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A2HAZR (2016 8 B 5 H) 8, 855 30 0.8 0.3 99.0 744
4353 (2016E£ 9 B 5 H) 8, 887 30 0.7 0.3 99.0 746
44587 (20164E108 5 B) 8, 861 30 0.0 0.1 99.0 744
458AK (20162118 7 H) 8,773 30 A 0.7 0.0 99.0 734
46EAZK (20164E128 5 H) 8, 821 30 0.9 0.1 99.0 735
478 (201741 B 5 H) 8, 855 30 0.7 — 98.9 735
488K 2017 2 B 6 8) 8, 850 30 0.3 0.1 98.9 735
498K 2017E 3B 6 H) 8, 852 30 0.4 0.1 99.0 735
S0EAZ < (201742 4 A 5 8) 8, 791 30 A 0.4 0.1 98.9 730
S1EAZR (20174£ 5 85 8 8) 8,784 30 0.3 0.0 99.4 729
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55885 (20174£9 A 5 H) 8, 647 30 A 0.4 — 99.8 718
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61837 2018 3 B 5H) 8, 346 15 A 0.9 — 99.2 691
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56687 7B=%& 8,218 0.3 — 99.0
(BAzR) 2018 8 H 6 H 8, 224 0.4 — 99.2
(BAE) 20188 H 6 H 8,209 — — 99.2
56787 8 B>k 8,204 A 0.1 — 99.2
(BAx) 2018298 5H 8,199 A 0.1 — 99. 4
(BAm) 201898 5Hd 8, 189 — — 99.4
56887 9 8% 8, 187 A 0.0 — 99.5
(BA7R) 2018E10B 5 H 8,170 A 0.2 — 99.6
(BAE) 2018FE10B 59 8,160 — — 99.6
56980 108k 8,073 A 1.1 — 99.7
(HA=K) 2018118 5H 8, 087 A 0.9 e 99.8
(BAE) 201811858 8,077 — — 99.8
257088 MA=x 7,997 VAN 1.0 — 99.5
(HA=R) 2018128 5H 8, 005 JAN 0.9 — 99.6
(HA®) 201812854 7,995 — — 99.6
27158 128K 7,800 AN 2.4 — 99.0
(BAzR) 2019 187d 7,883 AN 1.4 — 99.2
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556683 e e e 55708 ELE
= E! 08F7H68 |201858F570 |2018E95608 2018510868 |2018511368 | 201851296 5
~20184£ 88 6 5 | ~2018% 9 5 5 85 | ~20182108 5 B | ~20186 118 5 5 | ~2018%128 58 | ~2019%E 1878
SHNESE Bad) (M) 15 10 10 10 10 10
WEAEMMERLEE (%) 0.18 0.12 0.12 0.12 0.12 0.13
SEADIN (M) 13 9 7 6 9 10
ZRORGEEN (D) 1 0 2 3 0 —
B BCUSREE () 117 117 115 112 111 114
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(a) BRELREOESENG | v 13. 134 v 9.75H v 7.83H v 6. 68M v 9.94H v 12. 34
(b) BEAREOEMEESELR 0.00 0.00 0.00 0.00 0.00 0.00
(c) INmHEE 66. 24 06. 24 06. 24 66. 24 66. 25 66. 25
(d) HEC#EfBIRIIS v 53.35 v 51.49 v 51.24 v 49.08 v 45.77 45.71
(e) SHNENEE (atb+ctd) 132.74 127.49 125.33 122.02 121.96 124.30
(f) D 15.00 10. 00 10. 00 10. 00 10. 00 10. 00
(g) BHRUNENSE (e 1) 117.74 117.49 115.33 112.02 111.96 114.30

(F) vEMUZBEE, SHERZET ELTVET,




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

St DB 8

mET7UR
US:-Yya—k-Fab—yay - N4 - A—=JUR - KRR - T7UR HNYITTR) ~D
BEIESESAIREDTEICL DT, KEDEH/N\A - 4 —)LRHEEBEF (%) ([CREL. EEHE
DERBERRERZTE UINGEDEREZDH S UTCERZITVE D,
XEHNA - A =L REES LN I7O0—-2Z0WVET,
BUS +Ya—bFab—vary - N+ A4=]LR - RVR - T7VR (HAANYITSR)
KEDIEEA/NA - 4 —)U RHEFICREL, SEHEDBERHRERTE UIERDERZH S
UCEBRZITWVWE T, o, BBEHU AT ZEET 2cth. BEANYIZETVETD,
WIAD - IRX—AYT - IF=T7UR
MENECEEDZEEICKEE L. SFHOEEBYI—IL - O—VFICKLDERZTOAH T,




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

17035 OERAORH

55665~ 55715A
(2018.7.6~-2019.1.7)

18 B 15 B () 18 =
e @ | & %
. ISTLERE = 24 R A D T B (S ST
= = 9
= L LGB SRR R B AT DT R A A8, 106FI T T
e BESHAE. T7 Y ROBASBE. SHBE~OEREE. BEf
WERM | 08 | 020 |ppae memenemsnmm
A, ERESEESBIEORN. OENTOST 7> RO
R 7t = )
WE=A | 2 | 037 | wr gommrEE0ND
@EEE | ()| 0,06 | SEEAHE. BEMEOSE. BESLHSOEEOEFOHE
SR BT = M DR B, S DT P
SESEEME | — B
SERLTMNG. SHEAEOSEOR. FSEM ALK S FHE
S TR B = 4 (e D O EESENE B, e D D3
SEESREIH | — S
G . BMEEONE ORERET 5HE|CHT she
ZOMEBEA| 0 | 0004 | ZOMER=-SERIEEOTOMER, SR O S SEOR
EEER | 0 | 0.000) |EEBRE. EEEAZCZILS DY ROBECHESEE
=] £t 48 0. 597

(E1

(x2
(X3

AULTHIET,

(F 4

SIERHAPOBER (HEHONH 2 HDIEEERZSE) (FBI0. BICK > CRBEEOMICEEN' HDcH. BEDMEDEIE
EICKBEHUHRERTY,

BEEIFEE CE(CAREBZEMEAANLTH I FRT,

BHEF1HOHYOZTNTNOBEREEEZ SERBPOTHREAEME CRL CT100ZF CcDD T, RS 3 ikimZUEh

HHFANTVNDYH—T 7Y MO 521558, FEETFHL. BEESNE BB IUZOMERFE. HETY—T 7Y RHIA>
EREADSB., COT7YRICHNT2EDEEHET, HHANTVDIRERES
BEEOERF. SZREEFASITIL > cBRAZSHE B, BB, HHRE

TiEss (W=D 72 RER<,) I'H3BE.
SIS OB ERRBRICHITS 15

0% OERADOHEHE] MEUSTEZBDICDONTIEF MBALLT 7Y FOBME| [CRRIDIELELTRBIFET,




IHY  BAREER)

USSEHINA - A—ILREET 7V K (BBAY
WE S K UME IR
RRISTESEES
(2018 7 H 6 BN'52019% 1 B 7 BH&T)
RE B 66 M~ % 1M
8 o) 7c )
o #® & # O % & E
FO M O TFH
SE
(FBE552) 104. 93795 8,547 | 124.93079 10, 000
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CE1) HERMIE. EEREEICT T 25HEEEDH R,
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0 e =
FAD  XR—AVT -
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BEE. 8F. TAS LUBEMRORR
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LEETS RIS 644, 273 98.9
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= TFUR 102 0.0
d—)U - O—V%. ZF0fts 6, 846 1.1
CEERE RS 651,222 100.0

(¥ FHEERDBRAREIF ST,
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L] S| FE00HAR 0788 FE68HAR FEO9HAR EHVES EAEES
(A)EE 682,149, 414F| 680,117,014  677,674,167F| 670,857, 298F3| 661,984,788 651, 222, 046F3
J-)b-0-V%F 7,490, 880 5, 556, 208 4,078,745 2,602, 548 4,072,085 6. 846, 367
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(C)yu&ERE (A—B) 680, 205, 460 678, 627, 279 676, 181,103 669, 343, 490 660, 499, 109 649, 682, 666
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* SB7THIROFEONS Y OREEESE7, 873 T,
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B 1,935,354 1 — — 5,300 14,568
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(a) REHEREORSEFINE 1,088, 646H] 808, 185H 649, 511H 554, 1794 821, 190 1,018.511H
(b) RELREDBMSTESER 0 0 0 0 0 0
(c) WmiEEs 5. 489, 769 5. 489, 837 5. 489, 883 5. 489, 928 5,473,206 5. 466, 778
(d) pECEfREIE 4,421, 456 4,267,117 4,246, 640 4,007, 485 3,781,411 3,771,993
(e) ZHANECHSER (a+b+c+d) 10,999, 871 10, 565, 139 10, 386, 034 10, 111, 592 10, 075, 807 10, 257, 282
() Dl 1,242,985 828, 662 828, 666 828, 670 826,143 825, 171
(g) BHHEHNTCHRE (e — 1) 9, 756, 886 9.736, 477 9,557, 368 9,282,922 9. 249, 664 9.432, 111
(h) ZaEROH 828,657, 1820 | 828,662, 94800 | 828, 666, 8081 | 828,670,687 | 826,143,95100 | 825,171,071
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R @ 9 & T O s A 5 s
1 FO%Y 5 ES 5566HA 556758 556857 556953 557058 557158

15H 10H 10H 10H 10 10H
@ (HEDBRET ) ZIHRAOHOS IETHESEF. REBREDEEMEACEINTEENCHREVCLE U,

SHEEDFEH _EOFRWVICDOWVT
- DEEEICE. FRIRVERD [SBENiE] & EFERRVERD [TALREE (FRInikEs) ] i'hEd,
- HESE BB DOEEMEBNER TR EEREECIFERTAZ LO2BG(CIE. DESDEBENLENREEBFUET,
- DESE SR OEEMBNERTAZ FE2HEICIE. TE3HHDBLTHALRES (FRIDESD). &Y DENMLENEETI .
- TAIRE BRINES) HREUESE. DESELERICHITZELCOEZHEDERITAN S UZTALRSE (FFIDES)
R UEEED. ZDROELDZHEDERITARER) FT,
EBHEZ(CDOVTIE, 20.315% (FT5HE15%. EEFBIFTEHRH0. 315% B L UHARL 5 %) DIEICLDBRREBNHTTRON,
BERZHENBRINE T, BH. BEEEETRV. BENEEHNECEHREERNEBIRT D EDHTEED,
SEADZRBEDBE. HEHIERUET,
c FEENWESNIEBEEICIE. FEEORBHEBICIRDENDIFT, <HULF, RFESRLEICBBELEHhE LT,
SR EDEURVDFEHBIC DEE L TIFE,. HEFFIREFICTHERIND I EZHENDLET,

LT 7Y RIDEREIERREIE [N | SA (Z—9)] BRUOEBFEDBREIFHAEE [Y227N | SA] OBEARRT
9o IERBOEICHIT DEIRWVIC OV TIFERFERHTICBRENG L E < EE L,
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USHEHEANA - A1 —ILRRET 7V R (BEANY IHY BRRER)

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,
(%) 20191 B 7 BERCAFULI2BEREDRRZH/HL TH I F I,

CRRIVET)
HigRx
20184 6 5298
BE
SEEREDFHIEE (B $7, 341, 350) $ 7,269,220
RE 183
NEBBIEZNIC & 5 Hilis 49
IV -
FEELEH DIREEE 195
2 76,438
BESEt 7,346, 085
=1
HNERBIEZNIC K 5 HEmE 68, 350
Kb :
BB DIREEE 55, 067
BRI O B2t AT S 13,542
EPIRERHN 54, 849
A B RUEIEE IR 7,450
RERIIRIN 7,214
EFR AR 5, 841
EaRH 810
LERSHRAIEARIN 410
BES5t 213,533
EE $ 7,132,552
SR
ANy TSR $ 6, 068, 564
ANy Y/ N1ISR 1,063, 988
$ 7,132,552
RATED LS
ANy TSR 8, 120, 592
ANyY/N1ISR 1,181,855
FENEE 1 O HESESR
ANy TSR $ 0.747
ANy Y/ N1ISR $ 0.900




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

EmEtEE
20185 6 BOHICHK T I 2FE
REIN
SRR $ 344,762
RENSSET 344,762
=12
FP SRR 55, 109
BETBRUBER R 45, 000
REFLRBN 39,386
BRI 34,494
SRR 22,949
BRSRAEAR 3.241
S 2,662
BRGE 202, 841
REFI 141,921
KE# (8 SKLUHEDE (8 :
KiEm (8) :
SESIRE 7,352
NERBEE B X UNEHEBLERN (163, 375)
fHisRIE (156, 023)
FHEEE (R) OMZEE) :
SEZFRE (108, 510)
NERBRED JUNERBLERN 17.717
FHEEE (18) OMZEE 9, 207
KRS (8) SLUTHERE (8 OMEE (146, 816)
B C & 2B E DR $ (4,895)
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usbD

usb

usbD

usb

usbD

usb

usb

usbD

usb

usb

usbD

usbD

usb

79,600

40, 000

85,000

35,000

70,000

25,000

118, 500

140, 000

70,000

90, 000

5,000

66, 621

5,000

IRERER
2018%F 6 5298

HEEIC

BT OEE aH»3EE

&% (98.3%)

HF9 (4.8%)

Nroo—-> (1.7%)

MacDonald, Dettwiler and Associates Ltd.
4. 85% due 2024/10/4

Valeant Pharmaceuticals International, Inc.
4.98% due 2025/6/2
NvonOo—ras

& (3.1%)

Bombardier, Inc.

8.75% due 2021/12/1 (a)

First Quantum Minerals Ltd.
7.00% due 2021/2/15 (@), (b)
NOVA Chemicals Corp.

5.25% due 2023/8/1 (a), (b)
Teck Resources Ltd.

3.75% due 2023/2/1 (b)

HESE

HhFSEEt (il $341,522)
WIEVITIT (6.0%)
NroO—-> (1.7%)

JBS USA Lux S. A.

4.83% due 2022/10/30
Nroo—-rast

11E (4.3%)

ArcelorMittal

5.50% due 2021/3/1

Intelsat Jackson Holdings S. A.
8.00% due 2024/2/15 (a), (b)
Mallinckrodt International Finance S. A. / Mallinckrodt CB LLC
4.88% due 2020/4/15 (@), (b)
1HESE

LotV TITEST (&l $429, 232)
F352% (0.0%)

#1f& (0.0%)

Ol European Group BV

4.00% due 2023/3/15 (a), (b)
HESE

FS5v9'ast (&l $5.000)

KE (87.5%)

NroO— (18.2%)

Acadia Healthcare Company. Inc.
4.59% due 2023/2/16

Apergy Corp.

4.56% due 2025/5/9

79,401

39,917

119,318

93,500

35,350

69, 825

23,719

222, 3%

341,712

117.759

117,759

145, 880

73,500

88, 425

307, 805

425, 564

4,663

4,663

4,663

66, 906

5,013
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usbD

usbD

usbD

usbD

usbD

usb

usbD

usb

usbD

usb

usbD

usb

usbD

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

pavz

51,183
91,552
35, 000
29,625
95,115
40,000
155, 544
39,391
30,000

4,988
117,512
24,938

4,950
20,000

4,988
90, 573
24,750
69, 825
73,105
74,362
10,614

9.875
93,275

9.962

BIfEEZF D5

Asurion LLC

4.84% due 2023/11/3
B&G Foods, Inc.
4.09% due 2022/11/2

California Resources Corp.

6.84% due 2022/12/31
Caraustar Industries, Inc.
7.83% due 2022/3/14
CCM Merger, Inc.
4.84% due 2021/8/6
CSC Holdings LLC
4.57% due 2026/1/25
DaVita, Inc.

4.84% due 2021/6/24
DJO Finance LLC
5.45% due 2020/6/8
Energizer Holdings. Inc.
0.00% due 2025/6/20 (c)
Filtration Group Corp.
5.09% due 2025/3/29
First Data Corp.

4.09% due 2022/7/8
Genworth Holdings, Inc.
6.55% due 2023/3/7
Golden Nugget, Inc.
4.82% due 2023/10/4
Hub International Ltd.
5.36% due 2025/4/25
IRB Holding Corp.
5.27% due 2025/2/5
iStar, Inc.

5.01% due 2023/6/28
Kinetic Concepts, Inc.
5.58% due 2024/2/2

USHEHNA - 1 —ILRRET 7V R (BEANY
MEEC
5 3EE

Lions Gate Capital Holdings LLC

4.34% due 2025/3/24
Michaels Stores, Inc.
4.58% due 2023/1/30
Post Holdings, Inc.

4.10% due 2024/5/24
Prestige Brands, Inc.
4.09% due 2024/1/26

Prime Security Services Borrower LLC

4.84% due 2022/5/2

Russell Investments US Institutional Holdco, Inc.

5.34% due 2023/6/1
Transdigm, Inc.
4.59% due 2024/8/22 (c)

%

P

H4 BRRER)

Falit

51,174
91,709
3571
29,839
95,333
39,933
156, 142
39,293
30,038

4,99
117,144
25,436

4,952
19,902

5,002
90, 573
24,816
69,709
72,648
74,026
10,598

9,840
93, 881

9,904
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usbD

usbD

usbD

usbD

usbD

usb

usbD

usb

usbD

usb

usbD

usb

usbD

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

pavz

26,325

75,000

7,704
100, 000
75,000
80, 000
35,000
151, 651
75,000
25,000
150, 000
110, 000
105, 000
47,000
70,000
35,000
10, 000
30,000
90, 000
55,000
55,000
100, 000

110, 000

BIfEEZF D5

West Corp.

6.09% due 2024/10/10
Nrvoo—-rast

1 (69.3%)

ADT Corp.

6.25% due 2021/10/15
Air 2US

8.03% due 2019/10/1 (a)
Aircastle Ltd.

5.13% due 2021/3/15

AK Steel Corp.

7.63% due 2021/10/1 (b)
Ally Financial, Inc.
4.25% due 2021/4/15
AMC Networks, Inc.
4.75% due 2022/12/15 (b)

American Airlines 2013-1 Class B Pass Through Trust

5.63% due 2021/1/15 (a)
Anixter, Inc.
5.13% due 2021/10/1

Ascent Resources Utica Holdings LLC / ARU Finance Corp.

10.00% due 2022/4/1 (a). (b)

CCO Holdings LLC / CCO Holdings Capital Corp.

5.25% due 2022/9/30 (b)
Centene Corp.

5.63% due 2021/2/15 (b)

CF Industries, Inc.

7.13% due 2020/5/1
Chesapeake Energy Corp.
8.00% due 2022/12/15 (a), (b)
CIT Group. Inc.

4.13% due 2021/3/9 (b)
Clean Harbors, Inc.

5.13% due 2021/6/1 (b)
Cleveland-Cliffs, Inc.

4.88% due 2024/1/15 (a), (b)
Cloud Crane LLC

10. 13% due 2024/8/1 (a), (b)
CNO Financial Group, Inc.
4.50% due 2020/5/30

Credit Acceptance Corp.
7.38% due 2023/3/15 (b)

DAE Funding LLC

4.50% due 2022/8/1 (a), (b)
DCP Midstream Operating LP
9.75% due 2019/3/15 (a)

Dell International LLC / EMC Corp.

5.88% due 2021/6/15 (a), (b)

MEEC
GH3EE

Falit

26,269

1, 300, 785

77,625

8,089

102,125

76,477

80, 000

35,044

154, 305

76,312

27,500

150, 469

112,324

110, 906

49,336

69, 562

35,131

9,650

32,250

89, 887

56, 787

53,350

104,125

111,498
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usbD
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usbD
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usb

usb

usb

usb

usb

usb

usb

usbD

usbD

pavz

190, 000

50, 000
110, 000

35,000
115, 000
90, 000
205, 000

65,000
10, 000

100, 000
50, 828
100, 000
55,000
130, 000
75,000
90, 000
35,000
105, 000
11,000
110, 000
75,000
35,000
29,073
100, 000

35,000

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

BIfEEZF D5

DISH DBS Corp.

5.13% due 2020/5/1

EP Energy LLC / Everest Acquisition Finance, Inc.
7.75% due 2026/5/15 (a). (b)

9.38% due 2024/5/1 (a), (b)

Frontier Communications Corp.

7.13% due 2019/3/15

GLP Capital LP / GLP Financing Il, Inc.

4.38% due 2021/4/15

HCA Healthcare, Inc.

6.25% due 2021/2/15

HCA, Inc.

3.75% due 2019/3/15

Icahn Enterprises LP / Icahn Enterprises Finance Corp.
5.88% due 2022/2/1 (b)

6.25% due 2022/2/1 (b)

ILFC E-Capital Trust Il

4.82% due 2065/12/21 (a). (b). (d)

Indiantown Cogeneration LP

9.77% due 2020/12/15

Iron Mountain, Inc.

4.38% due 2021/6/1 (a). (b)

Jack Ohio Finance LLC / Jack Ohio Finance 1 Corp.
6.75% due 2021/11/15 (a). (b)

KB Home

7.00% due 2021/12/15 (b)

L Brands, Inc.

5.63% due 2022/2/15

Lennar Corp.

4.13% due 2018/12/1 (b)

MasTec, Inc.

4.88% due 2023/3/15 (b)

MGM Resorts International

6.63% due 2021/12/15

NCL Corp. Ltd.

4.75% due 2021/12/15 (a), (b)

Netflix, Inc.

5.38% due 2021/2/1

NGL Energy Partners LP / NGL Energy Finance Corp.
6.88% due 2021/10/15 (b)

PHI, Inc.

5.25% due 2019/3/15 (b)

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

5.75% due 2020/10/15 (b)

5.85% due 2021/7/15 (a). (b). (d)

RHP Hotel Properties LP / RHP Finance Corp.
5.00% due 2021/4/15 (b)

MEEC
GH3EE

Falit

188, 100

51,125
90. 200

35,262
115, 000
93,375
205, 769

65, 081
10, 200

92,500
55,052
99, 844
56, 650
136. 500
76,125
90, 045
33,885
110. 644
10,972
113,058
75,937
34,213
29,182
100, 930

35,088
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usbD

usbD

usbD

usbD

usb

usbD
usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

JPY

usb

pavz

65,000
65,000
110, 000
175, 000
75,000

55,000
10, 000

110, 000
55,000
80, 000
75,000
135, 000
30,000
15, 000
25,000

225,000

330, 049

252,971

BHEEsF DA

Sanmina Corp.

4.38% due 2019/6/1 (a)

Service Corp. International
8.00% due 2021/11/15

Sprint Capital Corp.

6.90% due 2019/5/1

Sprint Communications, Inc.
7.00% due 2020/8/15

Sunoco LP / Sunoco Finance Corp.
4.88% due 2023/1/15 (a), (b)
Tenet Healthcare Corp.

6.00% due 2020/10/1

7.50% due 2022/1/1 (a), (b)
T-Mobile USA, Inc.

4.00% due 2022/4/15 (b)

TRI Pointe Group, Inc.

4.88% due 2021/7/1 (b)
Triumph Group, Inc.

5.25% due 2022/6/1 (b)
Universal Hospital Services, Inc.
7.63% due 2020/8/15 (b)
Valeant Pharmaceuticals International. Inc.
6.75% due 2021/8/15 (a), (b)
Weatherford International Ltd.
4.50% due 2022/4/15 (b)
Whiting Petroleum Corp.

5.75% due 2021/3/15 (b)
Williams Scotsman International, Inc.
7.88% due 2022/12/15 (a), (b)
Yum! Brands, Inc.

3.88% due 2020/11/1 (b)
#HESE

KESGET (& $6. 309, 645)
f&35a5t (& $7, 085, 399)
FEHRIEE (3.6%)

T4 VS (0.0%)

TEHATRE (0.0%)

Brown Brothers Harriman & Co.
—0.22%* due 2018/7/2
EHfRESET

T4 VEEEET (Ef $2, 980)
KE (3.6%)

TEHAFRE (3.6%)

JPMorgan Chase & Co.

1.17% due 2018/7/2
ERFEESE

KEGET (& $252, 971)
SEHRIRESET (B $255, 951)

MEEC
GH3EE

Rl

65, 000
72,313
112,222
181,125
72,000

56,513
10, 400

108, 878
55, 344
77,000
74,813

136,519
27,536
15,330
25,875

222,188

4,940, 545

6,241,330

$ 7,013,269

2,980

2,980

2,980

252,971

252,971

252,971

255, 951
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- M
oA EEEOEE firs et it
IREHEE (i $7. 341, 350) 101. 9% $ 7,269,220
REBSUIOBEEBET SRME (1.9) (136, 668)
wEE 100. 0% $ 7,132,552

REFMRDI NTOEIMEES FERREOREBOHMICEDNWTHIMESOPTELTIEFR<, URIDAEEICK > THRINTVET,

* HADDPRIFTIC K BFEEEHSIE TIFORSH. BAMBRCORBREDEFEEO%KRB CHD UMD BT,
(a) 144AGEZS— 1933FE5EE FEDRRN44AD T TS E CADBERDBEARHN TR > TVBEESF. CNOSDIESE. BT TCELE UCEEKEIRERNDEGTTN TEET
I MBICEEDRVRY . NS DI FREED BN E[FHBSINEE A,
) HBRIEERIBN T35
(¢) CORIY 3VDLEPEIcF—BBIE. BHROFREDO—YIZY bAY FZRUTVET, COBAICEETZF#M (I—RYL—hZ30) [CDOWTE REB
AIlCEFDN Y EE A,
2018%F 6 A28 RDZEEEMELZS.

[oR

2018£F 6 H29BIRFEDMEN v 7 S ADHERETESEN (FEED—0.8%) :

BW ESHEF ZEE REE b ZeE STHiffifax Sl (8) fuETEE / (8)
J PY Barclays Bank Plc 085,053,796  2018/7/19 usD 6, 249, 521 $ - $  (58,078) $ (58, 078)
USD Barclays Bank Plc 123,954 2018/7/19 JPY 13715733 - @) ?)

$ - $  (58.085) $ (58, 085)

2018£F 6 H29BIRFEDHNY ¥ /N 1 75 ADHNEHEBTEZEN (HEED—0.1%) :

B\ EEHEF ZeE REE b)) E2b g Bt FHE (8 HOETEEE / (8)
JPY Barclays Bank Plc 1,500,000  2018/7/3 usD 13,591 $ - $ (49) $ (49)
J PY Barclays Bank Plc 120,508,905  2018/7/19 usb 1,099, 363 - (10, 216) (10, 216)
USD Barclays Bank Plc 13,605  2018/7/19 JPY 1, 500, 000 49 49

$ 49 $  (10.265) $ (10, 216)

EE DESHR
JPY =R
usb KRV
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4D - I2X—AMYT - IP=T7UR

<fHEiEHR>

LI7UR (USEBANA - A—ILRMEBET 7V R (BBNYIHY /BRERER) ) "MEENRELTVD [F4
D IR —RAMvT - IF=T7FUR] OFREH Q018F12810H) & BT 7Y ROREHHNERBR>THIUEITD
T, BTO7VROFE/HAORER 2019F 18 7H) BELCHBIFZIAT - ¥XRx—AbvT - IHF—T 7V ROEAE
EORBEFZ2IR—IJICHETIEBHEH VL LE Ul

BIAD - Ix—AMYT « IF—T 7V ROFERFTEIHIE

n # &
(20184 7 5 6 B 52019 1 B 7 BFT)
g F 7t T
i 1R & & i 1R & &
T s
757 EREIEEEES 2018/8/13 200, 001
731 ERESEEES 2018/7/10 150, 000

(1) FRERELRE BENFIESFENTHEIFEA).
(£2) BARBIEHET,

WEASER#R
20194 1 B 7 HIR#E. BEEEFEFOEFANGS DT A
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GAD « IR—AMYT « IHF—=T7UR
ERREE F9H (REH 2018%F12H108)
(fERSREARE 2017128 12H~2018%F12810H)

IAD - XX—=A v T - IP=T 7Y ROERKRE CRER L LFFT,

*HT 7Y ROLHEB ERDBEI T,

2 A 7 # | ZEUVNGEOERZDS U CREERZTRVE T,

EFERE N R | HECDES

I #H Al BR | fEEEREEED10% LT

KRAHZIERE

REBTFREARAOA—THIE1S
http://www.daiwa-am.co.jp/
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WE{EREIh DR AE(HEE & hinEF DOHER

QHIEREERICHI1TD [SEDERISEH]
MENEEBEDOZEMICEER L. RENERZITVET,

10&% OR—rT71UFICDNT
’ = REEEEOZSMICREL. EROEESL0I—IL - O—
= = Z(C L BERETVE U,
ORNUFI—TEDERICDONT
10,030 YTy RGEAOFHE 3 EREEL BB FI—TBKD
L___L—j__l_j BEIEHERITEY T,
10,025 (SEDERSE
\_\_\_ MEEPEEDLZEMEICEE L. SHOEEFEYI—IL - O—VFICK
BERETSHHTT.
10,020
=] B =X s
(2017.12.11) 2018.12.10) W1 A0 OERADHH
=} 8 X H
& B g 2 % b & i i, B FEERTFHH M
BB %@ AMLE A A3 5t =
= % % ZDMER 4
(#8E)20174128118 10,030 - -
128% 10,030 0.0 - (Zfth) _ (4)
20184 1 Bk 10,030 0.0 — & &t 4
2 BX 10,029 20.0 0.5 Cx1) %Egﬁgg\&gﬁ%ﬁzgvmm;ﬁﬂ%w [1AOHY DEROBEME O
=] TBRIEEV,
3 A% 10.029 £0.0 - (¥2) BECE ICHRBEMERALTHYET,
EES 10,028 2~0.0 = ‘ ~
5 Bk 10,027 £20.0 - WSEES L UEE| DK
6 A% 10,026 £0.0 - » o " i
E 10.025 200 — (2017¢128128H 52018F128108%T)
8 Bk 10,025 2~0.0 Z s @ | % I @
EES 10,024 201 - = ¥ ¥
108k 10,023 ~0.1 - vy | EfEEES 570,003 (570.000)
[RIEES 10,022 20.1 - (i1) 2BEEZELRE BBNTHESINCHIEEA) -
(H3)2018512810H 10,022 A0.1 - CE2) ( NRFEBICEDHADT. LROFICIFSENTBEEA.

(E1) BEEEFHEM.

(£2) ’A?i?ﬁﬂ)\tbﬁIx%ﬁﬁ%ﬁm&ﬁ?ﬂﬁﬁ (BRIt ES) BROESEYZR

TF

(£3) BT7 VR REULINEDOERZDS U TREERZITFE>THY.
RUFI—ITBRUSZIEHEH I FEA.

(B ffigE - =]
HiE 1 10,030

GERZE)
SEEMBEZOHBICOVT

HR 010,022 sk 20.1%
(B E B REZH]
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