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Bl 30 HADE SRR

2 # fif &# . BB s .
AR H e | BRa | B_® | maxe | Zees | GNE
(n858) NEe | BE= AR ‘
M M % % % =Pl
24837 (2015 2 B 5 H) 9,633 30 A0 0.1 0.3 99.0 903
2587 (2015 3 A 5 H) 9,744 30 1.5 0.3 99.0 913
26837 20155F 4 B 6 B) 9, 691 30 A 0.2 0.3 99.0 909
2788 (20155 B 7 H) 9,707 30 0.5 0.3 99.0 910
28HAZK (2015 6 B 5 H) 9, 681 30 0.0 0.3 99.0 908
298K 2015 7 B 6 H) 9, 584 30 A 0.7 0.3 99.0 881
3088 2015 8 B 5 8H) 9, 448 30 VAN | 0.3 99.0 869
3183 20159 B 7 8) 9, 287 30 AR B | 0.3 99.0 854
32HAZK (2015108 5 H) 9,029 30 A 2.5 0.3 98.9 830
33HAZK (2015118 5 8) 9,103 30 1.2 0.3 98.9 807
34837 (20154E128 7 H) 8, 880 30 VANERYI 0.3 98.9 787
3587 (20164£ 1 A 5 H) 8, 662 30 VANRRYI 0.3 98.8 749
36EAZR (2016£ 2 A 5 H) 8,503 30 A 1.5 0.4 98.9 735
378K (2016E 3 A 7 H) 8,577 30 1.2 0.1 99.0 726
38HAZ R (2016E 4 B 5 H) 8,624 30 0.9 0.0 99.0 730
3987 (2016E 5 B 6 H) 8,751 30 1.8 0.1 99.0 737
40EA>K (20165 6 H 6 H) 8, 807 30 1.0 0.0 99.0 740
MER (2016 7 B 5 H) 8,812 30 0.4 0.0 99.0 740
283K 2016E 8 B 5 H) 8, 855 30 0.8 0.3 99.0 744
43837 20164E 9 B 5 8) 8, 887 30 0.7 0.3 99.0 746
44837k (20164E108 5 8) 8, 861 30 0.0 0.1 99.0 744
45EAZK 2016E11B 7 8) 8,773 30 A 0.7 0.0 99.0 734
46HAZK (20164128 5 H) 8, 821 30 0.9 0.1 99.0 735
47887 2017 1 B 58) 8, 855 30 0.7 — 98.9 735
48HAZK (2017E 2 B 6 B) 8, 850 30 0.3 0.1 98.9 735
49HAZK (2017%£ 3 2 6 H) 8,852 30 0.4 0.1 99.0 735
50885 (2017782 4 A 5 H) 8,791 30 A 0.4 0.1 98.9 730
51887 201785 A 8 H) 8,784 30 0.3 0.0 99.4 729
52837 (2017 6 B 5 8) 8, 781 30 0.3 0.0 99.8 729
53HA% (201777 B 5 H) 8,713 30 A 0.4 0.0 98.9 723

(1) BEMEBEDEEERIIDEIAM,

(£2) AHEEALEE. YP—T7 Y ROBALEREL T 7Y RN—RITRELICDDESHET .

(£3) AHEEALREHGTOENLES EGRTES) BRrUEFEYERTET,

CX4) BT 7V RE 772 ROBABHICH U GEUREBIESN BV D, R FY—IBIUSEBHECEH LTSV FEA.




USHEEANA - A1 —ILRHET 7V R (BEANY IHY BRRER)

8 i

BEMBHFOEBICONT

(M)
8,950

8,900

8, 850

8,800

8,750

8,700

8,650 0
SEATHR SEABHAR SEA9HAR SE50HAR 518K EE5283R ZE53HAR
(2017.1.5) (2017.2.6) (2017.3.6) (2017.4.5) (2017.5.8) (2017.6.5) (2017.7.5)

BAEMmER (Fe) NiCEHIREREME (L) TUEERER (BEH)

* NEEHREREMES, Hiie BHAH) ZHEHBICBRELUICDBDEHFFULTHELILDBDT, T7Y MNERADERBENZR/INT s —<Y V2%
RIHDTHY . BESETDBERDODRRZERIT DD TIFH Y FE A,

*NEREB/IRET DN EINCOVTIF. BESFNHAITZI-RICKIERIE T, &fc. DESOBEBRKMERF. 77 ROBAMEEC K
WERYWET,

WEHE(TRE - R
ZBA8HAE : 8, 855F
ZE53HAK : 8, 713 (BEttL 7 Bc&180M)
& R :0.4% (DEESEIREN—R)

BEEMEOFEEHER

[FAD - PUZT L bSAN=FA4D /UYL -US - Y3a—k-Falb—I3v:

NA - A—JUR - RYR - T7PUR (ANvITISR) | LT TUS - Y3—hk-Falb—y3
Ve NAA=)LR - RYR - TFUR HAANYITISR) | EVWWET,) Z@EUT, KEDE
HINA - A =)L REEFICRE L. KRIVETDEEICH U TKRILTEY /BEHEVDOEEN vV
VG |IETIE SR, HELUTVDER/NA - A —ILRREBEDILUIw b - AU Y R (FEITH
DIERNDEICELDAEY DE) OFEINEEN TS IBRERGY . BEMEBEIEFEUE U, <D
U<I(F MEEBEICOVNT] BI8BIIRE0,




USHEHEANA - A1 —ILRRET 7V R (BEANY IHY BRRER)

B % = A b A=
! % % %
(HRE) 20174 1 B 58 8, 855 — — 98.9
Z548HA 1B% 8, 863 0.1 0.2 99.0
(HAZR) 20174 2 B 6 B 8, 880 0.3 0.1 98.9
(HAE) 201742 B 6 8 8, 850 — 0.1 98.9
Z549HA 2 A% 8,876 0.3 0.1 99.0
(HAZR) 20174 38 6 & 8, 882 0.4 0.1 99.0
(HAE) 2017438 68 8, 852 — 0.1 99.0
55047 EPEES 8,813 A 0.4 — 99.0
(HAZR) 20174 4 B 5 8 8,821 A 0.4 0.1 98.9
(HAE) 201744858 8,791 — 0.1 98.9
55157 4 AR 8, 806 0.2 0.0 99.0
(#AzK) 20174588 8 8,814 0.3 0.0 99. 4
(HAE) 2017458 8 H 8, 784 — 0.0 99. 4
E=Ly)t 5 8% 8, 807 0.3 0.0 9.5
(HAR) 2017 6 B 58 8,811 0.3 0.0 9.8
(HIE) 20176 B 58 8,781 — 0.0 9.8
55380 6 AR 8, 740 A 0.5 0.0 98.5
(BAK) 20177858 8,743 A 0.4 0.0 98.9
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PELICDONT

ZBABHA~ZES3MAD 1 FOH U DEEE BhAH) FENZN0HEVZLE U
NN BT DRERMLIE D INEDEEOSEERE (15038Y) | ZTSRIESL,
BH. BR|@ICOETTUL TR, BRABHICEDETERTETLILEEET T,

BDEFEEOANER (1 505Y)

554857 554980 55508 518 55524 55538
15 =] 201771868 |20174287H [201743878 |20174486H [201745898 |20174686H

~0172868 | ~2017£3H6H | ~20174 4858 | ~20174£5H8H | ~20174 6 A5H | ~2017&£7H5H

LN EEE (Bhdd) (F) 30 30 30 30 30 30
NEAEMMERLEEE (%) 0.34 0.34 0.34 0.34 0.34 0.34
SRz (M) 18 20 15 17 18 15
LEADINEIS () 1 9 14 12 " 14
BHEEIECNRE (F) 339 329 315 303 291 277

GE1) [HEAOINE] (& [BEEREOESZNG] SLU REEREOBMAISTESER] NSNRICKYUILEETY, £, LGNS (& NNEHEE
&) BRO [DEEBELE] HODBEICHHLICHRETT,

(E2) AFRBEBTTEY., SO E SHDOINHUNDEH N LENES BEAH) [CEBLBVSEENH) ET,

(3) SHMHEEONEEMBALRFLHDEE Fidd) OHRBEMEA DAY ([CHIDIHET, T7Y FORNGEELBFEBDET,

BRmoEE0stEBE (1 505Y)

B =] 5548HH 54958 5505 515 55289 555358
(a) REZRREOESE NG 18.62M 20.091 15.63M 17.87M 18.72M1 15.77M
(b) RELEROBMEISTESER 0.00 0.00 0.00 0.00 0. 00 0.00
(c) NasREs 66. 21 66. 21 66.22 66.22 66. 22 66. 23
(d) DECAERIRY %= 284.73 273.34 263.43 249. 06 236.94 225.67
(e) ZHnEngE (at+b+c+d) 369. 56 359.65 345.29 333.17 321.90 307.68
(f) D 30. 00 30. 00 30. 00 30. 00 30. 00 30. 00
(g) ZHRENENZE (e-f) 339. 56 329. 65 315.29 303.17 291.90 277.68
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DR, HRRE - ERHRSSOIFERFOXD
PRSI E. ERRSESEFSRERDEMN. DERNTDET 7V RO
B, BARDBHREHEOIIMD
(RFEIRIT) (M (0.016) | ZEERITHIF. ERMEDEE. RESHNSDERDEITOXMM

5 5t ® M 51M 0.577%

(RE=*) (19) (0.214)

(AR = %) (31 (0.348)
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(1) HPOER (HEROHIDDDDEHERZSO) (FEN. BHICK > TERMENMICEEN G D8, BEDHMEDEREAICK
WEHUERTY, 8. TEELFHE. BMEESEEIBHBLUZOMERE. COT7 Y RIEFANTVB YT —T 7Y
ROSZILScREBED S B, ZDT 7Y RICHILT 20 DZESHFET .

(£2) BEEOERIFE. COT7 Y RIHEAANTVDREERS (W F—T 72 NER<:) Wl >cBRAZSHE B, BB,
LIRS EFEISOBIOFERRIERICHI2Z [1H0ZYOBERAOEM] AEETEDHBDICDOVTE HALLT 7Y RO
BE] [CKRITBHIEELTHEIET,

(E3) REWISEEBCEICHRBZEMLBAEALTHIET,

(E4) L=EBEE 1O DZNZTNOBEMAERZHPOTEHREMEACHRLUCI0ZRCICHDTY,
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BEES KUEE DR

() IE(SFERmEL3F
QU171 86BN 5201747 8 5B%T)

(2) RIRESFERHMEIFORE - IR
(201741 B 6 B 5201747 B 5 B T)

R E H £ 48 B ~ £ 53 H R E H $ 48 H ~ £ 53 B
= il 58 F % E i #
O % B O % - O # B 0O # = H
F0O FH 0O FH N F0O FH 0O FH
eS| gAD -
(F5L552) 142.097 12,293 225.321 19, 500 77\“_1 N /g _ _ 3,886 3,900
(£ 1) B, HEREGSEN, OIDNICHERICLDBRENDZZSHET, Rt lad

(0x2) SBERELRE,
(E3) SEOBAREEIET,

(F) BRBFIBT,

.Ig d;uEﬁSWﬁ
RE(SFEEmESF
(20171 B 6 BN 5201787 B5HET)
Ed 48 H Ed 53 H
El i 7t i
b 1 O # = B | TR # 17 O # = B | s
F0O FH M FO FMH M
US SHORT DURATION HIGH
YIELD BOND FUND JPY 225.321 19, 500 86
HEDGED CLASS (A4~ VEE8)

(0X1) FHERELNAE.
(X2) SEDBARGEIET,

WAIEERA L OBSKR
(1);5}43&%7 RICH T 3 BEREIR P OFIEZREFRA & DE
YERNEART (5548HA~285381) hICHITF B FIZRAR
ALEDEE|RB Y EE Ao

QDAL - IR—APvT - IF—T7 U RICBIFBY
EREARS ch DFIERIRA & DEYE [1R557
Q0171 B 6 BHh52017E7 B58%0)

) SERHIE R DT ERETFHFIRERIC I I 2 FIZRR
ANDZI R

IEREAR (S548HA~285380) thICHITFB5TEZRET
FHADOFEZRBANDIILVESH Y FE A

XFIEBRA L. REGSHERCREEANCETDAEHENRE 1 BIRESND
MSERATHY . SERPBICHEITDET 72 RICHRDIFISERALIE KID
SE5CY.

R EH £ 48 B ~ £ 53 H
U= O - Y72 -,-h,--|
P = = T == T BiZESH (Bt) ICLDET 7V RORE - BB K

=S 5 |BEE g 2T T\ o ) | ES | 220 E CIREIRS

A B3RS C  |&3RED RN
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(1) SEFETAN—Z,
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WEAEERRR
MIF7VRFT « T XDHEHFANTHERT 7V
R aBEHE
. % 53 B &
J7 YR 0% | 968 |k %
F0O A %
SRS
(AT UHEB)
US SHORT DURATION HIGH YIELD
BOND FUND JPY HEDGED CLASs | & 292659 715.4%8|  98.9
GE1) HERBAG. MEEREEION T D5HDEEDILE,
GE2) FHBmREDSEAMFEIFUIET,
(2) B EETHES
- - AT B 5 W %
O ® |0 & | 9G&
0 e =
FAD  XR—AVT -
T 3,988 102 102

(E) BARBIFUIET,

BEE. 8ff TFS LUBEMEORSR
(017F2868). 017F3868). Q0I7F4858). Q07E5888). (017F6858). (0174785 B)HE

WIS EETEEDERK
01747 B 5 OB
Z 5 B &
B
5 = ¥ mE | & %
FMA %

SIS 715, 498 9.4
TAD - IXR—A VT -
= TFUR 102 0.0
d—)U - O—V%. ZF0fts 11,236 1.6
AR 726,838 100.0

(¥ FHEERDBRAREIF ST,

L] S| 48R 498K EEREES FESTHIR EERVELES FEO3HAK
(A)EE 738,269,876M|  738,319,469F3|  733,275,781F|  732,791,435F3|  732,467,007F3| 726, 838, 431
J-)b-0-V%F 6. 986, 400 6,851,072 6,910, 048 7,626, 461 4,373,118 11,236, 672
wEEFEEMAs (FHlER) 727,280, 285 727, 465, 605 722,362, 941 725,062, 192 727,991,107 715, 498, 987
FAD - RRAbvT - 4,003, 191 4,002,792 4,002, 792 102, 782 102, 782 102,772
=T 7 VR (FHEE) T T T ' ' '
(B)&f" 3,249, 389 3,159, 663 3, 206, 896 3,282,195 3,169, 987 3,218, 081
ES/NIE A5 i 2,491, 474 2,491, 505 2,491,535 2,491, 566 2,491,597 2,491,628
RILSFEERI 752,699 658, 378 700, 715 770, 597 653, 880 697,120
ZDMRILER 5.216 9.780 14, 646 20,032 24,510 29,333
(C)yuBERE (A—B) 735, 020, 487 735, 159, 806 730, 068, 885 729, 509, 240 729, 297, 020 723, 620, 350
PITZN 830, 491, 539 830, 501, 675 830, 511, 842 830,522,115 830, 532, 430 830, 542, 784
AR S 95,471,052 | & 95,341,809 |4 100,442,957 | & 101,012,875 | & 101,235,410 | & 106,922, 434
(D) ZIEROE 830,491,53900|  830,501,67500|  830,511,84200| 830,522,115  830,532,43000| 830,542, 78401
1 /04 B#(fzE (C/D) 8, 850 8, 852 8,791H 8,784M 8,781H 8,713

#* EBATRARICH T B ITAERIF830, 481, 444F, UERUEAR] (5548HA~55538) h(CH(T BIBNIRETTAEA(F61, 340M. FEFHNTAEEE 0HTY,
* SEOFRDFFEON= Y DREEESES, 713 T,
* EESFARDMEELLEEN TTAZEZ FE > TH Y. TDZEEAF106, 922, 434 T,

10



USHEEANA - 1 —ILRRET 7V K (BEAY

WS DINS
488 B 2017186
4988 B 2017F 287

mm

E017F42868
EN7F3H86H

5088 B 201738 7H E£20174485H
518 B 20174483 6H E 2017458 8H

IHY  BAREER)

5288 B 201745898 EN17F685H
038 B 201746 36H E 201747858

18 S| 25485 25495 255057 25157 25525 255348
(A) BEHSEIS 2,093, 795 2,090, 6744 2,004, 2651 2,084, 134 2,006, 719 2,012, 406/
SEFC NS 2,093,971 2,090, 799 2,004, 405 2,084, 501 2,006, 907 2,012, 460
Bz IS A 176 | & 125 | & 140 | & 367 | A 188 | & 54
(B) Bl S8R 806, 784 1,194,122 | & 3,907,069 614,740 922,008 |~ 4,504,590
FoE 808, 148 1,194,522 1 614, 750 922,008 1
TR N 1,364 | & 400 | o 3,907,070 | & 10 — | & 4,504,591
(C) {SETHRmS A 757,915 | & 662,942 | & 705,581 | & 775,983 | & 658,410 | &~ 701, 949
(D) HffismsE (A+B+C) 2, 142, 664 2,621,854 | A 2,608,385 1,922, 891 2,270,317 | &~ 3,194,133
(E) pilptgtaisms A 98,594,879 |~ 98,943,689 |~ 98,813,340 |~ 103,913,260 | 2 104,481,935 | 2 104,703,215
(F)EllfSE=Ens 3,472,637 3,471,471 3, 470, 303 3, 469, 060 3, 467, 805 3, 466, 542
(Bo4254024%0) ( 5,499, 136) |( 5, 499, 480) |( 5,499, 815) |( 5,500, 139) |( 5,500, 451) |( 5, 500, 754)
(FEEIEREXER) (& 2,026,499 [(& 2,028,009) [(& 2,029,512) |(& 2,031,079 |(& 2,032,646) |[(& 2,034,212)
(G)&st (D+E+F) A 92,979,578 |~ 92,850,364 |~ 97,951,422 |~ 98,521,309 | A 98,743,813 | A 104,430, 806
(H) &Hfcs A 2,491,474 | A 2,491,505 |~ 2,491,535 | A 2,491,566 | A 2,491,597 | A 2,491,628
RERERIIERE (G+H) | A 95,471,052 | A 95,341,869 | A 100,442,957 | 2 101,012,875 | 2 101,235,410 | 2 106,922, 434
BEEERS 3,472,637 3,471, 471 3,470, 303 3, 469, 060 3, 467, 805 3, 466, 542
(=R EERE) ( 5, 499, 136) 5,499, 480) |( 5,499, 815) |( 5,500, 139) |( 5,500, 451) |( 5, 500, 754)
(FEEEREXER) (& 2,026,499 |(& 2,028,009 |(& 2,029.512) |(& 2,031,079 |(& 2,032,646) (& 2,034,212
HEHEHELS 22,701,724 21,878, 814 20, 685, 785 19,679, 101 18,743,079 17,561,907
RERE 121,645,413 | A 120,692,154 | A 124,599,045 | A 124,161,036 | A 123,446,294 | A 127,950, 883

CE1) {SEERINEICIHEFEMMITT I BB SELEZSHO TRRLUTHI T,

(0x2) EfEstEERE . BIEERETAEDEEZV. TAZ TOZHGIRERE LT, LO25GFlEE UTIESNE T,
(E3) WD EESOFEBRERF NEHESDSEEE (#HE) | ORZEITSRIIITL,

RS EcEDETERIE (FA8R)

] 8 54857 54957 555087 515 5528 55538
(a) REHEREORSEFINE 1,546, 525H 1, 668, 595H 1,298, 506M 1, 484, 882H 1, 555, 575H 1,310, 456H9
(b) RELREDBMESTESER 0 0 0 0 0 0
(c) WmiEEs 5,499, 136 5. 499, 480 5,499, 815 5,500, 139 5. 500, 451 5. 500, 754
(d) pECEfREIE 23,646, 673 22,701,724 21,878,814 20, 685, 785 19,679, 101 18,743,079
(e) ZHANECHSER (a+b+c+d) 30,692, 334 29, 869, 799 28,677,135 27, 670, 806 26,735,127 25,554, 289
() Dl 2,491, 474 2,491, 505 2,491,535 2,491, 566 2,491,597 2,491,628
(g) BHHEHNTCHRE (e — 1) 28, 200, 860 27,378,294 26, 185, 600 25,179,240 24, 243,530 23,062, 661
(h) ZaEROH 830, 491,53900 | 830,501, 67500 | 830,511,84200 | 830,522, 11500 | 830,532,43000 | 830,542, 78401
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R @ 9 & T O s A 5 s

1 FONY HEe 5548HA S5495A 5550858 55158 555288 55534

30H 30H9 30H 30H9 30H9 30H

(B @ (8,850M) | (8,852[) | (8,791M) | (8,784M) | (8,781M) | (8,713M)

@ HEEBIREI—X) ZIFIHOADORS IEHEEF. L ( ) NOBREMEBACE IV TESNICEREVN LR LT,

DEEOFEH _EOERWLICDOVT

- DERICE. FRBVERGD [EEDEE] & FFRBVERD [TAILRE (539 is) | id)FET,

- DESE BB OEEMBNMER I TAEBEFCFERTAZ LE256(1C1F. DESDLENGENEEEBUED,

- DESEBROEEMBNERTAZ TE2HEICIE. TEHHDENTHALRS (FRIDED). &Y DEINLENEETI .
- TAIRS BRINES) DIREUCESE. DESEERICHITZELCOEZHEEDERITAN SUZTALRS FFINES)
EIRR UTCEED . Z0BRDECDZHREDBERITAS R ET,

- TBENEEICOVTIE. 20.315% (FTiSHi15%. EEFRIFTEHR0. 315% B K UHAH 5 %) DFERICKDBFERBUNATTHEDN,
BERZFIENMBRAINE T, B, BEPESZTHL. PEDBERFCIFHREER EXZROBAGD Y EFE.) Z&IR
TBHEDHTEFD,

SEANDZRHEDBE. HEIERRUET,

cFOENESNEZEHCFE. FEEODRNBHEB(CRDCENDHET, <HULIFE RFESHCBBLEHELEE L,
SRR EDBEIRVDFEBIC DT F U TIF. HBHEFIREICCHIBIND CEEZDEDLET,

LT 7Y RIDEREIERNGEE [N | SA (Z—9)] BRUEBFEEDEREIZHRAEE [Y227N | SA] OBEAUKRT
Jo FERBOEICHIFBEIRWVIC OV TIFIRFERHTICBREV G E S0,
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4D « FUET L« NSAS=FLD/TFUIINI -
US:Ya—b-Fab—yay - N -A4—ILR+-KVR - T7VK (ANYITSR)

ST77VR (USTEEINA - A—ILRHET 7V K (REBANYISDY / BRRER) ) (& TAXVEBONEREES
[FAD - FUZF L 8SRAM=-FADT/FUVIN)L-US - Y3—b-Fab—r3>y - N1 - A—=)LR - RUR-
J7VR EANYITSR) | [CRELTBUEITH. UTORBIF—BOEEZREINTCDISRAZGELTHIET,
(%) 2017F 7 B S HERCAFULI2BEREDRRZH/HL TH I F I,

CRRILET)
BfEiRR
2016%F 6 B308
=13
REAE. HMlER CE(i $8, 345, 183) $ 7,967,038
ik 34
HERGITEZNIC LS5 D 325,453
RN
TLAlE DIREEE 25,135
AR 102, 304
ZDftEE 8,017
BEGE 8,427,981
afi
NERBITEZNICLSFHMIR 85
B/
EaSERTU 53, 251
EEA SR 40, 188
RERTLIRH 7.676
RETB RUBER IR 7,449
REERA R 3,003
BAAFHDIREARE 2,362
BEERAEAR 642
BfRGE 114, 656
HEE $ 8,313,325
ANy I TSR $ 7,127,846
ANYY/N1ISX 1,185,479
$ 8,313,325
FAT A ZIELSF
ANy IT3R 8,547,470
ANvI/N1ISR 1,252,750
ZEs 1 QS W EE
ANy I TSR $ 0.834
ANyY/N1IS5R $ 0.946
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EmEtEE
20165F 6 B30BICHK T I 2FE

REIN
SHFR
REWNSSET

=12

FP SRR

BETBRUBER R

REFLRBN

REBRAAIRM

SRR

BESHRAIEARM
BERGE

AT

KE# (8 SKLUHEDE (8 :

KiEm (8) :
SEZFRE
NERBEG B XUNERELERN
=S

FHEEE (R) OMZEE) :
SR E
NERBRED JUNERBLERN
FHEEE DZEED

HUSSIR - FUSTHEE

B & DB EDHIE

391, 550

391, 550

53,245
45, 000
39,346
34,880
12,562
5, 658
1,543

192, 234

199,316

(155, 736)
963, 370

807, 634

(240, 357)
308, 667

68,310

875,944

1. 075, 260
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usbD

usbD

usbD

usbD

usb

usb

usb

usb

usbD

usb

usbD

pavz

10, 000

75,000
125, 000
100, 000

15, 000

25,000

110, 000

200, 000

200, 000

5,000

40,000

IREREMR
20165 6 308
_ HEEIC
Btz DA Ep =
f&3% (90.2%)
F—=ZR3U7 (0.1%)
#11& (0.1%)
BlueScope Steel Finance Ltd. / BlueScope Steel Finance USA LLC
6.50% due 05/15/21 (a), (b)
HESE
F—R S UT7EE (&l $10, 000)
HF9" (5.2%)
#11& (5.2%)
Air Canada
6.75% due 10/01/19 (a), (b)
Bombardier, Inc.
5.50% due 09/15/18 (b)
Lions Gate Entertainment Corp.
5.25% due 08/01/18
Taseko Mines Ltd.
7.75% due 04/15/19 (a)
Teck Resources Ltd.
8.00% due 06/01/21 (a), (b)
Valeant Pharmaceuticals International, Inc.
5.38% due 03/15/20 (a). (b)
#HIESE
HhF g &t (it $454, 975)
TSR (2.5%)
& (2.5%)
Rexel S. A.
5.25% due 06/15/20 (a), (b)
#HESE
TS5V ZEE (& $207,762)
FAISUR (2.4%)
& (2.4%)
Ardagh Packaging Finance PLC / Ardagh Holdings USA, Inc.
3.65% due 12/15/19 (a). (b). (o)
#HESE
7AIWS Y REET (&l $200, 000)
WIE2IT (0.5%)
#1f& (0.5%)
ArcelorMittal
6.50% due 03/01/21
Beverage Packaging Holdings Luxembourg Il S.A. / Beverage
Packaging Holdings Il Is
5.63% due 12/15/16 (a), (b)
HESE
WorVTILTEE (Eifi $44, 956)

10, 354

10, 354

10, 354

77,640

123,750

101, 000

9. 450

25,750

93, 981

431, 571

431,571

207, 000

207, 000

207, 000

200, 750

200, 750

200, 750

5138

40, 100

45,238

45,238




usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usbD

usb

usb

usb

usb
usb
usb

usbD
usb

69, 650
21,100
64,011
75,000

9.789
128,011
157, 487
158, 785
119,018
96, 445
74,247
152,169
74,768
22,193
107, 269

21,586

4,900

29,000

29, 867
100, 000
55,000

50, 000
25,000

USHEEANA - A1 —ILRHET 7V R (BEANY IHY BRRER)

AT s yieet LIRfE
KE (79.5%)

N>o0O-> (15.1%)

Acadia Healthcare Company, Inc.

4.50% due 02/16/23 69,113
Asurion LLC

5.00% due 05/24/19 21,030
B&G Foods, Inc.

3.75% due 11/02/22 64, 251
B/E Aerospace, Inc.

3.75% due 12/16/21 75,347
Caraustar Industries, Inc.

8.00% due 05/01/19 9,785
CCM Merger, Inc.

4.50% due 08/08/21 128,212
ConvaTec Inc.

4.25% due 06/15/20 157,290
DaVita Healthcare Partners, Inc.

3.50% due 06/24/21 159, 446
Dell International LLC

3.75% due 10/29/18 119, 101
Envision HealthCare Corp.

4.25% due 05/25/18 96, 548
FCA US LLC

3.50% due 05/24/17 74,301
iStar, Inc.

5.5% due 07/01/20 152, 549
Michaels Stores, Inc.

4.00% due 01/28/20 74, 897
NewPage Corp.

12.00% due 07/26/17 12,761
9.50% due 02/11/21 (d) 15, 151
12.00% due 07/15/17 21,532
Seventy Seven Operating LLC

3.75% due 06/25/20 4,236
Nroo—rast 1, 255, 550
IRttt fE (0.5%)

Jazz US Holdings. Inc.

8.00% due 12/31/18 41,470
IRt ESEt 41, 470
11E& (63.9%)

Air 2 US

8.03% due 10/01/19 (b) 31,210
Aircastle Ltd.

5.13% due 03/15/21 104, 000
Ally Financial, Inc.

3.25% due 11/05/18 54,931
3.60% due 05/21/18 50, 125
4.25% due 04/15/21 24,969
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usb

usb

usb

usbD

usb
usbD

usb

usb

usb

usb

usbD

usb

usb

usbD

usb

usb

usbD

usb

usb

usbD

usb

usb

usbD

usb

birz
171,217
150, 000
75.000

80, 000

10, 000
100, 000

85,000
129, 000
220, 000

35,000
140, 000

65,000

40,000
155, 000
100, 000
75,000
150, 000
85,000

3,000

35,000
65,000
110, 000
30,000

100, 000

BfEEZF D5

American Airlines 2013-1 Class B Pass Through Trust
5.63% due 01/15/21 (b)
Beazer Homes USA, Inc.
6.63% due 04/15/18 (a)

BMC Stock Holdings. Inc.
9.00% due 09/15/18 (a), (b)
Cablevision Systems Corp.
8.63% due 09/15/17

Centene Corp.

5.63% due 02/15/21 (@), (b)
5.75% due 06/01/17
Chaparral Energy. Inc.
9.88% due 10/01/20 (a), (d)
Chesapeake Energy Corp.
8.00% due 12/15/22 (a), (b)
CIT Group. Inc.

3.88% due 02/19/19

Clean Harbors, Inc.

5.13% due 06/01/21 (a)

CNH Industrial Capital LLC
4.88% due 04/01/21
Constellation Brands, Inc.
3.88% due 11/15/19
Cornerstone Chemical Co.
9.38% due 03/15/18 (a). (b)
Coveris Holding Corp.
10.00% due 06/01/18 (a), (b)
Crescent Resources LLC / Crescent Ventures, Inc.
10. 25% due 08/15/17 (a), (b)

Diamond 1 Finance Corp. / Diamond 2 Finance Corp.

3.48% due 06/01/19 (b)

DISH DBS Corp.

4.25% due 04/01/18

Dollar Tree, Inc.

5.25% due 03/01/20 (a), (b)
DPL. Inc.

6.50% due 10/15/16 (a)

DuPont Fabros Technology LP
5.88% due 09/15/21 (a)

Dynegy. Inc.

6.75% due 11/01/19 (a)

EP Energy LLC / Everest Acquisition Finance, Inc.
9.38% due 05/01/20 (a)
Freeport-McMoRan, Inc.

2.30% due 11/14/17

Frontier Communications Corp.
8.88% due 09/15/20 (a)

EEC
GHBLEE

RIEATiE

176, 354

152, 625

78,094

84, 500

10, 425
102, 000

50, 150

109, 328

221,100

35,809

142, 450

68,413

39,200

155, 000

100, 000

76,831

153, 000

87,550

3,000

36,706

65, 081

77.825

29,475

106, 750
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usbD

usbD

usbD
usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usbD

birz
115,000
25,000

175, 000

100, 000
25,000

100, 000
100, 000
45, 000
15, 000
115, 000
85,000
90,000
90, 000
20, 000
74,543
75,000
80, 000
70,000
70,000
50,000
75,000
70,000

140, 000

100, 000

USHEEANA - A1 —ILRHET 7V R (BEANY IHY BRRER)

IS O iy LIFifE
GLP Capital LP / GLP Financing II. Inc.

4.38% due 04/15/21 118, 450
Goodman Networks, Inc.

12.13% due 07/01/18 (a) 12,500
HCA., Inc.

3.75% due 03/15/19 181,125
Icahn Enterprises LP / Icahn Enterprises Finance Corp.

3.50% due 03/15/17 (a) 100. 430
4.88% due 03/15/19 (a) 24,438
ILFC E-Capital Trust Il

4.23% due 12/21/65 (a). (b). (c) 79,000
[ron Mountain, Inc.

4.38% due 06/01/21 (a), (b) 100, 750
JC Penney Corporation, Inc.

5.65% due 06/01/20 42,300
Jurassic Holdings Ill. Inc.

6.88% due 02/15/21 (a), (b) 9,525
Kinetic Concepts, Inc. / KCI USA, Inc.

10.50% due 11/01/18 (a) 114, 425
Landry's Holdings Il. Inc.

10. 25% due 01/01/18 (a), (b) 85, 850
Lennar Corp.

4.13% due 12/01/18 (a) 90, 900
Level 3 Financing, Inc.

4.41% due 01/15/18 (a), (o) 90, 338
Masco Corp.

3.50% due 04/01/21 (a) 20, 406
Mirant Mid-Atlantic Series B Pass Through Trust

9.13% due 06/30/17 69, 668
Navient Corp.

5.50% due 01/15/19 75,142
Navios Maritime Holdings, Inc. / Navios Maritime Finance Il US, Inc.

8.13% due 02/15/19 (a) 32,200
NCL Corp. Ltd.

4.63% due 11/15/20 (a), (b) 69, 868
Netflix, Inc.

5.38% due 02/01/21 74,339
NRG Energy. Inc.

7.63% due 01/15/18 53,750
Peninsula Gaming LLC / Peninsula Gaming Corp.

8.38% due 02/15/18 (a), (b) 75,375
PHI, Inc.

5.25% due 03/15/19 (a) 64,750
QEP Resources, Inc.

6.80% due 04/01/18 139, 475
Reynolds Group Issuer, Inc. / Reynolds Group Issuer LLC / Reynolds

Group Issuer Lu

4.13% due 07/15/21 (@), (b), (o) 100, 250
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oA A0S st NI

Sabine Pass LNG LP

usbD 115, 000 7.50% due 11/30/16 117,185
Sanmina Corp.

usb 45, 000 4.38% due 06/01/19 (b) 46,012
Smithfield Foods, Inc.

usbD 40, 000 5.25% due 08/01/18 (a), (b) 40, 400
Sprint Capital Corp.

usbD 205, 000 6.90% due 05/01/19 195, 775
Tenet Healthcare Corp.

usb 55, 000 6.00% due 10/01/20 58, 025
TRI Pointe Group. Inc.

usbD 55,000 4.88% due 07/01/21 (a) 54, 863
Vander Intermediate Holding Il Corp.

usbD 15, 000 9.75% due 02/01/19 (a), (b). (e) 8,025
VEREIT Operating Partnership LP

usb 50. 000 4.13% due 06/01/21 (a) 52,156
WellCare Health Plans, Inc.

usb 85, 000 5.75% due 11/15/20 (a) 87,869
WideOpenWest Finance LLC / WideOpenWest Capital Corp.

Usb 145, 000 13.38% due 10/15/19 (a) 154, 062
Wise Metals Intermediate Holdings LLC / Wise Holdings Finance Corp.

usb 47,362 9.75% due 06/15/19 (a). (b). (e) 25,575
WMG Holdings Corp.

usb 97,000 13.75% due 10/01/19 (a) 103, 669
Yum! Brands, Inc.

usb 115, 000 3.88% due 11/01/20 (a) 116. 869
#HESE 5, 312, 640
KEIGET (& $6, 965, 025) 6. 609, 660
fE55E5t (&l $7, 882, 718) $ 7,504,573
FEEREE (5.6%)
TS5V (5.6%)
EHAFRE (5.6%)
BNP Paribas

usb 462, 465 0.13% due 07/01/16 $ 462, 465
EHRFRE G5 462, 465
TSV AEET (Effi $462, 465) 462, 465
FERRREGET (CEffi $462, 465) $ 462, 465
REE (E(H $8, 345, 183) 95.8% $ 7,967,038
BEEBRTIREBLUZOMDEE 4.2 346, 287
o =13 100. 0% $ 8,313,325

REPHRO T N TOBMES FERRHORRDOHMIICE SVWTHMIESOPER TIFR<. URTDAEEICK > THEINTVET,

(a) HAROENEZRIAN S5

(b) 144A BEZ5—193365E35EN5 FEDIRR144A DT TS E CADERDBEARANCIE > TVBEES. TNSDEESF. BREFICEE U TEREBIRERN DTN TFET
Fo MBICEEHARVBRY . TNSDFESFIFREEN RN E(FH BRI NEE Ao

(c) 20165 6 B30B RDZEENTHFESS.

(d) 77U hEES

(e) P I K—-IYsziaalzs. RITRDHEICKY., FIENREXCIFBINTHITINDIS TILWONE T,
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20165F 6 A30BIRFEDHANY IJ 5 ADABEHRETEZN ([BEED3. 4%) :

B\ AHYVI—IN—F 41— ZEER == 7T ZHEE B it S (18) HET@EE (18)
JPY State Street Bank & Trust Co. 14,241,485 201687 8B15H USD 133, 411 $ 5,451 $ - $ 5, 451
JPY State Street Bank & Trust Co. 716,095,796 2016&E7 8158 USD 6,708,409 273,898 - 273, 898
USD State Street Bank & Trust Co. 31,182 2016£7815H JPY 3,200,000 (20) (20)

$ 279,349 $ (20) $ 279,329

20164 6 A30EIREDAANY Y /N 1 7 S ADHNERETERN FEED. 6%) :

B\ AYVI—-N—F1— 22 k] REE 55 ZHEE STz SHlE (G8) MHETMEEE (18)
JPY State Street Bank & Trust Co. 2,300,616 20165E7 B15H USD 21,552 $ 880 $ - $ 880
JPY State Street Bank & Trust Co. 117,925,166 201687 815H USD 1,104,727 45,105 - 45,105
JPY State Street Bank & Trust Co. 800,000 2016574815 USD 7,682 119 - 119
USD State Street Bank & Trust Co. 3,352 20165£7 215 JPY 350, 000 - 61) 61)
USD State Street Bank & Trust Co. 7,065 20166£7815H JPY 725, 000 - (4) (4)
USD State Street Bank & Trust Co. 1,950 20167 815H JPY 200, 000 -

$ 46,104 $ (65) $ 46,039
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4D - I2X—AMYT - IP=T7UR

<A >

LI7UR (USEHANA - A—ILRHEBET 7V R (BBNYIHY /BRERER) ) "MEENRELTVD [F4
D YR —AMvT - IPF=T7FUR] OFREH Q016F1289H) & BT 7Y ROREAHNERBR>THIEITD
T, BT 7Y ROESAORER 2017F785H) BECHBIFZIAT - ¥Rx—AbvT - IHF—T 7V ROEAE
EORBEZ2IR—IJICHETIBHE VL LE Ul

W540 - Y2x—RA b7 « IY =T 7 ROXERFTEIRR

n # &
(201741 B 6 B 520174 7 B 5 BFT)
] 1 7 G
i 1R & & i iz & &
T s
645 EREIEEEES 2017/2/20 17,010, 400
657 EREIEEIS 2017/4/17 10. 150, 199
652 EREIEEES 2017/3/27 9,790,078
642 EREIEEIS 2017/2/6 9,700, 144
659 EREIEEES 2017/4/24 9,120,282
651 EREIEHEES 2017/3/2] 7,630,194
669 EREIEEES 2017/6/12 6,970, 248
644 EREIEAEIS 2017/5/12 6. 690, 300
638 EREIEEES 2017/1/16 5,120, 041
660 EREIEEESS 2017/5/1 4,590, 081

(1) FREFRELRE BEBNFDEFSENTHIFEA).
(E2) BAREEHET,

WEASERH#R
TEelF. 20175 7 B 5 BRECBIFTZIAD - YRX—A by T - IF—=T7 UK (29,899, 452F0) ORBETI .

(MEA BEE) BHE (@)

2017% 7 B 5 OtE
- 5% B B #% BEHERE AL E
% 2 EE S B % EAE |5 F @
= . ® @ MALE | LT S sanr | 280t | 2458
FH FH % % % % %
i 170, 000 170, 000 0.6 — — — 0.6

CE1) MAALLEG, MEERERICYT SFHERDEIS.
(X2) HETE. STHBBEDRAKRBEVIET,
(£3) FHBEES FUBMBRIC OV TIFERBERES XS, HEBERAHELYT—IZAFLTVET,

QER (FBEE) BHE (Ein5!)

201747 B 5 BIRE

S p2) i i} F A x BESEH sF fi # BEF 8 H
% M RiE!
EfREES 675 EEEFEHAEEZS — 170, 000 170, 000 2017/07/10

(F) BARBIFUIET.
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GAD e IR—AMYT - IY—-T7UR

ERHRSE H7H (REB 20165128 9H)
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