7,166M3

* SPERFAE (C (T HTTAERIF1,955,260,419M, UIERFAR] (551398~55144H)) DICHTBEMRETAZEFS, 110,269, ERHITAES 184,168,849 T
* B T4AHRDFTEOH S Y OMEESG7, 166 T,
* B AABAR OB AN TTAEE Z O > THY . TDEEAF504,296,815MH T,

WiERDORR 13989 B202244 5138 E2022458128 514288 82022478138 £20224 8 A128

21408 H202245813H E2022868138H 1438 B20228 8 313H %2022 9 H12H

1415 BH202256 6 814H FE2022878128 1445 BH2022F9H13H ZE2022410812H
i) B % 139 H % 140 H £ 141 # £ 142 H % 143 Hj £ 144 HA

(A) EEEINEE 6,087,950H 6,510,750H 6,891,001H 6,604,225M 5,759,933H 5,139,329
ZEECEE 6,088,217 6,510,914 6,891,305 6,604,306 5,760,158 5,139,500
SZEFIE 2 - 1 - - -
pziiillSt N 269 | A 164 | & 305 | & 81 N 225 | & 171
(B) AffisFzcEi8% | ~ 55,087,903 |2 9,781,761 | & 40,229,452 64,577,854 | ~ 47,159,155 | A 67,415,816
FEER 194,037 380,577 424,207 65,101,951 78,128 310
Pt A 55,281,940 | & 10,162,338 | & 40,653,659 | A 524,097 | & 47,237,283 | & 67,416,126
(C) {E5t3RMIE A 1,467,512 A 1,490,207 A 1,283,949 A 1,390,998 A 1,377,500 A 1,281,198
(D) LHHERE(A+B+C) | & 50,467,465 A 4,761,218 A 34,622,400 69,791,081 N 42,776,722 A 63,557,685
(E) mifEERs | & 89,720,202 | 2142,506,132 | 2149,612,022 | A184,341,528 | A117,929,405 | ~164,260,808
(F) BNlfSstEERE | £282,029,476 279,665,784 277,568,003 N272,731,927 N272,575,220 272,919,919
(Fos4E2488) (1 60,777.312) |[( 60,273,586) |( 59,826,804) |( 58,785,066) |( 58,763,107) |( 58,844,391)
(FEE1EIEHEE) |(24342,806,788) [(4339,939,370) |(4337,394,807) [(4331,516,993) |(4331,338,327) [(A331,764,310)
(G) &st(D+E+F) | £2422,217,143 | 2426,933,134 | 2461,802,425 | ~2387,282,374 | 433,281,347 | ~500,738,412
(H) R&EHEeE A 3,684,867 |~ 3652594 |~ 3623700 |~ 3558671 |~ 3555605 |A 3,558,403
RHEEEIERE(G+H) | £2425,902,010 430,585,728 465,426,125 390,841,045 436,836,952 504,296,815
BIEEERERES | £4282,029,476 | A279,665,784 | A277,568,003 | £272,731,927 | 2272,575,220 | £272,919,919
((FEEZEEEE) ( 60,777.312) |( 60,273,586) |( 59,826,804) |( 58,785066) |( 58,763,107) |( 58,844,391)
(FEBZIENEE) [(2342,806,788) [(4339,939,370) |(4337,394,807) |[(A4331,516,993) [(A331,338,327) [(4331,764,310)
DECAERIEILE 38,659,539 39,660,325 41,299,969 43,443,329 44,204,054 44,503,534
TRHIE RS 182,532,073 2190,580,269 229,158,091 A161,552,447 208,465,786 275,880,430

(E1) {SEEMIE(CIHEFEHRMICN T DI HERFEIRZSO CRRLTHIEFT,
(E2) EfEstEEREEsF. BIIEEEETALDEEZVV., TTAZ OB ERE LT,
(E3) WEHEEDStEBEIF T NEHECEDEEEE ) | ZISRET N,

LtE%5EEFFEmE LTRIESNE Y,
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TAOKESEAHMET 7V K (BEERE) BFM - - (BASER)
B SECEDEEBIE (K&F)

I8 B $ 139 # % 140 £ 141 H % 142 8 % 143 #H $ 144 H
(a) BREEREROESF NG 4,620,438M 5,020,543H 5,607,052H 6,475,140 4,382,433 3,858,131H
(b) REEFEOBMISTESRE 0 0 0 0 0 0
(c) NEsFHEEE 60,777,312 60,273,586 59,826,804 58,785,066 58,763,107 58,844,391
(d) DECEERBIIE 37,723,968 38,292,376 39,316,617 40,526,860 43,377,226 44,203,806
(e) ZHpkug&E(a+b+c+d) | 103,121,718 103,586,505 104,750,473 105,787,066 106,522,766 106,906,328
(1) o 3,684,867 3,652,594 3,623,700 3,558,671 3,555,605 3,558,403
(g) BRHNENEE(e — ) 99,436,851 99,933911 101,126,773 102,228,395 102,967,161 103,347,925
(h) ZEERDHR 1,842,433,8210|1,826,297,322(1,811,850,314[ |1,779,335,507 (1,777.802,774 |1,779,201,8390

IN i P2l fic &= D 2) 0 5 B
55 139 HA |56 140 HA |56 141 HA |56 142 H |56 143 8§ | 5 144 Hf
1HOSYPESE (HhAd) 20M 20M 20M 20M 20M 20H

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

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

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

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

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

[SOURCE ICE DATA INDICES, LLC ( "ICE DATA” ), IS USED WITH PERMISSION.ICE® IS A REGISTERED TRADEMARK OF ICE DATA OR)
ITS AFFILIATES AND BOFA® IS A REGISTERED TRADEMARK OF BANK OF AMERICA CORPORATION LICENSED BY BANK OF AMERICA
CORPORATION AND ITS AFFILIATES ("BOFA") AND MAY NOT BE USED WITHOUT BOFA'S PRIOR WRITTEN APPROVAL. ICE DATA,
ITS AFFILIATES AND THEIR RESPECTIVE THIRD PARTY SUPPLIERS DISCLAIM ANY AND ALL WARRANTIES AND REPRESENTATIONS,
EXPRESS AND/OR IMPLIED,INCLUDING ANY WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR USE,
INCLUDING THE INDICES, INDEX DATA AND ANY DATA INCLUDED IN, RELATED TO, OR DERIVED THEREFROM. NEITHER ICE DATA,
ITS AFFILIATES NOR THEIR RESPECTIVE THIRD PARTY SUPPLIERS SHALL BE SUBJECT TO ANY DAMAGES OR LIABILITY WITH RESPECT
TO THE ADEQUACY, ACCURACY, TIMELINESS OR COMPLETENESS OF THE INDICES OR THE INDEX DATA OR ANY COMPONENT
THEREOF, AND THE INDICES AND INDEX DATA AND ALL COMPONENTS THEREOF ARE PROVIDED ON AN “AS IS™ BASIS AND
YOUR USE IS AT YOUR OWN RISK. ICE DATA, ITS AFFILIATES AND THEIR RESPECTIVE THIRD PARTY SUPPLIERS DO NOT SPONSOR,
(ENDORSE, OR RECOMMEND DAIWA ASSET MANAGEMENT CO. LTD. , OR ANY OF ITS PRODUCTS OR SERVICES.
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(D) ZEEO% 54,758,87500 55,011,176 55,377,5510 55,780,816 56,526,8250 56,944,6210
1 HOSYEEHE(C/D) 5,846H 6,078H 5,615 5,989H 5,838H 5,412H

* SIERFAE C BT BTTAERIF54,406,316, SERMAR (51188~551238) PICHIT2BIRETAES2,796,304M. BFEHITARRIF257,999 T,

* 551 23MRDFEOH S Y OFMEESF5,412TY,
#5501 23MR DB AN TTAZEZ FO > TH Y, TDEEF26,124,581H T,

WiEEOKR F1188 H2022648138 E2022658128  $1218 520224678138 20224 8 B128

F1198 52022658138 Z202266H138 1228 5202268H138 %2022 9 128

£1208 B5202266H148 2022678128  $1238 B5202269H138 %20226108128
5 E $ 118 A | % 119 F | = 120 H | $ 121 # | B 122 # | % 123

(A) EEHZIRES 271,412/ 258,411/ 286,055/ 287,219/ 291,628/ 262,744/
SEHENE 271,412 258,411 286,055 287,219 291,628 262,750
LTI - - - - A 6
(B) EffisfsaEEm | ~ 3,261,685 1,270,725 | 2 2,590,897 2,050,370 | ~ 874250 | ~ 2,421,516
FEs 407 1,271,494 58 2,050,473 1,005 220
FEE A 3262092 | o 769 | & 2590955 | o 103 | o 875255 | & 2421736
(C) {S5E5HZ A 33202 | A 34387 | A 30437 | ~ 32612 | ~ 33229 | ~ 31,202
(D) 4EHS(A+B+C) | 2 3,023,475 1,494,749 | 2 2,335,279 2,304,977 | ~ 615851 | ~ 2,189,974
(E) milp@aisns 1,081,732 | 2 2,157,844 | ~ 883,105 | - 3439523 | -~ 15354372 | -~ 2195634
(F) EEsEiams | 220,588,338 | 220,690,429 | 220,842,343 | 221,014,051 | 221,329,539 | 221,511,195
(E4AES2E | ( 10674.141) | ( 10,730.338) | ( 10.810308) | ( 10.898538) | ( 11.066,922) | ( 11,159,452)
(EEBEIENE) | (£31,262479) | (231,420767) | (£31,652651) | (431912589) | (£32,396,461) | (£32,670,647)
(G) &EH(D+E+F) | 222,530,081 | ~21,353,524 | 224,060,727 | £22,148597 | 223,299,762 | £25896,803
(H) Rz5E A 219035 | ~ 220044 | A~ 221510 | & 223123 | & 226,107 | ~ 227,778
REBHERS(GHH) | 222,749,116 | 221573568 | ~24,282,237 | 222,371,720 | ~23,525869 | 26,124,581
BIEEEERES | 220588338 | 220690429 | 220842343 | 221,014,051 | 221329539 | 221,511,195
(EAEEME | ( 10,674,141) | ( 10,730,338) | ( 10,810,308) | ( 10,898,538) | ( 11,066,922) | ( 11,159,452)
(FEESENE) | (£31,262479) | (431,420,767) | (£31,652651) | (231,912,589 | (£32,396461) | (232,670,647
DEEHEIS 1,100,907 1,131,971 1,166,036 1,225,998 1,255,309 1,258,673
@iEns £ 3261685 | ~ 2015110 | & 4605930 | & 2583667 | ~ 3451639 | A 5872059

(E1) {SEEIMIE(CIHEFEEHRIMICN T D HBEREEIRZSD CTRRLTHEIFT,
(F2) BIfSEEEEEEF, BIEESLTALOEFEZVL, TAZTODBEIFERE LT, LODBEEFFHE L TIEINET,
(E3) NEHEEDstEBEF T NEDECEDEEE e | 2T,
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TAOKREEEFHET 7V F (BESERE) E7JUA-SVK - 0-X (BADER)
B SECEDEEBIE (K&F)

I8 B £ 118 % 119 8 % 120 # F 121 8 % 122 # % 123 H
(a) BREEREROESF NG 238,210M 252,600H 255,618H 283,211H 258,399M 231,542H
(b) REEREDEMETESER 0 0 0 0 0 0
(c) NEsFHEEE 10,674,141 10,730,338 10,810,308 10,898,538 11,066,922 11,159,452
(d) DECEERBIIE 1,081,732 1,099,415 1,131,928 1,165,910 1,223,017 1,254,909
(e) ZHnkuZ@(a+b+ctd) 11,994,083 12,082,353 12,197.854 12,347,659 12,548,338 12,645,903
(1) o 219,035 220,044 221,510 223,123 226,107 227,778
(g) BRHNENEE(e — ) 11,775,048 11,862,309 11,976,344 12,124,536 12,322,231 12,418,125
(h) ZEERDHR 54,758,8750 55,011,1760 55,377,551 55,780,8160J 56,526,825 56,944,6210

IN it P2l fic &= D D) 0 5 B
55 118 HA |55 119 HA |55 120 HA |55 121 HA |56 122 HA |5 123 HA
1HOSYPESE (HhAd) 40M 40M 40M 40M 40M 40H

O <HNEEBREI—X>ZIFAOADHKSIETNEEF. REBREOEEMEACE IV TEIBNICBREVCLE U,

- DB,

ED
- TALRE (R0 ECE)

PEEU

FERMW D [BENEE] & FFEBRVERD [TALRE BRINEkS) | i'HUERT.
- DECSE B R OEEMEANERITTA L BRI FERITAZ L H5E(CE. DEEDRENMEBNEE LRI ET,
- DB EHROBEMENERITAZ TOHGICIE. TAZWHDEN TALREE ERINEkE) . B OENZBHEST

0d. DEERERICHITZECORREDEFTAN SHZTALRE RRIDE
&) ZERUCEED. TOHROELCDZTEEDERITALRIET,

[SOURCE ICE DATA INDICES, LLC ( "ICE DATA” ), IS USED WITH PERMISSION.ICE® IS A REGISTERED TRADEMARK OF ICE DATA OR)
ITS AFFILIATES AND BOFA® IS A REGISTERED TRADEMARK OF BANK OF AMERICA CORPORATION LICENSED BY BANK OF AMERICA
CORPORATION AND ITS AFFILIATES ("BOFA") AND MAY NOT BE USED WITHOUT BOFA'S PRIOR WRITTEN APPROVAL. ICE DATA,
ITS AFFILIATES AND THEIR RESPECTIVE THIRD PARTY SUPPLIERS DISCLAIM ANY AND ALL WARRANTIES AND REPRESENTATIONS,
EXPRESS AND/OR IMPLIED,INCLUDING ANY WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR USE,
INCLUDING THE INDICES, INDEX DATA AND ANY DATA INCLUDED IN, RELATED TO, OR DERIVED THEREFROM. NEITHER ICE DATA,
ITS AFFILIATES NOR THEIR RESPECTIVE THIRD PARTY SUPPLIERS SHALL BE SUBJECT TO ANY DAMAGES OR LIABILITY WITH RESPECT
TO THE ADEQUACY, ACCURACY, TIMELINESS OR COMPLETENESS OF THE INDICES OR THE INDEX DATA OR ANY COMPONENT
THEREOF, AND THE INDICES AND INDEX DATA AND ALL COMPONENTS THEREOF ARE PROVIDED ON AN “AS IS™ BASIS AND
YOUR USE IS AT YOUR OWN RISK. ICE DATA, ITS AFFILIATES AND THEIR RESPECTIVE THIRD PARTY SUPPLIERS DO NOT SPONSOR,
(ENDORSE, OR RECOMMEND DAIWA ASSET MANAGEMENT CO. LTD. , OR ANY OF ITS PRODUCTS OR SERVICES.

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

[ ML3-US .32 (BESER) |

RIE30HADERER

‘ — [ICEBofA US High[ . ) 5 . 1 5 o
. 2 £ {8 Y\gl/dc“onstra@eg Indlex BB L — ~|adE Eﬁlﬁ @ E E
roRF T TE ] e o (B 5 e BALE g | R @
IS prAN Ia 53K bi 3K, bz i =
DR | Nme | Es= (BEEH) B 3% & (BEEH) B 3% %

M = % % ! % % % =Pl

948K (20204 5 B12H) 2,353 50| & 54| 14,466 1.7 1522 o 55 — 99.3 948
958K (20204 6 B12H) 2,519 50 9.2 | 15,240 5.4 15.60 2.5 — 99.5 1,011
965K (20204 7 B13H) 2,493 30 0.2 15,331 0.6 15,57 A 0.2 — 99.0 1,022
978K (20204 8 B12H) 2,467 30 0.2 | 15,992 4.3 1469 | & 5.7 — 99.3 1,003
988% (20204 9 B14H) 2,424 30| & 0.5] 15,978 A0.1 1421 | A 33 — 99.0 979
99HER(20204£10812H) 2,297 30 & 4.0 16,091 0.7 13.45] A 53 — 99.0 917
10088 (20204£118126) 2,267 30 0.0] 16,438 2.2 13.51 0.4 — 99.1 873
10188%(2020128148) 2,359 30 54| 16,743 1.9 13.25| A 1.9 — 99.0 839
10288%(20214 1 B126) 2,539 30 89| 16,920 1.1 13.94 5.2 — 99.0 868
10385x(20214 2 B126) 2,724 30 85| 17,138 1.3 14.91 7.0 — 99.2 825
1048320214 3 B12H) 2,660 30| & 1.2] 17,026 AN0.7 1452 | A 26 — 99.1 759
10588%(20214 4 B126) 2,529 30| &~ 38| 17,178 091134281 | & 75 — 96.0 702
10681(20214E 5 B126) 2,489 30| & 0.4] 17,255 05(13.1129| & 23 — 99.0 646
1078320214 6 §14B) 2,546 30 35| 17,428 1.0[13.1084 | ~ 0.0 — 97.7 615
1088820214 7 B126) 2,486 30 & 1.2] 17,592 091127324 | ~» 2.9 — 98.0 586
109831 (20214F 8 B126) 2,483 30 1.11 17,518 0.4 (12.7942 0.5 — 99.0 576
11088%(20214 9 B13H) 2,605 30 6.1 17,741 1.3113.0020 1.6 — 99.0 587
11183R(2021%10812H) 2,502 30| & 28] 17,644 A0.6[12.6135| ~ 3.0 — 99.1 563
T1288K(20214118126) 2,335 30| & 55| 17,756 0.6[11.4980| & 8.8 — 99.0 518
11383%(20214128136) 1,639 30| 2285 17,667 A0.5| 8.1995| A28.7 — 99.0 307
1148820224 1 B126) 1,672 30 3.8| 17644 20.1| 83773 2.2 — 98.9 309
11581(20224F 2 H14B) 1,712 20 36| 17,104 A3.1 | 8.5400 1.9 — 99.6 319
11683K(2022% 3 B14H) 1,560 200 & 7.7 | 16,847 AN15| 79621 | A 6.8 — 98.9 271
11781%(20224 4 B126) 1,701 20 10.3] 16,616 21.4| 8.5570 7.5 — 99.0 261
11881(20224 5 B126) 1,611 20 & 4.1 ] 16,041 A35| 8.4881| & 0.8 — 98.9 248
11983 (20224 6 A13H) 1,541 20 & 3.1] 15,979 AN0.4 | 7.8345 | A 7.7 — 99.1 233
12083K(2022% 7 B12H) 1,544 20 1.5| 15,572 A2.5| 7.9324 1.2 — 99.0 233
12181R(20224F 8 B126) 1,572 20 3.1] 16,481 58| 7.4289| & 6.3 — 99.0 236
12288720224 9 B126) 1,637 20 54| 16,031 AN2.7 | 7.8399 55 — 99.0 245
12383 (20225 108128) 1,598 20 A 1.2 15,288 AN46 | 7.8649 0.3 — 99.0 236

(1) BEMBORERFDEEAH.

(F£2) ICE BofA US High Yield Constrained Index (K RJLAR—2X) (&, ICE BofA US High Yield Constrained Index (X RJLRX—X) DRF—
FEHEC, BT7VREEHZ10,000& UTAT7 By hYRIAY MOEELIZDHDTY,

(£3) BHOEHE. BEMENORMRZERL T, RATEXEHOREZIRABLTNEY,

(Gx4) 7%%[/ hE. STEHICSI D NEEBEYBEFTEBSOMEZ & ITREETERANTEDDHBEHECIIEHEINZ V- bEFALTLFE

(£5) ?e%ﬂlﬁ(éﬁ EBHIRHARMICKIBEICHE > TEESNZBEN B ET ., LRDEHIEBETAVEST—IZFALTBUET,
(£6) RHMBEALER, YP—T7 Y ROBALEZELT 7Y RMR—X([TMEULBDESHE T,
CE7) REEALRSHHFTHECILES @RRES) BRrUBESEYEREET.
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& 128
BAMEESOHRBICONT

18(8% (1,%?}:'%%
1,700 /_N\j\ M\\/‘ 4
1,600 | N e N\ AR A A -3
1,500 W 2
1,400 1
1,300

0
FI7HK  SB118HK 11988 12088 FE121HR F1228K  SBI123HK
(2022.4.12) (2022.5.12)  (2022.6.13) (2022.7.12) (2022.8.12) (2022.9.12) (2022.10.12)

— BAEMRR (23 — DiCEHEREREME (K MEERER (B8
(%) NEEEHIREEEMEAL. SEREOREEMEAZD S ICERELIZBDTT,

*ﬁ@ﬂﬁ??ﬁﬁ%ﬁﬁﬁ%ﬁ(& PEeE FAd) ZHEEICBIRELICDDEHFRUTEHHELILDDT, 77 RERDERENR/NT # —XY Y A%ZERT

HDTY,

*DNEEEBRETDNESNICOVTEF, BESFIHTHADI-RICKVERERIEYT (DESZEEBNCHREIZ I-ANBVNIT 7Y RbdHl
TY) o Flew 77 Y ROBAMERICKIEREZFORBUET, LD T, BETTDBHDODKRZERT ODTIEH I EE Ao

WEAE(EE - SRR
£11885 11,7014
12382 1 1,508 (BithEcs120M)
B & =:13% DEEBREN—XX)

BEEMZEDOE B EENER

GIM-USNA - A=)LR (TRYTSRX) "DREZBUCT. KFILVETD/\A - A —)LNMESS
(C&“iéb KRIVEBTOEEICHUTKRNILFEY /ML - USBLORBESZITVWER UL, /N1 -

A —)U MESHMIBD gL ML - Ujb‘i]‘PTC—F,% (A8) LICERINAFTABRERZOTZHDD,
BEEDSOFIBINAPRBEGICED U7 A (RAEBIDOING) IS ABRERY, %S
BIERULF UL, <bULIE BREREICDOWVT] €L55q<fc“ib\o

¥GIM-USNA - A=)LF (TRYTSRX) :GIM bSAb-USNA - A—=)LF - RV

F-T72VF TRYZISX
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A OKEEEFHET 7V F (BESERE) MLV -US - 0-R (BRADER)

. . ‘ ' T P—
e B B | BF B F |G b B~ F|awn BEED
B K| (BN (B E XR| (SSEN (B e x| A=
M % % M % % %
(HAm) 2022 4 B12H 1,701 — 16,616 — 8.5570 - — 99.0
511881 4 B=X 1,721 1.2 16,498 N0.7 8.7002 1.7 — 98.6
(HAR) 20224 5 A12H 1,631 N4 16,041 A3.5 8.4881 A0.8 - 98.9
(i) 20224 5 A12H 1,611 — 16,041 - 8.4881 - - 98.9
2511958 5 B=X 1,573 N4 16,438 2.5 7.8238 NT7.8 — 99.1
(HAZR) 2022%F 6 B13H 1,561 N3] 15,979 0.4 7.8345 NTT — 99.1
(HAE) 2022%F 6 B13H 1,541 — 15,979 — 7.8345 — — 99.1
2512088 6 B=X 1,603 4.0 15,371 AN3.8 8.2170 4.9 — 99.2
(HAZK) 2022%F 7 B12H 1,564 1.5 15,572 N2.5 7.9324 1.2 — 99.0
(HAE) 2022%F 7 B12H 1,544 — 15,572 — 7.9324 - — 99.0
12188 7 B=X 1,542 A0.1 16,095 3.4 7.4982 AB5 — 98.4
(HAZK) 2022%F 8 B12H 1,592 3.1 16,481 5.8 7.4289 N6.3 — 99.0
(HAE) 2022%F 8 B12H 1,572 — 16,481 — 7.4289 — — 99.0
2512288 8 B=X 1,592 1.3 15,917 N34 7.6317 2.7 — 99.6
(HAZK) 2022%F 9 B12H 1,657 5.4 16,031 N7 7.8399 55 — 99.0
(i) 20224 9 A12H 1,637 — 16,031 - 7.8399 - - 99.0
2512350 9 B=X 1,566 N4.3 15,171 NB.4 7.8269 A0.2 - 99.3
(HAZR) 2022#10812H 1,618 A2 15,288 YAVING) 7.8649 0.3 — 99.0

() BAREBEMBRDESRAG. BEXIFHEL,
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BERIEICONT (2022.4.13~2022.10.12)

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

SERHIEN O, HRENUXINEF 2P, FRB CKEEBERFHEERESR) H'av > 70O
HZBE LY NRNEZBZINREBTENS. KRJVENDREZNDLA Y. NA - A =)L MMESTHS
(FEREFICHERR LE UTc,

NAEBEE

ML - USBRERSE. IATHELE U,

MLT - USME 20228 58(C. A4 VT UEPTSTFRZ LIRN Uc—7 CEEREANFEAENMN
JelEREDS, BELE UL, Fo, HRNICERS ISHOEANESE2PT ML IDEREBEFS
EFWTDHA 2 TUICH U CErERZ R L. RERDEZRIESEF U,

WEREMR

ML I REBITIFBEREAN TH 2 1 BEY L REFZ2.00% M1 > F5IETIF. 12.00% & UE Ul

FRB CREEFERHEREER) FERSHOFEERL Y I7Z2.75% KA > h3lE LT, 3.00
~3.25% &£ LF LT,

BIERERRICEH TS [SEDERSE ]

BT 7R
FEULT. GIM-USNA - A4=)UR (TRYZTZTR) "DREESZSMUITHEDZEICKIDT.
KRIVBTDNA - 4—)URESEHNSOIGEDEFH,. ML - USOAEBBELENYECEEEGCKD
PUET7 LDEFEDHSUET,

BGIM-USNAL - A4=ILKR (TRYZTSRA)
FEUTKRRIVETD/NA - A—IUREHRICKREL., KRIVETOEEICKUTEKRILFEY /MU
- USBLOBBIEIETD LT, EEMEDBREBHNEERTE UEINEOERZDHSUET, /)
A - A—JUREESDHEFANICEUTIE., R LT Y POIICED < ERIEHERZER U IoER ik
ftd 2/ T,

WA - IR— - IF—=T7UR
MEMMEPEEDZ2MICEEB L. BHOEEYI—IL - O—VEF(ICKDERZTS AT,
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IR—BMT7FUFICDONT (2022.4.13~2022.10.12)

mET77VR

LIT7UREFE. GIM-USNA - A4—=)LR (TRYZTSR) &40 - Xx— - XPF—=T 7V RI[C
REITDIPYR - FT - T7VATHY . HEFAZECTCGIM-USNA - A4—=)LR (TRYZ
TR) "DREBSESMITHIFUE UL,

BGIM-USNAS - A4=)LKR (TRYZSXR)

FEUTKRIVETD/NA - 4 —)UREESEPDITIHEL. KRILVETOEEISHUTKRILFEY /
ML3 - USBLVDRBEEIZ{TD CET. EREMEDBEEBRHRERTE UICINEDERZDH I LEL
Jeo NA + A—)URESDHEAANICELUTIE, SIEHERNLAT v IHIRICE D ERSRRRRZE
BUEEBRZITVWE U,

WI9AD - I%— - IYP—=TF7UR
BN PEBEOZEMICEEL. JI—)U - O—VHICLDBERAETVE U,

RNIFI—=TEDERICDONT

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

—~
X
&

' COE (&R

‘ 3 ICE BofA US High Yield
Constrained Index (K RJLR—2X)

B ~NU3 - USEBL—~ (uf)

() BEMBADOEERFIDERAHTY,

LIJ'u-I e

1188 1198 512083 2812181 512285 55123H]
(2022412 (2022.5.12 (2022613 (2022.7.12  (2022.8.12  (2022.9.12
~2022.5.12) ~2022.6.13) ~2022.7.12) ~2022.8.12) ~2022.9.12) ~2022.10.12)

O®PORANONBOD
cleololeo]ololololele]

|
-1
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T4 OKREEEFHET 7

YR B&ESERE) MLV -US - 0—X (BASECR)

SEEICONT

éﬁ’E)ﬂZHHONEEIéUﬁj\EEsz #FAH) FTEC [DEREDOWER (1 H0=5Y) | © [ZH0EkE B
Ady) | WETSRES

HEE%@E%@J&A‘E@}L(&—FDB N&nEceDstEdElE (1 h03Y) | =

RIS,

BH. BRBICDOEFULCF. ERAHICEDIEERASEBCVLEETT,
B EFEREOAER (1 /503Y)
%118H %1199 1208 F1215 1221 1231

IH = 2022548138 | 202258138 | 202256A148 | 2022 7H138 | 2022%8A138 | 2022698138

~20226 58128 | ~202256H138 | ~202267 5128 | ~202268 8128 | ~2022% 98128 | ~2022610A128

SHSEE Bad) (M) 20 20 20 20 20 20

NEEMELE (%) 1.23 1.28 1.28 1.26 1.21 1.24

SO M) 20 20 20 20 20 20

SHIDIN RS (GE) — — - - - —

BHRGENENSE (1) 3215 3.222 3,227 3.234 3,240 3,240

Cx1)

& BRO [DECEREILIE] NSDEICRLLIERETT.

(x2)
(x3)
(x4) RESFEDEL.
ZEVEEA,

BimoEcEDEtEBE (1 50354)

FIRBIFBTTEY . SO & SO INDE
LN IS ONELMIBALREBRANES BEAD) OHREREME DESAH) ([CHTDHET, T7 Y FONEESFRIGI TS,
[BEREDEURE] (FUZREMREROBEMEZ L0 2BEN G FIH

StS#ANEE BHAH) (L6

[HHIDING] @ [REZREORSENG] &0 [REZREOEMISTESER] NoNRICRYLIERETT, F.
HBUBWEENSHUET,

[HHDUEELSN] (& [T

KIRCFBEMEBEZBR DBDNEEZHILNT DT L&

1 =] 1185 551198 551208 1218 551228 1235
(a) REEFREDISFNE v 2652 | v 26.24H | v 2496H | v 27728 v 25.64H | v 20.24H
(b) REZREOBMEESTESER 0.00 0.00 0.00 0.00 0.00 0.00
(¢) RS 2,920.45 2,922.38 2,924.39 2,927.37 2,929.32 2,931.26
(d) DECHERELE 288.94 293.58 297.82 299.89 305.66 309.39
(e) ZHANENKREE(a+b+c+d) 3,235.92 3.242.21 3.247.18 3.254.99 3.260.64 3.260.90
(f) ples 20.00 20.00 20.00 20.00 20.00 20.00
(g) BHEHUDECHSRE(e — 1) 3,215.92 3,222.21 3,227.18 3.234.99 3.240.64 3.240.90

(0F) v 72 UIcZHEED SoliceZe ELTVE T,
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Sl SEDERAER

BET7 VR
FEUT,. GIM-USNA - A4—=)UR (TRYITSR) "DRELSZSAICHRDOIEICKLDT.
KRIVBTDNA -« 4—)URESEHSOIGEDEFH. ML - USOEBBELENYECEEEECKD
PUET7 LDEFEDHSUET,
BGIM-USNA - A4—=)LR (TRYZSXR)
FEUTKRIVETD/NA - A —)LREFICTKREL. KRIVETDEEICHUTKRILFEY /MU
O USBLOBBIEIETD LT, EEMEDBEREBHNEERTE UEINEOERZDHSUET, /)
A - A—JU REESDHEFANICEUTIE., R ELT Y POITICE D < ERIEHERZER U oER ik
ftd 2/ T,
W91 - IR— - IF—=T7UR
MEMMEPEEDZ2MICEEBL. BHOEEYI—IL - O—VEF(ICKDERZTS AT,
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1 703 OFERAOR

251 188~551238H
iz} =] (2022.4.13~2022.10.12) 18 = D 1% =
s @ | & =
_ . | 1SEESE = AR D T e 8 < (B ST NE
R K & & IHl|- 0.598% SRR A O TR 1, 598 T,
. BEAHSE. T7 Y ROERSEE. SHAH~OEHED. REMEOE. %
& E 2w @ | ©220) |EEEES 27
Ak E. BERSEESEBEDRY. DENTOSED 7 ROBE. BAL
R A .
(i #) ©) 1 (0358) | ) espio e sy
@ % & 1) © | (0015) | SHausis. BEHEOSEE. BESHNSOEEOEEONE
REREmE| | rEEETMN - SREROSERE TSR SO TSR EE N
o : FEEIFHRE. BMEEEE0EEOR, 55BN AITSAS T
mESEalE| | IHEEAEE = R OB AR 1B SR A O TSR E
- SIHTEAEE Fid . BMEEEOHE ORERET 05| HHe
ZoMmE M 0 | 0003 | Z0tefm= lrmiihnz D, SEmAD DTS EN
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=1 s 10 0.596
GEN) BEMEATOER CHEHOHN D 2 DDIEHERZST) (BN, FBNICK > TRHEDRICEF N GBI, EBEOHEDGEECIVE
HUERTY,

(F2) SEBHIFIBEECEICAXRBEOBAALTHIFT,

(E3) SHEEF1AOZYDZENZNOEREEZ SERBDPOHIEEMETRLUTI00ZFRUIED T, IEREIMFREZLEAALTSHY
FI,

(£4) HHFANTWVR YT =T 7Y R0 25HE. TEZRLFHE. BMESES HELUCZOMERF. T —T 7Y RO SREDS
B, ZDT7YRICHIETDEDESHET, HHPANTVDRERTIS (KP—T7 Y RZER, ) H'H256. SBEBEDER. X
BEETHAEN TS EBRESHET . B, SXREEFTISOEIDSIERRIFRICSTD [1 50X OBEADEM] HEETE
2HDICOVNTIF AL T 7Y ROWE| (CRRIDTEELTHIED,
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A OKEEEFHET 7V F (BESERE) MLV -US - 0-R (BRADER)

-

SEEH N

SERHPDER - BE(CHD > CBROERZ. HPOHIREEOMICHPOTHREMEE (105Y) =%

UTCECRRUTCHERER () [$2.04%TT,

EREEERAUN
0.27%

EREEER
&iERH)
0.44%

2.04%

EREEER
0.59%

ZDthER
0.01%

ErEEE R
(ZeEat) RS St
0, (/\&Jbﬁ*i)
0.03% e

GEEE (0+2+0) 2.04%
DH77 > ROBFDLE 1.19%
@BERT 7Y ROBREBERDILE 0.59%
OBES D 7~ ROBREBEALADLE 0.27%

CE1) ®EXT 7Y RER. BT 7Y REFANTVDIREF S (NP —DJ 7Y RER<S, ) TY,
(£2) BBAR. RAIEULT, SEFHHR. TEETFERSLOBMISIS HesShm A,

(£3) REFLT 7V RICBNT, EEEMSHCEFNTLRBRVNERIFFRFE LT E A,

(0x4) BHEEF FRRBEUIETT,

(X5) ODEMAIF. 1H0O02YOERBEICSVNTRVCEBAICIIERUIZHDTT,

(x6) ODOBAG. YY—T7Y RIS ILBRAZZSHFT,

(£7) OOBREQODERIF. 5t ESNIHBNRGZHBENHIET,

(X8) LEDRHRRHTEHLICDDTY, TDfes. INSDERHBKETHEETHY ., REICHREUVCBRADODHERERRV T,

J
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A OKEEEFHET 7V F (BESERE) ML -US - 0-R (BRADER)
BEES KURGIDRKR

RE(SEERmELT
(20224 4 §1381'520224 1081285 T)
RH £ 118 8 ~ % 123 #
g o] 7E o]

O =z ®mo #=e =
FO| _¥@| FO| 8
SNE GBER) 157848643 | 24,195 [1,819.27139 | 28,000

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

WEELTTERR
WSS E S
(20224F 4 B138H520224108128%T)
ES 118 ) ~ % 123 5
=5 F 58 7
% TEEEE T TEEEE | PHREE
+0O FM [ +0O FMH M
ST SO0 rszrss| znano| s
CE1) SHEZELRE,
(22) SBOBFBIZDET,
WFIEREA & DG KRS WiRBETMEDEM
202266108 12884
HERHPIC ST 2FIZREBRAEDOEEFH Y FE = = 123 B &
Ao 5 | F m = ®
. FMH %
WEABERER e 234,063 97.7
M7k - F7 - D7 A EANTIERT 7V FAT - R— P —TF IR 2 0.0
R DBEHH ) O0—V% Z0fh 5526 23
o ® 123 B % A SRR 239,592 100.0
27 ¥ B3 O %= @ 2|8 = 3 SHBBO BRI T
SEEEFEE RS F0O FMH %
(TARVES)
SIM TR IS IGH LD s 0085754 | 234,063 99.0

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

(2) RIEETIRS
£1178K % 123 B K
2 18 - o =
0 H| 0O | 5T i &8
+0O +0O +M
FAD - IR— - IF—-—T7UR 2 2 2

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

BEE. 8. A8 SUBEHBEDRS
(20224 58128). (20226 8138). (202247 8128). (202248 5128). (20226 98128). (20224108 128)8H

= B | mUemk | HUIOMK | BI120M* | % 121 Bk | % 2208 * | % 1238 %
(A) BE 251,879,018F | 236502994 | 236,725400/ | 240,059,797F | 248,730,846/ | 239,592,818F
- O-vE 6.382.103 5,588,234 5,590,073 5,537,871 5663263 5,526,890
GEERENTAEES | 245494181 | 230912026 | 231132593 | 234519192 | 243064849 | 234,063,194
S ) 2734 2734 2734 2734 2734 2734
(B) BafF 3,695,268 3,408,126 3,248,083 3,258,961 3,254,788 3,202,034
RS TR 3,081,850 3,024,321 3,023,531 3012767 2998746 2957,668
IS 350,580 130,814 - - 4971 1,624
SRILEFERRM 261036 249477 219527 239519 242730 232795
Z Ot 1802 3514 5025 6,675 8341 9,947
(C) HEMIEMA-B) | 248183750 | 233094868 | 233477317 | 236800836 | 245476058 | 236,390,784
A 1540925024 | 1512160877 | 1511765809 | 1506383527 | 1.499.373,183 | 1478834.285
RIS 01202741074 [A1.279,066009 |A1,278288492 |A1269582691 |A1253897,125  |A1,242,443,501
(D) SEIEEOM | 15409250240 | 1,512,160,87701 | 1,511,765,80900 | 1,506,383,527001 | 1,499,373,183001 | 1,478,834,28501
1 AOSYEEEEC/D) 16117 154179 1,544/ 1,572/ 1,637/ 1,598/

* SPERFAE (CH (T HITAERIF1,535,225,999M, HUERFAR (551188~55123H)) DICHT B ENRETAEF61,804,016F, FEERHITALAS118,195,730M T,
* 551 23MRDFTEOHZ Y OFMEESF1,598[ T,
* 551 23HRDMEEREEN TTAZEZ FO > TH Y, TDELF,242,443,501HTY,

WiERDORR $£11849 B202284 5138 E2022458128 £1218 82022478138 £20224 8 A128

211988 H202245813H E2022868138H 1228 B202288513H %2022 9 H12H

212088 H2022626 H14H ZE2022878128 212308 H2022F9H13H ZE2022410812H
i) B % 118 £ £ 119 H % 120 Hj £ 121 £ 122 H % 123 H

(A) EEEINEE 4,349,615 4,219,971H 3,994,891H 4,317,583H 3,918,772H 3,228,892
ZEECEE 4,349,642 4,220,032 3,994,938 4,317,594 3,918,815 3,228,990
INFE A 27 | & 61 A 47 |~ Il A 43 | a 98
(B) BIfiEIzcEExR | & 14,962,434 A 11,386,445 AN 310,267 3,068,714 9,099,677 AN 5,752,977
FERm 3,150 303,866 64,245 3,065,264 9,125,137 70,820
bpl=t;=| A 14,965,584 A 11,690,311 VAN 374,512 3,450 A 25,460 AN 5,823,797
(C) {S5t3RMISE VAN 262,838 VAN 251,189 yaN 221,038 aN 241,169 aN 244,396 aN 234,401
(D) HHERS(A+B+C) | & 10,875,657 VAN 7,417,663 3,463,586 7,145,128 12,774,053 AN 2,758,486
(E) giHBfEISTSE |2 352,543,440 A 357,369,763 A 365,248,247 A 360,036,339 A 351,998,238 335,455,257
(F) :EBNNfSst=iamE | & 926,240,327 A 911,254,262 913,480,300 A 913,678,713 A0 911,674,194 901,272,090
(Foss4E24%8) (- 450,019,895) |( 441,911,314) | 442,099,909) |( 440974,673) |( 439.215765) |(  433,485,051)
(FEEIEMRIESEE) ((21,376,260,222) [(41,353,165,576)  |(A1,355,580,209) |(A1,354,653,386) |(41,350,889,959) |(A1,334,757,141)
(G) &s1(D+E+F) | 21,289,659,424 A1,276,041,688 A1,275,264,961 1,266,569,924 | ~1,250,898,379 1,239,485,833
(H) RS EeE VAN 3,081,850 VAN 3,024,321 AN 3,023,531 AN 3,012,767 AN 2,998,746 A 2,957,668
REREIERR(GHH) | 21,292,741,274 1,279,066,009 \1,278,288,492 1,269,582,691 ~1,253,897,125 ~1,242,443,501
BINEEERRESE | & 926,240,327 A 911,254,262 A 913,480,300 A 913,678,713 A 911,674,194 A0 901,272,090
(Fouss4E24%8) (- 450,019,895) [( 441,911,314) | 442,099,909) |( 440974,673) |( 439.215765) |(  433,485,051)
(GEEETIEHEER) |(21,376,260,222) |(A1,353,165,576)  |(41,355,580,209) [(A1,354,653,386) |(41,350,889,959) [(A1,334,757,141)
DECERELS 45,529,749 45,339,859 45,774,181 46,339,287 46,677,216 45,790,969
RHEERE A 412,030,696 A 413,151,606 A 410,582,373 A 402,243,265 A 388,900,147 A 386,962,380

(E1) {SEEIMIE(CIHEFEEHRIMICN T D HBEREEIRZSD CTRRLTHEIFT,
(E2) EEstEREEcF, BIEREETALDEEZVV, TTAZ T O3BaaRE LT,
(E3) NEHEEDstEBEF T NEDECEDEEE e | 2T,

+tO3BEEAmE UTIEEINE T,
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A OKEEEFHET 7V F (BESERE) ML -US - 0-R (BRADER)
B SECEDEEBIE (K&F)

& B # 118 3 | % 119 # | % 120 # | % 121 # | % 122 # | % 123 #
(a) BEPREORLZING | 40867770 3968782 | 37738530 |  4.176.620M|  3.8452090|  2.994.491H
(b) BEMREOEMDRES AL 0 0 0 0 0 0
(C) I iRES 450,019.895 | 441911,314 | 442,099.909 | 440974673 | 439215765 | 433.485,051
(d) DEEHEIS 44,524,822 44,395,398 45,023,859 45,175,434 45,830,753 45,754,146
(e) YBHBNSBWa+b+c+d) | 498.631,494 | 490.275494 | 490,897,621 | 490326727 | 488,891,727 | 482.233,688
(f) piee 3,081,850 3,024,321 3,023,531 3,012,767 2,998,746 2,957,668
(g) BIBHHENSE (e - 1) | 495549.644 | 487.251,173 | 487.874,090 | 487313.960 | 485892981 | 479.276.020
(h) BEtEROM 1,540,925,0240[1,512,160.8770 [1,511.765,8090 [1,506,383,5270 [1.499,373.1830 [1.478,834,2850J

IR i p2) fic & D 2) 0 5 B
55 118 HA |56 119 HA |56 120 HA |56 121 HA |56 122 Hf | 56 123 Hf
1HOSYPESE (HhAd) 20M 20M 20M 20M 20M 20H

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

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

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

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

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

[SOURCE ICE DATA INDICES, LLC ( "ICE DATA” ), IS USED WITH PERMISSION.ICE® IS A REGISTERED TRADEMARK OF ICE DATA OR)
ITS AFFILIATES AND BOFA® IS A REGISTERED TRADEMARK OF BANK OF AMERICA CORPORATION LICENSED BY BANK OF AMERICA
CORPORATION AND ITS AFFILIATES ("BOFA") AND MAY NOT BE USED WITHOUT BOFA'S PRIOR WRITTEN APPROVAL. ICE DATA,
ITS AFFILIATES AND THEIR RESPECTIVE THIRD PARTY SUPPLIERS DISCLAIM ANY AND ALL WARRANTIES AND REPRESENTATIONS,
EXPRESS AND/OR IMPLIED,INCLUDING ANY WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR USE,
INCLUDING THE INDICES, INDEX DATA AND ANY DATA INCLUDED IN, RELATED TO, OR DERIVED THEREFROM. NEITHER ICE DATA,
ITS AFFILIATES NOR THEIR RESPECTIVE THIRD PARTY SUPPLIERS SHALL BE SUBJECT TO ANY DAMAGES OR LIABILITY WITH RESPECT
TO THE ADEQUACY, ACCURACY, TIMELINESS OR COMPLETENESS OF THE INDICES OR THE INDEX DATA OR ANY COMPONENT
THEREOF, AND THE INDICES AND INDEX DATA AND ALL COMPONENTS THEREOF ARE PROVIDED ON AN “AS IS™ BASIS AND
YOUR USE IS AT YOUR OWN RISK. ICE DATA, ITS AFFILIATES AND THEIR RESPECTIVE THIRD PARTY SUPPLIERS DO NOT SPONSOR,
(ENDORSE, OR RECOMMEND DAIWA ASSET MANAGEMENT CO. LTD. , OR ANY OF ITS PRODUCTS OR SERVICES.

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

[ @EELIk - O—X (GAPED) |

B 30H DERRIR

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

H M % % % % =)l
948K (20204 5 H120H) 3,554 50 0.9 14,466 1.7 - 98.6 451
95HIR (20204 6 H120H) 3,844 50 9.6 15,240 5.4 — 99.2 493
96Hi% (2020 7 A13H) 3,787 50 & 0.2 15,331 0.6 — 98.9 489
97HiR (2020 8 B12H) 3,819 50 2.2 15,992 4.3 — 98.0 492
9888k (20204 9 A14H) 3,824 50 1.4 15,978 A0.1 — 99.0 494
9Q9HIZR (20204 10H128H) 3,779 50 0.1 16,091 0.7 — 99.0 491
10088 (2020 11812H) 3,873 50 3.8 16,438 2.2 — 99.0 470
10188K(2020128148) 3,982 50 4.1 16,743 1.9 — 99.6 419
10288k (20214 1 B12H) 4,070 50 3.5 16,920 1.1 — 99.0 430
10383 (20214 2 B12H) 4,266 50 6.0 17,138 1.3 — 98.9 414
10488% (20214 3 B12H) 4,287 50 1.7 17.026 A0.7 — 99.0 406
10583k (20214 4 B12H) 4,263 50 0.6 17,178 0.9 - 95.3 398
10688k (20214 5 A12H) 4,279 50 1.5 17,255 0.5 — 99.0 375
10788 (2021 6 B148) 4,402 50 4.0 17,428 1.0 — 99.0 383
10888 (20214 7 B12H) 4,290 50 & 14 17,592 0.9 — 99.0 394
10983 (20214 8 B12H) 4,248 50 0.2 17,518 20.4 — 99.0 395
11088k (20214 9 B13H) 4,370 50 4.0 17,741 1.3 — 99.0 408
1T188R(2021%F108128) 4,274 50 & 1.1 17,644 A0.6 - 99.0 374
11288K (2021F118128) 4,254 50 0.7 17.756 0.6 — 99.4 369
1138K(2021E12813H) 3,761 50| 2104 17,667 A0.5 — 99.2 310
1148820224 1 B12H) 3,811 50 2.7 17,644 A0.1 — 99.0 303
115887 (20224 2 B14H) 3,871 50 2.9 17,104 A3 - 99.0 307
11688 (20224 3 §14H) 3,479 50| & 8.8 16,847 A5 — 99.2 265
11788k (20224 4 B12H) 3,799 50 10.6 16,616 A14 — 98.9 290
118H8K (20225 5 512H) 3,604 50| & 3.8 16,041 A3.5 — 98.8 247
119887 (20225 6 B13H) 3,692 50 3.8 15,979 A0.4 — 99.0 248
120887 (20225 7 B12H) 3,469 50| & 4.7 15,572 A2.5 — 99.7 235
121885k (20224 8 B12H) 3,685 50 7.7 16,481 5.8 — 99.0 240
12283 (20224 9 B12H) 3,776 50 3.8 16,031 A4 — 99.4 246
123887K (2022108 12H) 3,551 50| & 4.6 15,288 JAVINS — 99.0 233

(1) BEMBOBERFIHEEAH.

(E£2) ICE BofA US High Yield Constrained Index (K RJLAN—2) (&, ICE BofA US High Yield Constrained Index (K RJLR—X) DEF—
FEHEC, BT7 Y REEEZ10,0006 UTAMT7 By hYRIXY MOEEULIEBDTT,

(E3) BADIENF. BEMBENORILZZEL T, RitAIEEHOKREBEEZRALTVET,

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

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

(£6) AHEEALERSHEFOEGHES EGIRLES) BrUESEYERSEI,
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— BAEMRR (23 — DikCEHEREREME (K EERER (B

(%) NEEEHIREEEMEAL. SEREOREEMEAZD S ICERELIZBDTT,
*ﬁﬁﬂ‘:ﬁﬁ?ﬁég-ﬁﬁﬁ%ﬁli NEEE @FAd) ZHERICBREUCBDEHBRULTEHRLILBDT, 77 Y NEROREBNR/NT -V AZERY
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SB123HK : 3,551 (BEh9Ecs2300M)
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BNEEMEOE B EEHER
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JVRESITIREL, KRIVETOEEICH U TK NN EEBEEVDAENS 21TV E Uz, /\
A4 A4=) ME%W]*QG)—F/%(&?% FTAZREZDEDHDD, EFD 5 DF|FRUINAPEEBE DREH

SIICKD U= L (BFZEBAD D) ENTSSRCHES UIER, BEEMEBE ERLE L, &
E‘v\ BEEBERIMATEREETEDHERERUE Uz, <HULF EERKICDOWVT] Z2I8RBLEE
Yo
¥GIM-USNA - A—JLF BEELVIL-T3RX) 'GIM FrSRAS-USNA - A=)
K-RYR-TrYVR BEEUI - TSR
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A IKEREIHET 7V K (BEERY) B&EELI b~ - O-2 (BRDER)
F A == B ® @ & lC%rEstrE;icr)ufeQ In%esx Tﬁl‘%gl\“k)]b/z—‘exk)d ;AH\ )i‘jitg % % 135 %
BE k| BEEN (BB x| #H A b =
! % % % %
(Hi5)2022F 4 5128 3,799 - 16,616 - - 98.9
11883 4 X 3.749 AT1.3 16,498 A20.7 - 97.0
(HA7)2022F 5 A12H 3.654 A3.8 16,041 A3.5 - 98.8
(HA5)2022F 5 H12H 3,604 - 16,041 - - 98.8
1198 5 BX 3,724 3.3 16,438 2.5 - 98.3
(HA)20224F 6 H13H 3.742 3.8 15,979 204 - 99.0
(H15)2022F 6 5138 3,692 - 15,979 - - 99.0
512083 6 A 3,603 AN2.4 15,371 A3.8 - 98.4
(HAzR)2022%F 7 B128 3,519 A4 15,572 A2.5 - 99.7
(H15)2022F 7 5128 3,469 - 15,572 - - 99.7
FE121H 7 BX 3,616 4.2 16,095 3.4 - 98.3
(HA7R)2022%F 8 B12H 3,735 7.7 16,481 5.8 - 99.0
(HAE)2022%F 8 B12H 3,685 - 16,481 - - 99.0
122 8 AX 3.684 20.0 15,917 N34 - 98.6
(HA7)20224F 9 A12H 3,826 3.8 16,031 YayV4 - 99.4
(HA5)2022F 9 H12H 3,776 - 16,031 - - 99.4
1238 9 AR 3,492 A7.5 15,171 A5.4 - 98.5
(HAZR)2022%F10812H 3,601 246 15,288 246 — 99.0

(F) BREHEMARDEEAS. BEEIFHEL,
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BERIEICONT (2022.4.13~2022.10.12)
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KENA - A—=)LRESFHHEFEUEX U,

LERHAEN S, HBERZHNU X I EEDP. FRB CKEEMEHREIEESS) a4 > 7 L0
HAEBELI NRNEBZINRS B EN D, BERVERNDEIDLN . N1 - A4 —)L RESHS
(FEREE(ICHER UE LT,

BAE1BE%
EEBEE (X) FHNETEEFEDOHEEEBZU T U,

LBERHBAICBWVTIE. MLO - US, TSI UPIbe XFVT - Y, FU - RV N\UH
U—-Jx Uk, J0OVET7 - Y, T4UEY - RY, R—ZR - AOFMEEEEE UOERE
NEUR. T2II0 - U7y AFVT-RY, FU -RY, T4UEY - RYNTHHTER (HZ%)
LEUlce —AT. MLO-US N\NvAU—-TxUY N JOVET7 - RV, R=ZV R - XOF
MWWHETRE (A5 LEULR,

XETBEE S, RENRE T HINEREETDREBEHRMNMETT 2BEZLWVET,

WiEHREFIMR

F RB (KEEHREFHEESR) FBEREFIDFEEREL VI Z2.75%RA > h5lELEIF, 3.00

~3.25% & UE U,

BIERERRICEH TS [SEDERSE ]

BT 7R
FEUT, GIM-USNA - A4—=)LR BELLI b - TJFR) "OEREEGZSAICER DI EIC
KOT. KRIVEBTD/NA - 4 —)LRESHSDONFEDIEN . BEBEDHBE LN HLAEBEEI|IC
ENCSWAVENINOL =2 ray UF- 318
BGIM-USNA - A4=ILK GBEELIb-T35R)
FEUTKRIVETD/N\A - A —)UREFICREL. KRIVETDEEICHUTKRILFEY EETE
BEVDOBBHE|IZ{TDIET. EAMEDBRLHEELZTE UINGDRERZSH I UERT, /\1 -
A —I)U REEDHEFANICELUTIE. RELT v IPOTCE D ERIEIMEIRZER Lo @R AT
27T,
WA - IR— - IF—=T7UR
MEMMEPEEDZ2EICEEBL. BHOEEY I - O—VEF(ICKDERZTS AT,
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A OUKEEEFHET 7V F (BESERE) E&tLI - O-R (BRASDER)

IR—BMT7FUFICDONT (2022.4.13~2022.10.12)

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

RNIFI—=TEDERICDONT

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

10.0

8.0 oo

6.0

4.0 _— — COE4E(HER

2.0 = ICE BofA US High Yield

0.0 T ‘ ‘ T ‘ ‘ ‘ / Constrained Index (K RJLR—X)
I R || S S

0 — (2) BEBAEOWILEHREAH T,

1188 1198 51208 S/I121H1 512288 51238
(2022412 (2022.512 (2022613 (2022.7.12  (2022.8.12  (2022.9.12
~2022.5.12) ~2022.6.13) ~2022.7.12) ~2022.8.12) ~2022.9.12) ~2022.10.12)

72



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

SEEICONT

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

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

BH. BRBICDOEFULCF. ERAHICEDIEERASEBCVLEETT,

BHEFREOAR (1505Y)

51188 551198 5512081 1218 551228 1235
B = 2022948138 (20229 5H138 | 2022668148 | 202278138 | 2022688138 | 2022698135
~202258128 | ~2022F 68138 | ~202267 8128 | ~202268812H | ~20226 98128 | ~2022¢10812H

SfgEE Hdd) (M) 50 50 50 50 50 50
NEAEMERLEE (%) 1.37 1.34 1.42 1.34 1.31 1.39
SHDIN (M) 45 48 46 50 50 44
SHIDIN RS (m) 4 1 3 — = 5
BRI ECNRER (M) 2,260 2,258 2,255 2,257 2,259 2,254

Cx1)

] BRU [DEERBEILE] NSHEICHSUICEEETT.
(£2) AFRBEFBTTSY. BHPONGESHONGBUANDESTHISIANES BAH) ([CEBULBVEENH) FT.
(E3) SHHESONELMEALEFUHDEE FhAd) OHFREEME (DAY (CHTBILET. 77V FORNBREFRBZI KT,

BRmoEE0HEEE (1 5035Y)

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

[HHDUEELSN] (& [T

15 B 51188 51198 2512081 1218 51228 1238
(a) BEEREORIF NG v 4521 | v 48.58H | v 46.44H | v 52.30H | v 5137H| v 44.67H
(b) REZREOEMIESTES AR 0.00 0.00 0.00 0.00 0.00 0.00
(c) NSRS v 2,265.07 v 2,260.30 v 2,258.93 2,255.50 2,255.53 v 2,255.75
(d) DECERIE 0.00 0.00 0.00 0.00 2.28 v 3.62
(e) BHANENKEE(a+b+c+d) 2,310.29 2,308.88 2,305.37 2,307.80 2,309.19 2,304.04
() plcse 50.00 50.00 50.00 50.00 50.00 50.00
(g) BRHNICIREE(e — 1) 2,260.29 2,258.88 2,255.37 2,257.80 2,259.19 2,254.04

(0F) vZEMUCZBEEN SHEEZSF ELTVETD,
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Sl SEDERAER

BET7 VR
FEUT, GIM-USNA - A4—=)LR (BELLI b - TIFR) "DOEREEGZSAICERDZEIC
KOT. KRIVEBTDNA - 4 —)LRESFSHSDONFEDIEN . EBEBEDHBE LN HE L AEBESE|IC
ENCWAVENINOL =2 S ral UF- 3 18
BGIM-USNA - A4=ILK GBEELIb-TS5R)
FEUTKRIVETDNA « A —)UREFITHRELU. KRIVEBTODEEICH U TKRILFEY /EEE
BEVDABBEE|IZTDIET. EAMEDBRLHEELZTE UTNGDRERZSH I UEFRT, /\1 -
A —IJU REEDHEFANICELUTIE. RELT v IPOCE D ERIEIMERZER Lo ER AT
27T,
W91 - IR— - IF—=T7UR
MEMMEPEEDZ2MICEEBL. BHOEEYI—IL - O—VEF(ICKDERZTS AT,
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A OUKEEFEFHET 7V F (BESERE) E&tLI b - O-R (BRADER)

1 703 OFERAOR

5118H~5512388
15 =| (2022.4.13~2022.10.12) 15 B D B =
T & b =

SEEHR = S (ERU AR DO R A ER ¥ [S5EHRH==

= W wD LI 2] 05957 AR D T BRI 3,656 T T
L RIERMAIE. T7 Y ROEACHE. SEAMAOTHEE. BHIEOHE. *
@52 ) © | (0220 |ZEEEAE J7L
Al RS EEEEEEDRN. OENTOSET » > ROEE. WAL
W e |
= w03 10359 | e s
@ % 2 i) () | 0016) | Bstaitss. BRUEOERE. BEALN 5 OEROETONE

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

b LB = T GESRFMNG. AMIAEOTEOE. ARG R
R | A = SR RS IG IR PO TS
AITEESENG Bd. BmEEEOmNE OHERLET 33T 55
zZotE A 0 | 0003 | ZDMEm=S{Emmenz OmER, SIEmRP O TS HELS
&= ' A 0) | (0.003) |EBEEME. BEEASICTILS T 7Y ROBEICHESEMA
=1 E 22 0.598
C£1) if{:ﬁ?j?g;?ffﬁ CHBROD D DBDIFEEHRESD) TN, BUICL > TRRIEONZEN G D/H. BEEOHMEOEEEICIVE

(F2) SEBHIFIBEECEICAXRBEOBAALTHIFT,

(E3) SHEEF1AOZYDZENZNOEREEZ SERBDPOHIEEMETRLUTI00ZFRUIED T, IEREIMFREZLEAALTSHY
FI,

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

e SEER ~

WiSEER
LEREACIDER - BR(CHD S BRAOKEZ. HPOTHRBENRICHPOTHREME (108Y) &%
U THRUHREES (%) [3220%TY,

EREEERALN R —
0.28% HEREEEA

®iE=D)
0.44%

faRRE=R
2.20%

EREEEA
0.73%

ZDMEH
0.01% EREEEH

(R7t=th)

EREEE

A 072%
0.03%

REEE (V+Q+10) 2.20%

OHT 7Y ROBRADLE 1.19%

ORER T 7 ROEREERAOLE 0.73%

OIRELD 7~ FOEREEEALNDEE 0.28%

CE1) BEEIT7VREEF, BT 7Y RPEFANTVRIREETTS (IP—T7 Y RERLS, ) TT.

(£2) SEBME. RAE LT, SEFHE, TEZAFERSSUEMRSES HESHE L A,

(£3) BELXT 7V RICBVT, EEMAHIEFENTORVERIFEE L THUF B A,

(F4) BHEXREF, FXRBEUETT,

GE5) OD&EAF. 1 FONYOEEEMCSVTCAHVEEECIVERLEEDTT,

(x6) ODBAG. XHF—T7 Y R cBRAZSHET,

GE7) ONERAEQONERIE. 5t ESNCHENERDIEENHIET,

(£8) LEEDFHRFHTELHLIEDHDTY, TDIh. TNOSDEFHKETHSETHY . ERICHEEUCEBRDEEREERUFT,

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

RE(SEERmEL ST
(20224 4 B1381'520224 1081285 T)
RH £ 118 8 ~ % 123 #
g o] 7E o]

d ik |0 #| &= &
O TH F0O TH

NE BER) 559.19267 | 25,687 [1,409.62141 | 68,100

(1) B ABREGFEN SIIDNHERICLIBRENZSHET.

(¥2) SMFZELNRS,

(£3) SBOBMIRBFIET,

WEEGTERER
KREISTERMS
(2022 4 B1381' 5202261081285 T)
B 118 B ~ = 123 B
B 0] 7 bl
£ Wm0 ®[e @[ voRm| s w0 ®mle @ voEm
FO TH M F0O FH M
SISO YED BN f0s77ia | sac0| 47| QTSRS YEDEONO b | esioo| s
(1) SHEFEEURE,
(12) SEOBERBEIET.
WFIERRA & DEE KRS WiSE(SFEHEORER
2022108 1285
SERHRICH T DFIZRBALOEE|EH Y FE = = 123 B *
Ao 5 | F m = ®
N T %
WA R ERR FC (ehosie 230,790 97.5
H)777F°Z?-7771ﬁﬂlﬂtﬂﬁﬁ777 FAT - R— P —TF IR 1 0.0
ALz J-)L - O—Y% Z0ff 5.869 25
L e ® 123 W % CE (SRR 236,661 100.0
27 ¥ B3 O %= @ 2|8 = 3 SHBBO BRI T
SEHREISEERMEISS F0O T %
TARVES)
SIM TR ISR HIGH LD 5 10193550 | 230790  99.0

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

(2) RIEETIRS
£1178K % 123 B K
2 18 - o =
0 H| 0O | 5T i &8
+0O +0O +M
FAD - IR— - IF—-—T7UR 1 1 1

() BARBIEIET,
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BEE. 8. A8 SUBEHBEDRS
(20224 58128). (20226 8138). (202247 8128). (202248 5128). (20226 98128). (20224108 128)8H

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

B = 118 B & | % 119 B & | % 120 B & | % 121 Bk | % 122 Bk | %123 B %
(A) BE 250,842,451/ | 252,135,696/ | 238,731,393[ | 257,971,084/ | 251,326,966/ | 236,661,050M
- O—vE 6,535,285 6,177,707 4,269,689 19,754,465 6,453,702 5,869,581
REETERTACED | 244305794 | 245956617 | 234460332 | 238215247 | 244871892 230,790,097
%Zﬁ%;('ﬂmﬁ) 1372 1372 1372 1372 1372 1372
(B) & 3,694,443 3,725,438 3,620,925 17,411,847 4,881,197 3,528,190
FILRES TS 3,428,391 3,364,370 3,389,122 3,263,878 3,263,513 3,282,823
KIS 437 95,075 - 13,893,592 1,365,155 1,824
I ESELRH 263,799 262,371 226,622 247,491 243,961 233,371
Z Ot ILTE 1,816 3622 5181 6,886 8.568 10,172
(C) MEEHEA—-B) | 247,148,008 | 248.410,258 | 235,110,468 | 240,559,237 | 246,445769 | 233,132,860
A 685678330 | 672874043 | 677.824448 | 652775710 | 652702634 | 656564617
RERBHERS | £438530322 | A424.463785 | A442713980 | A412216473 | A406.256,865 | ~423.431.757
(D) SHEROM 685,678,33001 | 672,874,04300| 677,824,44800| 652,7757100| 652,702,6340| 656,564,61701
1 FO4YEEEE(C/D) 3,604/ 3,6920 3,4690 3,685M 3,776 3,551

* SRR [CHIT DITTAEAIG 764,335,362, SIERLHAR] (551188~%5123H)) PICH(I 2IBNERETALRIEF55,391,505., BIFHITALRIF163,162,250 T,
* 551 23MRDFEOH S Y OFMEESF3,551H T,
* 551 23MR DB AN TTAEEZ N > THY, TDEEAF423,431,757M T,

WiERDORR $£11849 B202284 5138 E2022458128 £1218 82022478138 £20224 8 A128

211988 H202245813H E2022868138H 1228 B202288513H %2022 9 H12H

212088 H2022626 H14H ZE2022878128 212308 H2022F9H13H ZE2022410812H
i) B % 118 £ £ 119 H % 120 Hj £ 121 £ 122 H % 123 H

(A) EEEINEE 3,366,220M 3,362,756H 3,376,503H 3,463,394 3,443,174H 3,167,931H
ZEECEE 3,366,294 3,362,852 3,376,583 3,463,412 3,443,271 3,168,063
SZEFIE 1 - - - - -
ZILFIE N 75 | & 9% | & 80 | & 18 | & 97 | & 132
(B) BifisEscEiga | & 12,943,687 6,143,469 |~ 14,872,860 14,072,976 5,980,304 | &~ 14,342,244
bpl=tas 871,727 6,398,187 4 14,855,194 6,013,396 125,958
Pt A 13815414 | A 254,718 | A 14,872,864 | A 782218 | & 33,092 | A 14,468,202
(C) (S5t3RmiE AN 265,615 VaN 264,177 VaN 228,181 VAN 249,196 AN 245,643 A 234,975
(D) SfEt&(A+B+C) | & 9,843,082 9,242,048 |2~ 11,724,538 17,287,174 9,177,835 | 2~ 11,409,288
(E) RiHAfg#iSsSS | 138,781,268 | 147,871,254 | A141,898,461 | A148,160,653 | A133,202,762 | ~126,509,492
(F) iEBNlfSst=istsE | £286,477,581 282,470,209 285,701,859 278,079,116 278,968,425 282,230,154
(Fo=482488) (1 155,311,601) [( 152,089,828) |[( 153,115,894) |( 147.233,938) |( 147.219,322) |( 148,105,036)
(FEEETIENER) [(2441,789,182) [(£434,560,037) |(4438,817,753) |(A4425,313,054) [(A4426,187,747) [(£430,335,190)
(G) 85H(D+E+F) | 2435,101,931 421,099,415 439,324,858 408,952,595 402,993,352 420,148,934
(H) R&EHEeE A 3,428,391 A 3,364,370 A 3,389,122 A 3,263,878 A 3,263,513 A 3,282,823
RHgEEIERSE(G+H) | 2438,530,322 424,463,785 442,713,980 412,216,473 406,256,865 423,431,757
BhlfEstEERE | £286,805,367 N282,565,262 285,942,659 N278,079,116 N278,968,425 282,342,328
[(EE=EEEE)] ( 154,983,815) |[( 151,994,775) |[( 152,875,094) |( 147,233,938) |( 147,219,322) |( 147,992,862)
(FEBZIENEE) [(0441,789,182) [(4434,560,037) |(2438,817,753) |(A425,313,054) [(A426,187,747) [(£430,335,190)
DEERES - - - 150,300 239,157 -
iR E A151,724,955 | 2141,898,523 | 2156,771,321 A134,287,657 | £127,527,597 | 2141,089,429

(E1) {SEEMIE(CIHEFEHRMICN T DI HERFEIRZSO CRRLTHIEFT,
(E2) EfEstEEREEsF. BIIEEEETALDEEZVV., TTAZ OB ERE LT,
(E3) WEHEEDStEBEIF T NEHECEDEEEE ) | ZISRET N,

LtE%5EEFFEmE LTRIESNE Y,
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A OUKEEFEFHET 7V F (BESERE) E&tLI b - O-R (BRADER)
B SECEDEEBIE (K&F)

] E £ 118 8 | % 119 B | % 120 B | = 121 # | & 122 B | % 123 H
(2) BEEREORSSNES | 31006050 | 3260317/ | 3148322/ |  3.414,178M | 3353416 | 2,932,956
(b) BEBREOAHISHES R 0 0 0 0 0 0
(c) WiiRES 155,311,601 | 152,089,828 | 153,115894 | 147.233.938 | 147.219322 | 148,105.036
(d) HEEFHIS 0 0 0 0 149,254 237,693
() “MHENFE(a+b+c+d) | 158412206 | 155359.145 | 156.264216 | 150,648,116 | 150721992 | 151,275,685
(1) HEce 3,428,391 3.364,370 3.389,122 3.263.878 3263513 3.282.823
(g) BM@anENZE(e— )| 154983815 | 151,994775 | 152875094 | 147384238 | 147458479 | 147.992.862
(h) SFEHEROR 685.678.33001 | 672.874.0430| 677.824.44800| 652.775.7100 | 652.702.63401] 656.564.6170]

IN it p2) fic & D H 0 5 B
55 118 HA |56 119 HA |56 120 HA |56 121 HA |56 122 Hf | 56 123 Hf
1HOSYPESE (HhAd) 50M 50M 50M 50M 50M 50M

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

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

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

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

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

[SOURCE ICE DATA INDICES, LLC ( "ICE DATA” ), IS USED WITH PERMISSION.ICE® IS A REGISTERED TRADEMARK OF ICE DATA OR)
ITS AFFILIATES AND BOFA® IS A REGISTERED TRADEMARK OF BANK OF AMERICA CORPORATION LICENSED BY BANK OF AMERICA
CORPORATION AND ITS AFFILIATES ("BOFA") AND MAY NOT BE USED WITHOUT BOFA'S PRIOR WRITTEN APPROVAL. ICE DATA,
ITS AFFILIATES AND THEIR RESPECTIVE THIRD PARTY SUPPLIERS DISCLAIM ANY AND ALL WARRANTIES AND REPRESENTATIONS,
EXPRESS AND/OR IMPLIED,INCLUDING ANY WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR USE,
INCLUDING THE INDICES, INDEX DATA AND ANY DATA INCLUDED IN, RELATED TO, OR DERIVED THEREFROM. NEITHER ICE DATA,
ITS AFFILIATES NOR THEIR RESPECTIVE THIRD PARTY SUPPLIERS SHALL BE SUBJECT TO ANY DAMAGES OR LIABILITY WITH RESPECT
TO THE ADEQUACY, ACCURACY, TIMELINESS OR COMPLETENESS OF THE INDICES OR THE INDEX DATA OR ANY COMPONENT
THEREOF, AND THE INDICES AND INDEX DATA AND ALL COMPONENTS THEREOF ARE PROVIDED ON AN “AS IS™ BASIS AND
YOUR USE IS AT YOUR OWN RISK. ICE DATA, ITS AFFILIATES AND THEIR RESPECTIVE THIRD PARTY SUPPLIERS DO NOT SPONSOR,
(ENDORSE, OR RECOMMEND DAIWA ASSET MANAGEMENT CO. LTD. , OR ANY OF ITS PRODUCTS OR SERVICES.

J
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FAORESEAHET 7V K (BEERE)

GIM-USNA - A4—JLK
(USDISRX"AUDISR "BRLISRA/"JPYTSR
ZARISRX/ TRYISR/EEELI bk --T5X)

LITF7UR (FATKESEMNEETI 7R BEBEIRE) ~NAA—I)LRT7VR~KR)L - O—R (BBAHE
) /SR O— @EADER) ISII - UFIL - O—R @EEHEE) /BAM - I—2 (BEHEE)
SEPIUAN-SUR-O-R @BRMER) /NULD-US - 0—R @BBEMER) /EEtwLIN O—X (B
BOEE) ) & TANXVEOHNEREESE GIM rSAS-USNA - A—ILR - RYR - T7>YR USD
IS5/ AUDISRA/ " BRLIZR/IPYISR/"ZARISA/TRYISR/ BELLVI N~ - TIFRX]| =F
BREWRELUTHBIE T, UNDORBF. B CAFOEEGFinancial StatementsEN Sk L. RED KU—IF
FERUIEDBD T,

CKRJLEET)
EfEXREK
2022 4 F528H
BE
REEEDFIER (F@ $62,988,969) $ 61,863,165
HNERBITERNIC KD FHbE 2,138,603
[EEBETUNT 4« TCHRB DDV I—/IN—=F 1« —~DFEEE 1,490,000
NI
AR 900,020
TFeAlE S DIRE 226,367
e 139
BESE 66,618,294
af
HNERBITEZNIC K DFHDE 4,978,389
ES/I
BNBHDIRE 402,872
E AL EREN 129,995
BFIRERIN 111,802
REFLIRN 19,704
REFB ROBERLHRM 9,125
IEEE [ T AL RN 4,278
TSR GREN 2,699
ZOfhEE 266
IS IE=H 5,659,130
WEE $ 60,959,164
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TAOKREREAMET 7V F (EEERE)

wEE

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

FAT AP ZMAFOE
IJSAA-JPYTISX
J92AB-BRLISXA
JZ5AC-USDIZX
O92AD-AUDISX
JSAE-ZARISX
OSAF-TRYZISX
IJSAG—\@BEELI b -

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

I

T2

$ 11,134,047
33,929,457
6,623,939

5,010,437

250,565

2,062,845

1,947,874

$ 60,959,164

16,746,335
123,495,000
5,990,147
6.713,926
435,201
15,706,030
5,290,964

0.665
0.275
1.106
0.746
0.576
0.131
0.368

RS I =2 TR = A S I e E C
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RERNEG
SHAS (RRENE $ 433320%%)
LN (RREUNEE $ 7,53410R%)
Z DN
REINGEE

&H
E AR FLEREN
REFLERN
BPIRIREN
BEIBRUEER IR
LESBAIEAIRN
THEE [T ALEREN
SERH
REEFLEREN
ZDfERH

BHEE

REMF

KIRISH S & UFHEEK

SRIRISM ¢
SRE
NERBBIWE B LUNERELEZN
SIBFIIREE

FHESIROMZEI DR :
SERE
NERBRES SFUNEREBLEZN
FHESIRDMZEE)

KRB S & VTS

ERIC K BB EDR

IEmEtEE

20226 AB28HTH TI2FE

FAORESEAHET 7V K (BEERE)

3,224,822
1,142,003
11,342

4,378,167

371,122
141,992
59,350
44,535
12,580
11,978
4,906
2,500
209

649,172

3,728,995

1,349,810
5,937,137

7,286,947

(5.653,395)
(5.780,185)

(11,433,580)

(4,146,633)

(417,638)
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TAOKREREAMET 7V F (EEERE)

usb

usb
usb
usb
usb

usb
usb

usb

usb
usb

usb
usb

usb
usb
usb
usb
usb
usb

usb
usb

usb
usb
usb
usb

usb
usb

usb
usb

60,000

40,000
48,000
80,000
29,000

323,000
857,000

120,000

34,000
91,000

92,000
120,000

116,000
74,000
55,000
69,000
10,000

125,000

83,000
280,000

12,000
35,000
40,000

115,000

280,000
200,000

235,000

559,000

SFS5 DEEHR

&35 (86.2%)

F—ZAK3U7 (0.1%)

#tfE (0.1%)

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

A-2h5U7EE (@i $60,000)

HFs (4.5%)

& (4.5%)

1011778 BC ULC / New Red Finance, Inc.
3.50% due 02/15/29(a) (b)
3.88% due 01/15/28(a) (b)
4.00% due 10/15/30(a) (b)
ATS Automation Tooling Systems, Inc.
4.13% due 12/15/28(a) (b)
Bausch Health Cos, Inc.
6.13% due 04/15/25(a) (b)
9.00% due 12/15/25(a) (b)
Baytex Energy Corp.

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

7.13% due 06/15/26(a) (b)
7.50% due 03/15/25(a) (b)
Garda World Security Corp.
6.00% due 06/01/29(a) (b)
9.50% due 11/01/27(a) (b)
GFL Environmental, Inc.
3.75% due 08/01/25(a) (b)
4.00% due 08/01/28(a) (b)
4.38% due 08/15/29(a) (b)
4.75% due 06/15/29(a) (b)
5.13% due 12/15/26(a) (b)
MEG Energy Corp.

7.13% due 02/01/27(a) (b)
NOVA Chemicals Corp.
4.25% due 05/15/29(a) (b)
5.25% due 06/01/27(a) (b)
Precision Drilling Corp.
6.88% due 01/15/29(a) (b)
Ritchie Bros Holdings, Inc.
4.75% due 12/15/31(a) (b)
Superior Plus LP / Superior General Partner, Inc.
4.50% due 03/15/29(a) (b)
Videotron, Ltd.

5.13% due 04/15/27(a) (b)
#HESE

hF9Est (@il $2,870,201)

TS5V (0.7%)

#1f|& (0.7%)

Altice France S.A.

8.13% due 02/01/27(a) (b)
5.13% due 07/15/29(a) (b)
HESE

75VAE5t (Effi $480,000)

WIEVITIWT (2.4%)

#HE (2.4%)

Altice France Holding S.A.
10.50% due 05/15/27(a) (b)
Intelsat Jackson Holdings S.A.
8.50% due 10/15/24(a) (b) (c)

SIFS5 DEEHR

o=
R ER
20224 4 B28HIRE
it TE
UsD~ 130,000
USD 475,000
UsD 786,000
53,625
53625 USD 355,000
535625 USD 185,000
UsD 110,000
35,400 USD 100,000
44,400
68,800
26,242
323,807 USD 200,000
865,570
126,926
31,450
89,184
USD 420,000
76,254
118,162
110,780 UsD 20,000
65,590 UsD 66,000
49,023
63,135 UsD 115,000
9,901
USD 240,000
127,659
USD 155,000
72,625
268,694 USD 236,000
UsD 100,000
11,810
UsD 63,000
32,477
UsD 60,000
36,788
USD 435,000
113,131 i
5765808 UsD 66,000
— 2767808 USD 40,000
UsD 30,000
UsD 96,000
283,089 UsD 70,000
171.000 USD 120,000
454,089
454,089 UsD 78,000
UsD 85,000
UsD 157,000
UsD 139,000
239,112 USD 120,250
56 UsD 56,000

9.75% due 07/15/25(a) (b) (c)
5.50% due 08/01/23(a) (c)
6.50% due 03/15/30¢(a) (b)
Mallinckrodt International Finance
S.A. / Mallinckrodt CB LLC
5.50% due 04/15/25(b) (c)
5.63% due 10/15/23(b) (c)
Telecom ltalia Capital S.A.
6.00% due 09/30/34
Trinseo Materials Operating SCA
/ Trinseo Materials Finance, Inc.
5.38% due 09/01/25(a) (b)
#HRGET

W7EyTWI85 (B $1,737,881)

F3529 (0.3%)

#fE (0.3%)

Trivium Packaging Finance BV
5.50% due 08/15/26(a) (b)
ARGt

*+5v9&st (@i $200,000)

KE (78.2%)

LRt (0.6%)

DISH Network Corp.

3.38% due 08/15/26
SRRt REET

il (77.6%)

Acadia Healthcare Co., Inc.
5.00% due 04/15/29(a) (b)
5.50% due 07/01/28(a) (b)
ACCO Brands Corp.

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

5.75% due 08/15/26(a) (b)
Adient Global Holdings Ltd.
4.88% due 08/15/26(a) (b)
ADT Security Corp.

4.88% due 07/15/32(b)
4.13% due 08/01/29(a) (b)
Ahead DB Holdings LLC
6.63% due 05/01/28(a) (b)
AHP Health Partners, Inc.
5.75% due 07/15/29(a) (b)

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

4.63% due 01/15/27(a) (b)
4.88% due 02/15/30(a) (b)
Allegheny Technologies, Inc.
4.88% due 10/01/29(a)
5.13% due 10/01/31(a)
5.88% due 12/01/27(a)
Allied Universal Holdco LLC /
Allied Universal Finance Corp.
6.63% due 07/15/26(a) (b)
9.75% due 07/15/27(a) (b)
Allison Transmission, Inc.
3.75% due 01/30/31(a) (b)
4.75% due 10/01/27(a) (b)
5.88% due 06/01/29(a) (b)
American Airlines, Inc. /AAdvantage Loyalty IP Ltd.
5.50% due 04/20/26(b)
5.75% due 04/20/29(b)
American Axle & Manufacturing, Inc.
5.00% due 10/01/29(a)

ERaliE]
13
48
750,905

191,700
99,900
96,511
96,500

1,474,745
1,474,745

194,070
194,070
194,070

366,660
366,660

19,200
64,450
100,625
243,600
138,919

201,190
85,500

56,149
54,525
408,073
60,210
36,456

27.240
93,120

68,862
117,300
67,932
81,906
154,645

137,742
116,847

48,470

83
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109,000

20,000
65,000

78,000
110,000
97,000
35,000
19,000
86,000
48,000
60,000
117,000

44,000
31,000

63,000
15,000

70,000
120,000
265,000

44,000
129,000

176,000
30,000

150,000

212,000
35,000

118,000
191,000
77,000
330,000
45,000
55,000
89,000
61,000
53,000
63,000
65,000

65,000
125,000

77,000

76,000

SRR

¥z

6.25% due 03/15/26(a)
6.50% due 04/01/27(a)
6.88% due 07/01/28(a)
Antero Midstream Partners LP /
Antero Midstream Finance Corp.
5.38% due 06/15/29(a) (b)
5.75% due 01/15/28(a) (b)
7.88% due 05/15/26(a) (b)
Antero Resources Corp.
5.38% due 03/01/30(a) (b)
7.63% due 02/01/29(a) (b)
8.38% due 07/15/26(a) (b)
APi Escrow Corp.

4.75% due 10/15/29(a) (b)
APi Group DE, Inc.

4.13% due 07/15/29(a) (b)
Aramark Services, Inc.
5.00% due 02/01/28(a) (b)
Arches Buyer, Inc.

4.25% due 06/01/28(a) (b)
6.13% due 12/01/28(a) (b)
Archrock Partners LP / Archrock Partners Finance Corp.
6.25% due 04/01/28(a) (b)
6.88% due 04/01/27(a) (b)
Arconic Corp.

6.00% due 05/15/25(a) (b)
6.13% due 02/15/28(a) (b)
Ardagh Packaging Finance PLC
/ Ardagh Holdings USA, Inc.
5.25% due 08/15/27(a) (b)
Asbury Automotive Group, Inc.
4.63% due 11/15/29(a) (b)
Avantor Funding, Inc.

4.63% due 07/15/28(a) (b)
Avis Budget Car Rental LLC / Avis Budget Finance, Inc.
5.38% due 03/01/29(a) (b)
5.75% due 07/15/27(a) (b)
Axalta Coating Systems LLC / Axalta
Coating Systems Dutch Holding B BV
4.75% due 06/15/27(a) (b)
Bausch Health Americas, Inc.
8.50% due 01/31/27(a) (b)
9.25% due 04/01/26(a) (b)
Bausch Health Cos, Inc.
4.88% due 06/01/28(a) (b)
5.00% due 02/15/29(a) (b)
5.25% due 02/15/31(a) (b)
5.50% due 11/01/25(a) (b)
6.25% due 02/15/29(a) (b)
7.00% due 01/15/28(a) (b)
Big River Steel LLC / BRS Finance Corp.
6.63% due 01/31/29(a) (b)
Black Knight InfoServ LLC
3.63% due 09/01/28(a) (b)
Blue Racer Midstream LLC / Blue Racer Finance Corp.
7.63% due 12/15/25(a) (b)
Booz Allen Hamilton, Inc.
3.88% due 09/01/28(a) (b)
Boyne USA, Inc.

4.75% due 05/15/29(a) (b)
Buckeye Partners LP

4.13% due 03/01/25(a) (b)
4.50% due 03/01/28(a) (b)
Builders FirstSource, Inc.
4.25% due 02/01/32(a) (b)
BWX Technologies, Inc.
4.13% due 06/30/28(a) (b)

$

104,912
18,500
61,262

73,414
106,848
101,599

34,212

20,140

92,938

43,920

53,550
109,618

39,390
27,125

61,425
15,000

70,794
116,896
228,231

39,380
123,885

166,980
29,700

142,500

203,064
35,012

105315
137,281
54,670
320216
32,967
45,771
91,447
56,675
54,892
58,502
60,994

62,707
114,404

66,558

70,870

FAORESEAHET 7V K (BEERE)

TR SIS DEAHE
USD 113,000 4.13% due 04/15/29(a) (b)
Caesars Entertainment, Inc.
USD 60,000 4.63% due 10/15/29(a) (b)
USD 20,000 8.13% due 07/01/27(a) (b)
Caesars Resort Collection LLC / CRC Finco, Inc.
USD 15,000 5.75% due 07/01/25(a) (b)
California Resources Corp.
USD 113,000 7.13% due 02/01/26(a) (b)
Calpine Corp.
USD 56,000 4.63% due 02/01/29(a) (b)
USD 70,000 5.00% due 02/01/31(a) (b)
Carnival Corp.
USD 77,000 4.00% due 08/01/28(a) (b)
USD 56,000 5.75% due 03/01/27(a) (b)
USD 72,000 6.00% due 05/01/29(a) (b)
USD 38,000 10.50% due 02/01/26(a) (b)
Carpenter Technology Corp.
UsD 75,000 6.38% due 07/15/28(a)
UsD 20,000 7.63% due 03/15/30(a)
CCO Holdings LLC / CCO Holdings Capital Corp.
USD 547,000 4.25% due 02/01/31(a) (b)
USD 120,000 4.25% due 01/15/34(a) (b)
USD 196,000 4.50% due 06/01/33(a) (b)
USD 100,000 4.75% due 03/01/30(a) (b)
USD 35,000 4.75% due 02/01/32(a) (b)
USD 273,000 5.00% due 02/01/28(a) (b)
USD 898,000 5.13% due 05/01/27(a) (b)
USD 25,000 5.38% due 06/01/29(a) (b)
CD&R Smokey Buyer, Inc.
USD 116,000 6.75% due 07/15/25(a) (b)
CDK Global, Inc.
USD 120,000 5.25% due 05/15/29(a) (b)
Cedar Fair LP
USD 40,000 5.25% due 07/15/29(a)
Cedar Fair LP / Canada's Wonderland Co. /
Magnum Management Corp. / Millennium Op
usb 2,000 5.38% due 04/15/27(a)
USD 80,000 5.50% due 05/01/25(a) (b)
Centene Corp.
UsSD 211,000 4.25% due 12/15/27(a)
USD 466,000 4.63% due 12/15/29(a)
Central Garden & Pet Co.
UsD 79,000 4.13% due 10/15/30(a)
USD 222,000 5.13% due 02/01/28(a)
CenturyLink, Inc.
USD 340,000 4.00% due 02/15/27(a) (b)
USD 358,000 5.13% due 12/15/26(a) (b)
Chemours Co./The
USD 198,000 5.75% due 11/15/28(a) (b)
Cheniere Energy Partners LP
USD 34,000 4.00% due 03/01/31(a)
USD 225,000 4.50% due 10/01/29(a)
Chesapeake Energy Corp.
USD 35,000 5.50% due 02/01/26(a) (b)
CHS/Community Health Systems, Inc.
USD 60,000 4.75% due 02/15/31(a) (b)
USD 50,000 5.25% due 05/15/30¢(a) (b)
USD 99,000 5.63% due 03/15/27(a) (b)
USD 76,000 6.00% due 01/15/29(a) (b)
USD 109,000 6.13% due 04/01/30¢(a) (b)
USD 35,000 8.00% due 03/15/26(a) (b)
Cinemark USA, Inc.
USD 50,000 5.25% due 07/15/28(a) (b)
USD 52,000 8.75% due 05/01/25(a) (b)
Clarios Global LP
UsSD 13,000 6.75% due 05/15/25(@) (b)

gl
105,327

52,362
20,994

15,326
115,401

49,140
60,025

69,536
51.310
65,247
41,800

74,360
20,337

469,928
97,244
162,181
90,160
30,625
261,949
884,844
23,977

118,059
120,960

37.900

1,955
80.600

204,541
453,348

68,635
214,580

304,341
325,923

186,603

31,079
216,983

34,825

51,450
44,088
95,456
72,485
90,044
36,260

44,333
53,950

13,292

84
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500,000
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315,000
65,000
19,000
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176,000

125,000

79,000
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Clarios Global LP / Clarios US Finance Co.
8.50% due 05/15/27(a) (b)
Clarivate Science Holdings Corp.
3.88% due 07/01/28(a) (b)
4.88% due 07/01/29(a) (b)
Clear Channel Outdoor Holdings, Inc.
7.50% due 06/01/29(a) (b)
Clear Channel Worldwide Holdings, Inc.
5.13% due 08/15/27(a) (b)
Cleveland-Cliffs, Inc.

4.63% due 03/01/29(a) (b)
4.88% due 03/01/31(a) (b)
CNX Midstream Partners LP
4.75% due 04/15/30(a) (b)
CNX Resources Corp.
6.00% due 01/15/29(a) (b)
Coinbase Global, Inc.

3.38% due 10/01/28(a) (b)
3.63% due 10/01/31(a) (b)
CommScope, Inc.

4.75% due 09/01/29(a) (b)
6.00% due 03/01/26(a) (b)
8.25% due 03/01/27(a) (b)
Comstock Resources, Inc.
6.75% due 03/01/29(a) (b)
7.50% due 05/15/25(a) (b)
Conduent Business Services LLC /
Conduent State & Local Solutions, Inc.
6.00% due 11/01/29(a) (b)
Constellation Merger Sub, Inc.
8.50% due 09/15/25(a) (b)
Cooper-Standard Automotive, Inc.
5.63% due 11/15/26(a) (b)
13.00% due 06/01/24(a) (b)
CoreCivic, Inc.

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

5.00% due 04/15/26(a) (b)
Coty, Inc. / HFC Prestige Products, Inc.
/ HFC Prestige International US LLC
4.75% due 01/15/29(a) (b)
Crestwood Midstream Partners LP /
Crestwood Midstream Finance Corp.
5.63% due 05/01/27(a) (b)
CSC Holdings LLC

6.50% due 02/01/29(a) (b)
Dana, Inc.

5.63% due 06/15/28(a)
DaVita, Inc.

3.75% due 02/15/31(a) (b)
4.63% due 06/01/30(a) (b)
Diamond Sports Group LLC /
Diamond Sports Finance Co.
5.38% due 08/15/26(a) (b)
Directv Financing LLC / Directv
Financing Co-Obligor, Inc.
5.88% due 08/15/27(a) (b)
DISH DBS Corp.

5.25% due 12/01/26(a) (b)
5.75% due 12/01/28(a) (b)
5.88% due 07/15/22

5.88% due 11/15/24
7.75% due 07/01/26
Dornoch Debt Merger Sub, Inc.
6.63% due 10/15/29(a) (b)
DT Midstream, Inc.

4.13% due 06/15/29(a) (b)
4.38% due 06/15/31(a) (b)

$ 90,450

55,290
61,950

166,916
252,336

74,457
53,305

18,500
36,352

23,030
21,630

95,431
260,386
223,600

147,648
109,890

101,750
50,490

248,605
137,025

109,180
95,688

44,447

166,183
465,768
129,938
128,755
128,354

40,304

225,505

291,879
58,906
19,048

705,105

169,022

102,500

72,087
36,100

TE SE5 DBEHR
Dun & Bradstreet Corp./The
UsD 27,000 5.00% due 12/15/29(a) (b)
Edgewell Personal Care Co.
USD 48,000 4.13% due 04/01/29(a) (b)
USD 125,000 5.50% due 06/01/28(a) (b)
Element Solutions, Inc.
USD 125,000 3.88% due 09/01/28(a) (b)
Emergent BioSolutions, Inc.
USD 90,000 3.88% due 08/15/28(a) (b)
Encino Acquisition Partners Holdings LLC
USD 109,000 8.50% due 05/01/28(a) (b)
Encompass Health Corp.
USD 155,000 4.50% due 02/01/28(a)
USD 180,000 4.75% due 02/01/30(a)
Endeavor Energy Resources LP / EER Finance, Inc.
USD 62,000 6.63% due 07/15/25(a) (b)
Energizer Holdings, Inc.
USD 101,000 4.38% due 03/31/29(a) (b)
USD 225,000 4.75% due 06/15/28(a) (b)
USD 43,000 6.50% due 12/31/27(a) (b)
EnLink Midstream LLC
UsD 78,000 5.38% due 06/01/29(a)
EnLink Midstream Partners LP
USD 155,000 4.85% due 07/15/26(a)
EnPro Industries, Inc.
USD 225,000 5.75% due 10/15/26(a)
Entegris Escrow Corp.
USD 135,000 4.75% due 04/15/29(a) (b)
Entegris, Inc.
USD 56,000 3.63% due 05/01/29(a) (b)
USD 36,000 4.38% due 04/15/28(a) (b)
Entercom Media Corp.
USD 68,000 6.75% due 03/31/29(a) (b)
Envision Healthcare Corp.
USD 435,000 8.75% due 10/15/26(a) (b)
EQM Midstream Partners LP
USD 118,000 4.13% due 12/01/26(a)
UsD  87.000 4.50% due 01/15/29(a) (b)
UsD 87,000 4.75% due 01/15/31(a) (b)
UsD 60,000 6.00% due 07/01/25(a) (b)
UsD 60,000 6.50% due 07/01/27(a) (b)
EQT Corp.
USD 44,000 3.13% due 05/15/26(a) (b)
USD 100,000 6.63% due 02/01/25(a)
First Student Bidco, Inc. / First Transit Parent, Inc.
USD 119,000 4.00% due 07/31/29(a) (b)
Ford Motor Credit Co. LLC
USD 200,000 4.27% due 01/09/27(a)
USD 299,000 4.54% due 08/01/26(a)
USD 400,000 4.69% due 06/09/25(a)
USD 200,000 5.13% due 06/16/25(a)
Freeport-McMoRan, Inc.
USD  50.000 4.13% due 03/01/28(a)
UsSD 47,000 4.38% due 08/01/28(a)
Frontier Communications Corp.
UsD 87,000 5.88% due 10/15/27(a) (b)
Frontier Communications Holdings LLC
USD 222,000 5.00% due 05/01/28(a) (b)
USD 44,656 5.88% due 11/01/29(a)
USD 34,000 6.00% due 01/15/30(a) (b)
Gannett Holdings LLC
USD 40,000 6.00% due 11/01/26(a) (b)
Gap, Inc./The
UsSD 60,000 3.63% due 10/01/29(a) (b)
Gartner, Inc.
UsSD 23,000 3.63% due 06/15/29(a) (b)

¥z
25,245

42,840
121,288

112,036
77,513
109,273

143,817
163,667

63.240
84,244
198,558
41,280
75,855
151,125
227183
129,938

49,140
33,514

59,755
180,525
110,183

78,771

78,390

59,778

60,750

41,584
104,283

106,631
190,000
288,293
393,640
199,310

48,375
45,459

83,955
204,715
39,074
29,750
37.200
49,350

20,761
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225,000
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40,000
32,000
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20,000

38,000

100,000
65,000

105,000
170,000
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180,981
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4.50% due 07/01/28(a) (b)
GCI LLC

4.75% due 10/15/28(a) (b)
GCP Applied Technologies, Inc.
5.50% due 04/15/26(a) (b)
Genesis Energy LP / Genesis Energy Finance Corp.
6.25% due 05/15/26(a)
6.50% due 10/01/25(a)
7.75% due 02/01/28(a)
Glatfelter Corp.

4.75% due 11/15/29(a) (b)
Global Infrastructure Solutions, Inc.
5.63% due 06/01/29(a) (b)
7.50% due 04/15/32(a) (b)
Goodyear Tire & Rubber Co./The
5.25% due 07/15/31

5.00% due 07/15/29

5.25% due 04/30/31(a)
Graham Packaging Co., Inc.
7.13% due 08/15/28(a) (b)
Gray Escrow I, Inc.

5.38% due 11/15/31(a) (b)
Gray Television, Inc.

4.75% due 10/15/30(a) (b)
7.00% due 05/15/27(a) (b)
Griffon Corp.

5.75% due 03/01/28(a)
Gulfport Energy Corp.
8.00% due 05/17/26(a) (b)
HCA, Inc.

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

4.50% due 10/01/29(a) (b)
Herc Holdings, Inc.

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

6.00% due 01/15/28(a) (b) (
5.50% due 10/15/24(a) (b) (
7.13% due 08/01/26(a) (b) (
4.63% due 12/01/26(a) (b
5.00% due 12/01/29(a) (b)
Hess Midstream Operations LP
4.25% due 02/15/30(a) (b)
5.63% due 02/15/26(a) (b)
High Ridge Brands Co.
8.88% due 03/15/25(c)
Hilcorp Energy I LP / Hilcorp Finance Co.
6.00% due 04/15/30(a) (b)
6.25% due 04/15/32(a) (b)
Hilton Domestic Operating Co., Inc.
3.75% due 05/01/29(a) (b)
5.38% due 05/01/25(a) (b)
5.75% due 05/01/28(a) (b)
Hilton Worldwide Finance LLC /
Hilton Worldwide Finance Corp.
4.88% due 04/01/27(a)

Holly Energy Partners LP / Holly Energy Finance Corp.
6.38% due 04/15/27(a) (b)
Hologic, Inc.

3.25% due 02/15/29(a) (b)
4.63% due 02/01/28(a) (b)
iHeartCommunications, Inc.
4.75% due 01/15/28(a) (b)
5.25% due 08/15/27(a) (b)
6.38% due 05/01/26(a)
8.38% due 05/01/27(a)

@}
o]
o]
)

$ 125,125
139,643
327.896

23,500

9,565
49,088
43,926

73,400
51,425

61,600
43,453
81.376
30,940
60,751

56,427
102,762

200,014
87916

206,212
187,200

21,160
260,480

4,400
910
13,200
52,298
38,048

62,560
220,194

—(d)

32,877
27.580

36,487
32,650
104,674

19,943

38.855

89,750
63,863

95,156
160,548
72,989
181,453
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31,000
263,000
300,000

55,000

108,000
105,000

180,000
50,000

69,000
8,000

160,000

135,000
27,000

72,000
23,000
240,000
200,000

45,000
101,000

17,000

95,000
170,000

16,000
48,000

78,000
140,000

340,000
255,000

50,000

70,000
94,000
100,000
110,000
144,000

153,000

30,000

150,000
45,000

40,000

II-VI, Inc.

5.00% due 12/15/29(a) (b)
Imola Merger Corp.

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

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

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

4.50% due 02/15/31(a) (b)
5.00% due 07/15/28(a) (b)
Jeld-Wen, Inc.

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

6.25% due 05/15/25(a) (b)
L Brands, Inc.

6.75% due 07/01/36

9.38% due 07/01/25(b)
LABL Escrow Issuer LLC
6.75% due 07/15/26(a) (b)
Lamb Weston Holdings, Inc.
4.13% due 01/31/30(a) (b)
4.88% due 05/15/28(a) (b)
Level 3 Financing, Inc.
3.63% due 01/15/29(a) (b)
Live Nation Entertainment, Inc.
3.75% due 01/15/28(a) (b)
4.75% due 10/15/27(a) (b)
6.50% due 05/15/27(a) (b)
Lumen Technologies, Inc.
4.50% due 01/15/29(a) (b)
5.38% due 06/15/29(a) (b)
Macy's Retail Holdings LLC
5.88% due 03/15/30(a) (b)
Madison IAQ LLC

4.13% due 06/30/28(a) (b)
5.88% due 06/30/29(a) (b)
Marriott Ownership Resorts, Inc.
4.50% due 06/15/29(a) (b)
6.13% due 09/15/25(a) (b)
Masonite International Corp.
5.38% due 02/01/28(a) (b)
MasTec, Inc.

4.50% due 08/15/28(a) (b)
Mauser Packaging Solutions Holding Co.
5.50% due 04/15/24(a) (b)
7.25% due 04/15/25(a) (b)
McGraw-Hill Education, Inc.
5.75% due 08/01/28(a) (b)
MGM Growth Properties Operating
Partnership LP / MGP Finance Co-Issuer, Inc.
5.63% due 05/01/24(a)
3.88% due 02/15/29(a) (b)
4.50% due 01/15/28(a)
4.63% due 06/15/25(a) (b)
5.75% due 02/01/27(a)
MGM Resorts International
5.75% due 06/15/25(a)
Midcontinent Communications
/ Midcontinent Finance Corp.
5.38% due 08/15/27(a) (b)
Mileage Plus Holdings LLC / Mileage
Plus Intellectual Property Assets Ltd.
6.50% due 06/20/27(a) (b)
Millennium Escrow Corp.
6.63% due 08/01/26(a) (b)
Minerva Merger Sub, Inc.
6.50% due 02/15/30(a) (b)

il
29,373
247,457
299,523
56,581

93,722
99,750

170,325
51,125

66,930
9,040

155,160

121,616
26,325

59,074
20,878
225,768
207,496

36,099
83,073

16,065

84,458
138,765

14,280
49,265

74,694
135,087

334,757
243,525

44,875
70,700
88.830
98,000
109,175
148,320

151,776

29,414

154,185
42,300

37,100

86
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26,000

195,000
125,000

110,000
58,000
84,000
90,000
35,000

63,000
135,000

29,000

69,000
45,000

467,000
81,000
90.000

161,000
64,000
32,000

140,000
48,000
40,000
60,000

170,000
10,000
95,000
54,000

104,000
40,000
57,000

266,000

121,000

139,000

172,000

30,000
40,000

200,000

76,000
37,000

165,000

380,000

76,000

SESSODEAH
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MIWD Holdco Il LLC / MIWD Finance Corp.
5.50% due 02/01/30(a) (b)
Mozart Debt Merger Sub, Inc.
3.88% due 04/01/29(a) (b)
5.25% due 10/01/29(a) (b)
Nabors Industries, Inc.
5.75% due 02/01/25(a)
Nationstar Mortgage Holdings, Inc.
5.13% due 12/15/30(a) (b)
5.50% due 08/15/28(a) (b)
5.75% due 11/15/31(a) (b)
6.00% due 01/15/27(a) (b)
NCR Corp.

5.00% due 10/01/28(a) (b)
6.13% due 09/01/29(a) (b)
NESCO Holdings I, Inc.
5.50% due 04/15/29(a) (b)
News Corp.

3.88% due 05/15/29(a) (b)
5.13% due 02/15/32(a) (b)
Nexstar Broadcasting, Inc.
5.63% due 07/15/27(a) (b)
NGL Energy Operating LLC / NGL Energy Finance Corp.
7.50% due 02/01/26(a) (b)
Nielsen Finance LLC / Nielsen Finance Co.
5.63% due 10/01/28(a) (b)
NMG Holding Co., Inc. / Neiman Marcus Group LLC
7.13% due 04/01/26(a) (b)
Novelis Corp.

3.25% due 11/15/26(a) (b)
3.88% due 08/15/31(a) (b)
4.75% due 01/30/30(a) (b)
NRG Energy, Inc.

3.38% due 02/15/29(a) (b)
3.63% due 02/15/31(a) (b)
3.88% due 02/15/32(a) (b)
5.25% due 06/15/29(a) (b)
NuStar Logistics LP

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

Oasis Midstream Partners LP / OMP Finance Corp.
8.00% due 04/01/29(a) (b)
Qasis Petroleum, Inc.

6.38% due 06/01/26(a) (b)
Occidental Petroleum Corp.
5.50% due 12/01/25(a)
8.00% due 07/15/25(a)
8.50% due 07/15/27(a)
8.88% due 07/15/30(a)

ON Semiconductor Corp.
3.88% due 09/01/28(a) (b)
OneMain Finance Corp.
3.50% due 01/15/27(a)
4.00% due 09/15/30(a)
Organon Finance 1 LLC
5.13% due 04/30/31(a) (b)
Owens & Minor, Inc.

4.50% due 03/31/29(a) (b)
6.63% due 04/01/30(a) (b)
Panther BF Aggregator 2 LP / Panther Finance Co. Inc.
6.25% due 05/15/26(a) (b)
Par Pharmaceutical, Inc.
7.50% due 04/01/27(a) (b)
PBF Holding Co. LLC / PBF
Finance Corp.

9.25% due 05/15/25(a) (b)

$

22,750

170,483
109,489

106,150
50,315
76,834
79,875
33,952

57,992
129,938

27,405

63,308
43,258

457,240
76,494
88,200

160,887
58,677
27.680

130,214
41,040
33,350
50,400

161,251

9.625
94,776
53,325

108,397
40,430
58,140

287,280

137,335

167.526

159,100

26,550
32,800

182,070

69,023
36,222

166,856

348,817

78,747
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100,000
120,000

250,000
104,000
49,000
280,000
80,000
67,000

185,000
85,000

60,000
65,000
127,000
45,000
82,000
135,000
200,000
26,000
80,000
46,000
115,000
930.432

85,000
220,000

349,000
36,000

68,000
12,000

63,000
40,000
51,000
49,000

80,000
32,000

68,000
89,000
80,000

34,000
33,000

75,000

Performance Food Group, Inc.
4.25% due 08/01/29(a) (b)
5.50% due 10/15/27(a) (b)
PetSmart, Inc. / PetSmart Finance Corp.
4.75% due 02/15/28(a) (b)
PG&E Corp.

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

4.38% due 10/01/29(a) (b)
Photo Holdings Merger Sub. Inc.
8.50% due 10/01/26(a) (b)
Pike Corp.

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

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

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

5.13% due 01/15/28(a) (b)
Prime Security Services Borrower
LLC / Prime Finance, Inc.

3.38% due 08/31/27(a) (b)
5.75% due 04/15/26(b)
Quicken Loans LLC / Quicken Loans Co-Issuer, Inc.
3.63% due 03/01/29(a) (b)
Radiology Partners, Inc.
9.25% due 02/01/28(a) (b)
Rain Cll Carbon LLC / Cll Carbon Corp.
7.25% due 04/01/25(a) (b)
Range Resources Corp.
4.75% due 02/15/30(a) (b)
4.88% due 05/15/25(a)
8.25% due 01/15/29(a)
Realogy Group LLC / Realogy Co-Issuer Corp.
5.25% due 04/15/30(a) (b)
Reichhold Industries, Inc.
9.00% due 05/01/18(b) (c)
RHP Hotel Properties LP / RHP Finance Corp.
4.50% due 02/15/29(a) (b)
4.75% due 10/15/27(a)
Rite Aid Corp.

8.00% due 11/15/26(a) (b)
Rockcliff Energy Il LLC
5.50% due 10/15/29(a) (b)
Rocket Mortgage LLC / Rocket Mortgage Co-lssuer, Inc.
2.88% due 10/15/26(a) (b)
4.00% due 10/15/33(a) (b)
Royal Caribbean Cruises Ltd.
9.13% due 06/15/23(a) (b)
10.88% due 06/01/23(a) (b)
11.50% due 06/01/25(a) (b)
RP Escrow Issuer LLC

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

7.38% due 09/01/25(a) (b)
9.25% due 04/15/25(a) (b)
Scotts Miracle-Gro Co.
4.50% due 10/15/29(a)
4.00% due 04/01/31(a)
4.38% due 02/01/32(a)
Scripps Escrow I, Inc.
3.88% due 01/15/29(a) (b)
5.38% due 01/15/31(a) (b)
Scripps Escrow, Inc.

5.88% due 07/15/27(a) (b)

¥z

89,050
116,398

233,525
96,150
43,351

259,997
73,400
68,100

175,519
84,067

57.560
62,400
109,538
43,392
70,500
128,925
192,500
24,897
79.673
49,337
94,146
—(d)

77,563
207,077

296,214
34,920

60,690
9,720

65,029
42,000
55,600
46,305

81,000
34,160

60,860
74,093
66,961

30,345
29,618

72,375

87



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

usb

usb
usb

usb
usb

pI
290,000
171,000
185,000
54,000
565,000
80.000
210,000
76,000

24,000
63,000

67,000
20,000
105,000
115,000
25,000
55,000
109,000
28,000
122,000
108,000
317.000
58,000
75,000
50,000
210,000
66,000
294,000
36,000

250,000
185,000

160,000
89,000
60,000

47,000

50,000

57,000
137.000

24,000
34,000

¥z

Sensata Technologies BV
4.00% due 04/15/29(a) (b)
Service Corp. International
7.50% due 04/01/27
Sinclair Television Group, Inc.
5.13% due 02/15/27(a) (b)
Sirius XM Radio, Inc.

4.00% due 07/15/28(a) (b)
5.00% due 08/01/27(a) (b)
5.50% due 07/01/29(a) (b)
Six Flags Entertainment Corp.
4.88% due 07/31/24(a) (b)
Six Flags Theme Parks, Inc.
7.00% due 07/01/25(@) (b)
SM Energy Co.

6.50% due 07/15/28(a)
6.63% due 01/15/27(a)
Sonic Automotive, Inc.
4.63% due 11/15/29(a) (b)
Southwestern Energy Co.
4.75% due 02/01/32(a)
5.38% due 03/15/30(a)
7.75% due 10/01/27(a)
Spectrum Brands, Inc.
3.88% due 03/15/31(a) (b)
5.00% due 10/01/29(a) (b)
5.50% due 07/15/30(a) (b)
5.75% due 07/15/25(a)
Spirit AeroSystems, Inc.
7.50% due 04/15/25(a) (b)
Springleaf Finance Corp.
6.63% due 01/15/28(a)
Sprint Capital Corp.

8.75% due 03/15/32

SRS Distribution, Inc.

4.63% due 07/01/28(a) (b)
6.00% due 12/01/29(a) (b)
6.13% due 07/01/29(a) (b)
SS&C Technologies, Inc.
5.50% due 09/30/27(a) (b)
Stagwell Global LLC

5.63% due 08/15/29(a) (b)
Standard Industries, Inc.
4.75% due 01/15/28(a) (b)
Standard Industries, Inc./NJ
3.38% due 01/15/31(a) (b)
Staples, Inc.

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

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

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

Summit Midstream Holdings LLC /
Summit Midstream Finance Corp.

8.50% due 10/15/26(a) (b)
Sunoco LP / Sunoco Finance Corp.
4.50% due 05/15/29(a)
4.50% due 04/30/30(a) (b)
Switch, Ltd.

3.75% due 09/15/28(a) (b)
4.13% due 06/15/29(a) (b)

259,449
186,818
161,729
49,140
548,954
77791
208,757
78,945

23,893
62,528

58,290
19,000
104,064
119,744
21,044
51,013
101,436
28,280
124,457
106,515
404,175
53,360
66,000
44,221
206,399
58,531
270,254
29,065

239,775
165,575

145,318
79,726
60,922

44,121

46,500

51,710
123,444

22,740
32,555
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40,000

33,000

30,000
95,000
52,000
108,000
84,000

128,000
100,000
140,000
254,000

25,000

74,000
158,000

12,000
654,000
310,000
317,000

97.000

70,000

56,000

90,000
105,000

87.000

92,000

9,000
155,000

40,000
13,000

92,000
30,000

110,000
105,000
45,000
31,000
70,000
31,000
45,000
57,000
100,000

234,000
161,000

Synaptics, Inc.

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

3.63% due 01/15/29¢(a) (b)
Tallgrass Energy Partners LP /
Tallgrass Energy Finance Corp.
5.50% due 01/15/28(a) (b)
6.00% due 03/01/27(a) (b)
6.00% due 12/31/30(a) (b)
6.00% due 09/01/31(a) (b)
7.50% due 10/01/25(a) (b)

Targa Resources Partners LP / Targa
Resources Partners Finance Corp.

4.88% due 02/01/31(a)
5.00% due 01/15/28(a)
5.50% due 03/01/30(a)
6.50% due 07/15/27(a)
6.88% due 01/15/29(a)
Tempur Sealy International, Inc.
3.88% due 10/15/31(a) (b)
4.00% due 04/15/29(a) (b)
Tenet Healthcare Corp.
4.63% due 06/15/28(a) (b)
4.88% due 01/01/26(a) (b)
5.13% due 11/01/27(a) (b)
6.25% due 02/01/27(a) (b)
Tenneco, Inc.

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

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

4.75% due 02/01/28(a)
Transocean, Inc.

11.50% due 01/30/27(a) (b)
TriMas Corp.

4.13% due 04/15/29(a) (b)
TripAdvisor, Inc.

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

6.25% due 09/15/24(a) (b)
8.88% due 06/01/24(a) (b)
Uber Technologies, Inc.
4.50% due 08/15/29(a) (b)
7.50% due 09/15/27(a) (b)
United Airlines, Inc.

4.38% due 04/15/26(a) (b)
United Rentals North America, Inc.
3.88% due 02/15/31(a)
4.88% due 01/15/28(a)
5.50% due 05/15/27(a)
United States Steel Corp.
6.88% due 03/01/29(a)
Univision Communications, Inc.
4.50% due 05/01/29(a) (b)
US Foods, Inc.

4.63% due 06/01/30(a) (b)
Vail Resorts, Inc.

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

¥z
35,600
29,205
27,863
91,200
47,840

98,153
85,522

123,205
97.609
138,583
262,862
26,344

61,252
136,275

11,410
641,149
303.220
318,300

94,333

67,441

56,840

82,800
103,987

86.758

82,657

9,225
129,777

38,900
13,516

79,660
31,200

106,714
94,536
44,145
31,748
71,435
28,012
40,434
58,710

104,125

223,061
152,016

88
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Vine Energy Holdings LLC
167,000 6.75% due 04/15/29(a) (b) 168,698
Vista Outdoor, Inc.
161,000 4.50% due 03/15/29(a) (b) 144,498
Vistra Operations Co. LLC
48,000 4.38% due 05/01/29(a) (b) 43,860
5,000 5.00% due 07/31/27(a) (b) 4,800
190,000 5.63% due 02/15/27(a) (b) 188,016
Wabash National Corp.
70,000 4.50% due 10/15/28(a) (b) 58,321
Welbilt, Inc.
75,000 9.50% due 02/15/24(a) 75,281
WESCO Distribution, Inc.
148,000 7.13% due 06/15/25(a) (b) 153,550
148,000 7.25% due 06/15/28(a) (b) 154,004
White Cap Buyer LLC
44,000 6.88% due 10/15/28(a) (b) 40,655
WMG Acquisition Corp.
85,000 3.75% due 12/01/29(a) (b) 76,075
Wolverine Escrow LLC
329,000 9.00% due 11/15/26(a) (b) 208,816
40,000 13.13% due 11/15/27(a) (b) 15,000
WR Grace Holdings LLC
90,000 4.88% due 06/15/27(a) (b) 84,949
38,000 5.63% due 08/15/29(a) (b) 32,965
Wynn Las Vegas LLC / Wynn Las Vegas Capital Corp,
38,000 5.50% due 03/01/25(a) (b) 36,910
Wynn Resorts Finance LLC / Wynn Resorts Capital Corp.
144,000 5.13% due 10/01/29(a) (b) 126,792
Yum! Brands, Inc.
88,000 4.63% due 01/31/32(a) 80,135
Zayo Group Holdings, Inc.
60,000 4.00% due 03/01/27(a) (b) 52,639
#HESE 47,256,546
RESE (& $53,233,390) 47,623,206
&35 (&l $58,581,472) 52,567,543
HREL
ZiEk (11.7%)
TARVEE (9.6%)

3,017 Reichhold Industries, Inc. 5,828,844
TARVREGE (& $0) 5.828.844
WIEVITILT (0.6%)

11,077 Intelsat S.A. 346,156
W7V IIEE (il $901,945) 346,156

KE (1.5%)
717 Battalion Oil Corp. 13,437
467 Claire's Stores, Inc. 157,612
31,186 Clear Channel Qutdoor Holdings, Inc. Class A 85,761
11,000 EP Energy Corp. 90,750
3.156 iHeartMedia, Inc. Class A 52,421
13,286 International Oncology Care, Inc. 134,056
116,913 MYT Holding LLC Class B 125,798
195 Neiman Marcus Group Equity 39,000

1,072 NMG Parent LLC 214,400
KESE (Sl $1,771,043) 913,235
EiEHEst (8l $2.672,988) 7,088,235
B (1.7%)

KE (1.7%)
323 Claire's Stores, Inc. 831,725
201,713 MYT Holding LLC(a) 220,876
KESE (Eifi $835,756) 1,052,601
B5tiaEt (&l $835,756) 1,052,601

O

16,555

2,274

2,318

usD 598,627

TEIEREISEE (0.8%)

KE (0.8%)

VICI Properties, Inc.
KRESE (&l $300,126)
THEREETAH (@ $300,126)

2952k (0.1%)

KE (0.1%)

NMG Parent LLC

due 9/25/27

KESET (Bffi $0)
O35V h&Et (&l $0)

S4Y (0.0%)
WIEvITIT (0.0%)
Intelsat Jackson Holdings S.A.
Loty IIEst (Eff $0)
S« vEst (Eif $0)

EHER (1.0%)

2y T—F (1.0%)
ERFEE (1.0%)
Skandinaviska Enskilda Banken
0.13% due 4/29/22
AVI—-7VE5 (il $598,627)
EHERSET (B $598,627)

BEGE (@l $62,988,969)
RESLUNEEZBEY 28H
waE

(a) EERIBMNEESS.

(b) 144AGESS. 1933FEEEFE144AIL—)VICHE > T, EFRORIRSE
NTV2BEIMHEES. BRNRRSNICEFE. BB IEEHARER
[CERFCD OIREC I o H5ICHAY DEVRY . HEXBIMEESS (SRS N
BOVERRBREINEE o

(© FTT#IUbUIES,

(d) FHHEEIFEOTY,

SERIERD I N TOEIMEEESSE

¥z

507,245
507,245
507,245

48,891
48,891
48,891

23
23
23

598,627
598,627
598,627

61,863,165
(904,001)

60,959,164

SHOREDHMICEINTE

MEEZFDPRIEM TIER <, URTDFREEICK > THRINTVET,
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A TREGSEFIHET 7V R (BEEIRE)

2022 4 B28HIBENT S A A —PYT S ADHNEABSCELZNES WEED—1.2%)
B\ EE1EF TSR REE 55Y  ZRSE E i STl (38) FETELE . (18)
JPY HSBC Bank 18,689,212 5/6/2022 usD 145618 % - $ (2951) % (2,951)
JPY  HSBC Bank 18,149,716 5/6/2022 usD 149,362 - (10,813) (10,813)
JPY  HSBC Bank 64,811,496 5/6/2022 usD 505,868 - (11,119) (11,119)
JPY  HSBC Bank 1,709,953,054 5/6/2022 USD  13,889.49% - (836,301) (836,301)
JPY  HSBC Bank 1,525,426,101 6/2/2022 UsD 11909736 - (254,729) (254,729)
USD HSBC Bank 11,909,736 5/6/2022 JPY 1526828115 254,455 - 254,455
USD HSBC Bank 1,088,073 5/6/2022 JPY 133475578 69,166 - 69,166
USD HSBC Bank 682916 5/6/2022 JPY 87837273 12,397 - 12,397
USD HSBC Bank 189,521 5/6/2022 JPY 23465671 10,392 - 10,392
USD HSBC Bank 134,579 5/6/2022 JPY 16,883,314 5,698 - 5,698
USD HSBC Bank 179,651 5/6/2022 JPY 23113527 3,211 - 3,211
USD  HSBC Bank 553,663 6/2/2022 JPY 70649065 13,869 - 13,869

$ 369,188 $ (1,115913)  § (746.725)
20224 4 B28HEHENT 5 X B —BRLY S ADHAEABLERNES (WEED—2.9%)
SV HEEF LREE FER 5N BRE Sz M (38) SR (18)
BRL HSBC Bank 2,245,508 5/3/2022 UsD 474404 $ - $ (276890 % (27.689)
BRL HSBC Bank 3,027,208 5/3/2022 usD 630,639 - (28,414) (28,414)
BRL HSBC Bank 178,811,881 5/3/2022 USD  37.418,699 - (1,846,328) (1,846,328)
BRL HSBC Bank 2,479,549 6/2/2022 usD 488,945 - (603) (603)
BRL HSBC Bank 171,024,035 6/2/2022 USD 35,152,853 - (1.470,016) (1,470,016)
USD  HSBC Bank 35,474,805 5/3/2022 BRL 171,024,035 1,451,728 - 1,451,728
USD HSBC Bank 594,909 5/3/2022 BRL 2775171 42,824 - 42,824
USD  HSBC Bank 605,510 5/3/2022 BRL 2,844,557 39,621 - 39,621
USD  HSBC Bank 690,189 5/3/2022 BRL 3,276,962 38,278 - 38,278
USD HSBC Bank 381,435 5/3/2022 BRL  1.808,666 21,623 - 21,623
USD  HSBC Bank 488,247 5/3/2022 BRL  2.355,207 19,708 - 19,708
USD HSBC Bank 668,356 6/2/2022 BRL 3,376,900 3,283 - 3,283

1,617.065 $ (3373.050) % (1.755.985)

2022 4 B28HIREN T S AD —AUDT S ADHNEAEEEZNES (WiEED—0.5%)
B\ EEIEF LWEEE REE F5Y TS E B aliif S (18) S (18)
AUD HSBC Bank 298,854 5/3/2022 USD 213768 § - $ 2312 % (2.312)
AUD HSBC Bank 81,939 5/3/2022 UsD 61,451 - (3.474) (3.474)
AUD HSBC Bank 261,811 5/3/2022 usD 196,145 - (10,898) (10,898)
AUD HSBC Bank 6,970,559 5/3/2022 USD 5,214,092 - (282,011) (282,011)
AUD HSBC Bank 7,382,578 6/2/2022 USD 5,304,522 - (78,267) (78.267)
USD HSBC Bank 5,304,522 5/3/2022 AUD 7,387,031 77.764 - 77,764
USD HSBC Bank 103,034 5/3/2022 AUD 139,803 4115 - 4,115
USD HSBC Bank 64,131 5/3/2022 AUD 86,329 3,049 - 3,049
USD  HSBC Bank 226,182 6/2/2022 AUD 316,691 1,991 - 1,991

$ 86,919 $ (376962) $ (290.043)
20224 4 B28HIREN T S X E —ZART S ADHNEHBEELRNES (HEED0.0%)
B0 EE[EF LRE REE 5y BSRE iz M (38) SR (18)
USD HSBC Bank 275877 5/3/2022 ZAR 4326938 § 6,841 $ - $ 6,841
USD  HSBC Bank 3,860 5/3/2022 ZAR 56,340 356 - 356
USD  HSBC Bank 3.229 5/3/2022 ZAR 47,265 290 - 290
USD  HSBC Bank 4,054 5/3/2022 ZAR 62,575 164 - 164
USD HSBC Bank 20,336 6/2/2022 ZAR 321,417 421 - 421
ZAR HSBC Bank 53,423 5/3/2022 usD 3.423 - (101) (101)
ZAR HSBC Bank 47,952 5/3/2022 usD 3,307 - (325) (325)
ZAR HSBC Bank 287.212 5/3/2022 usD 18,307 - (449) (449)
ZAR HSBC Bank 165,089 5/3/2022 usD 11,297 - (1,033) (1,033)
ZAR HSBC Bank 3,939,442 5/3/2022 USD 268,993 - (24,050) (24,050)
ZAR HSBC Bank 4,339,761 6/2/2022 usb 275877 - (6,988) (6,988)

$ 8.072 $ (32.946) § (24.874)




TAOKREREAMET 7V F (EEERE)

20225 4 A28BIREND T S A F —TRYT S ADABERBTEENES (HBEED0.0%)

BL ES1EF ZHEER REH 7Y S Eualiiin ¥ifi (45) sz~ (15)
TRY HSBC Bank 29,749,549 5/5/2022 UsbD 1,974,521 $ 35,280 $ - $ 35,280
TRY HSBC Bank 666,028 5/5/2022 usb 44,334 662 - 662
TRY HSBC Bank 392,743 5/5/2022 usb 26,283 249 - 249
TRY HSBC Bank 341,307 5/5/2022 usb 23,027 31 - 31
TRY HSBC Bank 533,084 6/2/2022 usb 35,196 2 - 2
TRY HSBC Bank 30,626,189 6/2/2022 uUsb 2,024,399 - (2,239) (2,239)
USD  HSBC Bank 21,185 5/5/2022 TRY 314,055 - (32) (32)
USD  HSBC Bank 31,970 5/5/2022 TRY 474,816 - (108) (108)
USD  HSBC Bank 22,580 5/5/2022 TRY 339,501 - (356) (356)
USD HSBC Bank 2,024,399 5/5/2022 TRY 30,021,255 - (3.758) (3.758)
USD  HSBC Bank 51,467 6/2/2022 TRY 784,565 - (336) (336)
$ 36.224 $ (6.829) $ 29,395
20225 4 A28HIRAEDNI SAG—BEEL I b - 75 ADNERBILERIES (FWEED—0.1%)
BL ESIEF TR AEH 7Y S E{fifa Sl (8) sz~ (15)
BRL HSBC Bank 33.348 5/18/2022 usb 6,609 - $ (8) (8)
BRL HSBC Bank 36911 5/18/2022 usb 7.762 - (456) (456)
BRL HSBC Bank 3,423,063 5/18/2022 usb 719,712 - (42,099) (42,099)
CLP  HSBC Bank 1,793,960 5/18/2022 usb 2,085 - (3) (3)
CLP HSBC Bank 2,139,202 5/18/2022 usb 2,562 - (78) (78)
CLP  HSBC Bank 180,862,237 5/18/2022 usb 224,042 - (14,057) (14,057)
HUF  HSBC Bank 766,621 5/18/2022 usb 2131 1 - 1
HUF  HSBC Bank 953,966 5/18/2022 usb 2,776 - (124) (124)
HUF  HSBC Bank 77.157.349 5/18/2022 usb 221,278 - (6.757) (6.757)
MXN  HSBC Bank 88.884 5/18/2022 usb 4,313 - (10) (10)
MXN  HSBC Bank 111,158 5/18/2022 usb 5,455 - (73) (73)
MXN  HSBC Bank 8.997.721 5/18/2022 usb 444,529 - (8,878) (8.878)
TRY HSBC Bank 10,077.871 5/18/2022 usb 665,612 8,635 - 8,635
TRY HSBC Bank 111,842 5/18/2022 usb 7.470 13 - 13
TRY HSBC Bank 120,716 5/18/2022 usb 8,075 1 - 1
USD  HSBC Bank 69,063 5/18/2022 BRL 323,672 4,990 - 4,990
USD HSBC Bank 61,501 5/18/2022 BRL 290,319 4,031 - 4,031
USD HSBC Bank 9,563 5/18/2022 BRL 48,087 44 - 44
USD HSBC Bank 20,715 5/18/2022 CLP 17,122,034 836 - 836
USD  HSBC Bank 6,431 5/18/2022 CLP 5,226,928 362 - 362
USD  HSBC Bank 3,369 5/18/2022 CLP 2,866,315 41 - 41
USD HSBC Bank 20,864 5/18/2022 HUF 7,158,961 960 - 960
USD HSBC Bank 3,459 5/18/2022 HUF  1,207.890 101 - 101
USD HSBC Bank 3,551 5/18/2022 HUF 1,277,835 - (1) (1)
USD HSBC Bank 41,636 5/18/2022 MXN 844,270 759 - 759
USD  HSBC Bank 9,345 5/18/2022 MXN 186,394 321 - 321
USD HSBC Bank 6.914 5/18/2022 XN 141,987 40 - 40
USD  HSBC Bank 21,064 5/18/2022 TRY 315,346 - (34) (34)
USD  HSBC Bank 7,000 5/18/2022 TRY 105,291 - (45) (45)
USD  HSBC Bank 60,258 5/18/2022 TRY 901,656 - (66) (66)
$ 21,135 $ (72.689) $ (51.554)
BE QST :
AUD - =R
BRL — J3SIIL-UTIL
ctp - FU-RY
HUF - N\YAU—-TzxUVhK
JPY - B&H
MXN —  XF23-RY
TRY - HML3-US
uUsb —  KFb
ZAR — ®BFIUN-SUR
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FALT e IR— IY—T7UR
<fAetEsR>
LIT7UR (FAOKESSFHET 7V R (BEERE) ~N\AA—)LRT7VR~) W"BEWTRELTWVWD
[FAT - Yx— - IYP—=T7VR] OREH (2021F12890) &, ¥ U7V ROREAHNELR>THIEITD
T, 2022101 2BRELCHITEIAD - ¥2— - IP—T 7V ROBABEDOASE#BEHWOZUE Uiz,

W40 - ¥2— - IY—T 7V ROEEFTERIR
20225 4 A13H~2022F10A12BICH I 3 EELFTEHMIH U T B A,

WEAEERER
20225 10A128R%E. BEEEIEFFOEFANESHI T A
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IA4D + IR— - IY=T7UR
ERHSE $178 (REE 20214128 90)

(ERISREARE 2020 12H108~2021412H9H)

FAD - XX— - IP=T 7V FOERRRZE CHRSEB L LIFET,

*HT 7V ROLHEHIRDE T,

E A 7B #|FEULTOPEODRAHBENDEREICKY ., FIBRADERZSHS LU CGERZITRVET,
FERE N R | FFEERTORMLE

% 0 #H A Al BR

TEBEEFREAD30%LLT

KHI72YBIRIA UL
Daiwa Asset Management
K7 Y bYRIAY MR

RRETRBXAOA—-TEIE 1S
https://www.daiwa-am.co.jp/
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W {EREAR DR EETER & RS DHR

(M)
10,190
— EUE(fER
10,180
10,170 i ————
10,160
10,150

BB L S
(2020.12.9) (2021.12.9)

2 £ i % N =

F B = B o o= @Aﬂﬁb%
M % %

(HA5)2020E12859H8 10,170 — -
128% 10,170 0.0 -

20214 1 AX 10,170 0.0 —

2 B 10,170 0.0 -

3 BX 10,169 0.0 -

4 BxX 10,169 0.0 -

58X 10,169 0.0 —

6 Bk 10,168 0.0 -

7 B 10,168 0.0 -

8 Bk 10,168 0.0 -

9 Bx 10,167 0.0 —

108% 10,167 0.0 -

1MAX 10,167 0.0 -
(HA7)20211289H 10,167 0.0 -

49 I%x— - IY=T7UR

QHIERREIRICHIT D [SE0DERAL]
TEMEPEEDZLMICRERL. SHOBEEYI—/L - O—VEF(IC
KBDEAEITIAHTY,

SR—rTFUFICDONT
RENEDPEEDLTLMICRRL. RERSIBL0I—)L - O—VE
[CLDERZITVE U,

ORNVFI—TEDERICDONT
BT 7Y RIGERADOFHA X FEREEL BRIV FI—TBLU
SERHZRITTHIEEA.

(SRDEREH)
MEMECEEORLMICERL. EHOERPI—L - O—VFICK
B EBAEITSHETT,

W 15040 OERADIEH
B B =l
FTEESFEY —
ARG 15 —
ZDHEHH 0
(ZDAfth) (0)
EE 0
(1) BROBESSUREAL L TEMEL TS FI REOREE TSR

(x2) BECEICHFRBEMERAALTHIET,

WSES SUEE DR
Z DHETMHEESF
(20204128 1081520214128 9B T)

5 ff g | % N &

ES| TH T

p | EPEER S 110,997,998 (”1997%¥)

(E1) BESEERIFHE.

(x2) ﬁgg%ﬁktb%li%ﬁﬁ%%%ﬁ*ﬂﬁ% (ERifttE) BIUESFEYZR
T °

(E3) BT 7Y RE FRINADERRZEDS UTREERZIT>THY. XUF
N—IBRUSEREHEH ) A

GERZE)
SEEMEBESDHBICONT
(B (i - BSER]
Hig 1 10,1770 HEiR 1 10,167 [EEE : 20.0%
(BEMEOELCEEER)
J—)b - O—VEDA@I DV A T RABTHB U SR ED 5.
BEEMZBEFETELE U
SIREREICOVT
OBENEHERTR
LBIEREZE L T, BIRBRESAIREMNSEN - BHSREN
ZHFELF UL, COEMBEREERIC. EERHS (318
) OFEY BLOEIBRI—ILEEYSHE< A T ABTHIZ L
FUI,

(1) SEEZEURE,
(£2) ( NFEEICKZDHDD T, LROBFICESENTSUEEA.
(E3) BAEREEIHET,

WEEG5TEHRR
SEREAPICH T D EERTERAGH I A

WAABERRR
SEREIRICH T 2 EMAESFZFOEBPANEEH D FE A
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FA4D - I%x— - IY—=T7Y

K

WISEETHEDER
2021128 9 BIR#E
m 5 X
= S ERE A =
e %
J—)U - O—2%., Z0fth 6,782,301 100.0
SIS EREE 6,782,301 100.0
GE) FHEREDBAFREISTIE T,
BEE, 8&. TAPLUBREMBEDIAR
20214128 9 BEE
= 5 T
(A) EE 6,782,301,285H
J—)b - O0—V% 6,782,301,285
(B) &fF -
(C) $iEELEE(A—B) 6,782,301,285
JTAS 6,671,046,264
RER ISR 111,255,021
(D) SEHEROER 6,671,046,26401
1 HO Y BAEME(C /D) 10.167M

FADFEEY TUESET VR (BEaI—2A) 96,254M
4D AVISEIRR - T7UR —4VT5&H-  (BEAvIHY) 5,385M
FADAVTFEIZR - TPUR AV I5EH-  (BEAYIRL) 11,530M

FATRKEML PI77V R (BEHER) KFLI—X 9.817M

> LPO7VR (BR2EL) BAMI—-X 6,964
LPT7VR (BRAEL) B&EaI—R 9,479H
Btk 1> a (BADER) 98,107H
=ty P 98,107H
BT 7 VR - vx— - R—hT 7z UA 979,761H
B77VR (BEERL) &7IUN-5YR-1-2 BRZED) 1,097
SEHHET 7R (BEERE) MLI-US-1-2 (BROEL) 2,690M
RE) BEELI N - 3-2 (BRHED) 1,350

J4OKES
JADKEBRAET VR (BEE

94D - F-ANSUTERSKe (@BFAER) #Hlad-2 98,203M

IA4D - A=A NS UTBESka (BRNER) BEEaI—2X 98,203H

947 - F-ANSUTRESHKe BASEE) HARBEYAVad-2 982,029M

TADKBHAL T Y o EEERL) o NUTL 0.652M
U9—Y - @BEEULI - O—-X (BRHER)

* éﬁﬁ%@ﬁ%ﬂ%ﬂlé ) DFEEESAF10,167M T,

*EiE(CHIT B TTAEF66,337,383,629M. BIERHRIPICH T 2BIIRETA
#81324,638,372,125M. EF#HITTALRIF84,304,709,490M T Y,
*BEERICBIFDEVT —T 7 Y RERENRE T DIRESTEDITAEE :

SA4DBR225-Y T MM 1- 2019-03 (EEEEHRERER
J—JUR - D772 R (FOFsH) (Ei&HEIRERER)
9=Fyh-U9=y (QAMERA3%) EEMBAT7 YR (BRIEEREREA
=4y -U9—y (JAMEMES%) BEHHAT 7V R (BRERRERSR
F47-70-Nb 1 o TEERTI7 VR —AIFER-  (BEAvIBY)
F47- 701NV o TEEHK I 7V R —A |5~ (BBAYIBL
FATFEITO—NIL - NUa— (BEANvIHY)
94UFE7D—Aw NUa— (BEANYIRL)
NWQZO—/NILEEESES D 7 R (BBAYIHY)
NWQZO—/VUEGESES T 7~/ K (BBANY IEL)
SAD/ RICIY AEF 4T+« - T7UR
USEENBHED 7V~ (BEAYISHY /F 1 ORER)
USESNBYEET 7>~/ (BEAY IRL /1 EREL
NWQZO—-NUEEiEE 77~ R (BEAvYYHY /BADEER)
NWQZO—NIVE#EES 7 7V R (BBAY IRL,/ BEHER)
NWQIZO—-NIVEEIS D 7V R (BBAY IS /BERRL)
NWQIZO—-NIVEES D 7V R (BBAY IBL,/ BERRL)
RV I T« THRRT—T >
WREU I T« THRA—T> (F 2 ERER)
NWQZO—-NUEEES 77V R (BEAvY YHY /BADEER)
NWQZO—NIVEG#ESES D7V R (BBAYIRL/ BEHER)
DCIAD - IR— - R—bTHUF
949*.%1#77/ o G “ﬁﬁm) -~UTIL
Uy—rX— HAM - 3—2 BEHER)
5’4’7*.%1#7?) a (;E%%}R’“) - kUL
- ERIL- j 2 (= )
H N (;E*‘JJR*“) - ~NUFIL
UTM-Z—X(&H“EW
FI—a (iéiéi%i}?’*:‘iz) - ~NUZIL

A= KR -
IAD/TATFUTAXRBRT 7R - NSIALYT b -
FATFETO—N - NUI—H%T7 VR (940 SMABH)
JAORERENHET 71 (BEERE) TSI - L7 I-2 (BRAED)
BEAMET 7 VR (LE%W”) B84[- 3-2 (BRHEL)
AMET 7R (BEERL) KR - 2-2 (BEHER)
JAORERRHMET 7 VN (BEERE) RRL- 1-2 (BASER)
IAIBFY—K - T7UR - IR— - R—hTxUF
IAOHERY TUESE T 7 VR (EERRI—R)

531,632,690M
1,965,311.641H
129,833H
160.914H
977,694H
977.,694H
9,608M
9,608H
49,107H
49,107H
2,074,249
1,676
1,330
180,729H
737,649H
95,276H
337,885
983H

983H

983H

983H
4,082,297,237H

132,757H
52,987H
467.315H

12,784H

1,988,495H
3,666
155,317H
38,024H
4,380
22,592H
80.587,771HM
33.689H

WSROI
= B52020F128108H E202141289H
L = | H
(A) BEHFIN A 6,353,364M
R 34,938
SRR A 6,388,302
(B) Z0fthEM AN 30,929
(C) HHRiETE(A+B) A 6,384,293
(D) AU EISTE 1,128,566,954
(E) BRHEIEmE 21,428,973,017
(F) EhfEstE=ERE 418,045,377
(G) &5t(C+D+E+F) 111,255,021
FEREISRE (G) 111,255,021

(1) BEBHEECE. —RORORNOMEC TALDERZVV. TA%Z
TO5GIEMmE LT, LO35BGFERE L TIIEEINE T,

(0E2) BiEstEERECE BNEFEEETAEDERZVV, TAZ TS
SFOFBAE LT, LO25EEFHME L TRIESNE Y,
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