* 27T 7 Y RODEHEHB ERDEN T,

EEERE

EIEUR(E BN 1B

EEHE

KRV O—R
(BADER) |#9F10H8B (2010412

=R)L - 0—2 | A17H~2020%10813H)
(BRHER)

T4 TRERRIHIRD 7K (BRI
YR~

~\ (=]

LRT7

PR
L7l - I—2

(EFR ) #10EE (2010108138

SRR S| ~20204108138)
(@E£ER)

BrJ7Uh -
SUR-O-X
(BRSBCEY)

= W8E3INAM (20127 4
Mb3-U3-3-2

BELLIN-O-2
BADED

B A 75

SEEMEDBERRAR & LE U NG DR 7Z &
SUCERETRVE T,

EH
i
K5

)

OTARVEOHEKRERFTE [GIM ~SX
—-USNA - A—JLR - RYR: - T7rUR
(%) | OIS ()

@QFAD - vx— - I —T 7 ROREHIE

(%) (F. LFOEI—RICBNT, mDKSIT
THEADDDELFT,

KRV - O—2 (EANER) | DBG-US
DISR. [ER)L-OI—X @BBEIER) | ©
B5E5--AUDISRA, [ISI)L- L7 O—
2 (BANER) | DB&-BRLISA. [H
A - O0—X (BBHER) | DB&--JPYD
S, [Em7PI7UN-SVR-0—X (BRYE
) | OB&-ZARIIZ, [MLO-UZS-
J—X (BEHER) | OBG-TRYITA,

BEELI - O—X (BRANER) | 0BG
S EETLUI N TITR

KR - I—2 (BANER
®R)L - I-2 (BEHER)
229 - U7V - J—-X (BASHER)
B840 - 0-2 (BAyER)
FrJUN-3VR I=2 (RHER)
Lo - U5 - 1-2 (BRaey
BEELI b - 3-X (BADER)
EAREE (2FHF)
%101, (REH 2019ﬁ|E 5A138)
\ 1028 (%8H 2019% 6 B128)
AR+ 3-2 (BAAER) | £103# (REH 201967 B128)
R 3-2 (BBSEE) | 21048 (285 2019% 8 B135)
#1058 (REH 20194 9 B12H)
#1068 (REH 2019410R158)
1038 (REH 2019 5 B13H)
\ 51048 (REH 2019% 6 A128)
7590+ U7l -2 ERAEE) | %1058 (REH 2019%7 B128)
B[ - 1-2 (BANEE) | #1068 (REH 2019 8 H136)
51078 (REH 2019% 9 A128)
#1088 (REH 2019410R158)
2uE e
Uhe SR 3= J ;
et ) e
RAE, N j— i T i
ERtLIh1-2 (BATER) % oo 6 (280 201 FJ12EIg

58 2019 9
% 87 # (REH 2019108158

(TERXISHEIR 20198 4 A13B~2019610R158)

N

REEFEAISNDRETIG(C(F, FRZERITFEE
/IJO

7 B &

DECNREAS, BREEFEROESF NG TR R

EHIRZSHET. ) FEU. RAIC LT, i
VDB Z1TIR D C & Z BIRICHECEER 2 RE
URY, 22U, DECUSRENDEDBZGCIED
BRZETRODRBRVIENDIET, T, F1HK
U 25t EHRICIEF. WRDDEIFITRVRE
Ao

OSUZ0476620191015¢

SFREDHEEIEAN

‘5‘3’?%_ MBIDOZEREICHIT NI ELSDILE

ﬁm&ﬁh%

Daiwa Asset Management

RIEESIREEFERTMRAAT

<4793>
<4794>

RRETRBXADR—TEOIE 15 <4766>

BEVGHEL (O

TEL

—Ltev9—) <4767>
0120-106212 <5730>
(B%HD9 :00~17:00) <5731>

https://www.daiwa-am.co.jp/ <§5732>



A OKEEEFHBET 7V K (BEERE) KRV - 0-X (BADER)

ENRERNCEE =0

308 DERRIR

= o B B |Yield Constiaings B E
2 | ie onstrained | ,.\ = | IRE IS5
®OBE B e IndeX ERE] A a5 RRE
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(DESE) SHe | EEx (BEEH) B o=
M H % % % % BhAH

778K Q017F 5 A12H) 12,063 80 4.3 21,174 4.9 0.0 99.3 880
78HIR (20174 6 H120H) 11,796 80 A1.6 20,664 AN2.4 0.0 99.2 947
798K (2017F 7 A12H) 12,114 80 34 21,275 3.0 - 98.6 1,049
80HIR (20174 8 H140H) 11,523 80 N4.2 20,589 AN3.2 0.0 98.2 919
81HAIxR (20174 9 B12H) 11,491 80 04 20,814 1.1 - 96.6 898
82HIR(2017410H120H) 11,863 80 3.9 21,557 3.6 - 94.3 881
838X (2017F11813H) 11,791 80 0.1 21,649 0.4 - 99.4 1,018

84HIR (2017 12H120H) 11,841 80 1.1 21,773 0.6 - 99.4 1,030
85HAx (20184 1 B12H) 11,650 80 A0.9 21,514 A2 — 98.9 958
86HIR (20184 2 H13H) 11,022 80 N7 20,688 A3.8 — 98.9 901
87HIR (20184 3 H12H) 10,865 80 A0.7 20,447 A2 - 99.3 1,036
88HAx (20184 4 B12H) 10,803 80 0.2 20,506 0.3 — 97.0 1,013
89HAx (20184 5 B14H) 10,991 80 2.5 20,983 2.3 - 99.6 1,398
90HIR (20184 6 H120H) 11,048 80 1.2 21,269 1.4 - 98.6 1,475
9THIR(2018%F 7 A12H) 11,090 80 1.1 21,624 1.7 - 99.5 1,448

928K (20184 8 H13H) 11,055 80 0.4 21,547 A0.4 - 99.3 1,704
93Hix (20184 9 B12H) 11,087 80 1.0 21,846 1.4 - 99.1 1,716
94HIZR (20185 10H120H) 11,013 80 0.1 21,850 0.0 - 99.5 1,642
O5HAKR(2018F11812H) 11,063 80 1.2 22,124 1.3 - 99.3 1,647
96HIR (20185 12H120H) 10,774 80 A1.9 21,750 A7 - 99.3 1,330
97Hix (20194 1 B15H) 10,333 80 234 20,963 A3.6 — 98.9 1,274
98HIZR(20194 2 H120H) 10,515 80 2.5 21,779 3.9 - 99.3 1,301
9Q9HEZR (20194 3 H12H) 10,649 80 2.0 22,183 1.9 0.0 99.1 1,320
10088K(2019%F 4 B12H)| 10,856 80 2.7 22,738 2.5 - 96.9 1,425
10188 (2019 5 A13H) 10,551 80 A2 22,309 A1.9 — 99.2 1,381
10283R (20195 6 B12H)| 10,469 80 A0.0 22,225 A0.4 — 99.4 1,392
10388K (2019 7 B128H)| 10,449 80 0.6 22,471 1.1 - 99.2 1,392
10488£(20195% 8 H13H)| 10,071 80 AN2.9 21,743 AN3.2 — 99.5 1,338
10588 (2019 9 B128H)| 10,319 80 3.3 22,650 4.2 - 99.2 1,363
106H1K(2019%F10815H)] 10,279 80 0.4 22,667 0.1 — 99.3 1,350
CE1) BEMBORERIDEEAH.

(£2) ICE BofAML US High Yield Constrained Index (F3if%) [&. ICE BofAML US High Yield Constrained Index (K RJLR—X) DF—%

EHEICHBREL, BT 7Y REEBH%Z10,000& U TKRIREETEDEHELILBDTT,

(E3) BHOEHE. BEMENORRZERL T, RBATEXHOREZRABLTNEY,

(£4) BB, BRIEHEATICKVBEISESTBESNZHBEN G ET. LLDERIEBEICAVED T —IZFRLTBIET,
CE5) RHBEEALER. YP—T7 Y ROEALEZELT 7Y EMR—X[THWBE U bDESHE T,

(E6) RIEEALRSHHTHEDILES (GIRLES) BRrUESFEYERETT,
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— BAEMRR (23 — DikCEBEREREME (K MEERER (B#)

* HEEEHBIREREMET. D BHLd) ZHEHICBRELCODEHFBRUCHELILDDT. 77 Y NERADEREN/N T+ —< VAR
BHDTY,

* PESEBIRETINESHNICOVTIF. BBESFANTHHDOI-RICKIIRBIFT HESZEBINICHIRET D I—-ANDRBNIT 7 RbdHh
FI) o Flow T7Y ROBAMEBECKIFHEHDRBIE T, LD > T BESFTOEHEDODKRTZRITDDOTIESB I FEA.
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: ICE BofAML US High Yield L maes
F B = B % B & | Coutrained Index %P%T?&%) ;{E\ )ﬁl:g %i%ﬁ%
xR | (BEEN (B s x| #H N B2
M % % % %
(BAE) 20194 4 AH12H 10,856 — 22,738 - - 96.9
10187 4 BX 10,867 0.1 22,822 0.4 - 994
(HAZR)20194 5 A13H 10,631 A2 22,309 AT19 — 99.2
(HAE) 20194 5 A13H 10,551 - 22,309 - - 99.2
210287 5 B% 10,545 A0.1 22,156 207 - 99.4
(HBZR)2019% 6 B12H 10,549 20.0 22,225 A0.4 - 994
(BAE) 20194 6 A12H 10,469 - 22,225 - - 994
2510387 6 X 10,454 0.1 22,250 0.1 - 99.3
(HAZR)20194 7 A12H 10,529 0.6 22,471 1.1 - 99.2
(HBE)2019% 7 B12H 10,449 - 22,471 - - 99.2
210487 7 BX 10,485 0.3 22,554 0.4 - 99.3
(HA>R)20194 8 H13H 10,151 229 21,743 N3.2 - 99.5
(HAE) 20194 8 A13H 10,071 - 21,743 - - 99.5

2510587 8 A% 10,236 1.6 22,199 2.1 - 99.1
(HAZR)20194 9 AH12H 10,399 3.3 22,650 4.2 - 99.2
(HAE) 20194 9 A12H 10,319 - 22,650 - - 99.2

210687 9 BX 10,351 0.3 22,591 20.3 - 99.1
(HAZR)2019F10H15H 10,359 0.4 22,667 0.1 — 99.3

() HIREEMEBAEDERAL. BEERIIHEL.
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BERIEICONT (2019.4.13~2019.10.15)
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(2019.4.13~2019.10.15)
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1018 510288 251038 551048 51058 5510685

(2019.4.12  (2019.5.13  (2019.6.12  (2019.7.12
~2019.5.13) ~2019.6.12) ~2019.7.12) ~2019.8.13)

(2019.8.13  (2019.9.12
~2019.9.12) ~2019.10.15)
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TAOKESEAHMBET 7 VK (BESERE) KRV 0-R (BADER)

SEEICONT

SFREID 1 HOzYpEcE (BhAd) (FFE [HEREOAR (1 5028Y) | O B85k
Ady) | WETSRES 0,

BH. BRBICDOEFULCF. ERAHICEIEERASECVLEETT,

BHEFREOAR (1505Y)

10188 551028 551038 551045 551058 1065
B = 20194138 (201958148 | 2019668138 | 2019%78138 | 201968K14H | 2019498138
~2019%5R13H | ~201966H128 | ~2019478128 | ~20194688138 | ~2019%98128 | ~2019410815H

SfgEE Had) (M) 80 80 80 80 80 80
NEAEMERLEE (%) 0.75 0.76 0.76 0.79 0.77 0.77
SHDIN (m) 46 42 48 40 47 45
SHIDIN RS (m) 33 37 31 39 32 34
BRI ECNRER (M) 4,654 4,617 4,585 4,546 4,514 4,480

Cx1)

] BKRU [DEERBELE] NSHEICHSUICEETT .
(£2) ARBEFBTTSY . BHPONGESHONFBUANDESIHISIANES BAH) ([CEBULBVEENH) FT.
(E3) SHHESONELMEALEEUHADEE FhAd) OHFREEME (DEEDAY) (CHTBILET. 77V FORBREFRBZI KT,

NP EE0HEEE (1 5035Y)

[BHDE] (& [REEREOESFNG] BLU [REEFEROEMIASFTESFER] NONECHALUICRETT . &

[HHDUEELSN] (& [N

15 B 1015 %1028 10381 104581 10581 10654
(a) BREEREORIF NG v 46.07H | v 4285 | v 48.44H | v 40.75H | v 4753H | v 45.84H
(b) REZREDEMIESTES AR 0.00 0.00 0.00 0.00 0.00 0.00
(c) NSRS v 4,688.14 v 4,654.27 v 4,617.25 v 4,586.14 v 4,547.04 v 4514.58
(d) DECEERIE 0.00 0.00 0.00 0.00 0.00 0.00
(e) BHANENKEE(a+b+c+d) 4,734.22 4,697.12 4,665.70 4,626.90 4,594.57 4,560.42
() plcse 80.00 80.00 80.00 80.00 80.00 80.00
(g) BN ICIREE(e — 1) 4,654.22 4,617.12 4,585.70 4,546.90 4,514.57 4,480.42

(0F) vZEMUcZBEEN SHEEZSF ELTVETD,
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AN

SEDERAE

FELT. GIM-USNA - A=)LF (USDISR) "DREEGZSAICRDOZLICKDT,
KENA - A —)URESD SDINEY. KFILDORBE LN BOBEZHIULERT,
BGIM-USNAL - a4—ILEF (USDISR)
FEUTKRIVETDNA - A —)LRMESFICIRET 2T ET. GRMEDBERINRELE Ul
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DHERZDHIULET. N1 + A =)L RESOEHANICERUTIE. R bAT v FPoHICED <{ERIEMR
ERZERUCERZ KR 2738t T
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1 /03 OFERAOR

£1018~51068
16 =] (2019.4.13~2019.10.15) 18 g D 1 =
£ @ | b =

_ o | {EEEREN = 2R DT B X (ST RN
LU LI e SRR A ORI 10,447 TS,

R WESHSE. T7 Y ROBACHE. SHETOSBMEEN. BEMEDstE. 7

@ERW 03| 020 |2l 27

BEaitsld. BRREEESEREORN. OBNTOSET 7Y ROSE, BA%

R 35 2 .

= W G2 0357 e s

@ % 8 7) (2) | (0016) | BEBTHIE. BRMEOEE. BERHH SDEROETONIM
. B | EETTMR = MR OREET TSR, SRS DTS EOM
o : FEEIFHRIE. BMEESE0FEOR. 55BN AL S T
o 8T 5 B | IS B = MR S ST NG 1B e DTS E I

: EMEAIE BE. A0S OBERET 3G ICHET Hhis

z 0t B A 0 | 0004 |ZOfEFA=S{ERIPOZDMER, SERBRDTLZETS

R R (0) | (0.004) |BEBARF. BEEAZICTIAST7 Y ROBEICEDEA
=1 s 62 0.597
GE1) HERBPOER CHERDOHON D DDDIETHEERZSD) (8. BHUICEL > TRRIEORICEHH G Dz, BEODHMEDEFELICLVE

HUERTY,

(£2) BRBEFEECEICHRBZUEAALTHIET,

(E3) BHEEEF1HOBYDZNENOEREEZSERBPOFHEHREMEATHRL T100ZRUZHDT, NEREE 3 RGZMERALTHY
F9,

(£4) HHANTVB YT =T 7Y DB 2BE. TEELFHRL BESNE RS LUZOMERGE. BZYT—T 7Y ROHLScEREDS
5. ZDT7 Y RICHRT 2HDESHET, HHANTVDRERTEILS Y- 7 Y RER<S ) 1'H3155. SEEOERFE. HZ
WEEHEASN IS LBAZSHFE B, BH. SREEHIESOBEROSTEHRBRICSITS [1 A0S OEROEH] NEgTE
2HDICOVNTIE HEALAIT 7Y ROBE| [CRRIBZHIEELTHIFET,




TAOKREREAMET 7V F (EEERE) KRV - - (BASER)
e sEFR ~

WiSEER
LEREACIDER - BR(CHD S BRAOKEZ. HPOTHRBMENRICHPOTHREME (108Y) 2%
U THRULHREER (%) [31.86%TY.

EREEERLS
0.12%

EREEER
&iE=HD)
0.43%

EREEER
0.57%

faRE=R
1.86%

ZOER
0.01%

ERSIEE
NS GiE EREEEA

(%fﬁf) (BRFER%)
0.70%

BEEE (D+0+0) 1.86%

DZDT 7> ROBADE 1.17%

QBRELT 7 Y ROERBEEADLE 0.57%

ORELT 7Y ROERSEERLUNDLE 0.12%

1) OD&RIFZ. 1 H0OXRYDEBREMICEVWTHVCEEEACKUBEULEDHDTY,

C¥2) SBAIG. RAIEULT. SEFHH. TELZSTFEHBROEMEESEE IHESHE B Ao

(F3) BHEXREF, FXRBEUETT,

GE4) BEET 7V REG. DT 7Y RMMEFANTVRIREETINSE KP—T7 Y RERL, ) T,

CE5) ONERIG. YH—T7 Y RO >BRAZESH. BELT 7Y RO >TeBAZESHFE Ao

(X6) ONEAEQONERIE. 5t ESNICHBENERDIEENHIET,

(£7) LEEDFHRFHTEHLIEDHDTY, TDIh. TNSDEFHKETHSETHY . ERICHEEUCEBRDEEREERUFT,
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WEES LU IDIRR
IRE(SFER A
(20192 4 8138152019108 158F T)

R_B B % 101 B ~ %5 106 #
g i 7 it
O | = g | O ¥\ % &
T0O SRE 0O T
HNE GBER) 120059821 | 144,932 |1,152.77304 | 138,000

(1) BfE. NEREEFED SZHADNICDERICRDBRENESHET,
(E2) SBEFEEURE,
(E3) BEDRARBIFIIE T,

WEE/STTEEN
BREEEERIS
(2019 4 B138H' 520194108 158%T)
E 101 HA ~ B 106 HA
= F 5t F
iié 17 o #ls 8 | TR % 1 o #[s 2 | T
F0O FH M FO FH M
GIM TRUST-US HIGH YIELD BOND GIM TRUST-US HIGH YIELD BOND
FUND-USD CLASS (7 A~ >gg) (24175657 | 102000 121 | FUNDIUSD CLASS (7 A< >zEe) |I19277304] 138,000 119
(E1) ®BEFZE LS,
(£2) SEORUFBFHET,
BFIEEERA & DG KRS WIS BEFEMEDER
2019510815857
HIEMBPICH T ZFISEFRALOBEIEH U FE . o = 106 B *
koo 2 ¥ @k %
. +H %
WEAEERMAR o . ST 1,340,993 98,5
M 7R FT - T7 IV ADEANTIEET 7 FAT T R— P —TF IR 4 0.0
R DER%H J—)L - O—VE. Z0f 21,077 15
o £ 106 #M X SEEMERER 1.362.075 100.0
27 ¥ K3 O ER A = (%) HOREDEMFBEIIAECT,
NEREIEFEZ RIS FO FH %
(TARVEB)
GIM TRUST-US HIGH YIELD
EOND FUNDUSD Gl aga 1 (1122630731 (1,340,993 993
(E1) HEEEIE, MEERREICH T 2 FHMEZED I,
(£2) SHOEOBMFBETHET,
(2) P EEFRE
$1005% ] % 106 8 *
# < " e
O ®|O0 #%[sF @
F0O F0O F
FAD - XR— - IF—T7UR 4 4 4

() BARBIEIET,

10
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BEE. 8. TFSSUBEHBEDRS
(20194 58138). (2019F6H128). (201947 8128). (2019F8H138). (20195 98128). (2019F108158)5#

15 =] £ 101 B X $ 102 B Xk % 103 B X $ 104 B X % 105 H X £ 106 81 X

(A) BE 1,393,840,601H | 1,404,191,030M | 1,404,772,063H | 1,362,229,681H | 1,375,017,162M | 1,362,075,903H
J-)b-0-VEF 23,049,046 20,203,095 23,263,397 24,729,828 22,815,558 21,077,813
REEFRMIEMIE) | 1,370,787,098 1,383,983,478 1,381,504,209 1,331,495,397 1,.352,197,148 1,340,993,634
%ggﬁ;i&?m@) 4,457 4,457 4,457 4,456 4,456 4,456
RINAE - - - 6,000,000 - -
(B) &f& 11,890,447 11,988,826 12,031,360 24,066,173 11,904,449 12,033,166
BN/ - - - 12,000,000 - -
AN D o 10,478,730 10,638,624 10,662,703 10,630,030 10,567,848 10,506,749
RILEERNE - - - - 2,070 27.889
ES/NEE 1,401,728 1,330,878 1,339,848 1,397,466 1,286,814 1,440,724
TDRILER 9,989 19,324 28,809 38,677 47,717 57,804
(C) fiBERE(A—B) | 1,381,950,154 1,392,202,204 1,392,740,703 1,338,163,508 1,363,112,713 1,350,042,737
TR 1.309.841,317 1,329,828,021 1.332,837.936 1.328,753,764 1,320,981,031 1,313,343,688
AR EIS T 72,108,837 62,374,183 59,902,767 9,409,744 42,131,682 36,699,049

(D) ZEEOE 1,309,841,3170 | 1,329,828,0210 | 1,332,837,9360 | 1,328,753,7640 | 1,320,981,0310 | 1,313,343,68801

17504 BE{i(C/D) 10,551 10,469H 10,449H 10,0711 10,319H 10,279H

* 5 100/KICH T BTTAEEF1,312,841,048F, HERHAR (521018~25510687) RICHITSENMRETAEAS 119,338,948, EFRHITAES 118,836,308 T,

*E106HIRDETEOHH ) DMEESF10,279F9TY,

WiERORR £1018 B2019448138 E2019658138 1048 BE2019478138 E2019% 8 5138

1028 B2019458145 E201956H128 51058 H2019485148 20194 9 5128

£103# 2019668138 2019678128  H1068 H2019498138 %20194108158
i E £ 101 H9 | %= 102 # | % 103 M | % 104 # | % 105 E | % 106 M
(A) BHS R 7,447,029 7,039,055[ 7,540,109/ 6,823,096/ 6,467,789/ 7,471,994H
SEEAS 7,448,162 7,039,951 7,540,999 6.824,280 6.468,523 7,472,502
SIS 7 2 - 6 2 16
KRR A 1140 |a& 898 | o 890 | 1,190 | & 736 | & 524
(B) AflisEss>cmEiBs | ~ 35672883 |~ 5,896,879 1,856,360 |~ 44,736,342 38,076,906 |~ 703,875
e 67.214 205,253 1,909,795 92,797 38,232,335 27.687
FEE A 35740097 | A 6102132 |~ 53435 |4 44829139 | A 155429 | A& 731562
(C) {SE3REZ A 1,411,708 |2~ 1,340277 |~ 1349355 |~ 1,407,334 |~ 1295900 |2 1,450,812
(D) SERS(A+B+C) | & 29,637,562 |~ 198,101 8,047,114 |~ 39,320,580 43,248,795 5,317,307
(E) BifAMRsIERS | 2 35,643,720 |~ 70,598,380 |4 75549,951 |~ 71,924,746 | 114,504,099 |4 76,858,464
(F) EIfSERIEmnS | 147,868,849 143,809,288 138,068,307 131,285,100 123,954,834 118,746,955
(%A | 614072.873) |( 618,938,243) |( 615405246) |( 609,385,644) |( 600,655375) |( 592,919,781)
(FEEHENE) |(£466,204,024) |(~475,128,955) [(A477.336,939) |(4478,100,544) [(A476,700,541) |(2474,172,826)
(G) BEH(D+E+F) | 82,587,567 73,012,807 70,565,470 20,039,774 52,699,530 47,205,798
(H) R Ees ~ 10,478,730 |2 10,638624 |~ 10,662,703 |~ 10,630,030 |~ 10,567,848 |2 10,506,749
REGHBRS(GHH) | 72,108,837 62,374,183 59,902,767 9,409,744 42,131,682 36,699,049
BIETEERSS | 143,425,440 138,869,442 133,862,991 126,070,832 119,666,610 114,261,388
(EAS84%) | 609,629.464) |( 613998,397) |( 611,199.930) |( 604,171,376) |( 596,367.151) |( 588.434,214)
(FEIEEIENEE) |(£466,204,024) [(A475,128,955) |(4477,336939) [(4478,100,544) |(2~476,700,541) |(£474,172,826)
aottne A 71316603 | A 76495259 | A 73960224 | A116,661,088 | A 77534928 | A 77.562.339

(E1) {SEEIRMIZ(CIHEFEHRIMICN T D HER BRI EZSD CRRLTHEIET,
(x2) ENEtEREERLF. BISERETALDEEZVV, TTAZ OB aRE LT,
(£3) WHHEEDSTEBREG T NEHEEDSTEBE (&) | Z2IsRZT0,

LtO%5EEFEmE U TRESNE T,

1




TAOKESEAHMBET 7 VK (BESERE) KRV 0-R (BADER)
WIS ECEDEEBIE (K&R)

] E # 101 # | % 102 # | = 103 5 | % 104 B | % 105 # | % 106
(a) BEPHEORSZNG | 6035321 | 5698778 | 6.457387M| 5415762 | 62796248 | 6,021,182/
(b) BBERGOEHISFES A 0 0 0 0 0 0
() RHEHAEES 614,072,873 | 618938243 | 615405246 | 609,385.644 | 600,655375 | 592,919,781
(d) DECHEfwiaNI & 0 0 0 0 0 0
(e) “HARIZBa+b+c+d)| 620,108,194 | 624,637,021 | 621.862.633 | 614,801.406 | 606934999 | 598,940,963
(f) HEs 10,478,730 10,638,624 10,662,703 10,630,030 10,567,848 10,506,749
(g) BEEUNENSE e — 1) | 609629464 | 613,998,397 | 611,199.930 | 604171376 | 596367.151 | 588,434,214
(h) ZHIERON 1,309.841,31701]1,329.828,0210 |1.332.837.93600 |1.328.753.764001 |1,320.981.03100 |1.313.343.6880

X it P2l fic & D D) 0 5 B
55 101 HA |55 102 HA |55 103 HA |55 104 HA |5 105 HA |5 106 HA
1 HhOs3YRES 80H 80H 80H 80H 80H 80H

O <HNEEBREI—X>ZIFAOADHSIENEEF. REBREOEEMEACE IV TCEINICBREVCLE U,

SEEDFH EDEIRWNICDONT

- DEEICF. FHEVERS [EEDEE] & FFRHERVERS [TAbRE WRINER) | o) ET.

- DECESROREEMBENMERITALBES CXERTAZ LOB5G(CEF. DEEDOLENEBIEELBFIET,.

- DB HHROBEMENERTAZ TO5EICIE. TOZMODEN TALRE BRINES) « KW OENZBIEET
6—0

- TTAILRE (BRINEEE) PRELUCBGE. DESHERICHIZELOZHEOERITAD SLFTALRE (FRIDE
&) EEPRUCERD'. ZDHROELDZHEDERITAERI KT,

- BBAEEICOVTIE. 20.315% (FISH15%. EEASRIPTSH0.315% B KUMTIH 5 %) DFEKIC K DIRRBNATRD
N, BEREFHENEAINE T, BB, BERSZTRV., PEDHERFICIRERNERIRT D ILHTEET,

ENDZHEDES, HEISERBRUET,

- BUADCESNCBEZE(ICIE. LERORBHEEICRD I ERHIET, <HULE, BRFERTICSBLEhEEEL,

BB OBV DFBIC DT E LTI, MBBPIREICTHRIND CEZBBHLET,

L7V REDEREIREHE NI SA (Z—Y) | BROKWESHRREFEERGE [J227N | SA] OBEANR
TY o FERBOEEICH T DERWVIC DOV TIFERFERTEICHBVEHDE L IEE L,

([ “ICE BofAML US High Yield Constrained Index” is a service/trade mark of ICE Data Indices, LLC or its affiliates ( “ICE Data” ) and)
has been licensed, along with the ICE BofAML US High Yield Constrained Index ( “Index” ) for use by LICENSEE in connection with
Daiwa US High Yield Bond Fund (the “Fund” ). Neither the LICENSEE nor the Fund, as applicable, is sponsored, endorsed, sold or
promoted by ICE Data. ICE Data makes no representations or warranties regarding the advisability of investing in securities generally,
in the Fund particularly, the ability of the Index to track general stock market performance.

ICE DATA AND ITS RESPECTIVE THIRD PARTY SUPPLIERS MAKE NO EXPRESS OR IMPLIED WARRANTIES, AND HEREBY EXPRESSLY
DISCLAIMS ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE WITH RESPECT TO THE INDEX,
INDEX VALUES OR ANY DATA INCLUDED THEREIN. IN NO EVENT SHALL ICE DATA HAVE ANY LIABILITY FOR ANY SPECIAL,
PUNITIVE, DIRECT, INDIRECT, OR CONSEQUENTIAL DAMAGES (INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY
| OF SUCH DAMAGES.”

J
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A OKEEEFHET 7V F (BEERE) KRRV - I—-X (BADER)

| ®mRL-3—2 (ERHER) |

RIE30HADERER

- * { ICﬁdBOfAML Ug Hégh - .
B i ZE Yield Constrained Index | R RILABL — b |, - | IREIESE .

B W R A= 2 SRS \mmme RAE
HEE) oA & | B =x| (BEIEH) = th BEEH) 8 th MAALE|™ .

DEEE | BEEX|T - i & =
M M % % M % % % | Bl
778K (201758 5 B128) 7,398 100 2.8 15,621 0.9 84.09 2.3 0.1 98.7 1,808
788K (20174 6 B12H) 7,341 100 0.6| 15,758 0.9 83.01 AN1.3 0.0 98.7 1,764
798820175 7 B128) 7,572 100 45| 15,726 A0.2 87.00 4.8 — 98.1 1,833
80HIK (20174 8 B14H) 7,415 100 A0.8| 15,817 0.6 86.58 A0.5 0.0 98.8 1,783
818AR(20174 9 B12H) 7,478 100 2.2 | 15974 1.0 87.78 1.4 — 98.5 1,860
8288 (20178108128) 7,434 100 0.7] 16,115 0.9 87.76 A0.0 — 96.5 1,894
838K (2017F118138) 7,238 100 A1.31 16,008 A0.7 86.94 A0.9 — 99.0 1,774
8488K(2017812812H) 7,093 100 A0.6 | 16,114 0.7 85.43 AN1.7 — 99.0 1,723
858K (20185 1 B12H) 7,231 100 34| 16,259 0.9 87.88 2.9 — 99.1 1,772
868K (20185 2 B13H) 6,728 100 A56 | 15,994 A6 85.40 228 — 99.0 1,626
87HK(2018% 3 B12H) 6,622 100 A0.1| 16,071 0.5 84.04 A6 — 99.1 1,588
88HIR (20185 4 B12H) 6,474 100 A0.7 | 16,123 0.3 83.06 A1.2 — 98.9 1,529
898K (20185 5 B14H) 6,342 100 A0.5] 16,136 0.1 82.66 A0.5 — 99.1 1,470
90EIR (20185 6 B12H) 6,374 100 2.1 16,200 0.4 83.77 1.3 — 98.9 1,454
91HER(2018%F 7 B12H) 6,174 100 A6 16,203 0.0 82.61 A4 — 99.0 1,359
928820185 8 B13H) 6,027 100 A0.8] 16,382 1.1 80.48 226 — 99.2 1,297
938K (2018% 9 B12H) 5,802 100 A2.1 | 16,458 0.5 79.24 A1.5 — 98.8 1,216
Q488K (2018F10812H) 5,715 100 0.2 16,371 A0.5 79.95 0.9 — 98.9 1,178
958K (20185F118128) 5,793 100 3.1] 16,322 A0.3 82.29 2.9 — 98.8 1,197
968K (2018512812H) 5,528 100 A28 16,103 AN1.3 82.09 A0.2 — 99.2 1,379
9788 (20194 1 B15H) 5,231 100 A3.6 | 16,256 0.9 78.12 A48 — 99.4 1,298
988K (2019% 2 B120H) 5,179 100 0.9] 16,560 1.9 78.10 A0.0 — 98.9 1,289
99K (20194 3 B12H) 5,196 60 1.5 16,729 1.0 78.72 0.8 0.0 98.6 1,273
10088 (20194 4 B12H) 5,337 60 39| 17,096 2.2 79.70 1.2 — 99.5 1,261
10188R (20194 5 B13H) 5,058 60 2411 17,088 A0.0 76.61 239 — 96.7 1,164
10283K(2019% 6 B12H) 4,965 60 AQ. 7| 17,205 0.7 75.57 AT4 — 98.7 1,103
10388%(2019% 7 B126) 4,943 60 0.8| 17,403 1.2 75.78 0.3 — 98.7 1,083
10488 (20194 8 B13H) 4,616 60 541 17,336 A0.4 71.22 26.0 — 99.2 999
10588%(20194 9 B126) 4,738 60 39| 17,615 1.6 74.27 4.3 — 98.6 1,015
1068874 (2019F108156) 4,649 60 AN0.6 | 17,574 AN0.2 73.42 AN — 99.3 972

CE1) BEMEBOBZERIFDEEIAH,

(£2) ICE BofAML US High Yield Constrained Index (KRJLR—X) (&, ICE BofAML US High Yield Constrained Index (K RJLN—2X) @
RF—97ZbL(c, BT7V RFEHZ10,000& U TAIREEENSHELIZDBDTT,

(E3) BHDEHE. BEMEORRZEERL T, BUAIEEEHOREZRALTVET,

CE4) BBL— K. SFHEBICHISINBESEYBETEREOMEZD & ICREGERRNTEDDFHEFECIIVERINZ V- M ERALTVE
ED

CE5) BEHERF. BERIEESMICKIVBECHE > TEBESNSBENHIET, LELOBEREERTNIEET—IZERLTEUET,

(£6) RHMBEALER. YP—T7 Y ROEALEZELT 7Y RMR—X([THBELLBDESHE T,

CE7) REEALRSHHTHECILES (RRHES) BRrUESFEYEREET,
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SAOKESENHAET 7 K (BEERE) KRRV - - (BASER)
® » A
ERRE
BAEMBASFDOHRICONT

(M) (BH)
6.000 40

5,500 30

5,000 ,—\-\V\\%::?2::t§;:;q:::::;::::::::::::::§:;:t:::::::::;\»~\\-\\,-4f )

4,500 10
4,000 0
1008k SH1018K $1028K FE1038K FE1048K 1058 1068R

(2019.4.12)(2019.5.13) (2019.6.12) (2019.7.12)  (2019.8.13) (2019.9.12)  (2019.10.15)
— BN (3 —oikSERESEME (Fi#) HEERER (B8

* NEEEHEREEEMEBEE. DS BHAH) ZHEBICEREUVCDDEHFFUTEELZDDT, 77V RBADRENR/N T + —Y Y A%RY
HDTY,

¥ DEEEBRETDINESNICOVNTIEF., BEIEZNTHAHDI-RICKWERIFT (DEEZEIHNICERET D2 I—ADBVIT 7V RbHY
FY) . Flee T7 YV ROBAMEBIC KL BEREHDERBIET. Ueh'>T. BESTOEEDOWRZRITODTIFEHY FEA.

WEAE(MEE - EER
101818 : 5,337H
E10688K : 4,649 (BELEZE360M)
B B X:262% DEESHIREX—X)

BEEMEDOE B EENER
GIM-USNA - A—=JLF (AUDTSR) "DREZBU T, KRILVETD/NA - 4 —)LNMESS
[SREUL. KRIVETOEEICHUTKRLTEY /" REIVEBVWDREBESIZITVWE U2, N1 - A —)b
RESFMHEO LR (b—9ILUI—2) BFPSRICHFSLELN, BRRIUVDIRHETRELIEZ LY
AFTRAERERY, BEEMEBRITELE UL, <HULLIF MBEREICOVT] ZIRBLIEEL,
G IM-USNA - A=K (AUDZZRX) :GIM rISRAE=USNA - A—JLR - KRV
F-T7r2EF AUDZISX
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A OKEEEFHET 7V F (BEERE) KRRV - I—-X (BADER)

£ B B | ®F BT |G [FEVBBU—F g g SEEE

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

M % % M % % %

(H8E) 20194 4 B12H 5,337 — 17,096 — 79.70 - — 99.5

10188 48X 5,246 AN17 17,152 0.3 78.41 AN1.6 — 98.9
(HAR) 20194 5 BA13H 5118 N4 17,088 0.0 76.61 AN3.9 — 96.7

(HiE) 20194 5 A13H 5,058 — 17,088 - 76.61 - — 96.7

210288 5 B=X 4,986 A4 17,030 A0.3 75.52 A4 — 99.0
(#8X) 2019%F 6 B12H 5,025 N0.7 17,205 0.7 75.57 Al4 — 98.7

(H9E) 2019%F 6 B12H 4,965 - 17,205 — 75.57 - — 98.7

251035 6 B=X 4,989 0.5 17,352 0.9 75.49 A0.1 — 98.7
(HAR) 20194 7 B12H 5,003 0.8 17,403 1.2 75.78 0.3 — 98.7

(i) 20194 7 B12H 4,943 — 17,403 — 75.78 - — 98.7

2510488 7 B=X 4,884 A2 17,451 0.3 74.59 AN1.6 — 99.5
(HAR) 20194 8 A13H 4,676 A5.4 17,336 0.4 71.22 26.0 — 99.2

(HiE) 20194 8 A13H 4,616 — 17,336 — 71.22 - — 99.2

2510588 8 B=X 4,639 0.5 17,528 1.1 71.58 0.5 — 98.8
(HAR) 20194 9 B12H 4,798 3.9 17,615 1.6 74.27 4.3 — 98.6

(#9E) 2019 9 B12H 4,738 — 17,615 — 74.27 - — 98.6

210658 9 B=X 4,693 0.9 17,596 0.1 72.88 A1.9 — 98.9
(#8x) 2019%F10815H 4,709 A0.6 17,574 ~0.2 73.42 AT — 99.3

() BREBEMBARDERAG. BERIFHEL,
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BADER)

BERIEICONT (2019.4.13~2019.10.15)

BRE/NA - 14— RESFTR
KENA - A=)V RESFHHEER U U,

KE/NA - (=)L RESEHBIE. HRREZY S RANEREOP T—E—EDHBIFREE UIzh'
BERABHE TR LR UFX Ulce BERHAICHE VTR, KPBEZEEDFELPHFREONEICNT S
BRMEBEDEL LG S/c—HT. FRB CREESERHEEREER) OREIERAY > 0HENHIC
B0 ZKkDDRERDRERENBEZ T A UE U,

NAEES
RE)VERHTEUEX U,

S RIVAEEE. BERHEXRY . KBICKD2WPENEROMREKS T LIFREZETRIC. HEHER
t@Uibto2m9¢6ﬁ@67HEDUZH\ﬁ%%mﬁ@%ﬂ%@ﬁﬁiohgtht@bﬂﬁ
FAICRIBAENESNICDDD., 8BICADEBERHICHEMETUE Uc, IALIEIE. K&
SEBANDBRDBEREZZ(FTTCURITOBNBEHENBREBLIZEND. BRIVEFWAT R EZ
fiash. JEREARICH I THEE VW TOHB I LE LTz,

WEHREFIMR

RBA (F—XMTU7#HIRIT) FBEREFZGE30. 0.75% R4 hIETRF, 0.75% & U
FUTc.

F RB CREEDBEHRHEEREER) FBEREMNOFEERL > I 7G5 20, 0.50% M1 > b5|ET
[F. 1.75~2.00% & UFE UTe,

B{EREIRICH1T D [SiEDERGE]

BET77VR
FEUT,. GIM-USNA - A4—=)UR (AUDISR) "DRELZSZSAICHR DO EICKLDT.
KRIVENA - A =)L REEDSDNREDIFH. RRILOEBBELNRODESZDHSUET,
BGIM-USNA - A4=]LFK (AUDZSR)
FEUTKRRIVETDNA - 4 —)URESFICHKREL. KRIVETODEEICH UL TKRILFEY /TR
BLVDARBEE|ZTDO LT, GEMEDERGHEELTE UINREDOERZDSUEFT., /N1 - 14—
U RESEDBEHF AN LU TIFE. M EAT v IPOMICE D ERSIRERZER UICBRZ#RET 25
#HTY,
WI9AD - I%— - IY—=TF7UR
MENMEPEEDOLZEMICEEEB L. BHOEEY I - O—VFICKDBERZITVET,
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A OKEEEFHET 7V F (BEERE) KRRV - I—-X (BADER)

IR—BMT7FUFICDONT (2019.4.13~2019.10.15)

mET77 VR
LIT7VUREFE. GIM-USN\A - 4—=)LF (AUDZIR) &40 - Xx— - XTF—=—T 7V RI(C
BETDI7YR - FT - T7VXTHY ., BERPEZECTGIM-US/NA - A4—JLR (AUDZ
TRA) "NDEREBGZESMICHITLE Ul

BGIM-USNA - A4=]LF (AUDZSXR)
FEUTERIVETDNA - A —)UREEEDLOICEHREL. KXRIVETOEEICH UL THKRILFEY
SERIVBEVDABEBEG|Z{TD LT, ERMEDBERIHNEELTE UCINBOBERZDHSUE U, /)
A - A=)V RESOHEFANICEUTIEF. SIEHERNLT Y PONCE D BERIERERZER U
BREZETVWELR,

BIAD « IR— - IYP=T7UR
MENECEEDZEMICERE L. RERSIYI—IL - O—VFICKDERZITLE U,

RNIFI—=TEDERICDONT

BT 7V ROEAOFHO I C[FBEREELRINYFV—IZRIFTTHIFE .
MUTDTSTEHT 7 ROBEMBAESERBHEDEERON LTI,

(%)

6.0

4.0

2.0 —— COESE(fmER

0.0 | - : ‘ ‘ ‘ o 3 ICE BofAML US High Yield

-2.0 u_l Constrained Index (K RJLR—X)
-4.0 (1B ERNUVAESL—~ (M)

-6.0

-8.0

F1018 51028 51038 51048 1058 5510083
(2019.4.12  (2019.5.13  (2019.6.12  (2019.7.12  (2019.8.13  (2019.9.12
~2019.5.13) ~2019.6.12) ~2019.7.12) ~2019.8.13) ~2019.9.12) ~2019.10.15)

17



T4 OKREEEFET 7

VK (BEERE) KRRV - - (BASDEKR)

SEEICONT

SFREID 1 HOzYpEcE (BOAd) (FFE [HEREOAR (1 5028Y) | O B85k

Ady) | WETSRIES 0,
N D ECZORERUME TS N@mpEcEDOstEBERE (15038Y) | ZISRIES L,
BH. BRBICDOEFULCF. ERAHICEIEERASECVLEETT,
BHEFREOAR (1505Y)
1015 1028 1038 %1045 %1058 51065
= 201954B136 | 2019858148 | 2019%6A138 | 201967A138 | 2019688145 | 2019897138
~2019%54138 | ~2019864128 | ~2019%7A128 | ~201958A138 | ~2019898128 | ~2019% 105158
SfgEE Had) (M) 60 60 60 60 60 60
NEEBELE (%) 117 1.19 1.20 1.28 1.25 1.27
) 19 17 19 15 17 16
SHORENS (D) 40 42 40 44 42 43
BHEEHENRE ) 1,205 1,162 1,121 1,077 1,034 991

Cx1)

[BHDE] (& [REEREOESFNG] BLU [REEFEOEMIISFTESFER] NONECALUICHETT . &
] BRU [DEERBEILE] NSHEICHSUICEEETT.

(£2) ARBEFBTTSY . BHPONGESHRONFBUAN DO SIANES BAH) [CEBULBVEENH) £,
(E3) HEBDEEONEEMBLEFLUMOEE BHAd) OHREEME (DEEAD) ([CHIIHLET, T7Y FONGHELFRR) XTI,

NP EE0HEEE (1 5035Y)

[HHDEESN] (& [N

15 B 1015 %1028 10381 104581 10581 10654
(a) REEREOEIF NG v 19.98H | v 17191 v/ 19.36M | v 1546 | v 1749 v 16.59H
(b) REZREOEMIESTES AR 0.00 0.00 0.00 0.00 0.00 0.00
(c) NSRS v 1,245.02 v 1,205.03 v 1,162.46 v 1,121.82 v 1,077.29 v 1,034.78
(d) DECEERIE 0.00 0.00 0.00 0.00 0.00 0.00
(e) BHANENKEE(a+b+c+d) 1,265.01 1,222.22 1,181.82 1,137.28 1,094.78 1,051.37
() Dl 60.00 60.00 60.00 60.00 60.00 60.00

g) FHRHN IS REE(e — 1) 1,205.01 1,162.22 1,121.82 1,077.28 1,034.78 991.37

(0F) vZEMUCZBEEN SHEEZST ELTVETD,

Sl SEOERGE

AN

FEULT. GIM-USNA - A4=)LF (AUDTSR) "OREEGZSAICRDOZLICKOT,
KRIVETNA - A4 =)L MESH S DINIRDI(E D
BGIM-USNAL - 14—ILE (AUDISR)

FEUTKRIVETDNA - 4 =)L MESFITIRE L.

RNIVORBBE LN BOESZHSLERT,

KRIVETDEEICH U TKRILFEY /R
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A OKEEEFHET 7V F (BEERE) KRRV - I—-X (BADER)

BLDOREBEEIZT5 LT, ERMEDBERGHRELE UCINGOBRZD S UET, /N1 - A —
U RESOEHANICELUTIE. RhAY v TIRRICED < E@RSMERZEER UICERZ#R T 57
T,

W40 - I%x— - IY-TF7UR
MEBEPEEDLZEMICER L. BHDOEBYI—IL - O—VFICKDBERAZITOHE T,
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BADER)

1 703 OFERAOR

£1018~51068
16 =] (2019.4.13~2019.10.15) 18 g D 1 =
& @ | b =

_ o | {EEEREN = 2R DT L X (S EE R
LU LI ) SRR A O T R A3 4,904 TF

R WESHSE. T7 Y ROBACHE. ST OBMEEN. BEMEDstE. 7

@ERW (D | 0220 |ZgZET 27

BEaityls. BRREEESEREORN. OBENTOSET 7Y ROSE, BA%

R 35 2 .

= w08 10357 | e s
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ot : FEEIFHRE. BMEEEE0OFEOR,. 558N AICSEAS T
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z 0t B A 0 | 0004 |ZOfEFA=S{ERMPDZDMER, SERBRDTLZETS

CER R (0) | (0.004) |BEBAR. BEEAZICTIAST7 Y ROBEICHEDEA
=1 s 29 0.597
GE1) HERPOER CHERDOON D DDDIETHEERZSD) (F8N. BHUICEL > TRRIEORICEHH GBSz, BEODHMEDEFELICLIVE

HUERTY,

(F2) SEBIBEECEICAXRBEOBAALTHIFT,

(E3) SHEEF1AOZYDZNZNOEREEZ SERBTPOHIEEMETRLUTI00ZFUIED T, IEREIAREZLERAALTHY
ESEIN

(£4) HHFANTWVR YT =T 7Y R0 25HE. BEZRLFHE. BMESES HELUCZOMERAF. YT —T 7Y RIS EREDS
B, ZDT7YRICHIETDEDESHET, HHPANTVDIRERTIS (KP—T7 Y RZER, ) H'H256. SBEBEDER. X
BEETHEN TS EBRAESHET . B, SXREETISOEIDSIERRIFRICHTD [1 704 OBEADEM] HEETE
2HDICOVNTIE AL T 7Y ROWE| (CRRIDTEELTHIFED,
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A OKEEEFHET 7V F (BEERE) KRRV - I—-X (BADER)

s

WFSEER

SERHPDER - BE(CHD > CBROERZ. HPOHIRMEOKICHPOTHREMEE (105Y) ZF
UTEECRRUTEHEIRER () [$1.86%TT,

EREEERS
0.11%

EREEER
&iE=M)
0.43%

EREEER
0.58%

1.86%

ZOER
0.01%

ERSIEE
NS G EREEEA

%_“é?f’ (BRFER%)
0.70%
BREBEE (0+0+0) 1.86%
DD T 7Y ROBRADLE 1.17%
QBB T 7Y ROBREEBRADLE 0.58%
OIRELT 7 RDOBREEERLN DR 0.11%

1) OD&RIF. 1 0OXYDEBREMICEVWTHVEEEEACKUVBEULIEHDTY,

C¥2) SBAIG. RAIEULT. SEFHH. TELZSTFEHBROEMEESEG HESHE Ao

(£3) BHEXREF., FXRBEUETT,

GE4) BEET7VREG. DT 7Y RMMEFANTVRIREETINSE KP—T7 Y RERL, ) T,

CE5) ONERIF. YH—T7 Y RO >BRAZESH. BELT 7Y RO >lcBAZESHFEEA.

(X6) ONEAEQONERIE. 5t ESNICHENERDIEENHIET,

(£7) LEEDFHRFHTEHLIEDDTY, TDIh. TNOSDEFSHKETHSETHY . ERICHEEUCEBRDEEREERUFT,

SEEH N

J
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WEE S KUREIDRR
RE(SEERmEL ST

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

(201954 8138M152019F108158HFT)

R_B B % 101 B ~ % 106 #
g i 7 i
O = g | O | % &
0O SRE 0O T
HNE GBER) 605.46238 | 48,542 29766529 | 240,000

(1) BNE. NAEREEFED SO NICDEZRICRDBRENESHET,

(E2) SBEFEEURE,
(E3) BEADRARBIFIIE T,

WEEGEELR
KREEESEREIsF
(20194 4 5138/ 520194108 158% )
= 101 = ~ = 106 i
=5 F 58 7
% w0 B2 B voRm| % w0 @& & ToRm
+0O M [ F0O FH M
GIM TRUST-US HIGH YIELD BOND GIM TRUST-US HIGH YIELD BOND
FUND-AUD CLASS (74~ >aii) [2°1-35361] 20,000 79| FUND-AUD CLASS (7 A~ >s) [#9766529 | 240000 80
F1) SBETELRS.
(T2) SEOBEFBITET,
BFZERFRA & DEE RS WS EETEHEDER
20194108 1585#
BERHPICHIF2FZEREBRAEDEE|FH Y FE . o = 106 B *
hoo 8 ¥ b @ %
. FMH %
WEAEERMAR o . EEEE s 965,944 98.0
M IT7IRFT - T XDEANTFHERERT 7 FAT R — T —TF IR 22 0.0
F DBEHH ) O0—V% Z0ft 20,146 2.0
. = 106 W * B SRR 986,113 100.0
27 Y R B EHomwmalr = D) FHEOEIFBIRT,
SNEREEEET RS F0O FH %
(TARVEES)
GIM TRUST-US HIGH YIELD
I R TR G YIELD Ny 22800708 | 965,944 99.3
(F1) LW, MAEREI NS 5 HROLE.
(2) FEEDEHBETIEC,
(2) RigEETES
i Z100MK] % 106 M &
=
& o mlo #F6e
F0O F0O FMH
FAT TR TH—T PR 22 22 22

(F) BARBIFIE T,
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A OKEEEFHET 7V F (BEERE) KRRV - I—-X (BADER)

BEE. 8. A8 SUBEHEDRS
(20194 58138). (2019F6H128). (201947 8128). (2019F8H138). (20195 98128). (2019F108158)5#

B8 =] $ 101 # K F 102 i K % 103 i & % 104 H K % 105 H & £ 106 #8 K
(A) BE 1,209,680,646M | 1,132,260,308M | 1,108,684,638M | 1,013,778,412M | 1,029,517,085H 986,113,398H
J—-)b-0-VEF 23,649,464 22,884,672 19,991,989 22,234,028 27,792,001 20,146,390
RS (EIES) | 1,126,008,191 1,089,352,646 1,068,669,661 991,521,397 1,001,702,097 965,944,021
%Zﬁﬁmmﬁgﬁ) 22,991 22,991 22,989 22,987 22,987 22,987
ENIONH 60,000,000 19,999,999 19,999,999 - - -
(B) &f& 45,055,584 28,449,519 25,599,353 14,107,646 13,857,616 13,651,855
B/ 30,000,000 10,000,000 10,000,000 - - -
ES/NIGE Pl 13,815,536 13,340,004 13,146,174 12,995,368 12,860,586 12,551,930
RILEE 19,018 4,020,800 1,382,748 - - -
RILSFEERIN 1,212,381 1,072,535 1,046,876 1,081,092 959,100 1,054,616
ZTDRILER 8,649 16,180 23,555 31,186 37.930 45,309
(C) MBERE(A—-B) | 1,164,625,062 1,103,810,789 1,083,085,285 999,670,766 1,015,659,469 972,461,543
TR 2,302,589,379 2,223,334,092 2,191,029,023 2,165,894,831 2,143,431,093 2,091,988,354
TERREIERE  |21,137.964,317  [A1,119,523,303  [21,107,.943,738  |A1,166,224,005 |A1,127,771,624 |A1,119,526,811
(D) ZESEFSO% 2,302,589,37900 | 2,223,334,09200 | 2,191,029,0230 | 2,165,894,83100 | 2,143,431,0930 | 2,091,988,35401
1505 BEfi(C/D) 5,058H 4,965 4,943H 4,616H 4,738H 4,649H

* 55 100/AK(IC BT BITAEF2,363,733,603M. SRR (FE101H~51068) PICHIT2ENRETAEF69,685,605., EFFHITAERF341,430,854MTY
* 2B 106HIRDETEOH = Y) DFEESF4,649F T,
* 55106 R DIGEELERN TTASZ T D> THB Y. TDEERIF1,119,526,811H T,

.;ﬁﬁoy{ﬁﬂ 510188 B2019%48138 ZE2019F5813H 10488 BH2019F7813H ZE20194 8 §13H

210288 BH201945814H ZE2019%68/8128H 25105H8 BH2019FE8H14H ZE20194 9 A12H

1038 H2019%6H13H ZE2019%78128 ZE106H8 BH2019F9813H ZE2019410815H
1B B £ 101 H £ 102 £ 103 Hj £ 104 Hi 2 105 Hj £ 106 Hi

(A) EEEINEE 5,823,577H 4,902,072H 4,777,741H1 4,438,140 3,841,747H 4,533,678H
SN E 5,824,574 4,902,870 4,778,875 4,438,858 3,842,375 4,534,288
SZEFE 7 - 7 2 - 16
RIS A 1,004 | & 798 | A 1,141 A 720 | & 628 | & 626
(B) AifisizF>c818% | ~ 55,101,656 A 11,197,881 4,622,615 A 61,339,604 36,340,437 AN 9,740,041
Pyt 254,477 404,256 4,779,607 263,503 36,474,058 640,504
FER1E A 55,356,133 A 11,602,137 VAN 156,992 A 61,603,107 A 133,621 A 10,380,545
(C) {SEtERMISE A 1,221,012 |-~ 1,080,108 |~ 1,054,295 | A 1,088,723 | A& 965,875 | & 1,061,996
(D) 4fERS(A+B+C) | & 50,499,091 VAN 7,375,917 8,346,061 A 57,990,187 39,216,309 AN 6,268,359
(E) giHBfEHEISISE | 2 454,943,687 A 490,783,799 485,834,906 A 475,001,686 529,349,366 480,757,176
(F) BilfSstEEnsE | & 618,706,003 |~ 608,023,583 |4 617,308,719 |4 620,236,824 |24 624,777,981 A 619,949,346
(Fos4E2488) (1 286,677.563) | 267.918,773) |( 254,699,147) |( 242,975541) |( 230909,786) |(  216,475,493)
(FEEEIEHEE) |(& 905,383,566) |(& 875,942,356) (& 872,007,866) |[(& 863,212,365) |(& 855,687,767) [(& 836,424,839)
(G) &st(D+E+F) | 21,124,148,781 | ~1,106,183,299 |~1,094,797,564 |~1,153,228,697 |~1,114,911,038 | ~1,106,974,881
(H) oD EeE A 13,815,536 A 13,340,004 A 13,146,174 | A 12,995,368 A 12,860,586 A 12,551,930
RBEHIERS(GHH) | 21,137,964,317 | 21,119,523,303 | 21,107,943,738 | 21,166,224,065 |21,127,771,624 | 21,119,526,811
BIEstEERE | & 627,918,974 A 617,541,623 A 626,213,050 A 629,882,775 A 633,889,158 629,029,594
((E=EZEEED) ( 277,464,592) | 258,400,733) | 245,794,816) |( 233,329,590) |(  221,798,609) |(  207,395,245)
(FEEEIEHEE) |(& 905,383,566) |(& 875,942,356) (& 872,007,866) |[(& 863,212,365) |(& 855,687,767) [(& 836,424,839)
RHERE A 510,045,343 A 501,981,680 A 481,730,688 A 536,341,290 A 493,882,466 A 490,497,217

(E1) {SEEIRMIZ(CIHEFEIRIMICN T D HERBFEIREZSD TRRLTHEIET,
(E2) ENEstEREERLd. BISERETALDEEZVV, TTAZ OSB3 aRE LT,
(£3) WHHEEDSTEBREG T NEHEEDSTEBE (&) | Z2IsRZT0,

LtO%5EEFEmE U TRESNE T,
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BADER)
BRSO ECEDEEBEIE (K&F)

E E # 101 H | &% 102 # | % 103 #3 | % 104 H | &% 105 # | % 106 £
(2) BEZHREORSZNG | 46025650 | 3.821,964M | 42418430 3349417 37494098 |  3.471.682M
(b) BEARGOSMIS S 0 0 0 0 0 0
(0) INEHREES 286,677,563 | 267918773 | 254699147 | 242975541 | 230,909.786 | 216475493
(d) DECHERETE 0 0 0 0 0 0
(e) SHHENFEa+b+c+d)| 291,280,128 | 271,740,737 | 258940990 | 246324958 | 234659195 | 219,947,175
() HE 13,815.536 13,340,004 13,146,174 12,995,368 12,860,586 12,551,930
(g) BHEHARNSHE (e — ()| 277464592 | 258400,733 | 245794816 | 233329590 | 221798609 | 207,395245
(h) BEEROH 2,302.589.3790 [2.223,334,092001 [2.191.029.02300 [2,165.894.83100 [2.143.431,0930 [2.091.988.3540]

X it P2l fic & D D) 0 5 B
55 101 HA |55 102 HA |55 103 HA |55 104 HA |5 105 HA |5 106 HA
1 HhOs3YHES 60M 60M 60M 60M 60M 60H

O <HNEEBREI—X>ZIFAOADHKSIENEEF. REBREOEEMACE IV TEINICBREVCLE U,

SEEDFH EDEIRWNICDONT

- DEEICF. FHEVERS [EEDEE] & FFRBERVERD [TALRE BRINER) | o) ERT.

- DEESROREEMBENMERITALBES CXERTAZ LOB55(CEF. DEEDOLENEBIEEEBZIET.

- DB SR OBEMENERTAZ TOHEICIE. TOZMODEN TALRE BRINEkEE) « KW OENZBIEET
6—0

- TTALRE (BRINEEE) PRELUCBEE. DEEHERICHITZELOZHEOERITAD SLFTALRE (FRIDE
&) EEPRUCERD'. ZDHROELDZHEDERITALRI KT,

- BBAEEICOVTIE. 20.315% (FISH15%. EEASRIPTSH0.315% B K UMTIHE 5 %) DFEKIC K DIFRRBNATRD
N, BEREFHENEAINE T, BB, WERSZTRV. PEDHERFICIIRERNERIRT DI LHTEET,
ENDZHEDBS, HEISERBRVET,

- BUADESNCIZBEZH(ICIE. LERORBHEEICRD ZENHUET, <HULE, BRFERTICSBLEhELEEL,
BB OBV DFMBIC DT T LTI, HBBPIREICTHERIND EZBBHLET,

LI 7V REDEREIREHE NI SA (Z—Y) | BROKMESORREFERGE 227N | SA] OBEANR
TY, FERBOEICH T DERWVIC DOV TIFERFEREICHBVEDE L IEE L,

([ "ICE BofAML US High Yield Constrained Index” is a service/trade mark of ICE Data Indices, LLC or its affiliates ( “ICE Data” ) and)
has been licensed, along with the ICE BofAML US High Yield Constrained Index ( “Index” ) for use by LICENSEE in connection with
Daiwa US High Yield Bond Fund (the “Fund” ). Neither the LICENSEE nor the Fund, as applicable, is sponsored, endorsed, sold or
promoted by ICE Data. ICE Data makes no representations or warranties regarding the advisability of investing in securities generally,
in the Fund particularly, the ability of the Index to track general stock market performance.

ICE DATA AND ITS RESPECTIVE THIRD PARTY SUPPLIERS MAKE NO EXPRESS OR IMPLIED WARRANTIES, AND HEREBY EXPRESSLY
DISCLAIMS ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE WITH RESPECT TO THE INDEX,
INDEX VALUES OR ANY DATA INCLUDED THEREIN. IN NO EVENT SHALL ICE DATA HAVE ANY LIABILITY FOR ANY SPECIAL,
PUNITIVE, DIRECT, INDIRECT, OR CONSEQUENTIAL DAMAGES (INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY
| OF SUCH DAMAGES.”

J

24



TAOKREEEFHET 7V F (BESERE) JS5IIL - L7V 0-R (BASDER)

[ ISYIL- L7 0-2 (BRANER) |

308 DERRIR

E & ield Constrained Index _ N . | BBIES .
B M hrnA-z |8 L - MEHE sags BEE
(HEE) TiAd B o (BEEH) oo (BEIEH) BHoop|" AR ™ )

nDEEE | BER | BEE = i 78 =&

M M % % A % % % | BAH
798K (20174 5 B12H) 4,845 70 4.8 | 15747 0.9 36.28 3.9 0.1 99.1] 24311
BOHIR (20174 6 A12H) 4,555 70| & 45| 15,885 0.9 3343 A 79 0.0 99.0| 22,709
81HIR(2017F 7 B126) | 4.702 70 48| 15853| ~0.2| 3493 4.5 - 98.6| 23573
828K (20174 8 B14H) 4,593 70| & 0.8] 15945 0.6 34251 & 1.9 0.0 99.5| 22,892
838K (20174 9 B12H) 4,679 70 34| 16,103 1.0 35.29 3.0 - 99.2| 22,836
84HIR(2017F10812H) 4,684 70 1.6| 16,244 0.9 35.42 0.4 - 98.9| 22,543
858K (20174 11813H) 4,492 70| & 26| 16,137 407 3461 & 2.3 - 99.1| 21.781
86K (20174 12812H) 4,443 70 0.5| 16,244 0.7 3438 | & 0.7 — 99.2| 21.416
87HIR(2018%F 1 B12H) | 4,442 70 1.6 16,390 09| 3459 0.6 - 98.7| 21.133
88HIAR (20184 2 H13H) 4,083 70| & 65| 16,123 416 3293 & 48 - 99.1| 19.378
89HR (20184 3 A12H) 4,063 70 1.2 16,200 0.5 3285| & 0.2 - 99.3| 19.088
90HIAR(2018F 4 B128) |  3.834 70| & 39| 16,253 03] 3167 A 36 - 98.1| 17.304
918K (20184 5 B14H) 3,686 45| & 2.7| 16,266 0.1 30.36 | & 4.1 - 99.4| 16.007
928K (20184 6 A12H) 3.597 45| & 1.2] 16,331 0.4 29.73 | & 21 - 99.1| 14,932
93HA(2018%F 7 B12H) | 3,440 45| ~ 3.1 16,334 0.0 2893| A& 2.7 - 98.7| 13,935
948K (20184 8 A13H) 3.425 45 0.9] 16,514 1.1 2861 & 1.1 - 99.2| 13.054
958K (20184 9 A12H) 3.168 30| & 6.6 16,590 0.5 26.86 | A 6.1 - 99.4| 11,868
96HR(2018F108128) | 3.496 30 11.3] 16503 A05] 2967| 105 - 98.5| 12,571
978K (2018F11812H) 3.516 30 1.4] 16454 £0.3 30.54 29 - 98.9| 12,299
988K (20185 12712H) 3,290 30| & 56| 16232 213 29.10| & 47 — 99.4| 11.074
99HIR(2019%F 1 B158) | 3.318 30 1.8| 16,387 09| 29.31 0.7 - 98.3| 10,923
10088R(2019F 2 B128H)| 3,360 30 22| 16,694 1.9 29.43 0.4 - 99.2| 10.825
T018R(2019F 3 A12H)| 3.315 20| & 0.7] 16,863 1.0 29.01 | & 1.4 0.0 98.9| 10.779
1028K (2019 4 B12H)| 3,400 20 32| 17,234 2.2 2895| A 0.2 - 98.8| 10,245
1038R(2019F 5 B13H)| 3,203 20| & 52| 17.226| 2£0.0 2774 & 42 - 99.4 9.498
10488R(2019F 6 A128)| 3.277 20 29| 17,343 0.7 28.14 1.4 - 98.4 9,385
TOSHIR(2019F 7 B12H) | 3.376 20 36| 17.543 1.2] 2890 2.7 - 99.5| 9,389
1068K(2019F 8 B13H)| 3,114 200 & 721 17475 A04 2645| & 85 - 98.7 8.224
1078k (2019 9 B128)|  3.111 20 05| 17.756 1.6 26.56 0.4 - 98.6 8.036
T08HAR(2019£10815H) | 3.071 200 & 06] 17716 £A0.2 26.26 | & 1.1 - 99.0 7.800

CE1) BEMEBOREERIFDEEAH,

(E2) ICE BofAML US High Yield Constrained Index (KRJLR—X) (&, ICE BofAML US High Yield Constrained Index (K RJLN—2X) @
RF—97ZbE(c, BT7Y RFEHZ10,000& U TARIREEENSHELIZDBDTT,

(E3) BHOEHE. BEMENORMRZERL T, RATEXHOREZIRABLTNEY,

CE4) BRBL— K. SHEBICHIIINEZEYBETEREOMEZD & ICREGERRNTEDDFHEFECIIVERINZ V- ERALTVE
ED

CE5) EHERF. BRIEHSMICKIVBECHE > TEESNSBENHIET, LELOEMEERTNIEET—IZERLTEUET,

(£6) RUMBEALER, YP—T7 Y ROEALEZELT 7Y RMR—X([THBEUCbDESHE T,

CE7) REEALRSHHTHECILES (@RRHES) BRrUESEYEREET,
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TAOKREREAMET 7V F EEERE) JS5JIL - L7V - (BASER)

% 1238
BAMEESOHRBICOWNT

(3 ) (fBH)
3,600 250

- W 0
200 ! \:’;\,\\14\,\\\/\/\//\\/\/\/ >0
3,000 "/ﬁdf\\\’\\/\J- 100

2,800 50
2,600 0
F102HK  S1034K $E1048K £1058K $B1068K $1078K 108K

(2019.4.12)(2019.5.13) (2019.6.12) (2019.7.12)  (2019.8.13) (2019.9.12)  (2019.10.15)
— BAEMER (f3) —HikSEREREME (Ei#) MEERER (B8

* HEEEHBIREREMET. D BHLd) ZHEHICBRELCODEHFBRUCHELILDDT. 77 Y NERADEREN/N T+ —< VAR
BHDTY,

* PESEBIRETINESHNICOVTIF. BBESFANTHHDOI-RICKIIRBIFT HESZEBINICHIRET D I—-ANDRBNIT 7 RbdHh
FI) o Flow T7Y ROBAMEBECKIFHEHDRBIE T, LD > T BESFTOEHEDODKRTZRITDDOTIESB I FEA.

WEAE(EE - R
103885 : 3,400M
F1088K 1 3,071 (BitLnECE120M)
B & =:262% DEEZBIREN—X)

NEAMEOE L EEHER

GIM-USNA - A—=JLF (BRLISR) "DREZBU T, KFILETD/NA - A4 —)LNESS
[CHREL. KRIVBETOEEICHUTKRILTEY /TSI - UZIVBVOREBEE |IZTWWE Uiz, /)
A /(—)I/ RMESMHEO LR (b—FILUS—2) PREEGIICLDTUIT L (EFZEEHD DN
) ITSRCHFESLE LN TSI - UZILHHHATREULIC I ENN A FRBRER B
fiEAF MELE U, <hULLIE Hﬁéiﬂiﬁlujb\tJ ZIERIIEV

¥GIM-USNA - A—)LF (BRLISRX) :GIM rSAb=US/NA - A—)LF - RV

F-T72KF BRLISX
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TAOKREEEFHET 7V F (BESERE) JS5IIL - L7V 0-R (BASDER)

e B B | BB F |Goumio b8 1 < K8 s EEEE

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

M % % M % % %

(HAE) 20194 4 B12H 3,400 — 17,234 — 28.95 - — 98.8

210381 48X 3,305 N2.8 17,290 0.3 28.25 N2.4 — 99.4
(HAR) 20194 5 B13H 3,223 NB.2 17,226 0.0 27.74 YaVi%y) — 99.4

(i) 20194 5 A13H 3,203 - 17,226 - 27.74 - — 99.4

210458 5 B=X 3,211 0.2 17,167 A0.3 27.45 A1.0 — 98.9
(HAR) 20194 6 B12H 3,297 2.9 17,343 0.7 28.14 1.4 — 98.4

(i) 2019%F 6 B12H 3,277 — 17,343 — 28.14 - — 98.4

2510588 6 B=X 3,275 A0.1 17,491 0.9 28.19 0.2 — 99.4
(HiR) 2019%F 7 B12H 3,396 3.6 17,543 1.2 28.90 2.7 — 99.5

(i) 2019%F 7 B12H 3,376 - 17,543 - 28.90 - - 99.5

2510658 7 BX 3,362 ~0.4 17,592 0.3 28.65 A0.9 - 99.2
(HiR) 20194 8 A13H 3,134 NT.2 17,475 A0.4 26.45 8.5 — 98.7

(HiE) 20194 8 A13H 3,114 — 17,475 — 26.45 - — 98.7

10788 8 B=X 2,999 N3.7 17,670 1.1 25.52 A35 — 99.0
(HAR) 20194 9 B12H 3,131 0.5 17,756 1.6 26.56 0.4 - 98.6

(HiE) 20194 9 B12H 3,111 — 17,756 - 26.56 - - 98.6

2510884 9 B=X 3,053 A1.9 17,738 0.1 25.95 AN2.3 — 99.1
(#8x) 2019%F10815H 3,091 A0.6 17,716 N0.2 26.26 VAN — 99.0

() BREBEMBARDERAG. BERIFHEL,
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A OKREEEFHBET 7V F (BESERE) JS5IIL - L7V 0-R (BASDER)

BERIEICONT (2019.4.13~2019.10.15)

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

KENA - A —)URESTSR. BREEZEI B NEREOF T—ERDHERIHREE LIch
SENMELE TR ERUF Ul SEMHICEVTIE. KPBEFEROFHEPHFHEADMRICH T D
BIDMBEDELERSIc— T FRB CREEMERTIEEER) ORENGRAY Y X PEMNIC
BLAIEY ZRDDRERDFERFENESZ TR LE UL,

NEERS
7259)b - UZIVBHHTHELE Uz,
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FEUTKRIVETDNA - 4 —)UREESEPDITIREL. KRIVETOEEISHUTKRILFEY
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MUTDTSTEHT 7 ROBEMBALSEERHEDEERON LTI,

COESE(mER

3 ICE BofAML US High Yield
Constrained Index (K RJLR—2)

ER 7SIV U7IVEEL—~ (HM)

F1038 1048 10581 1068 1078 55108H3
(2019.4.12  (2019.5.13  (2019.6.12  (2019.7.12  (2019.8.13  (2019.9.12
~2019.5.13) ~2019.6.12) ~2019.7.12) ~2019.8.13) ~2019.9.12) ~2019.10.15)
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SEEICONT
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Ady) | WETSRES 0,

BHEFREOAR (1505Y)

F9,

551038 551048 51058 551065 51078 1088
B = 20194138 (201958148 | 2019668138 | 2019%78138 | 201968K14H | 2019498138
~2019%5R13H | ~201966H128 | ~2019478128 | ~20194688138 | ~2019%98128 | ~2019410815H

SfgEE Had) (M) 20 20 20 20 20 20
NEAEMERLEE (%) 0.62 0.61 0.59 0.64 0.64 0.65
SHADIN (m) 20 20 20 20 20 20
SHIDIN RS (m) - - — — — —
BRI ECNRER (M) 103 108 116 120 121 124

Cx1)

] BKRU [DEERBELE] NSHEICHSUICEETT .
(£2) ARBEFBTTSY . BHPONGESHONFBUANDESIHISIANES BAH) ([CEBULBVEENH) FT.
(E3) HEBDEREONEEMBLEFLBOEE BHAd) OHFREEME (DEEAD) ([CHIIHET, T7Y FONGHELFRR) XTI,

NP EE0HEEE (1 5035Y)

[BHDE] (& [REEREOESFNG] BLU [REEFEROEMIASFTESFER] NONECHALUICRETT . &

[HHDUEELSN] (& [N

15 B %1038 %1048 10581 %1065 1078 1085
(a) BREEREORIF NG v 25,520 v 24748 | v 28.44H | v 2420 | v 20.90H | v 23.01H
(b) REZREDEMIESTES AR 0.00 0.00 0.00 0.00 0.00 0.00
(c) NSRS 81.78 81.83 81.86 82.03 82.07 82.12
(d) DECEERIE S 16.27 21.75 26.47 34.74 38.90 39.76
(e) BHANENKEE(a+b+c+d) 123.59 128.33 136.77 140.98 141.88 144.90
(1) D 20.00 20.00 20.00 20.00 20.00 20.00

g) FHRHN IS REE(e — 1) 103.59 108.33 116.77 120.98 121.88 124.90

(0F) vZEMUcZBEEN SHEEZSF ELTVETD,

Sl SE0DERGE

AN

FELT. GIM-USNA - A4=)LF (BRLISR) "DREEGZSAICRDOILICKDT,
TSI - U7 IVOREBE LD B REBEGIICK

KRIVEBTNA - 4 =)L MMESDHSDINImDIED
ZHELET,

SWAVESINOY 7=
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F9,
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EREEER
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(%?gﬁi) (BRFER%)
0.70%
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C¥2) SBAIG. RAIEULT. SEFHH. TELZSTFEHBROEMEESEE IHESHE B Ao

(F3) BHEXREF, FXRBEUETT,
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WEES LU IDIRR
IRE(SFER A
(20192 4 8138152019108 158F T)

R_B B % 103 B ~ %5 108 #7
g i 7 it
O | = g | O ¥\ % &
F0O SRE 0O T
HNE GBER) 11,296.9951 | 448,940 | 4657820681 | 1,840,000

(1) BfE. NEREEFED SZHADNICDERICRDBRENESHET,
(E2) SBEFEEURE,
(E3) BEDRARBIFIIE T,

WEEBFERR
RBIEEE NS
(20194 4 B138H52019E108158%T)
ES 103 ) ~ % 108 5
=5 F 5t 7
& TEEEE FEEETIE TEEEE | PHREM
F0O ¥ Z FO = B
GIM TRUST-US HIGH YIELD BOND
FUND-BRL CLASS (74~ vzzg)  [1057820681 | 1,840,000 39
(1) 2EETELAS.
(32) SBOBOFBIETRT,
WFIERRA & DG [IRRE WIS E(SEEDER
20194108 1588%E
HERHPICHIF2FIZREBRAEOEEFH Y FE . o = 108 B *
hoo 8 I 10 %
. ¥ %
WEAEERMAR o . ST 7,722,407 97.9
M 7R AT« T7 VAP HEANTHEERT 7> AT wR— - <vH—T7 R 158 0.0
F DBFHH ) O—V% Z0fh 163.908 2.1
N 108 B % A SRR 7,886,473 100.0
27 Y KRB H omswmalr = 0D OB BEIRCT.
SEEEFEE RS F0O FH %
(TARVEB)
SIM TR [0 SH YLD oy 9ss 79361 (7,722,407 | 99.0
(T1) M. WAEREINS 5T MBDILE.
(12) FBEORIRBEIET,
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BI028%| 2 108 B &
i 15 a e
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TAOKREEEFHET 7V F (BESERE) JS5IIL - L7V 0-R (BASDER)

BEE. 8. TFSSUBEHBEDRS
(20194 58138). (2019F6H128). (201947 8128). (2019F8H138). (20195 98128). (2019F108158)5#

B8 =] $ 103 Hj K F 104 H K % 105 Hj & % 106 Hi & % 107 H XK £ 108 #1 K

(A) BE 9,657,825,080M3 | 9,571,883,141M | 9,475,665,454F | 8,581,181,317M | 8,118,552,532 | 7,886,473,657M
J—-)b-0-VE 220,657,158 177,236,382 137,572,445 462,032,309 190,344,432 163,908,474
RIS (ES) 9,437,009,856 9,234,488,694 9,337,934,959 8,118,990,973 7,928,050,065 7,722,407,148
%Zﬁiﬂmmgm 158,066 158,066 158,050 158,035 158,035 158,035
ENION - 159,999,999 - - - -
(B) &f& 159,622,918 186,139,594 86,517,942 357,033,629 81,579,416 86,146,566
B/ - 80,000,000 - - - -
RIS o 59,316,211 57,281,822 55,615,537 52,822,161 51,664,823 50,800,576
RILEE 90,420,136 39,834,387 21,799,070 294,675,397 21,972,640 26,622,984
RILSFEERIN 9,816,395 8,890,890 8,907,756 9,274,907 7627135 8,349,658
ZTDRILER 70,176 132,495 195,579 261,164 314,818 373,348
(C) iEmERE(A—B) | 9.498,202,162 9,385,743,547 9,389,147,512 8,224,147,688 8,036,973,116 7,800,327,091
TR 29,658,105,772 28,640,911,393 27.807,768,659 26.411,080,762 25,832,411.776 25,400,288,271
TERgEERE  |£20,159,903,610  [A19,255,167,846  |A18,418,621,147 |~18,186,933,074 |A17,795,438,660 |A17,599,961,180

(D) ZESEFSO% 29,658,105,77200 | 28,640,911,3930 | 27,807,768,65900 | 26,411,080,7620 | 25,832,411,7760 | 25,400,288,27100

1 HOSYEEHE(C/D) 3,203 3,277H 3,376H 3,114H 3,118 3,071H

* 551 028KICHT HITAEAF30,131,956,444M, JERHR (51038~551088) PICHIF2BNRETALF341,213,689M. EFRHKITAS5,072,881,862TT,
* 2B 108HIRDFTEOH = Y) OFMEESF3,071HTY,
* 55108 HARDIGE LSRR N LA Z O > CTH . ZTDEERIF17,599,961,180MTY

BiEEORR 1038 52019448138 E201945813H 1068 52019478138 E20194 8 B13H

1048 B2019F 58148 ZE201966H12H  H1078 52019688148 E20194 9 5128

F1058 B2019F 68138 ZE2019F7H12H 51088 B2019F9813H ZE2019F10815H
18 S| % 103 # % 104 H % 105 H % 106 H £ 107 H % 108 A

(A) BEHFIND 85,601,632H 73,212,228 81,222,735 73,271,597H 61,678,872 66,868,182
ZEECEE 85,608,381 73,218,669 81,229,684 73,278,069 61,684,637 66,872,520
RHAIR 16 30 28 31 13 100
IR A 6,765 | A& 6471 | & 6977 | A& 6503 |& 5778 | & 4,438
(B) AffiEEssTEEa | & 602,176,273 206,317,295 259,791,437 | & 704,566,232 | A 9,303,922 |4~ 109,869,993
FoEm 6,243,151 211,921,031 261,556,436 29,211,656 3,869,808 3,446,850
bpistis| A 608419424 | & 5603736 | & 1764999 | & 733777888 | & 13173730 | A& 113316843
(C) {SEEHRM= AN 9,886,439 | & 8953763 | A 8,971,049 |A 9,340,492 | A 7,681,091 | A 8,408,209
(D) ZHtEt&(A+B+C) | & 526,461,080 270,575,760 332,043,123 |~ 640,635,127 44,693,859 |4~ 51,410,020
(E) Ailpigsiiss | 2 9849255751 |210,053,766,761 |~ 9543735183 | A 8,759,464,281 | A 9,235856,024 | & 9,078,386,794
(F) ENfSEEEEEE | & 9724870568 |~ 9414695023 |4 9,151,313550 |4 8734,011,505 |4 8552611672 |~ 8,419,363,790
(ic=&5E28)  |( 242,565,190) |( 234,392,778) | 227,655,688) |( 216,666,185)  |( 212,029,429) [ 208,592,010)
(FCEEMIEZE) (& 9967435758) |(& 9,649,087.801) |(& 9,378969.238) |(& 8950,677,690) |(& 8764,641,101) |(& 8,627.955,800)
(G) &5t(D+E+F) | £20,100,587,399 |~A19,197,886,024 |~18,363,005610 |~18,134,110913 |A17,743,773,837 | ~17,549,160,604
(H) NS EE A 59316211 |4~ 57,281,822 |~ 55615537 |4~ 52822161 |~ 51,664,823 |~ 50,800,576
TERHIERS(GHH) | £20,159,903,610 | A19,255,167,846 | ~18,418,621,147 | ~18,186,933,074 |A17,795,438,660 | ~17,599,961,180
BIlEsEEERE | & 9724870568 | A 9414695023 | A 9,151,313550 |4 8734011505 |4 8552611672 | A 8419,363,790
(o528 |( 242,565,190) |( 234,392,778) |( 227,655,688) |( 216,666,185)  |( 212,029,429) [ 208,592,010)
(FCEEMIEZE) (& 9.967435758) |(& 9,649,087.801) |(& 9,378969.238) |(& 8950,677,690) |(& 8764,641,101) |(& 8,627,955,800)
DECERRILE 64,675,626 75,897,974 97.079.574 102,868,605 102,839,407 108,669,174
RS A10,499,708,668 | A 9916370797 | A 9364,387,171 | A 9555790,174 | A 9,345666,395 | A 9,289,266,564

(E1) {SEEIMIE(CIHEFEHRIMICN T DHBERBFEIRZSD CTRRLTHEIF,

(E2) ENEEEREELF. BIEEEETAEDEEZVL., TTAZ FOBEE Rk E LT
(E3) WEHEcE0stEERIE T INEDEEDsEEE 8 | =2

SRS,

. EO25EEFEE UTREEINE T,
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A OKREEEFHBET 7V F (BESERE) JS5IIL - L7V 0-R (BASDER)
BRSO ECEDEEIBEIE (K&R)

] E % 103 # | % 104 # | = 105 H# | % 106 B | % 107 # | % 108
(a) BEPHEORSSNG | 757151898 | 70,867,233 | 79.085826M |  63931,100M |  53,997.777M|  58459.971M
(b) BBERGOEHISFESE: 0 0 0 0 0 0
() RHEAES 242,565,190 | 234392778 | 227655688 | 216,666,185 | 212,029.429 | 208,592,010
(d) HEERF LS 48,276,648 62.312.563 73,609,285 91.759.666 | 100,506,453 101,009,779
(e) “HARNZBa+b+c+d)| 366557027 | 367572574 | 380350799 | 372356951 366,533.659 | 368,061,760
(f) HEs 59.316.211 57,281,822 55,615,537 52,822,161 51,664,823 50,800,576
(g) BEEUNENSBE e~ )| 307240816 | 310290752 | 324735262 | 319534790 | 314868836 | 317.261,184
(h) FZHEIEROH 29,658.105.7720 |28,640.911,39300 [27.807.768,65900 [26.411,080.7620 25.832.411,77601 |25.400.288,2710

X it P2l fic & D D) 0 5 B
55 103 H |55 104 H |55 105 HA |55 106 H | 55 107 H | 56 108 A
1 HhO0sZYHES 20M 20M 20M 20M 20M 20M

O <HNEEBREI—X>ZIFAOADHSIENEEF. REBREOEEMEACE IV TEBNICBREVCLE U,

SEEDFH EDEIRWNICDONT

- DEEICIF. BHEVERS [EEDEE] & FFRBERVERS [TAbRE WHINER) | o) ET.

- DECESROREEMBENMERITALBES CXERTAZ LOB55(CEF. DEEDOLENEBIELELBIET,.

- DEE SR OBEMENERTAZ TOS5GICIE. TOSMODEN TALRE WRINEkEE) « KW OENZBDEET
6—0

- TTAILRE (BRINEEE) HRELUCBEE. DEEHERICHITZELOZHEOERITAD SLFTALRE (FRIHE
&) EEPRUCERD'. ZDHBOELDZHEDERITALIR ET,

- BBAEEICOVTIE. 20.315% (FISH15%. EEMSRIPTSH0.315% B K UMTIH 5 %) DFEKIC K DIRRBNATRD
N, BEREFHENEAINE T, BB, BERSZTRL. PEDHERFICINERRERIRT DI LHTEET,
ENDZHEDES, HEISERBRVET,

- BUAD ESNCZBEZE(ICIE. LEORBHEEICRD I ENHIET, <HULE, BRFERTICSBLEhEZE.
BB OBV DFMBIC DT E LTI, HBBPIREICTHERIND EZBBHLET,

U7V REDEREIRHHE NI SA (Z—Y) | BROKWESHRREFEREHRGE [J227N | SA] OBEANR
TY, FERBOEICH T HERWVIC DOV TIFERFERTEICHBNEDE L IEE L,

([ "ICE BofAML US High Yield Constrained Index” is a service/trade mark of ICE Data Indices, LLC or its affiliates ( “ICE Data” ) and)
has been licensed, along with the ICE BofAML US High Yield Constrained Index ( “Index” ) for use by LICENSEE in connection with
Daiwa US High Yield Bond Fund (the “Fund” ). Neither the LICENSEE nor the Fund, as applicable, is sponsored, endorsed, sold or
promoted by ICE Data. ICE Data makes no representations or warranties regarding the advisability of investing in securities generally,
in the Fund particularly, the ability of the Index to track general stock market performance.

ICE DATA AND ITS RESPECTIVE THIRD PARTY SUPPLIERS MAKE NO EXPRESS OR IMPLIED WARRANTIES, AND HEREBY EXPRESSLY
DISCLAIMS ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE WITH RESPECT TO THE INDEX,
INDEX VALUES OR ANY DATA INCLUDED THEREIN. IN NO EVENT SHALL ICE DATA HAVE ANY LIABILITY FOR ANY SPECIAL,
PUNITIVE, DIRECT, INDIRECT, OR CONSEQUENTIAL DAMAGES (INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY
| OF SUCH DAMAGES." )
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A OKEEEFHET 7V F (BEERE) BFM - - (BASER)

| BAM-1-2 (EAHER) |

308 DERRIR

\ ICE BofAML US High i
. = pi-S i ] YI?l/d Qpnstralned Index N i s ®rE 155 5t W B
/33 % /Hﬁ (7k |\ )I/ /\ _ 7\) ‘FH)\JZ[SX ﬁ%ﬁﬁl—t% gf gg
(SHEE) WiAH |H o (BEiEH) B " AR | ™ "

’ NS | EER |\ I EER

M M % % % % =Vl
7988/ (20178 5 B128) 8,830 50 0.5 15,747 0.9 0.1 98.8 4,606
80HAER (20178 6 B12H) 8,865 50 1.0 15,885 0.9 0.0 99.0 4,677
818K/ (20178 7 B128) 8,805 50 A0.1 15,853 AN0.2 — 98.5 4,303
8288k (20175 8 H14H) 8,756 50 0.0 15,945 0.6 0.0 99.3 4,301
8389k (20178 9 B12H) 8,769 50 0.7 16,103 1.0 — 99.1 4,470
848K (2017810812H) 8,783 50 0.7 16,244 0.9 - 98.6 4,480
858K (2017811813H) 8,639 50 AT 16,137 Ya\OW4 — 98.8 4,081
86HAR (20178 12812H) 8,668 50 0.9 16,244 0.7 — 99.3 4,127
87HAR (20184 1 B12H) 8,665 50 0.5 16,390 0.9 — 98.7 4,053
88HAAR(2018%F 2 B13H) 8,398 50 AWRS) 16,123 A6 — 99.2 3,880
898k (20184 3 A12H) 8,428 50 1.0 16,200 0.5 — 99.0 3,629
908K (20185 4 B12H) 8,388 50 0.1 16,253 0.3 — 98.8 3,391
918IR (2018 5 B14H) 8,320 50 A0.2 16,266 0.1 — 99.0 3,291
928K (20185 6 A12H) 8,319 50 0.6 16,331 0.4 - 99.0 3,296
9389/ (2018%F 7 A12H) 8,237 50 A0.4 16,334 0.0 — 98.7 3,223
94HAR(2018% 8 B13H) 8,248 50 0.7 16,514 1.1 — 99.1 3,211
958k (2018F 9 B12H) 8,230 30 0.1 16,590 0.5 — 99.3 3,138
968K (2018 10812H) 8,130 30 A0.9 16,503 A0.5 — 99.3 3,052
978K (2018FE11812H) 8,074 30 A0.3 16,454 A0.3 — 99.5 2,991
98EAR(2018F 128 12H) 7,897 30 AN1.8 16,232 A1.3 — 99.1 3,176
9983k (2019% 1 B15H) 7,917 30 0.6 16,387 0.9 — 98.9 3,130
10088k (2019 2 A12H) 7,971 30 1.1 16,694 1.9 - 98.9 3,067
101EAR (20194 3 B12H) 7,978 30 0.5 16,863 1.0 0.0 99.2 2,696
10288k (20195 4 B128) 8,124 30 2.2 17,234 2.2 — 97.4 2,678
1038% (2019 5 B13H) 8,039 30 N0.7 17,226 A0.0 - 98.8 2,601
10488k (20198 6 A12H) 8,065 30 0.7 17,343 0.7 — 98.7 2,444
10588 (2019% 7 B12H) 8,076 30 0.5 17,543 1.2 — 99.3 2,396
1068AR(2019% 8 B13H) 7,991 30 0.7 17,475 A0.4 — 99.1 2,615
10788k (20195 9 A12H) 8,045 30 1.1 17,756 1.6 — 98.7 2,604
10888 (2019108 15H) 7,966 30 A0.6 17,716 A0.2 — 99.2 2,276

(1) BEMEOBERIDEEAH -

(F2) ICE BofAML US High Yield Constrained Index (K RJLRX—X) (&, ICE BofAML US High Yield Constrained Index (K RILAN—X) D
BF—97b&Ic. BT 7Y RFEHZ10,000& UTAIRERETINFELIEBHDTT,

(0F3) BADEHE. BEMENODRRZZEL T, RATEZBOREZHRALTVLERT,

(E4) BHRERR. BHEIRERHICKVBECHE > TEESNZHBEN DI E T, LEEOBREERTAIERDT—IZERLTHEUET.

(£5) AHEEALER. YF—T7 Y FOBALEELDT 7 Y RRN—X[BEEUIcDDZESHET,

(£6) AHEEALERSHEFOEGHES EGIRLES) BrUESEYERSEI,




TAOKEESEAHMET 7V K (BEERE) BFM - - (BASER)

% 1238
BAMEESOHRBICOWNT

( ) (i)
100

I 80
6100 [ W \\M 0
8,000 W/\/ L\/v\ /\/-\/V\‘ 40

vv\-\/ \’\/*

8,200

7,900 20
7,800 0
F102HK  S1034K $E1048K £1058K $B1068K $1078K 108K

(2019.4.12)(2019.5.13) (2019.6.12) (2019.7.12)  (2019.8.13) (2019.9.12)  (2019.10.15)
— BAMER (3 —HikSERESEME (F#) MEERER (B#)

* HEEEHBIREREMET. D BHLd) ZHEHICBRELCODEHFBRUCHELILDDT. 77 Y NERADEREN/N T+ —< VAR
BHDTY,

* PESEBIRETINESHNICOVTIF. BBESFANTHHDOI-RICKIIRBIFT HESZEBINICHIRET D I—-ANDRBNIT 7 RbdHh
FI) o Flow T7Y ROBAMEBECKIFHEHDRBIE T, LD > T BESFTOEHEDODKRTZRITDDOTIESB I FEA.

WEAE(EE - xR
103808 : 8,1248
F1088K 1 7,966 (BtLAECE180M)
B & X:03% DEEHREN—X)

NEAMEOE L EEHER

GIM-USNA - A=ILF (JPYTSR) "DREZBU T, KRILETD/NA - A4 —)LNESS
([CIREL. KNILVETOEEICH U TKRILTEY  BEAHEVDRBENY IZTVE U, /N1 - 1 —
U RESMEEDO LR (b—9)LUI—>) BT SRICHESLE LA BEAY VITHKDIX MENT
AFRBRERY, BEMEBEFSBOREEVERIF UL, <HULLIE [BEREICDOWVWT] 2%
RIZEL

G IM-USNA - A—=)LF (JPYTTRA) :GIM rSXAE=USNA - A—)LR RV

F-T72R JPYISX
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A OKEEEFHET 7V F (BEERE) BFM - - (BASER)

S ICE BofAML US High Yield N
=3 B =] 2 % @ # | Constained Index Gk |<‘ng/\“—7<) ;ﬁ\ )\*itl: L % % %
BoE x| EBENR (B OB x| LSRN

M % % % %
(HRE)20194% 4 B12H 8,124 - 17,234 - - 97.4
210387 4 AR 8,123 0.0 17,290 0.3 - 98.8
(HA>K)20194% 5 H13H 8,069 A0.7 17,226 A0.0 - 98.8
(H35)20194 5 B13H 8,039 — 17,226 - - 98.8
210458 5 AX 8,006 A0.4 17,167 A0.3 - 99.4
(HA>K)2019% 6 H12H 8,095 0.7 17,343 0.7 - 98.7
(H35)20194% 6 B12H 8,065 — 17,343 - - 98.7
210587 6 AR 8,098 0.4 17,491 0.9 - 97.7
(H37R)20194 7 B12H 8,106 0.5 17,543 1.2 - 99.3
(H35)20194 7 B12H 8,076 — 17,543 - - 99.3
210657 7 B=X 8,071 A0 17,592 0.3 - 98.6
(HA>K)2019% 8 H13H 8,021 A0.7 17,475 A0.4 - 99.1
(HA=)20194% 8 H13H 7,991 - 17,475 - - 99.1
210787 8 AX 8,050 0.7 17,670 1.1 - 98.8
(HA>K)2019% 9 H12H 8,075 1.1 17,756 1.6 - 98.7
(H35)20194 9 B12H 8,045 — 17,756 - - 98.7
2510847 9 Bk 8,026 A0.2 17,738 A0.1 - 99.2
(HA>K)2019 108158 7,996 0.6 17,716 0.2 = 99.2

(%) BREEMEAFEDERIAL. FBERIFHELL.
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TAOKEESEAHMET 7V K (BEERE) BFM - - (BASER)

BERIEICONT (2019.4.13~2019.10.15)

BARENA - 14—V RESFTR
KENA - A=)V MEZFTHHBIF ERUFE U,

KENA - A —)URESTSR. BREEZEI B NEREOF T—ERDHERIHREE LIch
SENMELE TR ERUF Ul SEMHICEVTIE. KPBEFEROFHEPHFHEADMRICH T D
BIDMBEDELERSIc— T FRB CREEMERTIEEER) ORENGRAY Y X PEMNIC
BLAIEY ZRDDRERDFERFENESZ TR LE UL,

WIEHAERIMNR

HiRld [RIESHBREMNTEN - BHUERMEND] Z# L. EHSAFEATHEB LI U

FRB CREEHERHEESRS) (FEEREFNOFEERL I 7%ZEGEH 20, 0.50% KA > h5IET
(. 1.75~2.00% & LE Uz,

BIEREARICH TS [SEDERSE ]

BET77VR
FEULT. GIM-USNA - A4=)UR (JPYZTTR) "DOREESZSMUITHEDZTEICKIDT.
KRIVENA - A =)L REEDSDNRDESZDHSUE T,

BGIM-USNAS - A=K (JPYTISR)
FEUTKRIVEBTDNA - 4 —)URESICKREL. KRIVETDEEICH U TKRILFEY /BAM
BLVDAEBNYIZTOTET. EAMEDBELGHEELZE ULINBDERZHIUE T, /\1 -
A —)U RESDHEFANUCEUTIF, RELT v PoCE D BRIEIMERZER U ERE i
27T,

WI9AD - I%— - IYP—=TF7UR
MEMMEPEEDOLZEMICEEE L. BHOEEY I - O—VFICKDEBERZTVET,
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A OKEEEFHET 7V F (BEERE) BFM - - (BASER)

IR—BMT7FUFICDONT (2019.4.13~2019.10.15)

| EPh
LIT7UREFE. GIM-USN\A - A4—=)LR (JPYTIR) &40 - Xx— - XPF—=T 7V RI[C
BEITDITPYR AT - T7VXATHY . BERHAZECTG IM-US/N\A - A1—=)LR (JPYT
TR) NDEREINESZESMAICHIFLUE Ul

BGIM-USNAS - A4=)LK (JPYZTSXR)
FEUTEKRIVETDNA « A —I)UREEZPDOCIHREL. KRIVETOEECHUTEKRILFEY S
HAHBEVWDAEBANY IE{TSIET. EAMEDBERLBARELZTE UINEOEFRZSH S UE U,
NA A =)L REEDBEHFANICELTIFE. SIEHEERNLAT v IPOICE D BERISEIMERZER U
feBRZITVWE U,

BIAD « IR— - IYF=T7UR

MM EEBEDLZEMICEEB L. RSP I—)L - O—VFICKDERZITLE U,

RNIFI—=TEDERICDONT

BT 7V ROEAOFHOXCFBEREELRINYFV—I &R T THIFE .
MUTDTSTEHT 7 ROBEMBALSEERHEDEERON LTI,

(%)

2.0

1.5 |

1.0 [ ] 1 COE %1%

0.5 f |_|_| fffffff = ICE BofAML US High Yield

0.0 ‘ ‘ I_ ‘ ‘ ‘ ‘ Constrained Index (K RJLR—=X)
ST = B=
-1.0

1038 51048 10581 1068 1078 55108H3
(2019.4.12  (2019.5.13  (2019.6.12  (2019.7.12  (2019.8.13  (2019.9.12
~2019.5.13) ~2019.6.12) ~2019.7.12) ~2019.8.13) ~2019.9.12) ~2019.10.15)
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T4 OKREEEFET 7

YR (BE#ERE) HFA - - (8ADEE)

SEEICONT

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

W) | Bz TSR

<IEELY

N D ECZORERME TS IN@mpEcEDOstEBRE (15038Y) | ZISRES L,
BH. BRBICDOEFULCF. ERAHICEIEERASECVLEETT,
BHEFREOAR (1505Y)
%1038 1048 %1058 %1065 %1075 51088
1H = 201954B136 | 2019558148 | 2019%6A138 | 201967A138 | 2019688145 | 201989138
~2019%5A138 | ~2019864128 | ~2019%7A128 | ~201958A138 | ~2019898128 | ~2019% 105158
SfgEE Had) (M) 30 30 30 30 30 30
NEEBELE (%) 037 037 037 037 037 0.38
Lo ) 16 21 21 14 22 19
SHORENS () 13 8 8 15 7 10
BHEEHENRE ) 388 380 371 358 350 339

Cx1)

] BKRU [DEERBELE] NSHEICHSUICEETT .
(£2) ARBEFBTTSY . BHPONGESHONFBUANDESIHISIANES BAH) ([CEBULBVEENH) FT.
(E3) HEBDEREONEEMBLEFLBOEE BHAd) OHFREEME (DEEAD) ([CHIIHET, T7Y FONGHELFRR) XTI,

NP EE0HEEE (1 5035Y)

[BHDE] (& [REEREOESFNG] BLU [REEFEROEMIASFTESFER] NONECHALUICRETT . &

[HHDUEELSN] (& [N

15 B %1038 %1048 10581 %1065 1078 1085
(a) BREEREORIF NG v 16.69 | v 21.58H | v 21.76H | v 1444 | v 22198 | v 19.40M
(b) REZREDEMIESTES AR 0.00 0.00 0.00 0.00 0.00 0.00
(c) NSRS v 40171 v 388.40 v 380.02 v 37364 v/ 358.08 v 350.27
(d) DECHEREI T 0.00 0.00 0.00 0.00 0.00 0.00
(e) BHANENKEE(a+b+c+d) 418.40 409.99 401.79 388.08 380.27 369.67
(1) D 30.00 30.00 30.00 30.00 30.00 30.00

g) FHRHN IS REE(e — 1) 388.40 379.99 371.79 358.08 350.27 339.67

(0F) vZEMUcZBEEN SHEEZSF ELTVETD,

Sl SEOERGE

AN

FEULT. GIM-USNA - A=)LF (JPYTSR) "OREEGZSAICRDOILICKDT,

K RIVERTNA - A —)U REED S DIEDESEH X LET,

BGIM-USNAL - A4—ILE (JPYTSR)

FEUTKRIVETDNA - 4 =)L MESFITIRE L.

KRIVBEBTODEEICH U TK NILFEY  BAH
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A OKEEEFHET 7V F (BEERE) BFM - - (BASER)

BLDORBNYIZITOIT LT, BRAMEDEEBRRELTE UCINGOBRZHS LET, /\1 -
A =)L RESFOEAFANCELTE. M SAT v FOFICED EREEIRERZER UOERZ iR o
7% T,

WA - I%x— - IY-T7UR
MEBEPEEDLZEMICER L. BHOEGBEYI—IL - O—VFICKDBERAZITOHE T,
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TAOKEESEAHMET 7V K (BEERE) BFM - - (BASER)

1 /03 OFERAOR

%1038~251088
16 =] (2019.4.13~2019.10.15) 18 g D 1 =
£ @ | b =

_ o | {EEEREN = 2R DT B X (ST RN
LA LI Gl ) YRR A ) T R AEI 8,056 T F

R WESHSE. T7 Y ROBACHE. SHETOSBMEEN. BEMEDstE. 7

@E&W 08 | 0220 |ZSELT 27

BEaitsld. BRREEESEREORN. OBNTOSET 7Y ROSE, BA%

R 35 2 .

= w29 10357 | e s

@ % 8 7) (1) | (0016) | BEBTHIE. BRMEOEE. BERHH SDEROETONIM
. B | EETTMR = MR OREET TSR, SRS DTS EOM
o : FEEIFHRIE. BMEESE0FEOR. 55BN AL S T
o 8T 5 B | IS B = MR S ST NG 1B e DTS E I

: EMEAIE BE. A0S OBERET 3G ICHET Hhis

z 0t B A 0 | 0004 |ZOfEFA=S{ERIPOZDMER, SERBRDTLZETS

R R (0) | (0.004) |BEBARF. BEEAZICTIAST7 Y ROBEICEDEA
=1 s 48 0.597
GE1) HERBPOER CHERDOHON D DDDIETHEERZSD) (8. BHUICEL > TRRIEORICEHH G Dz, BEODHMEDEFELICLVE

HUERTY,

(£2) BRBEFEECEICHRBZUEAALTHIET,

(E3) BHEEEF1HOBYDZNENOEREEZSERBPOFHEHREMEATHRL T100ZRUZHDT, NEREE 3 RGZMERALTHY
F9,

(£4) HHANTVB YT =T 7Y DB 2BE. TEELFHRL BESNE RS LUZOMERGE. BZYT—T 7Y ROHLScEREDS
5. ZDT7 Y RICHRT 2HDESHET, HHANTVDRERTEILS Y- 7 Y RER<S ) 1'H3155. SEEOERFE. HZ
WEEHEASN IS LBAZSHFE B, BH. SREEHIESOBEROSTEHRBRICSITS [1 A0S OEROEH] NEgTE
2HDICOVNTIE HEALAIT 7Y ROBE| [CRRIBZHIEELTHIFET,
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SAOKEESSIET 7 VR (BEERY) BFM - 3—X (BAS9ER)
s SEEH N
BsRER

SERHPDER - BE(CHD > CBROMRERZ. HPOHIRMIEOMICHPOTHRAEMEE (105Y) =%
UTEECRRUTCHERER () [$1.86%TT,

EREEERMSN
0.11%

EREEER
&iE=H)
0.43%

ERSEER
0.58%

faRE=R
1.86%

T OfthER
0.01%

pejzl=giitbayes
(ZEat) EREEsA
0.03% (BRFsatd)
0.70%
WRER (D+0+0) 1.86%
DOZDT 7V ROBRADH = 1.17%
QBB T 7V ROBEREEERADLE 0.58%
OREL T 7V ROERSEERLNDHER 0.11%

1) OD&RIFZ. 1 H0OXRYDEBREMICEVWTHVCEEEACKUBEULEDHDTY,

C¥2) SBAIG. RAIEULT. SEFHH. TELZSTFEHBROEMEESEE IHESHE B Ao

(F3) BHEXREF, FXRBEUETT,

GE4) BEET 7V REG. DT 7Y RMMEFANTVRIREETINSE KP—T7 Y RERL, ) T,

CE5) ONERIG. YH—T7 Y RO >BRAZESH. BELT 7Y RO >TeBAZESHFE Ao

(X6) ONEAEQONERIE. 5t ESNICHBENERDIEENHIET,

(£7) LEEDFHRFHTEHLIEDHDTY, TDIh. TNSDEFHKETHSETHY . ERICHEEUCEBRDEEREERUFT,

v
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TAOKEESEAHMET 7V K (BEERE) BFM - - (BASER)

WEES LU IDIRR
IRE(SFER A
(20192 4 8138152019108 158F T)

R_B B % 103 B ~ %5 108 #7
g i 7 it
O | = g | O ¥\ % &
0O SRE 0O T
HNE GBER) 3,941.19092 | 347,942 |7,667.77747 | 675,000

(1) BfE. NEREEFED SZHADNICDERICRDBRENESHET,
(E2) SBEFEEURE,
(E3) BEDRARBIFIIE T,

WEEGEELR
KREEESE R
(20194 4 B138H520194108158% T)
3 103 i = = 108 I
=5 F 5t 7
% w0 B2 B voRm| % w0 @& & ToRm
+0O M M F0O FH M
GIM TRUST-US HIGH YIELD BOND GIM TRUST-US HIGH YIELD BOND
FUND-JPY CLASS (7 A< vaER) [>29911054] 300,000 88 | FUND-JPY CLASS (1w B) |/00777747 | 675000 88
21) SEERELRS,
(T2) SEOBEFBITET,
BFZERFRA & DEG RS WS EEEHEDER
2019410815884
LEREAPICH T ZFZRERAEDEE|FH Y FE . o = 108 B *
hoo 8 I 10 %
. FM %
WEAEERMAR . N SEST SRS 2.257.417 87.6
M 7R AT« T7 VAP HEANTHEERT 7> AT wR— - <vH—T7 R 38 0.0
F DBFHH ) O0—V% Z0ft 320,172 12.4
. ® 108 W & B SR 2577628 100.0
27 Y KRB H omswmalr = D) FHEOEFBIRT,
SEIREEEE RS F0O FH %
FTA<UES)
GIM TRUST-US HIGH YIELD
G SRR T O YIELD s 637 3681 12,257,417 99.2
E1) LEHG. RAEREICN S 5 FHRDLE.
(2) FEEDRCHRBETIEC.
(2) HIREETRES
E102%] % 108 B &
i 15 a =
O %0 m|F @&
0O O T
AT XR— - IF—=TF7UR 38 38 38

() BARBIEIET,
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A OKEEEFHET 7V F (BEERE) BFM - - (BASER)

BEE. 8. TFSSUBEHBEDRS
(20194 58138). (2019F6H128). (201947 8128). (2019F8H138). (20195 98128). (2019F108158)5#

B8 =] $ 103 Hj K F 104 H K % 105 Hj & % 106 Hi & % 107 H XK £ 108 #1 K
(A) BE 2,626,649,720M | 2,470,745,767M | 2,423,874,775M | 3,138,951,319F | 2,620,066,534M | 2,577,628,489H
J—-)b-0-VE 56,452,723 56,681,431 44,937,289 297,210,083 48,772,854 320,172,712
REEFRMIS(ENES) | 2,570,158,300 2,414,025,639 2,378,898,793 2,591,702,547 2.571,254,991 2,257,417,088
%%zﬁwaﬁgﬁ) 38,697 38,697 38,693 38,689 38,689 38,689
ENION - - - 250,000,000 - -
(B) &f& 25,595,121 26,065,622 27,119,422 523,309,042 15,400,984 301,248,265
B/ - - - 500,000,000 - -
RIS o 9,706,759 9,094,212 8,903,536 9,819,244 9,713,285 8,572,481
RILEE 13,249,218 14,503,485 15,827,368 10,957,881 3,102,856 289,861,305
RILSFEERIN 2,620,418 2,432,113 2,336,264 2,462,261 2,497,576 2,708,233
ZTDRILER 18,726 35,812 52,254 69,656 87.267 106,246
(C) fBERE(A—B) | 2,601,054,599 2,444,680,145 2,396,755,353 2,615,642,277 2,604,665,550 2,276,380,224
TR 3,235,586,568 3,031,404,150 2,967.845,546 3,273,081,335 3,237.761917 2,857,493,873
TERREERE | 634,531,969 |& 586,724,005 |& 571,090,193 |~ 657,439,058 |~ 633,096,367 |& 581,113,649
(D) ZESEFSO% 3,235,586,5680 | 3,031,404,15000 | 2,967,845,54600 | 3,273,081,33500 | 3,237,761,9170 | 2,857,493,8730
1 HOSYEEHE(C/D) 8,039H 8,065 8,076H 7,991H 8,045H 7,966H

* 551 028KICHT HITAEAF3,297,294,962, SERHAR (551038~551088) PICHITF 2BNRETALF398,032,655M. EFRHITAZF837,833,744M T,

* 25 108HIRDFTEOH = Y DFEESF7,966 T,
* 55108 HARDIGEELERN' LA Z T > T8 Y. TDEERIF581,113,649 T,

BiEEORR 1038 52019448138 E201945813H 1068 52019478138 E20194 8 B13H

1048 B2019F 58148 ZE201966H12H  H1078 52019688148 E20194 9 5128

F1058 B2019F 68138 ZE2019F7H12H 51088 B2019F9813H ZE2019F10815H
18 S| % 103 # % 104 H % 105 H % 106 H £ 107 H % 108 A

(A) BEHFIND 8,041,425H 7,495,325H 7,704,843 7,206,493 7.856,430H 8,271,071H
ZEECSE 8,043,997 7,497,552 7,706,845 7,209,912 7,858,253 8,272,320
RHAIR 15 2 1 5 2 28
IR A 2587 | & 2229 | & 2,003 | & 3424 | & 1825 | & 1.277
(B) AffiEEssTEiRa | & 23,141,502 11,813,816 6,869,315 | A 19,297,287 21,620,903 | & 19,341,735
FoEm 120,560 12,682,619 7,026,445 188,232 21,693,906 3,164,620
it A 23,262,062 | A& 868,803 | A 157,130 | & 19485519 | & 73,003 | & 22,506,355
(C) {SEEHRE= A2,639,123 | A 2,449,301 A 2,352,816 | & 2,479,663 | A 2515230 | & 2,727,216
(D) ZHtEtE(A+B+C) | & 17,739,200 16,859,840 12,221,342 | & 14,570,457 26,962,103 | & 13,797,880
(E) AIHRiREIEEE | £176,626,581 A186,954,002 | A2172,008,626 | A162,775,576 | ~179,886,871 141,160,228
(F) ;BIfSsE=EnE | £430,459,429 | 2407,535,631 402,399,373 | £470,273,781 A~470,458,314 | £2417,583,060
(iM% [( 129.976,852) |( 117,741.813) |( 112,784,788) |( 122,295,635) |[( 115938,496) |[( 100,091.931)
(FEEEmMIEZEE) ((4560,436,281) [(4525,277,444) |(4515,184,161) [(£592,569.416) |(£586,396,810) |(A517,674,991)
(G) &5t(D+E+F) | 624,825,210 |~2577,629,793 | 2562,186,657 | ~647,619,814 | 623,383,082 | 572,541,168
(H) N7 i A 9,706,759 | A 9,094,212 | A 8,903,536 |4~ 9819244 |~ 9,713,285 |4 8572481
TERHIERS(G+H) | £634,531,969 | 2586,724,005 | A571,090,193 | ~657,439,058 | 2633,096,367 | ~2581,113,649
BIlEstEERE | £2434,763,886 | 2410,085,337 | 2404,842,000 | ~475366,195 | 472,985,478 | ~420,611,686
(fo8%MEgn)  [( 125.672,395) |( 115,192,107) |( 110,342,161) |( 117.203,221) [( 113,411,332) [( 97,063.305)
(FEEEmMIEZEE) ((4560,436,281) [(4525,277,444) |(4515,184,161) |(£592,569.416) |(£586,396,810) |(A517,674,991)
FdsnE A199,768,083 | A176,638,668 | A166,248,193 | A182,072,863 | 2160,110,889 | A160,501,963

(E1) {SEEIRMIZ(CIHEFEIRIMICN T D HERBFEIREZSD TRRLTHEIET,

(x2) ENEtERAELd. BINESTEERETALDEEZVL., TA%Z TOSIB5FERE LT

(£3) WHHEEDSTEBREG T NEHEEDSTEBE (&) | Z2IsRZT0,

. LO35EEFFmE U TIEEINE T,
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TAOKEESEAHMET 7V K (BEERE) BFM - - (BASER)
BRSO ECEDEEIBEIE (K&R)

] E % 103 # | % 104 # | = 105 H# | % 106 B | % 107 # | % 108
(a) BEPHEORSZNG | 5402302 | 6,544,506 | 6,460909M | 4726830/ | 7186121 |  5543,855M
(b) BBEREOEHISFESE: 0 0 0 0 0 0
() RHEHAEES 129.976,852 | 117741813 | 112,784,788 | 122295635 | 115938496 | 100,091,931
(d) DECHEfwiaNI & 0 0 0 0 0 0
(e) “HARIZBa+b+c+d)| 135379154 | 124,286,319 | 119.245697 | 127022465 | 123,124,617 | 105.635.786
(1) HEs 9,706,759 9.094.212 8,903,536 9.819.244 9,713,285 8,572,481
(g) BERUNENSBE e~ )| 125672395 | 115192107 | 110,342,161 | 117203221 | 113411332 97,063,305
(h) SHIERDR 3,235,586,5680 [3.031.404,15000 [2.967.845,546(1 [3.273,081,3350 [3.237.761.91701 [ 2,857.493,.8730]

X it P2l fic & D D) 0 5 B
55 103 H |55 104 H |55 105 HA |55 106 H | 55 107 H | 56 108 A
1 HhO0sZYHES 30H 30H 30H 30H 30H 30H

O <HNEEBREI—X>ZIFAOADHSIENEEF. REBREOEEMEACE IV TEBNICBREVCLE U,

SEEDFH EDEIRWNICDONT

- DEEICIF. BHEVERS [EEDEE] & FFRBERVERS [TAbRE WHINER) | o) ET.

- DECESROREEMBENMERITALBES CXERTAZ LOB55(CEF. DEEDOLENEBIELELBIET,.

- DEE SR OBEMENERTAZ TOS5GICIE. TOSMODEN TALRE WRINEkEE) « KW OENZBDEET
6—0

- TTAILRE (BRINEEE) HRELUCBEE. DEEHERICHITZELOZHEOERITAD SLFTALRE (FRIHE
&) EEPRUCERD'. ZDHBOELDZHEDERITALIR ET,

- BBAEEICOVTIE. 20.315% (FISH15%. EEMSRIPTSH0.315% B K UMTIH 5 %) DFEKIC K DIRRBNATRD
N, BEREFHENEAINE T, BB, BERSZTRL. PEDHERFICINERRERIRT DI LHTEET,
ENDZHEDES, HEISERBRVET,

- BUAD ESNCZBEZE(ICIE. LEORBHEEICRD I ENHIET, <HULE, BRFERTICSBLEhEZE.
BB OBV DFMBIC DT E LTI, HBBPIREICTHERIND EZBBHLET,

U7V REDEREIRHHE NI SA (Z—Y) | BROKWESHRREFEREHRGE [J227N | SA] OBEANR
TY, FERBOEICH T HERWVIC DOV TIFERFERTEICHBNEDE L IEE L,

([ “ICE BofAML US High Yield Constrained Index” is a service/trade mark of ICE Data Indices, LLC or its affiliates ( “ICE Data” ) and)
has been licensed, along with the ICE BofAML US High Yield Constrained Index ( “Index” ) for use by LICENSEE in connection with
Daiwa US High Yield Bond Fund (the “Fund” ). Neither the LICENSEE nor the Fund, as applicable, is sponsored, endorsed, sold or
promoted by ICE Data. ICE Data makes no representations or warranties regarding the advisability of investing in securities generally,
in the Fund particularly, the ability of the Index to track general stock market performance.

ICE DATA AND ITS RESPECTIVE THIRD PARTY SUPPLIERS MAKE NO EXPRESS OR IMPLIED WARRANTIES, AND HEREBY EXPRESSLY
DISCLAIMS ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE WITH RESPECT TO THE INDEX,
INDEX VALUES OR ANY DATA INCLUDED THEREIN. IN NO EVENT SHALL ICE DATA HAVE ANY LIABILITY FOR ANY SPECIAL,
PUNITIVE, DIRECT, INDIRECT, OR CONSEQUENTIAL DAMAGES (INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY
| OF SUCH DAMAGES.”

J
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[ @77Un-5YR-3-2 (@BEHER) |

IE30HDERARIR

ICE BofAML US High — <
= ® B m | VedConwanednoe | BT ZVR TV ot g | BEEE | g a5 =
® OB OB Gk RLA =2 Ao | SRS W T
N | wEx|® [t i 5% =&
H M % % M % % % | BhH
S8HIR(2017F 5 B12H)| 8,136 90 84| 13,790 0.9 8.52 7.4 0.0 98.5 37
S9HR(20174 6 B128)| 8,160 90 1.4 13911 0.9 8.55 0.4 0.0 98.7 70
608AR(20175 7 A12H)| 7,956 90| & 1.4 13882 £0.2 839 & 19 - 98.5 66
61HIR(Q2017F 8 H14H)| 7.688 90| & 22| 13,963 0.6 8.14| A~ 3.0 0.0 99.0 48
628K (20178 9 B12H)| 7,916 90 4.1 1 14,102 1.0 8.44 3.7 - 99.2 50
638K (20174E108128)|  7.775 90| & 0.6| 14,225 0.9 832 A 14 - 98.8 49
64HAR(2017F118138)|  7.312 90| & 48| 14,132 407 7.89| & 52 - 99.0 46
658K (20175128128)| 7,747 90 7.2 14,225 0.7 8.34 5.7 - 99.3 49
66HAR(20185F 1 A12H)| 8,280 90 8.0| 14,353 0.9 9.00 7.9 - 99.0 64
67HR(2018%F 2 H13H)| 8,081 90| & 1.3] 14119 A1.6 9.11 1.2 - 99.2 65
68HAR (20185 3 B12H)| 8,138 90 1.8] 14,187 0.5 9.05| & 0.7 - 99.3 68
69K (20185 4 A12H)| 7,961 90| & 1.1] 14,233 0.3 895 & 1.1 - 99.2 86
70HIR(2018F 5 B14H)| 7,935 90 0.8| 14,244 0.1 893| & 0.2 - 99.5 90
71HR(2018%F 6 B128)| 7,463 90| & 48] 14,301 0.4 839 & 6.0 - 99.4 127
728R(2018%F 7 A128)| 7,307 90| & 09| 14,304 0.0 828 | & 1.3 - 99.2 123
73HR(2018F 8 H13H)| 6,962 90| & 35| 14,462 1.1 773 & 6.6 - 99.2 88
74HR (20185 9 B128)| 6,452 90| & 6.0| 14,528 0.5 741 A 4.1 - 98.2 84
75HR (20185108 12H)| 6,621 90 40| 14452 £0.5 7.70 3.9 - 98.5 87
7oHAR(2018F11H128)|  6.793 90 40| 14,409| 203 7.94 3.1 - 99.3 92
77HR(20185F12812H)| 6,566 90| & 20| 14215 2413 7.94 0.0 - 99.2 89
78HiR(2019% 1 A15H)| 6,493 90 0.3| 14,350 0.9 786 & 1.0 - 99.5 88
79HIR(2019%F 2 H12H)| 6,694 90 45| 14,619 1.9 8.02 2.0 - 98.4 93
80HAR(2019%F 3 B12H)| 6,417 90| A 2.8| 14,768 1.0 779 & 29 0.0 99.1 89
81HIR(2019F 4 B12H)| 6,693 90 5.7 15,092 2.2 7.98 2.4 - 99.4 128
82HIR(2019F 5 B13H)| 6,382 90| & 33| 15,085| £0.0 7711 & 34 - 99.4 97
83HAR(2019%F 6 B12H)| 6,101 90| & 3.0] 15,188 0.7 742 A 3.8 - 99.3 80
84HIR(2019%F 7 B12H)| 6,396 90 6.3| 15,363 1.2 7.78 4.9 - 99.3 85
85HIR(2019% 8 B13H)| 5.620 90| 210.7| 15,304| ~0.4 6.90| A11.3 - 99.2 78
86HAR(2019%E 9 A12H)| 5,930 90 7.1 ] 15,550 1.6 7.37 6.8 - 99.2 86
87HAR (20194 10815H)|  5.855 90 0.3] 15514| £0.2 732 & 0.7 — 99.1 88
CE1) BEMEBOREERIFDEEAH,
(E2) ICE BofAML US High Yield Constrained Index (KRJLR—X) (&, ICE BofAML US High Yield Constrained Index (K RJLN—2X) @

RF—9%Zb&IC. HT7 Y REREHZ10,000& U TAIREBENFELILDHDTY,
(E3) BHDEHE. BEMENORRZEERL T, BUMRIEXEDRMEZRALTVET,
(£4) BRBL— K. STEBICBII2NEEEYEETEREOMEEZ D L(CREGTEHANEDDHEFECIIBEHEIND LU— FEERALTVLSE
EE
BB, EBIRHERTEICKIBECH > TEESNZBENHVE T, LERDEHIEBETAVEST—IZFALTBUET,
RHEEALEE, Y =T 7Y FOBEALEEL T 7 Y RR—RTRBE LB DZESHET,
RHEEALESFHFRTENILES @IRHES SRUBESTYERERT,

C£5
(X6
Cx7
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% 1238
BAMEESOHRBICOWNT

(M) (B85M)
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FEBIR  SBB2HER 838K SB84HIR SB85HIR 868K 878K

(2019.4.12)(2019.5.13) (2019.6.12) (2019.7.12)  (2019.8.13) (2019.9.12)  (2019.10.15)
— BAEMRR (3 — DikCEHEREREME (K8 MEERER (B#)

* HEEEHBIREREMET. D BHLd) ZHEHICBRELCODEHFBRUCHELILDDT. 77 Y NERADEREN/N T+ —< VAR
BHDTY,

* PESEBIRETINESHNICOVTIF. BBESFANTHHDOI-RICKIIRBIFT HESZEBINICHIRET D I—-ANDRBNIT 7 RbdHh
FI) o Flow T7Y ROBAMEBECKIFHEHDRBIE T, LD > T BESFTOEHEDODKRTZRITDDOTIESB I FEA.

WEAE(EE - R
F82HE 1 6,693H
F87HAK 1 5,855 (BHLAnFEcE540M)
B & X 244% (DEEHIREN—X)

DEEMBEOEEZHER

GIM-USNA - A4—=)LK (ZARTZZR) "DREZBEUT. KRILETD/\1 - 4 —)LRESX
[CIREUL. KRIVBTOEEICHUTKRILEY /M7 7UN - TV RBVDABEEIZTVWE U,
NA - A=)V REEMED LR (h—9ILUT—2) PEBEGICLKD VI L (EHIZEHEHDDU
W) FTFSRCESLFELRED, P I7UN - SYRMRHETMNEULEIENTYA T RERERY, B
EMEBEFTELE U, <HULEF MREREICDOVT] ZISBIEEL,

¥GIM-USNA - 4—)LR (ZARZSR) :GIM rSAK=-USNA - A—)LR - KRV

R.-TrPYR ZARISR
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. i ioh Vi = 1 SR P—
e B B | BB F |Goumuio B 8 0 2 k|awxs BEED
B K| (BN (B E XR| (SSEN (B e x| A=
M % % M % % %
(HAE) 20194 4 B12H 6,693 — 15,092 — 7.98 - — 99.4
258280 4 B=X 6,508 | & 28 15,141 0.3 773 & 3.1 - 98.9
(HAR) 20194 5 B13H 6,472 | & 3.3 15,085 A0.0 7.71 A 34 — 994
(HAE) 20194 5 A13H 6,382 — 15,085 - 7.71 - — 994
ZE83HA 5 BX 6,184 | A 3.1 15,034 A0.3 738 A& 43 - 83.8
(HAR) 20194 6 B12H 6,191 A 3.0 15,188 0.7 742 A 3.8 — 99.3
(i) 2019%F 6 B12H 6,101 — 15,188 — 7.42 - — 99.3
ZE84HA 6 B=X 6,335 3.8 15,318 0.9 7.60 2.4 — 99.2
(HAR) 20194 7 B12H 6,486 6.3 15,363 1.2 7.78 4.9 — 99.3
(HAE) 20194 7 B12H 6,396 — 15,363 - 7.78 - - 99.3
ZE85HA 7 BX 6,318 A 1.2 15,405 0.3 7.64 A 1.8 — 99.2
(HAR) 20194 8 A13H 5710 210.7 15,304 0.4 6.90 AT11.3 — 99.2
(HAE) 20194 8 A13H 5,620 - 15,304 - 6.90 - - 99.2
ZE86HA 8 B=X 5,701 1.4 15,474 1.1 6.95 0.7 — 994
(HAR) 20194 9 B12H 6,020 7.1 15,550 1.6 7.37 6.8 — 99.2
(HAE) 20194 9 B12H 5,930 — 15,550 — 7.37 — — 99.2
25875 9 BX 5819 & 19 15,533 0.1 7.12 AN 34 — 99.1
(HAx) 2019%F10815H 5,945 0.3 15,514 ~0.2 7.32 ~ 0.7 — 99.1

() BREBEMBARDERAG. BERIFHEL,
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BERIEICONT (2019.4.13~2019.10.15)

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

KENA - A —)URESTSR. BREEZEI B NEREOF T—ERDHERIHREE LIch
SENMELE TR ERUF Ul SEMHICEVTIE. KPBEFEROFHEPHFHEADMRICH T D
BIDMBEDELERSIc— T FRB CREEMERTIEEER) ORENGRAY Y X PEMNIC
BLAIEY ZRDDRERDFERFENESZ TR LE UL,

NEERS
ErIUN - SVREHETRELE U,

M7 I7UR - SV RABEGE. SERELY. KBICKDHNPENEHROKRES T LFREZER
(C. AR ERUE UL, 201956 ANS 7 BICHFTIE. HRIICERBENZRZENARET >l &
RENSALZAMICRS BANESN/IHOD., 8AICASEBERMICHENMETLE L. 9AM
(. KPBEZEEANOBRROBRBREZZITTYURIOBNBREENERRLIEZENS., 7T
7 SV REHATTFEZESD. SERBARICH T THEEVTOFBR I L X U,

NERERImR

FI7 7 U A%ERIRITIE. 20194 7 BICBEREFZ0.25% R+ >~ h5IETF, 6.50% & LE U,

FRB CKEEFERHEIEER) FERESMOFEERL > I7ZG5t20. 0.50%RA >V h5IETR
(F. 1.75~2.00% & LFE LTz,

BIEREARICH IS [SkDERSE |

| EPh
FEUT. GIM-USNA - 4—=)UR (ZARITZR) "DREESZSAICHEDZEICKLDT.
KRIVBNA « A —ILREEDNSDINEDIED. B I7UH - SV RODAEBELENIEPEEES|(CL
5FPUZT7LDESEHIULETD,
BGIM-USNA - A4=]LK (ZARISR)
FEUTKRRIVEBETDNA - A —LRESFICREL. KRIVETOEEICHUTKRILFEY /77
UA - SV RBVDOARBEE|ZITDCET. ERMEDEERHEELTE UCEDOBERZD I ULET,
NA A=) REEDEHFANICELUTIFE. RELT Y PoNCEDBERISBMERZER UTcER %
"I 2HEHTI,
BIAD + IR— - IYF=T7UR
MENEPCEEDOREMICEERE L. HOEGYI—IL - O—VFICKDERZITVET,
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IR—BMT7FUFICDONT (2019.4.13~2019.10.15)

mET77 VR

LIT7URE. GIM-USN\A - 4—=)LR (ZARTIIR) &40 - ¥x— - XPF—-—T 7V RI[C
REITDIPYR - FT - TPV ATHY . HEFAZECTCGIM-USNA - A4—=)LR (ZARZ
TR) "DREBGESMITHIFUE UL,

BGIM-USNAS - A4=]LK (ZARISR)

FEUTKRIVETDNA - 4 —)UREESEPDITIREL. KRIVETOEEISHUTKRILFEY
Ero7UN - SYRBLDABESGI|IZTO LT, EREMEDEERGHEETTE UTINEDERZDH S
LEUR. NA - A=) RESOHEFANICERUTIE. SIEHREMRMAT v IPOWRICE D < @RISHEE
ReERUGERZITVE U,

WI9AD - I%— - IYP—=TF7UR
TENECEEOZREMICEE U, RBERNSIPI—)L - O—VFICLDERETVE U,

RNIFI—=TEDERICDONT

BT 7V ROEAOFHOXCFBEREELRINYFV—I &R T THIFE .
MUTDTSTEHT 7 ROBEMBALSEERHEDEERON LTI,

(%)

10.0
. I ST T
. : : ‘ ‘ ‘ ==— [7|CE BofAML US High Yield
5.0 1=ps I_i_. Constrained Index (K RJLR—2)
EFE7 UL SYREBEU—N (HA)
-10.0
-15.0

55828 558385 55845 558585 58688 58788
(2019.4.12  (2019.5.13  (2019.6.12  (2019.7.12  (2019.8.13  (2019.9.12
~2019.5.13) ~2019.6.12) ~2019.7.12) ~2019.8.13) ~2019.9.12) ~2019.10.15)
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T4 OKREEEFET 7

VK BEERE) m@727UH - SVK - 0—-R (BAZER)

SEEICONT

SFREID 1 HOzYpEcE (BhAd) (FFE [HEREOAR (1 5028Y) | O B85k
Ady) | WETSRES 0,

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

BH. BRBICDOEFULCF. ERAHICEIEERASECVLEETT,
BHEFREOAR (1505Y)
821 831 84 851 286 871
I8 = 2019%4A138 | 2019%5A148 | 2019%6A138 | 2019678138 | 2019688148 | 201998138
~2019858138 | ~2019%68128 | ~2019%7 8128 | ~201948A138 | ~2019%98128 | ~2019£109158

SfgEE Had) (M) 20 90 90 90 90 90

NEEMELE (%) 1.39 1.45 1.39 1.58 1.50 151

SHRDINE ) 52 47 55 46 45 49

SHEONENN () 37 42 34 43 44 40

BHRGRENENSE ) 2,395 2,353 2,320 2.279 2,236 2,196

Cx1)

] BKRU [DEERBELE] NSHEICHSUICEETT .
(£2) ARBEFBTTSY . BHPONGESHONFBUANDESIHISIANES BAH) ([CEBULBVEENH) FT.
(E3) HEBDEREONEEMBLEFLBOEE BHAd) OHFREEME (DEEAD) ([CHIIHET, T7Y FONGHELFRR) XTI,

NP EE0HEEE (1 5035Y)

[BHDE] (& [REEREOESFNG] BLU [REEFEROEMIASFTESFER] NONECHALUICRETT . &

[HHDUEELSN] (& [N

15 B 828 83 F84H 855 865 §87H

(a) REEREOEIF NG v 52.76H | v 4796 | v 55.30H | v 46.41H | v 45.80H | v 49.11H
(b) REZREOEMIESTES AR 0.00 0.00 0.00 0.00 0.00 0.00
(c) NSRS v 2,/432.36 v 2,395.83 v 2,355.34 v 2,323.56 v 2,280.91 v 223732
(d) DECEERIE 0.00 0.00 0.00 0.00 0.00 0.00
(e) BHANENKEE(a+b+c+d) 2,485.12 2,443.79 2,410.65 2,369.98 2,326.71 2,286.43
() plcse 90.00 90.00 90.00 90.00 90.00 90.00

g) FHRHNECREE(e — 1) 2,395.12 2,353.79 2,320.65 2,279.98 2,236.71 2,196.43

(0F) vZEMUcZBEEN SHEEZSF ELTVETD,

Sl SE0DERGE
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FEULT. GIM-USNA - A=)LF (ZARTSR) "DREEGZSAICR DO LICKOT,
M7 7UN - SV RORBE LN EOREBEGIIC

KRIVEBTNA - 4 =)L MMESDHSDINImDIED
KB FUIT LDERZEHILET,
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() BARBIEIET,

58



TAOKEEEFHBET 7V F (BESERE) E7JUA-SVK - 0- (BADER)

BEE. 8. TFSSUBEHBEDRS
(20194 58138). (2019F6H128). (201947 8128). (2019F8H138). (20195 98128). (2019F108158)5#

18 =] F 82 M =X ¥ 83 B X £ 84 B X £ 85 M K £ 86 B K £ 87 B X
(A) BE 98,905,836M 81,382,525H 86,339,132 80,275,741H 87.844,598H 90,025,971
J-)b-0-VEF 2,104,591 1,824,240 1,861,035 1,984,754 2,084,184 2,270,563
REEHRM(HE) 96,800,129 79,557,169 84,476,981 78,289,871 85,759,298 87,754,292
ggﬂzjgi;(nwﬁgﬁ) 1,116 1,116 1,116 1,116 1,116 1,116
(B) &f& 1,503,347 1,270,533 1,277,668 1,352,163 1,393,754 1,468,308
ES/NIEE Pl 1,373,653 1,181,825 1,196,974 1,263,839 1,312,089 1,361,291
RIS 18,947 - - - - 11.324
RINSFEERIN 109,921 87,281 78,788 85,821 78,620 92,021
ZDRILER 826 1,427 1,906 2,503 3,045 3,672
(C) fEELLEEA-B) 97,402,489 80,111,992 85,061,464 78,923,578 86,450,844 88,557,663
TR 152,628,129 131,313,948 132,997,181 140,426,574 145,787,776 151,254,605
REARgEETE | & 55225640 | A 51,201,956 | A& 47935717 | A& 61,502,996 | 4 59,336,932 | & 62,696,942
(D) ZEESO% 152,628,1290 | 131,313,948 132,997,1810| 140,426,57400| 145,787,77601 151,254,605
1 HOSYEEfE(C/D) 6,382H 6,101H 6,396H 5,620M 5,930H 5,855H

*EBVEIRICHT D ITALAIF191,464,679F. HIEMHAR (582HA~5E87H) ICH (T HBINERETAEEF 28,201,674, EFHITALZ68,411,748M T,

* ZE87HIRDEE O

34) DFEEFEERIF 5,855 T,

* 87 IR DB ELZEN TR Z N> THY . TDEEAF62,696,942 T,

WiERDORR 58281 52019948130 ZE2019458138 55858 52019478138 E20194 8 B13H

838 H2019F58148 ZE2019%F6 5128 FE86H BH2019F8H14H %2019 9 H12H

848 H2019F 681380 ZE20194&7H128 ZE87H BH2019F9H13H ZE2019410815H
18 S| £ 82 B 83 H £ 84 H B 85 Hj $ 86 H £ 87 Hi

(A) EEEINEE 916,090H 717,775H 747,182H 738,262H 676,896 835,514H
ZEECEE 916,823 717,830 747,255 738,343 676,949 835,551
SZEFIE 7 - - - - 1
pziilSt A 740 VaN 55 A 73 A 81 A 53 A 38
(B) BififfscEign | & 4,173,846 A 3,092,851 4,330,263 210,117,513 5,192,478 A 438,356
bpl=tas 358,891 496,221 4,369,978 8,406 5,192,478 2,290
Pt A 4,532,737 A 3,589,072 A 39,715 ~10,125,919 - A 440,646
(C) {E5t3RMIE A 110,747 VaN 87,882 VAN 79,333 VAN 86,418 VAN 79,165 AN 92,648
(D) 4MiERS(A+B+C) | 2~ 3,368,503 A 2,462,958 4,998,112 A 9,465,669 5,790,209 304,510
(E) Aiffigaisns A 9,746,723 211,769,239 214,547,033 210,164,260 220,281,773 A15,101,341
(F) iEBhlfSst=istmsE | 240,736,761 35,787,934 137,189,822 140,609,228 43,533,279 146,538,820
((E=EZEEEE) ( 37,124,668) ( 31,460,601) ( 31,325,467) ( 32,629,088) ( 33,252,929) ( 33,840,577)
(FERELIEHE) | (277.861,429) (~67,248,535) (~68,515,289) (~73,238,316) (~76,786,208) (280,379,397)
(G) &5H(D+E+F) | 253,851,987 250,020,131 146,738,743 260,239,157 158,024,843 261,335,651
(H) R&SEHEeE A 1,373,653 A 01,181,825 A0 1,196,974 A 1,263,839 A 01,312,089 A 01,361,291
RHgEIERSE(G+H) | 255,225,640 251,201,956 47,935,717 261,502,996 159,336,932 162,696,942
BhlfEstEERE | 241,305,071 36,339,866 A37,651,292 AA41,221,223 ~44.177,600 N~A47,157,245
[(EE=EE )] ( 36,556,358) ( 30,908,669) ( 30,863,997) ( 32,017,093) ( 32,608,608) (1 33,222,152)
(FEEBIIENEE) | (477.861,429) | (A67,248,535) | (£468,515,289) | (A73,238,316) | (176,786,208) | (£80,379,397)
REERE 213,920,569 14,862,090 10,284,425 ~20,281,773 15,159,332 15,539,697

(E1) {SEEIMIE(CIHEFEHRIMICN T DHBERBFEIRZSD CTRRLTHEIF,

(E2) ENEEEREELF. BIEEEETAEDEEZVL., TTAZ FOBEE Rk E LT

(E3) WEHEEDStEBEF T INEDECEDEEEE W) | ZIT8RET 0,

. EO25EEFEE UTREEINE T,
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FAOKESEAMBET 7V K (BEERE) @7JUA-SVKR - 01— (BASEDR)

BRSO ECEDEEIBEIE (K&R)

5 E % 82 M | % 083 M | % 84 H | = 85 # | % 86 B | % 8/
() BRI DRSS 805,343 629,893 735,504/ 651,844 667.768M 742,866
(b) BEBREOAHISHES R 0 0 0 0 0 0
() WiiES 37,124,668 31,460,601 31325467 32,629,088 33.252.929 33840577
(d) DECHEMREIISE 0 0 0 0 0 0
(e) EMHENFE@+b+c+d)| 37,930,011 32,090,494 32,060,971 33280932 33,920,697 34,583.443
(1) HEce 1,373,653 1,181,825 1,196,974 1,263,839 1,312,089 1,361,291
() BMEENENFE(e— ) | 36556358 30.908,669 30,863,997 32,017.093 32,608,608 33,222,152
(h) SFEHEROR 152,628,1290 | 131,313.94800 | 132.997.181001] 140.426,57401] 145.787.7760] 151.254.60500

IN it 73 fic & D H 0 5 L)
55 82 HA |5 83 HA|% 84 HA |55 85 HA|5 86 HA|5% 87 HA
1 HhOs3YRES 90H 90H 90H 90H 90H 90H

O <HNEEBREI—X>ZIFAOADHKSIENEEF. REBREOEEMEACE IV TENICBREVCLE U,

SEEDFH EDEIRWNICDONT

- DEEICF. FHEVERS [EEDEE] & FFRHERVERS [TAbRE WRINER) | o) ET.

- DECESROREEMBENMERITALBES CXERTAZ LOB5G(CEF. DEEDOLENEBIEELBFIET,.

- DB HHROBEMENERTAZ TO5EICIE. TOZMODEN TALRE BRINES) « KW OENZBIEET
6—0

- TTAILRE (BRINEEE) PRELUCBGE. DESHERICHIZELOZHEOERITAD SLFTALRE (FRIDE
&) EEPRUCERD'. ZDHROELDZHEDERITAERI KT,

- BBAEEICOVTIE. 20.315% (FISH15%. EEASRIPTSH0.315% B KUMTIH 5 %) DFEKIC K DIRRBNATRD
N, BEREFHENEAINE T, BB, BERSZTRV., PEDHERFICIRERNERIRT D ILHTEET,

ENDZHEDES, HEISERBRUET,

- BUADCESNCBEZE(ICIE. LERORBHEEICRD I ERHIET, <HULE, BRFERTICSBLEhEEEL,

BB OBV DFBIC DT E LTI, MBBPIREICTHRIND CEZBBHLET,

L7V REDEREIREHE NI SA (Z—Y) | BROKWESHRREFEERGE [J227N | SA] OBEANR
TY o FERBOEEICH T DERWVIC DOV TIFERFERTEICHBVEHDE L IEE L,

([ "ICE BofAML US High Yield Constrained Index” is a service/trade mark of ICE Data Indices, LLC or its affiliates ( “ICE Data” ) and)
has been licensed, along with the ICE BofAML US High Yield Constrained Index ( “Index” ) for use by LICENSEE in connection with
Daiwa US High Yield Bond Fund (the “Fund” ). Neither the LICENSEE nor the Fund, as applicable, is sponsored, endorsed, sold or
promoted by ICE Data. ICE Data makes no representations or warranties regarding the advisability of investing in securities generally,
in the Fund particularly, the ability of the Index to track general stock market performance.

ICE DATA AND ITS RESPECTIVE THIRD PARTY SUPPLIERS MAKE NO EXPRESS OR IMPLIED WARRANTIES, AND HEREBY EXPRESSLY
DISCLAIMS ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE WITH RESPECT TO THE INDEX,
INDEX VALUES OR ANY DATA INCLUDED THEREIN. IN NO EVENT SHALL ICE DATA HAVE ANY LIABILITY FOR ANY SPECIAL,
PUNITIVE, DIRECT, INDIRECT, OR CONSEQUENTIAL DAMAGES (INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY
| OF SUCH DAMAGES.”

J
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A OKREEEFHET 7V F (BESERE) ML -US - 0-R (BADER)

[ ML3-US .32 (BESER) |

308 DERRIR

E & ield Constrained Index - N . | BBIES .
sy | A8 A G | HA NE. ey | BB " it =™ i
(%) NP T BEEEHN B (EEEY B s R
H M % % H % % % | BhH
S8HIR(2017 5 B12H)| 5,991 100 8.7 13,790 0.9 31.86 7.6 0.1 99.0 522
S9HR(20174 6 B128)| 5,932 100 0.7] 13,911 09| 31.18| & 2.1 0.0 95.5 592
608AR(20175 7 A12H)| 5,924 100 1.6 13882 £0.2| 31.47 0.9 - 98.6 677
61HIR(2017 8 B14H)| 5.775 100 & 0.8] 13,963 0.6 3099 & 1.5 0.0 99.4 735
628K (20178 9 B12H)| 5,954 100 4.8 | 14,102 1.0 32.09 3.5 - 97.6 898
638K (20174 10812H)| 5.684 100 | & 29| 14,225 09] 30.82| & 4.0 - 98.6 1,106
648K (2017F11813H)|  5.379 100 | & 36| 14132 20.7 2944 | & 45 - 99.3 1,348
658K (2017412812H)| 5,427 100 28| 14,225 0.7 29.62 0.6 - 99.4 2,011
66HAR(2018% 1 A12H)| 5,385 100 1.1] 14,353 0.9 2949 | & 04 - 99.4 2,166
67HR(2018%F 2 B13H)| 5,015 100 & 50| 14119 A1.6 2863 & 29 - 99.0 2,056
68HAR(20184F 3 B128)| 4,942 100 05| 14,187 0.5 2809 & 1.9 - 99.0 2,062
69HAR(20184% 4 A12H)| 4,507 100 | & 6.8] 14,233 0.3 2585 | & 8.0 - 99.2 1.211
70HIR(2018%F 5 B14H)| 4,387 100 | & 0.4 14,244 0.1 2538 | & 1.8 - 99.2 1,202
71HR(2018%F 6 B12H)| 4,178 100 | & 2.5] 14,301 04| 2438| & 39 - 99.3 1,152
728R(2018% 7 A12H)| 3,908 100 | & 4.1] 14,304 0.0 23.01| & 5.6 - 98.2 1,137
73HIR(Q018F 8 H13H)| 2919 100 | £22.7 | 14,462 1.1 16.11 | £30.0 - 98.0 831
74HR(2018%F 9 B12H)| 2,887 50 0.6| 14,528 0.5 17.35 7.7 - 94.3 888
75HR(2018%E108128)|  3.112 50 9.5| 14452 £0.5 18.96 9.3 - 99.1 979
7oHAR(20185F11H12H)|  3.453 50 126 14,409| 20.3 20.90 10.2 - 97.6 1,125
77HR(2018%128128)| 3,455 50 1.5] 14215| 213 21.19 1.4 - 99.4 1,143
78HiR(2019% 1 A15H)| 3,292 50| & 33| 14,350 0.9 19.87 | & 6.2 - 96.6 1,106
79HIR(2019% 2 B12H)| 3,523 50 85| 14,619 1.9 20.96 5.5 - 98.4 1,248
80HAR(2019% 3 B12H)| 3,468 50| & 0.1] 14,768 1.0 2052 | & 2.1 0.0 98.1 1,308
81HIR(2019% 4 A12H)| 3,425 50 0.2] 15,092 2.2 19.48 | & 5.1 - 98.5 1.299
82HIR(2019%F 5 B13H)| 3,167 50| & 6.1] 15085| 20.0 1834 & 59 - 99.3 1,194
83K (2019 6 H128)| 3,322 50 6.5| 15,188 0.7 18.71 2.0 - 99.3 1,275
84H8R(20195 7 A12H)| 3,442 50 5.1] 15,363 1.2 19.08 2.0 - 97.5 1,325
85HIR(2019% 8 H13H)| 3.443 50 1.5] 15304 | 204 1897 | A 0.6 - 98.3 1,375
86HAR(2019FE 9 A12H)| 3,395 50 0.1] 15,550 1.6 18791 & 0.9 - 99.3 1,347
87HIR(201910815H)|  3.321 50| & 0.7] 15514| A0.2 1829 A 2.7 — 99.3 1,312
CE1) BEMEBOREERIFDEEAH,
(E2) ICE BofAML US High Yield Constrained Index (KRJLR—X) (&, ICE BofAML US High Yield Constrained Index (K RJLN—2X) @

RF—9%Zb&IC. HT7 Y REREHZ10,000& U TAIREBENFELILDHDTY,

(E3) BHDEHE. BEMENORRZEERL T, BUMRIEXEDRMEZRALTVET,

(£4) BRBL— K. STEBICBII2NEEEYEETEREOMEEZ D L(CREGTEHANEDDHEFECIIBEHEIND LU— FEERALTVLSE
EE

CE5) EHERF. BRIEHSMICKIVBECHE > TEESNSBENHIET, LELOEMEERTNIEET—IZERLTEUET,

(£6) RUMBEALER, YP—T7 Y ROEALEZELT 7Y RMR—X([THBEUCbDESHE T,

CE7) REEALRSHHTHECILES (@RRHES) BRrUESEYEREET,
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A OKEEEFHET 7V F (BESERE) ML -US - O0-R (BADER)

% 1238
BAMEESOHRBICOWNT

(M ) (fBM)
4,000 30
3,800 25

3,600 K\/_/‘//\/\\ A4 20
W, N
3,200 \\ W 10

3,000 5
2,800 0
FEBIHR B8R 838K SB84HIR SB85HIR 868K 878K
(2019.4.12)(2019.5.13) (2019.6.12) (2019.7.12)  (2019.8.13) (2019.9.12)  (2019.10.15)

— BAEMER (8 — DikCEHEREREME (K MEERER (B#)

* HEEEHBIREREMET. D BHLd) ZHEHICBRELCODEHFBRUCHELILDDT. 77 Y NERADEREN/N T+ —< VAR
BHDTY,

* PESEBIRETINESHNICOVTIF. BBESFANTHHDOI-RICKIIRBIFT HESZEBINICHIRET D I—-ANDRBNIT 7 RbdHh
FI) o Flow T7Y ROBAMEBECKIFHEHDRBIE T, LD > T BESFTOEHEDODKRTZRITDDOTIESB I FEA.

WEAE(EE - xR
582895  3,425H
FE87HIR 1 3,321 (BHLnEcE300M)
B & £:60% (DEEBKREN—X)

NEEMBEDOFZEHER
GIM-USNA - A4=I)LR (TRYZTSR) "DREERBEU T, KRIVETD/N\A - 4 =)L RES
[CIRELU. KRIVEBTOEEICHUTKRILTEY /ML - USBLDORBES|IZTWE Uc. MU
J-USEWHEHTRNELERULRED. N1 - A —IURESIOLR (h—=9ILUSY—2) [CHAT. A
BERSCLKD U7 L (FEESDDING) I FSRICESL. BEMEF EFEUE LR, <HU
lF MEEEREBICDOVT] ZI8BIEEL,
¥GIM-USNA - 4—)LR (TRYZSR) :GIM rSAK=USNA - A—)LR - KRV
R.-TJrPYR TRYZISR
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A OKREEEFHET 7V F (BESERE) ML -US - 0-R (BADER)

. * ioh Vi TR Pp—
e B B | BB F |Goumio b B L - 7|akn BEED
B K| (BN (B E XR| (SSEN (B e x| A=
M % % M % % %
(HAE) 20194 4 B12H 3,425 — 15,092 — 19.48 - — 98.5
258280 4 B=X 3,362 N1.8 15,141 0.3 18.81 N34 - 99.3
(HAR) 20194 5 B13H 3,217 26,1 15,085 A0.0 18.34 259 - 99.3
(HAE) 20194 5 A13H 3,167 — 15,085 - 18.34 - - 99.3
ZE83HA 5 B=X 3,316 4.7 15,034 A0.3 18.51 0.9 — 99.2
(HAR) 20194 6 B12H 3,372 6.5 15,188 0.7 18.71 2.0 — 99.3
(i) 2019%F 6 B12H 3,322 — 15,188 - 18.71 - — 99.3
ZE84HA 6 B=X 3,377 1.7 15,318 0.9 18.68 A0.2 — 99.4
(HAR) 20194 7 B12H 3,492 5.1 15,363 1.2 19.08 2.0 — 97.5
(HAE) 20194 7 B12H 3,442 - 15,363 - 19.08 - — 97.5
ZE85HA 7 B=X 3,552 3.2 15,405 0.3 19.54 2.4 — 99.3
(HAR) 20194 8 A13H 3,493 1.5 15,304 AN0.4 18.97 20.6 - 98.3
(HAE) 20194 8 A13H 3,443 - 15,304 - 18.97 - - 98.3
ZE86HA 8 B=X 3,327 N34 15,474 1.1 18.27 N3.7 — 99.5
(HAR) 20194 9 B12H 3,445 0.1 15,550 1.6 18.79 A0.9 - 99.3
(HAE) 20194 9 B12H 3,395 — 15,550 - 18.79 - - 99.3
25875 9 B=X 3,484 2.6 15,533 0.1 19.06 1.4 — 98.7
(HAx) 2019%F10815H 3,371 AN0Q.7 15,514 N0.2 18.29 N7 — 99.3

() BREBEMBARDERAG. BERIFHEL,
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A OKEEEFHET 7V F (BESERE) ML -US - O0-R (BADER)

BERIEICONT (2019.4.13~2019.10.15)

BRE/NA - 14— FESFR
KENA - A=)V NMESFHHBIF ERUE U

KENA - =)L FESTBIE. BREEZEY B NEREOP T—ERDEBRIHRER LIch
SERHABLE CTIE ER UF Ulc, SIERHICHEWVTIE, KPBZEED L PR EOMERICH T 2
MEMMBBDELEROfc—A T, FRB (KEEBEHHEESR) ORENGRSY Y A PERNIC
BLHEY ZRKDDIRERDRBERENBEHZ TZA LF U,

NEERS
ML - USERHATRELE U,

NL3 - USHIBEE, BERBAE LY. KBICKDNPENEROMHES|E LIFREZERIC, [
BHEBRERUFT U, 20196 ANS 7 BICHFTIE, HRNICERBIIZBNBT >l EBRED
SAZA[ICRTBENFESNIZHDD. 8BICADEBERMICHEMETULR Uiz, 9 BRI,
KPEZEBENOBRZIDEBRBREZR (T TYRTABNBEENBBRLIZENS, LT - USEX
MHTTFieZ#Es. BIEREIRICH T THEIFWLWTOHERB DR L E Ui,

NSRRI

MU RIBITE. BEREFTH S 1 BEYLURENZGE 20, 7.50%RA > ~5IE T,
16.50% & LFE LTz,

FRB CREEFERHEESRSR) (FBEREFOFEERL Y I7%ZGE 20, 0.50% KA~ h5IET
[F. 1.75~2.00% & L&FE Uiz,

BIEREARICH TS [SEDERSE ]

BET77VR
FEUT. GIM-USNA - A4—=)LR (TRYITSR) "DRELSZSAICHRDOIEICKLDT.
KRIVBNA - A —ILREEDNSDINEDIEN. MLT - USOABE LN EPEEBES|IICLD T
STV LDESZEDHIULET,
BGIM-USNA - A4=JLFR (TRYZISXR)
FEUTRRIVETDNA - A —)UREHFICHREL. KRIVETODEEICKHUTKRILFEY /MU
O USBLOBBESIETD LT, EEMEDBREBNEERTE UEINEOERZDHSUET, /)
A« A=)V RESDHEFANICEUTIE. R ELT Y POITICE D < ERIEHERZER U oER ik
I 2HEHTI,
WI9AD - IR— - IY—=T7UR
MENMEPEEOLZEMICEEEB L. BHOEEYI—)L - O—VEFICKDBERZITVET,
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A OKREEEFHET 7V F (BESERE) ML -US - 0-R (BADER)

IR—BMT7FUFICDONT (2019.4.13~2019.10.15)

| EPh

LIT7UREFE. GIM-USNA - A4—=)LR (TRYZTSR) &40 - Y¥x— - XPF—=T 72U RI[C
BEITDITP7YR AT - T7VATHY . BEFRHAZECTCG IM-US/N\A - A—=)LR (TRYZ
TR) NDEREINESZESMAICHIFLUE Ul

BGIM-USNA - A4=]LKR (TRYZSXR)

FEUTEKRIVETDNA « A —I)UREEZPDOCIHREL. KRIVETOEECHUTEKRILFEY S
ML3 - USBLVDORBEEIZ{TD CET. EREMEDBERERRRERTE UIEINEDERZDH I LEL
Jeo NA A=) RESDHEAANICELUTIE, SIEHEERNLT v IHIRICE D BERSBRERZE
BUEERZITLE Ul

BIAD « IR— - IYF=T7UR
MM EEBEDLZEMICEEB L. RSP I—)L - O—VFICKDERZITLE U,

RNIFI—=TEDERICDONT

BT 7V ROEAOFHOXCFBEREELRINYFV—I &R T THIFE .
MUTDTSTEHT 7 ROBEMBALSEERHEDEERON LTI,

—
X
N

8.0

6.0 ] —

4.0 COE#E(mER

58 T ‘ 3 ICE BofAML US High Yield
29T Ihﬁ Constrained Index (¥ RJLR—2)
201 B L USABL- N ()
-6.0
-8.0

821 55838 55845 5858 58688 58788
(2019.4.12  (2019.5.13  (2019.6.12  (2019.7.12  (2019.8.13  (2019.9.12
~2019.5.13) ~2019.6.12) ~2019.7.12) ~2019.8.13) ~2019.9.12) ~2019.10.15)
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WD BCEORERRII TEC [NmnEeEDstEERE (1 503Y) | ZISRIESL,

TAOKEREAMET 7V F EEERE) ML -US - 1—R (BASED)

SEEICONT

SFREID 1 HOzYpEcE (BhAd) (FFE [HEREOAR (1 5028Y) | O B85k
Ady) | WETSRES 0,

BH. BRBICDOEFULCF. ERAHICEIEERASECVLEETT,
B EFEREOAER (1 /503Y)
821 831 84 851 286 871
I8 = 2019%4A138 | 2019%5A148 | 2019%6A138 | 2019678138 | 2019688148 | 201998138
~2019%58138 | ~2019568128 | ~2019% 75128 | ~201968A138 | ~20195 98128 | ~2019&10AT5E
SHSEE (HiAd) (M) 50 50 50 50 50 50
NEEMELE (%) 1555 1.48 143 1.43 1.45 1.48
SO ) 50 50 50 50 50 50
SRR (B) — — — — — —
BHRGRENECNSE (1) 2,996 3,021 3.054 3.074 3,080 3,091

Cx1)

] BKRU [DEERBELE] NSHEICHSUICEETT .
(£2) ARBEFBTTSY . BHPONGESHONFBUANDESIHISIANES BAH) ([CEBULBVEENH) FT.
(E3) HEBDEREONEEMBLEFLBOEE BHAd) OHFREEME (DEEAD) ([CHIIHET, T7Y FONGHELFRR) XTI,

NP EE0HEEE (1 5035Y)

[BHDE] (& [REEREOESFNG] BLU [REEFEROEMIASFTESFER] NONECHALUICRETT . &

[HHDUEELSN] (& [N

15 B 828 83 F84H 855 865 §87H

(a) REEREOEIF NG v 80.74H | v 7402 | v 81.10H | v 67.00H| v 55.73H | v 59.86H
(b) REZREOEMIESTES AR 0.00 0.00 0.00 0.00 0.00 0.00
(¢) NmiaEE 2,816.32 2,820.69 2,829.30 2,844.58 2.848.97 2.852.70
(d) DECEERIE S 149.65 176.72 194.23 213.31 226.03 228.44
(e) BHANENKEE(a+b+c+d) 3.046.71 3.071.44 3,104.64 3,124.90 3,130.74 3,141.01
() plcse 50.00 50.00 50.00 50.00 50.00 50.00

g) FHRHNECREE(e — 1) 2,996.71 3,021.44 3,054.64 3,074.90 3,080.74 3.091.01

(0F) vZEMUcZBEEN SHEEZSF ELTVETD,

Sl SE0DERGE

AN

FEULT. GIM-USNA - A=)LF (TRYTSR) "OREEGZSAICRDOZLICKDT,

KRIVEBTNA - 4 =)L MMESDHSDINImDIED
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1 /03 OFERAOR

828~ 5871
16 =] (2019.4.13~2019.10.15) 18 g D 1 =
& @ |k =

- . o, | {ESTERE = S/ERHA-POD TR ETE X (SSEERENE
LA LI ) SRR A ) T R A3 3,379 TF

no= e BERMNE. 77V ROBREHE. SHRTOEMEN. BEEMBEDE, %

% E 2 #) @) | (0220) | e ey o

REatsE. ERRSESSERAOEM. OERNTOST 7Y ROBSE, BA%

R = .

(B8R #t) (12) | (0.357) ORI L= Y

(Z = 8 ) (1) | (0.015) | FEERITHIF. BERHEDSE, BIERHN SDEROETOII
D —— - | EEEEFN = SERIR ORERE TN, SERIR O TR RSEO
o : FEEIFHRIE. BMEESE0FEOR. 55BN AL S T
S B | BfEEEAEG B = SR HATh DA EESERE B S EAI DTS E I

s BMEESEE 1BE. BMEESOME DMERET 2HEICHT BHe

zZomE R 0 0.004 | ZDHEA=SERBPDDZDMER, SIERIADDFSZRIED L

CE=- =5 (0) | (0.004) |EEBAR. BETEAZCTIND T7 Y ROBEAECHRDER
=1 E 20 0.596
GE1) HERBPOER CHERDOHON D DDDIETHEERZSD) (8. BHUICEL > TRRIEORICEHH G Dz, BEODHMEDEFELICLVE

HURERTY,

(£2) BRBEFEECEICHRBZUEAALTHIET,

(E3) BHEEEF1HOBYDZNENOEREEZSERBPOFHEHREMEATHRL T100ZRUZHDT, NEREE 3 RGZMERALTHY
F9,

(£4) HHANTVB YT =T 7Y DB 2BE. TEELFHRL BESNE RS LUZOMERGE. BZYT—T 7Y ROHLScEREDS
5. ZDT7 Y RICHRT 2HDESHET, HHANTVDRERTEILS Y- 7 Y RER<S ) 1'H3155. SEEOERFE. HZ
WEEHEASN IS LBAZSHFE B, BH. SREEHIESOBEROSTEHRBRICSITS [1 A0S OEROEH] NEgTE
2HDICOVNTIE HEALAIT 7Y ROBE| [CRRIBZHIEELTHIFET,
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LEREACIDER - BR(CHD S BRAOKEZ. HPOTHRBMENRICHPOTHREME (108Y) 2%
U THRULHREER (%) [31.87%TY,

EREEERMSN
0.12%

EREEER
®iE=H)
0.43%

EREEER

0.58%
g
1.87%
TOAhER
0.01%
e

L(g%%%ﬂ B SR E A

0.03% (AR7EAL)

0.70%

WEER (D+0+0) 1.87%
OZDT 7V ROBERDHEE 1.17%
QKREXT 7V FOEREREERDLE 0.58%
OrRENT 7~ FOBRERERMUANDEE 0.12%

1) OD&RIFZ. 1 H0OXRYDEBREMICEVWTHVCEEEACKUBEULEDHDTY,

C¥2) SBAIG. RAIEULT. SEFHH. TELZSTFEHBROEMEESEE IHESHE B Ao

(F3) BHEXREF, FXRBEUETT,

GE4) BEET 7V REG. DT 7Y RMMEFANTVRIREETINSE KP—T7 Y RERL, ) T,

CE5) ONERIG. YH—T7 Y RO >BRAZESH. BELT 7Y RO >TeBAZESHFE Ao

(X6) ONEAEQONERIE. 5t ESNICHBENERDIEENHIET,

(£7) LEEDFHRFHTEHLIEDHDTY, TDIh. TNSDEFHKETHSETHY . ERICHEEUCEBRDEEREERUFT,
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WEE S KUREIDRKR

RE(EFTR M
(20195 4 B138Mm52019F 108 15HFT)
®_B %00 ~ % 6/
B B % i
O =z ®mo #=e =
FO| _¥m| _FO[ 78
HNE GBER) 7,944.17638 | 278,454 14,823.12479 | 168,000

(1) BfE. NEREEFED SZHADNICDERICRDBRENESHET,
(E2) SBEFEEURE,
(E3) BEDRARBIFIIE T,

(BE=ERE) ML -US - 0-R (BASER)

WEE/STTEEN
RE(ESEERIS
(20194 4 B138H'520194108158%T)
ES 82 HR ~ E 87 1R
= F 55 F
% I o %= %8 | T8 5% 1 o #|= 38 | T
+0O FMH ! +0O FMH M
GIM TRUST-US HIGH YIELD BOND GIM TRUST-US HIGH YIELD BOND
FUND-TRY CLASS (74~ veag) [20347226] 108,000 35| FUND-TRY CLASS (rA~vae)  [+82312479] 168,000 34
(E1) SEETELRS.
(T2) SEDBUFBFTHET,
BFZERFEA & DEEIARE WX EEFEHMEDER
20194108 15051
HERHPICHIF2FIZREBRAEOEEFH Y FE . o = 87 B =
hoo 8 ¥ b & %
. FM %
WEAEERMER o . ST 1,302,508 97.7
M IZ7URFT - T7VXADEANIFHERT 7> FAT T R— P —TF IR 2 0.0
R DBEHH ) O0—V% Z0ft 30,923 2.3
o = 8/ ® =% SEEEHENSR 1,333,434 700.0
Jo7 2 B E O #|& @ |k = 5 FBBEOELFBEBIIEC,
SEEEFEE RS F0O FH %
(TARVEB)
GIM TRUST-US HIGH YIELD
EOND FUNDITRY ClrAGh = [37.93087894 1,302,508 99.3
CZ1) FCRmE. MEEREICH T 2D,
(2) SHERRDEAIFEETHET,
(2) RIEETES
B E81ME| & 87 B *
& < - ——
O ®|0 #[=F @ &
FO F0O ¥M
AT XR— - IF—=TF7UR 2 2 2

() BARBIEIET,
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BEE. 8. TFSSUBEHBEDRS
(20194 58138). (2019F6H128). (201947 8128). (2019F8H138). (20195 98128). (2019F108158)5#

" B | 62 % | %83k | ®64M x | 65 M k | %66W ok | %6/ W E
(A) BE 1214,803,930M | 1,296,084.763M | 1,347,082.496M | 1,397,125978/ | 1.368.750,391F | 1,333,434,565M
- O-vE| 28119451 29,794,313 54,861,723 44,601,052 30,487,141 30,923,377
FRERSNTAEES | 1186681742 | 1266287713 | 1292218036 | 1352522189 | 1338260513 | 1302508451
T i) 2737 2737 2737 2737 2737 2737
(B) BfF 20,209,800 20,457,151 21,317,309 21,394,090 21,275,546 21,249,410
FIREEH TR 18,861,624 19,198,062 19,257,788 19,979,046 19,844,569 19,753,681
IS 80,241 55,263 800,558 - 103,092 668
SRILEFEHRH 1258915 1,186,518 1,232,959 1,379,298 1,283,106 1,440,196
Z ORI 9,020 17308 26,004 35,746 44,779 54,865
(C) WHEMEA-B) | 1194594130 | 1.275627.612 | 1325765,187 | 1375731888 | 1,347.474,845 | 1312185,155
A 3772324845 | 3839612500 | 3.851,557,681 | 3995809296 | 3968913821 | 3.950.736.212
REGREES  [£2577.730715  [A2563.984,888 |A2525792494 |A2.620077.408 |A2621438976 |A2638551.057
(D) SO | 37723248450 | 3,839,612,50001 | 3,851,557,681001 | 3,995809,296001 | 3,968,913,82100 | 3,950,736,212001
1 AOSYEEEEC/D) 3,167 3,322/ 3,442/ 3,443 3,395[ 3,321/

*EEBTHRRICHIT DITALRF3,795,218,782M. H{ERHAR (358288~5587H7) PICH (T8N

Znes

BXAE.

TCABAIF577,347 264, EFHHITTAEEF421,829,834HTY

* 87 IR B Y DFEEEREE3,321H T,
* E7HIR DB EREN LA Z FE> THY. ZD2EEF2,638,551,057M T,
WiERDORR 58281 52019948130 ZE2019458138 55858 52019478138 E20194 8 B13H
838 H2019F58148 ZE2019%F6 5128 FE86H BH2019F8H14H %2019 9 H12H
848 H2019F 681380 ZE20194&7H128 ZE87H BH2019F9H13H ZE2019410815H
18 S| £ 82 B 83 H £ 84 H B 85 Hj $ 86 H £ 87 Hi
(A) EEEINEE 31,727,050M 28,856,218H 31,845,433H 28,163,970H 23,413,122H 25,103,004
ZEECEE 31,728,237 28,856,868 31,846,263 28,165,562 23,413,986 25,103,589
SZEFE 4 - 1 4 5 34
pziillSt A 1,191 A 650 A 831 A 159 | & 869 | A 619
(B) AifisEzsscE184 | & 108,934,151 50,663,014 33,273,020 |~ 8,197,125 |~ 21,016,745 |~ 33,298,449
bpl=tas 376,844 50,717,653 33,848,803 76,764 661,003 180,152
Pt A0109,310995 | A 54639 |A 575,783 | A 8273889 | A 21677748 | A 33478601
(C) {E5t3RMIE VAN 1,267,893 AN 1,194,892 AN 1,241,699 AN 1,389,040 AN 1,292,173 AN 1,450,283
(D) SHERE(A+B+C) | & 78,474,994 78,324,340 63,876,754 18,577,805 1,104,204 |~ 9,645,728
(E) giHBfgMistssE |~ 443,156,370 A 538,949,476 2 465,676,569 A 413,525,316 A 404,462,301 415,210,393
(F) ENlfSstEEns | £2,037,237,727 2,084,161,690 2,104,734,891 £2,205,150,851 2,198,236,310 2,193,941,255
(Fo=s482488)  |( 1,062,408,405) |( 1,083,037,676) |( 1,089,723,566) |( 1,136,641,439) |( 1,130,731,819) |( 1,127,028,534)
(FEEEIEHEE) ((23,099,646,132) [(A3,167,199,366) |(£3,194,458,457) [(43,341,792,290) |(£3,328,968,129) [(43,320,969,789)
(G) &5H(D+E+F) | 22,558,869,091 \2,544,786,826 2,506,534,706 2,600,098,362 2,601,594,407 2,618,797,376
(H) R&EHEeE A 18,861,624 A 19,198,062 A 19,257,788 219,979,046 219,844,569 219,753,681
REBEHIER S (G+H) | 22,577,730,715 \2,563,984,888 \2,525,792,494 | ~2,620,077,408 \2,621,438,976 \2,638,551,057
BIEsEERERES | £2.037,237,727 | £2,084,161,690 | 22,104,734,891 | 22,205,150,851 | 22,198,236,310 | £2,193,941,255
[(EE=EE )] ( 1,062,408,405) |[( 1,083,037,676) |( 1,089,723,566) |( 1,136,641,439) |( 1,130,731,819) |( 1,127,028,534)
(FEEIEMIESEE) ((03,099,646,132) [(43,167,199,366) |(A3,194,458,457) |(A3,341,792,290) |(23,328,968,129) |(43,320,969,789)
DECAERIEILE 68,051,351 77,081,542 86,789,400 92,032,709 91,988,068 94,149,889
REETE A 608,544,339 A 556,904,740 A 507,847,003 A 506,959,266 A 515,190,734 A 538,759,691

(E1) {SEEMIE(CIHEFEHRMICN T D HERFEIRZSO CRRLTHIEFT,

(E2) EEsEEREELF. BIIEEEETALDEEZVL., TTA%Z FOHEGEERE LT

(E3) WESHEEDSTEBIEIF T INEHECEDEEEE () | ZISRET N,

. LO35EEFAmE U TUEEINE T,
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A OKEEEFHET 7V F (BESERE) ML -US - O0-R (BADER)
BRSO ECEDEEIBEIE (K&R)

5 E % 82 M | % 083 M | % 84 H | = 85 # | % 86 B | % 8/
(2) BEEREORSSNES | 30459157 | 28,422,592 |  31,238242M | 267749308 | 22,120949M | 23,652,721
(b) BBBREOAHISHES R 0 0 0 0 0 0
() WiiES 1,062,408,405 |1,083,037.676 |1.089,723566 |1,136,641,439 |1,130.731,819 _|1,127.028,534
(d) HEEFHIS 56.453.818 67.857.012 74808946 | 85.236.825 89,711,688 90,250,849
() “BHENFE(a+b+c+d)[1,149321,380 [1.179.317.280 [1,195.770.754 |1.248,653,194 [1.242,564,456 [1,240,932.104
(1) HEce 18,861,624 19,198,062 19,257.788 19,979,046 19,844,569 19,753,681
() BMEEnENZE(e— ) [1,130459.756 [1,160.119.218 [1,176,512,.966 |1.228,674,148 [1,222,719,887 |1,221,178,423
(h) SFEHEROR 3.772.324,8450 [3.839,612.50000 [3,851,557.68 10 [3.995,809.296 [3,968,913.82101[3.950.736.2120]

IN it p2) fic & D H 0 5 B
55 82 HA |5 83 HA|% 84 HA |55 85 HA|5 86 HA|5% 87 HA
1 HhO0sZYHES 50M 50M 50M 50M 50M 50M

O <HNEEBREI—X>ZIFAOADHSIENEEF. REBREOEEMEACE IV TEBNICBREVCLE U,

SEEDFH EDEIRWNICDONT

- DEEICIF. BHEVERS [EEDEE] & FFRBERVERS [TAbRE WHINER) | o) ET.

- DECESROREEMBENMERITALBES CXERTAZ LOB55(CEF. DEEDOLENEBIELELBIET,.

- DEE SR OBEMENERTAZ TOS5GICIE. TOSMODEN TALRE WRINEkEE) « KW OENZBDEET
6—0

- TTAILRE (BRINEEE) HRELUCBEE. DEEHERICHITZELOZHEOERITAD SLFTALRE (FRIHE
&) EEPRUCERD'. ZDHBOELDZHEDERITALIR ET,

- BBAEEICOVTIE. 20.315% (FISH15%. EEMSRIPTSH0.315% B K UMTIH 5 %) DFEKIC K DIRRBNATRD
N, BEREFHENEAINE T, BB, BERSZTRL. PEDHERFICINERRERIRT DI LHTEET,
ENDZHEDES, HEISERBRVET,

- BUAD ESNCZBEZE(ICIE. LEORBHEEICRD I ENHIET, <HULE, BRFERTICSBLEhEZE.
BB OBV DFMBIC DT E LTI, HBBPIREICTHERIND EZBBHLET,

U7V REDEREIRHHE NI SA (Z—Y) | BROKWESHRREFEREHRGE [J227N | SA] OBEANR
TY, FERBOEICH T HERWVIC DOV TIFERFERTEICHBNEDE L IEE L,

([ "ICE BofAML US High Yield Constrained Index” is a service/trade mark of ICE Data Indices, LLC or its affiliates ( “ICE Data” ) and)
has been licensed, along with the ICE BofAML US High Yield Constrained Index ( “Index” ) for use by LICENSEE in connection with
Daiwa US High Yield Bond Fund (the “Fund” ). Neither the LICENSEE nor the Fund, as applicable, is sponsored, endorsed, sold or
promoted by ICE Data. ICE Data makes no representations or warranties regarding the advisability of investing in securities generally,
in the Fund particularly, the ability of the Index to track general stock market performance.

ICE DATA AND ITS RESPECTIVE THIRD PARTY SUPPLIERS MAKE NO EXPRESS OR IMPLIED WARRANTIES, AND HEREBY EXPRESSLY
DISCLAIMS ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE WITH RESPECT TO THE INDEX,
INDEX VALUES OR ANY DATA INCLUDED THEREIN. IN NO EVENT SHALL ICE DATA HAVE ANY LIABILITY FOR ANY SPECIAL,
PUNITIVE, DIRECT, INDIRECT, OR CONSEQUENTIAL DAMAGES (INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY
| OF SUCH DAMAGES.”

J
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[ @EELI k- O—2 (GAPED) |

308 DERRIR

BEAEMBADEEREDEEAN

ICE BofAML US High Yield Constrained Index (K RJLR—X) (&, ICE BofAML US High Yield Constrained Index CKRJLR—2X) @
BF—97b&Ic. BT 7Y RFEHZ10,000& UTAIRERETINFELIEBHDTT,

(0F3) BADEHE. BEMENODRRZZEL T, RATEZBOREZHRALTVLERT,

(E4) BHRERR. BHEIRERHICKVBECHE > TEESNZHBEN DI E T, LEEOBREERTAIERDT—IZERLTHEUET.

(£5) AHEEALER. YF—T7 Y FOBALEELDT 7 Y RRN—X[BEEUIcDDZESHET,

(£6) AHEEALERSHEFOEGHES EGIRLES) BrUESEYERSEI,

= #E i | ICEldBCOWV\L chj Hcijgh REEST
= i £} Yield Constrained Index | , = | IREIEE
S kR |BH B lsags R T E
(SHEE) BHiAdD |HH b (BEiEH) B | " MAALE ™
’ NEE|[BEER|TF  BER
M M % % % % =Dl
588X (20174 5 H12H) 6,562 100 6.4 13,790 0.9 0.0 99.4 964
598X (20175 6 H12H) 6,435 100 A0.4 13,911 0.9 0.0 99.4 915
608X (20175 7 BH12H) 6,378 100 0.7 13,882 A0.2 — 98.1 937
618X (20174 8 H14H) 6,155 100 A1.9 13,963 0.6 0.0 98.7 911
628K (20178 9 512H) 6,326 100 4.4 14,102 1.0 — 99.0 955
6388x& (20178 10812H) 6,218 100 A0.1 14,225 0.9 - 99.1 859
648X (2017511H13H) 5,964 100 N2.5 14,132 A0.7 — 99.2 886
658K (2017F12812H) 6,013 100 2.5 14,225 0.7 — 99.2 879
665K (2018%F 1 §12H) 6,034 100 2.0 14,353 0.9 — 99.3 902
6781k (20185 2 513H) 5716 100 A3.6 14,119 AN1.6 — 98.8 854
688X (201845 3 H12H) 5,683 100 1.2 14,187 0.5 — 99.2 852
6OHA K (2018%F 4 A12H) 5,448 100 N4 14,233 0.3 — 99.2 842
708K (2018 5 §14H) 5,332 100 0.3 14,244 0.1 — 99.4 829
7188 (20185 6 H12H) 5,133 100 A1.9 14,301 0.4 - 99.0 788
728K (20185 7 H12H) 5,102 100 1.3 14,304 0.0 — 99.0 779
738K (20184 8 H13H) 4,612 100 ANT7.6 14,462 1.1 — 99.3 717
7488R (20184 9 H12H) 4,476 70 A4 14,528 0.5 — 99.0 693
75EAX (20185 10812H) 4,522 70 2.6 14,452 0.5 - 99.4 700
76HAXR (20185 11H12H) 4,718 70 5.9 14,409 A0.3 — 99.2 749
778K (2018%F12812H) 4,647 70 A0.0 14,215 A1.3 — 98.9 732
7888k (20194 1 H15H) 4,529 70 A1.0 14,350 0.9 — 99.3 711
/988K (20194 2 H12H) 4,702 70 5.4 14,619 1.9 — 99.4 729
80HAX (20194 3 H12H) 4,664 50 0.3 14,768 1.0 0.0 98.9 700
818K (2019%F 4 A12H) 4,791 50 3.8 15,092 2.2 — 99.2 674
825K (2019 5 B13H) 4,556 50 A3.9 15,085 A0.0 — 98.8 636
838ix(2019% 6 H12H) 4,627 50 2.7 15,188 0.7 — 99.5 690
84HiX (20194 7 H12H) 4,732 50 3.3 15,363 1.2 — 98.9 720
85HAK (20194 8 A13H) 4,516 50 A3.5 15,304 20.4 - 98.9 681
86H8x (20194 9 H12H) 4,584 50 2.6 15,550 1.6 — 98.7 696
7EAR (2019108 15H) 4,575 50 0.9 15,514 A0.2 — 99.3 673
)
)
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% 1238
BAMEESOHRBICOWNT

(M ) (=M)
5,000 20
| NV LT ARY;

4,400 5
4,200 0
FEBIHR B8R 838K SB84HIR SB85HIR 868K 878K
(2019.4.12)(2019.5.13) (2019.6.12) (2019.7.12)  (2019.8.13) (2019.9.12)  (2019.10.15)

— BAERR (23 — DikCEBEREREME (K8 MEERER (B#)

* HEEEHBIREREMET. D BHLd) ZHEHICBRELCODEHFBRUCHELILDDT. 77 Y NERADEREN/N T+ —< VAR
BHDTY,

* PESEBIRETINESHNICOVTIF. BBESFANTHHDOI-RICKIIRBIFT HESZEBINICHIRET D I—-ANDRBNIT 7 RbdHh
FI) o Flow T7Y ROBAMEBECKIFHEHDRBIE T, LD > T BESFTOEHEDODKRTZRITDDOTIESB I FEA.

WEAE(EE - R
$82818 1 4,791
F87HIR 1 4,575 (BHL0EcE300M)
B & X:19% DEEBREN—X)

NEEMBEDOFZEHER

GIM-USNA - A4—I)LR @ELLI b - T35R) OFHASDEEEBO T, XRIVETD
NA - A—IUREHICHEL. XRIIVEBETOEBEICHUTKRILF Y /EEBESEEVOASBES | #/TU
FUlco BEBESIFHWHATIELELED. N1 - A —IUREXEHRO LR (b—9ILUST—2) (T
AT, BBEEICKDTUZ7 A (@FEEIHDINE) IS RICESL. BEMEBEFE ERUF U

<hULIE IBEEREBICDOVT] Z8B 0
XGIM-USM% A—JULR BEELIN-T3FR) :GIM rSRAM=US/NA - A4—)U

R.RVR-TrYR BEwLIN-TI5R
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s 5 B |®OF B |G | 4% 8| SEET

el SR (B x| LEPNIRT

(! % % % %

(HAE=)20194 4 BH12H 4,791 — 15,092 — — 99.2

828 4 B 4,752 A0.8 15,141 0.3 — 98.7
(HA=R)20194 5 H13H 4,606 AN3.9 15,085 A0.0 — 98.8
(HA=)20194 5 H13H 4,556 — 15,085 — — 98.8

835 5 B=X 4,626 1.5 15,034 N0.3 — 99.1
(HA=R)20194% 6 BH12H 4,677 2.7 15,188 0.7 — 99.5
(HAE=)2019%F 6 H12H 4,627 — 15,188 — — 99.5

E84HA 6 Ak 4,693 1.4 15,318 0.9 — 99.5
(HA=R)20194 7 B12H 4,782 33 15,363 1.2 — 98.9

(HAE) 20194 7 B12H 4,732 — 15,363 — — 98.9

855 7 Bk 4,780 1.0 15,405 0.3 — 99.2
(HAi=K)20194% 8 A13H 4,566 N3.5 15,304 AN0.4 — 98.9

(HAE=) 20194 8 H13H 4516 — 15,304 — — 98.9

£86H 8 B 4,464 ANT1.2 15,474 1.1 — 99.3
(HA7)20194 9 BH12H 4,634 2.6 15,550 1.6 — 98.7
(HA=)20194 9 H12H 4,584 — 15,550 — — 98.7

£=87HA 9 A%x% 4,623 0.9 15,533 A0 — 95.1
(HA=K)2019%E10H15H 4,625 0.9 15,514 AN0.2 — 99.3

CF) BREHEMARDEEAS. BEEIFHEL,
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BERIEICONT (2019.4.13~2019.10.15)

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

KENA - A —)URESTSR. BREEZEI B NEREOF T—ERDHERIHREE LIch
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BAETEATAEED | 628915913 687,246,890 711,882,744 673,633,497 686,893,696 668,843,382
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(b) BEBREOAHISHES R 0 0 0 0 0 0
() WiiES 332,668,233 | 356,572,148 | 363718549 | 361293433 | 364,280,385 | 353,091,340
(d) HEEFHIS 3,516,933 5701636 7.095.001 9.592.825 10,008,708 9,548,872
(e) “BHENFE(a+b+c+d) | 345352723 | 371.227.661 | 381.431.658 | 379.064.026 | 381.814985 | 370.642.524
(1) HEce 6.982,854 7,463,950 7.608,588 7.541,851 7,594,670 7359618
(g) BMEENENSE(e— ) | 338369869 | 363763711 | 373823070 | 371522175 | 374220315 | 363282906
(h) SFEHEROR 1,396.570.8410]1,492.790.18900 |1.521.717.7660 | 1,508.370.25301 | 1.518,934.03200 | 1.471.923.69400
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- DEE SR OBEMENERTAZ TOS5GICIE. TOSMODEN TALRE WRINEkEE) « KW OENZBDEET
6—0

- TTAILRE (BRINEEE) HRELUCBEE. DEEHERICHITZELOZHEOERITAD SLFTALRE (FRIHE
&) EEPRUCERD'. ZDHBOELDZHEDERITALIR ET,

- BBAEEICOVTIE. 20.315% (FISH15%. EEMSRIPTSH0.315% B K UMTIH 5 %) DFEKIC K DIRRBNATRD
N, BEREFHENEAINE T, BB, BERSZTRL. PEDHERFICINERRERIRT DI LHTEET,
ENDZHEDES, HEISERBRVET,

- BUAD ESNCZBEZE(ICIE. LEORBHEEICRD I ENHIET, <HULE, BRFERTICSBLEhEZE.
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U7V REDEREIRHHE NI SA (Z—Y) | BROKWESHRREFEREHRGE [J227N | SA] OBEANR
TY, FERBOEICH T HERWVIC DOV TIFERFERTEICHBNEDE L IEE L,

([ "ICE BofAML US High Yield Constrained Index” is a service/trade mark of ICE Data Indices, LLC or its affiliates ( “ICE Data” ) and)
has been licensed, along with the ICE BofAML US High Yield Constrained Index ( “Index” ) for use by LICENSEE in connection with
Daiwa US High Yield Bond Fund (the “Fund” ). Neither the LICENSEE nor the Fund, as applicable, is sponsored, endorsed, sold or
promoted by ICE Data. ICE Data makes no representations or warranties regarding the advisability of investing in securities generally,
in the Fund particularly, the ability of the Index to track general stock market performance.

ICE DATA AND ITS RESPECTIVE THIRD PARTY SUPPLIERS MAKE NO EXPRESS OR IMPLIED WARRANTIES, AND HEREBY EXPRESSLY
DISCLAIMS ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE WITH RESPECT TO THE INDEX,
INDEX VALUES OR ANY DATA INCLUDED THEREIN. IN NO EVENT SHALL ICE DATA HAVE ANY LIABILITY FOR ANY SPECIAL,
PUNITIVE, DIRECT, INDIRECT, OR CONSEQUENTIAL DAMAGES (INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY
| OF SUCH DAMAGES.”
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WBE
ISZAA-JPYISR $ 23,502,304
JSZB-BRLISR 88.631,150
JS52C-USDISR 12,658,793
J52ZD-AUDI SR 10,789,773
JSRE—ZARISR 888,539
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JSZB-BRLISR 239,307,894
JS52C-USDISR 11,431,609
I52ZD-AUDI SR 14,206,290
JSRE—ZARISR 1,365,096
ISZAF-TRYISR 35,929,775
ISAG-@ELLI K- ISR 11,590,493
ZENEIEE 1 O MEER
ISZAA-JPYITSR $ 0.798
JS5ZB-BRLISZ $ 0.370
JS52C-USDISR $ 1.107
J52D-AUDI SR $ 0.760
JSAE—-ZARITSR $ 0.651
IJSZAF-TRYZISR $ 0.315
ISAG-@ELLI K- ISR $ 0.511
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10,809,649
96,546

10,906,195

896,160
129,838
105,009
60,475
27,118
22,534
18.895
4,383
4,290

1,268,702

9,637,493

(123,098)
(20,235,551)

(20,358,649)

2,522,043
1,944,284

4,466,327

(15,892,322)

(6,254,829)
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1RERR
20195 4 H30B1RE
TR SIS D EAHE Rk TR
&% (94.1%)
HAFY (5.3%)
& (5.3%)
Bausch Health Cos, Inc. usb 200,000
USD 457,000 5.88% due 2023/5/15(a).(b) $ 460,519
USD 2,490,000 6.13% due 2025/4/15(a).(b) 2,518,012 UsD  360.000
USD 500,000 7.00% due 2024/3/15(a).(b) 526,875
USD 580,000 9.00% due 2025/12/15(a),(b) 642,350
Bombardier, Inc.
USD 400,000 7.50% due 2025/3/15(a).(b) 401,500
MEG Energy Corp.
USD 505,000 6.50% due 2025/1/15(a).(b) 507,525 usb 95,000
USD 865,000 7.00% due 2024/3/31(a).(b) 820,401 usD 605,000
NOVA Chemicals Corp.
USD 460,000 4.88% due 2024/6/1(a).(b) 449,650 usD 805,000
USD 280,000 5.25% due 2027/6/1(a).(b) 275,100
Precision Dirilling Corp. usD 915,000
USD 32,124 6.50% due 2021/12/15(a) 32,205
USD 290,000 7.13% due 2026/1/15(a).(b) 291,450 uUsD 1,080,000
USD 335,000 7.75% due 2023/12/15(a) 348,400
Quebecor Media, Inc.
USD 145,000 5.75% due 2023/1/15 151,162 UsD 745,000
Videotron Ltd. UsD 400.000
USD 260,000 5.13% due 2027/4/15(a).(b) 265,850 UsD 640,000
USD 450,000 5.38% due 2024/6/15(a),(b) 472,500 USD 580.000
HEEE 8,163,499
NFIEE (E $7.718,497) 8.163.499 USD 385,000
77¥2 (0.5%) USD 460,000
#1f& (0.5%)
Altice France S.A. UsD 110,000
USD 495,000 7.38% due 2026/5/1(a).(b) 501,497 USD 195000
USD 280,000 8.13% due 2027/2/1(a).(b) 292,600
#HEEE 794,097
J75V2G5t (Eff $775,000) 794,097 USD 405,000
KA (0.4%)
#1& (0.4%)
IHO Verwaltungs GmbH
USD 650,000 4.50% due 2023/9/15(a).(b).(c) 656,377
HESE 656,377
rrY&ESt (& $651,590) 656,377 usD 600,000
ZAIWSVR (1.7%) usD 235,000
#HE (1.7%)
Ardagh Packaging Finance PLC usD 350,000
/ Ardagh Holdings USA, Inc.
USD 1,375,000 6.00% due 2025/2/15(a).(b) 1,385,313 USD 300,000
USD 255,000 7.25% due 2024/5/15(a).(b) 268,655
Endo Dac / Endo Finance LLC / Endo Finco, Inc.
USD 516,000 6.00% due 2023/7/15(a),(b) 420,540 usD 189,000
James Hardie International Finance DAC
USD 200,000 4.75% due 2025/1/15(a).(b) 198,500 usD 725,000
Venator Finance Sarl / Venator Materials LLC
USD 290,000 5.75% due 2025/7/15(a),(b) 273,325
HESE 2,546,333
745V REE (8 $2.630,976) 2,546,333

19U7 (0.3%)

#fE (0.3%)

Telecom Italia SpA

5.30% due 2024/5/30(b)
Wind Tre SpA

5.00% due 2026/1/20(a).(b)
ARGt

/49UTEE (@i $528,051)
WoeVITIWT (4.7%)

#HiE (4.7%)

Altice Financing S.A.

6.63% due 2023/2/15(a).(b)
7.50% due 2026/5/15(a).(b)
Altice Luxembourg S.A.
7.75% due 2022/5/15(a).(b)
Dana Financing Luxembourg Sarl
6.50% due 2026/6/1(a).(b)
INEOS Group Holdings S.A.
5.63% due 2024/8/1(a).(b)
Isngetsat Jackson Holdings

5.50% due 2023/8/1(a)

8.00% due 2024/2/15(a).(b)
8.50% due 2024/10/15(a).(b)
9.75% due 2025/7/15(a).(b)

Mallinckrodt International Finance
S.A. / Mallinckrodt CB LLC

5.50% due 2025/4/15(a).(b)
5.63% due 2023/10/15(a).(b)
Telecom Italia Capital S.A.
6.00% due 2034/9/30
6.38% due 2033/11/15

Trinseo Materials Operating SCA
/ Trinseo Materials Finance, Inc.

5.38% due 2025/9/1(a).(b)
RS

WotvTo&s (&l $7,331,370)
F509 (1.6%)

& (1.6%)

Alcoa Nederland Holding BV
6.75% due 2024/9/30(a).(b)
7.00% due 2026/9/30(a).(b)
Constellium NV

6.63% due 2025/3/1(a).(b)
Starfruit Finco BV / Starfruit US Holdco LLC
8.00% due 2026/10/1(a).(b)

Stars Group Holdings BV / Stars
Group US Co.-Borrower LLC

7.00% due 2026/7/15(a),(b)
UPCB Finance IV Ltd.

5.38% due 2025/1/15(a).(b)
HESE

5 V9E5 (Effi $2.437,344)
HE (1.3%)

& (1.3%)

i

199,250
329,040

528,290
528,290

97,375
614,075

820,094

957.319

1,085,400

674,225
417,500
633,600
595,225

277,200
358,800

101,750
189,577

393,862
7,216,002

7,216,002

634,500
253,212

364,000

307,890

197,505

741,095
2,498,202
2,498,202
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International Game Technology PLC

USD 380,000 6.50% due 2025/2/15(a).(b) 404,692
Sensata Technologies UK Financing Co. PLC

USD 995,000 6.25% due 2026/2/15(a).(b) 1,050,969
Virgin Media Secured Finance PLC

USD 515,000 5.25% due 2026/1/15(a).(b) 523,863
L=y 1,979,524
RESE (Sl $1.881,248) 1,979,524
KE (78.3%)
IRiRtE (0.3%)
Chesapeake Energy Corp.

USD  105.000 5.50% due 2026/9/15 95,218
DISH Network Corp.

USD 420,000 3.38% due 2026/8/15 385,271
SRR ESE 480,489
& (78.0%)
21st Century Oncology. Inc.

USD 351,144 10.00% due 2023/4/30(a).(c) 316,029

usb 1,088 11.00% due 2023/5/1 45,718
ACCO Brands Corp.

USD 410,000 5.25% due 2024/12/15(a).(b) 405,900
ACI Worldwide, Inc.

USD 300,000 5.75% due 2026/8/15(a).(b) 310,125
Adient Global Holdings Ltd.

USD 555,000 4.88% due 2026/8/15(a).(b) 450,937
Adient US LLC

USD  205.000 7.00% due 2026/5/15(a).(b) 209.869
AES Corp.

USD 244,000 5.50% due 2025/4/15(a) 253,270
Air Medical Group Holdings, Inc.

USD 475,000 6.38% due 2023/5/15(a).(b) 435,812
Albertsons Cos LLC / Safeway, Inc. /
New Albertsons LP / Albertson’s LLC

USD 335,000 5.75% due 2025/3/15(a) 332,487
Allison Transmission, Inc.

USD 100,000 4.75% due 2027/10/1(a).(b) 97,981

USD 175,000 5.00% due 2024/10/1(a).(b) 176,998

USD 140,000 5.88% due 2029/6/1(a).(b) 144,200
Ally Financial, Inc.

USD  550.000 4.63% due 2025/3/30 566,500

USD 390,000 5.75% due 2025/11/20(a) 422,662
AMC Entertainment Holdings, Inc.

USD 285,000 5.75% due 2025/6/15(a) 274,697

UsD 20,000 5.88% due 2026/11/15(a) 18,600
AMC Networks, Inc.

USD 315,000 5.00% due 2024/4/1(a) 318,937
American Axle & Manufacturing, Inc.

USD 730,000 6.25% due 2025/4/1(a) 733,730

USD  560.000 6.25% due 2026/3/15(a) 560,000
American Woodmark Corp.

USD 350,000 4.88% due 2026/3/15(a).(b) 346,937
AmeriGas Partners LP / AmeriGas Finance Corp.

USD 330,000 5.50% due 2025/5/20(a) 337,837

USD 155,000 5.88% due 2026/8/20(a) 161,394
Anixter, Inc.

USD 160,000 6.00% due 2025/12/1(a).(b) 170,000
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SESF DR
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usb
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usb
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usb
usb
usb

usb
usb

usb

usb

usb

usb
usb

220,000

600,000

275,000

490,000

401,000

405,000

145,000
940,000

240,000

212,000

730,000

415,000

360,000

150,000

225,000

90.000

305,000
185,000

250,000
1,015,000
965,000
1,540,000
825,000
95,000

547,000
355,000

670,000

530,000

220,000

460,000
110,000

Antero Midstream Partners LP /
Antero Midstream Finance Corp.

5.38% due 2024/9/15(a)
Antero Resources Corp.
5.63% due 2023/6/1(a)
Aramark Services, Inc.
5.00% due 2028/2/1(a),(b)
Arconic, Inc.

5.90% due 2027/2/1
Ascend Learning LLC

6.88% due 2025/8/1(a).(b)
Avantor, Inc.

6.00% due 2024/10/1(a).(b)
Avis Budget Car Rental LLC / Avis Budget Finance, Inc.
5.25% due 2025/3/15(a),(b)
6.38% due 2024/4/1(a).(b)
Axalta Coating Systems LLC
4.88% due 2024/8/15(a).(b)
Bausch Health Americas, Inc.
8.50% due 2027/1/31(a).(b)
Blue Racer Midstream LLC / Blue Racer Finance Corp.
6.13% due 2022/11/15(a).(b)

Brazos Valley Longhorn LLC / Brazos
Valley Longhom Finance Corp.

6.88% due 2025/2/1(a)
BWAY Holding Co.

5.50% due 2024/4/15(a).(b)
BWX Technologies, Inc.
5.38% due 2026/7/15(a).(b)
Calfrac Holdings LP

8.50% due 2026/6/15(a).(b)
Calpine Corp.

5.25% due 2026/6/1(a).(b)
Carrizo Oil & Gas, Inc.
6.25% due 2023/4/15(a)
8.25% due 2025/7/15(a)
CCO Holdings LLC / CCO Holdings Capital Corp.
5.00% due 2028/2/1(a).(b)
5.13% due 2027/5/1(a).(b)
5.50% due 2026/5/1(a).(b)
5.75% due 2026/2/15(a).(b)
5.88% due 2024/4/1(a).(b)
CDW LLC / CDW Finance Corp.
5.00% due 2025/9/1(a)
Central Garden & Pet Co.
5.13% due 2028/2/1(a)
6.13% due 2023/11/15(a)
CenturyLink, Inc.

6.75% due 2023/12/1
Chemours Co.

6.63% due 2023/5/15(a)
Cheniere Corpus Christi Holdings LLC
5.88% due 2025/3/31(a)
Chesapeake Energy Corp.
8.00% due 2025/1/15(a)
8.00% due 2027/6/15(a)

it

224,268

606,930

279.895

518,013

406,710

422,592

143,912
977.600

240,972

230,948

737,300

417,075

357,534

153,000

186,750

90,112

296,555
188,237

249,687

,030,225

995,880

,608.,530

861,886

97,494

519,650
370,975

711,037

549,053

237,050

465,750
107,556
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TR SIS DEAHE FHEE
CHS/Community Health Systems, Inc.
260,000 8.63% due 2024/1/15(a).(b) 263,900
Cincinnati Bell, Inc.
130,000 7.00% due 2024/7/15(a).(b) 119,929
55,000 8.00% due 2025/10/15(a).(b) 50,187
Citigroup. Inc.
290,000 5.88% due 2020/3/27(a).(d).(e) 293,987
45,000 5.95% due 2025/5/15(a),(d).(e) 47,138
Clear Channel Worldwide Holdings, Inc.
USD 2,395,000 6.50% due 2022/11/15(a) 2,449,839
885,000 9.25% due 2024/2/15(a).(b) 952,481
Cogent Communications Finance, Inc.
920,000 5.63% due 2021/4/15(a).(b) 933,800
Colfax Corp.
25,000 6.00% due 2024/2/15(a).(b) 25,969
CommScope Technologies LLC
860,000 6.00% due 2025/6/15(a).(b) 873,459
CommScope, Inc.
265,000 6.00% due 2026/3/1(a).(b) 280,569
305,000 8.25% due 2027/3/1(a).(b) 329,400
Constellation Merger Sub, Inc.
490,000 8.50% due 2025/9/15(a).(b) 463,050
Cooper-Standard Automotive, Inc.
650,000 5.63% due 2026/11/15(a).(b) 598,065
CoreCivic, Inc.
475,000 4.63% due 2023/5/1(a) 461,486
Coty, Inc.
475,000 6.50% due 2026/4/15(a).(b) 468,469
Covey Park Energy LLC / Covey Park Finance Corp.
415,000 7.50% due 2025/5/15(a).(b) 385,950
Crestwood Midstream Partners LP /
Crestwood Midstream Finance Corp.
170,000 5.63% due 2027/5/1(a).(b) 169,362
585,000 6.25% due 2023/4/1(a) 599,625
CSC Holdings LLC
200,000 6.50% due 2029/2/1(a).(b) 214,750
200.000 6.63% due 2025/10/15(a).(b) 212,500
464,000 10.88% due 2025/10/15(a).(b) 533,600
DaVita, Inc.
685,000 5.00% due 2025/5/1(a) 670,231
Dell International LLC / EMC Corp.
395,000 6.02% due 2026/6/15(a).(b) 427,970
Delphi Technologies PLC
630,000 5.00% due 2025/10/1(b) 578,025
Denbury Resources, Inc.
451,000 9.25% due 2022/3/31(a).(b) 456,637
Diamondback Energy, Inc.
40,000 5.38% due 2025/5/31(a) 41,740
DISH DBS Corp.
USD 1,095,000 5.00% due 2023/3/15 1,003,294
USD 2,630,000 5.88% due 2024/11/15 2,268,375
445,000 7.75% due 2026/7/1 398,275
Encompass Health Corp.
465,000 5.75% due 2025/9/15(a) 477,313
Energizer Holdings, Inc.
480,000 5.50% due 2025/6/15(a).(b) 485,100
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370,000

78,000

295,000
155,000

225,000

470,000

125,000
250,000

515,000
1,000,000
185,000
695,000
480,000

250,000

625,000
1,985,000

775,000
840,000
235,000
260,000
390,000
790,000
363,000
125,000
410,000
510,000
209,000
235,000
135,000

10.000
160,000

95,000

560,000

185,000

7.75% due 2027/1/15(a).(b)
EnLink Midstream LLC
5.38% due 2029/6/1(a)
EnLink Midstream Partners LP
4.40% due 2024/4/1(a)
4.85% due 2026/7/15(a)
EnPro Industries, Inc.

5.75% due 2026/10/15(a).(b)
Entegris, Inc.

4.63% due 2026/2/10(a).(b)
Entercom Media Corp.
6.50% due 2027/5/1(a).(b)
7.25% due 2024/11/1(a).(b)
Envision Healthcare Corp.
8.75% due 2026/10/15(a).(b)
EP Energy LLC / Everest Acquisition Finance, Inc.
7.75% due 2026/5/15(a).(b)
8.00% due 2024/11/29(a).(b)
9.38% due 2024/5/1(a).(b)
Equinix, Inc.

5.88% due 2026/1/15(a)
ESH Hospitality, Inc.

5.25% due 2025/5/1(a).(b)
First Data Corp.

5.38% due 2023/8/15(a).(b)
5.75% due 2024/1/15(a).(b)
Ford Motor Credit Co. LLC
4.69% due 2025/6/9(a)
Freeport-McMoRan, Inc.
3.88% due 2023/3/15(a)
Frontier Communications Corp.
6.88% due 2025/1/15(a)
8.00% due 2027/4/1(a).(b)
8.50% due 2026/4/1(a).(b)
11.00% due 2025/9/15(a)
Gates Global LLC / Gates Global Co.
6.00% due 2022/7/15(a).(b)
GCI LLC

6.88% due 2025/4/15(a)
GCP Applied Technologies, Inc.
5.50% due 2026/4/15(a).(b)
GEO Group, Inc.

5.88% due 2024/10/15(a)
Gray Television, Inc.

7.00% due 2027/5/15(a).(b)
Greif, Inc.

6.50% due 2027/3/1(a).(b)
Gulfport Energy Corp.
6.00% due 2024/10/15(a)
6.38% due 2025/5/15(a)
6.38% due 2026/1/15(a)
6.63% due 2023/5/1(a)
Halcon Resources Corp.
6.75% due 2025/2/15(a)
Hanesbrands, Inc.

4.88% due 2026/5/15(a).(b)

it
400,987

78,296

292,787
153,644

231,187

470,000

127,500
258,750

485,387
890,000
123,025
257,150
507,000

250,937

639,000
2,045,791

778,820
831,600
124,550
268,775
367,575
511,525
363,000
130,937
415,773
466,650
225,655
242,050
118,379
8.800
138,000
91,437

359,800

185,231
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HCA, Inc.

1,720,000 5.38% due 2025/2/1 1,810.300
465,000 5.38% due 2026/9/1(a) 490,575
473,000 5.63% due 2028/9/1(a) 503,745

2,265,000 5.88% due 2026/2/15(a) 2,440,537
155,000 5.88% due 2029/2/1(a) 166.819

Herc Rentals, Inc.
62,000 7.50% due 2022/6/1(a).(b) 64,480
500,000 7.75% due 2024/6/1(a).(b) 531,100
Hertz Corp.
915,000 5.50% due 2024/10/15(a).(b) 782,325
785,000 7.63% due 2022/6/1(a).(b) 810,022
Hess Infrastructure Partners LP / Hess
Infrastructure Partners Finance Corp.
220,000 5.63% due 2026/2/15(a).(b) 224,950
High Ridge Brands Co.
415,000 8.88% due 2025/3/15(a).(b) 172,225
Hillman Group, Inc.
500,000 6.38% due 2022/7/15(a).(b) 463,750
Hill-Rom Holdings, Inc.
90,000 5.00% due 2025/2/15(a).(b) 91,575
Hilton Domestic Operating Co., Inc.
50,000 4.25% due 2024/9/1(a) 50,067
Hilton Grand Vacations Borrower LLC/
Hilton Grand Vacations Borrower, Inc.
125,000 6.13% due 2024/12/1(a) 130,938
Hilton Worldwide Finance LLC /
Hilton Worldwide Finance Corp.
230,000 4.63% due 2025/4/1(a) 232875
115,000 4.88% due 2027/4/1(a) 116,581
Hologic. Inc.
315,000 4.38% due 2025/10/15(a).(b) 312,047
Hughes Satellite Systems Corp.
220,000 5.25% due 2026/8/1 221,366
110,000 6.63% due 2026/8/1 111,238
iHeartCommunications, Inc.
965,000 9.00% due 2021/3/1(a).(f) 714,100
245,000 10.63% due 2023/3/15(a).(f) 181,300
Infor Software Parent LLC / Infor Software Parent, Inc.
970.000 7.13% due 2021/5/1(a).(b).(c) 972,425
Infor US, Inc.
1.320.000 6.50% due 2022/5/15(a) 1,343,509
Informatica LLC
660,000 7.13% due 2023/7/15(a).(b) 674,850
IQVIA, Inc.
500,000 5.00% due 2026/10/15(a).(b) 510,625
Jack Ohio Finance LLC / Jack Ohio Finance 1 Corp.
495,000 6.75% due 2021/11/15(a).(b) 510,469
Jagged Peak Energy LLC
110,000 5.88% due 2026/5/1(a) 110,550
JC Penney Corp.. Inc.
490,000 6.38% due 2036/10/15 189,875
Jeld-Wen, Inc.
230,000 4.63% due 2025/12/15(a),(b) 219,075
130.000 4.88% due 2027/12/15(a).(b) 124,150
Kinetic Concepts, Inc. / KCI USA, Inc.
441,000 7.88% due 2021/2/15(a).(b) 450,261
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135,000

435,000

690,000

300,000

245,000

750,000

240,000

390,000

800,000

365,000

120,000
100,000
70,000
144,000
75,000
395,000
880,000
1,320,000
270,000
390,000

540,000
866,703

335,000
130,000
346,000
160,000
410,000

155,000
190,000

250,000
525,000

135,000

380,000

Kronos Acquisition Holdings, Inc.
9.00% due 2023/8/15(a).(b)
L Brands, Inc.

6.75% due 2036/7/1

Level 3 Financing, Inc.
5.38% due 2025/5/1(a)
Level 3 Parent LLC

5.75% due 2022/12/1(a)
Live Nation Entertainment, Inc.
4.88% due 2024/11/1(a).(b)
LTF Merger Sub, Inc.

8.50% due 2023/6/15(a).(b)
MagnaChip Semiconductor Corp.
6.63% due 2021/7/15(a)
Marriott Ownership Resorts, Inc. / ILG LLC
6.50% due 2026/9/15(a).(b)
Mattel, Inc.

6.75% due 2025/12/31(a).(b)
Meredith Corp.

6.88% due 2026/2/1(a)

MGM Growth Properties Operating
Partnership LP / MGP Finance Co.-Issuer, Inc.

4.50% due 2026/9/1(a)
4.50% due 2028/1/15(a)
5.63% due 2024/5/1(a)
5.75% due 2027/2/1(a).(b)
MGM Resorts International
4.63% due 2026/9/1(a)
5.50% due 2027/4/15(a)
5.75% due 2025/6/15(a)
6.00% due 2023/3/15
MSCI, Inc.

5.38% due 2027/5/15(a).(b)
Nabors Industries, Inc.
5.75% due 2025/2/1(a)
Neiman Marcus Group Ltd. LLC
8.00% due 2021/10/15(a),(b)
8.75% due 2021/10/15(a).(b),(c)
Netflix, Inc.

4.88% due 2028/4/15
5.38% due 2029/11/15(b)
5.88% due 2028/11/15
Nexstar Broadcasting, Inc.
5.63% due 2024/8/1(a).(b)
Nielsen Finance LLC / Nielsen Finance Co.
5.00% due 2022/4/15(a).(b)
Novelis Corp.

5.88% due 2026/9/30(a).(b)
6.25% due 2024/8/15(a).(b)
Oasis Petroleum, Inc.

6.25% due 2026/5/1(a).(b)
6.88% due 2023/1/15(a)
Panther BF Aggregator 2 LP / Panther Finance Co., Inc
6.25% due 2026/5/15(a).(b)
Par Pharmaceutical, Inc.
7.50% due 2027/4/1(a).(b)

it

120,488

378,450

702,834

302,529

249,823

771,563

232,800

409,500

800,250

379,600

118,500
96,000
73413

151,560
74,227

407,344

930,600

1,409,100

283,838

354,900

297,000
476,687

332,069
131,625
365,030
162,432
407.286

157,519
197.837

241,250
525,000

140,569

394,174
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Parsley Energy LLC / Parsley Finance Corp.
275,000 5.25% due 2025/8/15(a).(b) 277,406
205,000 5.63% due 2027/10/15(a).(b) 209,613
PetSmart, Inc.
590,000 5.88% due 2025/6/1(a).(b) 534,688
900.000 7.13% due 2023/3/15(a).(b) 796,500
435,000 8.88% due 2025/6/1(a).(b) 386,606
PGT Escrow Issuer, Inc.
210,000 6.75% due 2026/8/1(a).(b) 218,337
Plantronics, Inc.
385,000 5.50% due 2023/5/31(a).(b) 388,369
Post Holdings, Inc.
305,000 5.50% due 2025/3/1(a).(b) 312,244
255,000 5.63% due 2028/1/15(a).(b) 257,774
70,000 5.75% due 2027/3/1(a).(b) 71,750
Prestige Brands, Inc.
300,000 6.38% due 2024/3/1(a).(b) 309.750
Qwest Capital Funding, Inc.
155,000 7.75% due 2031/2/15 142,600
Rain ClI Carbon LLC / Cll Carbon Corp.
580,000 7.25% due 2025/4/1(a).(b) 548,100
Range Resources Corp.
560,000 4.88% due 2025/5/15(a) 515,900
RBS Global, Inc. / Rexnord LLC
190,000 4.88% due 2025/12/15(a).(b) 190,230
Refinitiv US Holdings, Inc.
160,000 6.25% due 2026/5/15(a).(b) 164,200
Reichhold Industries, Inc.
,930,432  9.00% due 2018/5/1(a).(b).(f) -
Reynolds Group Issuer, Inc. / Reynolds
Group Issuer LLC'/ Reynolds Group ssuer Lu
692,912 5.75% due 2020/10/15(a) 694,991
74,506 6.88% due 2021/2/15(a) 74,785
Rite Aid Corp.
760,000 6.13% due 2023/4/1(a).(b) 646,000
Sabra Health Care LP
355,000 5.13% due 2026/8/15(a) 352,127
Scotts Miracle-Gro Co.
140,000 5.25% due 2026/12/15(a) 138,950
685,000 6.00% due 2023/10/15(a) 712,400
Service Corp. International
,295,000 7.50% due 2027/4/1 1,486,013
Sinclair Television Group, Inc.
185,000 5.13% due 2027/2/15(a).(b) 177,600
195,000 5.63% due 2024/8/1(a).(b) 197,137
Sirius XM Radio, Inc.
510,000 5.38% due 2025/4/15(a).(b) 522,750
670,000 5.38% due 2026/7/15(a).(b) 689,263
595,000 6.00% due 2024/7/15(a).(b) 614,337
Six Flags Entertainment Corp.
195,000 4.88% due 2024/7/31(a).(b) 195,000
SM Energy Co.
128,000 6.13% due 2022/11/15(a) 129,280
208,000 6.63% due 2027/1/15(a) 196,040
Southwestern Energy Co.
149,000 6.20% due 2025/1/23(a) 146,486
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205,000
455,000
1,759,000
2,175,000
145,000
1,040,000

180,000
265,000

620,000

365,000
370,000

145,000

275,000

428,000

265,000

305,000
254,000
840,000
206,000

455,000
295,000

40,000
387,000
1,515,000
400,000

397,000

425,000

230,000
230,000
385,000
365,000
570,000
1,105,000
1,070,000

222,075

7.75% due 2027/10/1(a)
Spectrum Brands, Inc.
5.75% due 2025/7/15(a)
Sprint Capital Corp.

8.75% due 2032/3/15
Sprint Corp.

7.63% due 2025/2/15(a)
7.63% due 2026/3/1(a)
7.88% due 2023/9/15

SPX FLOW, Inc.

5.63% due 2024/8/15(a).(b)
5.88% due 2026/8/15(a).(b)
Standard Industries, Inc.
4.75% due 2028/1/15(a).(b)
Staples, Inc.

7.50% due 2026/4/15(a).(b)
10.75% due 2027/4/15(a).(b)
Stevens Holding Co., Inc.
6.13% due 2026/10/1(a).(b)

Summit Midstream Holdings LLC /
Summit Midstream Finance Corp.

5.75% due 2025/4/15(a)

Syneos Health, Inc. / inVentiv Health,
Inc. / inVentiv Health Clinical, Inc.

7.50% due 2024/10/1(a).(b)

Tallgrass Energy Partners LP /
Tallgrass Energy Finance Corp.

5.50% due 2028/1/15(a).(b)

Targa Resources Partners LP / Targa
Resources Partners Finance Corp.

5.00% due 2028/1/15(a)
6.50% due 2027/7/15(a).(b)
6.75% due 2024/3/15(a)
6.88% due 2029/1/15(a).(b)
Tempur Sealy International, Inc.
5.50% due 2026/6/15(a)
5.63% due 2023/10/15(a)
Tenet Healthcare Corp.
4.63% due 2024/7/15(a)
6.25% due 2027/2/1(a).(b)
6.75% due 2023/6/15
8.13% due 2022/4/1
Tenneco, Inc.

5.00% due 2026/7/15(a)
Terex Corp.

5.63% due 2025/2/1(a).(b)
T-Mobile USA, Inc.

4.75% due 2028/2/1(a)
4.75% due 2028/2/1(a)
6.38% due 2025/3/1(a)
6.38% due 2025/3/1 (a)
6.50% due 2024/1/15(a)
6.50% due 2026/1/15(a)
6.50% due 2026/1/15(a)
Transocean Guardian Ltd.
5.88% due 2024/1/15(a).(b)

it
208,075
207,563

465,374
1,846,950
2,196,750

145,000
1,083,368

184,050
271,625

594,425

365,684
376,013

152,613

253,688

448,330

269,969

299,650
272,098
876,750
222,480

452,702
298,688

40,113
403,447
1,545,300
426,784

322,563

430,313

232,013

379,494

1,144,579

227,627
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Transocean Pontus Ltd.
USD 91,665 6.13% due 2025/8/1(a).(b) 93,957
Transocean, Inc.
USD 215,000 7.25% due 2025/11/1(a).(b) 212,850
USD 350,000 7.50% due 2026/1/15(a).(b) 344,750
TreeHouse Foods, Inc.
USD 450,000 6.00% due 2024/2/15(a).(b) 469,125
TriMas Corp.
USD 330,000 4.88% due 2025/10/15(a),(b) 329,588
Triumph Group, Inc.
USD 250,000 4.88% due 2021/4/1(a) 246,250
USD 345,000 7.75% due 2025/8/15(a) 344,138
United Rentals North America, Inc.
USD 240,000 4.88% due 2028/1/15(a) 238,200
USD 630,000 5.50% due 2027/5/15(a) 648,900
USD 330,000 5.88% due 2026/9/15(a) 344,850
USD 560,000 6.50% due 2026/12/15(a) 599,200
United States Cellular Corp.
USD 455,000 6.70% due 2033/12/15 483,438
Uniti Group LP_/ Uniti Grou
Finance, Inc. / CSL Capital LL
USD 245,000 6.00% due 2023/4/15(a).(b) 235,200
USD 840,000 8.25% due 2023/10/15(a) 782,250
VICI Properties 1 LLC / VICI FC, Inc.
USD 641,919 8.00% due 2023/10/15(a) 702,901
Vista Outdoor, Inc.
USD 900,000 5.88% due 2023/10/1(a) 828,000
Wabash National Corp.
USD 320,000 5.50% due 2025/10/1(a).(b) 304,000
Weatherford International Ltd.
USD 175,000 9.88% due 2024/2/15(a) 121,188
Welbilt, Inc.
USD 405,000 9.50% due 2024/2/15(a) 437,906
Whiting Petroleum Corp.
USD 240,000 6.25% due 2023/4/1(a) 245,400
USD 235,000 6.63% due 2026/1/15(a) 234,636
William Carter Co.
USD 140,000 5.63% due 2027/3/15(a).(b) 144,725
Windstream Services LLC / Windstream Finance Corp.
USD 1,649,000 9.00% due 2025/6/30(a).(b).(f) 1,104,830
WPX Energy, Inc.
USD 180,000 5.75% due 2026/6/1(a) 186,075
USD 203,000 6.00% due 2022/1/15(a) 211.120
Wynn Las Vegas LLC / Wynn Las Vegas Capital Corp,
USD 910,000 5.50% due 2025/3/1(a).(b) 921,375
Zayo Group LLC / Zayo Capital, Inc.
USD 538,000 6.38% due 2025/5/15(a) 547,415
HESE 119,856,341
KESS (Eff $123,951,387) 120,336.830
&% (&@ffi $147,905,463) 144,719,154
0%
IJA4F4 - UVIE (0.3%)
KE (0.3%)
276 Claire's Stores, Inc. 431,250
7.964 Remington Outdoor Co., Inc. 5973
KESE (il $535,194) 437,223

g SIS DEAHE
7474 - UY7@EE5 (8 $535194)
HREL
iEtk (3.9%)
TARVEE (1.6%)
3,017 Reichhold
T4 vRESEt (&l $0)
KE (2.3%)
467 Claire's Stores, Inc.
34,653 UCI International, Inc.
27,433 Caesars Entertainment Corp.
92,239 VICI Properties, Inc.
KESE (i $3,570,163)
EiEtkast (8 $3,570,163)
Bt (0.2%)
KE (0.2%)
1,686 RTSX
KESE (Efl $113,985)
BEMEEt (il $113,985)
IS5k~ (0.0%)
KE (0.0%)
8,031 FGI Operating Co. LLC 0.00%
1,221 Jack Cooper Enterprises, Inc. 0.00%
2,471 Jack Cooper Enterprises, Inc. 0.00%
KESS (&ff $ (4,194) )
D5V haEt (8l $ (4,194) )
TR

usDh 2,311,974

(a) EERIENE

FEHER (1.5%)

KE (1.5%)

ERFERE (1.5%)
JPMorgan Chase & Co.
1.70% due 2019/5/1
ERFARSE

RESE (Fffi $2.311,974)
EHRER (Efl $2,311,974)

IREHAER (E(E $154,432,585)
RESLUNEEZBBY H8H
EE

FIE2 N

g% E(C

HBEE

100.0%
0.0

gt
437,223

2,416,617

2,416,617

347,331
797.019
256,773
2,103,049
3,504,172
5,920,789

395,637
395,637
395,637

2,311,974

2,311,974
2,311,974

2,311,974

153,784,777

(72,022)

100.0%

153,712,755

(b) 144AGEZ, 1933FZFET144AIL—ILICHE > T, EFHRERS
NTV 2B, SRMNRRSNCEFE. BRI EEHEARER
[CERFED OIREC I o H5ICHTY DEEUVRY . B IMEZS (ERE N
BOVERRBRENETE o

(0) BYIBEss. RITHRDOHEICKY . FENREXICTEINTHIT
SNBEREIS TILVONE T,

(d) 2019% 4 A30BBROEZEFIIEES.

(e) KAf&.

® FI#IL S UIES,

RERPFBRD I X COFMSFERRHORROHMICEIVNTE

HEEESDFFTEHE TIF IR <

URIDAEEICK > THEEINTLET,
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20195 4 A30BREND T S A A —PYT S ADABERBTTEZNES (HWEEDO0.0%) *

BU\ EGSIEF ZHEE REE 7Y ENEH ERalife i (18) HETET~ (8)
JPY  HSBC Bank 2,610,492,688 2019/6/4 UsSD 23,438,790 $ 57,027 $ - $ 57.027
20195 4 B30EIRED T S5 X B —BRLI S ADHEHBLERNES (WEEDO0.1%) *
B\ BGIEF ZHEER REE et SR ERaliife FHE (1) TETiiss (8
BRL HSBC Bank 346,639,066 2019/6/4 usb 87,380,379 $ 173,006 $ - $ 173,006
20194 4 H30BREN T SAD —AUDT S ADNBEAETERRES (EED0.0%) *
BU EGIEF TR REE b = F ERalife FHE (18) HETET~ (18)
AUD HSBC Bank 15,287,535 2019/6/4 UsD 10,784,390 $ - $ (16,284) % (16,284)
20195 4 H30BRED Y SR E —ZART S ADNERBFTEZENES HWBEEDO0.0%) *
B\ ESIHEF LT RiEH 7Y PEEEE Ealiey Hili (48) TEHTEiR ~ (18)
ZAR HSBC Bank 12,704,138 2019/6/4 usb 882,912 $ 219 $ - $ 219
201954 A30BREND T 5 A F —~TRYT S ZAOHNERBLERNES (WEED.0%) *
BU EGSIEF TR REE 7Y BENEER ERalif FHE (18) fsHliEE ~ (18)
TRY HSBC Bank 67,449,394 2019/6/4 usb 11,067,891 $ - $ (15,453) $ (15,453)
2019 4 A30BRENISAG—BE LI b - IS ADHNERHETEZERS (HEED0.0%) *
B\ ESIHEF LT RiEE Y EEH Efiffif Pl (48) TEHTEiR ~ (18)
IDR  HSBC Bank 25304,871,719  2019/5/14  USD 1,776,459 $ $ (2008) % (2,008)
INR  HSBC Bank 82,171,485  2019/5/14  USD 1,184,717 (4,257) (4.257)
MXN  HSBC Bank 11,258,704~ 2019/5/14  USD 593,644 - (2,371) (2,371)
RUB HSBC Bank 39,072,825  2019/5/14  USD 603,083 1,434 - 1,434
TRY HSBC Bank 10390234 2019/5/14  USD 1,777,131 - (42,950) (42,950)
$ 1,434 (51,586) % (50,152)

*IF8370,000K RIVEAERBILEZNDERE L TEULANTVET,

BE DB

AUD — =R

BRL — IJ3SIIWL-UTIL
DR — AYRRYT-JLEF
INR = AVR-)LE—
JPY - HBHAH

MXN —  XF23-RY
RUB - OY7-)b—7b
TRY — HML3-UZ

usb - KR

ZAR — ®EmrI7UR-IZUR
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<fHeiER>
LTF7VR (TAURESEAHET 7 VK BEERE) ~NAA—ILRTF7YRE~) MRETIRELTVS
[FA4D - IR—-IP=T7UR] OFREH (2018F128108) & BT 7Y RORBEHINEBZ>THIFITOD
T. 201910 15HRELHIFZIAT - ¥x— - IP—T 7V ROMAEEDOHNTEZ/EH L LFE U,

BS540 - ¥2— - IY—T 7V ROEEFTERIF
2019 4 A13H~2019F10A158ICH I 3 EFELFTEHMIH U T B A,

WEAEERER
TEClE. 2019108 15BHIREICHIFEZI AT - ¥2— - IHF—-T 7R (70,566,508F0) ODABTTI,

EAZ OftEmEESS

2019F 108 15HR#E
E 1 %
T %
EPYEHH 999.996 <1.4>

(CE1) < >, FUEEMREICHT 2FHHgED LR,
(E2) FHBERDBALRBISVIE T,
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(TERCHSRAEARE  2017F12812H~2018F128108)

IAD - XX— - IP=T 7V FOERRRZE CHREB L LIFET,

*HT 7V ROLHEHIRDE T,

E A 7B #|FEULTOPEDRAHBENDEEICKY ., FIBRRADERZSHS LU CGERZITRVET,
FERE N R | FAFEERTOLLE

% I #H A Al BR

HEEERSEED30% LI F

KA &EISEE

RRBTFRAXAOA—TEIR1S
http://www.daiwa-am.co.jp/

96




IA4D - I%x— - IY-TFUR
W {EREAR DR EETER & hinSF DHR

SHIEREIRICHIID [SEDERGEH]
MENEEEBEOZERICER L. TENRERZITVET,

mq% OR— b~ T3 UFICONT
’ TRt EBEOREMICERL. EHOEE. BERSGIBLUI—
- O—VEILLBERETVE UL,
ORYFI—TLDERICONT
10,185 BT 7Y RIGEADFHO X CFEREEE BRI FI—TBLY
‘_\—\_\; BEEMERI TSI E A,
10,180 (S1EDERAE)
MEEPEEDZEMEICER L. BHOEBYI—I - O—VEICK
— BEZE(fER 2ERAZT O AT,
10,175
= B ox s
(2017.12.11) 20781210 W1 B0OHY OBADEHME
B B A
B OF ffi B\ | # & FTEERTFHH —
F B B B 5 % |8 A= et Lol -
5 o % BIMEEEEG 1%
() ()
(#1E)20174128118 10,188 - - TOfERH 1
12A% 10,188 0.0 - (ZD1th) (1)
20184 1 Bk 10,187 £0.0 - 5 &t 1
EES 10,187 20.0 05 <E1)§§%E§2§g§%§gomtum%®[WEmﬁumﬁmwmﬂjw
= hat S <R fara] AN
3 BR 10.186 200 - (32) BECECMRBEMERALTHIET.
4 B 10,186 £0.0 - ) ]
5 A% 10,185 £0.0 - WFEEB LUBE|DIRR
6 Bk 10,184 £0.0 — Mr # &
7 B* 10.184 0.0 — (2017812812815 20185F128108FT)
8 Bk 10,183 0.0 — 5 ff % | & 7 %
9 A%k 10,182 £0.1 — E3] A FH
10B% 10,181 201 - P | EfEETS 890,004 (890.000)
LNPEES 10,181 201 - (E1) 2BERELRE BEATHRSINCBIFEA) .
(320185128108 10,180 A0.1 - (£2) ( NRFEBICLZRIDT. LROKZICIFSENTHBUEEA.

(E1) BESEERGHE.

(EZ)@QE@AK$H%H%%%H&E%(%@ﬁé%)B&U%%%%%W
T o

(EX3) HT 7Y RE FRINADERRZEDS UTREEAZEITROTHY . XY
FR—IBRUSEEHEH ) A,

GERRZB)
SEEMEBEDHBBICONT
(EAE(TEE - BTER]
HAE 1 10,188 Hi%k : 10,180 k%= A0.1%
(BHEMEEDOE L EHER]
YA T RAEFBEMGE U EREN S, EEMBFTELFE LR,
SIRERBICONT
OBENEHERTR
LEREIE LY. BRERESHIREMNEEYN - BNERNELNZ
HRF L. 20185 7 BICIFERMEMMIGE DIz DB 58 b 72 IRTE
UFEUZ, TOLDBHIROESHBREESS(C. BERETS (3
HBY) OFEY BRUEBRI—-ILEEYSHE< A T ABTH
BUEUR,

(E3) BIRBETHET,

(2) ZDAhAEIMHEESF
(20174128128h520184128108%T)

E 4 #|% 4 ®

Es) FH FMH
p | EPERT S 245999587 | (24>999:594
(1) SEFEE R,

(E2) ( NRERICKZEPD T, LROBFICEFSENTHUFEE A,
(£3) BARBEHET,
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WERTEHIR
n i &
(201751281281 520185128108FT)
E aa
= o % 1
E W& &@| i m e @
Bis A

757 B 2018/8/13 (400,002
731 EEEHEE 2018/7/10 {280,000
723 EEEHEESs 2018/3/5 (210,001
(1) SHEEFELRE BBIFHESENTBUEEA) .
(X2) BARBIFVIET,

WiEA B ERHZR
BEARZ DOtE(HEESS
o i *
¥ m @k %
) %
ErEES 999,997 <1.2>

CE1) < >AlE. EEHERICNT D5HIIZEDLEE.,
(E2) FHBERDBAIARBISVIET,

MBS EDER
20184128 1085HE
E A *
. = i & |t 3
¥ %
J-b - O—VE Z0f 80,270,040 100.0
SESEMERER 80,270,040 100.0
(%) SFBEOEMABETIET.
WEE. 8ff. TAS LUBEMHRDRKER
2018412810851
B 8 = H *x
(M) BE 80,270,040,211H
J-b-O0-vE% 79.270,042,938
RS | (Z Ot HEES) 999,997,273
(B) &ufix 241,522,286
ERTN: S e 240,343,000
ZDftRILER 1,179,286
(C) HIEEREA—B) 80,028,517,925
oA 78.610,288,449
RIS 1,418,229,476
(D) Z#iERO 78,610,288,449001
1 70 B#E(figE(C /D) 10,180M

* B (C ST DTTAEAF68,390,547,168M, HEAHEP(IC SIS DEBIRETA
2A($259,276,972,092M. EIfEHTTALEIF249,057,230,811HTY,

*LERICBIDETY T 7Y RERENRE I DIRERSTOTAZEE, 51
D-J0=NU 1 o TEEEKI 7V R —AIFHL-  (BBANYIHY)
977,694M. 947 - JO—/NU | o TR@EHK T 7V N —A I FHEIFK—- (B
BAvIRL) 977,694, A DOFEJO-NL - NU1— (BBANYIH
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