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CRRILEZT)

EBE
USD 2427458
UusbD 1,500,000
usb 21,404
usbD 829, 545
usbh  1,73801
usb 11,218
usbD 948, 646
usbh 423,938
UsD 1,440,000
usbD 225,279
usbh 630, 927
usbD 689, 000

RERR
20154 8 H28HIRTE
HEEIC
L SHBEE
&35 (88.9%) (a)
F—=ZAKSU7 (0.7%)
NvoO—> (0.7%)
FMG Resources (August 2006) Pty, Ltd.
3.75% due 06/30/19
Nvoo-—-rast
F—ZA NS U7EE BBEAERL 449,679R)0)
NN (0. 4%)
& (0. 4%)
Ultrapetrol Bahamas, Ltd.
8.88% due 06/15/21 (b)
#HEGE
NNT &R BAERN, 560, 234 R)L)
HFS (1.9%)
NvoO—> (1.5%)
Ceva Logistics Canada ULC
6.50% due 03/19/21
Concordia Healthcare Corp.
4.75% due 04/21/22
Garda World Security Corp.
4.00% due 11/08/20
Landmark Aviation FBO Canada, Inc.
4.75% due 10/25/19
MEG Energy Corp.
3.75% due 03/21/20
Veresen Midstream LP
5.25% due 04/01/22
Nrono—rEs
& (0. 4%)
Ultra Petroleum Corp.
5.75% due 12/15/18 (b) (c)
#HRGEt
HF9EEt BAERS, 451,751 R)L)
F702X (0.4%)
Nroo—> (0.3%)
Drillships Financing Holding, Inc.
6.00% due 03/31/21
Drillships Ocean Ventures, Inc.
5.50% due 07/25/21
Nvoo—-rast
#f& (0.1%)
Ocean Rig UDW, Inc.
7.25% due 03/31/21 (b) (c)
#HRGEt
FTOREE (BAZER, 543,574 R)0)

NI%

. 948, 035

—_

, 948, 035

—_

, 948, 035

. 170, 000

—_

, 170, 000

—_

, 170, 000

19, 384

829, 545

. 714,652

11,109

881, 653

423,230

. 879,573

. 152,000

—_

, 152, 000

v

031,573

159, 497

484, 237

643,734

354, 835

354, 835

998, 569
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usb

usb
usb

usb

usbD

usb

usbD

usb

usb

usb

usb

usbD
usbD

usb

usbD

4,644,240

857, 850

4,090, 000
312,000

247,500

1,979, 950

895, 950

826, 442

937, 650

113, 269

865, 000

2,750,000

1, 060, 000
1,000, 000

465, 232

405, 000

T4 OREIERMEMEET 7V B

5178

WIEvTIT (6.9%)

Nvo70-> (5.6%)

Altice Financing S. A.

5.50% due 07/02/19

Auris Luxembourg IIl S. AR. L.

4.25% due 01/17/22

Delta 2 (Lux) S.A.R. L.

4.75% due 07/30/21

7.75% due 07/29/22

Devix Topco

4.25% due 05/03/21

Mallinckrodt International Finance S. A.
3.25% due 03/05/21

Ortho-Clinical Diagnostics Holdings Luxembourg S. A.R. L.
4.75% due 06/30/21

Pacific Drilling S. A.

4.50% due 05/18/18

SIG Combibloc Holdings S. C. A.

4.25% due 03/11/22

SS&C European Holdings S. A.R. L.
4.00% due 06/23/22

Nvoo—vast

& (1.3%)

ConvaTec Healthcare E S. A.

10.50% due 12/15/18 (b) (c)

Intelsat Jackson Holdings S. A.

7.25% due 04/01/19 (b)

HIESE

VotV TILTEs BBAERIS, 679, 945K)L)
XF21 (0.8%)

#15 (0.8%)

Cemex SAB de CV

5.88% due 03/25/19 (b) (c)

7.25% due 01/15/21 (b) (c)

HESE

XF¥ IG5 BAEM2 172,998 R)L)
T3 (0.2%)

NroOo—> (0.2%)

Navios Maritime Midstream Partners LP
5.25% due 06/27/18

Nvoo—vast

EF IG5 (BAER461,177R))
ZEERE (0.1%)

#& (0.1%)

Navios Maritime Acquisition Corp. / Navios Acquisition
Finance US, Inc.

8.13% due 11/15/21 (b) ()

#HIESE

ZEFERRGET BAEF388, 087 R)L)

RIESTiE

4,661, 656

857, 850

4,053, 067
306, 150

246, 881

1,962, 625

882, 511

597,791

936. 281

113,349

14, 618, 161

900, 681

2,684, 688

3, 585, 369

18, 203, 530

1,062, 650
1,047, 500

2,110, 150

2,110, 150

460, 579

460, 579

460, 579

386, 775

386, 775

386, 775
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#HE bl EBH DS RIE(H{E

F3529 (0.4%)
NroO— (0.0%)
Ceva Intercompany BV

usb 124,143 6.50% due 03/19/21 112, 428
Nroo-—-rast 112,428
#f& (0.4%)
Bluewater Holding BV

UsD 1,400,000 10.00% due 12/10/19 (b) (c) 994, 000
HIESE 994, 000
FS5 VI Es BAZERM, 520,044 R)0) 1,106, 428
FA4ITUT (0.3%)
#f& (0.3%)
Sea Trucks Group, Ltd.

usbD 950, 000 9.00% due 03/26/18 (b) (c) 700, 150
HESE 700, 150
FAI U7 EE BAERS2, 23RIL) 700, 150
7S JEREER (0.1%)
#f& (0.1%)
Shelf Drilling Holdings, Ltd.

usD 295, 000 8.63% due 11/01/18 (b) (c) 227,150
#HESE 227,150
7S 7EREEREE BAER247,816 L) 227,150
%E (0.5%)
NroO—> (0.5%)
Ceva Group PLC

usbD 119,212 6.50% due 03/19/21 107, 962
Seadrill Operating LP

usD 1,198,914 4.00% due 02/12/21 816, 256
Virgin Media Investment Holdings, Ltd.

usD 284, 426 3.50% due 06/30/23 280, 990
Nrono—-rvEs 1, 205, 208
HESET (BAEH!1, 608, 385K)L) 1, 205, 208
KRE (76.2%)
NoroO— (69.8%)
Acadia Healthcare Co., Inc.

usb 348, 250 4.25% due 02/11/22 348,943
AdvancePierre Foods, Inc.

UsD 3,213,068 5.75% due 07/10/17 3,213,068
Alliance Laundry Systems LLC

Usb 238, 462 0.00% due 12/10/18 (d) 237,966
AMAG Pharmaceuticals, Inc.

usbD 650, 000 0.00% due 08/17/21 (d) 648, 375
American Casino & Entertainment Properties LLC

UsD 3,000,000 5.00% due 06/17/22 3,009, 390
AmSurg Corp.

Usb 564, 300 3.50% due 07/16/21 563, 668
Atkore International, Inc.

usbD 643, 500 4.50% due 03/26/21 614, 543
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EE %6 e TS

usD 345, 000 7.75% due 09/27/21 317,831
Avaya, Inc.

UsSD 6,401,246 6. 25% due 05/29/20 5,422, 367
Axalta Coating Systems Dutch Holding B BV

usbD 945, 982 3.75% due 02/01/20 940, 987
Berry Plastics Corp.

usD 500, 000 3.75% due 12/18/20 495, 500
Blue Coat Holdings, Inc.

usD 702, 000 4.50% due 05/19/22 696, 152
Calpine Construction Finance Co. LP

usbD  3,377.036 3.25% due 01/03/22 3,295,615
Ceva Logistics U. S. Holdings, Inc.

usD 171,232 6.50% due 03/19/21 155, 072
CHG Healthcare Services, Inc.

UsD 233234 4.25% due 11/19/19 2,316,320
CHS 7 Community Health Systems, Inc.

usbD 189, 525 3.58% due 12/31/18 189,313

usD 321,500 4.00% due 01/27/21 321,982
Cincinnati Bell, Inc.

usbD 941, 415 4.00% due 09/10/20 937. 000
CITGO Holding, Inc.

usb 581, 301 9.50% due 05/12/18 582, 271
CITGO Petroleum Corp.

usD 828,738 4.50% due 07/29/21 826, 152
CityCenter Holdings LLC

usbD 1,130,821 4.25% due 10/16/20 1,127,519
Clear Channel Communications, Inc.

UsD 3,500,000 6.95% due 01/30/19 3,083, 885
Coeur Mining, Inc.

usD 750, 000 9.00% due 06/09/20 735, 000
Continental Building Products LLC

usD 1,303,147 4.00% due 08/28/20 1,290, 520
DaVita HealthCare Partners, Inc.

UusD 1,064,250 3.50% due 06/24/21 1,061, 366
Dell International LLC

UsD 3,089 921 4.00% due 04/29/20 3,073,421
Delta Air Lines, Inc.

UsD 1,999,243 3.25% due 10/18/18 1,993, 925
DH Publishing, L. P.

usD 1,225,000 0.00% due 08/19/22 (d) 1,222,317
Dole Food Company, Inc.

usbD 2,172,221 4.50% due 10/25/18 2,171,308
Duff & Phelps Corp.

usbD 942,790 4.75% due 04/23/20 938, 547
Entegris. Inc.

usbD 1,059 611 3.50% due 04/30/21 1,052, 988
Entravision Communications Corp.

usD 675,710 3.50% due 05/31/20 663, 885
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usb
usbD

usb

usb

usbD

usb

usb

usbh

usb

usb

usbD

usb

usbD

usb

usb

usbD

usb

usb

usbD

usb

usb

usbD

usb

usbD

EBE

2,036, 744
4,076,189

935, 000
6,000, 000
431,125
2,639,122
1,093, 447
1,420, 268
641,673
274,620
675, 000

409, 538

N

100, 000

486, 805

. 142,339

958, 808

619, 492

, 233,800

625,000

. 797,250

. 377,290

, 488, 550

500, 000

, 806,515

$1E fUEEE(C

FCA US LLC

3.25% due 12/31/18

3.50% due 05/24/17

Fieldwood Energy LLC

8.38% due 09/30/20

First Data Corp.

4.20% due 03/24/21

Floatel Delaware LLC

6.00% due 06/27/20

Freescale Semiconductor, Inc.
4.25% due 03/01/20

Gardner Denver, Inc.

4.25% due 07/23/20

Gates Global LLC

4.25% due 07/03/21

Gemini HDPE LLC

4.75% due 08/04/21

GK Holdings. Inc.

6.50% due 01/29/21

Graton Economic Developement Authority
0.00% due 08/06/22 (d)

Gray Television, Inc.

3.75% due 06/10/21

Gruden Acquisition, Inc.
5.75% due 07/29/22 (d)
Halyard Health, Inc.

4.00% due 10/01/21

Harland Clarke Holdings Corp.
6.00% due 08/30/19

Hearthside Group Holdings LLC
4.50% due 06/02/21

Hilton Worldwide Finance LLC
3.50% due 10/26/20

HLX PLY Holdings. Inc.

6.00% due 12/05/21

Horizon Pharma, Inc.

4.50% due 04/29/21

Hub International, Ltd.

4.00% due 10/02/20

Hudson Products Holdings, Inc.
5.00% due 03/07/19

lasis Healthcare LLC

4.50% due 05/03/18

Infor (US), Inc.

0.00% due 06/03/20 (d)
Intelligrated. Inc.

4.50% due 07/30/18

Intrawest Operations Group LLC

RIESTiE

2,027,192
4,067,710

343,613

5,979, 480

305, 560

2,634,583

1,039, 081

. 359, 466

640, 601

274,620

675, 000

406, 806

N

. 077,698

486, 601

. 137,769

952,815

618, 364

, 229, 556

624,219

. 772,160

. 318,756

, 488,014

485, 000

, 795,225
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usb

usbD

usb

usb

usbh

usb

usb

usbD

usb

usbD

usb

usb

usbD

usb

usb

usbD

usb

usb

usbD

usb

usbD

BHE
4,053,275

1,949, 106
3,598, 888
1,979,798

725,000

529, 333
2,102, 552

550, 000
1, 650, 000
2,282,663
1,823,214

494, 924

. 779,826

790, 000

. 592,879

567,813

, 985, 004

. 430, 246

711, 407

5, 956, 985

1,015, 858

2,457,650

746, 665

560, 000

5178

4.75% due 11/26/20
Inventiv Health, Inc.
7.75% due 05/15/18

J. Crew Group. Inc.
4.00% due 02/28/21

J. C. Penney Corp., Inc.
6.00% due 05/22/18
Jeld-Wen, Inc.

5.00% due 07/01/22

Key Safety Systems, Inc.
4.75% due 08/29/21
Lands' End, Inc.

4.25% due 04/04/21

LBM Holdings LLC

0.00% due 08/19/22 (d)
Level 3 Financing, Inc.
4.00% due 08/01/19

LM U.S. Member LLC
4.75% due 10/25/19 (d)
Marine Acquisition Corp.
5.25% due 01/21/21
MGM Resorts International
3.50% due 12/20/19
MGOC, Inc.

4.00% due 07/30/20

Mitel US Holdings, Inc.
5.00% due 04/29/22

MPH Acquisition Holdings LLC
3.75% due 03/06/21

Natel Engineering Company, Inc.

6.75% due 04/06/20

National Financial Partners Corp.

4.50% due 07/01/20
National Mentor Holdings. Inc.
4.25% due 01/31/21

NEP / NCP Holdco, Inc.
4.75% due 01/22/20

New Albertson's, Inc.
4.75% due 06/25/21

Nine West Holdings, Inc.
4.75% due 10/08/19
Numericable U.S. LLC
4.50% due 04/23/20

NVA Holdings. Inc.
4.75% due 08/14/21

OCI Beaumont LLC
5.50% due 08/20/19

OSG Bulk Ships. Inc.

T4 OREIERMEMEET 7V B

RIESTiE
4,044,844

1,950, 724
2,780,141
1,973,780

722,738

526, 686
1,979,027

539, 000
1,647,525
2,260, 407
1,820, 935

490, 346

. 777,049

784,320

571,232

568, 761

. 962, 256

. 419,519

698, 366

5,934, 646

802, 528

2,453,054

746, 046

569, 800
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BHE R

usb 892, 062 5.25% due 08/05/19

Par Pharmaceutical Companies, Inc.
USD 3,953,764 4.00% due 09/30/19

Peabody Energy Corp.
usD 1,770, 411 4.25% due 09/20/20

PGX Holdings, Inc.
usb 566, 475 5.75% due 09/29/20

Pinnacle Foods Finance LLC
UsSD 1,682 403 3.00% due 04/29/20

Post Holdings. Inc.
usbD 362, 371 3.75% due 06/02/21

Rexnord LLC / RBS Global, Inc.
USD 1,989,925 4.00% due 08/21/20

Reynolds Group Holdings, Inc.
UsD 1,168,746 4.50% due 12/01/18

Rite Aid Corp.
UsD 4,500,000 4.88% due 06/11/21

Riverbed Technology. Inc.
usb 581, 543 6.00% due 04/24/22

ROC Finance LLC
UsSD 2,768, 267 5.00% due 06/20/19

Sabine Oil & Gas LLC
usbD 1,575,000 8.75% due 12/31/18

Sage Products Holdings Il LLC
USD 2,659, 152 4.25% due 12/13/19

Science Applications International Corp.
usb 593, 513 3.75% due 04/21/22

Scientific Games International, Inc.
UsD 3,162 185 6.00% due 10/18/20

Sears Roebuck Acceptance Corp.
usbD 1,979,849 5.50% due 06/30/18

Sitel LLC
usb 952, 143 7.54% due 01/30/17

Southcross Holdings Borrower LP
Usb 777,150 6.00% due 07/ 29/21

Spin Holdco, Inc.
USD 2,564,723 4.25% due 11/08/19

SS&C Technologies, Inc.
usb 699, 144 4.00% due 06/23/22

Stallion Qilfield Holdings, Inc.
usbD 825, 201 8.00% due 06/18/18

Stardust Finance Holdings, Inc.
UsD 2 208,465 6.50% due 03/05/22

Station Casinos LLC
USD 2525045 4.25% due 03/01/20

Stonewall Gas Gathering LLC
usb 435,313 8.75% due 01/28/22

Summit Materials LLC

RIE(HfE
886, 112

3, 946, 845
1. 290, 506
566, 713
1,671,265
361,414
1,947,763
1,167,730
4,498,110
581, 543
2,634,477
342, 563
2,651,680
593, 067
3,125,630
1,953,616
942,622
658, 635
2,528, 663
699, 640
595, 795
2,191,902
2,517,369

430, 959
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usb

usbD

usb

usb

usbD

usb

usb

usbh

usb

usb

usbD

usb

usbD

usb

usb

usbD

usb

usbD

usb

usb

usbD

usb

usbD

BHE
1,105, 000

2,649, 882
845, 000
533,333

1,518, 542
281, 295

4,552, 806
467,529

6,769, 181
310, 000

1,731,152
723, 844
126, 000
534, 424

1,686,773

2,177,369

998, 445

1,500, 000
625, 000
1,500, 000
758,000
2,500, 000

1,000, 000

5178

4.25% due 07/17/22
Supervalu, Inc.

4.50% due 03/21/19
Syniverse Holdings. Inc.
4.00% due 04/23/19
Tekni-Plex, Inc.

4.50% due 06/01/22

The Neiman Marcus Group. Inc.

4.25% due 10/25/20
Townsquare Media, Inc.
4.25% due 04/01/22
Tribune Media Co.
3.75% due 12/27/20

University Support Services LLC

5.75% due 08/05/21

Univision Communications, Inc.

4.00% due 03/01/20

UPC Financing Partnership
3.25% due 06/30/21

Usl, Inc.

4.25% due 12/27/19
Viskase Companies, Inc.
4.25% due 01/30/21

W&T Offshore, Inc.

9.00% due 05/05/20

Wand Intermediate | LP
4.75% due 09/17/21

Waste Industries USA, Inc.
4.25% due 02/27/20

WMG Acquisitions Corp.
3.75% due 07/01/20

XO Communications LLC
4.25% due 03/17/21
Nvoo—-rast

1115 (6. 4%)

BlueLine Rental Finance Corp.

7.00% due 02/01/19 (b) (c)
California Resources Corp.
5.00% due 01/15/20 (b)
Casella Waste Systems, Inc.
7.75% due 02/15/19 (b)
Chesapeake Energy Corp.
3.54% due 04/15/19 (b) (e)
Claire's Stores, Inc.

9.00% due 03/15/19 (b) (c)
CNG Holdings. Inc.

9.38% due 05/15/20 (b) (c)
Comstock Resources, Inc.

T4 OREIERMEMEET 7V B

fUEEE(C

e ATEffE

1,098, 436

2,650, 651

775, 288

530, 000

1,500, 775

280, 417

4,520, 572

468, 698

6,713,132

305, 350

1,714,931

691, 271

110, 565

533, 087

1. 687, 481

2,127,203

991, 206
182,794, 497

1,413,750

498, 437

1. 49. 250

559, 025

2,118,750

580, 000
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HEEIC
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usbD 375, 000 9.50% due 06/15/20 (b) 122,119
Continental Airlines 2005-ERJ1 Pass Through Trust

usD 997, 416 9.80% due 04/01/21 1,097, 158
FTS International, Inc.

usbD 397,000 7.78% due 06/15/20 (b) (c) (e) 298, 288
Goodman Networks, Inc.

usbD 850, 000 12.13% due 07/01/18 (b) 323,000
Hardwoods Acquisition, Inc.

usD 745, 000 7.50% due 08/01/21 (b) (c) 707,750
Hexion, Inc.

usbD 670, 000 6.63% due 04/15/20 (b) 623, 971

usD 358, 000 10. 00% due 04/15/20 (b) 364, 265
IASIS Healthcare LLC / IASIS Capital Corp.

UsD 1,000,000 8.38% due 05/15/19 (b) 1,041,250
Kinetic Concepts, Inc. / KClI USA. Inc.

usbD 250, 000 10.50% due 11/01/18 (b) 261, 250
Navios Maritime Holdings, Inc. / Navios Maritime Finance I
US. Inc.

usbD 850, 000 7.38% due 01/15/22 (b) (c) 708, 688
NRG Energy. Inc.

UsD 2,000,000 7.88% due 05/15/21 (b) 2,050, 000
Pittsburgh Glass Works LLC

usD 1,007,000 8.00% due 11/15/18 (b) (c) 1,047,280
Shingle Springs Tribal Gaming Authority

usbD 372,000 9.75% due 09/01/21 (b) (c) 390, 600
Wells Enterprises, Inc.

usD 1,072,000 6.75% due 02/01/20 (b) (c) 1,098, 800
#EGEt 16. 800, 631
KEEET EEAEF208, 240, 671 KJL) 199, 595, 128
&35 (BBAER245, 146, 284 K )L) 233,143, 275
EHAEREmE (3. 4%)
B7& (3.4%)
EHIFREE (3. 4%)
Sumitomo Mitsui Banking Corp.

UsD 8785712 0.03% due 08/31/15 8,785,712
ERFEEGE 8,785,712
BA&E BAERS, 785, 712K)L) 8,785,712
SHiEREmmSEt (BAEFS, 785, 712R)L) 8,785,712
HEEE (BBAER253, 931, 9% RIL) 92.3% RIL 241,928, 987
BEZEBRTIRES LTZOMOEE 7.7% 20, 058, 220
AR 100. 0% 1% 261, 987, 207

(@) 9—LO0—VREHEAEH CTI. RRSNTVBDT—IRY L— MIBEREROMEEZRL TV T,

(b) ERRIENE S

(C) T44AGESS. 1933FEEZFAVMA L—ILICRE > T BRARRSIN TV EMEESS. ERORFSNER. BREFEREBRERICEITHTETT . KICHT Y DELR
. BB SRBEDN IV EFRBEINFE Ao

(d) TORYY3VDINTH UL E—BRIBBIRFRTRREOO—Y - =Y bXY FERUTVE T, COBAICEET DRHEDFHMBIX. 7—RYU—bESh, RE
BLRIETRATY .

(e) 2015€F 8 H28B 5D BN T 55
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J3AB—JPYISADRBFLEZEK (20155 8 A28BIRHE)

B\ AYYVI-N—F« ZEER RiEE Y EZHEH B liify FHE (8 EEE (R) &
JPY Goldman Sachs Group, Inc. 9,000,000 2015898 1H USD 75.539 KU — ML (1,162 RIL (1.162)
JPY Royal Bank of Canada 14,352,000 2015698 2H USD 118,928 — (320) (320)
JPY Goldman Sachs Group, Inc. 44,800,000 201589 H3H USD 370,263 — (25 (25
JPY BNP Paribas S. A. 24, 685,237,060 2015889 258 U S D 198,321,510 5,765,016 — 5,765,016

JPY Credit Suisse First Boston 36,032,781 201589 H258H USD 298,992 — (1,089) (1,089)
J PY Royal Bank of Canada 40,511,249 2015829 H25H USD 334, 964 — (35 (35
USD BNP Paribas S. A. 484,398 2015F9 H25H J P Y 59,129,446 — (4, 458) (4, 458)
USD Credit Suisse First Boston 1,320,127 201589 8258 J P Y 158,190, 584 12,278 — 12,278

USD Deutsche Bank AG 730,039 2015£9825H J PY 90,712, 346 — (19, 930) (19,930
USD Deutsche Bank AG 2,613,311 201589 H25H J PY 324,700, 000 — (71, 164) (71,164)
USD Goldman Sachs Group, Inc. 370,335 201589 B25H J PY 44,800, 000 — (51 (51
USD Goldman Sachs Group, Inc. 75,099 201589 B25H J PY 9,300,000 — (1,790) (1,790)
USD Goldman Sachs Group, Inc. 167,117 20158298258 J PY 20,761,000 — (4, 5206) (4, 526)
USD Goldman Sachs Group, Inc. 75,556 20159 H25H J PY 9,000,000 1,148 — 1,148

USD Goldman Sachs Group, Inc. 343,106 2015F9 258 J P Y 42,000, 000 — (4,131) (4,131)
USD Goldman Sachs Group, Inc. 64,718 201589 B25H J PY 8,000,000 — (1,422) (1,422)
USD Goldman Sachs Group, Inc. 158,836 20159 H25H J P Y 19,756,000 — (4, 498) (4, 498)
USD Goldman Sachs Group, Inc. 180,835 201569 H258H J P Y 21,678,000 1,61 — 1,611

USD Goldman Sachs Group, Inc. 146,067 2015829 825H J P Y 18,162,000 — (4,088) (4.088)
USD Royal Bank of Canada 247,197 2015:9 H25H J P Y 30,738,000 — (6,931) (6,931)
USD Royal Bank of Canada 474,131 2015889 8258 J PY 59,165,000 — (15,019) (15,019)
USD Royal Bank of Canada 99,997 20159 H25H J PY 11,871,000 1,853 — 1,853

USD Royal Bank of Canada 118,952 20158£9 H25H J PY 14,352,000 29 — 29

USD Royal Bank of Canada 671,713 20158F9 8258 J P Y 83,849, 665 — (21,519) (21,519)

BJL 5,782,202 R)L (162,158) KJL 5,620, 044
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IA4D - IR—

<fEEIEHR>

LT7VR (TAUKEERNEMBEET 7V R (BEANY IS BEBEANYIRRL) ) H
Abhvo - IY=TrFUR] OREH Q015F1289H) & BT 7Y ROREAVRGRZ>THIEID
T, U7V ROREH (016668 B198) RECHIFTZIAT - ¥x—

€D vR—

AbyT - IY—-T7Y

EEBR=I[CHETHBEVZLUE ULz,

K

REWNRELTWVD [T

AbwT - IF—=T 7 ROBPABEDHNS

W540 - Y2—RAbvT - IY—=T 72 ROEXERTER
n # &
(20164 2 H20HH" 520164 8 H19HZ T)
g i 7C D)
8 1 s & 8 1R & &8
A TFH
591 IE?HHDE% 2016/5/30 18,690, 605
2016/7/19 18,510, 383
2016/6/20 11, 560, 241
2016/8/22 8,580, 187
SRR 2016/5/16 8,500, 095
610 E %E'Hﬂnﬁ% 2016/8/29 7,920,152
607 EEIEHAGES 2016/8/15 7,700,132
605 BB 2016/8/8 6.790, 235
587 EEFE A 2016/8/10 5,200, 027
586 EER@AGEES 2016/5/12 4,000, 096

(1) SBHEFRELRE RBEBANFDIEFSFNTHBIEEA).

(E2) BAREEEHET,

BHEASER#R
TECIE. 20165 8 H19BREICHIFZI 1D - Y =—

MER &SR BHE (&%)

AbyT - IY-T7FUR (40,314, 431F0) ORBTY,

20168 8 B 19057
- 55BB# LR PN
S % T @e B R A= LR A -
[ Z| saEMr | 28ME | 25%E
FH FH % % % % %
s 19,330, 000 19,330, 355 47.8 — — — 47.8
CE1) AR, MAEREICHT 5 F MRS,
(¥2) ZEEEE. FHOADEAMKTEIFB T,
QEA (FPER) LtfE (F5H)
20165 8 B 19057
X 25 % i F A & BE S B ¥ m & BEEB O
% FMA FH
EfE 600 EEEIEHAST — 8, 580, 000 8,580, 068 2016/08/22
610 B HRET% — 7,920,000 7,920, 150 2016/08/29
611 EEIg s — 2,680, 000 2,680,123 2016/09/05
558 W HRET — 10, 000 10, 000 2016/09/20
615 EEIE s — 140, 000 140,012 2016/09/20
- 5 W M 584478
R % 19, 330, 000 19,330, 355

(P BCRmIEHET,
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GAD e IR—AMYT - IY—-T7UR

ERHSE H6H (CREB 20155F12H9H)
(EHEEAR  20146F128108~20156128 9 B)

IAD - RXR—AbvT - IYP=T 7YV ROE 6 HICH D BERRRZE CREB L LIFET,

*HT 7V ROELEHERDEI T,

E B 7 8| REULNGEOBRERZSH S UTREERZETRNE T,

FEREWR |PBRTOES

OFRTOESZROICREL. TEULNGOBRZEDS U TREERZTRNET,
B R 77 5| OPRBEENDRE(CHC-TIE. BAEHEN 1 F1E, BSRICHBVTA — 2883 ED
BEEBKITOAV—I v - R=/N—[THET D EEEERELFT,

MRIVAE AR | {EEERERDI10% LU T

KA EISEE

Daiwa Asset Management

REBTHRHEAOA—TEHIE 1S

http://www.daiwa—am.co.jp/




4D - I2X—AMYT - IP=T7UR

WS O EEHEED S
G
10,042
10, 041
10, 040
10,039
10,038
B o= B *
(2014.12.9) (2015.12.9)
E =0 & AR
F A B BE % | EALE
M % %
(BAE) 201412898 10,039 — 58.5
128k 10, 039 0.0 97.2
20156 1 B>R 10, 039 0.0 71.6
2 B=X 10,039 0.0 62.6
3% 10, 039 0.0 56.0
4 B3 10, 039 0.0 58.0
5 8% 10, 040 0.0 59.9
6 Bk 10, 040 0.0 56.2
7B% 10, 040 0.0 57.4
8 A& 10, 040 0.0 55.6
9B8%k 10, 040 0.0 59.3
108k 10, 041 0.0 71.0
INIEES 10, 041 0.0 52.1
(HA=R) 2015128 9 H 10, 041 0.0 51.6

CE1) BEEEIHELH.

(£2) AHEEALESFHETOECTES @EHLES) SRUBESEYZER

TFT,

(CE3) HT7YRE. RELCNBEDEREZD S UTCREERZTE> TS,
NYFY—IBRUSEEHEIS ) A

(ERZE)

S EAEMBEBEDHREICDOVT

[E#(fhiZE - FEE=R]

HAES 10,0393 HAZK @ 10,0419 MEE= 1 0.0%
[(BEMAOF G EHER]
ESFREBETHRINANEDTH s el EREN S, EEMEEFF
FREVERYF U,

SRERIBICOVT

OEMIEHREETR

HzEEL T, BRFERMIBRASORIEEEETRY U —N—2

ETDEN - BERNERIBHIECRZHRIUE Uico COXRIRHIEIRD
SREREAESC. BHSRMB CRESTINGES, |BEI—-
BEYEFF0. 07%EBZRDICHB UE Uiz, EEEHES (375
BY) oFEYIFHRBOBVWANICLDFHLO >BEEZESIC,
A0. 11~0. 2% ZETHE UF U,

QHHICBITD [SEDOERAS]
BEORZEMICERL. EHOEESLUI—IL - O—VEDE
HEREENDREICKY . TENRBERZTH>TEVWIET,

@ R— KT UAICDONT
EHROEEBES LU I—IL - O—VEDEHEHEECLDLRTER
ZITIFVE Uleo

ORYFI—TEDEREICDOVT
LT 7Y REHEROFHOFCIFEEEELBINYFI—THLD
SERHERITTBYEE Ao

(SDERSEH)
MENELBEDTRMECERL, RROEESLVOI—L - O—VEF
DEAETHEENDREICKY . TENRERZITER>TENIET,

W1 50O OEROHEHE
18 Sl = B
FEERL T —M
BIMEEZFEG 1B —
ZDER —
=) 5t —

() BRADEEBFIUERACOVWTEEIED [1 0% OEHOEME D&
Bo#Ez ZsBIIEE 0,
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4D - I2—RAbvT - IY-T7UR

WEES LUEG|ORR WHEAEERER
n # & (MEA FER) BHE @EEH)

(201451281081 520155128 9HEF T) VERRER o 2 *

5 it % Tt & B 35BB| iFHARIRIMEA LR

\ & =0 = \

B 75714 5;F7P3 jis X 2 |ZAESER | MMEE |EALE ﬁﬁg saEpf 2 aN L ek
m | BfEEESS ( 43,770, 000) M M % % % % %
(1) 2FIFELRS @BIFHESENTBUELA). EMHAIE35|32, 420, 000132, 424,550]  51.6 - - —| 516

(x2) ( IARKMBEICRDHEINT. LROBFICHEEENTEIFEA,
(E3) BEREIEHET,

WERSTTEHER
n # &
(0145128 108H' 520156128 9 BE T)
E A
g fF 75 fF
8 1A = ®| 8 1A &= &
T T

508 EEFRHAsEs 2016/2/15 | 7,000, 594
574 EEFRHAEEES 2016/3/14 | 5,000,640
573 EREREEEEs 2016/3/7 | 4,500,619
540 EREFRHAEEEs 2015/9/24 | 3,799, 9%
557 EEFREREE 2015/12/14 | 2,999,999
567 BRI 2016/2/8 | 2,999,997
520 EEfREREEEs 2015/6/22 | 2,999,976
555 EEsfgEAatss 2015/12/7 | 2,500,000
553 EREARERRESS 2015/11/24 | 2,060,000
536 EREAEEREESS 2015/9/7 | 2,000,000

(X1) SREEFELRE @BIFORESENTEITEA).
(E2) BEREIEINIET,

CE1) MAALLEG, MEELERICYT SFHEERDEIS.
(f2) FEEE. FHOEORARBFHET.

QEA FFEE) [HE G5

2y Hj *
X % % W |EF%| Emam | sHEE | EEFRT
% /8 +H
EfETs (557 EREEHAETEE| — | 3,000,000 | 2,999,999 | 2015/12/14
550 EEEMEEREESS| — | 2,000,000 | 2,000,000 | 2015/12/21
— | 1,600,000 | 1,599,999 | 2015/12/28
563 EEEGERAEES| — | 1,000,000 | 999,999 | 2016/01/18
566 EREEERETE| — | 1,500,000 | 1,499,999 | 2016/02/01
567 EEEMEERIESS| — | 3,000,000 | 2,999,998 | 2016/02/08
568 EREEMRET| — | 7,000,000 | 7,000,594 | 2016/02/15
573 EEEEHRAESS| — | 4,500,000 | 4,500,612 | 2016/03/07
556 EREEERETZE| — | 1,000,000 | 1,000,123 | 2016/03/10
574 EEEGEHRETZE| — | 5,000,000 | 5,000,640 | 2016/03/14
575 ERsEERETEE| — | 1,500,000 | 1,500,448 | 2016/06/10
342 2EEE@E  [0.1000] 720,000 | 720,576 | 2016/07/15
100 54 0.3000) 600,000 | 601,560 | 2016/09/20
. 13854
S 32,420,000 |32, 424,550
CF) BAKRBIFBRT,
WX E(SSTEEDER
20156E128 9 BIRTE
X £ =
15 =
A 8 ERE
FH %
NG 32,424,550 40.2
a—)L - O—V%, ZOf 48,181, 367 59.8
1B EEEE 80, 605, 918 100. 0

(F) FHBEADRARBIFTHET,
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4D - I2X—AMYT - IP=T7UR

WEE. &F. A8 LUBEBBEDORST

20156F1283 9 BiRAE
] =] ENE.. B
(A)&EE 80, 605, 918, 4331
J—)L-O0—V%F 48,180, 683, 441
RHE GHHER) 32,424,550, 578
RNFIR 481,238
ALEEA 203, 176
(B)&f& 17. 814,126, 500
ES/iy 17,502, 126, 500
KRR 312,000, 000
(C)uBERER (A-B) 62,791,791, 933
LA 62,535, 131, 959
AR 256, 659, 974
(D) ZEFSOIER 62, 535, 131, 95900
170K B#(fHgE (C/D) 10, 0419

*HAEICH (T2 ITTAZE(F817,136,908M. HEATICH T2 EBMBRETAZEE
80, 209, 414, 361F. EfFFITTAER(E18, 491, 419, 3109 T,

* MERICHIF DU —T 7 Y RERENR E T DREEFEOTAREE,. 40
KEBRGEMEET 7V R (BBAYIBY) 112,59, 660, &'+ DKEE
RIEMEED 7V R (BBAYIRL) 73,734,556, 94 DXE/NYTO—
V- TDPYR (BEBAYISHY) 2014-07 9,963, A THK
Ve TJPYR (BBAYIHY) 2014-09 9,963H. A THK
V- IJ7PYR (BBAvYIHY) 2014-11 9,902M. ORw bk -Fo./09—
BB T 7 VR —ORTwvT—3,983,66/H. HEEYITUY - BRILTFUR

(BRFRER) 99, HBEYIUY - ISIIWLTZILT 7V R (BRRE
) 999, MEEYITUY - TP YR (BEANY IS /BHERER) 999M.
TPIT7BHNEVRED 7 VR (BBAYIYHY BERER) 990, Y ZRE
AU - BRIVET 7R AD—22,99%, 693, WZREBALEL - TR
JVET 7Y R BO—22494,204M, WZREAILEL - BRIVET 7 VR
CO—2X999.197M. WZRBRILHL - RRIVET 7V R2  AIJ—2R698, 25
M. WZBEBALEL - RRIVET 7> R2  BI—2R458,853M. WZIREA
IWBU - RRIVETZ7VR3 AO—2X1,99%, 416, WZRBBRILHEL - TR
JWET 7R3 BIO—2X648,186M. WZRBAILBEL - RRILET 7R3

CIO—2R179, 498, HRELIHET 7V R (BBAYIHY /IREBNE)
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