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EFRIHEREN
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RERIHIRIN
LERSRAIEARIN
EERIHERI
BfEast

JZ5AXAA-USD ISR
IJ2AB-JPY ISR

FATAHZREIFON
J5AA-USD ISR
IJ2AB-JPY ISR

SEEEs 1 OX Y EESR
JZAA-USD ISR
J5AB-JPY ISR

20174 8 B31OEHE

JPYOSR/USDISR] CIREULTCHUET

$ 197,162, 062
11,161
732,812

1,725,127
990. 539

415

200, 622, 116

14,799

15, 298, 469
90, 860
1,632, 605
74,650
59,796
37,060
4,740
4,39
17,217,378

$ 183, 404, 738

$ 68, 165, 876
115. 238, 862
$ 183. 404, 738

77,698, 5%
145, 405, 981

$ 0.877
$ 0.793

21



SATRENYIO-Y - =T

EREEE
20174 8 B31HICHK T I 2FE
REINE
G $ 8,187,167
Z DAt 25,519
RENSSET 8,212,686
&R
BRI ERE 909. 921
RERTLIRB 149,299
RETBRUBERIRM 139,988
BFIZRERN 102, 866
BEREBAENRIN 21,645
EE AR 17,498
REE LR 16, 052
= I=H 1,357,269
BT 6. 855,417

KA (8K SKIUdER (8 :
REEFlE (8X) :

SRS (2,931, 996)

HNEBBHE B LUNEEBLEZN (11, 264, 178)

FUESZEEPS (14,196, 174)
SR (18) OfiZE) :

SEERE 5,023,979

NEBBRES KUNERBICEDN (374, 431)

ST D HEZSED 4,649, 548
IRIR - WSTEE (9, 546, 626)
ERIC KB HEEDER $ (2,691, 209)

22



FAORENYIO-Y - F—=T

CRRILEZT)

EBE
usbD 2199375
usbD 330, 000
USD 1,409 631
usD 1,255,000
UsD 1,650,863
UsD 1,000,000
usD 2000, 000
usD 1,502 200
usD 1,476,300
usbD 300, 000
usbD 840, 693
usb 750, 000
UsD 2 100,000
UsD 1,884,195
UsD 1,497,276
usb  1.091.750

REIRR
20174 8 B31HIRTE
batiz)
&% (97.9%) (*)
HFS (5.8%)
NroO— (5.8%)
Concordia International Corp.
5.48% due 10/21/21
Gateway Casinos & Entertainment, Ltd.
5.05% due 02/22/23

GW Honos Security Corp. / Garda World Security Corp.

5.32% due 05/24/24

MacDonald, Dettwiler and Associates, Ltd.
2.75% due 07/05/24 (a)

MEG Energy Corp.

4.73% due 12/31/23 (a)

3.50% due 12/31/23 (a)

Unlimited Liability Co. / New Red Finance, Inc.
3.51% due 02/16/24

Valeant Pharmaceuticals International, Inc.
5.99% due 04/01/22

Nroo—-rast

HhFroEEt (Eff $11, 196, 769)

ZAIWS TR (0.8%)

Nroo— (0.8%)

Grifols Worldwide Operations, Ltd.
3.44% due 01/31/25

Nroo—rast

FAIWS Y RESt (Eii $1.472, 837)

B (0.2%)

11f& (0.2%)

SoftBank Group Corp.

4.50% due 04/15/20 (b)

#HESE

BA&Et (i $306, 757)

WItEVFIT (5.2%)

NroO—> (5.2%)

Auris Luxembourg IIl S.AR. L.

4.30% due 01/17/22

Delta 2 (Lux) S.AR.L

4.49% due 02/01/24

Intelsat Jackson Holdings S. A.

4.00% due 06/30/19

JBS USA Lux S. A.

3.80% due 10/30/22

Mallinckrodt International Finance S. A.
4.05% due 09/24/24

Samsonite International S. A.

3.49% due 08/01/23

—

. 560, 940

330, 825

—

V417,272

—

. 249,039

—

,531,818
. 095, 849

—

—

. 993,120

1,527,242

10, 706, 105

10, 706, 105

N

. 477,879

—_

. 477, 879

—_

. 477, 879

310, 125

310,125

310, 125

841,223

754,372

2,090, 445

1,861,434

1,498, 683

1,098, 301
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usb

usbD

usbD

usb

usb

usbD

usbD

usb

usb

usbD

usb

usb

usbD

usbD

EBE
741,298
572, 868

150, 000

400, 000

267,255

832,500

2,000, 000
198, 655
200, 000

2,99, 897
722,000

1. 340, 000
666, 650

1,750, 000

1,075,211

369, 000

i)

SIG Combibloc Holdings S. C. A.
4.24% due 03/11/22

SS&C Technologies Holdings, Inc.
3.49% due 03/11/22

Trinseo Materials Operating S. C. A.
2.75% due 08/16/24 (a)
Nrono—-vEs
WoteVTILIEst (&l $9, 557, 571)
F3529 (0.2%)

#1& (0.2%)

Bluewater Holding BV

10.00% due 12/10/19 (b) (c)
HESE

5V E5 (Eifi $399, 520)

7S TEREER (0.1%)

#tE 0.1%)

Shelf Drilling Holdings, Ltd.

9.50% due 11/02/20 (c)

#HESE

737 EREENSET (Eiii $243, 480)
E (0.5%)

Nroo—> (0.5%)

Misys, Ltd.

4.82% due 06/13/24
Nvono—-vast

RESET (Bffi $828, 460)

KE (85.1%)

NroO— (72.4%)

AES Corp.

2.00% due 05/24/22 (a)

Air Methods Corp.

4.80% due 04/22/24

Albany Molecular Research, Inc.
3.25% due 08/30/24 (a)
Albertson's LLC

4.29% due 12/21/22

Alphabet Holding Co., Inc.

3.50% due 09/15/24 (a)

Altice US Finance | Corp.

3.48% due 07/28/25

AMC Entertainment Holdings. Inc.
3.48% due 12/15/23

American Airlines, Inc.

3.73% due 12/14/23

American Casino & Entertainment Properties LLC

4.49% due 07/07/22
Road Holdings Ill, LLC
6.49% due 04/05/24

SATRENYIO-Y - =T

744,078
574,913
150, 657

614, 106
614,106

w

w

380, 000
380, 000
380, 000

259,237
259,237
259, 237

836, 038
836, 038
836, 038

2,000, 000

192, 944

200, 000

2,906, 360

717,040

1,329, 535

063, 317

1,753,832

1,075, 888

365, 310
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usbh
usbh

usbh
usb
usb
usb

usbD
usbD

usb

usb

usbh
usbh

usb

usb

usbD
usbD

usb

usbh
usbh

usbD
usbh

usb

usb

usbD

usb

usb

usbh

usbh

EEE

2,054,793
488,173

553, 000

, 000, 000
543, 638
291,324

524, 685
175. 000

593, 000

905, 000

2,000, 000
1,318, 647

1. 436. 400

2,025, 000

380, 000
117,478

, 385, 080

164, 904
. 197, 360

N

, 557,000
298,729

437, 885

200, 000

471,238

555, 000

673,917

500, 000

, 147,125

il

Avaya, Inc

6.56% due 05/29/20 (d)

8.73% due 01/24/18 (a)

Axalta Coating Systems Dutch Holding B BV
3.30% due 06/01/24

Berry Global, Inc.

3.48% due 01/06/21

3.48% due 01/19/24

3.49% due 10/01/22

BJ's Wholesale Club, Inc.

4.97% due 02/03/24

8.71% due 02/03/25

BWay Holding Co.

4.48% due 04/03/24

California Resources Corp.

11.60% due 12/31/21

Calpine Construction Finance Co. LP
2.25% due 05/03/20 (a)

3.74% due 01/31/22

Calpine Corp.

2.99% due 12/31/19

Centurylink, Inc.

2.75% due 01/31/25

Chemours Co.

2.50% due 05/12/22 (a)

3.74% due 05/12/22 (a)

CHG Healthcare Services, Inc.
4.56% due 06/07/23

CHS /7 Community Health Systems, Inc.
4.07% due 12/31/19

4.32% due 01/27/21

Cincinnati Bell, Inc.

0.00% due 08/16/24 (a)

4.23% due 09/10/20

CITGO Petroleum Corp.

4.80% due 07/29/21

CityCenter Holdings LLC

3.73% due 04/18/24

Consolidated Communications, Inc.
4.24% due 10/05/23

Consolidated Container Co. LLC
4.74% due 05/22/24

Continental Building Products, Inc.
3.80% due 08/18/23

Coral-US Co-Borrower LLC

3.50% due 01/31/25 (a)

CSC Holdings LLC

3.48% due 07/17/25

Al

1,729, 889
495, 496

554,211

, 000, 000
543,502
291, 361

504, 820
167, 906

593, 184

957,789

, 994, 380
, 313,702

,431,315

, 980, 288

380, 832
117,735

, 394,887

164, 416
, 185,318

N

, 557,483
298,729

437,793

200, 300

, 443,652

557,775

673,917

496, 980

, 139,003
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usbD

usb

usb

usbD

usb

usb

usb

usbD

usb

usb

usbD

usb

usb

usb

usbD

usb

usb

usb

usb

usb

usb

usbD

usb

HE
2,519,614
429, 840
422,875

992,513

. 108,102

, 138,000

, 565, 562

, 312,500

, 250, 000

343,500

940, 000

. 243,483

N

776,112

159, 600

198, 932

. 942,250

475, 000

998, 871

628,722

723,188

400, 000

849, 767

650, 000

472,625

iR

CSC SW Holdco, Inc.
5.01% due 11/14/22
Culligan NewCo, Ltd.
5.23% due 12/13/23
Curvature, Inc.

6.24% due 10/30/23

Dell International LLC
3.74% due 09/07/23

DH Publishing LP

3.73% due 08/21/23

Dole Food Company. Inc.
4.00% due 04/06/24
Dynegy. Inc

4.49% due 02/07/24
Energy Future Intermediate Holding Co. LLC
4.23% due 06/30/18
Energy Transfer Equity LP
3.98% due 02/02/24
Entercom Radio LLC
4.72% due 11/01/23

Exela Technologies, Inc.
8.80% due 06/30/23

FGI Operating Co. LLC
5.50% due 04/19/19

First Data Corp.

3.74% due 04/26/24

Flex Acquisition Co., Inc
4.30% due 12/29/23
Floatel Delaware LLC
6.30% due 06/27/20
Forterra Finance LLC
4.24% due 10/25/23 (a)
Frontier Communications Corp.
4.99% due 06/15/24
Gates Global LLC

4.55% due 04/01/24
Gemini HDPE LLC

4.31% due 08/06/21

GEO Group, Inc.

3.49% due 03/22/24
Global Tel*Link Corp.
5.30% due 05/23/20

Gray Television, Inc.
3.73% due 02/07/24
Greektown Holdings LLC
4.24% due 04/25/24
Greeneden US Holdings | LLC
5.00% due 12/01/23

SATRENYIO-Y - =T

it

2,525,283

432,797

417, 060

996. 195

—

. 109, 698

—

. 140, 139

—

. 567,425

—

. 317,750

N

. 251,137

343,758

928, 250

—

. 069, 396

2,776,112

159, 281

146, 215

N

,615,719

453,625

—

. 001,818

630, 294

723,491

402, 600

850, 617

648, 577

475,073
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EBE

2,023,851

1,

718,750

301,523

456, 000

886, 389

349,125

525, 000

89, 537

, 258, 468

, 400, 000

. 294,745

508, 428
160, 000

740, 506

593,939

495, 671

370, 629

672,067

785, 000

626,770

200, 000

81,606

. 293,500

919, 387

746, 356

Exdial FRalikE]
Gulf Finance LLC

6.55% due 08/25/23 1,828, 205
Hargray Communications Group. Inc.

4.24% due 05/16/24 1,718,217
Harland Clarke Holdings Corp.

7.30% due 12/31/21 302, 804
HD Supply. Inc.

2.50% due 10/17/23 (a) 456, 684
Hilton Worldwide Finance LLC

3.23% due 10/25/23 889, 031
Homer City Generation LP

12.24% due 04/05/23 296, 756
Hoya Midco LLC

5.24% due 06/30/24 524,018
Hub International, Ltd.

4.31% due 10/02/20 89, 804

Hudson Products Holdings, Inc.

5.30% due 03/15/19 1,255,321
iHeartCommunications, Inc.

7.99% due 01/30/19 1, 120, 000
Infor (US) . Inc.

4.05% due 02/01/22 1,290, 589
lvanti Software, Inc.

5.49% due 01/20/24 501, 437
10. 24% due 01/20/25 158, 080
J.C. Penney Corp.. Inc.

5.57% due 06/23/23 728,784
Jaguar Holding Co. | LLC

4.02% due 08/18/22 595, 175
Key Safety Systems, Inc.

5.82% due 08/29/21 497,778
Landry's, Inc.

3.98% due 10/04/23 367,038
Lightstone Holdco LLC

5.74% due 01/30/24 667, 409
LSF9 Atlantis Holdings LLC

7.23% due 05/01/23 786,633
Microsemi Corp.

3.55% due 01/15/23 627,817
Midwest Physician Administrative Services LLC

4.32% due 08/15/24 199, 500
Mission Broadcasting. Inc.

3.73% due 01/17/24 81,730
Moran Foods LLC

7.24% due 12/05/23 1,215, 890
MPH Acquisition Holdings LLC

4.30% due 06/07/23 922, 642
National Mentor Holdings, Inc.

4.30% due 01/31/21 750, 558
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1,138,529
328,000
657, 156

984, 855

. 243,703

881,922

409, 822
350, 000

778, 836

, 620, 855

588, 889

855, 700

999, 082

2,329,719

535, 000

620, 273

513,713

543, 638

834,136

1,105, 714

300, 735

806, 726

2,000, 000

397,500

814, 000

bt

Nature's Bounty Co.

4.80% due 05/05/23

New Arclin US Holding Corp.
5.67% due 02/14/24

Nexstar Broadcasting, Inc.
3.73% due 01/17/24

Nine West Holdings. Inc.
5.05% due 10/08/19

NRG Energy. Inc.

2.25% due 06/30/23 (a)

ON Semiconductor Corp.
3.49% due 03/31/23

Optiv, Inc.

4.56% due 02/01/24

8.56% due 01/31/25

Penn National Gaming, Inc.
3.80% due 01/19/24
Pinnacle Foods Finance LLC
3.23% due 02/02/24
Polyone Corp.

3.23% due 11/11/22

Press Ganey Holdings. Inc.
4.49% due 10/23/23
Prestige Brands, Inc.

3.99% due 01/26/24

Prime Security Services Borrower LLC

3.99% due 05/02/22

Project Alpha Intermediate Holding, Inc.

4.81% due 04/26/24

Quest Software US Holdings. Inc.

7.26% due 10/31/22

Rackspace Hosting, Inc.

4.31% due 11/03/23

Radiate Holdco LLC

4.24% due 02/01/24

RBS Global, Inc. / Rexnord LLC
4.05% due 08/21/23

Regal Cinemas Corp.

3.24% due 04/01/22

Revlon Consumer Products Corp.

4.74% due 09/07/23

Reynolds Group Holdings, Inc.
4.24% due 02/05/23

Rite Aid Corp.

5.12% due 06/21/21

Salient CRGT, Inc.

6.99% due 02/28/22

Securus Technologies Holdings, Inc.

4.50% due 06/20/24 (a)

SATRENYIO-Y - =T

it
1,138, 882
330, 460
057, 956

826, 293

—

. 244,719

884, 374

372,253
310, 625

781,203

—

, 624,307

590, 361

858, 909

1,000, 171

2,340,272

521,625

628, 932

514,139

535,934

835, 404

1,095, 420

269, 480

807,113

2,007,500

399, 488

820, 276
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109, 000

1,643, 481
767, 269
493,750
110, 584
423,938

1. 860, 000
897, 500

3,641,875
306, 000

824,743
475, 000

249, 375
. 831,988

, 348,375

, 487,709

278,303
136, 000

955, 350
820, 580
295, 431
302, 000

408, 975
175, 000

509, 982
571, 641

956, 989

1,288, 800

i)

8.25% due 06/20/25 (a)
Sinclair Television Group, Inc.
3.49% due 01/03/24
SolarWinds Holdings, Inc.
4.74% due 02/05/23

Solera LLC

4.51% due 03/03/23
Southcross Holdings Borrower LP
3.50% due 04/13/23

Sprint Communications, Inc.
3.75% due 02/02/24

Staples. Inc.

4.00% due 08/15/24 (a)
Summit Midstream Partners Holdings LLC
7.24% due 05/13/22
Supervalu, Inc.

4.74% due 06/10/24

Surgery Partners LLC

0.00% due 06/20/24 (a)
Syniverse Holdings, Inc.
4.30% due 04/23/19

4.31% due 04/23/19

Talen Energy Supply LLC
5.24% due 07/17/23

5.24% due 04/13/24

Team Health Holdings, Inc.
3.99% due 02/06/24

The Neiman Marcus Group. Inc.
4.48% due 10/25/20

TKC Holdings. Inc.

5.49% due 02/01/23

9.24% due 02/01/24
Transdigm, Inc.

4.24% due 06/09/23

4.24% due 05/14/22

4.30% due 06/04/21

TRC Companies, Inc.

5.23% due 06/21/24

Tribe Buyer LLC

5.73% due 02/16/24

11.23% due 02/17/25
Tribune Media Co.

4.24% due 12/27/20

4.24% due 01/27/24

UFC Holdings LLC

4.49% due 08/18/23

Ultra Resources, Inc.

4.31% due 04/12/24

1,643,990

770,039

495, 009

95, 840

423,937

1,850, 272

908, 719

3,511,387

302,811

789, 692
454,812

244,699
. 797,638

—

—

. 329,835

—

. 093,124

279, 085
136, 000

956, 439
821,417
295, 768
302, 755

409, 998
173,031

510. 620
572,595

959, 382

1,286, 648
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394, 300
593, 399

2,340, 654
1, 285, 000
458, 000
575, 650
846, 791
130, 186

. 343,250
567, 960

404, 000

887, 256

. 124,847

865, 998

447,753

381, 000

800, 000

500, 000

400, 000

173,000

278,000

500, 000

500, 000

1,000, 000

SATRENYIO-Y - =T

Exdial FalilE]
Unifrax | LLC

5.05% due 04/04/24 395,613
University Support Services LLC

5.49% due 07/06/22 595, 998
Univision Communications, Inc.

3.99% due 03/15/24 2,320,899
US Telepacific Corp.

6.32% due 05/02/23 1,251, 808
USI, Inc.

4.31% due 05/16/24 455,234
Versum Materials, Inc.

3.80% due 09/29/23 578, 050
Viskase Companies, Inc.

4.55% due 01/30/21 804, 451
Vistra Operations Co. LLC

3.98% due 08/04/23 130, 167
3.98% due 12/14/23 1,345,171
3.99% due 08/04/23 567, 881
Windstream Services LLC

4.00% due 03/29/21 (a) 368, 246
WMG Acquisition Corp.

3.74% due 11/01/23 887,575

XPO Logistics, Inc.

3.55% due 11/01/21 1,125,893
Zayo Group LLC / Zayo Capital, Inc.

3.48% due 01/19/24 866, 059
Zodiac Pool Solutions LLC

5.30% due 12/20/23 451,953
Nroo—rast 132,730, 898
& (12.7%)

Allegiant Travel Co.

5.50% due 07/15/19 391,477
Alliance Data Systems Corp.

5.88% due 11/01/21 (b) (c) 822, 000
Andeavor Logistics LP / Tesoro Logistics Finance Corp.

5.88% due 10/01/20 (c) 508, 125
Antero Resources Corp.

5.38% due 11/01/21 (c) 407, 000
Cablevision Systems Corp.

8.00% due 04/15/20 191, 381
California Resources Corp.

8.00% due 12/15/22 (b) (c) 153, 248
CF Industries, Inc.

3.40% due 12/01/21 (b) 509,127
Claire's Stores, Inc.

9.00% due 03/15/19 (b) (c) 266, 250
CNG Holdings, Inc.

9.38% due 05/15/20 (b) (c) 885, 000
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162, 271
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429, 000
617,000
850, 000
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400, 000
148, 000
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200, 000
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, 000, 000

. 170, 000
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775,000

500, 000

700, 000

500, 000
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, 400, 000

631,000
500. 000
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Continental Airlines 2005-ERJ1 Pass Through Trust
9.80% due 04/01/21

CSC Holdings LLC

5.25% due 06/01/24

6.75% due 11/15/21

8.63% due 02/15/19

DAE Funding LLC

4.00% due 08/01/20 (b) (c)

Dell International LLC / EMC Corp.
5.88% due 06/15/21 (b) (c)
DISH DBS Corp.

5.88% due 07/15/22

Equinix, Inc.

5.38% due 04/01/23 (c)
Freeport-McMoRan, Inc.

3.10% due 03/15/20

Frontier Communications Corp.
8.50% due 04/15/20

IASIS Healthcare LLC / IASIS Capital Corp.
8.38% due 05/15/19 (c)

ILFC E-Capital Trust |

4.34% due 12/21/65 (b) (c) (e)
Infor US, Inc.

5.75% due 08/15/20 (b) (c)

Iron Mountain, Inc.

6.00% due 10/01/20 (b) (c)
Level 3 Financing, Inc.

6. 13% due 01/15/21 (c)

NCL Corp., Ltd.

4.63% due 11/15/20 (b) (c)
NRG Energy. Inc.

2.25% due 01/15/18

Reynolds Group Issuer, Inc. / Reynolds Group Issuer LLC /

Reynolds Group Issuer Lu

4.80% due 07/15/21 (b) () (e)
5.75% due 10/15/20 (c)

Rockies Express Pipeline LLC
6.85% due 07/15/18 (b)

Sprint Communications, Inc.
7.00% due 03/01/20 (b)

Sunoco LP / Sunoco Finance Corp.
5.50% due 08/01/20 (c)

Targa Resources Partners LP /
Targa Resources Partners Finance Corp.
5.00% due 01/15/18 (c)

Tenet Healthcare Corp.

4.50% due 04/01/21

4.63% due 07/15/24 (b) (c)

4.75% due 06/01/20

—

—

—

N

178,092
51,313
460, 910
468, 682
623,170
891,183
648, 750
417,000
400, 000

146, 335

500, 000

. 565, 000

205, 250

517.500

. 023,870

. 199, 250

, 020, 000

106. 969
789, 446

517.500

766, 500

514, 650

400, 500

, 428,000

630, 874
515, 625
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i)

T-Mobile USA, Inc.

4.00% due 04/15/22 (c)

Wells Enterprises, Inc.

6.75% due 02/01/20 (b) (c)
WMG Acquisition Corp.

6.75% due 04/15/22 (b) (c)
[aET=H

KEGET (& $158, 538, 174)
f&E35GEt (&l $182, 543, 568)
2352k (0.0%)

KE (0.0%)

Sabine Oil & Gas Holdings. Inc.
Due 04/13/26

Due 12/31/49

KESE

TS5V haEt CEffi $11,303)
USFyRN—rF—2v 7 (0.1%)
KE (0.1%)

Sabine Oil & Gas Holdings, Inc.
Southcross Holdings LP
KESGE

UZFy RNN— =2y TEEt (&l $58. 100)
FEHBHER (9.5%)

B7 (9.5%)

TEHATES (9.5%)

Sumitomo Mitsui Banking Corp.
0.59% due 09/01/17
EHfEERGET

BAGET (i $17, 488, 120)
JEERERSET (CEffi $17, 488, 120)

&SRR (Bl $200, 101, 091)
REBLUOEEZEBY 28HE

SATRENYIO-Y - =T

EEIC
abBEE Fafil ]

342,990

968, 485

813.750

23, 245, 202

155, 976, 100

179, 559, 590

1,675
11,212
12, 887
12, 887

23,165
78,300
101, 465
101, 465

17,488,120
17, 488,120
17, 488,120
17, 488,120

107. 5% $ 197,162, 062
(7.5) (13,757, 324)

100. 0% $ 183, 404, 738

(@) TORIY3VDIRTH UL F—BIFABKRFRCHRREOO— - DTy hXYMERLTVET ., COBAICEET DRHEDFMIE. 7—RYLU— 2SS, FE

BHATEAEA,
(b

ICESEATRVBR Y . NS DFESFIEREMEN TRV E[FHRINEE Ao

(o) ERFIEMTS
(d) F7=#)U NS
(e

20174 8 A3 1HESRDZREFIT E 525

144A B35 -19336 35BS ADRAI44A DR TS E CADERDBARACIE > TVBEES, NSO, BiFEII(CEL U TBREIEBIIRERICEHTNTRETY .

RERMRO I NTOHEIMEES FERRHORROLMICEDINWTHMEISOMERTIFR <, UXIDFEEICK > THEINTVET,
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J32AB - JPYJISADHNERBFTESEN (20174 8 A3HER®)

B\ HEEHEF ZeEE REE bl ZEEE SR SHE (18) ERE (8 &
JPY Goldman Sachs Group, Inc. 10,000,000 2017429 85H USD 9.716  $ 144 % -9 144
J P Y National Australia Bank, Ltd. 120,304,315 201741081080 USD 1,103, 004 - (8,107) (8,107)
J PY Royal Bank of Canada 13,000, 378,604 2017410H10H USD 117,607, 167 710, 052 - 710, 052
USD BNP Paribas S. A. 1,153,811 201741081082 JPY 125,858,973 8,361 - 8,361
USD BNP Paribas S. A. 184,234 201748108108 J PY 20,000,000 2,213 - 2,213
USD Citibank NA 986,272 20174108108 J PY 109, 000, 000 - (5,743) (5,743)
USD Credit Suisse International 183,484 20174108108 J PY 20,000, 000 1,463 - 1,463
USD Credit Suisse International 916, 447 20174108108 J P Y 100, 000, 000 6, 341 - 6, 341
USD Goldman Sachs Group, Inc. 260,697 20174F108108 JPY 28,733,501 - (808) (808)
USD Goldman Sachs Group, Inc. 90,870 2017410H10H JPY 10, 000, 000 - (141) (141)
USD Royal Bank of Canada 384,863 20174F10H10H JPY 41,822,023 4,238 - 4,238

$ 732,812 $ (14799 $ 718,013

JEE DS :
JPY -  B#H
usb - KRL
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<fHEIER>

LIPUR (FADKENYIO—Y - F—TY (BEANYIHY BEANYIRKRL) ) MEETRELTVS [T
A0 - XR—AvT - IYP=TFUR] OFREH Q017F12B118) &, BT 7Y ROREHAPNER>THBIEID
T, YO VROMRED (018F 7 A198) REICHBIFZIAD - ¥2—RA v T - IF—T 7Y ROBPABEDAS
FHEUR=J(HBTEHFWVELFE U,

W40 - IR—RAbvT - IY—=T 7V ROEEIFTEHRE

n # &
(20184F 1 B208h 520184 7 B198#T)
g T 7 1
# " E & # L] & &
¥ s
723 EREIEEEES 2018/3/5 220,001
731 EESEEES 2018/7/10 150, 000

(1) SEEFELAE @BNFIESENTEIFEA).
(E2) BARBE>UIET,

WEASERER
20185 7 R198HRE. BEEIFEFOHEFANGFH D EEA
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IAD « IRX—AbwT - IF=T7UR
ERRESE $£8H (REHB 2017%F128A118H)
Gt&8R 2016&F12810H~2017F12811H)
FAD  IXX—AMvT - IPF—=T 7V ROFBHICH N DBRINZE THREB U LEIFF I,

*HT 7V ROLHEHTRDE T,

2 A 7 #| TELIEOERZSS UCKEERZITRVE T,

FERE N R | HECDES

OMETOESZPDICREL. REULINEDERZH S U CREERZITRVNE T,
B A 7 A | OHREEANORECHICO T BEHEN 1 FRE. BUSRKICHOVTA - 2813 EDE
ZHROARY—V )L - R=N\N—([IHETDEEEAREUFT,

0 #H Al BR | MEEREED10% U T

KA AR

RRBTFRARAOA—TEIE1S
http://www.daiwa-am.co.jp/
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— EHE(IER

\—\—\—\_
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FICK2ERZETRVE U,
ORYFI—T LDERICDONT
BT 7 Y RIGERDHEECEEEE#E L BRIV FI—TIB LY
SERHZESRITTHIF A,

(SEDERSE)
MEMEEEEDL2EICEER L. TENRERZTRVET,

10,030
W1 A0O0%Y OERORH
10,025 =] B ElR::
H 8 LS TEEZ LR —H
(2016.12.9) (2017.12.11) BIMEEEFES 1K -
- ZDMER 0
2= £ i %8 N - -
&3 A =] B & = | A b oE (ZD1th) _ (0)
s % % a5 5 0
Z Gt 1) MPOBER (BEHROND 2 B0 EERESD) GBI, Bk T
(HE)20164 128 9 © 10,037 29.1 SEEORICEBN GBI, EEAICKY EH L,rc%%t“ao BRDIE
128% 10,036 20.0 - BBSUBHACOVTIZAIBD [ 1505 Y ORMOME] OEEOH
20178 1 B=% 10,036 £0.0 31.1 ., BECERESL, ,
2 H ;E 1 0’035 £0.0 25.2 GE2) BEECEICHXGBEFMBAALTHYET,
384 100351 200 - WEES KUBEIORE
4 BER 10,034 0.0 35.6 N B
S AR 10,034 200 6.4 (2016£1281081520174128118%T)
6 Bk 10,033 £0.0 0.6 —= =
. & | 58 & %
7 B% 10033 200 0.1 - = e =
8 A% 10,032 A0.0 — - o _
9B* 10,032 20.0 - py | BREEES 116.573.085 | (128 940,000)
108 % 10,031 £0.1 - Ezégﬁﬁ%ﬁguﬁf<§§E¥ﬁifigtauggg)% o
E2) ( NISEECEBRIHT. LBROKTFICE B .
LDEES 10.031 201 - (T3) BOFBETHET, R
(Bi%)2017F128118 10,030 A0.1 -
(1) BEEIFHELT, BEERFTEWR
<E2)£§§ﬁxm$m%ﬁ$m%ﬁ&%%(ﬁ@ﬁé%)agwé%ﬁ%%@ N B
(13) BI7 Y RIE. BEUREORREDS L TREERETE > THY. (20165E128108H1'520174128118%T)
RYFT—IBROSEIHIEH ) 0 oo Fm =
. . B I %= 5
GERRA) —

. % W & & % w & @
OE#ﬁﬁ%wmﬁwout = =
[E_EﬁIﬁSE - g =| ‘ e 645 EEGHETE 2017/2/20 {17,010400
HIS - 10.037M A 10,0300 Be& - 20.1% 657 EIBSHAEES 2017/4/17 (10150199
(BEMBOECLBERR] n 652 EEEEIEEE 2017/3/27 | 9790078
1&:%*”@1%7.‘]\%&’&)% bf::t@tb‘b\ g‘ﬁ-ﬁﬁ@ﬁl&?% UF LJTCD 642 EREEHRITE 2017/2/6 | 9700,144
SHARKICOVT 659 EESEHEES 2017/4/24 | 9120082
OCEMERERITIRL 651 BRI 2017/3/21 | 763019

HELY, BiRlE [RESMEEGEEN - BNSRMEND] ZH
HUF U, COLIBHROTHMERZERIC. EEEHZ
(3HRY) DALY BIUEERI—ILEBEYSAIET 1T B
THBLF U
SHHICHIFB [SERDERAH]

(et gEORSMCRBL. RENGERETBLET. )

669 EREIGHEESS 2017/6/12 | 6,970,248
644 BEEGHEEEZ 2017/5/12 | 6,690,300
638 EEIGHIEESS 2017/1/16 | 5120041
660 EEFRHAEES 2017/5/1 | 4590081
(1) SBHERELRE BBIFHESENTBUEEA) .
(E2) BARBIEFIET,
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4D - I2X—AMYT - IP=T7UR

WEAEERHER
IR (C B B EMESSOBHIANE S T A,
WIS EETIEDERK
2017F1281181R#%E
m 5 X
= S ERE A =
e %
J—)U - O—2%., Z0fth 30,906,278 100.0
SIS EREE 30,906,278 100.0

03) FBEOEMRBETIET.
BEE. 8 TABLUBREMEADIR

2017512811 81R%E

I8 = El i xR

(A) BE 30,906,278,899H
J—)L-0—V%F 30,906,278,899
(B) &f 799,000,000
RILERE 799,000,000
(C) fiEEIER(A—B) 30,107,278,899
T 30.015.878.475
AR Es T 91,400,424

(D) ZEFSOE 30,015,878,4750

1702 B4EffiZi(C /D) 10,030H

* IS (CH T D ITTAEF42,294,564,193[, HHIPICH (S B BIIERETTAZEE
17,178,092,718M. EIENITTAREIF29,456,778,436M1TT
*BER(CHBF DY TY —T 7 Y RERENRE I DRESEDTARF. 940
KEBRMEMEET 7V R (BBAvYIHY) 3,021,993, 94 DKEBR
NEMEED 7 VR (BBAYIBL) 1,018,149, 4 DXENY IO~
V- IDFPUR (BBAYIBY) 2014-07 9,963, d4 D
VD7V R (BBAvIYBY) 2014-09 9,963M. 947 \
V-7V R (BBAvIYHY) 2014—11 99620, ORw bk -F2./0
J—BhEHKR T 7R —ORTwI—-947,268[. 4D,/ ZL—Ftv k- A
R T 7V R—+ Y RDE—-29,910,270M. FEEYVIUY - BR)LT 7
R (BARER) 999[., FEEYVIUY - ISINWUTFILIFZY R (BAR
#l) 999H, FEEY IUY - TF VR (BBANvIHY /BHERET) 999
B, USEBNA - A—LRIEETZ 7V R (BB IR/ BRRER)
102,434, USEMSAIOUHET 7V R (BBAY IS /F 1 ORED)
1,994, ORw k- FI/O0V—-BEKDI 7V R —ORTvI - (BEAY
Jph)) 39,849, ORw b - FT/OYV—EEKRT 7V R (1 0REE)
—-ORFvo (E108) - (BBANvIHY) 3,985, 94D LiGRIE-BR
EHUNL Y Y - A4 VT W T R3,969,366,810H. 54 D LIBERIE - BHRTFY
STIWAVN=R - 47w 25902244309, 94D LBRE-TOP
I XUNDwY (2f5) $6%01,105,650,011H. 94D LEBRIE-TOP | X
FTIA VIN—=R (= 215) $5%1821,890,786[. &'« D _LBKRE - BRFY
AVN=R - AT VI 26,073,206,032. F4 D HERE-TOP | XA
VIN—=2Z (= 11%) 18%5,071,127,230M. 94D LEBHRIE— J P XB#E400
UINbwY - 427w T 2383,378,807M. 94 D EBIR{E— J P XHIR400
AYN=R - A4VFvITR5200,107,448M. 4D EBHRIE—- J P XBR
4009 F)A 2V IN=R - 4 T v T R205,174,656[. F'4 DKEREEANE
TJ7VR (BBAvIHY) 2016—-07 997, A UKEREENE T 7>
R (@HBREBENYIHY) 2016—-07 997M, A DREREEAE I 7V R
(BBAwIHY) 2017-06 997M. F4 DXEREEIAE T 7V R (25
RBBNYIHY) 2017-06 997M. FA DKEREENET 7V R (B8
AwIEh)) 2016—10 997H. A DXREREEANE T 7V R (BHRE
~AwIEHY) 2016—-10 997, 4D - TILRT7 - BLI K TxR— - K—
NT#U%28,2157828. 94D - TP - LI~ RILEAZRK—H
T4 UA104,2209118. 940 - T)IRT7 - LI b HERILZR—H
T4 U#49,706,154M. 4 DHAEMI5- 2059 BT 7V R - TR—

WV\’

R—bT7xU7d —SLMU—R-641,089307M. 940/ EILHY - 29
YU—HE A DERBERED 7 R -BROEE (D585&) —5,020,480M.
AT/ NYUZEFREER T 7 VR - YR— - R— T 5 U7206,680,116/.
AT - PP UNREER T 7R - YR — - K=~ T4 U#126940,913
A, BE&RUSA D,/ ZU—TEv - JO0-Nb - JU—hIVY2—-<7—
HRAT7YRI J|R)L- 3—R (BREHED) 4,184,518M. BEBEEIREY A
D/2—=7tyb - JO0-N - JU—hIVVa——#¥RTFVRIT T
SI) - LTI D=2 (BAHEEY) 12,952,078H. B&ERIS (D /=
-7y b - 20N JU—haVya—~—#%RXT7VRI @BEtL
J k- 3—2 (BAHEE) 4,981,569, F'1 DU SEHI/NA - 4 —)L RitfE
TR (BBANYIYHY FEORER) 9957, A DKE/NV IO~
V- A=T (BBAvISHY) 997M. IADKENYIO-Y - F =TV
(Hgﬁwﬁmb)%7H\749%7D—NM-A47UWP§%77/%
(BB~NYIHBY) 997, A DFHITO—=NIL - NATUw REFHET 7
(ﬁgKyJHb)%7H~94U/Eb—7tvhﬁmﬁﬁﬁ77>h
9,958,176, <ZHHBELWLLI> ST A DERU—~a BBV IHY
49,806M. <HFMAEHELBE>I A OFEB)—bha BEANVIBL
49,806, BERIRMSAD /S U—7tw bk - JO-NIiFEeStka (BR
HEE) K R)L - 3—24,980,080., BEERWLS (D / ZL—Frv kT
O—/NIUiFEESska (BBHER) JSI)L - L7)L - 3—212,948,208M.
BERIRRS A D/ IU—7tw b - JO0-NUiFicStha (BRNERR) BE
U k- 0—-23,685259[. ORw k- F7 /OV—-EEKRI 7V R (1
EiRER) —-OMRTwvo (E1@0) —100,588M. 94 DELEREU—ha 5B
BAvIhY (BAHEE) 399,083M. 94 DEERU—ba BEANYIG
U (8B9EE) 99,7710, BERRUT A DEEE)—ba MAANyIYI—
2 (BBHERY) 399,083M., WEERAY A DEEEU—ha BEELI N
I—2 (BAHER) 997710, 94D /-7ty k- JO0-NL -7
U—hDVya—<x—4RXT7V R (BENvIHY) 2,088438M. 910/
SU—7ty k- JO-N - JU—rIVYa— 7 Hﬁ??/ R CRBAY
I12L) 1,012911[8. 940,/ =7ty b - - o9 —U—5—tk
777FWD®BHH\94UE$HXFUT/ Q(L SEIREY)  —Jv
NV - NUTWUS—Y - BAM - O—R (BA2EE) 3987640, 94
DEAMRA NS TFI—a (BEERE) -Iv/8v - NUFPILUI—U =
FR)L - I—X (BEHER) 99.691M. IADEHAMA NS TV —a (BE
BIRA) V)W - NUTWUI—V R~ TSI - UFPIL - D= (&
BHEcE) 398,764M, IADEAKA NS TV —a (BERRE) —-Iv/V
Ve NUFWUSI—=U X~ KR)L - 0= (BAHEE!) 398,764, 9140
BAMA NS TFY—0o (BEERE) —-Iv/V- NUTFPILUI—VX- &
Bt~ O0-2 (8A5EE) 1,993,820/, BEERES 1 D XKEBRK
T7UR —A=0)WFPA41- FRHESERE HAM- 3—21,496,804
M. BEERIST A DKEBRERK T 7 VR —A—=TIT7 A1~ FRHEERE
A RR)L - 0—2499,994M., BEBRILS A IREREK T P VN —
A—=DNWT7A41— FRHERPTE TSI - UFPIL - 3—21,496,804.
WEERIRBS A DAREBEK T 7V R — A=W 7A 1~ FEHEIERE
KL - 0—29,976,045[, BEBRIRES A DXERGEKR T 7 VR —A—7F
W74 1~ FRHyEEERE @&tU7 - 3—-22,001,563HTY,
* BHIROSTE O Y OFEEEF10,030HTY.

_,_

37



WERDIKR

HE 820168128108 E2017F12811H

18 E] E B
(A) EHEINEE A0 21,002,641H

SZEFIS A 3,317,956

SILFIE A 17,684,685

(B) BifiEEsTtEIER N 4,086

FERIE /AN 4,086

(C) ZDEHR VAN 329,559

(D) HHERB(A+B+C) A 21,336,286

(E) piEpfGRIS RS 155,223,882

(F) m=isns A 99,854,368

(G) iENNSEEEIaaEE 57,367,196

(H) @5t(D+E+F+G) 91,400,424

RERIREISESE(H) 91,400,424

(1) =BRSSO, —SROROBNEERC TAEOEZEZVL. TAZ

TO3561EMEE LT, LOS5EFERE U TIMEEINE T,

(x2) ElfEsEEEREEE BINEERETALOEZEZV. TTAZ O

SOldEAE LT, LOB55EFmE U TRESNE Y,

4D - I2—RAbvT - IY-T7UR

38



	当ファンドの仕組み
	為替ヘッジあり
	最近5期の運用実績
	運用経過
	基準価額等の推移について
	投資環境について
	前期における「今後の運用方針」
	ポートフォリオについて
	ベンチマークとの差異について
	分配金について

	今後の運用方針
	1万口当りの費用の明細
	その他の計理データ
	収益分配金のお知らせ
	為替ヘッジなし
	最近5期の運用実績
	運用経過
	基準価額等の推移について
	投資環境について
	前期における「今後の運用方針」
	ポートフォリオについて
	ベンチマークとの差異について
	分配金について

	今後の運用方針
	1万口当りの費用の明細
	その他の計理データ
	収益分配金のお知らせ
	ＧＩＭ　トラスト2 －シニア・セキュアード・ローン・ファンド　ＪＰＹクラス／ＵＳＤクラス
	＜補足情報＞
	ダイワ・マネーストック・マザーファンド
	■当期中の基準価額の推移
	《運用経過》
	《今後の運用方針》
	その他の計理データ


