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| KRV -O—2 (BAHER) |

B 30H DERRIR

2 & B @ | Vel Constraingd e
2 | ie onstrained |, = | REIEF
®ooE I (Hgfﬂ L =52 RRE
AN =3 PYA 7 52K, 7 1
(PDECE) SHe | EEx (BEER B o=
M M % % % % BAH
89HAZR (2018 5 B14H) 10,991 80 2.5 20,983 2.3 — 99.6 1,398
908X (2018F 6 A12H) 11,048 80 1.2 21,269 1.4 — 98.6 1,475
9THIR(2018F 7 B12H) 11,090 80 1.1 21,624 1.7 — 99.5 1,448
928A& (20184 8 A13H) 11,055 80 0.4 21547 | » 0.4 — 99.3 1,704
938X (2018F 9 A12H) 11,087 80 1.0 21,846 1.4 — 99.1 1,716
948K (2018F10812H) 11,013 80 0.1 21,850 0.0 — 99.5 1,642
OSHIR(2018FE11812H) 11,063 80 1.2 22,124 1.3 — 99.3 1,647
96HAx(2018F12812H) 10,774 80| A 1.9 21,750 | &~ 1.7 — 99.3 1,330
978X (2019 1 A15H) 10,333 80| & 34 20,963 | A 3.6 — 98.9 1,274
98HAX (20194 2 A12H) 10,515 80 2.5 21,779 3.9 — 99.3 1,301
99HIZR (2019 3 B12H) 10,649 80 2.0 22,183 1.9 0.0 99.1 1,320
10088£ (20195 4 H12H)| 10,856 80 2.7 22,738 2.5 — 96.9 1,425
10183/ (2019 5 B13H)| 10,551 80| & 2.1 22,309 A 1.9 — 99.2 1,381
102H8K (20195 6 A12H)] 10,469 80 0.0 22,225 & 04 — 99.4 1,392
103882019 7 B12H)| 10,449 80 0.6 22,471 1.1 — 99.2 1,392
10488 (2019 8 A13H)| 10,071 80 2.9 21,743 3.2 — 99.5 1,338
105832019 9 B12H)] 10,319 80 3.3 22,650 4.2 — 99.2 1,363
10688% (20194 108158) 10,279 80 0.4 22,667 0.1 — 99.3 1,350
10788 K (2019FE11812H)] 10,326 80 1.2 22,949 1.2 — 99.1 1,322
10888 (2019 128128) 10,259 80 0.1 22,999 0.2 — 99.3 1,303
109832020 1 B14H)| 10,440 80 2.5 23,784 3.4 — 99.2 1,316
1T0HIR(2020% 2 A128)] 10,381 80 0.2 23,814 0.1 — 93.9 992
111HIR (2020 3 B12H) 9,107 80| A11.5 21,034 | A11.7 — 99.3 831
112885 (20204 4 B13H) 8,935 80| & 1.0 20,738 | & 1.4 — 99.0 787
1138K (2020 5 B12H) 8,881 80 0.3 20,960 1.1 — 99.0 784
1T488% (2020 6 B12H) 9,138 80 3.8 21,912 4.5 — 93.3 808
115885k (20204 7 B13H) 9,100 80 0.5 22,073 0.7 — 98.9 736
11683 (20204 8 B12H) 9,383 80 4.0 22,967 4.1 — 98.0 762
1178k (20205 9 B14H) 9,407 80 1.1 22,862 | A 0.5 — 99.5 768
118887 (2020108 12H) 9,341 80 0.1 22,911 0.2 — 99.4 772
(1) BEEMBOBEREIDEEAH.
(E£2) ICE BofAML US High Yield Constrained Index (F3if%) [&. ICE BofAML US High Yield Constrained Index (K RJLR—X) DF—%

EHEICHBEL. BT 7Y FREBZ10,000&8 UTKA7Z £y bYRIAY MHEELUZHDTT,

(E3) BHOEHE. BEMENORRZERL T, RBATEEHOREZIRALTNEY,

(£4) BHEL. BRIREARTICKVBEITE S TBESNZHBEGN G I ET. LLDERMIEEICAVETD T —IZFRLTBIET,
CE5) RHBEEALER, YP—T7 Y ROEALEZELT 7Y EMR—X([THBE U bDESHE T,

(E6) RIEEALRSHHTHEDILES (GIRES) BRrUESFEYEREET,
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: ICE BofAML US High Yield L |maes
F B = B % B & | Coutrained Index %P%T?&%) ;{E\ )ﬁl:g %i%ﬁg
xR | (BEEN (B s x| #H N B
M % % % %
(BAE) 20204 4 H13H 8,935 — 20,738 - - 99.0
2511388 4 B 8,755 22.0 20,627 A0.5 — 98.8
(HA>R)20204 5 A12H 8,961 0.3 20,960 1.1 - 99.0
(HAE) 20204 5 A12H 8,881 - 20,960 - - 99.0
11458 BREES 9,201 3.6 21,778 3.9 - 98.8
(HBZR)2020% 6 B12H 9,218 3.8 21,912 4.5 — 93.3
(HAE) 20204 6 AH12H 9,138 — 21,912 - - 93.3
21158 6 X 9,160 0.2 22,005 0.4 - 99.2
(HAZR)20204 7 A13H 9,180 0.5 22,073 0.7 - 98.9
(H8E)2020%F 7 B13H 9,100 — 22,073 — — 98.9
11658 7 AX 9,215 1.3 22,345 1.2 - 99.0
(HA>R)20204 8 H12H 9,463 4.0 22,967 4.1 - 98.0
(HAE) 20204 8 A12H 9,383 - 22,967 - - 98.0
11787 8 A% 9,311 A0.8 22,763 A20.9 — 98.6
(HA>R)20204 9 AH14H 9,487 1.1 22,862 A0.5 - 99.5
(HAE) 20204 9 A14H 9,407 - 22,862 - - 99.5
21 18H8 9 BX 9,267 VANYING 22,563 VANIING ! - 99.0
(HAZR) 2020108128 9,421 0.1 22,911 0.2 — 99.4

CE) HIREEMEBAETDERAL. BEEIIHEL,.
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HHRONCEDD, FRB CKEEHERGIEESER) (CKDARREERENOME P, KPR
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BGIM-USNA - A4=ILK (USDZISR)
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IR—BMT7FUFICDONT (2020.4.14~2020.10.12)

|
LI7URE GIM-USNA - A4—JUR (USDISR) &940 - vx— - IP—T 7 R(C
BETDI7VYR - FT - TV XTHY ., BERPZECTGIM-USNA - A—JLR (USDZ
TR) "DREBSESMITHIFUE UL,

BGIM-USNA +A4—=JLR (USDZISRA)
FEUTKRIVEBTD/NA - A —)UREEEPDICIRET DT ET. EEHEOBEGRRESLTEL
NS DERZH S UFR Ul N1 - A=)V REFEDHEFANICEUTIE., SIEEERNLT v IO
[CED<ERISRMERZERUCEREZITVE U,

WIAD - IR— - IF=T7UR
TREMEPEEDOZLM(ICEEE L. BERNSIYI—IL - O—VFICLDERETVE U,

RIFI—=TEDERICDODNT

BT 7V NIEAOFHOECEBREELBRAINYFV—IZRIFTTHI T o
DTDIS D387 7Y ROBEMEAESEBHE DEEEDONL T,

(%)

5.0 S
4.0 —
3.0 COE%(fEa
2.0 =IICE BofAML US High Yield
o4 rr-——r— Constrained Index (F##&)
OO l_l | L L l_l_l L L ]_ L

-1.0

F1138 11488 511581 51168 H1178 51188
(2020.4.13  (2020.5.12  (2020.6.12  (2020.7.13 ~ (2020.8.12  (2020.9.14
~2020.5.12) ~2020.6.12) ~2020.7.13) ~2020.8.12) ~2020.9.14) ~2020.10.12)
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TAOKESEAHMBET 7 VK (BEERE) KRV - 0-R (BADER)

SEEICONT

SFREID 1 HOzYpEcE (BbAd) (FFE [HERREOAR (1 5028Y) | O B85k

Lo

IR ECEDRTERIIE TS [INEDEEOSEERE (1 3503Y) | ZTSRLIES L,
BB, BRERBICOTFULTIE, ERAHICEDETERTECLEEEFT,
BAEFEEOWER (1 A0%Y)
11380 11450 1158 1168 E11/580 ZE118H
iz B 2020648148 | 202058138 _ | 2020668138 _ | 202078148 _ | 2020E8H138 _ | 2020698158
~202058128 | ~202068128 | ~2020% 78138 | ~2020%8 8128 | ~2020& 98148 | ~2020&108126
LSS Bhad) (M) 80 80 80 80 80 80
S EHE (EA R (%) 0.89 0.87 0.87 0.85 0.84 0.85
LERDINZE [G=) 44 49 41 39 43 34
[ BEADIN SIS ) 35 30 38 40 37 45
P s O X [(52) 4,215 4,185 4147 4,107 4,070 4,024

(1) THHOWE] (& [BEEREORESEFING] SKU [BEEREOBMISTESER] NoNEICALUICEETT . K.

&) BLY [DEEREILIS] NSHEICHKLEUIRETT,
(E2) AFRBEIETTH Y HEONE S SHDINBUNDEE D HENEE BAd) (CEBULRBVEED G RT.
(E3) SMDEEONELEMEBALKIGUANIE FoAd) DOHREEME (DEERAY) ([CHITILET. J7Y FORBREGRGEIFT.

[SHADING N (& (ISR

NS EEOHEEE (1 503Y)

15 =l 551138 51148 551158 51168 £1178 %1185
(a) REIRERE DR FINE v 44.48H | v 49520 | v/ 41.86H | v 39.93H | v 42991 | v 34.75M
(b) BBEERREOEMEIES e S Em 0.00 0.00 0.00 0.00 0.00 0.00
(c) MamiazEs v _4,251.27 v 4,215.76 v 4,185.28 v 414717 v _4,107.14 v _4,070.16
(d) DECERE S 0.00 0.00 0.00 0.00 0.00 0.00
(e) BMANENSRE(a+b+c+d) 4,295.75 4,265.28 4,227.15 4,187.11 4,150.13 4,104.92
(f) DlcE 80.00 80.00 80.00 80.00 80.00 80.00
(g) BN NSE(e — 1) 4,215.75 4,185.28 4,147.15 4,107.11 4,070.13 4,024.92
() vEMUZEEEN SHEESZSI ELTVET,

BET7UR

S 0ERRH

FELT. GIM-USNA - A4=)LF (USDISR) "DREEGZSAICRDOIEICKOT,

KENA - A —)URESD S DI W, K FNILDOREELH HODES

BGIM-USNAL - A4—J)LE (USDISR)
FEUTKRIVETDNA + A —)UREFICRET D LT, EHEMEDERGHERELE UG
DHERZHIULET. N\A + A —)URESOEHANICERUTIE. R AT v FPoHICED <ERIEMR
ERZER UIOERZ KL 2738t T

WMAT - YR— - Y-

TJ7VR

=

F

ZHILFT,

MEEPEEOLZEMICEER L. MHADOEBYI—IL - O—VFICKDERAZITDHEHTI,
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1 703 OFERAOR

Z113H8~55118H1
iz} =] (2020.4.14~2020.10.12) 18 = D 1% =
e @ it %
_ SFEHR = 25 A D T B 8 (S SR
=L L) SAE) BER YA D T B EEI2 9,205 T T
_ BIEAMAE. T7Y ROEACHE. SHAHAOEHED. BEMEOHE. %
@B 2w ) | 029 2EEEIE 77
L RAHA S, BARSESSEEEADEN. (ENTOSET >~ ROEE. BA%
mmaw| 63 | 0356 pTool TR
@A | () ] 0016 | BRAHSG. ERHEDEE. REALNSOEEOEGOHE
REREEE| | RSN - SEEPORREE TR, SO TS
FEERFMHG. BHESS0REOR. FEGA IS T
R | = SO RSBGPS
BITEEAEG B3, BRSNS OHERET 53 |CHET Hhie
zZofE A 0 | 0004 | ZOMEA=SIERHADDTOMER  HIEHHDOTEEEEN
EE®A| 0 | (0004 |BESME BEELASCZILST 7Y ROBEICRSEA
 © )| (0 | (0000 |(EEEHONMESCET S Z0MOEA
=] &t 55 0.595
GE£1) itﬁg?g;ggéﬁfﬁ CEBHRODD'DBDIFEEHRZSD) BN, BUICL > TRREORICZEN G D/cH. BEOHMEDBEEICIVE

(¥2) SEBWIEECLICARBEOBAALTHIFT,

(X3) SHEEF1HOH)DZNZTNOERSEZ SERAPOHIEEMEBETIRLUTI00ZR e HD T, NHREIMRGZEEAALTHY
ESER

(X4) HHFANTVRIIYY =T 7Y RN'$H 2156, TEZEFHE. BMISEE RS IUZOMBRIF. BRI —T 7Y ROSILASESEED S
B, IDT7YRICHIET 2DDESHET ., HHPANTVIRERETINE (WF—T77 Y RER<, ) "H2EE. SBEOERIF. HX
BREGTASEI T S LBRZSHETA. BH. SHREETAFOBERIDSERRERICHSIT2D [1 HOHYOERDEM] HEETE
2HDICOVNTIEF AL T 7Y ROME| (CRRIDTEELTHIFD,
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s

WrSEER

SEEH N

SERHPDER - BE(CHD > CBROERZ. HPOHIREEOMICHPOTHREMEE (105Y) =%
UTCECRRUTEHERER () [$1.90%TT,

EREEERUN
0.14%

EREEEH
&RiE=H)
0.44%

EREEER
0.57%

faRE=R
1.90%

ZDOHER
0.01%

EREEE
N G EREEEA

“‘5_%3’%2‘?) (BRFER%)
0.71%
BEBEE (0+0+0) 1.90%
DD T 7Y ROBADLE 1.19%
QBB T 7Y ROBREEBRADLE 0.57%
QIRELT 7 RDBREEERLN DR 0.14%

1) OD&RIFZ. 1 AOXRYDEBREMICEVTHVWEEEEACKUEBEULEDHDTY,

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

(F3) BHEEREF, FXRBEUETT,

GE4) BEET7VREGE. DT 7Y RMMEFANTVRIREETNSE KYP—T7 Y RERL, ) T,

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

(X6) ONEREQONERIE. 5t ESNICHBENERDIEENHIET,

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




A OKEESEFHBET 7 VK (BEERE) KRV - 0-X (BADER)
WEES KUREIDRKR

RE(SEERmEL ST
(20204 4 B1481'52020% 1081285 T)
RH £ 1138 ~ % 118
g o] 7E o]

d ik |0 #| &= &
0O FH 0O TH

NE BER) 643.82704 | 71,112 ]1,252.64523 | 138,400

(1) B ABREGFEN SIIDNHERICLIBRENZSHET.

(¥2) SMFZELNRS,

(£3) SBOBMIRBFIET,

WEES5TEER
IRE(SEERmEL T

(20204 B148105202010812HZ )

= 113 ] ~ = 118 BT
B i % i

# m_ |0 m|& @ voBm| @ W |0  W|& & ToREm

FO A M FO T K

FUNDUSD CLASS (i) [12118704) 46800 11| AINGSH Clpss (o weam) || 25264523 138.400] 110

(1) SHEFEEURE,
(E2) BEDRARBIFIIET,

WFIEREA & DG KRS WiRBETMEDEM
2020610812884
LEREADPICH T ZFZRERAEDEE|FH Y FE = = 118 B =
hoo 5 | F m = %
. FMH %
WEAEERER ST 768,491 98.0
M Z7YRFT - T7 XD EANIHERZT 7V FAT - R— P —TF IR 4 0.0
[NOLIZE - - O—V%, z0f 15,566 2.0
N = 118 8 * CE SRR 784,062 100.0
27 ¥ B3 O ® |2 @ 2|k = 3 SHBBO BRI T
SEEEFEE RS F0O FH %
FTA<VES)
SIM IR IS HIGH, JIELD e 72264003 | 768,491 99.4

(CE1) HEMIS, MEERERICN Y S FHEED LR,
(£2) SHEEADBAREIFTHET,

(2) BUE(EFTERS
$U28K | % 118 #1 X
[Ed £ " o
O #| O | 5T M &
FO F0O TH
AT - IR— - IP—TFUR 4 4 4

() BARBIEIET,




TAOKESEAHMBET 7 VK (BEERE) KRV - 0-R (BADER)

BEE. 8. TF8SLUBEHBEDRS
(20204 5120). (202046 F128). (20207 A138). (2020468 5128). (202069 8148). (20202108 128)K1E

18 B % 113 8 X £ 114 8 X 2 115 8 X £ 116 8 X £ 117 8 X % 118 B Xk
(A) BE 792,811,010 | 864,758,802 | 743,621,949/ | 784,710,735 | 776,133,092 | 784,062,825
I—)L-0-—v% 15,392,188 14,623,054 15,204,792 37,289,664 11,663,130 15,566,396
REETIRMIEGHES) | 777.414,367 754,131,294 728,412,702 747,416,617 764,465,508 768,491,975
%Zﬁﬁ(mgﬁ) 4,455 4,455 4,455 4,454 4,454 4,454
RINAZE - 95,999,999 - - - -
(B) &f& 7,816,448 56,313,187 7,263,795 22,116,454 7,795,183 11,296,623
KL - 48,000,000 - - - -
RINEED FoE 7,071,042 7,077,808 6,473,814 6,502,035 6,534,077 6,618,116
ES/N: Sk - 406,504 - 14,849,881 410,370 3,943,253
ES/NEEESE 740,265 818,045 773,807 743,242 823,681 703,330
ZDRILERA 5,141 10,830 16,174 21,296 27,055 31,924
(C) {iEEHLE(A—B) | 784,994,562 808,445,615 736,358,154 762,594,281 768,337,909 772,766,202
TTA 883,880,283 884,726,009 809,226,858 812,754,497 816,759,740 827,264,527
REREBIETE | & 98,885,721 | A 76,280,394 | A 72,868,704 | A 50,160,216 |~ 48,421,831 | A 54,498,325
(D) ZEIEROLK 883,880,28300 | 884,726,00900| 809,226,858001| 812,754,49700| 816,759,74000| 827,264,52701
1 /0% B#fHE(C /D) 8,881H 9,138 9,100 9,383 9,407H 9,341H

* 511 20KICHT HITTAEAFE81,795,886F, S(ERHAR] (551138~551188) PICHIT 2BNRETALRFS53,149,742M. EIRKITAZEF107,681,101MHTT,
#2511 8HIRDFTEOH =S Y OMEESF9,341HTY,
* 551 1 SHARDIGEELERN LA Z TE > TH Y. TDERRF54,498,325MTY,

WiER DR £1138 B2020648148 E2020658128 1168 BH2020675148 E2020%F 8 5128
1148 52020658138 E2020668128 £1178 52020685138 =2020% 9 5148
1158 B2020668138 F2020678138  H1188 2020695158 %2020%105128
I E £ 113 #9 | %= 114 # | % 115 # | = 116 £ | % 117 #W | % 118 5
(A) BAZ IR 4,677,154/ 4,502,678M 4,167,2378 3,328,7790 3,853,668M 3,583,431
SEEAS 4,677,471 4,503,086 4,167,705 3,329,045 3,854,284 3,583,770
ZEFIS - - 18 12 - -
HLFIR A 317 | o 408 | o 486 | & 278 | & 616 |~ 339
(B) HifisE455EiE4 | ~ 1,585,878 26,092,873 |~ 13,348 26,645,328 5494375 |~ 1,656,910
FE 11,808 26,202,885 173,908 27,006,070 5,496,873 15,311
b=t A 1597686 |4 110012 |2 187256 |& 360742 |-~ 2498 | & 1672221
(C) {SE3RAS A 745405 |~ 823735 |~ 779,163 |~ 748388 |~ 829440 |~ 708,199
(D) SEEES(A+B+C) 2,345,871 29,771,816 3,374,726 29,225,719 8,518,603 1,218,322
(E) BiEB@EUEES | £144,781,359 | A145771,654 |~109,553,530 |~107,406,355 |~ 81325795 |~ 75,878,557
(F) EhfSsEAiEmMS | 50,620,809 46,797,252 39,783,914 34,522,455 30,919,438 26,780,026
EHZH8M%)  |( 375.761.794) |( 372.979.871) |( 338:684.757) |( 337.063.759) |( 335454779) |( 336.710,506)
(FEIERIENEE) [(4325,140,985) [(A326,182,619) |(~298900,843) [(A4302,541,304) |(~304,535,341) [(A309,930,480)
(G) BEHD+E+F) | ~ 91,814,679 |~ 69,202,586 |~ 66,394,890 |~ 43,658,181 |~ 41,887,754 |~ 47,880,209
(H) NS ERS A 7,071,042 |~ 7077808 |~ 6473814 |~ 6502035 |~ 6534077 |~ 6,618,116
REAHERS(GHH) | o 98,885,721 |~ 76,280,394 | A 72,868,704 |~ 50,160,216 |~ 48,421,831 |2 54,498,325
EisstEEse | 47481516 44,100,868 36,698,174 31,266,053 27,897,134 23,037,142
(EMZ1824%)  |( 372.622501) |( 370,283.487) |( 335599.017) |( 333,807.357) |( 332.432.475) |( 332.967.622)
(FEIERIENEE) [(4325,140,985) [(A326,182,619) |(~298900,843) [(A4302,541,304) |(~304,535,341) [(A309,930,480)
i tne 146,367,237 | 2120,381,262 | 2109,566,878 | & 81,426,269 | ~ 76318965 | & 77,535,467

(E1) SFEHMEEICIHEFERMICHN T HIHEREEIEZSHCRRUTCHIET,
(E2) ENEtEREERL G, BIESERETALDEEZVV, TTAZ OB aRE LT,
(£3) WEHEEDSTEBREF T NEHEEDSTEBE (&) | Z2IsRZT0,

LO%5EEFFEmE U TRESNE T,
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A OKEESEFHBET 7 VK (BEERE) KRV - 0-X (BADER)
WIS ECEDEEBIE (K&F)

I8 B £ 113 # % 114 8 % 115 # % 116 8 £ 117 # % 118 H
(a) REERBORESE NG 3,931,749H 4,381,424H 3,388,074H 3,245,633H 3,511,773 2,875,232H
(b) REEFEOBMISTESEE 0 0 0 0 0 0
(c) NEsFHEEE 375,761,794 372,979,871 338,684,757 337,063,759 335,454,779 336,710,506
(d) DECEERBIIE 0 0 0 0 0 0
(e) ZHpkug&E(a+b+c+d) | 379,693,543 377,361,295 342,072,831 340,309,392 338,966,552 339,585,738
(1) 7,071,042 7,077,808 6,473,814 6,502,035 6,534,077 6,618,116
(g) BRHNENSE(e— )| 372,622,501 370,283,487 335,599,017 333,807,357 332,432,475 332,967,622
(h) SEERDHM 883,880,283[0 | 884,726,00900 | 809,226,85800 | 812,754,497 | 816,759,74000 | 827,264,527

IN it P2l fic &= D D) 0 5 B
F13M|F 114 8|5 115 81|56 116 83|56 117 H9 | 56 118 HF
1 HhOXYRES 80H 80H 80H 80H 80H 80H

O <HNEEBREI—X>ZIFAOADHKSIETNEEF. REBREOEEMEACE IV TEIBNICBREVCLE U,

- DEEICF. BHERVERSD [EENEE] & FFEHRVERD [TALRE WRINES) | PHUET.

- DECSE B R OEEMEANERITTA L BRI FERITAZ L H5E(CE. DEEDRENMEBNEE LRI ET,

- DB EHROBEMENERITAZ TOHGICIE. TAZWHDEN TALREE ERINEkE) . B OENZBHEST
EE

- TALRE (FRIDEE) MREUCESIR. DESREFICHITI2ELOZHEDOERITAN SHEZTAILRE FRlDE
&) ZERUCEED. TOHROELCDZTEEDERITALRIET,

([ "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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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BASER)

| ®mRL-3—2 (ERHER) |

RIE30HADERER

. N ICE BofAML US High o
. 2 £ {8 Vield C\pnstraq\weﬂlndex RRILBELU—b N A fE gﬁiaaf W E
AR F AT | o (5 | BALE | Ghig B @
\Fdses pras =3 b =y N =
(DECE) NPT (BEEY) B 3% & (BEEH) B 3% %

M = % % M % % % =Pl

89HIR (20185 5 B14H) 6,342 100 & 0.5| 16,136 0.1 82.66 A0.5 — 99.1 1,470
90HIR (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 & 1.6] 16,203 0.0 82.61 A4 — 99.0 1,359
928820185 8 B13H) 6,027 100 & 0.8] 16,382 1.1 80.48 N2.6 — 99.2 1,297
938K (20184 9 B12H) 5,802 100 & 2.1 16,458 0.5 79.24 A1.5 — 98.8 1,216
948K (2018F10812H) 5,715 100 0.2 16,371 A0.5 79.95 0.9 — 98.9 1,178
958K (20185F11812H) 5,793 100 3.1] 16,322 A0.3 82.29 2.9 — 98.8 1,197
968K (2018512812H) 5,528 100 | & 2.8 16,103 A3 82.09 AN0.2 — 99.2 1,379
9788 (20194 1 B15H) 5,231 100 & 3.6| 16,256 0.9 78.12 A48 — 99.4 1,298
988K (2019F 2 B120H) 5,179 100 0.9] 16,560 1.9 78.10 A0.0 — 98.9 1,289
Q98K (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
101H3R (20194 5 B13H) 5,058 60| & 4.1 17,088 A0.0 76.61 A3.9 — 96.7 1,164
10283K(2019% 6 B12H) 4,965 60| & 0.7 17,205 0.7 75.57 A4 — 98.7 1,103
10383 (20194 7 B12H) 4,943 60 0.8| 17,403 1.2 75.78 0.3 — 98.7 1,083
10483 (20194 8 B13H) 4,616 60| & 54| 17,336 0.4 71.22 26.0 — 99.2 999
10583K(20194 9 B12H) 4,738 60 39| 17,615 1.6 74.27 4.3 — 98.6 1,015
10683K (20195108 15H) 4,649 60| ~ 06| 17,574 A0.2 73.42 AN — 99.3 972
10783R (20195 11812H) 4,684 60 20| 17,671 0.5 74.80 1.9 — 99.5 982
10888%(2019%128126) 4,621 60| & 0.1 17,813 0.8 74.61 0.3 — 98.7 948
109837 (20204 1 B14H) 4,730 40 3.2| 18,149 1.9 76.05 1.9 — 99.1 967
11088K (20205 2 B12H) 4,541 40| & 3.2 18,223 0.4 73.74 A3.0 — 98.5 892
1118320204 3 B126) 3,874 40| ~13.8| 16,903 NT.2 67.72 8.2 — 98.5 758
11283 (20204 4 B13H) 3,657 40| &~ 46| 16,107 N7 68.57 1.3 — 99.5 696
11383K (20205 5 B12H) 3,726 40 3.0]| 16,387 1.7 69.21 0.9 — 98.1 707
11483K(2020% 6 B12H) 4,068 40 10.3| 17,264 5.4 72.65 5.0 — 99.2 763
11583K(2020% 7 B13H) 4,097 20 1.2 17,367 0.6 74.23 2.2 — 99.0 765
11683K (20205 8 B12H) 4,362 20 70| 18,116 4.3 76.04 2.4 — 98.1 791
11783%(20204 9 §14B) 4,460 20 2.7 18,099 0.1 77.26 1.6 — 99.0 794
118837(2020%E108126) 4,413 201 & 0.6 18,227 0.7 76.23 AN1.3 — 99.5 775

CE1) BEMEBOBZERFDEEIAH,

(E2) ICE BofAML US High Yield Constrained Index (KRJLR—X) (&, ICE BofAML US High Yield Constrained Index (K RJLN—2X) @
RF—9ZbE(C, BT7YRFEHZ10,000&E UTAHZ Ty BYRIAY MHEELICBDTT,

(E3) BonEHF. BEMENORRZEZEL T, BUMATEEEHDREZRALTVET,

C£4) 7%%[/ b FEBICHITINEEEYEETERSOMEZD & ICREGEHRARDTED DFHETECIVELEINZ V- M ERALTVE

(£5) ?e%ﬂlﬁ(éﬁ BHIRHARMICKIBEICHE > TEESNZBEN BV E T, LERDEHIEBETAVEST—IZFBALTBUET.
(£6) RHMBEALER, YP—T7 Y ROPALEZELT 7Y FMR—X ([THEUBDESHE T,
CE7) REEALRSHHRTHECHLES @RRHES) BRrUESEYEREET,
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FAUKERENHET 7 VK (BEERE) KRRV - - (BASEDR)
® » A
ERRE
BEMRREDHRICDONT

(M) (f8H)
5,000 20

4,500 TN 15

W
4,000 M 10

3,500 5
3.000 0
FLVI2HR  SB113HK F11488K FUISHR  HBI16HER ELUI7HR  HBI18HEK

(2020.4.13)(2020.5.12) (2020.6.12)  (2020.7.13) (2020.8.12) (2020.9.14) (2020.10.12)
— BN (3 —oikSERESEME (Fi#) MEERER (B

* NEEHEREEEMEBEE. DS BHAH) ZHEBICEREULCDDEHFFUTEELZDDT, 77V RBADRENR/N T + —VVA%RY
HDTY,

*DEEEBRETDINESNICOVNTIF., BESIEZNTHAHDI-RICKWERIFT (DEEZEHNICHRET D2 I—ADBVWIT 7Y RbHhY
FY) . Flee T7 YV ROBAMEBICKL Y EREHFDERBIET. LIeh'>T. BESTDEEDORRZRITODTIFEHY FEA.

BEE(HEE - R
F11388 : 3,657H
F1188K 1 4,413 (BHLAnECE160M)
B & ZE:255% (DEEBREN—X)

BEEMEDOE B EENER
GIM-USNA - A=JLF (AUDTSR) "DREZBU T, KRILETD/NA - A4 —)LNMESS
(CIREUL. KNIVETOEEICH U TKRNILEY / REIVBVWDRBEE ZITVE Uz, R FIVHRH
TER (B%) LrEn. &S SOMEBIRABRIU/NA « 4 —)U RESFEEDO LRSS RICHESL
feZENnS. BEMEBAF EFUE Uz, <HULIE BRERREICOVT] ZISRIES L,
G IM-USNA - A4—=JLF (AUDZSRX) :GIM rISRAE=USNA - A—JLR - KRV
F-T7r2EF AUDZISX
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BASER)

e B B | 2 F BT |Gumuien |FEVBBU—Fp g SHEE

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

M % % M % % %

(HBE) 20204 4 B13H 3,657 — 16,107 — 68.57 - — 99.5

51138 48X 3,680 0.6 16,224 0.7 69.84 1.9 — 98.1
(HAR) 20204 5 A12H 3,766 3.0 16,387 1.7 69.21 0.9 — 98.1

(HiE) 20204 5 A12H 3,726 - 16,387 - 69.21 - — 98.1

1148 5 B=X 3,958 6.2 17,025 3.9 71.35 3.1 — 98.3
(HAR) 20204 6 B12H 4,108 10.3 17,264 5.4 72.65 5.0 — 99.2

(i) 20204 6 B12H 4,068 — 17,264 — 72.65 - — 99.2

2511588 6 B=% 4,048 A~ 0.5 17,169 A0.6 73.88 1.7 — 98.3
(HAR) 20204 7 B13H 4117 1.2 17,367 0.6 74.23 2.2 — 99.0

(i) 20204 7 B13H 4,097 — 17,367 - 74.23 - — 99.0

1168 7 B=X 4,247 3.7 17,957 34 75.37 1.5 — 98.4
(HAR) 20204 8 B12H 4,382 7.0 18,116 4.3 76.04 2.4 — 98.1

(HiE) 20204 8 A12H 4,362 — 18,116 — 76.04 - — 98.1

1178 8 Bk 4,438 1.7 18,161 0.2 77.50 1.9 — 99.4
(HAR) 20204 9 B14H 4,480 2.7 18,099 0.1 77.26 1.6 — 99.0

(HiE) 20204 9 B14H 4,460 - 18,099 - 77.26 - — 99.0

2511881 9 BX 4,295 N 37 17,927 A1.0 75.49 AN2.3 — 98.9
(HAZR) 2020%E10812H 4,433 A 0.6 18,227 0.7 76.23 VANIG| — 99.5

() BREBEMBARDERAS. BERIFHEL,
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A OKEESEFHET 7V K (BEERE) KRRV - I-X (BADER)

BERIEICONT (2020.4.14~2020.10.12)

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

KENA - A —ILRMESFHHIE. FRB CREEMBERBHIEESR) (CKDERMEIROE-EPAE
BFTIC R D RRERRIJIRNBERIFEDTFREN, BERHE IV BBOCREREFHERDF LT, S1E
AHERICHBVTIE, KPBEFROREPHEIOFT DAV ADBEBILERREDNMRSMRER>TTET S
BEHODRESNICHOD. HEHIBROENICKDEHEEDBER YD I F VEENDIFRENBEZ T
XAULFE U,

NAEES
KPVEFRHTERUE UL,

SRNIVABSE. FEIOST DALV ADRELRES 2 K P AKPEROELICHT DBIOBIVRENS
FERICHE T 2REDRESNCHO0, BESEOBREVPHMEIOST DAIVADDT T F VERFENDHA.
EZ2VEBMEREZRIT T, SERBARICNITTERULET U,

WEREMR
RBA (F—XSUPEHIRIT) FBEREMZ0.25% TIBABEF LT,
FRB CREEFHERGEIEER) FBERESHNDOFBEERL YV 7%Z0.0~0.25%TRABEF LT,

BIEREARICH TS [SkDERSE |

| P

FEUT,. GIM-USNA - 4=)UR (AUDIZR) "DREESZSAICHEDZEICLDT.

KRIVBTDNA « =)L REENSDINGFDIEFH. RRILDOAEBBELNGOESEDHSULEF T,
BGIM-USNA - 14=ILF (AUDZISR)

FEUTKRIVETD/NA « 4 =)L REFITKREL. KRIVETDEEICH U TKRILFTY BRI
BLDABEE|ZTO LT, GREMEDBEERGIHEELTE UINEDBRZDSUET, /N1 - 1 —
U RESDEHANUERUTIE. MEAT7 v IPOMICED<ERSRERZER/UICEBRZRET 25
#HTY,

WA - IR— - IF—=T7UR
MENEPEEDZEM(ICKEE L. BHOEEBEYI—IL - O—VEICKDERZITOHEH T,
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BASER)

IR—BMT7FUFICDONT (2020.4.14~2020.10.12)

mET77VR
LIT7UREFE. GIM-USN\A - A4—=)LK (AUDZIR) &9470 - Xx— - XPF—=T 7V RI(C
BETDI7VYR - FT - TV XTHY ., BERPZECTG IM-US/NA - 41—JLR (AUDZ
TRA) "NDEREBGZESMICHITLE Ul
BGIM-USNAL -A4=]LF (AUDZSX)
FEUTERIVETDNA - A —)UREEEDLOICHREL. XRIVEBTOEECH U THKRILFEY
SERIVBEVDAEBEG|Z{TD LT, ERMEDBERIHNREELTE UCNBOERZDHSUE U, /)
A - A=)V RESOHEFANICELUTIEF. SIEHERNLT Y POCE D BRIERERZER U
BREZTVELR,
BIAD « IR— - IYF=T7UR
MENEPCEEDZEMICEE L. RERSIYI—IL - O—VFICKDERZITLE U,

RNIFI—=TEDERICDONT

BT 7V ROEAOFHO X [FBEREELBRINYFV—IZHRIFTTHIFE .
UTDTSTEHT 7Y ROBEEMBALSEERHEDEERONL T,

(%)

12.0
100 —

8.0 - m=EEi

6.0 [ ICE BofAML US High Yield

Constrained Index (K RJLR—2X)

4.0 B
ol I = | EREUABEL— ()
201 o _Irpl héle*tF-a

-2.0
F1138 1148 11583 1168 1178 551188
(2020.4.13  (2020.5.12  (2020.6.12  (2020.7.13  (2020.8.12  (2020.9.14
~2020.5.12) ~2020.6.12) ~2020.7.13) ~2020.8.12) ~2020.9.14) ~2020.10.12)
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A OKEESEFHET 7V K (BEERE) KRRV - I-X (BADER)

SEEICONT

SFREID 1 HOBYnEcE (BhAd) (FFE [HERREOAR (1 5028Y) | O B85k
Ad) | BZETSRIEE 0,

WD BCEORERRIF TEC NmnEEDstEERE (1 503Y) | ZISRIESL

BH. BR@®ICOEFLCF. ERAFHICEDEERSECVLEETT,

WD ECFEEOAER (1 5035Y)

1138 1148 1158 1168 1178 21188

I = 2000547145 | 2020258138 | 202096A135 | 2020% /74145 | 2020£8FH138 | 202069H158
~2020%587128 | ~2020F6A8128 | ~2020& 78138 | ~2020&8H128 | ~2020%3 5148 | ~2020£105128

SHSEE #ad) (M) 40 40 20 20 20 20
SYEAEMER R (%) 1.06 097 0.49 0.46 0.45 0.45
TN (1) 21 21 20 18 20 16

T DINEEINE) @) 18 18 — 1 — 3
BHRRU DU RER (B) 792 773 774 773 774 771

CE1) [HHOWNES] & MBEEREOEIFNG] BLU [REEREOEMESTESRLG] NoNRICHIEUCERTY, Fo. [BHHONGEMUN] (& INmREE
] BKRU [DEERETIE] DSPEICHHUICEETT .

(£2) ARBEFBTTSY. BEONE E SHONFBUANDESTHSIANEE BAH) ([CERULBVWEENH) ET,

(£3) DS ONEAEMBLFFSMOELE BhAd) OHREEME (DiEAdD) ([CHIIHET, T7 Y FONEHELFRR) FT,

lWEﬁEﬁ@J%ﬁ&(1EDéU)

1138 £1148 21158 Z£1168 £1178 %1185

(@) %"E?’bﬁ?é@ﬁﬂé%uﬂﬁ v 21.95@| v 2134@| v 21.09W| v 1834@| v 21500 | v  16.62M
(b) BEZERME DB Tt e = am 0.00 0.00 0.00 0.00 0.00 0.00
(c) N#BESE /81041 | v/ 792.36 77376 | /77376 77320 | v 773.20
(d) HEcERRE IS 0.00 0.00 000 | v 1.09 0.00 [ v 1.50
(e) éﬁﬁﬁ@ﬁﬁ%gﬁ(a +b+c+d) 832.36 81371 794.85 793.20 794.71 791.34
(f) 40.00 40.00 20.00 20.00 20.00 20.00
(8) “Hﬁ‘fsﬁﬂﬁﬁaﬁ%aﬁ(e —1) 792.36 77371 774.85 773.20 77471 771.34
() v ENULZSEBN SAEaE LLCET,

SeOEBRASH

BET7UR

FELT,. GIM-US/NA - 4—JULR (AUDZTSR) "DERELSGESAICRER DT EICKST,

KRIVETDNA - 4 —)LRESHSOIEGEDIED. BRILOBBE LN RODESEHIULET,
BGIM-USNA - 4—=ILR (AUDZISR)

FEUTKRILVETDNA - A=)V REFICHREL. RRIVETDEEICH U TKRILFEY /" RRIL
SVDAEBESIZITSZET. ﬁ?ﬁﬁ@#%h@ﬁtﬁﬁbhﬁﬁ@ﬁﬁ%@*bigoA4 A4 —
U REEOHHFANICELUTIE. RNAT Y PORICED @RS TEIRZER U IERZ#ME T 2 -
T,

WA - IR— - IF=T7UR
REEPEEDODLZEMICEEL. BHOEGBYI—)L - O—VFICKDEBERETOHHTI,
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BASER)

1 /03" OFEROR

51138~551 1888
(2020.4.14~2020.10.12)

15 S HE OB o B =
& @ | Kk =
- . o, | {ESTEREN = 4/ERHA-P O TR ETRE X (SSEERENE
LU LI ) SRR ORI 4,1 31 H T,
o BESHMNE. 77V ROBEREHE. M OEHEN., EEMEDE, %
% E 2 #) ©) | 0219) | g ey oo
REatHE. ERRSESSERAOEM. OERNTOS T 7Y ROBSE, BA%
R = .
(B8R #t) (15) | (0.356) O D T
(& 2 #) (1) | (0.016) | ZEEastnE. ERHEOSE, BIEHN SDEROETOII
D —— - | EEEETN = SERIR ORERE TN, SERIP O TSRS EO
ot : FEEIFHRIE. BMEEEE0EEOR,. 55BN AL S T
S B | BRSNS B = SR HATh DA MEESERE B S EAI DTS E I
s BMEESEE 1BE. BMEESOME DMERET 2HEICHT BFHe
zZomE R 0 0.003 | ZDfhEA=SERDDZDMER, SIERIADDFSZHIED L
G- 0) | (0.003) |EEBAR. BETEAZCIIND 7Y ROBEAECHRDER
(Z O fh (0) | (0.000) |{SEEEHOINEZ(CRET 3 ZDMOER
5 Bt 25 0.595

HURERTY,

EED

SHERAPDOER (EEHDOHM DD EDFHERZSD) 1SEN. BHICK > TRBEEOMICEN G D/2h. BEOHMEDOHEEICIVE

BRHFEECEICHRBZEMBAALTHIET,
BHEF 1 AOHYDENTNOEASEZ SERAPOTIELEMEATHRUTI00ZRUICED T, IHREIUKRGZELBAEALTHY

BHFANTVB YT =T 7Y RIH2IBE. TEELFHE. BMESEE HELUZOMERR. BZYT—T 72 MOIA > 28D S

B, IDT7YRICHIET 2DDESHET . HHPANTVRRERETNE (WF—T77 Y RERKR<, ) "H2EE. SBEOEAIF. HX
BREGTASEI I S LBRZSHETA. BH. SHREETIFOBEIDSERRFERICHSIT2D [1 HOHYOERDEM] HEETE
2HDICOVNTIEF AL T 7Y ROME| (CRRIDTEELTHIFD,
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A OKEESEFHET 7V K (BEERE) KRRV - I-X (BADER)

s

WFSEER

SEEH N

SERHPDER - BE(CHD > CBROERZ. PO HIRMIEOMICHPOTHREAEMEE (105Y) ZF
UTEECRRUTCHERER () [$1.90%TT,

EREEERSN
0.13%

EREEER
&iE=M)
0.44%

EREIEER
0.58%
feizER
1.90%

ZOHER
0.01%

EREEE
VTG EREEEA

(%fﬁf) (BRFE=%)
0.71%

BEEE (D+0+0) 1.90%

DCDT 7> ROBADHE 1.19%

QBRELT 7 Y ROERBEEADLE 0.58%

ORELT 7V ROERSEERLUNDLE 0.13%

1) OD&RIF. 1 AOXRYDEBREMICEVWTHVWEEEEACKUEBEULEHDTY,

C¥2) SBAIG. RAIEULT. SEFHH. TELZSTFEHBRIOEMEESEE HESHE B Ao

(F3) BHEXREF., FXRBEUETT,

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

CE5) ONERIG. YH—T7 Y RO >BRAZESH. BELT 7Y RO >lcBAZESHEFEE A,

(X6) ONERAEQONERIE. 5t ESNICHENERDIEENHIET,

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

J

19



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

WSEES LUREIDIRR
IR E(SFER A
(2020%F 4 1481520206108 128F T)

R_B B % 113 B ~ %5 118 #
g i 7 0l
O = g | O ¥\ & &
0O M 0O T
SNE GBER) 482.89135 | 34,044 [1,448.86478 | 106,600

(1) BfE. NAEREEFED SO NICDERICRDBRENESHET,
(E2) SBEFEEURE,
(E3) BEADRARBIFIIE T,

WEEGEELR
KREEESE R
(20204 4 B145H520206108128% T)
£ 113 ot ~ £ 118 ]
=5 F 58 7
fizd A O & 28 | o fizd A O & E8 | FHE1H
+0O M M +0O FMH M
GIM TRUST-US HIGH YIELD BOND GIM TRUST-US HIGH YIELD BOND
FUND-AUD CLASS (7~ >zii) |1°3.804821 10300 66 | FUND-AUD CLASS (71~ >z || 448806478 | 106,600 /3
1) SBETELRS.
(T2) 2BOBGFFITET,
BFZERFRA & DEE RS WS EEEHEDER
2020410812884
BIERHAPICHIF2FZEREBRAEDOEE|FH Y FE . o = 118 B =
hoo 8 ¥ b @ %
. FMH %
WEAEERMAR o . G EHEE S 771,641 98.9
M IZ7VRFT - T7 VA EANEFTEET 7 FAT - R— P —TF IR 22 0.0
F DBEHH I O0—V% Z0ft 8,484 1.1
N . ES] 118 =t N ST EEALEE 780,148 100.0
- I %) ORI BETRC
SNEIREEEZ RS F0O FH %
(TARVES)
GIM TRUST-US HIGH YIELD
Gl JRUSTS HIGH  YIELD lo73090848 | 771,641 99.5
E1) LEHG. RAEREICN S 5 FORDLE.
(T2) FHBEOBLFBETEC,
(2) HIREETHRS
E120K] = 118 B &
& E:| ” oy e
0 ®|0O | SF i 8
F0O F0O FH
AT XR— - IF—=TF7UR 22 22 22

() BARBIEIE T,
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T4 OKREEEFHET 7

BEE. 8. TF8SSUBEHEDRS

VR (BE&ERE) KRRV - - (BADEDR)

(20205 8120). (2020 6H8128). (20207 213H). (20208 812H). (2020F9814H). (2020%108128)IR%E
5 =] £ 113 B K £ 114 B XK % 115 B K % 116 H K £ 117 B XK £ 118 B KX
(A) BE 727,339,092H 771,362,122 772,024,883H 799,234,652 803,336,152 780,148,769H
J—-)b-O0-VEF 13,416,194 14,197,353 14,803,279 23,030,247 17,046,056 8,484,211
REEERRI(ES) 693,899,916 757,141,789 757,198,624 776,181,427 786,267,118 771,641,580
%*;27)3?;(5@55) 22,982 22,980 22,980 22,978 22,978 22,978
ENIONH 20,000,000 - - - - -
(B) &f& 20,091,418 8,267,862 7,011,054 7,646,752 9,182,903 4,402,173
B/ 10,000,000 - - - - -
ES/NIE Pl 7,593,501 7,504,093 3,734,287 3,629,149 3,560,950 3,515,610
RILEE 1,830,428 2 2,485,849 3,230,326 4,745,805 153,018
RILSFEERIN 662,877 753,908 775,703 766,785 849,753 702,289
ZTDRILER 4,612 9,859 15,215 20,492 26,395 31.256
(C) fEELBR(A-B) 707,247,674 763,094,260 765,013,829 791,587,900 794,153,249 775,746,596
TR 1,898,375,350 1.876,023,386 1.867,143,850 1.814,574,987 1.780,475,237 1.757,805,009
TEREE RS |21,191,127,676  [21,112,929,126  |A21,102,130,021 |~1,022,987,087 |~ 986,321,988 |~ 982,058,413
(D) ZESEFSO% 1,898,375,35000 | 1,876,023,38610 | 1,867,143,85000 | 1,814,574,98701 | 1,780,475,237001 | 1,757,805,00900
1 HOSYEEHE(C/D) 3,726H 4,068 4,097H 4,362 4,460 4,413H

* 511 20KICH T BITAERF1,903,456,575, SRR (51138~51188) PICHIT2ENRE

#2511 8HIRDFTEOH S Y OMEESF4,413[TY,
* 5511 8SHRDIMEELERN LA Z T > TS Y. TDEERIFI82,058,413[ T,

TUAERIF 25,255,727, E#HITAEEE170,907,293M T,

WiEEOKR £1138 B2020648148 E2020658128 1168 BH2020675148 2020 8 5128

1148 52020658138 E2020668128  £1178 52020685138 =2020% 9 H148

1158 B2020668138 2020678138 H1188 52020695158 20206108128
I E £ 113 #9 | = 114 # | % 115 # | = 116 £ | % 117 #W | % 118 #
(A) BSZIRES 4,302,149 4,047,326/ 4,272,736/ 3,379,150/ 3,985,396/ 3,630,287M
SEERNS 4,302,519 4,047,801 4,273,028 3,379,409 3,985,757 3,630,567
SERS - - 16 22 1 2
THFIR a 370 | & 475 | 308 |4 281 | & 362 | & 282
(B) FfisE4s5EiaL 16,949,532 68,369,267 5,725,056 49,132,811 17,871,338 | ~ 7701601
FE 16974197 69,137,973 5,889,082 50,054,034 17,924,536 543,660
FEE A 24665 o 768706 |& 164026 |~ 921223 | & 53198 | & 8245261
(C) (SRS A 667485 |~ 759159 |~ 781,077 |~ 772095 | ~ 855656 | ~ 707,150
(D) SHEES(A+B+C) 20,584,196 71,657,434 9,216,715 51,739,866 21,001,078 | ~ 4778464
(E) BiSAMRMiIEES |~ 589,987,127 |2 565264416 |-~ 492777904 |- 473032539 | 2416382178 | ~393,469,534
(F) EBIESEEEmS |~ 614131244 |~ 611,818051 |~ 614834545 |~ 598065265 | ~587,379938 | 580,294,805
EMZEME) | 153.846394) [( 148650,115) | 144472637) |( 140405375) | ( 137.667.576) | ( 135915,046)
(FEIERIENE (& 767.977.638) |(& 760.468.166) |(& 759307.182) |(& 738470640) | (A725047514) | (A716,209.851)
(G) BEH(D+E+F) | A1,183534,175 | A1,105425,033 |~1,098395734 |~1,019,357,938 | 982,761,038 | 978542803
(H) N8RS A 7593501 |~ 7,504,093 |~ 3734287 |~ 3629149 | & 3560950 | -~ 3515610
REGHERS(GHH) [ £1,191,127,676 | £1,112,929,126 | 21,102,130,021 |~1,022,987,087 | 2986321988 | ~982,058413
ENETEEES | A 617557605 |4 615317,255 |~ 614834545 |~ 598,166,359 | 587379938 | 4580622501
EMZEME) | 150.419.943) [( 145150911) | 144472637) | 140304281) | ( 137.667.576) | ( 135587.350)
(FEIERIENE) (& 767.977.638) |(& 760.468,166) |(& 759307.182) |(& 738470640) | (A725047514) | (A716,209.851)
DEEBITIS - - 204617 - 268,460 -
BRERS A 573569981 | A 497,611,871 |~ 487500093 |~ 424820728 | 2399210510 | £401435912

(E1) {SEEHMI(CIHEFEHRMICN T D HBERBEEIRZSD CRRLTHEIFT,

(X2) ENEtEREE L,

ENEEEETALDERZN, TAZ TODHGIFERE LT,

(E3) WEHEEDstEBEF T INEDECEDEEERE W) | ZIsRETN

+tO3BEEAmE UTHEEINE T,
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TAOKESEAHMBET 7V K (BEERE) KRRV - I-R (BASER)
WIS ECEDEEBIE (K&F)

! =] % 113 8 £ 114 #H % 115 8 £ 116 # % 117 8 % 118 H
(a) BERFREOESF NG 4,167,050H 4,004,889H 3,938,904H 3,329,427H 3,829,410H 2,923,137H
(b) BEAREOBMISTESER 0 0 0 0 0 0
(¢) INEEEE 153,846,394 148,650,115 144,472,637 140,405,375 137,667,576 135,915,046
(d) DECERBEIE 0 0 0 198,628 0 264,777
(e) SHpEkNg&E(a+b+c+d) | 158,013,444 152,655,004 148,411,541 143,933,430 141,496,986 139,102,960
(f) P 7,593,501 7,504,093 3,734,287 3,629,149 3,560,950 3,515,610
(g) BigUDENZ&(e — )| 150,419,943 145,150,911 144,677,254 140,304,281 137,936,036 135,587,350
(h) ZEEROH 1,898,375,3500 [1,876,023,386 |1.867,143,85000 |1,814,574,9871 |1,780,475,237 |1,757,805,0090

IN it P2l fic &= D 2) 0 5 B
F13M|F 114 8|55 115 81|56 116 83|56 117 H9 |5 118 HF
1 HhOsZYVHES 40M 40M 20M 20M 20M 20H

O <HNEEBREI—X>ZIFAOADHSIENEEF. REBREOEEMACE IV TENICBREVCLE U,

- DEEICF. BHERVERD [EENEE] & FFEBRVERD [TALRE WRINES) | PHUET.

- DECSE B R OEEMEANMERITTA L BRI FERITAZ L H5E(CE. DEEDRENEBNEE LRI ET,

- DB SHROBEMBENERTAZ TORHEICIE. TAZWHDEN TALRE ERINEkE) . B OENZBHEST
EE

- TALRE (FRIDEE) AREUCESIR. DESREFICHITELOZHEDOERITAN SHZTALRE FRlDE
&) ZERUCEED. TOHROELCDZTEEDERITALRIET,

([ "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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TAOKREREAMET 7V F EEERE) JSJL L7V - (BASER)

[ ISYIL-L7IL-0—2 (BRANER) |

RIE30HADERER

B o# B @ | Vel o | 27D LT BEEs
i ke ield Constrained Index - I ar e | 1BEES .
® BB hrnA-z |8 L - MEHE sags BEE
HEE) A H | A th (BEEH) = th (BEIEH) 8 | " AL ™ N
DT | BEXE|T B E K| g 5& =

M M % % M % % % BAH
918K (2018% 5 H14H) 3,686 45| ~ 2.7 | 16,266 0.1 30.36 | A 4.1 — 99.4| 16,007
928K (20185 6 B12H) 3,597 451 A 1.2 16,331 0.4 29.73 | A 2.1 — 99.1 14,932
938K (20185 7 B12H) 3,440 45| ~ 3.1 | 16,334 0.0 2893 | & 2.7 — 98.7| 13,935
9483k (20184 8 H13H) 3,425 45 09| 16,514 1.1 2861 | & 1.1 — 99.2 | 13,054
958K (20184 9 B12H) 3,168 30| & 6.6] 16,590 0.5 26.86 | A 6.1 — 994 | 11,868
968K (2018F10812H) 3,496 30 11.3| 16,503 A0.5 29.67 10.5 — 98.5| 12,571
978K (2018%F11812H) 3,516 30 1.4 | 16,454 0.3 30.54 2.9 — 98.9| 12,299
983k (2018%F12H12H) 3,290 30| & 56| 16,232 AT1.3 2910 | & 4.7 — 99.4 | 11,074
99HiR (20194 1 B15H) 3,318 30 1.8| 16,387 0.9 29.31 0.7 — 98.3| 10,923
100882(2019%F 2 B12H) 3,360 30 2.2 | 16,694 1.9 29.43 0.4 — 99.2| 10,825
10183KR(20194 3 B12H) 3,315 200 & 0.7] 16,863 1.0 2901 | & 1.4 0.0 989 | 10,779
102837 (20194 4 B12H) 3,400 20 32| 17,234 2.2 2895 | A 0.2 — 98.8| 10,245
103882(2019F 5 A13H) 3,203 20| & 5.2 17,226 A0.0 2774 AN 4.2 — 99.4 9,498
10483K(2019% 6 B12H) 3,277 20 29| 17,343 0.7 28.14 1.4 — 98.4 9,385
10583 (20194 7 B12H) 3,376 20 36| 17,543 1.2 28.90 2.7 — 99.5 9,389
106882(2019F 8 A13H) 3,114 20| & 7.2 17,475 0.4 2645 | A 85 — 98.7 8,224
10783K(20194 9 B12H) 3,111 20 05| 17,756 1.6 26.56 0.4 — 98.6 8,036
10888£(2019F 108 15H) 3,071 200 &~ 06| 17,716 AN0.2 2626 | A 1.1 — 99.0 7,800
109882 (2019E11812H) 3,073 20 0.7 17,813 0.5 26.32 0.2 — 98.7 7,644
110882(2019F12812H) 3,076 20 0.7 17,957 0.8 26.34 0.1 — 98.9 7,535
1118R(2020% 1 B14H) 3,172 20 38| 18,295 1.9 26.58 0.9 — 98.8 7,593
11288R(2020F 2 B12H) 2,985 20| ~ 53] 18,370 0.4 2536 | & 4.6 — 99.0 7,020
11383K(2020% 3 B12H) 2,416 20| A18.4 | 17,039 NT.2 21.70| A14.4 — 98.3 5,611
114837 (2020% 4 B13H) 2,191 20| &~ 85| 16,236 N4 7 2118 | & 2.4 — 98.4 4,955
115882(2020F 5 A12H) 1,907 20| A12.0] 16,519 1.7 18.47 | ~12.8 — 97.0 4,255
1168AK(2020% 6 B12H) 2,281 20 20.7 | 17,403 5.4 21.45 16.1 — 98.0 5,023
11783K(2020% 7 B13H) 2,125 10| & 6.4 17,506 0.6 20.06 | & 65 — 99.0 4,576
118882(2020F 8 A12H) 2,175 10 2.8 18,262 4.3 1980 & 1.3 — 98.2 4,577
11983 (20204 9 B14H) 2,239 10 3.4 | 18,245 A0.1 19.96 0.8 — 99.0 4,649
12083K(2020%F 108 12H) 2,135 10| & 42| 18,374 0.7 19.10| & 4.3 — 99.4 4,404

CE1) BEMEBOBZERIIDEEIAH,

(£2) ICE BofAML US High Yield Constrained Index (KRJLR—X) (&, ICE BofAML US High Yield Constrained Index (K RJLN—2X) @
RF—97ZbE(c, BT7YRFEHZ10,000& UTAH7Z Ty BYRIAY MHEELIZBDTT,

(E3) BHDEHE BEMEBEORRZEEL T, BUAIEEEHOREZRALTVET,

CE4) BRBL— K. SFHEBICHISINESEYBETEREOMEZD & ICREBERRNTEDDFHEFECIIVERINZ V- ERALTVE
ED

CE5) EHERF. BEHIREESMICKIVBECHE > TEBESNDBENHIET, LELOEREERTNIEET—IZERLTEUET,

(£6) RHMBEALER. YP—T7 Y ROEALEZELT 7Y FMR—X[THBE UL BDESHE T,

CE7) REEALRSHHTHECILES (@RHES) BRrUESEYEREET,
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TAOKREREANMET 7V F EEERE) IS5 L7V - (BASEDR)

% 1238
BAMEESOHRBICONT

(3 ) (i)
2,600 100

2,400 M 80
AN -~
2,000 V\j\/ 40

1,800 20
1,600 0
FIV48R  51158K #11685K FI7ER  S118HER F1198R  5512081K

(2020.4.13)(2020.5.12) (2020.6.12)  (2020.7.13) (2020.8.12) (2020.9.14) (2020.10.12)
— BAEMER (3 —HEkSERESEME (Ei#H) MEERER (B#)

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

* PESEBIRETINESHNICOVTIF. BBESFANTHHDOI-RICKIIRBIFT DRESZEBINICHIRET D I-ADRBNIT 7 RbdHh
FI) o Flew T7Y ROBAMECKIFHEHORBIE T, LN > T BESTOEHDKRZZRIDDOTIESB I FEA.

WEAE(EE - xR
115881 2,191
12088k 1 2,135 (Bi#AnBCE80M)
B & =:112% DEEHREN—X)

DEEMBEOFZEHER
GIM USNA - A4—JUR (BRLIZR) "DXRE=ZBEUT. KRIVETD/\A - 4—»#@%
[CIREL, KRIVBTOEEICHUTEKRILEY /TSI - U7 IVBVOEBEES | ZTWE U, 7
iﬁw U?NH%H?T%(Wm)b?blﬁ\E%Db@ﬂqubE§Wﬂk$%7U\7A
(BFEELDDINE) . /\A + 41—V RESMED EEN TS RICHFS L. BEMEAIF R UF U,
<hULIE BIREEEICDOVT] 728l IET0L,
¥GIM-USNA - 4—)ULR (BRLZSR) :GIM rSAK=USNA - A—)LR - KRV
R.-TJr»YR BRLISR
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TAOKEEEFHET 7V F (BESERE) JS5IIL - L7V O-R (BADER)

e B B | BB F |Goumieo B8 1 < K8 s EEEE

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

M % % M % % %

(HAE) 20204 4 B13H 2,191 — 16,236 — 21.18 - — 98.4

£51 1588 48X 1,950 2A11.0 16,355 0.7 20.01 A 55 — 97.8
(HAR) 20204 5 B12H 1,927 2120 16,519 1.7 18.47 AN12.8 — 97.0

(HAE) 20204 5 A12H 1,907 — 16,519 — 18.47 - — 97.0

211658 5 B=X 2,140 12.2 17,162 3.9 19.87 7.6 — 98.2
(HAR) 20204 6 B12H 2,301 20.7 17,403 5.4 21.45 16.1 — 98.0

(HiE) 20204 6 B12H 2,281 — 17,403 — 21.45 - — 98.0

1178 6 A% 2,093 | & 8.2 17,307 A0.6 1993 | A 7.1 — 99.3
(HAR) 20204 7 B13H 2,135 A 64 17,506 0.6 20.06| & 6.5 - 99.0

(i) 20204 7 B13H 2,125 — 17,506 - 20.06 - - 99.0

251 18H8 7 B=X 2,216 4.3 18,102 34 20.28 1.1 — 98.4
(HAR) 20204 8 A12H 2,185 2.8 18,262 4.3 19.80 A 1.3 — 98.2

(HiE) 20204 8 A12H 2,175 - 18,262 - 19.80 - — 98.2

2511988 8 Bk 2,141 N 1.6 18,307 0.2 19.55 A 1.3 — 99.0
(HAR) 20204 9 B14H 2,249 3.4 18,245 0.1 19.96 0.8 — 99.0

(HiE) 20204 9 B14H 2,239 - 18,245 - 19.96 - - 99.0

2512088 9 BX 2,068 & 76 18,071 A1.0 18.77 A 6.0 — 99.1
(HAx) 2020%F10812H 2,145 N 4.2 18,374 0.7 19.10 N 43 — 99.4

() BAREBEMBRDESRAG. BEXIFHEL,
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A OKREEEFHBET 7V F BESERE) J3IIL - L7V O-R (BASDER)

BERIEICONT (2020.4.14~2020.10.12)

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

KENA - A —ILRMESFHHIE. FRB CREEMBERBHIEESR) (CKDERMEIROE-EPAE
BFTIC K D RREBRRIJIRNBRIFEDTFREN, BERAE IV BBOCREREFHERDF LT, SE
AHERICHBVTIE, KPBEFRORELHEIOFT DAV ADBEBILRRENMRSMRER>TTET S
BEHDRESNICHOD. HEHIBROENICKDEHEEDBER YD I F VEENDIFRENBEZ T
XAULFEU,

NAEBEE
229 - UZIVERHTTRELE U,

TSI - U7IVABERE. #FEFEOBECHEIOF DAIVADD I F VHERENDBRFRIEN S
BEICHEITD2BEDESNICHON. HEIOTFT DAV ADRRRSE 2 KICHTDBMEDEE W PiRE
AN REDRIRICH SHMBIRIE, KPBORRDEX WV REZERIC, BEREARICHTITRIEL
F Ul

NIERERImR
TS I)VhREBTIEBERERZ 30, B5H1.75% KA > ~MEIETRF. 2.00% & LFE U,
FRB CKEEHHEREIEESS) FBEREMDFEERL VI 7%Z0.0~0.25% THBABEE Ui,

BIERERRICEH TS [SEDERSE ]

BT 7R
FEULT. GIM-USNA - A4=)UR (BRLIZTR) "DREESZSMUITHEDZEICKIDT.
KRIVBETDNA -« 4 =)L RESEHNSDIGEDEH. TSI - U7 ILOBEE LN PO EEEGEI(C
KBV L (EHERZDONG) OESZEHIULET,
BGIM-USNA - A4=ILKR (BRLISR)
FEUTKRIVETD/NA - A=V RERITIREL. KRIVETDEEICHUTKRILFEY /TS5
U - UZIVEVWDAEBEE|ZTDCET. EREHMEDBERETIHRELTE UINEDEBRZD S UE T,
NA « A—)U REESDHEFANICELTIE. RELT v IPOIICE D ERISIMERZER UcER %
Mg 25T,
WA - IR— - IF—=T7UR
MEMMEPEEDZ2EICEEBL. BHOEEY I - O—VEF(ICKDERZTS AT,
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TAOKEEEFHET 7V F (BESERE) JS5IIL - L7V O-R (BADER)

IR—BMT7FUFICDONT (2020.4.14~2020.10.12)

mET77VR
LIT7UREFE. GIM-USN\A - A4—=)LR (BRLIZR) &40 - X¥x— - XPF—-—T7URI[C
REITDIPYR - FT - T7VATHY . HEFAZECTCGIM-USNA - A4—)LR (BRLZ
TR) "DREBSESMITHIFUE UL,
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BT 7V ROEAOFHO I FBEREELRINYFV—IZRIFTTHIFE .
UTDTSTEHT 7Y ROBEMBALSEEBHEDBERON LTI,
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128 3 ICE BofAML US High Yield

00 ‘ Constrained Index (K RJLR—2)
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£11581 1168 H|BUI7H H1188 1198 551208
(2020.4.13 (2020512 (2020.6.12  (2020.7.13  (2020.8.12  (2020.9.14
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A OKREEEFHBET 7V F BESERE) J3IIL - L7V O-R (BASDER)

SEEICONT

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

<IEEL,
INRDECEDRERIIETE [INEDEEEOSESE (1 503Y) | ZI8BLIESWL,

B, BRBICDOEFULCF. EAAHICEDIEERASECVIEERT,
BoEREOWER (1 503Y)

2511588 21168 251178 251188 2511981 51208
18 =] 202064 R148 |2020658138 | 202068138 | 2020678148 | 20206#8F13H |202069815H
~2020%58128 | ~202066H128 | ~202067 8138 | ~202068 8128 | ~2020%F 98148 | ~2020%108128

S EE (Wadd) (M) 20 20 10 10 10 10
MEAEMEAL (%) 1.04 0.87 0.47 0.46 0.44 0.47
SHDIN (m) 15 14 10 10 10 10
SHADINa IS () 4 5 — — = =
BHRGEEBECIRER (=) 111 106 109 111 115 117

CE1) THHOWE] (& REEREORIFNG] X0 [REEFEOEMISFTESER] NoDRICALUICEETT . R,

] BRU [DEERBELE] DNSHEICHSUICEEETT .
(£2) ARBEFIBTTSY. BEONE E SHRONFEUADOSI I SIANEE BEAR) ([CERULBVEENH) ET,
(E3) HHDEREONEEMBLRFUMOELE BhAd) OHREEME (DEEAD) ([CHITIHET, T7 Y FONGHELFRR) FT,

A0Ox4)

[HHDUEELSN] (& [T

B DEEDHEEE (1
=]

v UIcsEIREE N S D EEHZst ELTVET,

Sk DR

BET7UR

5 E] 551158 51168 £1178 551188 1198 12085
(a) REERRE DEHE NG v 15178 | v 14360 | v 13.6208 | v 12138 v 13.798 | v 11.68H
(b) BBERREDEMEIES e S Em 0.00 0.00 0.00 0.00 0.00 0.00
(c) WagEE 82.47 82.51 82.55 82.56 82.61 82.63
(d) HECEREILE v 34.17 v 29.29 23.62 27.23 29.33 33.10
(e) ZHANECHREE(a+b+c+d) 131.81 126.17 119.80 121.94 125.74 127.42
(1) Dl 20.00 20.00 10.00 10.00 10.00 10.00
(g) BN EICIREE(e — 1) 111.81 106.17 109.80 111.94 115.74 117.42
[bz3)
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FEUTKRIVETD/NA « A —)URESFICIREL. KNVETOEECHUTKRILEY /TS5Y

V- U7 IWBEVDREBESZ{TD & T,
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g 28T,
WT1T - I%2— - IY—T7UR
MEEPEEDOLZEMICER L. BHADEGBYI—IL - O—VFICKDBERAZITOHE T,
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ESER

(X4) HHFANTVRIIYY =T 7Y RN'$H 2156, TEZEFHE. BMISEE RS IUZOMBRIF. BRI —T 7Y ROSILASESEED S
B, IDT7YRICHIET 2DDESHET ., HHPANTVIRERETINE (WF—T77 Y RER<, ) "H2EE. SBEOERIF. HX
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1) OD&RIFZ. 1 AOXRYDEBREMICEVTHVWEEEEACKUEBEULEDHDTY,

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

(F3) BHEEREF, FXRBEUETT,

GE4) BEET7VREGE. DT 7Y RMMEFANTVRIREETNSE KYP—T7 Y RERL, ) T,

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

(X6) ONEREQONERIE. 5t ESNICHBENERDIEENHIET,
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30



TAOKEEEFHET 7V F (BESERE) JS5IIL - L7V O-R (BADER)

WEES LU IDIRR
IRE(SFER RS
(2020%F 4 8148152020108 128F T)

R_B B % 115 B ~ 5 120 #
g i 7 0l
O | = g | O ¥\ & &
0O A 0O T
SNE GBER) 7,348.57726 | 189,528 |21,383.83139 | 573,000

(1) BNE. NAEREEFED SO NICDERICLDBRENESHET,
(E2) SBEFEEURE,
(E3) BEADRARBIFIIE T,

WEEBFERR
WSS E S
(20204 4 B148H052020108128%T)
ES 115 ) ~ % 120 5
=5 F 5t 1
& IR | FORm|  ® TEEEE % | FIHEME
+0O FMH M +0O FMH M
GIM TRUST-US HIGH YIELD BOND
FUND-BRL CLASS (74~ vazg)  [1138383139| 573,000 26
(1) SEEEELRS,
(32) SBOBMFBIETIZT,
WFERRA & DG [IRRE WIS E(SEMEDER
20204108 1288%E
HERHPIC ST 2FIZREBRAEDOEEFH Y FE = o = 120 B *
hoo 8 R 1D %
. FMH %
WEAEERMAR o . EEEE RIS 4,378,602 98,5
M 7R AT« T7 AP HEANTHEERT 7> AT wR— - wH—T7 R 157 0.0
F DBHHH ) O—V% Z0ft 66,295 15
N = 120 B & CE SRR 4,445,055 100.0
EOEEAEE N O ® |3 ® &AL = 0D FHREDBLFBETIET,
SEEEFEE RS F0O FH %
(TARVES)
OIM TR T IGH YIELD lieaani3io0 4,378,602 | 99.4
CE1) LEMG. NEERENT 5T MRADIE.
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(2) BIRE(ETERS
E148K| 2 120 B &
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A OKREEEFHBET 7V F BESERE) J3IIL - L7V O-R (BASDER)

BEE. 8. TF8SLUBEHBEDRS

(20205 8128). (20206 H8128). (20207 A13H). (20208 B12H). (2020£9814H). (2020%108128)IR%E

18 B % 115 83 X £ 116 8 X £ 117 8 X 2 118 # X £ 119 8 X 2 120 H§ Xk
(A) BE 4,388,009,336F | 5,078,542,309F9 | 4,634,345,336F | 4,634,806,835 | 4,689,863,070M |  4,445,055,439
I—)L-0-—v% 98,925,574 153,261,093 104,029,635 137,805,589 84,682,702 66,295,194
REETIRMIEGHES) | 4.128925,759 4,925,123,228 4,530,157,713 4,496,843,274 4,605,022,396 4,378,602,273
%Zﬁﬁ(mgﬁ) 158,003 157,988 157,988 157,972 157,972 157,972
RINAZE 160,000,000 - - - - -
(B) &f& 133,002,150 54,833,216 57,887,490 57,697,017 40,655,048 40,540,200
Kb 80,000,000 - - - -
FRIMNEED FoE 44,626,506 44,052,971 21,537,182 21,048.817 20,768,915 20,627,052
FRILRE 4,050,369 6,032,401 31,471,340 31,956,359 14,859,020 15,680,782
ES/NEREE 4,295,271 4,685,144 4,783,211 4,564,621 4,865,915 4,043,106
ZDERILE 30,004 62,700 95,757 127,220 161,198 189,260
(C) #iEELE(A-B) | 4,255,007,186 5,023,709,093 4,576,457,846 4,577,109,818 4,649,208,022 4,404,515,239
TTA 22,313,253,084 22,026,485,526 21,537,182,492 21,048,817,586 20,768,915,494 20,627.052,859
WHREMIBS  |218,058,245898 [A17,002,776,433  |A16,960,724,646 216471707768 |A16,119,707.472 |A16,222,537,620
(D) ZEIEROLK 22,313,253,08400 | 22,026,485,526[1 | 21,537,182,49200 | 21,048,817,58600 | 20,768,915,4940 | 20,627,052,85901
1 /0% B#fHE(C /D) 1,907 2,2810 2,1250 2,1750 2,239 2,135

* BV VAAKRICHT HITTAEAF22,616,497,678M. JERHR (551158~551208) ICH S 2 BNRETALF 155,637,503, FEFRHITAF2,145,082,322 T,
* 251 20RO EOH S Y OFMEESF2,135ATT,
* 551 20 R DIGEELERN TTASZ O > TH Y. TDEERIF16,222,537,620MTY

WiER DR £1158 B2020648148 E2020658128 1188 BE2020675148 %2020 8 5128

116M H2020658138 E2020668128  £1198 B2020485138 =2020% 9 5148

F1178 52020668138 F2020%75138  H1208 52020695158 %2020%108128
I E % 115 #9 | = 116 # | % 11/ # | # 118 £ | % 119 # | % 120 5
(A) BAZ IR 38,175,883 31,806,669 34,159,728/ 26,488,331/ 29,566,140F 28,175,532/
SEERNS 38,179,027 31811,144 34,162,340 26,490,361 29,569,154 28,176,947
SERIS 7 1 61 131 9 12
RIS a 3351 | 4476 | 2673 | 2161 | 3023 |a 1427
(B) HilisE455EiEas |~ 623,749,401 840320916 |~ 343,440,491 103,562,173 129216802 |~ 216,407,766
FE 3,547,020 844,319,913 5,878,898 106,391,142 129,691,062 1,920,733
FEE A627.096421 |A 3998997 |~ 349319380 |~ 2828969 |4 474260 |~ 218328499
(C) {SE3RES A 4305208 |A 4717887 |~ 4816407 |~ 4596309 |~ 4899893 A 4,071,168
(D) SMEES(A+B+C) [~ 589,898,746 867,409,698 |~ 314,097,170 125,454,195 153,883,049 |~ 192303402
(E) BiEBREUEES |~ 9955066273 |~10436951,656 |~ 9387817226 |~ 949604180 |~ 9,253837,675 |~ 9,052,017,248
(F) \ENEFEEIEmNS |~ 7468654373 |~ 7,389,181504 |~ 7,37,273068 |~ 7,080,071,866 |~ 6998983931 |~ 6957,589,918
EMSEME) | 184022341) | 181760489) | 177.789585) | 173799791) | 171574157) | 170.450.787)
(FEIEEIENED) (& 7652676714) |(& 7.570941993) |(& 7415062653) [(& 7.253871657) |4 7.170,558,088) |(& 7.128,040,705)
(G) BEH(D+E+F) | 218013619392 | 16958723462 |~16939,187,464 |~16450,658951 |~16,098938557 | .16,201,910,568
(H) INEHES A 44626506 |~ 44052971 |~ 21,537,182 |~ 21048817 [~ 20768915 |~ 20,627,052
REEHIERS(G+H) | 218,058,245808 | 217,002776,433 | A16960,724646 | 216,471,707,768 | ~16,119,707,472 | 216,222,537,620
ENETARES | A 7468654373 |~ 7380181504 | A 7.37273068 |~ 7080071866 |~ 6998983931 | A 6957.589,918
EMAEME) | 184022341) | 181760489) | 177.789585) | 173799791) | 171574157) | 170.450.787)
(FEIEEIENED (& 7652676714) |(& 7.570941993) |(& 7415062653) [(& 7.253871657) |4 7.170,558,088) |(& 7.128,040,705)
HEERRETIR 65478219 52,115,898 58,698,080 61,828,505 68,806,191 71,765,187
et ine 10655069744 | A 9665710827 | & 9782149658 | A 9453464407 | A 9,189529.732 | A 9,336,712.889

(E1) {SEEIMIE(CIHEFEEHRIMICN T D HBEREEIRZSD CTRRLTHEIFT,
(E2) BIfSEEEEEEF, BIEESLTALOEFEZVL, TAZTODBEFERE LT, LODBEEFFHE L TIEINET,
(E3) WEHEEDstEBEF T INEDECEDEEE W) | ZI8RIET 0,
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TAOKEEEFHET 7V F (BESERE) JS5IIL - L7V O-R (BADER)
B SECEDEEBIE (K&F)

I8 B % 115 # % 116 8 £ 117 # % 118 8 £ 119 % 120 #
(a) REERBORESE NG 33,850,654 31,634,463 29,343,320M 25,552,063H 28,653,777H 24,104,363H
(b) REEREOEMETESER 0 0 0 0 0 0
(c) NEsFHEEE 184,022,341 181,760,489 177,789,585 173,799,791 171,574,157 170,450,787
(d) DBECEERBI T 76,254,071 64,534,406 50,891,942 57,325,259 60,921,329 68,287,876
(e) ZHpkug&E(a+b+c+d) | 294,127,066 277,929,358 258,024,847 256,677,113 261,149,263 262,843,026
(f) i 44,626,506 44,052,971 21,537,182 21,048,817 20,768,915 20,627,052
(g) BRHNEHEKE(e— ) | 249,500,560 233,876,387 236,487,665 235,628,296 240,380,348 242,215,974
(h) SEHERDHR 22,313,253,084 {22,026,485,5261 |21,537,182,492[1 (21,048,817.,586] |20,768,915,494 |20,627,052,8590]

IN i P2l fic &= D 2) 0 5 B
£ 115 H3 |5 116 #3565 117 H3 |56 118 HA |56 119 Hf | 56 120 HF
1 HhOZYHES 20M 20M 10H 10H 10H 10H

O <HNEEBREI—A>ZIFAOADHSIETNEEF. REBREOEEMACE IV TEBNICBREVCLE U,

- DEEICF. BHERVERSD [EBEDEE] & FFEBRVERD [TALRE WRINES) | PHUET.

- DECSE B R OEEMEANMERITTA L BRI FERITAZ L H5E(CE. DEEDEENEBNEE LRI ET,

- DB SHROBEMENERITAZ TOHEICIE. TAZWHDEN TALREE FRINEkE) « B OENZBHEST
EE

- TALRE (FRINEE) AREUCESIR. DESREFICHITELOZHEDOERTAN SHZTAILRE FRlDE
&) ZEERUCEED. TOHROELCDZTEEDERITALRZIET,

([ "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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TAOKESEAHMET 7V K (BEERE) BFM - - (BASER)

| BAM-1—-2 (EAHER) |

B 30H DERRIR

\ ICE BofAML US High
. = pi-S i ] YI?l/d Qpnstralned Index N i s ®rE 155 5t W B
/33 % /Hﬁ (7k |\ )I/ /\ _ 7\) %H l J:[: X ﬁ E& EJ.TZ % gf@ gg
(HEE) WiAH |H o (B B | BALE|™ ~

’ NS | EER|\TTEV I EER
M M % % % % =Pl
9188K (20185 5 A14H) 8,320 50 AN0.2 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
9389k (2018%F 7 A12H) 8,237 50 A0.4 16,334 0.0 — 98.7 3,223
94HAR (20184 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
9783/ (2018F11812H) 8,074 30 0.3 16,454 A0.3 — 99.5 2,991
98EAR(2018F12812H) 7,897 30 AN1.8 16,232 A1.3 — 99.1 3,176
9983k (20194 1 B15H) 7,917 30 0.6 16,387 0.9 — 98.9 3,130
10088k (20194 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 AN0.7 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 A0.7 17,475 A0.4 — 99.1 2,615
10783 (2019 9 B12H) 8,045 30 1.1 17,756 1.6 — 98.7 2,604
10888 (201941 OJE 15H) 7,966 30 A0.6 17.716 A0.2 — 99.2 2,276
10988k (2019 118128) 7977 30 0.5 17,813 0.5 — 98.4 2,129
11088k (2019 128128) 7,976 30 0.4 17,957 0.8 — 98.6 2,083
11188R(2020% 1 B148) 8,072 20 1.5 18,295 1.9 — 98.7 2,114
11289 (20205 2 A12H) 8,043 20 A0.1 18,370 0.4 — 98.6 2,092
113882 (2020% 3 B12H) 7,435 20 N7.3 17,039 N7 .2 — 98.8 1,886
114872 (2020% 4 B13H) 7,040 20 5.0 16,236 YAN W4 — 98.4 1,773
11581% (2020 5 B12H) 7,094 20 1.1 16,519 1.7 — 98.8 1,786
11688 (20205 6 A12H) 7,399 20 4.6 17,403 5.4 — 99.2 1,813
117882 (2020% 7 B13H) 7,398 20 0.3 17,506 0.6 — 98.6 1,806
118K (20205 8 B12H) 7,690 20 4.2 18,262 4.3 — 97.9 1,872
1198872 (2020% 9 B14H) 7,773 20 1.3 18,245 A0.1 — 99.7 1,887
120E8A7R (2020108 128) 7.799 20 0.6 18,374 0.7 — 99.0 1,894

CE1) BEMEADEERIDEEAH .

(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. BT7 Y RFEHZ10,000&8 UTAIT Yy YR IXY MHEELIEBHDTT,

(0E3) BADIEHE. BEMENODRRZZEL T, RATEZBOREZHRALTVLERT,

(E4) BHRERR. BHIRERMICKVBECHE > TEESNZHBEN DI EF T, FEOBREERTTHIEDT—IZERLTEUET.

(£5) AHEEALER. YF—T7 Y FOBALEELD 7 Y RN—X[BEEUIcDDZESHET,

(£6) AHEEALERSHEFOEGHES EGIRLES) BrUESEYERSEI,
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A OKEESEFHET 7 VK (BEERE) BFM - - (BASER)

% 1238
BAMEESOHRBICONT

(M) (f8M)
8,000

7,500 [

7.000 [Vt

6.500 10

6,000 0
F1V48K  511588K £11681K FI78K  F118HEK F1198K  5512081K
(2020.4.13)(2020.5.12) (2020.6.12)  (2020.7.13) (2020.8.12) (2020.9.14) (2020.10.12)

— BAMER (3 —HikSERESEME (E#) MEERER (B8

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

* PESEBIRETINESHNICOVTIF. BBESFANTHHDOI-RICKIIRBIFT DRESZEBINICHIRET D I-ADRBNIT 7 RbdHh
FI) o Flew T7Y ROBAMECKIFHEHORBIE T, LN > T BESTOEHDKRZZRIDDOTIESB I FEA.

BEH(HEE - EER
11588 : 7.040M
F12083K 1 7,799 (EithnEcsE120Mm)
B & =:1126% DEEBREN—X)

BEEMEOELREEER
GIM-USNA - A=)LF (JPYTSR) "DEREZEU T, KFILETD/N\A - 4 —)LFESS
[CIWEL. KRIVETOEEICHUTKRILEY / BEAABLDOREANY IZITVE U, BEHSFHH0
FBRABKUONA - 4 =)L REFIED RN TFSRICHFS LI EN S, BEMEBEFE LR UE U
<HULIF BERKEICOVT] ZISRIESL,
¥GIM-USNA - A=) (JPYTITR) :GIM rIAM=USNA - A—JUR RV
F-T7VE JPYJISXR

35



FAUREEEANMET 7V K (BEERE) BAN - 1—-X

(8RS ERY)

5 ICE BofAML US High Yield a = =
F B =] 2 % @ | Constrained Index Gk |<‘ng/\“—7<) %ﬁ\ )\*itl: % % % %
BB x| EBENR (B OB x| LER N

M % % % %
(HRE) 20204 4 B13H 7,040 - 16,236 - - 98.4
211587 4 AR 6,989 A0.7 16,355 0.7 - 98.4
(HA>K)2020% 5 H12H 7,114 1.1 16,519 1.7 - 98.8
(H95)20204 5 B12H 7,094 — 16,519 - - 98.8
21168 5 AX 7,340 3.5 17,162 39 - 98.6
(HA>K)2020%F 6 H12H 7,419 4.6 17,403 54 - 99.2
(H95)20204 6 B12H 7,399 - 17,403 - - 99.2

1178 6 AR 7,341 0.8 17,307 A0.6 - 98.1
(H37R)20204 7 B13H 7,418 0.3 17,506 0.6 - 98.6
(H95)20204 7 B13H 7,398 — 17,506 - - 98.6
251188 7 B=X 7,608 2.8 18,102 34 - 98.2
(HA>K)2020%F 8 H12H 7,710 4.2 18,262 4.3 - 97.9
(H95)20204 8 B12H 7,690 — 18,262 - - 97.9
2511987 8 AX 7,711 0.3 18,307 0.2 - 99.0
(HA>K)2020%F 9 H14H 7,793 1.3 18,245 A0.1 - 99.7
(H95)20204 9 B14H 7,773 — 18,245 - - 99.7
2512087 9 Bk 7,688 AT 18,071 21.0 - 99.6
(HA>R) 20205108128 7,819 0.6 18,374 0.7 = 99.0

(%) BREAEMEAEDERIAY. FBERIFHELL.
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A OKEESEFHET 7 VK (BEERE) BFM - - (BASER)

BERIEICONT (2020.4.14~2020.10.12)

BRE/NA - 14— FESFR
KENA - A=)V MEFHBIF LR ULE U,

KENA - A —ILRMESFHHIE. FRB CREEMBERBHIEESR) (CKDERMEIROE-EPAE
BT IC R DARFHIRRRIRMERIG ENFREREN, SERAEL I BBORLEFERAEBRI X UIc, S
AHERICHBVTIE, KPBEFRORELHEIOFT DAV ADBEBILRRENMRSMRER>TTET S
BEHDRESNICHOD. HEHIBROENICKDEHEEDBER YD I F VEENDIFRENBEZ T
XAULFEU,

NIERERImR
HiRlE [RESHRECGEEN - BNSREN] Zit L. SN IEUTHEBLE U,
FRB CKEEFHERHEESER) FEREMNDOFEERL VI 7%Z0.0~0.25% TRABEE U,

BIEREARICEH TS [SEDERSE ]

BET77UR
FEULT. GIM-USNA - A4=)UR (JPYZTTR) "DOREESZSMUITHEDZIEICKIDT.
KRIVBTDNA - 4—)LRESFHSDNHDESZHSULEF T,

BGIM-USNAS - A=K (JPYTISR)
FEUTKRRIVEBTDNA - 4 —)URESFICKREL. KRIVETDEEICH U TKRILFEY /BAM
BLVDAEBNYIZTOITET. GAUMEDBELGHEELZE ULNBDERZHIUE T, /\1 -
A =)L RESDHEFANCELUTIEF. RELT Y PoCE D BRIEIMERZER U ER G
27T,

WI9AD - I%— - IY—=T7UR
TREMEVPEEDZEMICERB L. BHOEBYI—L - O—VF(ICKDERZTS AT,
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TAOKESEAHMET 7V K (BEERE) BFM - - (BASER)

IR—BMT7FUFICDONT (2020.4.14~2020.10.12)

| P

LIT7VUREFE. GIM-USN\A - A4—=)LR (JPYTIR) &40 - Xx— - XPF—=T 7V RI(C
BEIDITPYR - AT - T7VXTHY . BEFRHZECTCG IM-US/N\A - A1—=)LR (JPYZT
TR) NDIREINESESMAICHIFLUE Ul

BGIM-USNAS - A4=)LK (JPYTSR)

FEUTEKRIVETDNA « A —)UREEZPOCHREL. KNIVETOEECHUTEKRILFEY S
HAHBEVWDAEBANY IE{TSIET. EAMEDBERLBHARELTE UEINEOEFRZSH S UE U,
NA A =)L REEDBEHFANICELUTIFE. SIEHEERNLAT v IPoICE D BERISEMERZER U
feBRZITVWE U,

BIA4D « IR— - IYF=T7UR
MEMEPEEDLZEMICEERB L. RSP I—)L - O—VFICKDERZITLE U,

RNIFI—=TEDERICDONT

BT 7V ROEAOFHO I FBEREELRINYFV—IZRIFTTHIFE .
UTDTSTEHT 7Y ROBEMBALSEEBHEDBERON LTI,

(%)
6.0

5.0

4.0 ;
EAE(ER
3.0 CO 2 2(fiER

50 3ICE BofAML US High Yield

Constrained Index (K RJLR—=2X
1.0 ,—r ——————— M e * )
0.0 ‘ _ ‘ il o

-1.0

£11588 1168 HBUI7H H1188 1198 551208
(2020.4.13 (2020512 (2020.6.12  (2020.7.13  (2020.8.12  (2020.9.14
~2020.5.12) ~2020.6.12) ~2020.7.13) ~2020.8.12) ~2020.9.14) ~2020.10.12)
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A OKEESEFHET 7 VK (BEERE) BFM - - (BASER)

SEEICONT

SFREID 1 HOBYpEcE (BhAd) (FFE [HERREOAR (1 5028Y) | O B85k
AF) | BZETSRIEE 0,

WD BCEORERRIF TEC [Nmn e DstEERE (1 503Y) | ZISRIESL

BH. BR@®ICOEFLCF. ERAFHICEDEBERASECVLEETT,

WD EFEEOAER (1 5035Y)

11580 11680 Z=117/8 221188 221108 2512080

15 = 2020548148 | 2020558138 _ | 2020668138 _ | 2020678148 _ | 2020588138 _ | 2020695158
~20208 58128 | ~2020&68128 | ~2020F 78138 | ~2020568H128 | ~2020F9F148 | ~2020F108 128

LSS BhaAd) (M) 20 20 20 20 20 20
SR (A R (%) 0.28 0.27 0.27 0.26 0.26 0.26
LEADINGE () 20 20 20 20 20 20

| BERDINGSLISY [G=)) = = — — — —
DU EUREE 1) 342 360 372 384 398 408

CE1) [HHOWNES] & MBEEREOEIFNG] BLU [REEREOEMESTESFRLG] NoNRICHIEUCERTYT, Fo. [BHHONGEMUN] & INmHEE
] BKRU [DEERETIS] DSHEICHHUICEETT .

(£2) ARBEFBTTSY. BEONE E SHONFBUANDESTHIHIANEE BAD) ([CEHRULBVWEENH) ET,

(£3) SHDEREONEEMBLRFSMOELE BhAd) OHREEME (DiEAdD) ([CHITIHET, T7 Y FONGHELFRR) FT,

lWEﬁEﬁ@J%ﬁ&(1EDéU)

1158 %1168 1178 551188 1198 1208

(a) ‘F‘E?mﬁ?é@ﬁﬂé%uﬂﬁ v 34.48H | v 38.29H | v 32.09H| v 31.22| v 34718 | v 30.108
(b) RBERREDBMEIES e =B 0.00 0.00 0.00 0.00 0.00 0.00
(c) INFagEE T 324.20 324.37 324.41 325.04 325.17 325.23
(d) DECERE S 3.61 17.92 36.18 47.85 58.97 73.63
(e) éﬁﬁﬁ@ﬁﬁ?ﬁgg(a +b+c+d) 362.29 380.59 392.69 404.12 418.86 428.96
(1) 2 20.00 20.00 20.00 20.00 20.00 20.00
(8) _”Hﬁﬁﬁﬂﬁﬁaﬁ%%ﬁ(e - 1) 342.29 360.59 372.69 384.12 398.86 408.96
() vZEMUcZBEEN SHEEZSF ELTVETD,

S nERH

BET7UR
FELT,. GIM-USNA - A—JUR (JPYTSR) "DERELSGHESAICTRER DT EICKST,
KRIVBTDNA « A =)L RESEHSDINGFDESZHSULE T,
BGIM-USNA - A4—=ILR (JPYTSR)
FEUTKRILVETDNA - 41—V REFICIKREL. KRIVETDEEICH U TKRILFEY BAH
BEVDEBBNYIEZTSTET, EE%?@#%@WE&*EbRWE@ﬁ&%@*biaoA4
A =)L RESODEHANICELTIE. REAT v PRICED<ERISBREIREER UICERE#RET
2HEH T,
WA - IR— - IF=T7UR
REEPEEDODLZEMICEEL. BHOEGBYI—)L - O—VFICKDEBERETOHHTI,
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1 703 OFERAOR

55115H8~551 2088
(2020.4.14~2020.10.12)

15 S HE OB o B B
& B |k =
- - o, | {ESTERE = 4/ERHA-P O TR ETE X (SSEERENE
LA LI R b SRR ORI 7,471 T,
o BESHMDE. 77V ROBEREHE. M OEMEN., EEMEDHE, %
% E & #) (16) | 02190 | e e oo
Rt Hd. ERRSESSERAOEM. OERNTOS T 7Y ROBSE, BA%
R = = .
(B8R 1) (27) | (0.356) by
(& s 2 #) (1) | (0.016) | ZEEaitnF. ERHEDSE, BIEHN SDEROETOII
S —— - | EEEETN = SERIR ORERE TN, SERP O TSR RSEO
o : FEEIFHRE. BMEEEE0EEOR, 55BN AITSAS T
S B | BRSNS B = SR EACh DA EESERE B S EREAI DTS E I
s BMEESEE 1BE. BMEESOME DMERLET 2 ICHT BFHe
zZomE R 0 0.004 | ZDHEA=SERBDDZDMER, SIERIADDFSZRHIEO
== 0) | (0.004) |EEBAR. BETEAZCIILD T7 Y ROBEECHRDER
(Z O fh (0) | (0.000) |{SEEEHOINEZ(CRET 3 ZDMOER
5 =t 44 | 0.595

HURERTY,

EED

SERAPDOER (EEHOHM DD EDFHERZSD) 1SEN. BHICK > TRBEEOMICEN G DI2h. BEOHMEDOHEEICIVE

BRHFEECEICHRBZEMNBAALTHIET,
BHEF 1 AOHYDENTNOEASEZ SERAPOTIELEMEATHRUTI00ZRUICED T, IHREIMUKRGZELBAEALTHY

BHFANTVB YT =T 7Y RIH2IBE. TEELFHE. BMESEE HELUZOMERE. HZYT—T 72 ML >80 S

B, IDT7YRICHIET 2DDESHET ., HHPANTVIRERETINE (WF—T77 Y RER<, ) "H2EE. SBEOERIF. HX
BREGTASEI T S LBRZSHETA. BH. SHREETAFOBERIDSERRERICHSIT2D [1 HOHYOERDEM] HEETE
2HDICOVNTIEF AL T 7Y ROME| (CRRIDTEELTHIFD,
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A OKEESEFHET 7 VK (BEERE) BFM - - (BASER)

s

WrSEER

SEEH N

SERHPDER - BE(CHD > CBROERZ. HPOHIREEOMICHPOTHREMEE (105Y) =%
UTCECRRUTEHERER () [$1.90%TT,

EREEERLS
0.13%

EREEER
&iE=MD)
0.44%

EASIEER
0.58%

faiRE=R
1.90%

ZOHER
0.01%

EREEE
VTG EREEEA

(%fﬁf) (BRFE=%)
0.71%

BEEE (D+0+0) | 1.90%

DCDT 7> ROBADE 1.19%

QBRE%LT 7 Y ROERBEEADLE 0.58%

ORELT 7Y ROERSEERLUNDLE 0.13%

1) OD&RIFZ. 1 AOXRYDEBREMICEVTHVWEEEEACKUEBEULEDHDTY,

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

(F3) BHEEREF, FXRBEUETT,

GE4) BEET7VREGE. DT 7Y RMMEFANTVRIREETNSE KYP—T7 Y RERL, ) T,

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

(X6) ONEREQONERIE. 5t ESNICHBENERDIEENHIET,

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

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

WEES LU IDIRR
IRE(SFER RS
(2020%F 4 8148152020108 128F T)

R_B B % 115 B ~ 5 120 #
g i 7 0l
O | = g | O ¥\ & &
0O A 0O T
SNE GBER) 1,238.03073 | 100,408 [1,745.56867 | 142,900

(1) BNE. NAEREEFED SO NICDERICLDBRENESHET,
(E2) SBEFEEURE,
(E3) BEADRARBIFIIE T,

WEEAEN
KREEESEREIsF
(20204 4 B1481H'520204 1081285 T)
% 115 5 = 3 120 [
=5 F 5t 1
% W |0 %= @ voem| % W |0 ®|& %] To®m
+0O FMH M +0O FMH M
GIM TRUST-US HIGH YIELD BOND GIM TRUST-US HIGH YIELD BOND
FUND-JPY CLASS (7 (< vaEE) |08.54062] 45900 80 | FUND-JPY CLASS (Ao B) ||/4556867 | 142,900 81
(1) SEETELRS.
(12) REOBFBEIET,
BFZERFRA & DEE RS WS EETEHEDER
20204108 12857
LEREADPICH T ZFZRERAEDEE|FH Y FE = o = 120 B *
hoo 8 R 1D %
. FMH %
WEAEERMAR o . EEEE RIS 1,875,969 98.7
M 7R AT« T7 AP HEANTHEERT 7> AT wR— - wH—T7 R 38 0.0
F DBHHH ) O0—V% Z0fh 24,933 13
. = 120 B * CEERIERE 1,900,941 100.0
27 Y B s T gTamaln = D) FMEOBEBETIREC.
SEIREEEE RS F0O FH %
FTA<VES)
GIM TRUST-US HIGH YIELD
O RIS YELD 187388164 1,875,969 99.0
(E1) LR, MAEREINT 5 FMROLE.
(12) FHEORBMFBETET,
(2) HIREET%RS
=148k B 120 81 &
i 15 Z —_—
O %O %= 6 &
O O 3
AT - XR— - IF—T7UR 38 38 38

() BARBIEIET,
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A OKEESEFHET 7 VK (BEERE) BFM - - (BASER)

BEE. 8. TF8SLUBEHBEDRS
(20204 5120). (202046 F128). (20207 A138). (2020468 5128). (202069 8148). (20202108 128)K1E

] g HISME | BIU6MK | $11/7Mk | ®118M*K | HI119MK | $I120M*
(A) EBE 1793,355,477M | 1,820,838,603M | 1,813,292,119M | 1,879,003,895M | 1,900,798,318M | 1,900,941,594F3
J-L-0-Y%| 28500090 21,998,972 32,846,382 46,029,103 19,824,285 24,933,209
FEERSHTSEED | 1764816706 | 1798800953 | 1780407059 | 1832936118 | 1880935359 | 1875969711
S ) 38,681 38,678 38,678 38,674 38,674 38,674
(B) &af 6,726,790 6,950,165 6,830,847 6,717,181 13,273,220 6,648,229
IS BEE 5,036,811 4,903,239 4,883,455 4,869,690 4,856,889 4,857,956
IR - 172,889 75,866 - 6,335,666 -
I STEHREN 1678,292 1,849,450 1.834,258 1,797,831 2,016,921 1714,633
ZOfKRILER 11,687 24,587 37,268 49,660 63.744 75,640
(C) WHEMIEA—B) | 1786628687 | 1813888438 | 1.806461,272 | 1,872.286714 | 1,887,525098 | 1,894,293,365
7oA 2518405590 | 2451,619542 | 2441727.675 | 2434845255 | 2428444835 | 2428978009
REMEEIREE |4 731776903 |A 637731104 |A 635266403 |A 562558541 |A 540919737 |A 534,684,644
(D) S#SHERO% | 2,518,40559000 | 2,451,619,54200 | 2,441,727,675001 | 2,434,84525501 | 2,428,444,83501 | 2,428,978,00901
1 AO4YEEHHC/D) 7,094 7,399 7,398/ 7,690 7.7730 7,799

* 1 TAHAKICH T BITAERF2,519,420,550M, HERAAR (551158~551208) ICHIT2ENRETAEAF55,424,210M, EFHITAES145,866,751HTT .
* 251 20RO EOH S Y OMEESF7,799 T,
* 551 208 R DB EREEN TTAEEZ T > THY . TDEEAF534,684,644M T,

WiERDORR 11589 B2020564 5148 ZE2020658128 51184 H2020467 8148 ZE20204 8 A128
21168 H2020665813H E2020866 8128 1198 B2020FE8 313H Z20208 9 H14H
1178 HBH2020666 H13H ZE2020857H8138H 2120H8 H2020F9H15H ZE2020610812H
18 S| £ 115 H £ 116 £ 117 £ 118 H £ 119 H £ 120 H
(A) EEEINEE 9,466,416H 9,607,946H 9,684,405H 7,785,149H 9,115,823H 8,438,499
ZEECEE 9,467,340 9,609,288 9,685,104 7,785,972 9,116,872 8,438,762
SZEFIE - 1 45 53 1 -
pziiillSt N 924 | & 1,343 | & 744 | A 876 | A~ 1,050 | & 263
(B) BififEzsstE SR 10,970,135 71,729,190 |~ 3,060,228 69,227,905 17,917,577 4,499,761
bpl=tas 10,972,065 74,057,930 47,133 69,663,669 17,961,403 4,553,993
Pt A 1,930 |4 2328740 | 2o 3,107,361 A 435764 | A 43,826 | & 54,232
(C) {E5t3RMIE A 1,689,974 A 1,862,355 A 1,846,978 A 1,810,298 A 2,031,005 A 1,726,529
(D) SHiEHE(A+B+C) 18,746,577 79,474,781 4,777,199 75,202,756 25,002,395 11,211,731
(E) piEffGRIERE 366,009,478 339,824,997 263,917,715 260,970,479 189,803,778 169,557,226
(F) BNSsE=ieRe | £379,477,191 | 372,477,649 | 371,242,432 | 2371,921,128 | ~371,261,465 | ~371,481,193
(Fo=482488) (1 81,648,122) [( 79523,449) |( 79,212.886) |( 79.143,640) |( 78,965.876) |( 78,997,807)
(FEEEIIENEE) [(2461,125,313) [(£452,001,098) |(4450,455,318) [(A451,064,768) [(£450,227,341) [(£450,479,000)
(G) &sH(D+E+F) | 2726,740,092 632,827,865 630,382,948 557,688,851 536,062,848 529,826,688
(H) R&EHEeE -~ 5,036,811 A 4,903,239 A 4,883,455 A 4,869,690 A 4,856,889 A 4,857,956
RHgREIERE(G+H) | 2731,776,903 637,731,104 635,266,403 1562,558,541 540,919,737 534,684,644
BilEEEERE | 2379477191 A372,477,649 | £371,242,432 | 2371,921,128 | £371,261,465 | ~371,481,193
[(EE=EEEE)] ( 81,648,122) |[( 79523,449) |[( 79,212,886) |( 79,143,640) |( 78,965,876) |( 78,997,807)
(FEBZIENEE) [(0461,125,313) [|(4452,001,098) |(4450,455,318) [(A451,064,768) [(A450,227,341) [(£450,479,000)
DECAERIEILE 4,556,258 8,879,687 11,788,944 14,385,041 17,896,216 20,340,059
iR E A356,855,970 | £274,133,142 | 2275812915 | 205,022,454 | A187,554,488 | ~183,543,510

(E1) {SEEMIE(CIHEFEHRMICN T DI HERFEIRZSO CRRLTHIEFT,
(E2) EfEstEEREEsF. BIIEEEETALDEEZVV., TTAZ OB ERE LT,
(E3) WEHEEDStEBEIF T NEHECEDEEEE ) | ZISRET N,

LtE%5EEFFEmE LTRIESNE Y,
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1A UKESSIHET 7 VR (BEERE) BFM - 1—-X (BRAZED)
B SECEDEEBIE (K&F)

I8 B % 115 # % 116 8 £ 117 # % 118 8 £ 119 % 120 #
(a) REERBORESE NG 8,683,620M 9,388,002H 7,837,427H 7.602,128H 8,430,968M 7.312,457H
(b) REEFEOBMISTESRE 0 0 0 0 0 0
(c) NEsFHEEE 81,648,122 79,523,449 79,212,886 79,143,640 78,965,876 78,997,807
(d) DECEERBIIE 909,449 4,394,924 8,834,972 11,652,603 14,322,137 17,885,558
(e) ZHnkuZ@(a+b+ctd) 91,241,191 93,306,375 95,885,285 98,398,371 101,718,981 104,195,822
(1) o 5,036,811 4,903,239 4,883,455 4,869,690 4,856,889 4,857,956
(g) BRHNENEE(e — ) 86,204,380 88,403,136 91,001,830 93,528,681 96,862,092 99,337.866
(h) ZEERDHR 2,518,405,59000 |2,451,619,54207 |2,441,727.6750 |2,434,845,25507 |2,428,444,8350] |2,428,978,0090J

IN i P2l fic &= D 2) 0 5 B
£ 115 H3 |5 116 #3565 117 H3 |56 118 HA |56 119 Hf | 56 120 HF
1 HhOZYHES 20M 20M 20M 20M 20M 20H

O <HNEEBREI—A>ZIFAOADHSIETNEEF. REBREOEEMACE IV TEBNICBREVCLE U,

- DEEICF. BHERVERSD [EBEDEE] & FFEBRVERD [TALRE WRINES) | PHUET.

- DECSE B R OEEMEANMERITTA L BRI FERITAZ L H5E(CE. DEEDEENEBNEE LRI ET,

- DB SHROBEMENERITAZ TOHEICIE. TAZWHDEN TALREE FRINEkE) « B OENZBHEST
EE

- TALRE (FRINEE) AREUCESIR. DESREFICHITELOZHEDOERTAN SHZTAILRE FRlDE
&) ZEERUCEED. TOHROELCDZTEEDERITALRZIET,

([ "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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TAOKREEEFHET 7V F (BESERE) E7JUA-SVK - 0-X (BADER)

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

IE30HDERRIR

e N | T B P
E 2 ield Constrained Index L | BBE:S .
CR T R ’%gb_“é{{tg%iéﬁgﬁég
s | REZ M. Pl ezm( P, Do 2., P e
SR |mex|® s |® B 5 %

8 B % % g % % % BAE
708K (2018 5 B148)| 7,935 90 0.8 | 14,244 0.1 8.93| A 0.2 — 99.5 90
J1HK(2018%F 6 A12H)| 7.463 90 | A 4.8 14,301 0.4 8.39| A 6.0 — 99.4 127
72HRK(2018% 7 B128)| 7,307 90| & 0.9 14,304 0.0 828 ~ 1.3 — 99.2 123
738K (2018F 8 H13H)| 6,962 90| & 35| 14,462 1.1 773 & 6.6 - 99.2 88
748K (2018 9 H12H)| 6,452 90| A 6.0 14,528 0.5 741 & 41 — 98.2 84
75HAK(2018%F10812H)| 6,621 90 4.0| 14,452 A0.5 7.70 3.9 — 98.5 87
76HR(20185F11H128H)| 6,793 90 4.0| 14,409 A0.3 7.94 3.1 - 99.3 92
77HK(20185%F128128)| 6,566 90| A 2.0] 14,215 A1.3 7.94 0.0 — 99.2 89
78HAK(20194 1 B15H)| 6,493 90 0.3] 14,350 0.9 786 2 1.0 — 99.5 88
798K (20194 2 B128)| 6,694 90 45| 14,619 1.9 8.02 2.0 - 98.4 93
80HAR(2019% 3 H12H) 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
82HR (2019 5 A13H)| 6,382 90| & 3.3] 15,085 A0.0 771 & 3.4 — 99.4 97
83HK(019% 6 H12H)| 6,101 90| A 3.0] 15,188 0.7 742 ~ 38 — 99.3 80
84H8K(20195 7 A12H)| 6,396 90 6.3] 15,363 1.2 7.78 4.9 — 99.3 85
85HR(2019F 8 H13H)| 5,620 90| A10.7| 15304 20.4 690 211.3 - 99.2 78
86HAK (2019 9 H12H)| 5,930 90 7.1 15,550 1.6 7.37 6.8 — 99.2 86
87HAK(2019410815H)| 5.855 90 0.3| 15,514 A0.2 732 » 0.7 — 99.1 88
88HIR(2019F11H128H)| 5,866 90 1.7 15,599 0.5 7.34 0.3 - 98.9 89
89HAK(2019%12812H)| 5.830 90 09| 15,725 0.8 7.40 0.8 — 99.2 91
90HAK (20204 1 B14H)| 6,162 60 6.7 | 16,022 1.9 7.66 3.5 — 98.9 108
91H3R(2020F 2 H12H)| 5,815 60| A 471 16,087 0.4 7421 ~ 31 - 99.2 90
9283k (2020 3 B128)| 4,729 60| A17.6| 14,922 N2 6.44 | ~13.2 — 99.4 73
938K (20204 4 B13H)| 4,165 60| A10.7| 14,218 247 6.00| & 6.8 — 98.9 62
943K (2020 5 A128H)| 4,021 60| A 2.0| 14,466 1.7 5.83| & 2.8 - 99.4 60
95HAR (2020 6 B128)| 4,439 60 11.9| 15,240 5.4 6.20 6.3 — 99.4 67
9683k (20204 7 B138)| 4,508 40 25| 15,331 0.6 6.36 2.6 — 98.9 66
978K (20204 8 H128)| 4,457 40| A 0.2] 15992 4.3 6.07| & 46 - 98.8 65
98HAK (2020 9 B148)| 4,696 40 6.3| 15,978 A0.1 6.35 4.6 - 99.0 68
Q98K (20205 10812H)| 4,759 40 2.2 | 16,091 0.7 6.41 0.9 — 99.0 70

CE1) BEMEBORZERFIDEEIAH,

(E2) ICE BofAML US High Yield Constrained Index (KRJLR—X) (&, ICE BofAML US High Yield Constrained Index (K RJLN—2X) @
RF—9ZbE(c, BT7YREFEHZ10,000& UTAHZ Ty BYRIAY MHSELICBDTT,

(E3) BoDEHE. BEMEORRZEZEL T, BUMATEEEHOREZRALTVET,

C£4) 7%%[/ b, FHEBICHITSNEZEYEETERSOMEZD & ICREGEHRARDTED DFHETECIVELEINZ V- MERALTVE

(£5) ?e%ﬂlﬁ(éﬁ EBHIRHARMICKIBEICHE > TEESNZBEN B ET ., LRDEHIEBETAVEST—IZFALTBUET,
(£6) RHMBEALER, YP—T7 Y ROBALEZELT 7Y RMR—X([TMEULBDESHE T,
CE7) REEALRSHHFTHECILES @RRES) BRrUBESEYEREET.
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% 1238
BAMEESOHRBICONT

() (BAH)
5,500 100
5,000 f--- 80
4,500 60
4,000 40
3,500 20
3,000 0

FO3HIR  H94HXK F95HR F96HR FEI7HAR FEI8HAR FE99HR

(2020.4.13)(2020.5.12) (2020.6.12)  (2020.7.13) (2020.8.12) (2020.9.14) (2020.10.12)
— BAEMRR (8 — DikCEHEREREME (K8 MEERER (B8

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

* PESEBIRETINESHNICOVTIF. BBESFANTHHDOI-RICKIIRBIFT DRESZEBINICHIRET D I-ADRBNIT 7 RbdHh
FI) o Flew T7Y ROBAMECKIFHEHORBIE T, LN > T BESTOEHDKRZZRIDDOTIESB I FEA.

WEAEEE - xR
F94HE 1 4,165H
FOHAR 1 4,759 (BHLDFECE280M)
B & £:21.7% DEEHREN—X)

NEEMEOEIEHER

GIM-USNA - A—=JLF (ZARISRX) "DREZBU T, KFILETD/NA - A4 —)LNESS
([CREL. KRIVETOEEICHULTKRNILEY /7 I7UH - SV RBVLDOREBESGIZITVLE U,
mrI7UN - SYRPKATER (AR) LED. BEHISOFARNAPCEBEEIICKDTUIT A

EAERZDONES) « N1 - A —)URESEBOLEN TS RICHFS U e D, BEEMERE £
FUF U, <HULIF RERERICOVT] ZI8REE 0,

G IM-USNA - A—=)LF (ZARTIZRA) :GIM rIXAE=USNA - A—=)LR KRV

F-T7R ZARISX
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. * ioh Vi = 1 SR P—
e B B | BF B F |Goumuio B 8 0 2 k|awn BEED
B K| (BN (B E XR| (SSEN (B e x| A=
M % % M % % %
(HAE) 20204 4 B13H 4,165 — 14,218 — 6.00 - — 98.9
259451 4 B=X 3919 & 59 14,322 0.7 5.89 A1.8 — 99.2
(HAR) 20204 5 A12H 4,081 A 2.0 14,466 1.7 5.83 N2.8 — 99.4
(HAE) 20204 5 A12H 4,021 — 14,466 - 5.83 - - 99.4
ZEO5HA 5 B=X 4,391 9.2 15,029 3.9 6.16 5.7 — 99.2
(HAR) 20204 6 B12H 4,499 11.9 15,240 5.4 6.20 6.3 - 99.4
(HiE) 20204 6 B12H 4,439 — 15,240 — 6.20 — — 994
ZEO6HA 6 B=X 43931 2~ 1.0 15,156 A0.6 6.23 0.5 - 96.1
(HAR) 20204 7 B13H 4,548 2.5 15,331 0.6 6.36 2.6 - 98.9
(HAEw) 20204 7 B13H 4,508 - 15,331 - 6.36 - - 98.9
ZE97HA 7 B=X 4,540 0.7 15,852 3.4 6.25 VAN V4 — 97.9
(HAR) 20204 8 A12H 4,497 | A 0.2 15,992 4.3 6.07 VAVINGY — 98.8
(HAE) 20204 8 A12H 4,457 — 15,992 - 6.07 - - 98.8
ZEO8HA 8 B=X 4,669 4.8 16,032 0.2 6.36 4.8 - 98.6
(HAR) 20204 9 B14H 4,736 6.3 15,978 A0.1 6.35 4.6 - 99.0
(HAE) 20204 9 BA14H 4,696 — 15,978 - 6.35 - - 99.0
Z599HA 9 B=X 4563 | & 28 15,825 A1.0 6.25 AN1.6 — 98.7
(HAR) 2020%F10812H 4,799 2.2 16,091 0.7 6.41 0.9 — 99.0

() BAREBEMBRDESRAG. BEXIFHEL,
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BERIEICONT (2020.4.14~2020.10.12)

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

KENA - A —ILRMESFHHIE. FRB CREEMBERBHIEESR) (CKDERMEIROE-EPAE
BFTIC K D RREBRRIJIRNBRIFEDTFREN, BERAE IV BBOCREREFHERDF LT, SE
AHERICHBVTIE, KPBEFRORELHEIOFT DAV ADBEBILRRENMRSMRER>TTET S
BEHDRESNICHOD. HEHIBROENICKDEHEEDBER YD I F VEENDIFRENBEZ T
XAULFEU,

NAEBEE
ErI7UN - SYRERHTERUE U,

M7 7UN - STVRAEEGE. FEI0F DA )V ADREE 2R OKPERDORILICNT 2BIDE
Fofcl e, FERERNRIIK ZEICLBFHNODEDENDSRI SN EBREN SHERICHE T2
HHESNCHOO, BEEBOBERVHEIOTDANIADIIF VHEANDBRFREZRIT T, 3
TEREARICHMI T ER UF UL,

NIERERImR
77U HERIRITIIEEREFZ 38, &511.75% R+ > MSIETRIF, 3.50% & LExE LT,
FRB CKEEHHEREIEESS) FBEREMDFEERL VI 7%Z0.0~0.25% THBABEE Ui,

BIERERRICEH TS [SEDERSE ]

BT 7R
FEULT. GIM-USNA - A4=)UR (ZARITR) "DREESZSMUITHEDZEICKIDT.
KRIVBETDNA - 4 =)L RESEHNSDOIGEDEHN. B7Z7UH - TV ROBBELENY P EEES]
[CKRDFUZT7 L (EFEEZDDOUE) DESZDHILFT,

BGIM-USNA - A4=ILR (ZARTSR)
FEUTKRIVETD/N\A - A —)UREFICREL. KRIVETDEEICHUTKRILFEY /E7 7
Uh - SVRBVLOARBEEIZITOET. ERMEDBERHRERZTE ULCNGEDERZHIULET,
NA « A—)U REESDHEFANICELTIE. RELT v IPOIICE D ERISIMERZER UcER %
Mg 25T,

WA - IR— - IF—=T7UR
MEMMEPEEDZ2EICEEBL. BHOEEY I - O—VEF(ICKDERZTS AT,
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IR—BMT7FUFICDONT (2020.4.14~2020.10.12)

| P

LIT7UREFE. GIM-USN\A - A=K (ZARTIIR) &40 - Xx— - XPF—=T 7V RI(C
BREITDITPYR - AT - T7VXATHY . BERAZECTCG IM-US/N\A - 41—=)LR (ZARZ
TR) NDIREINESESMAICHIFLUE Ul

BGIM-USNA - A4=)LK (ZARISR)

FEUTEKRIVETDNA « A —)UREEZPOCHREL. KNIVETOEECHUTEKRILFEY S
Ero7UN - SYRBLDAEBESGIZTO LT, EREMEDERGHEETTE UTINEDERZDH S
LEUR. NA - A4—)U REESOHEFANICERUTIE. SIEFHREMRMAT v IPOWRICED < @RISEHEE
RZEBEHRUICERZITVLE U,

BIA4D « IR— - IYF=T7UR
MEMEPEEDLZEMICEERB L. RSP I—)L - O—VFICKDERZITLE U,

RNIFI—=TEDERICDONT

BT 7V ROEAOFHO I FBEREELRINYFV—IZRIFTTHIFE .
UTDTSTEHT 7Y ROBEMBALSEEBHEDBERON LTI,

(%)

14.0

148

8.0 i B2

2-8 g 0 [ ICE BofAML US High Yield

30 | | B O e Constrained Index (K RJLR—X2)
09 l'_h ‘ NS i—h ‘ N mmEroUn - SYRBBL— N ()
4.0

-6.0

5945 5958 965 9788 59851 59985
(2020.4.13  (2020.5.12  (2020.6.12  (2020.7.13  (2020.8.12  (2020.9.14
~2020.5.12) ~2020.6.12) ~2020.7.13) ~2020.8.12) ~2020.9.14) ~2020.10.12)
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Adr) | #E TSR
HQE%HB‘:&@&E@%IK—FEE NN EieE0tERE (1 5038Y) | 2288

\Q/=ra3

SAUOKESENHET 7 K (BEERE) m7IVUh -

SVR 11— (BAZER)

SEEICONT

éM’EEJZHHONEEIéUﬁJ\EEsz #FAH) FTEC [DEREDOWER (1 H0=5Y) | © [ZH0EkE B

RIZEW

B, BRBICDOEFULCF. EAAHICEDIEERASECVIEERT,
BoEREOWER (1 503Y)
04T 055 06 075 ZE08H ZE90H
B = 200547145 | 2020258135 | 2020£6A135 | 2020678148 | 202068A135 | 2020895155
~2020€5 8128 | ~202086 8128 | ~2020%7 8138 | ~2020£8 5128 | ~2020%98T48 | ~2020£108128
S EE (Wadd) (M) 60 60 40 40 40 40
SRR (%) 1.47 1.33 0.88 0.89 0.84 0.83
LRADINES () 32 34 37 28 35 33
ZEAQINELIBY (5)] 27 25 2 11 4 6
THRES NS (=) 2.029 2.004 2,002 1.991 1.986 1.979

CE1) THHOWE] (& REEREORIFNG] X0 [REEFEOEMISFTESER] NoDRICALUICEETT . R,

] BRU [DEERBELE] DNSHEICHSUICEEETT .
(£2) ARBEFIBTTSY. BEONE E SHRONFEUADOSI I SIANEE BEAR) ([CERULBVEENH) ET,
(E3) HHDEREONEEMBLRFUMOELE BhAd) OHREEME (DEEAD) ([CHITIHET, T7 Y FONGHELFRR) FT,

lﬂiﬁﬁﬁﬂﬁd)n‘f%ﬂ& (1305Y)

[HHDUEELSN] (& [T

3 v ENUEZEEEN SHEEEZST LU TVET,

Sl SE0DERAE

BET77UR

945 250551 2965 2975 25088 25998

(a) %"E?mﬁ?é@ﬁﬂé%uﬂﬁ v 322481 v 34951 | v 37.69H | v 28.65 | v 35.28H | v 33.44H1
(b) BREZERME DB 7t e = am 0.00 0.00 0.00 0.00 0.00 0.00
(c) INFmEfEES v 2,057.41 v 2,029.73 v/ 2,004.69 v 2,002.38 v 1,991.04 v/ 1,986.33
(d) DB E 0.00 0.00 0.00 0.00 0.00 0.00
(e) éﬁﬁﬁ@ﬁﬁ%ﬁ(a +b+c+d) 2,089.66 2,064.68 2,042.38 2,031.04 2,026.33 2,019.78
(f) Dic 60.00 60.00 40.00 40.00 40.00 40.00
(g) “Hﬁ’fseﬂﬁﬁaﬁ%ﬁﬁ(e —f) 2,029.66 2,004.68 2,002.38 1,991.04 1,986.33 1,979.78
(%)

FELT. GIM-USNA - A4=)LF (ZARTSR) "DREEGZSAICRDOILICKOT,
KRIVETDNA + A4 —)U FEZSHD S DI D(E N
CXBDTUZTP L (EFEEZDDONE) DERF

BGIM-USNA - A4—ILE (ZARTSR)

FEUTKRIVETDNA - 4 —)UMESFITIRE U,
UA - SV RFBELOREIS|%Z
NA - A =)L MESDIEH ANITERUTIE,

g 2758 T,
WTAT - I%2— - IYP—T7UR

MEMEPEEDZE

S, = =

T2

ET. 18

HICEEE L. MAOEBYI—)L - O—VEFICKDERZITDOAHETI,

B I7UR - S RORBELNBPREBES
EZHIULFRT,

KRIIVETOEECKH U THK ML 77T
EHMEDBERGIUR ELE UTCINEDERZDH I LE T,
NN LTy TFRRICE DI ERRERZER UICERZ
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1 703 OFERAOR

E94HA~S599
I8 g (2020.4.14~2020.10.12) B B o #© =
T & b =

SEEHR = S (ERU AR DO R A ER ¥ [S5EHRH==
SEREACR DR #E(HREIS 4,442 TT

RESHDIF. 7V FOBRCHAE. RESUOEMREN. BEMEADE. &

il
o
#
g

26 | 0.589%

& 8 = ) (10) | (0.219)

ESEFDIEREF DI

e, ERmSESEFSEEROEN. OFATOET 7Y ROEE. BAR
v 7t = .
(B 1) (16) | (0.355) ISR DS
(= ) (1) | (0.016) |ZFERUDE. ERHEDEE. RESHDSDERDIRITOXME

FEE LT M = SRR DR ERFEF AN SRR D DR HECR

b LB = T GESRFMNG. AMIAEOTEOE. ARG R
R | A = SR RS IG IR PO TS
AITEESENG Bd. BmEEEOmNE OHERLET 33T 55
zZotE A 0 | 0003 | ZDMEm=S{Emmenz OmER, SIEmRP O TS HELS
&= ' A 0) | (0.003) |EBEEME. BEEASICTILS T 7Y ROBEICHESEMA
=1 E 26 0.593
C£1) if{:ﬁ?j?g;?ffﬁ CHBROD D DBDIFEEHRESD) TN, BUICL > TRRIEONZEN G D/H. BEEOHMEOEEEICIVE

(F2) SEBHIFIBEECEICAXRBEOBAALTHIFT,

(E3) SHEEF1AOZYDZENZNOEREEZ SERBDPOHIEEMETRLUTI00ZFRUIED T, IEREIMFREZLEAALTSHY
FI,

(£4) HHFANTWVR YT =T 7Y R0 25HE. TEZRLFHE. BMESES HELUCZOMERF. T —T 7Y RO SREDS
B, ZDT7YRICHIETDEDESHET, HHPANTVDRERTIS (KP—T7 Y RZER, ) H'H256. SBEBEDER. X
BEETHAEN TS EBRESHET . B, SXREEFTISOEIDSIERRIFRICSTD [1 50X OBEADEM] HEETE
2HDICOVNTIF AL T 7Y ROWE| (CRRIDTEELTHIED,
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SERR

f

WiSEER
LEREACIDER - BR(CHD S BRAOKEZ. HPOTHRBENRICHPOTHREME (108Y) &%

UTCECRRUTEHERER () [$1.90%TT,

EREEERMUSN
0.13%

EREEEA
®RiERH)
0.44%

EREIEER
0.58%
foizgER
1.90%

ZDfthER
0.01%

ERSEER
(ZEERt) SEFR S TRE
0.03% (BRFERD)
0.71%
BEER (O+0+0) 1.90%
OZDT7 Y ROBRDHEE 1.19%
Q®REXT 7V FDOEREREERDLE 0.58%
OrRENLT 7~ FOBRERERMUANDEE 0.13%

1) OD&RIFZ. 1 AOXRYDEBREMICEVTHVWEEEEACKUEBEULEDHDTY,

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

(F3) BHEEREF, FXRBEUETT,

GE4) BEET7VREGE. DT 7Y RMMEFANTVRIREETNSE KYP—T7 Y RERL, ) T,
CE5) ONERIG. YH—T7 Y RO >BRAZESH. BELT 7Y RO >lcBAZESHFE Ao
(X6) ONEREQONERIE. 5t ESNICHBENERDIEENHIET,

(7

~N

LSRRG TEHUIZHD T, CDfesh. INSDERGHKETHEETHY . REICHREUVCBRADODHEREERDET,
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BEES KURGIDRKR

RE(SEERmELT
(20204 4 B1481'52020%108128% T)
RH £ 94 # ~ = 99
g o] 7E o]
O %(& =BO %B(=& =
0O A FO T
SE (FBERR) 77.0376 | 4,007 [128.63908 |  6.880

(1) BNE. NAEREEFED SO NICDERICLDBRENESHET,
(E2) SBEFEEURE,
(E3) BEADRARBIFIIE T,

WERGFTEHER
WSS E S
(20204 4 B148H052020108128%T)
£ 94 i ~ ] 99 ]
= F 55 7
fizd A O & 8 | T8 fizd A O i 28 | 1
+0O FMH M +0O FMH M
GIM TRUST-US HIGH YIELD BOND GIM TRUST-US HIGH YIELD BOND
FUND-ZAR CLASS (5 A< ae) |1°-7/3582 800 50| FUND-ZAR CLASS (A~ aEs) [12863908| 6,880 53
(1) SEEEELRE,
(32) SBOBMFBIETIZT,
WFERRA & DG [IRRE WIS E(SEMEDER
20204108 1288%E
HERHPIC ST 2FIZREBRAEDOEEFH Y FE = o = 99 B &
hoo 8 ¥ b & %
. FMH %
WEAEERMAR o . EEEE RIS 69,455 98.1
M IZ7IVRFT - T7VADEANEFTEET 7V FAT - R— P —TF IR 1 0.0
R DBEHH ) O0—V% Z0fh 1327 1.9
N . ES] 99 B N ST 70,783 100.0
Jo7 2 B E O % | @ @ = 0D FHREDBLFBETIET,
SEEEFEE RS F0O FH %
(TARVES)
GIM TRUST-US HIGH YIELD
S SRR D2 AR S LD 120169686 | 69.455 99.0
CE1) M. NAEREICNT 3HMEDILE.
(32) FHBBOBIRBERT.
(2) BIRE(ETERS
- |B3EE| ® 99 B &
& 18 ™ =
0 #|0 | SF i 8
F0O +0O FM
AT - XR— - IF—T7UR 1 1 1

() BARBIEIET,
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FAOKESSAMBET 7V K (BEERE) @7J7UA-SVK - 01— (BASER)

BEE. 8. TF8SLUBEHBEDRS
(20204 5120). (202046 F128). (20207 A138). (2020468 5128). (202069 8148). (20202108 128)K1E

18 =] F 94 B X F 95 B X $ 9% H X £ 97 B X £ 98 B K £ 99 B X
(A) BE 61,791,587H 68,478,228M 67,221,910 65,942,215 69,644,100 70,783,881H
J-)b-0-VE 1,317,622 1,474,490 1,357,742 1,416,798 1,347,841 1,327,091
REEHR M (HE) 60,472,850 67,002,623 65,863,053 64,524,302 68,295,144 69,455,675
%gzjgi;(nwﬁgﬁ) 1,115 1,115 1,115 1,115 1,115 1,115
(B) &f& 964,898 1,056,715 659,508 653,327 662,388 654,907
ES/NIEE Pl 907,686 911,280 590,556 585,890 587,529 589,427
RILERHE - 78.304 - - - -
ES/NEEE 56,832 66,303 67,661 65,703 72,643 62.845
ZDRILER 380 828 1.291 1,734 2,216 2,635
(C) fHEELLE(A-B) 60,826,689 67,421,513 66,562,402 65,288,888 68,981,712 70,128,974
TR 151,281,132 151,880,067 147,639,091 146,472,742 146,882,421 147,356,947
RERgEIETE | & 90,454,443 | A 84,458554 | A 81,076,689 | A 81,183,854 |4 77900709 | & 77,227,973
(D) ZEEO% 151,281,1320| 151,880,067001 | 147,639,0910 | 146,472,74200| 146,882,4210 147,356,94701
1505 BEfE(C/D) 4,021H 4,439H 4,508H 4,457 4,696H 4,759H

*BOSHKRICH T HITAEAF 150,675,373, H(ERHAR] (B94M~5O0H) PICH (T 2IBIERETTAZRIE 3,415,558, BIFEHITTALERE6,733,984MT Y,

* ZBOOHIRMETE O W DFIERELRIF4,759FH T,
* EEIOHR DIEELSZEN LA Z N> THY . TDEEAE77,227,973M T,

WiERDORR 59481 B52020F4 8148 ZE20204658128 5978 520204678148 E20204 8 B128

ZE05H BH2020E5813H ZE2020F6 5128 ZE08H1 HBH2020E8H13H ZE2020%F 9 H14H

FEO6H H2020FE6H8138H ZE2020&7H138 ZE90Hf H2020F9H15H ZE2020510812H
18 S| £ 94 B 95 H B 9% H £ 97 H B 98 H £ 99

(A) EEEINEE 545,054H 535,747H 579,956 485,908H 527,596H 513,410H
ZEECEE 545,060 535,757 579,966 485,909 527,623 513,424
SZEFIE - - 3 2 - -
ZILFIE A 6 A 10 A 13 A 3 AN 27 A 14
(B) AifisizscEE%s | ~ 1,758,103 6,780,361 1,102,683 A 581,730 3,641,414 1,067,107
bpl=tas 1 6,793,360 1,138,836 35,604 3,642,936 1,067,107
Pt A 1,758,104 A 12,999 A 36,153 A 617,334 A 1,522 -
(C) {E5t3RMIE VaN 57,212 VAN 66,751 VAN 68,124 VAN 66,146 VAN 73,125 AN 63,264
(D) 4HERS(A+B+C) | 2o 1,270,261 7,249,357 1,614,515 A 161,968 4,095,885 1,517,253
(E) Aifpigaisns 34,560,556 236,269,066 228,616,099 227,256,702 127,822,226 ~24,244,679
(F) BhfSstEEnmse | 253,715,940 ~54,527,565 ~53,484,549 ~53,179,294 ~53,586,839 53,911,120
((E=EZEEEE) ( 31,124,826) ( 30,827,583) ( 29,597,074) ( 29,329,528) (1 29,244,965) (1 29,270,025)
(FEEEIENEE) | (484,840,766) | (A85,355,148) | (£83,081,623) | (£82,508,822) | (£82,831,804) | (£83,181,145)
(G) 8sH(D+E+F) | 289,546,757 83,547,274 80,486,133 80,597,964 277,313,180 176,638,546
(H) R&EHEeE A 907,686 A 911,280 A 590,556 A 585,890 A 587,529 A 589,427
RHEEERSE(GHH) | 290,454,443 184,458,554 281,076,689 281,183,854 77,900,709 N77,227,973
BilEstEERE | 254,135,784 254,907,984 253,518,631 ~53,345,422 53,656,030 54,007,685
(=2 EEEE)) ( 30,704,982) | ( 30,447,164) | ( 29562,992) | ( 29,163,400) | ( 29,175,774) | ( 29,173,460)
(FEBZIENEE) | (084,840,766) | (A85,355,148) | (£83,081.623) | (282,508,822) | (182,831,804) | (A83,181,145)
RHEERE 36,318,659 229,550,570 A27,558,058 27,838,432 N24,244,679 123,220,288

(E1) {SEEIMIE(CIHEFEEHRIMICN T D HBEREEIRZSD CTRRLTHEIFT,

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

(E3) NEHEEDstEBEF T NEDECEDEEE e | 2T,

. EO25EEFEE UTREEINE T,
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TAOKREEEFHBET 7V K (BERRE) @7I7UAH-SUK-
B SECEDEEBIE (K&F)

11— (BA7EDR)

5 E ® 94 B | % 95 B | % 96 H | = 9/ # | % 98 B | % 99
() BRSO SZINE 487,842/ 530.861M 556,474 419,762 518,338/ 492,862
(b) BEBREOAHISHES R 0 0 0 0 0 0
(c) WiiRES 31,124,826 30,827.583 29,597,074 29329528 29,244,965 29,270,025
(d) HEEFHIS 0 0 0 0 0 0
() “MHENFE(a+b+c+d) | 31612668 31,358,444 30,153,548 29,749,290 29,763,303 29,762,887
(1) HEce 907.686 911,280 590,556 585.890 587,529 589.427
(g) BMEENENSE(e— ) | 30704982 30,447,164 29,562,992 29,163,400 29,175.774 29,173,460
(h) SFEHEROR 151,281,13200 | 151,880.0670 | 147.639.09101] 146,472.74201| 146,882.42100| 147.356.9470

IN it P2 fc & D H 0 5 B
55 94 HH|5% 95 HA (% 96 HA | 97 HA |5 98 HA|%F 99 HA
1 HhOXYRES 60M 60M 40M 40M 40M 40H
O <HNEEBREI—X>ZIFAOADHKSIETNEEF. REBREOEEMEACE IV TEIBNICBREVCLE U,

- DEEICF. BHERVERSD [EENEE] & FFEHRVERD [TALRE WRINES) | PHUET.

- DECSE B R OEEMEANERITTA L BRI FERITAZ L H5E(CE. DEEDRENMEBNEE LRI ET,

- DB EHROBEMENERITAZ TOZHEICIE. TAZWHDEN TALREE BRINEks) « KW OELNZBE
EE

- TALRE (FRIDEE) MREUCESIR. DESREFICHITI2ELOZHEDOERITAN SHEZTAILRE FRlDE
&) ZERUCEED. TOHROELCDZTEEDERITALRIET,

BHEET

([ "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 (BESERE) MLV -US - 0-R (BRADER)

[ ML3-US .32 (BESER) |

B 30H DERRIR

E & ield Constrained Index - N . | BBIES .
B W hrnA-z |8 L - MEHE sags BEE
N e I e L L
DEE | BEE| BEE = i & =&
= M % % A % % % | BAH
7081K(2018%F 5 H148)| 4,387 100 | & 0.4 14,244 0.1 2538| A~ 1.8 - 99.2 1,202
71HIR(Q2018%F 6 B12H)| 4.178 100 & 2.5] 14,301 04] 2438| & 39 - 99.3 1,152
728AR(2018%F 7 B12H)| 3,908 100 & 4.1 | 14,304 0.0 23.01| A 56 - 98.2 1,137
738R(2018F 8 H13H)| 2,919 100 | A22.7| 14,462 1.1 16.11| £30.0 - 98.0 831
7ABRR (2018 9 B12H)| 2,887 50 0.6| 14,528 0.5 17.35 7.7 - 94.3 888
75HIR(2018%10812H)| 3,112 50 95| 14452| 205 18.96 9.3 - 99.1 979
76HIR(2018F11812H)|  3.453 50 126 | 14409| 203 20.90 10.2 - 97.6 1,125
778R(2018%12812H)|  3.455 50 1.5] 14215 413 21.19 1.4 - 99.4 1,143
788K (2019% 1 B15H)| 3.292 50| & 33| 14,350 09| 1987| ~ 6.2 - 96| 1,106
798K(2019% 2 H12H)| 3,523 50 85| 14,619 1.9 20.96 55 - 98.4 1,248
80HAR (20194 3 B12H)| 3.468 50| & 0.1] 14,768 1.0 2052 | & 2.1 0.0 98.1 1,308
81HIR(2019F 4 B12H)| 3.425 50 0.2] 15,092 2.2 1948 | & 5.1 - 98.5 1,299
82HR(2019% 5 H13H)| 3,167 50| A~ 6.1] 15,085] 40.0 1834| A 59 - 99.3 1,194
83HIR(2019F 6 A12H)| 3,322 50 6.5| 15,188 0.7 18.71 2.0 - 99.3 1,275
84H3K(2019% 7 B12H)| 3.442 50 5.1] 15,363 1.2 19.08 2.0 - 975| 1325
858K (2019 8 H13H)| 3,443 50 1.5] 15304 204 1897 | &~ 0.6 - 98.3 1,375
86HAIR(2019£ 9 B12H)| 3.395 50 0.1] 15,550 1.6 18791 & 09 - 99.3 1,347
87HIR(2019%10815H)| 3.321 50| & 0.7 15514 A0.2 18.29| & 2.7 - 99.3 1,312
88HIR(2019%F11812H)| 3,407 50 411 15,599 0.5 18.93 3.5 - 99.3 1,408
89HAR(2019%12812H)|  3.359 50 0.1] 15,725 0.8 18711 & 1.2 - 99.3 1,382
90HAR (20204 1 B14H)| 3.390 50 241 16,022 19 18.78 0.4 - 99.2 1,406
91HIR(2020F 2 H128)| 3,267 50| A~ 22| 16,087 0.4 1825| ~ 2.8 - 99.3 1,363
923K (2020 3 B12H)| 2,795 50| A129| 14922 A7.2 1684 | & 7.7 - 99.4 1,181
93#3K (2020 4 B13H)| 2,539 50| & 740 14218 247] 1611 & 43 - 99.5| 1,038
948K (2020 5 H12H)| 2,353 50| A 54| 14,466 1.7 1522 | A 55 - 99.3 948
O5HIR (2020 6 B12H)| 2,519 50 9.2| 15,240 5.4 15.60 2.5 - 99.5 1,011
96HiF (2020 7 B13H)| 2,493 30 0.2 | 15,331 06| 1557 » 0.2 - 99.0| 1,022
978K (2020 8 H12H)| 2,467 30 0.2] 15992 4.3 1469 | & 57 - 99.3 1,003
98HAR (2020 9 B14H)| 2,424 30| & 05] 15978| A0.1 1421 | A 3.3 - 99.0 979
99HAK (2020105 12H)| 2,297 301 & 40] 16,091 0.7 13.45]| & 53 - 99.0 917
CE1) BEEMEBDEEERIFDECEAG
(£2) ICE BofAML US High Yield Constrained Index (KRJLR—X) (&, ICE BofAML US High Yield Constrained Index (K RJLN—2X) @

BF—9%Zb&(C. HT7 Y REREHZE10,000& LTAHZ Y hYRIXY MSHELICBDTT,
(E3) BHDEHE BEMEBEORRZEEL T, BUAIEEEHOREZRALTVET,
(£4) BRBL— M. StEBICBII 2NEEEYEETERBOMEEZ D L(CREGTEHANEDDHAEFEACIIBEHEIND U— FEERALTVSE
ER
BHIBE. EBIRHEARTEICKIBECH > TEESNZBENHVE T, LERDEHIELTAVEST—IZFALTBUET,
RHEEALEEE, Y =T 7Y FOEALEEL T 7 Y RR—RTRBE LB DZESHET,
RUEEALESFRTENILES @IRES SRUBESTYERERT,

(£5
(X6
Cx7
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A UOKERENHET 7R (BEERE) MLV -US - 0-X (BASER)
o ./ >
B 2B
BEEMEREDERICONT

(M)
2,800

S e il

2,400 -\/\_A A

UW

2,200 5

2,000 0
FIHR  FI4HXK F95HIK F96HIK F97HR FE98HIR 995K
(2020.4.13)(2020.5.12) (2020.6.12)  (2020.7.13) (2020.8.12) (2020.9.14) (2020.10.12)

— BAEMRR (23 — DiCEHEREREME (K MEERER (B8

* HEESHBIREREMEE. D BHLd) ZHEHCEBRELCDDEFBRUCHELILDDT. 77 Y NERADEREN/N T+ —< VAR

BHDTY,
* PESEBIRETINESHNICOVTIF. BBESFANTHHDOI-RICKIIRBIFT DRESZEBINICHIRET D I-ADRBNIT 7 RbdHh
FI) o Flew T7Y ROBAMECKIFHEHORBIE T, LN > T BESTOEHDKRZZRIDDOTIESB I FEA.

WEAEEE - R
$9485 2,539
ZEOOHAK 2,297 (BliLECs2220M)
B & X A1.0% DEEHIREN—X)

NEEMEOEIEHER

GIM-USNA - A=]LF (TRYZSR) "DREZBU T, KRILEBETD/NA - A4 —)LNESS
([CREL. KRIVETOEEICHULTKRNLEY /ML - USBEVLWDRBEG | Z1TWE Uz, &SD
SOMBUNAPREESICKD VI L (FFIZEEIHOWNG) « N1 - 4 —)UMESHEBD LR IF
TSRCHESLFLED. LD - USHWATTE (A8 LIEDTAFTRERERY ., BE(M
BlEF™ELF UL, <hULKIE MRERERICOWVT] ZI8RIZE0,

¥GIM-USNA - A=) (TRYZTSRA) :GIM rSXAE=USNA - A—)LR RV

F-T72R TRYZISX
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A OKEEEFHET 7V F (BESERE) MLV -US - 0-R (BRADER)

. N ioh Vi .y S P—
e B B | BB F |Goumio b B - F|akn BEED
B K| (BN (B E XR| (SSEN (B e x| A=
M % % M % % %
(HAE) 20204 4 B13H 2,539 — 14,218 — 16.11 - — 99.5
ZE94HA 4 B=X 2,387 6.0 14,322 0.7 15.38 A45 — 99.3
(HAR) 20204 5 A12H 2,403 A5.4 14,466 1.7 15.22 AB5 — 99.3
(HAE) 20204 5 A12H 2,353 — 14,466 - 15.22 - — 99.3
ZEO5HA 5 B=X 2,561 8.8 15,029 3.9 15.77 3.6 - 99.5
(HAR) 20204 6 B12H 2,569 9.2 15,240 5.4 15.60 2.5 - 99.5
(HiE) 20204 6 B12H 2,519 - 15,240 - 15.60 - - 99.5
ZEO6HA 6 B=X 2,522 0.1 15,156 20.6 15.73 0.8 - 99.5
(HAR) 20204 7 B13H 2,523 0.2 15,331 0.6 15.57 A0.2 - 99.0
(HAEw) 20204 7 B13H 2,493 - 15,331 - 15.57 - - 99.0
ZE97HA 7 B=X 2,483 ~0.4 15,852 3.4 15.05 233 - 99.5
(HAR) 20204 8 A12H 2,497 0.2 15,992 4.3 14.69 AW — 99.3
(HAE) 20204 8 A12H 2,467 — 15,992 — 14.69 — — 99.3
ZEO8HA 8 B=X 2,441 AT 16,032 0.2 14.38 A2 — 994
(HAR) 20204 9 B14H 2,454 A0.5 15,978 0.1 14.21 N33 — 99.0
(HAE) 20204 9 BA14H 2,424 — 15,978 — 14.21 - — 99.0
Z5990H) 9 B=X 2,286 NB.7 15,825 A1.0 13.52 A49 — 99.0
(HAR) 2020%F10812H 2,327 N4.0 16,091 0.7 13.45 A3 — 99.0

() BAREBEMBRDESRAG. BEXIFHEL,
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A OKEEEFHET 7V F (BESERE) ML -US - 0-R (BRADER)

BERIEICONT (2020.4.14~2020.10.12)

BRE/NA - 14— FESFR
KENA - A=)V MEFTHHBIF ERFUE U

KENA - A —LRESTBIE. FRB CREEHEREEESR) (CKRDERMENRDOEREVAKE
BT IC K D AIRRIRRIRHERR EMFREN, BERER Y BHBCREFEFE BRI T U, HiE
AEAICHWVTIE. KPBEROBIEOHELIOT DAV ADBEEBILKRENRSMEIEBRO>TTET D
BEHORESNICHDOD. HEHIBROENICKDRHEEDBERYD I F VHEENDIFRENMBEZ T
XAULFEU,

NREES
ML - USEFHHETRELE U,

ML - USHBEE, SFEEOBRCHEIOTDAIVADD I F URARENDIFREN SERH
([CHETDIEEODESNICHDD, FEIOFT DA )L ADRESE 2 RICHT DERIOEF Y PiththiEE
EERDFEFEZH S DMMNEDIIL, NAEEBIORDPRENZDRIEREDNRIS N, REERHER
PHREE Ufco

NSRRI

ML IPRIBTIIBEREFTH S 1 BEYL REFZ2020604 BE KLU 5BIC1 @I D, &5
1.50% A > hEIETFE LA, ZD%IAFIC2.00%RA > bD5IE EFZEEML. BEREART
(F10.25% & UE Uiz,

FRB CKEEAERBHIZESR) FEBREMOFEERL >V I7%Z0.0~0.25%THEABEETF U,

BIERERRICEH TS [SEDERSE ]

BT 7R
FELT. GIM-USNA - A4=)LR (TRYZZR) "DEREZSGESMUICHEDODTEICLDT.
KRIVEBTDNA « A=)V RBEENSDOINZEDEN. ML - USOAEBELNURLABESICKD
U7 L (EFEEHDDNE) OEBZHIULED,
BGIM-USNA - A4—=ILR (TRYZTSR)
FEUTKRIVETD/NA - 4 —)LREZFICIREL. KRIVETODEE(ICH UTKRILFEY /ML
- USBLOBBISIETD LT, EEMEDBREBNEERTE UEINEOERZDHSUET, /)
A« A=)V RESOHEFANICERUTIE. RELT Y POITICED < BERIERERZER U IoER ik
I 2HEHTI,
WI9AD - I%— - IY—=T7UR
TMEMEVPEEDZ2MICEEB L. BHOEBEYI—IL - O—VF(ICKDERZTO AT,
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IR—BMT7FUFICDONT (2020.4.14~2020.10.12)

mET77VR

LIT7UREFE. GIM-USNA - A4—=)LR (TRYZTSR) &40 - Xx— - XPF—=T 7V RI[C
REITDIPYR - FT - T7VATHY . HEFAZECTCGIM-USNA - A4—=)LR (TRYZ
TR) "DREBSESMITHIFUE UL,

BGIM-USNAS - A4=)LKR (TRYZSXR)

FEUTKRIVETD/NA - 4 —)UREESEPDITIHEL. KRILVETOEEISHUTKRILFEY /
ML3 - USBLVDRBEEIZ{TD CET. EREMEDBEEBRHRERTE UICINEDERZDH I LEL
Jeo NA + A—)URESDHEAANICELUTIE, SIEHERNLAT v IHIRICE D ERSRRRRZE
BUEEBRZITVWE U,

WI9AD - I%— - IYP—=TF7UR
TMEMEPEEDZEM(ICEE L. RENSIPI—)L - O—VFICLDERETVE U,

RNIFI—=TEDERICDONT

BT 7V ROEAOFHO I FBEREELRINYFV—IZRIFTTHIFE .
UTDTSTEHT 7Y ROBEMBALSEEBHEDBERON LTI,

—~
X
=

10.0 -

8.0

%9 — - [ S s

2.0 h [ ICE BofANL US High Yield

0.0 e : : Constrained Index (¥ RJLR—2)
:38 L _'—. ””” B ~NL3 - USESBLD—N (FM)
-6.0

-8.0

59457 5958 968 9751 5988 59985
(2020.4.13  (2020.5.12  (2020.6.12  (2020.7.13  (2020.8.12  (2020.9.14
~2020.5.12) ~2020.6.12) ~2020.7.13) ~2020.8.12) ~2020.9.14) ~2020.10.12)
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SEEICONT

éﬁ%%®1EDéUﬁEﬁ(ﬁﬁ&)ﬁ?ﬁfﬁﬁ@ SOWER (1 50=5Y) | O [Zfoikcs (B
Ady) | WETSRLIES

HQE%@E%@J&E%‘EHI&*—FDB NEmpyBcEDstEBE (15038Y) | ZIsRLETV

BH. BRHBICOETHXL T, ERAHICEDEERSETCVLLEERT,

BHEFREOAR (1505Y)

ZEO4HR ZEOGHA ZEO6HA ZEO/H ZEO8HA ZEQ0HA

iz B 202048148 | 2020658138 _ | 2020668138 _ | 2020678148 _ | 202068H138 _ | 2020698158
~202058128 | ~202068128 | ~2020% 78138 | ~2020%8 8128 | ~2020& 98148 | ~2020&108126

LSS Bhad) (M) 50 50 30 30 30 30
S EHE (EA R (%) 2.08 1.95 1.19 1.20 1.22 1.29
LERDINZE [G=) 29 28 29 23 30 30

[ BEADINZSLIFT () 20 21 0 6 — —
DI R D USER () 3,019 2.998 2.997 2.991 2,994 2,996

Cx1) féﬁﬁ(m&ﬁﬁ] & [REEREDESENG| SRV W’%}’“B?%:@Eﬁ SEscEFER] NONRICHALICERETT . Ffo. [HBHOIREUN] & [N
] KO [HEERBELE] DSPEICFHS UIEEET

(E2) FERIRTETTHY, LHD Wﬁtéﬁ)ﬁ@ﬂﬁu%@m Jrh‘élﬁﬁﬁ@E% #AF) (CEBLRBRVEEDHIET

(E3) UHHRLONEEMALEFLBIES (BoAd) OIAREDR HESAD) (CHTHHEC. J7 Y RONEES BRRYET.

lWEﬁEﬁ@J%@&(1EDéU)

945 25958 259654 975 25985 995

(a) @g?’bﬁ?&“@ﬁﬁéﬁuﬂﬁﬁ v 29.88H | v 28.54H | v 29.67HH| v 23138 | v 33.33H | v 32.46M
(b) BBEERREOBMEIES e S Em 0.00 0.00 0.00 0.00 0.00 0.00
(c) MamiazEs 2,894.68 2,896.44 2,899.28 2.899.92 2,900.18 2,900.45
(d) DECEREE v/ 145.03 v 12323 v 99.01 v 98.04 90.91 93.99
(e) HMANENSRE(a+b+c+d) 3.069.59 3.048.22 3.027.97 3.021.10 3.024.44 3.026.91
(f) DlcE 50.00 50.00 30.00 30.00 30.00 30.00
(g) BgHNICNSREE(e — 1) 3,019.59 2,998.22 2,997.97 2,991.10 2,994.44 2,996.91
() vEMUZEEEN SHEESZSI ELTVET,

S DEMF

BET7UR

FEULT. GIM-US/N\A - A4—JUR (TRYZTSR) "DEBRELSGESNITRDZEICKST.
KRIVBTD/NA « 4 —)URBESEHSOINGFEDEH. ML - USOBBELNYBRPAEBESEICKD
PUET7 L (EFEEIDDNG) DESZHIULETD,

BGIM-USNA «-A4—I)LR (TRYZSR)

FEUTKRIVEBTD/NA - A —)LREFRITIREL. KRIVETOEEICHUTKRILFEY /MU
- USBLOABEE|IETD LT, EEMEDBERMEEZTE UCINEOEZREESH I UET, /)
A« A —)LRESEOHEFANICEUTIE. RMLAT v ITIORICE D <@RIEETEIR #5418 U o ER i
RIDHEHTI,

WA - IR— - IF=T7UR
TRENEPCEEOREM(ICEERE U, BEHOEEYI—)L - O—VEICKBERZEITO AT,
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1 703 OFERAOR

ZE94HA~55995A
16 =] (2020.4.14~2020.10.12) iz g 1) 18 =
e @ | it =
. SEE SR = 22 R CP D T FE ST SR
= L wD LI e 05625 AR D T BTG 2,466 T T
_ RIERMAIE. T7 Y ROEACHE. SEAMAOTHEE. BHIEOHE. *
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@ % 2 1) 0 | 0015) | Bsauss. BRUEDER. BEALN 5 OEROETONE
REREEE| | EmmT - S oREEET R, PO ER A s
FESTINNG. BIAS0REOR. FEMN AL TR
R | A = SR RS IG IR PO TS
BIEEAREIR. A ONS OBERET 5HE|CHT 55%
zZotE A 0 | 0002 | ZDEm=S{Emmenz OmER, SIEHRP O TS e
&= ' A ) | (0002) |EBEEME. BEEABICTIS D7 Y ROBEICHESEMA
= o ©) | (0.000) | EREBOLES T 57 DHOEA
& $| 15 | 0591
GE£1) ifig?g;ggéﬁfﬁ CEBHRODD'DBDIFEEHRZSD) BN, BUICL > TRREORICZEN G D/cH. BEOHMEDBEEICIVE

(¥2) SEBWIEECLICARBEOBAALTHIFT,

(X3) SHEEF1HOH)DZNZTNOERSEZ SERAPOHIEEMEBETIRLUTI00ZR e HD T, NHREIMRGZEEAALTHY
ESER

(X4) HHFANTVRIIYY =T 7Y RN'$H 2156, TEZEFHE. BMISEE RS IUZOMBRIF. BRI —T 7Y ROSILASESEED S
B, IDT7YRICHIET 2DDESHET ., HHPANTVIRERETINE (WF—T77 Y RER<, ) "H2EE. SBEOERIF. HX
BREGTASEI T S LBRZSHETA. BH. SHREETAFOBERIDSERRERICHSIT2D [1 HOHYOERDEM] HEETE
2HDICOVNTIEF AL T 7Y ROME| (CRRIDTEELTHIFD,
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e SEER ~

WiSEER
LEREACIDER - BR(CHD S BRAOKEZ. HPOTHRBENRICHPOTHREME (108Y) &%
U THRULHREES (%) [$1.90%TY,

EREEERMUSN
0.13%

EREEER
RIER)
0.44%

EREEER

0.58%
fmeEE
1.90%
ZDftERA
0.00%
EREE
7@5?%& EREEER
0.03% (ERFER)
0.71%
HEER (D+0+0) \ 1.90%
OTDT 7Y ROBADHE 1.18%
QRE% T 7V ROBERSEBRDHE 0.58%
OBELT 7 ¥ ROBRESEEALSNDHLE 0.13%

1) OD&RIFZ. 1 AOXRYDEBREMICEVTHVWEEEEACKUEBEULEDHDTY,

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

(F3) BHEEREF, FXRBEUETT,

GE4) BEET7VREGE. DT 7Y RMMEFANTVRIREETNSE KYP—T7 Y RERL, ) T,

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

(X6) ONEREQONERIE. 5t ESNICHBENERDIEENHIET,

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

\_ J

63



A OKREEEFIRBET 7V R

BEES KURGIDRKR

BREEEERIS
(20205F 4 B1481n'©2020F10812HF T)
*_B M % 94 B ~ % 99 M
B i % f
O == @0 #|=z =@
0O 3 FO ¥
SE BER) 4,451.72987 | 116,826 16,174.89553 | 160,800

(1) BNE. NAEREEFED SO NICDERICLDBRENESHET,
(E2) SBEFEEURE,
(E3) BEADRARBIFIIE T,

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

WEEBFERR
WSS E S
(20204 4 B148H052020108128%T)
ES 94 5 ~ £ 99 B
= F 55 7
% 1 o %= FEZEA S 17 o = % | TIHERE
+0O FMH M +0O FMH M
GIM TRUST-US HIGH YIELD BOND GIM TRUST-US HIGH YIELD BOND
FUND-TRY CLASS (71~ vzag) |481853911 40,000 26| FUND-TRY CLASS (rA~vze) [17489553| 160.800 26
(1) SEEDELRS,
(32) SBOBMFBIETIZT,
WFERRA & DG [IRRE WIS E(SEMEDER
20204108 1288%E
HERHPIC ST 2FIZREBRAEDOEEFH Y FE = o = 99 B &
hoo 8 ¥ b & %
. FMH %
WEAEERMAR o . EEEE RIS 908,207 97.6
M IZ7IVRFT - T7VADEANEFTEET 7V FAT - R— P —TF IR 2 0.0
R DBEHH ) O0—V% Z0fh 21,876 2.4
N g 9 B % CE SRR 930,086 100.0
Jo7 2 B E O % | @ @ = 0D FHRDBLFBETIET,
SEEEFEE RS F0O FH %
(TARVES)
GIM TRUST-US HIGH YIELD
S SR DRy S LIELD 3685450773 | 908,207 99.0
CE1) M. NAEREICNT 3HMEDILE.
(32) FHBBOBIRBERT.
(2) BIRE(ETERS
) EO3MA| 2 9 B &
i 15 2 —
O = O == @ @
O FO A
AT - XR— - IF—T7UR 2 2 2

() BARBIEIET,
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A OKEEEFHET 7V F (BESERE) ML -US - 0-R (BRADER)
BEE. 8F. TABKIUBEHBADIRNR

(20205 8128). (20206 H8128). (20207 A13H). (20208 B12H). (2020£9814H). (2020%108128)IR%E

E 5 T 04 B &k | % 95 B & | B 96 8 & | % 9/ B & | ® 98 B & | %99 B %

(A) BE 969,930,004 | 1,032,684,650 | 1,040,178,862F | 1,016,982,583M | 992,875,901 | 930,086,704/
- -oO—-vE| 27318119 26,337,663 19,382,429 20,709,242 22,942,604 21,876,118
GEEHENTACES | 942609149 | 1006344251 | 1,012793,697 996,270,606 969,930,562 908,207,851
%Zﬁfﬁ;(mﬁ) 2736 2736 2736 2,735 2,735 2735
FIEASE - - 8,000,000 - - -
(B) & 21,093,874 21,119,453 17,444,159 13,241,117 13,228,895 12,877,377
Fihd - - 4,000,000 - - -
FIS DTS 20,162,988 20,076,648 12,307,873 12,207,270 12,126,774 11,979,370
RIS - 2,650 69,012 - - -
ISR 924,468 1,026,614 1,046,490 1,006,101 1,066,943 856,891
ZOftRILE R 6,418 13,541 20,784 27,746 35,178 41,116
(C) MEEGLBEA-B) | 948,836,130 | 1,011,565,197 | 1022734703 | 1,003,741,466 979,647,006 917,209,327
A 4032,597.740 | 4015329626 | 4102624652 | 4069,000,038 | 4042258033 | 3993123617
RERBHIERS  [A3.083761610 |A3003,764,429 |A3,079,889.949 |A3,065348572 |A3,062,611,027 |A3,075914,290

(D) SHEROM 4,032,597,740001 | 4,015,329,62601 | 4,102,624,65201| 4,069,090,03801 | 4,042,258,03301| 3,993,123,61701

1 FO4YEEEE(C/D) 2,353[ 2,519 2,4930 2,467 2,424 2,297F

*EFEIMKICHIT HITAEAF4,090,346,060M, HERMAAR (EI4HA~EI9H) hICHITF 28N

*ZBOOHIRMETE O DFIERELRIF2,297MH T,
* IR DILEFEHSERN' LA Z T O > T Y. ZTDEERIF3,075,914,290MTY,

=

BXAE

TLAEAIF 236,985,050, [Bf#ITTARRIF334,207,493H T,

WiEEOKR $945 B20204 48148 E20204658128  H978 £2020% 78148 E20204 8 5128
HooHl H20204 589138 Z202066H128 5988 B202068H138 E2020% 9 5148
$o6H1 H2020465138 Z202067H138 %998 B202069H158 20204108128
I E B 94 9 | = 95 # | ® 96 W | = 9/ £ | % 98 # | = 99
(A) BAZ IR 12,980,627 11,600,512 13,226,5749 10,426,065 14,551,028/ 13,825,397M
SEERNS 12,980,921 11,601,050 13,227,007 10,426,412 14,551,490 13,825,748
ZEFIS - - 10 11 - 5
RIS N 24 |a 538 |4 443 |~ 358 |4 462 | o 356
(B) HifisE455EME4 |~ 66,781,532 75,667,860 |~ 10811599 |~ 7964479 |~ 18820810 |~ 51,510,259
FE 732,366 76,102,316 6,255 224,114 144,648 428,195
FEE A 67513898 |A 434456 |~ 10817854 |~ 8188593 | A 18965458 | A 51938454
(C) {SE3RES A 930884 |~ 1033739 |~  1,053743 |~ 1013075 |~ 1074375 |~ 862829
(D) SMEES(A+B+C) |~ 54,731,789 86,234,633 1,361,232 1448511 |A 5344157 |~ 38,547,691
(E) BiEBRHEUEES |~ 688716177 |~ 750,119,644 |~ 679835611 |~ 680,678,649 |~ 684943216 |~ 691,957,185
(F) \EhEsEaiamne | £2320,150656 |~2319,802770 |~2,389,107,697 |~2373911,164 |~2,360,196,880 | ~2,333,430,044
EHZEME) | 1.167.311,473) | 1,163019,114) | 1,189.468,162) |( 1,180,005581) |( 1.172331,390) |( 1.158,187.106)
(FEIERIENEE) |(43.487.462,129) [(A3482,821.884) |(43578575859) [(A3,553.916,745) |(43,532,528,270) [(43,491,617,150)
(G) BEH(D+E+F) | 23,063,598,622 |~2983,687,781 |~3,067,582,076 |~3,053,141,302 |~3,050,484,253 |~3,063,934,920
(H) INEHES A 20162988 |~ 20076648 |~ 12307,873 |~ 12207270 |~ 12126774 |~ 11,979,370
REGHERS(GH) | 23,083,761,610 | ~3,003,764,429 |~3,079,889,949 |~3,065348572 |~3,062611,027 |3,075914,290
ENEEAEES | £2320,150656 | 42319802770 |A2389,107,697 |~2373911,164 |£2,360,196880 | £2,333,430,044
EHZEME) | 1.167.311.473) |( 1,163019,114) | 1,189.468,162) |( 1,180,005581) |( 1.172331,390) |( 1.158,187.106)
(FEIERIENEE) |(43.487.462,129) [(A3482,821:884) |(43578575859) [(A3,553.916,745) |(43,532,528,270) |(43,491,617,150)
DEEBIIS 50,371,573 40,868,099 40,486,517 37,100,068 38,101,491 38,517,466
et ine A 813982527 | A 724829758 |~ 731268769 | A 728537476 |~ 740515638 | A 781,001,712

(E1) {SEEIMIE(CIHEFEEHRMICN T DHBREEIRZSD CTRRLTHEIFT,

(E2) EEEEREEcF, BIEREETALDEEZVV, TTAZ TO3BaaRE LT,

(E3) NEHEEDStEBEIF T INEHECEDEEE W) | ZI8RET 0,

+tO3EEEAmE LTIEEINE T,
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1 OKREEEFHET 7

B SECEDEEBIE (K&F)

VR (BEERREY) ML -US - 0—-R (BASER)

5 E ® 94 B | % 95 B | % 96 H | = 9/ # | % 98 B | % 99
(2) BEEREORSSNES | 12049743 | 11.463.128[ | 121728318 | 94129908 | 13,476,653 |  12.962.568H
(b) BEBREOAHISHES R 0 0 0 0 0 0
(c) WiiRES 1,167.311,473_[1,163.019,114 _|1,189,468,162 |1,180,005581 |1,172,331,390 |1,158,187,106
(d) HEEFHIS 58,484,818 49,481,619 40,621,559 39.894.348 36751612 37.534.268
() “BHENFE(a+b+c+d) [1,237.846034 [1.223,963.861 [1.242.262,552 |[1.229,312919 [1.222,559,655 |1,208,683.942
(1) HEce 20,162.988 20,076,648 12,307.873 12,207,270 12,126,774 11,979,370
() BMEanENSE(e— ) [1,217.683,046  [1,203,887.213 [1,229,954,679 |1.217,105649 [1,210432,881 |1,196,704,572
(h) SFEHEROR 4,032,597.74001 |4.015.329,62607 |4.102.624.65200 |4.069.090.0380 |4,042.258,03301]3.993.123,6170]

IN it p2) fic & D H 0 5 B
55 94 HH |5 95 HA % 96 HA |5 97 HA |5 98 HA|%F 99 HA
1 HhOZYHES 50M 50M 30H 30H 30H 30H
O <HNEEBREI—A>ZIFAOADHSIETNEEF. REBREOEEMACE IV TEBNICBREVCLE U,
- DEEICF. BHERVERSD [EBEDEE] & FFEBRVERD [TALRE WRINES) | PHUET.
- DECSE B R OEEMEANMERITTA L BRI FERITAZ L H5E(CE. DEEDEENEBNEE LRI ET,
- DB SHROBEMENERITAZ TOHEICIE. TAZWHDEN TALREE FRINEkE) « B OENZBHEST

ER
- aAhRE BRIk iRELESEE
&) ZEERRUCERDY

(& DEERERCHTBECORBEEDERITAN SEXTALRE R
ZDERDOECDREEDBERITAE RN ET,

([ "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 OUKEEFEFHET 7V F (BESERE) E&tLI b - O-R (BRADER)

[ @EELIk - O—X (GAPED) |

B 30H DERRIR

BEAEMBADEEREDEEAN

ICE BofAML US High Yield Constrained Index (K RJLAR—X) (&, ICE BofAML US High Yield Constrained Index CKRJLR—2X) @
BF—97b&Ic. BT7 Y RFEHZ10,000&8 UTAIT Yy YR IXY MHEELIEBHDTT,

(0E3) BADIEHE. BEMENODRRZZEL T, RATEZBOREZHRALTVLERT,

(E4) BHRERR. BHIRERMICKVBECHE > TEESNZHBEN DI EF T, FEOBREERTTHIEDT—IZERLTEUET.

(£5)

(x6)

= #E i | ICEldBCOWV\L chj Hcijgh REEST
= i £} Yield Constrained Index | , = | IREIEF
S kb —x |BH B l=ags R T E
(HEE) BHiAD |H b (B B | " MAALE ™ ~
’ NEE([BEER|TF  BER
! M % % % % B8aH
70HAX (201845 5 H14H) 5,332 100 & 0.3 14,244 0.1 - 99.4 829
7188XR (20185 6 H12H) 5,133 100 &2 1.9 14,301 0.4 - 99.0 788
728K (20185 7 H12H) 5,102 100 1.3 14,304 0.0 — 99.0 779
738K (201845 8 H13H) 4,612 100 & 7.6 14,462 1.1 — 99.3 717
7488R (20184 9 H12H) 4,476 700 & 1.4 14,528 0.5 — 99.0 693
75EAXR (20185108 12H) 4,522 70 2.6 14,452 A0.5 - 99.4 700
76HAXR (20185 11H12H) 4,718 70 5.9 14,409 A0.3 — 99.2 749
778K (2018%F12812H) 4,647 70 & 0.0 14,215 A1.3 — 98.9 732
7888 (20194 1 H15H) 4,529 700 &2 1.0 14,350 0.9 — 99.3 711
79H8R (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
82HiK (2019 5 B13H) 4,556 50| & 3.9 15,085 A0.0 — 98.8 636
838X (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| & 3.5 15,304 20.4 - 98.9 681
86HEx (20194 9 H12H) 4,584 50 2.6 15,550 1.6 — 98.7 696
87HiR(2019FE10815H) 4,575 50 0.9 15,514 0.2 — 99.3 673
88HAX (2019 11H12H) 4,653 50 2.8 15,599 0.5 — 98.4 637
89HA K (2019%F12812H) 4,615 50 0.3 15,725 0.8 - 98.8 616
Q0HEx (20204 1 B14H) 4,783 50 4.7 16,022 1.9 — 98.7 606
9188 (20204 2 H12H) 4,641 50| &2 1.9 16,087 0.4 — 99.5 591
9288 (20204 3 H12H) 3,850 50| &216.0 14,922 Ay — 98.8 485
93H8K (20204 4 H13H) 3,571 50| & 59 14,218 N4T — 98.6 452
941K (2020 5 B12H) 3,554 50 0.9 14,466 1.7 — 98.6 451
95HiZR (2020 6 512H) 3,844 50 9.6 15,240 54 — 99.2 493
968X (20205 7 H13H) 3,787 50 & 0.2 15,331 0.6 — 98.9 489
O7HAR (20204 8 A12H) 3,819 50 2.2 15,992 4.3 — 98.0 492
98HiZK(2020& 9 H14H) 3,824 50 1.4 15,978 A0.1 — 99.0 494
QHAZR (2020108 12H) 3,779 50 0.1 16,091 0.7 — 99.0 491
)
)

REEALEF, YP—T 7Y FOBEALEZEL DT 7 Y RN [CREUICBDZEHET,
REERAALREFRTENILES GRHES) SJUBESEYZEREET,




A OUKEEEFHET 7V F (BESERE) E&tLI - O-R (BRASDER)

% 1238
BAMEESOHRBICONT

(M) (f2Mm)
4,400 10
4,200 |- 8
4,000 6
3,800 4
3,600 2
3,400 0

BO3MBR AR SEOSHR BOGHIR  HI7HEK BOSHIR  EBOHIK

(2020.4.13)(2020.5.12) (2020.6.12)  (2020.7.13) (2020.8.12) (2020.9.14) (2020.10.12)
— BAERR (28 — DikCEHEREREME (K MEERER (B8

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

* PESEBIRETINESHNICOVTIF. BBESFANTHHDOI-RICKIIRBIFT DRESZEBINICHIRET D I-ADRBNIT 7 RbdHh
FI) o Flew T7Y ROBAMECKIFHEHORBIE T, LN > T BESTOEHDKRZZRIDDOTIESB I FEA.

WEAE(EE - R
F94HE 1 3.,571H
FEOHAR 1 3,779 (BHLnECE300M)
B & £:145% (DEEEHREN—X)

BNEEMEOT L EEHER

GIM-USNA - A=JLF BEELI b - T3RX) "DODREZBU T, KRILVETDNA - A—
IVRESICKREL, KRIVETODEEICH U TKNLEY EEBEBEVLDRBIS | Z1TVWE Uiz, &
EBEDEHETFEEXTEERUE U N1 - 4 —)U NMESFEBD_ LR PESD SOFRA. B
BEGIICKD U7 L (EFZEBEED O b“fﬁX(C%%b?LL_c‘:b‘b\ HEAEMEBFE ERUEU

Jeo <HULLIE RERKRICDOVT] %L%,EKKR
¥GIM-USNA - A—=)LF (BEELT b - 777\) CGIM bSAR=US/NA - A=)

R-ARYR-T7YR BEELIL - 952
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s 5 B | B OF B |G | 4% 8| SEET

el SR (B x| LEPNIRT

(! % % % %

(HAE=) 20204 4 BH13H 3,571 — 14,218 — — 98.6

948 4 Bk 3,478 N2.6 14,322 0.7 — 98.3
(HA=R)20204 5 B12H 3,604 0.9 14,466 1.7 — 98.6
(HA=)20204 5 H12H 3,554 — 14,466 — — 98.6

9585 5 B=X 3,830 7.8 15,029 3.9 — 99.5
(HA=R)2020%F 6 BH12H 3,894 9.6 15,240 54 — 99.2

(HAE) 20204 6 BH12H 3,844 — 15,240 — — 99.2

968 6 A=k 3,808 20.9 15,156 A0.6 — 98.6
(HA=R)2020% 7 B13H 3,837 N0.2 15,331 0.6 — 98.9

(HAE=) 20204 7 B13H 3,787 — 15,331 — — 98.9

£975HA 7 Bk 3,807 0.5 15,852 34 — 99.0
(HA=)2020% 8 A12H 3,869 2.2 15,992 4.3 — 98.0

(HAE=) 20204 8 H12H 3,819 — 15,992 — — 98.0

£98HA 8 B 3,830 0.3 16,032 0.2 — 99.6
(HA=R)20204 9 B14H 3,874 1.4 15,978 201 — 99.0
(HA=)20204 9 BH14H 3,824 — 15,978 — — 99.0

£99HA 9 A% 3,693 N34 15,825 AN1.0 — 98.6
(HA=K)2020FE10812H 3,829 0.1 16,091 0.7 — 99.0

(F) BREHEMARDEEAS. BEEIFHEL,
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BERIEICONT (2020.4.14~2020.10.12)

BKE/N\A - 4 =)L RESFTR
KENA - A—=)LRESFHHEEREUEX U,

KENA - 4 —)LRESHEE. FRB CREEBERHEESS) [CXD2ERENRDOERROKE
K IC R D AFEREXRBERFENFRIN. SERFELSBCRLERFERBE BRI FT UL, HE
RERICHENTIE. KPEROEEPHE IO DA IV ADBRBINKRENESIMBER>TTET D
BEHDESNIZDDD. HEFIFEDRENIC K 2EEEIDEREY D I F VHEENDIRFRENMEEZT
ZAULF U,

BAE1BE%
ETEE (X) F. FH5FH50EEFEERRYF U,

LEREAICE VT, BEBECHD DAV RRY7 - JLEP, XF3 - RV, @7 IUH - TUR,
AR L= TaUEY - RUNFHTLERUE—AT. MLO-US, OV7 - )b—7)bIFH
THREULFU,

XETBEESF. BENRE T DNEREEEODREBEHSMNMET I 2EEZLVET,

WiEHREFIMR
F RB CKEEH#EHIEERESER) FBEREFNDFEEREL VI 7%Z0.0~0.25% TRABTF Ul

BIEREARICH TS [SkDERSE |

BmET77VR
FEULT,. GIM-USNA - A—=)UR (BEELI KT
KDOT. KRIVETD/N\A - A=) RESFH S DUEDIFH.
KBTSV L (EFEEHDONG) DESZEHIULET,

BGIM-USNS -A4=)LF BEELI - TSR)
FEUTKRRIVEBRTDNA - A —LRESFICREL. KRIVEBETOEEICHUTKRILFEY /EEE
BEEVDABEE|IZTD LT, EAMEDBELHEELZTE ULNGDERZHIUET, /\1 -
A =)L RESDHEFANCELUTIEF. RELT v PoCE D BRIEIMERZER U ER T
BHEHTI,

BIAD + IR— - IYF=T7UR
TMENEPEEDZEM(ICEEE L. BHOEEYI—IL - O—VFICKDERZITSHE T,

R) "NDBREFGZEBMICRD LIS
EEBEDRBME LN HPOREBEEIIC

NI
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IR—BMT7FUFICDONT (2020.4.14~2020.10.12)

|
BIFYVRE. GIM-USNA - A—=)LF BERLI - TIIR) £94D - XYR— - XHP—
TJ7VRICRETD I7YR - AT - TPV XTHY . BERHAZEC TG IM-US/NA - 4—JUR
@BEELI b - TITR) "DEREHEZESMICHIFTUE Ul
BGIM-USNA - A—=ILR GBEtLIb:-T5R)
FEUTKRIVETD/NA - 4 —)UREESEPDITIHEL. KRILVETOEEISHUTKRILFEY /
BEBSEVDABEGIZ{TD LT, SHUMEDBEEREBHEERTE UENROEEFERZSH S UE U,
NA A =)L REEDBEHFANICELUTIFE. SIEHEERNLAT v IPoICE D BERISEMERZER U
feBRZITVWE U,
WI9AD - I%— - IYP—=TF7UR
TMEMEPEEDZEM(ICEE L. RENSIPI—)L - O—VFICLDERETVE U,

RNIFI—=TEDERICDONT

BT 7V ROEAOFHO I FBEREELRINYFV—IZRIFTTHIFE .
UTDTSTEHT 7Y ROBEMBALSEEBHEDBERON LTI,

(%)
12.0
10.0 p—

28 =%

: — =3 ICE BofAML US High Yield
38 Constrained Index (K RJLR—2X)

-2.0

1

945 5958 968 9751 5988 59985
(2020.4.13  (2020.5.12  (2020.6.12  (2020.7.13  (2020.8.12  (2020.9.14
~2020.5.12) ~2020.6.12) ~2020.7.13) ~2020.8.12) ~2020.9.14) ~2020.10.12)
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SEEICONT

éM’EEJZHHONEEIéUﬁJ\EEsz #FAH) FTEC [DEREDOWER (1 H0=5Y) | © [ZH0EkE B
Ady) | WETSRIES
HQE%@B‘:&@&IQ‘E%I&*—FEE NEHEcEDEtEBIE (15038Y) | ZIsREEV

BH. BRBICOTHULTCE, ERAHICEISERTECLEEET,
B EFEEOAER (1 503Y)
941 95/ 961 EV 296 99/
] = 202047145 | 2020858130 | 202066H135 | 20206 /5145 _ | 2020688138 _ | 2020897158
~20208 58128 | ~2020%68128 | ~2020%7 8138 | ~20204:8 8128 | ~2020% 98148 | ~2020%108128
LESEE Bhdd) (F) 50 50 50 50 50 50
NEEBBLE (%) 1739 1.28 130 129 1.29 131
TS (&) 50 46 48 39 43 34
SEONEES () — 3 1 10 6 15
TR NS B) 2435 2432 2431 2420 2413 2.398

CE1) THHOWE] & REEREOREIFNG] L0 [REEFEOEMIISFTESER] NODRICALUICEETT . R,

] BRU [DEERBEILE] NSHEICHSUICEEETT.
(£2) ARBEFBTTSY. BHPONGESHONFBUANDESIHLIANES BAR) ([CEBULBVEENH) FT,.
(E3) HEBDEREONEEMBALEFLUMOEE BHAd) OHFREEME (DEEAD) ([CHIIHLET, T7Y FONGHELFRR) XTI,

NP EE0HEEE (1 5035Y)

[HHDUEELSN] (& [T

i] El E94H e E96H E9/H ST E9om
(a) REZRE DELSE N v 51.05H| v 4692 | v 4887 | v 39.06H | v 43.08H | v 34.54H
(b) BREZREDEMEAESTESER 0.00 0.00 0.00 0.00 0.00 0.00
(o) INFEA%EE 2,405.36 2,406.00 2,406.27 2,406.42 2,406.85 v 2,406.90
(d) HEcEEREILE 28.86 v 29.57 v 26.23 v 24.97 v 13.85 v 6.90
(e) BHADENREE(a+b+c+d) 2,485.29 2,482.50 2,481.38 2,470.46 2,463.79 2,448.35
(f) DiicE 50.00 50.00 50.00 50.00 50.00 50.00
(g) BEIRHOENREE(e — ) 2,435.29 2,432.50 2,431.38 2,420.46 2,413.79 2,398.35
GE) v EFUEHEBEE,N SHEEZST ELTVET,

N 4 .
SenERAS
AN
FEULT. GIM-USNA - A=K BEELUI b - TI0FR) "OBRELGZSAICHEDTEIC
KT KRIVBTD/N\A « 4 =)L RESHSDIGFEDEH ., BEBEDAEBE LN P EEEGEIC

KBTUZ7 L (EFIZEABZ D DINE)
BGIM-USNA - A4—)LF BEELI b TS5R)

FEUTKRIVETDNA - A —)UMESFITIRE L,
BEVLWDOREWS|Z175 LT,
A —)L MMESFDREH ANITER U TIE,

278 CY,

W4T - I%x— - IY—-T7UR

MEEPEEDZE

DEFZDHELET,

KRIVETDEEICHUTKNILIEY /EEE

EEUMEDBERBURERTE UCIHDERZEDHSLE T, /\4’

NS LT FRMICED <BRISBRERZER U ERZH#iT T

H(ICEEER L., BHOEESYI—IL - O—VFICKLDE

Z{IDHE T,
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A OUKEEFEFHET 7V F (BESERE) E&tLI b - O-R (BRADER)

1 703 OFERAOR

ZE94HA~55995A
16 =] (2020.4.14~2020.10.12) iz g 1) 18 =
e @m| 1t =
. SEE SR = 22 R CP D T FE ST SR
= W wD LI 2] 059 YA O T BRI 3,771 I TS
_ RIERMAIE. T7 Y ROEACHE. SEAMAOTHEE. BHIEOHE. *
@52 ) @ | 0219 |ZEEEAE J7 L
. Al EARSEEEEEEDRN. ENTOSET » > ROEE. WAL
mmaw| (3 | 0356 pToios TR
@ % 2 1) ) | 0016) | Bstauss. BRUEOER. BEALN 5 OEROETONE
REREEE| | EmmT - S oREEET R, PO ER A s
FESTINNG. BIAS0REOR. FEMN AL TR
R | A = SR RS IG IR PO TS
BIEEAREIR. A ONS OBERET 5HE|CHT 55%
zZotE A 0 | 0003 | ZDMEm=S{Emmenz OmER, SIEmRP O TS HELS
&= ' A 0) | (0.003) |EBEEME. BEEASICTILS T 7Y ROBEICHESEMA
= o ©) | (0.000) | EREBOLES T 57 DHOEA
& $| 22 | 0594
GE£1) ifig?g;ggéﬁfﬁ CEBHRODD'DBDIFEEHRZSD) BN, BUICL > TRREORICZEN G D/cH. BEOHMEDBEEICIVE

(¥2) SEBWIEECLICARBEOBAALTHIFT,

(X3) SHEEF1HOH)DZNZTNOERSEZ SERAPOHIEEMEBETIRLUTI00ZR e HD T, NHREIMRGZEEAALTHY
ESER

(X4) HHFANTVRIIYY =T 7Y RN'$H 2156, TEZEFHE. BMISEE RS IUZOMBRIF. BRI —T 7Y ROSILASESEED S
B, IDT7YRICHIET 2DDESHET ., HHPANTVIRERETINE (WF—T77 Y RER<, ) "H2EE. SBEOERIF. HX
BREGTASEI T S LBRZSHETA. BH. SHREETAFOBERIDSERRERICHSIT2D [1 HOHYOERDEM] HEETE
2HDICOVNTIEF AL T 7Y ROME| (CRRIDTEELTHIFD,
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A OUKEEEFHET 7V F (BESERE) E&tLI - O-R (BRASDER)

p SR N

WiSEER
LEREACIDER - BR(CHD S BRAOKEZ. HPOTHRBENRICHPOTHREME (108Y) &%
U THRULHREES (%) [32.06%TY.,

EREEERMUSN

EREEER
&iE=H)
0.44%

ERSIEER
0.73%

2.06%

ZDOHER
0.01%

asEann oy
()’éﬁg?ji) 0.71%
HWREE (0O+20+0) 2.06%
DOTOT 7 ROBERDILE 1.19%
@RELT 7V RDERSEERDLLE 0.73%
ORELT 7V ROEREEERLNDLIE 0.14%

CE1) ODNEAF. 1 HOHYOERERICSVTAHVEBEACIVEHULIZBDTT,

(£2) BBAG. RAICEUT, S&FHH. TESHFIRSLUEMISIE HREeshE .

(0EX3) BHEEGF FRRBEUIETT,

(X4) ®EXT 7Y RER. COT 7Y RPEFANTWSIREFEES (N —DJ 72 RER<, ) TY,

(£5) ODBEMIF. YY—T7 Y RO BRAZESH. REXT 7Y RO LBRAZESHEE .

(£6) OOBREQODERIF. 5t ESNIHBNRGZHBENHIET,

(X7) LEROFRRGTEHLICDDTY, CDfsd. INSDOERHKETHESETHY ., REICHREUVCBRDODHERERRD T,
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A OUKEEFEFHET 7V F (BESERE) E&tLI b - O-R (BRADER)

WEES KUREIDRKR

BREEEERIS
(20205F 4 B1481n'©2020F10812HF T)
*_B M % 94 B ~ % 99 M
B i % f
O == @0 #|=z =@
0O 3 FO ¥
SE BER) 1,101.84392 49,582 |897.7395 41,200

(1) BNE. NAEREEFED SO NICDERICLDBRENESHET,
(E2) SBEFEEURE,
(E3) BEADRARBIFIIE T,

WERGTEHER
RBIEEEMEAES
(20204 4 B1481H 5202041081285 )
5 94 ,Hﬂ ~ % 99 5
] T % i
# A B[ THRM] @ w0 #®[= 8 | TR
O TH ] O A ]
GIM TRUST-US HIGH YIELD BOND GIM TRUST-US HIGH YIELD BOND
FUND-CSC CLASS (7= val) [22>39777| 13500] 45| EUND-CSC CLASS (A= vam) (0977395| 41200 45
(E1) SREZELRE.
(32) SHEORMIFBETHET,
WFERRA & DEE IRRE WIS E(SFEMEDIBR
20204108 1288R1E
HERHPICH T BFIZHRALOBEIISHD FE = o = 99 B x
hoo 8 ¥ b & %
. +A %
WEAEERMAR o . EEEE RIS 486,162 97.6
M IZ7VRFT - T7VADEANEFEET 7 FAT - R— P —TF IR 1 0.0
R DA J—L - O—V%, Z0ft 11,820 2.4
N % 99 ®m =% A SRS 497,984 100.0
77 Y PR IF aewmaElr = 03 SFHEOBIFBETRET,
NERE SRS 0O A %
(TARVES)
GIM TRUST-US HIGH YIELD
S o R B 051457574 | 486,162 99.0
(E1) HEEEIE, MEERREICH T 2 FHMEZED I,
(%2) FHMEBOBARBIEIET,
(2) BIgEEER
p £RBHA| B 9 B &
1 = . T
O %[0 ®[F M %=
F0O FO M
FAD - XR— - IF—T7UR 1 1 1

() BARBIEIET,
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BEE. 8. TF8SLUBEHBEDRS
(20204 5120). (202046 F128). (20207 A138). (2020468 5128). (202069 8148). (20202108 128)K1E

A OUKEEEFHET 7V F (BESERE) E&tLI - O-R (BRASDER)

B = % 04 B Kk | % 95 B & | B 96 B & | % 9/ B & | F 98 8 k& | % 99 B x
(A) BE 458,536,090/ | 500,351,648/ | 496,553,861F | 499,617,735@ | 501,719,006/ | 497,984,160

- O—vE 12,952,117 10,892,255 12,484,862 16,692,282 11,965,186 11,820,349

RECHENTACES | 445582.600 489,458,020 484,067,626 482,924,080 489,752,447 486,162,438

%Zﬁ%;('ﬂmﬁ) 1373 1373 1373 1373 1373 1373

(B) &8 6,782,997 6,916,781 6,975,778 6,971,014 7,019,171 6,962,974

FIRHS TS 6,355,650 6,418,823 6,463,808 6,450,560 6,469,129 6,497,377

KIS - 1,599 - 22,890 - -

I ESELRH 424,405 490,028 502,177 484,425 533211 445,684

Z Ot ILTE 2,942 6,331 9,793 13,139 16,831 19913

(C) MEEHE|A-B) | 451,753,093 493,434,867 489,578,083 492,646,721 494,699,835 491,021,186

A 1271,130,130 | 1283764715 | 1292761618 | 1.290,112,039 | 1293825940 | 1,299.475.432

AR S
(D) ZEEEOH
1505 BEfE(C/D)

A 819,377,037
1,271,130,1300
3,554H

A 790,329,848
1,283,764,7150

3,844H

A 803,183,535

1,292,761,6180
3,787H

A 797,465,318
1,290,112,0390

3,819H

A 799,126,105

1,293,825,94000
3,824H

A 808,454,246
1,299,475,4320
3,779H

*ZEO3HPKRICHIT DITALAX1,266,810,112M, HERHAR (E94HA~5E99HA) hICH (T BN
34) DFEEFERRIF 3,779 T,

* ZEOOHPRDEE O

* EEIOHARDIEELSZEN LA Z N > THY . TDEEAF808,454,246M T,

Zre

XAE

TCAEAIF63,783,939M. EIEHKITTAZEIF31,118,619H T,

WiEEOKR $O4# B20206 48148 E2020658128 5978 B2020% 78148 E20204 8 B128
BEooH] 20204581380 ZE202066H128 2984 B20208H138 20204 9 5148
£06H 52020468138 2020678138 5998 B2020698158 %20206108125
5 = £ 04 M | = 95 # | ® 96 B | = 9/ B | ® 98 ® | #® 99 M
(A) BRI 6,917,692/ 6,092,683 6,824,463 5,274,005 5,996,447 4,937,659M
SRS 6,917,933 6,092,980 6,824,704 5,274,180 5,996,719 4,937,867
ZEF]S - - 8 8 1 —
SRR N 241 | & 297 | & 249 | & 183 | & 273 | & 208
(B) AffisEsssaEEs | ~ 2,317,396 37,763,654 |~ 7,223,530 5,730,210 1634442 |~ 3,827,896
FE 7,899 37,782,244 383 5,805,766 1,637,564 1
*EE A 2325295 A 18590 | & 7223913 |a 7555 |- 3122 | & 3827897
(C) {S5E5HS A 427345 |~ 493419 |~ 505649 |~ 487,777 |-~ 536903 |~ 448,766
(D) SHEHS(A+B+C) 4,172,951 43362918 |~ 904,716 10,516,438 7,093,986 660,997
(E) MiEB@tEIESS | £396,194,178 | 2397,588,105 |~359,603,102 | 364,088,305 |~356,277,973 |~355,614,784
(F) BIfSsEAianS | £421,000,160 | £429,685,838 | 436,211,909 |~437,442,891 | 443,472,989 | 447,003,082
(EMZE4EE  |( 305,753,390) |( 308,874.254) |( 311,073,808) |( 310,455959) |( 311,404,973) |( 312,771,108
(FEEERAAER) ((£726,753,550) |(A738,560,092) |(4747,285717) |(4747,898,850) [(A4754,877,962) |(2759,774,190)
(G) BEHD+E+F) | 2813,021,387 | 2783,911,025 |2796,719,727 |~791,014,758 | ~792,656,976 | 801,956,869
(H) R4 8 A 6355650 |~ 6418823 |~ 6463808 |~ 6450560 |~ 6,469,129 |~ 6,497,377
REGHIERS(GHH) | £819,377,037 | A790,329,848 | 2803,183,535 | 797,465,318 |A799,126,105 | 2808,454,246
BINEST RS | 2421,000,160 | 2429685838 | 2436211909 | 437,442,891 |£~443472989 | £448,114,001
(EMZE4EE  |( 305,753,390) |( 308,874.254) |( 311,073,808) |( 310,455959) |( 311,404,973) |( 311,660,189
(FEERAAER) ((£726,753,550) |(A738,560,092) |(4747,285717) |(4747,898,850) [(A4754,877,962) |(2759,774,190)
DEEHEIS 3,803,955 3,401,746 3,246,935 1,811,077 897,662 -
@iEns £402,180,832 | £364,045756 | 2370218561 | £361,833,504 | 2356,550,778 | £360,340,245

(E1) {SEEIMIE(CIHEFEERIMICN T DIHBERBFEIRZSH TRRLTHIEFT,
(F2) EiEst=BEEsd BIEEEETAEOEREZV, TAZ TO5G3 8K LT,
(E3) WEHEcEDstEBEF T NEDECEDEEEE e | ZISRET 0,

+tO3BEEAmE LTHHEEINE T,
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A OUKEEFEFHET 7V F (BESERE) E&tLI b - O-R (BRADER)

B SECEDEEBIE (K&F)

5 E ® 94 B | % 95 B | % 96 H | = 9/ # | % 98 B | % 99
(2) BEEREORSSNE | 6490347 | 6024147/  6318814M| 50402130 | 55745490 |  4.488,893H
(b) BEBREOAHISHES R 0 0 0 0 0 0
(c) WiiRES 305753390 | 308,874,254 | 311,073,808 | 310455959 | 311404973 | 312.771,108
(d) HEEFHIS 3,669,258 3.796.422 3,391,929 3221424 1,792,242 897.565
(e) “MHENFE(a+b+c+d) | 315912995 | 318694823 | 320,784,551 | 318717596 | 318771764 | 318,157.566
(1) HEce 6355650 6418823 6.463,808 6.450,560 6.469,129 6.497.377
(g) BMEENENSE@(e— ) | 309557345 | 312,276,000 | 314,320,743 | 312267036 | 312,302,635 | 311,660,189
(h) SFEHEROR 1,271,130.13001]1,283.764.7150 |1.292.761.6180 |1.290.112,03901 | 1.293.825.94000 | 1.299.475.43200

IN it p2) fic & D H 0 5 B
55 94 HH |5 95 HA (% 96 HA |5 97 HA |5 98 HA|%F 99 HA
1 HhOZYHES 50M 50M 50M 50M 50M 50H

O <HNEEBREI—A>ZIFAOADHSIETNEEF. REBREOEEMACE IV TEBNICBREVCLE U,

- DEEICF. BHERVERSD [EBEDEE] & FFEBRVERD [TALRE WRINES) | PHUET.

- DECSE B R OEEMEANMERITTA L BRI FERITAZ L H5E(CE. DEEDEENEBNEE LRI ET,

- DB SHROBEMENERITAZ TOHEICIE. TAZWHDEN TALREE FRINEkE) « B OENZBHEST
EE

- TALRE (FRINEE) AREUCESIR. DESREFICHITELOZHEDOERTAN SHZTAILRE FRlDE
&) ZEERUCEED. TOHROELCDZTEEDERITALRZIET,

([ "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.”

77




FAORESEAHET 7V K (BEERE)

IM rSAK=USNA «+A=ILR-RKVFR-T7UR
SDISA/"AUDISRA/ "BRLISA"JPYTSRA
ZARISRA/TRYISR /BEELI LT3R

LITF7UR (FATKESEMNEETI 7R BEBEIRE) ~NAA—I)LRT7VR~KR)L - O—R (BBAHE
) /SR O— @EADER) ISII - UFIL - O—R @EEHEE) /BAM - I—2 (BEHEE)
JSErZIJUAN -SSR O0—X @BRYER) NULd-US- O—XR (BANER) /@8t Jbh 30— (@8
BOEE) ) FTAYVEOHNEREEE GIM FSAM-USNA - A—)LR-RVR-T7»YR USDZ
X/ AUDISRA/ " BRLISR/SIPYISR/ZARISA/TRYISR/BETEVI K - IZR] ([CIRE
LTHYUFETH. LTOABIE—EBDIEEZREIRNTDISAEGELTHBIEI,

GF) 2020108 12BBR CAF LS 2BEEDIRRZBEH L THUE I,

G
U

CKRJLEET)
EfEXREK
2020 4 B30
BE
REEEDFIER (F@ $97,920,866) $ 83,489,617
Hz 5
NOVI—IN—F « ~DFEEE 2,580,000
HNERBITEZRNIC KD FHbE 1,779,155
NI
TFeAlE S DIRE 1,526,189
R 1,395,114
BESE 90,770,080
af
HNERBITEZNIC K DFHDE 17,057
ES/I
REBSNEREIEZEN 4,477,771
BNBHDIRE 537,102
E AL EREN 210,273
BFIRERIN 120,639
REFLIRN 32,372
REFB ROBERLHRM 18,044
IEEE [ T AL RN 5,843
SERt 5778
BERSRAIEATRN 3.845
ZOfhEE 228
IS IE=H 5,428,952
WEE $ 85,341,128
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TAOKREREAMET 7V F (EEERE)

wEE

IJSAA-JPYTISX
J92AB-BRLISXR
JZ5AC-USDIZX
IJ92AD-AUDIZX
OSAE-ZARISR
IOSAF-TRYZISXR
JSAG-@BEELI b -

FATE DR IELSS
IJSAA-JPYTISX
J92AB-BRLISXA
JZ5AC-USDIZX
O92AD-AUDISX
OSAE-ZARISXR
OSAF-TRYZISX
IJSAG—\@BEELI b -

SZiEEss 1 O fMEESR
IJSAA-JPYTISX
IO92AB-BRLISRA
JZ5AC-USDIZX
O92AD-AUDISX
JSAE-ZARISX
OSAF-TRYZISX
ISAG—\@BEELI b -

I

T2

$ 16,343,295
41,443,029
7,216,202
6.543,058

564,515
9,054,764
4,176,265

$ 85,341,128

22,504,676
177,001,798
7,376,570
10.610.170
1.273.620
38,478,874
10,477,444

0.726
0.234
0.978
0.617
0.443
0.235
0.399

RS I =2 TR = A S I e E C
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RERNEG
SHAIS (RREUNE $ 2,876%R%E)
oG CRREUNGE $ 19,9221Ek4%)
Z DN
REINGEE

&H
E AR FLEREN
REFLERN
BEIBRUEER IR
BPIRIREN
THEE [T ALEREN
F SRR AR
REEFLEREN
SERH
ZDfERH
BHEE

REMF

KIFFR (1BK) SKUGHER (48
K& (BX)
SRE
HNERBUE | B IUNERBILEZN
KIBIEGE
SHiE (H8) DZEE):
SERE
NERBRES JUNERBILEZN
FHEEDZE)

KIRIES & UEHTE

ERIC K BB EDR

IEmEEE

2020 4 H30HTHK T I 3FE

FAORESEAHET 7V K (BEERE)

7,668,369
46,484
20,787

7,735,640

597,638
125,676
78,199
63,040
20.808
20,505
16,641
6.658
9,199

938,364

6,797,276

1,563,698
(18.818,482)

(17,254,784)

(13.783.441)
1,613,736

(12,169,705)

(29,424,489)

(22,627,213)
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TAOKREREAMET 7V F (EEERE)

usb
usb
usb
usb
usb
usb
usb
usb

usb
usb

usb
usb

usb
usb

usb
usb

usb

usb
usb
usb
usb

usb
usb

usb
usb

EES5 DEEHE

RERR
20205 4 H30B1RE
TR SIS D EEHH Rtk TR
&% (89.7%)
NF9 (4.9%) usbD 110,000
& (4.9%)
Bausch Health Cos, Inc.
25,000 5.88% due 2023/5/15(a),(b) $ 24,812 usb 325,000
980,000 6.13% due 2025/4/15(a),(b) 992,250
250,000 7.00% due 2024/3/15(a).(b) 257,088
,150,000 9.00% due 2025/12/15(a),(b) 1,254,075
Baytex Energy Corp.
200,000 8.75% due 2027/4/1(a).(b) 76,000
Bombardier, Inc.
280,000 7.50% due 2025/3/15(a).(b) 180,600 UsD 235,000
MEG Energy Corp.
221,000 6.50% due 2025/1/15(a).(b) 181,220 Ush - 300.000
204,000 7.00% due 2024/3/31(a).(b) 144,840
90.000 7.13% due 2027/2/1(2).(b) 62.100 UsD  200.000
NOVA Chemicals Corp.
260,000 4.88% due 2024/6/1(a).(b) 233,350
280,000 5.25% due 2027/6/1(a).(b) 224,000
Precision Dirilling Corp.
15,544 6.50% due 2021/12/15(a) 11,813
335,000 7.75% due 2023/12/15(a) 147,400 USD  545.000
Videotron Ltd. ’
110,000 5.13% due 2027/4/15(a),(b) 114,950
250,000 5.38% due 2024/6/15(a).(b) 265,005
HHESE 4,169,503
hF9EE (&l $4,620,749) 4,169,503
TSVR (0.7%)
HE (0.7%) UsD 105,000
Altice france S.A. USD 420,000
295,000 7.38% due 2026/5/1(a).(b) 308,275
280,000 8.13% due 2027/2/1(a).(b) 301,700 UsD  70.000
HESE 609,975
75VA&5t (@i $575,000) 609,975
ZAIWS VR (0.2%) USD 395214
& (0.2%)
James Hardie International Finance DAC USD 410,000
200,000 4.75% due 2025/1/15(a).(b) 195,080
tfREEt 195,080 USD 300,000
745V REE (& $200,000) 195,080
UsD 355,000
WItEVTIVT (2.9%)
#HE (2.9%) UsD 205,000
Altice france Holding S.A. UsD 63,000
235,000 10.50% due 2027/5/15(a),(b) 253,849
Dana Financing Luxembourg Sarl Usb 66,000
430,000 6.50% due 2026/6/1(a),(b) 389,150
INEOS Group Holdings S.A. uUsb 60,000
630,000 5.63% due 2024/8/1(a).(b) 612,675
Intelsat Jackson Holdings S.A. usD 215,000
475,000 5.50% due 2023/8/1(a).(c) 254,125
559,000 8.50% due 2024/10/15(),(b),(c) 324,220
130,000 9.75% due 2025/7/15(a),(b),(c) 73,450 Usb 200,000
Mallinckrodt International Finance usb 95,000
S.A. / Mallinckrodt CB LLC uUsD 335,000
355,000 5.50% due 2025/4/15(a),(b) 88,750
185,000 5.63% due 2023/10/15(a),(b) 53,104 usD 96,000

Telecom ltalia Capital S.A.
6.00% due 2034/9/30

Trinseo Materials Operating SCA
/ Trinseo Materials Finance, Inc.

5.38% due 2025/9/1(a).(b)
tHfREEt
W7ty I85 (@i $3,355613)

#3509 (0.8%)

& (0.8%)

Alcoa Nederland Holding BV
7.00% due 2026/9/30(a).(b)
Starfruit Finco BV / Starfruit US Holdco LLC
8.00% due 2026/10/1(a).(b)
Trivium Packaging Finance BV
5.50% due 2026/8/15(a).(b)
RS

5 VIEaE (@l $732,443)

=E (0.7%)

| (0.7%)

Sensata Technologies UK Financing Co. PLC
6.25% due 2026/2/15(a).(b)
HEEs

RESE (Hffi $560,863)

KE (79.5%)

IRiRtHE (0.4%)
Chesapeake Energy Corp.
5.50% due 2026/9/15(c)
DISH Network Corp.

3.38% due 2026/8/15
Oasis Petroleum, Inc.

2.63% due 2023/9/15
ERIRHESE

#fE (79.1%)

21st Century Oncology, Inc.
10.00% due 2023/4/30(a).(d)
ACCO Brands Corp.

5.25% due 2024/12/15(a).(b)
ACI Worldwide, Inc.

5.75% due 2026/8/15(a).(b)
Adient Global Holdings Ltd.
4.88% due 2026/8/15(a).(b)
Adient US LLC

7.00% due 2026/5/15(a).(b)
9.00% due 2025/4/15(a).(b)
ADT Security Corp.

4.88% due 2032/7/15(b)
Advanced Drainage Systems, Inc.
5.00% due 2027/9/30(a).(b)
Air Medical Group Holdings, Inc.
6.38% due 2023/5/15(a).(b)

Albertsons Cos, Inc. / Safeway, Inc. /
New Albertsons LP / Albertsons LLC

4.63% due 2027/1/15(a).(b)
4.88% due 2030/2/15(a).(b)
5.75% due 2025/3/15(a)
Allegheny Technologies, Inc.
5.88% due 2027/12/1(a)

i

113,949

273,813

2,437,085
2,437,085

232,650
280,950
205,000

718,600
718,600

561,350
561,350
561,350

5,250
340,452

8,399
354,101
395,214
406,925
298,500
264,830

203,975
65,678

58,740
58,950

199,950

202,000
96,306
344,212

79,200

81
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Allison Transmission, Inc.

USD 100,000 4.75% due 2027/10/1(a).(b) $ 93,000

USD 175,000 5.00% due 2024/10/1(a).(b) 168,000

USD 140,000 5.88% due 2029/6/1(a).(b) 135,734
Ally Financial, Inc.

USD 175,000 5.75% due 2025/11/20(a) 179,375
American Axle & Manufacturing, Inc.

USD 275,000 6.25% due 2025/4/1(a) 209,412

USD 410,000 6.25% due 2026/3/15(a) 305,450
American Woodmark Corp.

USD 350,000 4.88% due 2026/3/15(a).(b) 326,375
AmeriGas Partners LP / AmeriGas Finance Corp.

USD 255,000 5.50% due 2025/5/20(a) 258,958
Anixter, Inc.

USD 160,000 6.00% due 2025/12/1(a) 161,600
Antero Midstream Partners LP /
Antero Midstream Finance Corp.

USD 220,000 5.38% due 2024/9/15(a) 171,600

USD 50,000 5.75% due 2028/1/15(a).(b) 36.750
Antero Resources Corp.

USD 600,000 5.63% due 2023/6/1(a) 352,620
Aramark Services, Inc.

USD 275,000 5.00% due 2028/2/1(a).(b) 267,437
Arconic Corp.

USD 115,000 6.00% due 2028/2/15(b) 116,294

USD 90,000 6.13% due 2028/2/15(a).(b) 84,375
Ascent Resources Utica Holdings
LLC / ARU Finance Corp.

USD 25,000 7.00% due 2026/11/1(a).(b) 14,000
Avantor, Inc.

USD 210,000 6.00% due 2024/10/1(a).(b) 221,445
Avis Budget Car Rental LLC / Avis Budget Finance, Inc.

USD 100,000 5.25% due 2025/3/15(a).(b) 59,000

USD 640,000 6.38% due 2024/4/1(a).(b) 393,600
Bausch Health Americas, Inc.

USD 212,000 8.50% due 2027/1/31(a).(b) 233,709

USD 35,000 9.25% due 2026/4/1(a).(b) 38.675
Bausch Health Cos, Inc.

USD 112,000 5.00% due 2028/1/30(a).(b) 107.485

USD 112,000 5.25% due 2030/1/30(a).(b) 110,881

USD 180,000 7.00% due 2028/1/15(a).(b) 186,750
Blue Racer Midstream LLC / Blue Racer Finance Corp.

USD 480,000 6.13% due 2022/11/15(a).(b) 408,000
Buckeye Partners LP

USD 115,000 4.13% due 2025/3/1(a).(b) 106,375

USD 60,000 4.13% due 2027/12/1(a) 53,550

USD 115,000 4.50% due 2028/3/1(a).(b) 103,500
Calfrac Holdings LP

USD 225,000 8.50% due 2026/6/15(a).(b) 11,250
Callon Petroleum Co.

USD 95,000 6.25% due 2023/4/15(a) 19,712

USD 185,000 8.25% due 2025/7/15(a) 33,300
Carnival Corp.

USD 132,000 11.50% due 2023/4/1(a).(b) 137,919
CCO Holdings LLC / CCO Holdings Capital Corp.

USD 200,000 4.75% due 2030/3/1(a).(b) 203,440

UsD 73,000 5.00% due 2028/2/1(a).(b) 74,948

USD 555,000 5.13% due 2027/5/1(a).(b) 576,284

USD 965,000 5.50% due 2026/5/1(a).(b) 1,003,706

USD 1,340,000 5.75% due 2026/2/15(a).(b) 1,396,950
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280,000

40,000

80,000
160,000
354,000
443,000

297,000
205,000

170,000
215,000
105,000
565,000
530,000
325,000
213,000
226,000

130,000
55,000

52,000
45,000
70,000

240,000
353,000

515,000

275,000
330,000

415,000
272,000
635,000

125,000

170,000
385,000

464,000

CDK Global, Inc.

5.25% due 2029/5/15(a).(b)
CDW LLC 7 CDW Finance Corp.
4.25% due 2028/4/1(a)
Cedar Fair LP

5.25% due 2029/7/15(a).(b)

Cedar Fair LP / Canada’s Wonderland Co. /
Magnum Management Corp. / Millennium Op

5.50% due 2025/5/1(a).(b)
Centene Corp.

3.38% due 2030/2/15(a).(b)
4.25% due 2027/12/15(a).(b)
4.63% due 2029/12/15(a).(b)
Central Garden & Pet Co.
5.13% due 2028/2/1(a)
6.13% due 2023/11/15(a)
CenturyLink, Inc.

4.00% due 2027/2/15(a).(b)
5.13% due 2026/12/15(a).(b)
5.63% due 2025/4/1(a)
7.50% due 2024/4/1(a)
Chemours Co.

6.63% due 2023/5/15(a)
Cheniere Energy Partners LP
4.50% due 2029/10/1(a).(b)
Chesapeake Energy Corp.
11.50% due 2025/1/1().(b).(c)
CHS/Community Health Systems, Inc.
8.63% due 2024/1/15(a).(b)
Cincinnati Bell, Inc.

7.00% due 2024/7/15(a).(b)
8.00% due 2025/10/15(a).(b)
Cinemark USA, Inc.

8.75% due 2025/5/1(a).(b)
Citigroup, Inc.

5.95% due 2025/5/15(a).(e).(H)
Clean Harbors, Inc.

4.88% due 2027/7/15(a).(b)
Clear Channel Worldwide Holdings, Inc.
5.13% due 2027/8/15(a).(b)
9.25% due 2024/2/15(a).(b)
CommScope Technologies LLC
6.00% due 2025/6/15(a).(b)
CommScope, Inc.

6.00% due 2026/3/1(a).(b)
8.25% due 2027/3/1(a).(b)
Comstock Resources, Inc.
7.50% due 2025/5/15(a).(b)
Constellation Merger Sub, Inc.
8.50% due 2025/9/15(a).(b)
Cooper-Standard Automotive, Inc.
5.63% due 2026/11/15(a).(b)
Coty, Inc.

6.50% due 2026/4/15(a).(b)

Crestwood Midstream Partners LP /
Crestwood Midstream Finance Corp.

5.63% due 2027/5/1(a).(b)
6.25% due 2023/4/1(a)
CSC Holdings LLC

10.88% due 2025/10/15(a).(b)

a
a

Bl

122,400

281,288

34,400

80,000
161,200
370,372
485,085

299,970
207,050

164,900
203,712
105,000
613,025
495,550
299,812

6,390
220,350

131,585
55,660

52,780
45,342
72,275

225,504
293,872

458,298

275,687
316,305

344,450
167,280
412,794

105,000

110,500
281,050

501,561
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DaVita, Inc.

UsSD 375,000 5.00% due 2025/5/1(a) $ 380,625
Dell International LLC / EMC Corp.

USD 20,000 5.85% due 2025/7/15(a).(b) 21,755

USD  40.000 6.10% due 2027/7/15(a).(b) 43,704

USD 40,000 6.20% due 2030/7/15(a).(b) 44,149
Delphi Technologies PLC

USD 565,000 5.00% due 2025/10/1(b) 528,275
Denbury Resources, Inc.

USD 231,000 9.25% due 2022/3/31(a).(b).(c) 41,580
Diamond Sports Group LLC /
Diamond Sports Finance Co.

USD 150,000 5.38% due 2026/8/15(a).(b) 114,000
DISH DBS Corp.

USD 1,243,000 5.88% due 2024/11/15 1,195,567

USD 435,000 7.75% due 2026/7/1 428,475
Encompass Health Corp.

USD 465,000 5.75% due 2025/9/15(a) 471,975
Energizer Holdings, Inc.

USD 230,000 5.50% due 2025/6/15(a).(b) 232,668

USD 200,000 7.75% due 2027/1/15(a).(b) 212,300
EnLink Midstream LLC

UsD 78,000 5.38% due 2029/6/1(a) 48,360
EnLink Midstream Partners LP

USD 75,000 4.15% due 2025/6/1(a) 46,500

USD 220,000 4.40% due 2024/4/1(a) 138,600

USD 155,000 4.85% due 2026/7/15(a) 94,550
EnPro Industries, Inc.

USD 225,000 5.75% due 2026/10/15(a) 219,375
Entegris, Inc.

USD 320,000 4.63% due 2026/2/10(a).(b) 320,800
Entercom Media Corp.

UsD 87,000 6.50% due 2027/5/1(a).(b) 64,162

USD 250,000 7.25% due 2024/11/1(a).(b) 155,000
Envision Healthcare Corp.

USD 585,000 8.75% due 2026/10/15(a).(b) 195,612
EP Energy LLC / Everest Acquisition Finance, Inc.

USD 1,000,000 7.75% due 2026/5/15(a).(b).(c) 110,000

USD 125,000 8.00% due 2024/11/29(a).(b).(c) 312

USD 695,000 9.38% due 2024/5/1(a).(b).(c) 1,042
ESH Hospitality, Inc.

USD 193,000 4.63% due 2027/10/1(a).(b) 174,665

USD 170,000 5.25% due 2025/5/1(a).(b) 159,800
Expedia Group, Inc.

Usb 77,000 6.25% due 2025/5/1(a).(b) 78,525

UsD 46,000 7.00% due 2025/5/1(a).(b) 46,802
Ford Motor Co.

UsSD  88.000 8.50% due 2023/4/21 86,790

USD 88,000 9.00% due 2025/4/22(a) 85,690

UsSD 38,000 9.63% due 2030/4/22(a) 37.858
Ford Motor Credit Co. LLC

USD 200,000 4.27% due 2027/1/9(a) 170,000

USD 400,000 4.69% due 2025/6/9(a) 353,000
Freeport-McMoRan, Inc.

USD 340,000 3.88% due 2023/3/15(a) 340,272

USD 165,000 4.13% due 2028/3/1(a) 153,037
Frontier Communications Corp.

USD 390,000 8.50% due 2026/4/1(a).(b).(c) 360,750

USD 650,000 11.00% due 2025/9/15(a).(c) 201.305

Gap, Inc.
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200,000
15,000
15,000

110,000
95,000

325,000
25,000
10.000

126,000

510,000

209,000

235,000

225,000

135,000
45,000

280,000
95,000

130,000

465,000

378,000

1,650,000

263,000

322,000

210,000

240,000

108,000

220,000

112,000

415,000

500,000
50,000

145,000

32,000
48,000

147,000
100,000
240,000

75,000
250,000

8.38% due 2023/5/15(b)
8.63% due 2025/5/15(a).(b)
8.88% due 2027/5/15(a).(b)
GCI LLC

6.63% due 2024/6/15(a).(b)
6.88% due 2025/4/15(a)
GCP Applied Technologies, Inc.
5.50% due 2026/4/15(a).(b)
Genesis Energy LP / Genesis Energy Finance Corp.
6.25% due 2026/5/15(a)
6.50% due 2025/10/1(a)
7.75% due 2028/2/1(a)
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)
Griffon Corp.

5.75% due 2028/3/1(a)
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)
HCA, Inc.

5.38% due 2025/2/1

5.38% due 2026/9/1(a)
5.63% due 2028/9/1(a)
5.88% due 2026/2/15(a)
Herc Holdings, Inc.

5.50% due 2027/7/15(a).(b)
Hertz Corp.

5.50% due 2024/10/15(a).(b).(c)
6.00% due 2028/1/15(a).(b).(c)
7.13% due 2026/8/1(a).(b).(c)
7.63% due 2022/6/1(a).(b).(c)
Hess Midstream Operations LP
5.63% due 2026/2/15(a).(b)
Hexion, Inc.

7.88% due 2027/7/15(a).(b)
High Ridge Brands, Co.
8.88% due 2025/3/15(a).(b).(c)
Hillman Group, Inc.

6.38% due 2022/7/15(a).(b)
Hilton Domestic Operating Co., Inc.
4.25% due 2024/9/1(a)
5.13% due 2026/5/1(a)
5.38% due 2025/5/1(a).(b)
5.75% due 2028/5/1(a).(b)

Hilton Worldwide Finance LLC /
Hilton Worldwide Finance Corp.

4.63% due 2025/4/1(a)

Holly Energy Partners LP / Holly Energy Finance Corp,
5.00% due 2028/2/1(a).(b)
Hologic, Inc.

4.38% due 2025/10/15(a),(b)
Howmet Aerospace, Inc.
5.13% due 2024/10/1(a)
5.90% due 2027/2/1

Bl

208,290
15,487
15,637

113.850
98,087

312,812
20,875
8,400
107,100
402,900
210,045
235,000
214,312
67,162
21,159
127,400
51,300
139,768

503,362
418,854

,844,370

246,536
66,255
36,225
48,600
41,040

204,600

102,480

4,150

377,500
48,500

143,158

31,800
48,365

144,060
90,970
241,104

72,123
240,220
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55,000 6.88% due 2025/5/1(a) $ 56,087
Hyatt Hotels Corp.
40,000 5.38% due 2025/4/23(a) 40,690
40,000 5.75% due 2030/4/23(a) 41,321
iHeartCommunications, Inc.
150,000 5.25% due 2027/8/15(a).(b) 136,125
72,266 6.38% due 2026/5/1(a) 68,291
130,981 8.38% due 2027/5/1(a) 107,824
Infor US, Inc.
180,000 6.50% due 2022/5/15(a) 180,162
IQVIA, Inc.
300,000 5.00% due 2026/10/15(a).(b) 309,000
Jeld-Wen, Inc.
230,000 4.63% due 2025/12/15(a),(b) 204,677
25,000 4.88% due 2027/12/15(a).(b) 22,062
Kraft Heinz Foods Co.
110,000 4.88% due 2025/2/15(a).(b) 113,087
L Brands, Inc.
435,000 6.75% due 2036/7/1 313,200
LABL Escrow Issuer LLC
235,000 6.75% due 2026/7/15(a).(b) 242,826
Level 3 Financing, Inc.
450,000 5.38% due 2025/5/1(a) 453,195
Live Nation Entertainment, Inc.
65,000 4.75% due 2027/10/15(a).(b) 54,925
LPL Holdings, Inc.
100,000 4.63% due 2027/11/15(a).(b) 95,500
LTF Merger Sub, Inc.
455,000 8.50% due 2023/6/15(a).(b) 361,907
MagnaChip Semiconductor Corp.
220,000 6.63% due 2021/7/15(a) 213,400
Marriott International, Inc.
50,000 5.75% due 2025/5/1(a) 52,253
Marriott Ownership Resorts, Inc. / ILG LLC
265,000 6.50% due 2026/9/15(a) 251,088
Masonite International Corp.
150,000 5.38% due 2028/2/1(a).(b) 142,875
Mattel, Inc.
105,000 5.88% due 2027/12/15(a).(b) 102,186
525,000 6.75% due 2025/12/31(a).(b) 532,875
Mauser Packaging Solutions Holding Co.
340,000 5.50% due 2024/4/15(a).(b) 313,548
265,000 7.25% due 2025/4/15(a).(b) 207,362
Meredith Corp.
365,000 6.88% due 2026/2/1(a) 312,805
MGM Growth Properties Operating
Partnership LP / MGP Finance Co-Issuer, Inc.
120,000 4.50% due 2026/9/1(a) 116,100
100,000 4.50% due 2028/1/15(a) 94,000
70,000 5.63% due 2024/5/1(a) 71,065
144,000 5.75% due 2027/2/1(a) 145,800
MGM Resorts International
58,000 4.63% due 2026/9/1(a) 51,910
160.000 5.50% due 2027/4/15(a) 147,000
418,000 5.75% due 2025/6/15(a) 401,284
520,000 6.00% due 2023/3/15 505,700
MSCI, Inc.
120,000 5.38% due 2027/5/15(a).(b) 129,300
MTS Systems Corp.
85,000 5.75% due 2027/8/15(a).(b) 78,838
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220,000

85,000

35,000

285,000
135,000

448,000
720,150
415,528
130,000
120,000
346,000

115,000
40,000

160,000
290,000
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140,000
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111,000

61,000

250,000
240,000

25,000
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380,000
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110,000

205,000
20,000

293,000
500,000
150,000
210,000

475,000

Nabors Industries, Inc.
5.75% due 2025/2/1(a)
Nabors Industries Ltd.
7.25% due 2026/1/15(a).(b)
Nationstar Mortgage Holdings, Inc.
6.00% due 2027/1/15(a).(b)
NCR Corp.

5.75% due 2027/9/1(a).(b)
6.13% due 2029/9/1(a).(b)

Neiman Marcus Group Ltd. LLC / Neiman
Marcus Group LLC / Mariposa Borrower / NMG

8.00% due 2024/10/25(a).(b).(c)
8.75% due 2024/10/25(a).(b).(c)
14.00% due 2024/4/25(a),(b),(c)
Netflix, Inc.

4.88% due 2028/4/15
4.88% due 2030/6/15(a).(b)
5.88% due 2028/11/15
Newell Brands, Inc.

4.70% due 2026/4/1(a)
5.88% due 2036/4/1(a)
Nexstar Broadcasting, Inc.
5.63% due 2024/8/1(a).(b)
5.63% due 2027/7/15(a),(b)
Nielsen Finance LLC / Nielsen Finance Co.
5.00% due 2022/4/15(a).(b)
Nordstrom, Inc.

8.75% due 2025/5/15(a).(b)
Novelis Corp.

4.75% due 2030/1/30(a).(b)
5.88% due 2026/9/30(a).(b)
NRG Energy, Inc.

6.63% due 2027/1/15(a)
Nuance Communications, Inc.
5.63% due 2026/12/15(a)
Qasis Petroleum, Inc.

6.25% due 2026/5/1(a).(b)
6.88% due 2023/1/15(a)
Occidental Petroleum Corp.
2.70% due 2022/8/15

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)
Parsley Energy LLC / Parsley Finance Corp.
5.25% due 2025/8/15(a).(b)
PBF Holding Co. LLC / PBF Finance Corp.
6.00% due 2028/2/15(a),(b)
Performance Food Group, Inc.
5.50% due 2027/10/15(a),(b)
6.88% due 2025/5/1(a).(b)
PetSmart, Inc.

5.88% due 2025/6/1(a).(b)
7.13% due 2023/3/15(a).(b)
8.88% due 2025/6/1(a).(b)
PGT Innovations, Inc.

6.75% due 2026/8/1(a).(b)
Photo Holdings Merger Sub. Inc.
8.50% due 2026/10/1(a).(b)

Bl

50,050

32,300

29,859

285,713
133,988

35,840
57,612
95,571
138,246
127,308
391,274

115,239
41,900

156,400
276,950

206,873

64,147

122,934
150,707

118,493

63,940

32,500
31.200

21,750

184,190

386,175

291,225

78,309

194,754
20,350

295,198
478,750
145,500
207,312

411,279
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Plantronics, Inc.

USD 385,000 5.50% due 2023/5/31(a).(b) $ 305,036
Post Holdings, Inc.

USD 10,000 5.00% due 2026/8/15(a).(b) 9,882

USD 90,000 5.50% due 2029/12/15(a).(b) 90,450

USD 90,000 5.63% due 2028/1/15(a).(b) 91,575

UsD 70,000 5.75% due 2027/3/1(a).(b) 71,663
Presidio Holdings. Inc.

USD  60.000 4.88% due 2027/2/1(a).(b) 59,100
Prestige Brands, Inc.

USD 65,000 5.13% due 2028/1/15(a).(b) 65,748

USD 114,000 6.38% due 2024/3/1(a).(b) 117,135
Radiology Partners, Inc.

USD 135,000 9.25% due 2028/2/1(a).(b) 128,588
Rain ClI Carbon LLC / Cll Carbon Corp.

USD 300,000 7.25% due 2025/4/1(a).(b) 256,800
Range Resources Corp.

USD 265,000 4.88% due 2025/5/15(a) 205,375
Reichhold Industries, Inc.

USD 1,930,432 9.00% due 2018/5/1 (b).(c) -
Rite Aid Corp.

USD 331,000 6.13% due 2023/4/1(a).(b) 299,555

USD 134,000 7.50% due 2025/7/1(a).(b) 131,990
Ryman Hospitality Properties, Inc.

USD 215,000 4.75% due 2027/10/15(a).(b) 187,588
Sabre GLBL, Inc.

UsD 77,000 9.25% due 2025/4/15(a).(b) 81,204
Scotts Miracle-Gro Co.

USD 48,000 4.50% due 2029/10/15(a) 46,800

USD 140,000 5.25% due 2026/12/15(a) 142,030
Scripps Escrow, Inc.

USD 75,000 5.88% due 2027/7/15(a).(b) 63,375
Service Corp. International

USD 328,000 7.50% due 2027/4/1 354,240
Sinclair Television Group, Inc.

USD 185,000 5.13% due 2027/2/15(a).(b) 155,863

USD 195,000 5.63% due 2024/8/1(a).(b) 177.883
Sirius XM Radio, Inc.

USD 510,000 5.38% due 2025/4/15(a).(b) 525,938

USD 220,000 5.38% due 2026/7/15(a).(b) 228,250
Six Flags Entertainment Corp.

USD 285,000 4.88% due 2024/7/31(a).(b) 250,857
Six Flags Theme Parks, Inc.

UsD 76,000 7.00% due 2025/7/1(a).(b) 78,645
SM Energy Co.

USD 128,000 6.13% due 2022/11/15(a) 51,200

USD  208.000 6.63% due 2027/1/15(a) 58,240
Southwestern Energy Co.

USD 280,000 6.20% due 2025/1/23(a) 247,800

UsD 24,000 7.50% due 2026/4/1(a) 21,540

USD 115,000 7.75% due 2027/10/1(a) 100,073
Spectrum Brands, Inc.

USD 55,000 5.00% due 2029/10/1(a).(b) 52,525

USD 455,000 5.75% due 2025/7/15(a) 453,863
Spirit AeroSystems, Inc.

USD 122,000 7.50% due 2025/4/15(a).(b) 120,170
Springleaf Finance Corp.

USD  108.000 6.63% due 2028/1/15(a) 95,310
Sprint Capital Corp.

UsD 1,152,000 8.75% due 2032/3/15 1,618,560
Sprint Corp.

USD 1,625,000 7.63% due 2025/2/15(a) 1,864,688
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25,000

200,000
254,000
470,000

65,000
295,000

40,000
570,000
310,000
407,000
420,000
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76,000

347,000
265,000

230,000

,070,000

196,225
80,995

350,000
215,000

330,000

40,000
175,000

125,000
330,000
560,000

455,000

7.63% due 2026/3/1(a)
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)
Station Casinos LLC

4.50% due 2028/2/15(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)
Sysco Corp.

5.65% due 2025/4/1(a)
5.95% due 2030/4/1(a)

Targa Resources Partners LP / Targa
Resources Partners Finance Corp.

5.00% due 2028/1/15(a)
6.50% due 2027/7/15(a)
6.75% due 2024/3/15(a)
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)
4.88% due 2026/1/1(a).(b)
5.13% due 2027/11/1(a).(b)
6.25% due 2027/2/1(a),(b)
6.75% due 2023/6/15
7.00% due 2025/8/1(a)
7.50% due 2025/4/1(a).(b)
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)
6.50% due 2026/1/15(a)
Transocean Guardian Ltd.
5.88% due 2024/1/15(a).(b)
Transocean Pontus Ltd.
6.13% due 2025/8/1(a).(b)
Transocean, Inc.

7.50% due 2026/1/15(a).(b)
8.00% due 2027/2/1(a).(b)
TriMas Corp.

4.88% due 2025/10/15(a).(b)
Triumph Group, Inc.

6.25% due 2024/9/15(a).(b)
7.75% due 2025/8/15(a)
United Rentals North America, Inc.
5.50% due 2027/5/15(a)
5.88% due 2026/9/15(a)
6.50% due 2026/12/15(a)
United States Cellular Corp.
6.70% due 2033/12/15

Eaglit

171,405

181,350
116,150

366,825

355,500
210,900

196,000

145,319

55,055

39,248
29,545

167,000
228,600
444,150

61,948
290,575

39,479
560,709
306,125
400,732
419,580

65,072

81,738

155,248
240,382

241,505

130,188

150,112
65,606

133,000
85,394

322,988

31,600
113,531

126,250
339,075
579,600

477,750

85



FAORESEAHET 7V K (BEERE)

TR SIS DB Ealiit:] RER SIS DR Ealiit:]
Uniti Group LP_/ Uniti Grou Byt (0.6%)
Finance, Inc. / CSL Capital LL! KE (0.6%)
USD 245,000 6.00% due 2023/4/15(a).(b) $ 227,311 237,863 MYT Holding Co.(b) 142718
UsD 178,000 8.825% dtn(e: 2023/10/15(a) 147,687 1686 RTSX 206916
US Renal Care, Inc. MO, ———Ca o
! , KESE (Sl $1,031,928) 549,634
UsSD 185,000 3/ 2.i?3§§52$§ 2|(3é7/7/15(a),(b) 183,150 BEAEH (9 $1.031.928) 19634
USD 57,000 6.25% due 2025/5/15(b) 58,781 3&5151%1 %)
VICI Properties LP / VICI Note Co., Inc. 8031 FGIO : tine Co. LLC 0.00% -~
USD 105,000 3.75% due 2027/2/15(a).(b) 97,650 Dol T2 perating Lo. Lo K000
USD  55.000 4.13% due 2030/8/15(a).(b) 50,050 11.279  iHeartMedia, Inc. 0.00% 70494
USD 234,000 4.25% due 2026/12/1(a).(b) 218,694 RESE (B $201,894) 70494
USD 161,000 4.63% due 2029/12/1(a).(b) 149,730 _ D5V hast (Wil $201.894) 70494
Vista Outdoor, Inc. _TE
USD 625,000 5.88% due 2023/10/1(a) 592,188 IEHHER (1.1%)
Vistra Operations Co. LLC AKE (1.1%)
USD 145,000 5.63% due 2027/2/15(a),(b) 152,613 EMEE (1.1%)
Wabash National Corp. JPMorgan Chase & Co.
USD 320,000 5.50% due 2025/10/1(a).(b) 262,400 USD  919.681 0.01% due 2020/5/1 919,681
Welbilt, Inc. EHfEREEt 919,681
USD 405,000 9.50% due 2024/2/15(a) 335,138 KESE (Bl $919,681) 919,681
Whiting Petroleum Corp. IEHBERSET (Eff $919.681) 919,681
USD 240,000 6.25% due 2023/4/1(a),(c) 23,400 W
USD 295,000 6.63% due 2026/1/15(a).(c) 29,500 G0 oEE
Windstream Services LLC / Windstream Finance Corp. REE (Bl $97.920,866) 97.8% $ 83,489,617
USD 1,649,000 9.00% due 2025/6/30(a).(b),(c) 86,573 EEEEET IREHLUZOMOEE  2.2% 1,851,511
Wolverine Escrow LLC AR 1.0% $ 85,341,128
USD 335,000 9.00% due 2026/11/15(a).(b) 232,256
0y
UsD 130,000 \1/\%1 Séniureg yzolﬁz/w 1/15(a),(b) 76,700 (@) BRI =T,
USD 180,000 5.75% duc 2026/6/1() 163,134 (b) 144AGES. 1933FFBHA144AL—ILICH ST, BRIRRS
Wynn Las Vegas LLC / Wynn Las Vegas Capital Corp NCV2BMMEEES. ERNERINICETE. BRI EBKERER
USD 440,000 5.50% due 2025/3/1(a).(b) 391,600 [CERFoH'OIREC T 4FICHTY DMULRY . HAImEss S meEntEn
Wiynn Resorts Finance LLC / Wynn Resorts Captal Corp. TWEIFBBRINE T A
UsD 180,000 3.13;%)Bdued20|29/10/1(a),(b) 168,750 © FT1IkUIEE.
um! Brands, Inc. A= = = oS _ g <
USD 50,000 375% s 3095 41 3.0 — (o) BOIETS. FOEORBCLY. WEFREFISENTTE
HESs 67.499.048 TENDEEEEETILODNE I,
KESST (il $81,902,309) 67,853,149 (e) 2020 4 B30BFmDZENFITEE.
&% (Bffi $91,946,977) 76,544,742 (f) XAf&Eo
O
S ey T 7% BEBEEOT NTOBMESSERR T OREDUIFICEINTE
317 Ctaire's.Stores, Inc. 554,750 ﬁﬁﬂ%@ﬁﬁ&iﬁﬂt“l&@(\ U ZQ@ﬁﬁElC&D’Cﬁ#ﬁiﬂfb\igo
7.964 Remington Outdoor Co., Inc. 9.457
KESE (@il $535,194) 564,207
USFyRI-hr-Yy 785 (HE $53519) 564,207
BRI

iEk (5.6%)
TAIVEE (3.6%)

3,017 Reichhold 3.095.442
TARVEESE (@ $0) 3,095.442

KE (2.0%)
1,088 21st Century Oncology Holdings, Inc. 37.318
3,396 Battalion Oil Corp. 16,641
467 Claire's Stores, Inc. 256,850
31,186 Clear Channel Outdoor Holdings, Inc. 30.088
1,501 iHeartMedia, Inc. 10,537
31,164 UCI International, Inc. 732,354
37,981 VICI Properties, Inc. 661,629
RESE (Hff $3,285,192) 1.745.417
EiEMAst (8 $3,285,192) 4,840,859
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TAOKREREAMET 7V F (EEERE)

202054 A30BRENDT S A A —PYT S ADABEBREBTTEZNES (HEBEEDO0.0%) *

BU EGIEF ZHEE REH 7Y EHRE FHiffifE i (18) HETE~ (8)
JPY HSBC Bank 1,715,447,206 2020/6/2 Usb 16,025,166 $ 22,942 - $ 22,942
2020£ 4 B30EHIRED T S5 A B —BRLI S ADHEHBLERNER (WEED1.6%) *
B\ BGIEF ZHEER REE e SR ERaliifa FHE (1) TETiiss (8
BRL HSBC Bank 219,909,455 2020/6/2 UsD 39,113,730 $ 1,406,565 - $ 1,406,565
2020 4 H30BREN T SAD —AUDT S ADNBEAETERES (EEDO0.1%) *
BU\ EGSIEF ZEER REE 7Y BEER ERalife FHE (18) HETET~ (18)
AUD HSBC Bank 9,879,955 2020/6/2 Usb 6,382,991 $ 86,047 - $ 86,047
20204 4 H30BRED T 5 R E —ZART S ADNERBFTEEENES HWBEEDO0.0%) *
B\ ESIHEF LT RiEH 7Y PEEEHE Eaaliey Pl (48) TETHTEiR ~ (15)
ZAR HSBC Bank 10,250,513 2020/6/2 usb 542,957 $ 13,503 - $ 13,503
2020 4 B30BRAEDN T SAF —TRYI SADHELHELERNES (FEED0.1%) *
BU EGSIEF ZHEER REE 7Y BENEE ERalif FHE (18) fusHiieE ~ (18)
TRY HSBC Bank 61,540,027 2020/6/2 Ush 8,714,640 $ 44,833 - $ 44,833
20205 4 A30ERENDI SAG—BE LI b - 75 ADHNEHETEZERS FEEDO0.2%) *
B\ ESIHEF LT RiEE Y EEEH iz Pl (48) TEHEiRE~ (18)
IDR  HSBC Bank 19,660,760,929  2020/5/19  USD 1,160,735 $ 159,131 $ 159,131
INR  HSBC Bank 60,047,054  2020/5/19  USD 774,163 24,464 24,464
MXN  HSBC Bank 9570935  2020/5/19  USD 386,646 14,521 - 14,521
PHP  HSBC Bank 19,900,451 2020/5/19  USD 387,522 71.419 - 7,149
TRY HSBC Bank 7993080  2020/5/19  USD 1,159,129 - (17.057) (17.057)
$ 205,265 (17.057)  $ 188,208

*13582,580,000K ML ZHERBEZNDIBRE UTEUVANTVE T,

BE DB
AUD — =ER)L
BRL — IJ3SIIWL-UTIL

IDR AV RRYT - JLET
INR = AVR-)LE—

JPY - HBHAH

MXN AXFyJ-RY

PHP - JasUEY-RY
TRY — HML3-UZ

usD ELY

ZAR — ®EmFPIUR-IZUR
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W {EREAR DR EETER & RS DHR SHIHERERICH I D [SEDERAL]

(/) MENEPCEEDLZEMEICER L. FHOEGEYI—IL - O—VEFIC
10,190 KB EBEARAEITOHETI,
' S RK—RTAUFICTDONT
T EEBEOREMICER L. BHOERE. RERGIBLUI—
U - O—VEICLDBRETVE U,
10,180 ORNVFI—TEDERICDONT
BT 7Y RGEADHEF FEERELBRINYFI—IBL
BEERERITITBYEEA.
10,170
(S1EDERA)
=y FEIEOEEORSMICREL. @EOEFHPI—L - O—SC&
2ERAZE{TOHETI,
10,160
ZO%H%AO 2gﬁ 5
(2018.12.10) (2019.12.9) @1 BONY OBAOEE
£ B g B ok fil B i i @ i B H 3
LN FERTL TN —M
M % % lilENS ; —_
(#7E)20184E128108 10,180 - — GELEE Vel
128% 10,180 0.0 - TOfER 0
2019% 1 B 10179] 200 - a2l N— ©)
2 BX 10,179 200 - 5 &t 0
— CE1) BREOEEBLUERAICOVTIEFHED 1702 OEFDOEH
3 AR 10,178 £0.0 . IEQUNE%E’EC“%f?!’?K7’:‘“&‘30w " n FROTL®
4 BX 10,178 A20.0 - (%2) BECECAREELBAALTH Y FT.
5 A% 10,177 £0.0 - e . "
6 A% 10176 200 = WSS S US| ORI
asss 19.178 200 — ma o m (2018412 7520191289 BFT
SEx 0075 700 — = Jina 5201 Ei BoB%T)
9 A% 10,175 £0.0 - B § &% 1 &
108% 10,175 200 - BE BiE
118% 10,174 2A0.1 — m | EfEEEES 350,004 (350’006)
(BiI)2019€ 128 9 H 10,174 401 - (X1) 2FEEFTELRE @ENFHESENTRUELA) »

(E1) BESEERIFHE.

(x2) ﬁgg%ﬁktb@i%ﬁﬁ%ﬂ%ﬁ*ﬂéﬁ (ERifttE) BIUESFEYZR
T °

(E3) BT 7Y RE FRINADERRZEDS UTREERZIT>THY. XUF
N—IBRUSEREHEH ) A

GERZE)
SEEMEBESDHBICONT
(B (i - BSER]
HAES 0 10,180 HAZR 1 10,174 KEE= A0.1%
(BEMEOELCEEER)
EHOEEYI—IL - O—VFOFEINYA F ABTHE LD
ERENS., BEMBAIETELE U,
SIREREICOVT
OBENEHERTR
LEREEZE U C. BRRFRESTHREMSEN - BOERIEN
EHRFLE LR, CORMEREERC. BEGHES (318
¥) OF@EY BIOEIBFRI—ILEBYSHEY A T ABTHEL
FUI,

(X2) ( NFEEICKDBDDT. LROBFICEZSENTHUEEA.
(E3) BAERBEFIET,

(2) ZDAthBIHEESS
(201851281181 52019%128 9BFET)
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49« IRx— - IY—=—TF7UR

WERTEHIR
n i &
(201851281181 520194128 9HET)
E 4
= o 7% 1
# W |& &@| i m e =

FA T
801 EEAE EE 2019/3/18 350,004
(£1) SEIBELRE (BBNTAGSFNCBIELA) .
(£2) BARBEIET.

WAABERER
EZ Oty
5 7 *
¥ ®m[it %
T %
PV 999,997 <1.2>

(CE1) < >AlE. MEEHERICNT S5HIEIZEDLEE.,
(E2) FHBERDBAIARBISVIET,

WSS (EEIAEDERK
20196128 9 BEHE
m 7 X
= S EE AL %
e %
Jo)L - O—vE. 20 83,690,918 100.0
R RS 83.690.918 100.0
GE) FHBEEDBAFREISFTIBTo
WEE. &, TABKLUEEMIEBEDOINR
2019F 128 9 BIR#E
= g % W *
(A) BE 83,690,918,3500
T O—vE 82.690,920,679
IB5EEE (2 D S 999.997.671
(B) &K 51.646
Z ORI 51.646
(C) SUEERIE(A — B) 83,690,866,704
Sk 82.250,129,638
REBEHERS 1.431.737.066
(D) SEHERON 82,259,129,63800]
1 1% ) EEHE(C D) 10174

KRIVTI—=2981H. NBRISTFIVIT - A VAL T7YRISWT>H
J—2981H. NBAKNSTFIVIT - A VAL - T7 YRSy I >HFEESD
B OI—2981M. NWQO‘D—/\“JbEﬁEE&%jf/ R (BEBANvISGY TBAY
B2AY) 180,729, NWQZ'O—/\ILESE AHT7VR (RBAYIBLBA
PEE) 737,649, NWQYT O —/VIVEGESES 7 7 > SBAYIBY B
ERER) 95,276, NWQIO—NILEETET 7 VR (BEBAYIRKRL/
BEMRT) 337,885, tHRtEUI T« THAA —F983M. DCHAD -
R FR— - R— T3 U74,249,607,706. 94077V RSw S JEF«
F4 LT 317,107,941, 4 OXEHRA NS TV —0 (BERIRE)
- NUPWUS—V - BEM- I—R EBHER) 132,757, 140K
EHA NS TI—a (BEZRE) —-rJUFLVUI—YX— HR)L-O—2R
(BAPHED) 643,132, 94 DXREKHRI ST I—a (BERRE) -+
UFIWII—VR— TSI - U7 - I—R (BEHER) 4,401,613M.
FSATKERR NS TV~ (BEBERE) -~UFIUI—UX— KR
- 0= (BENDERE) 12,7848, 940,/ T4 FUF 4 AMBK T 7V R
—INS9'A LY T ~=9,853995, EURIETOr—v3vI7YRI (&
EHRERERSEM) 4,212,646,1940, TIURT7 - Ix— - R—rTxUAV
32,678,414,397M. TIL3EEAMK—NT+UFV  31,868,647,270M.
N7 2EEAM¥MR— T+ UAV  6946,381,074M. 94 TJF EZO—/\
- NUa—%T7V R (4D SMAER) 3,666[. 94 DKXKESEAE
T7VR EERIRE) ISV U7 - O—R (BAHEEY) 155,317,
IAOREFGEIHE I 7V N (BERIRE) B4 - I—2 (BAHED)
38,024, d4 DXESEAMET 7 VR (BERRE) KR I—R (8
AHECR) 4,380, & /rvyklm@%IJ?ﬂE?w VR BEERE) TR -
I—2 (BAHER) 22,5920, 940/ FLYF« Q@PF%L77/F
1647358, SA JBAU— - Ty Y R - Yx—- K—pTx U7
109,485,524, 94 DHEEY JUVEHT 7 h(ﬁ&&ﬁ: 2)
33,689M. 949%%lv7uzﬁ#77/h(ﬁaa: 2) 96,254, 5
A AVISEIRZ - TP YR-—AVITSE@R— (BB NvIBY)
5385, 94D - AVISEIRZ - TrYR —AVISEHR— (BE
AYIREU) 11,530, A4 TKEML P77 R (BEHER) KXR)LI—
29,817H. FA4TKEML P77 R (BAHEE) BAMI—26,964M.
FSADKEML PT 7V R (BANER) ®EaI1—29,4790. §4DEES
BEStkY (>~ a (BAMER) 98,107M. 91 DEHESRX4T 7> 98,107
A, d4URESEUH T 7 VR - YR— - K—NT 3 U#980,367M, 9140
KESEAMED 7V R (BERIRE) m7JUA-SVR - 0-2 (BAHEK
) 1,097, 4 OKESSAMET 7 VR @BERIRY) MNLI-US -
I—2 (BAHER) 2,690, 91 TXKEESSARET 7V R (BERRE)
BEELI N - O—2 (BAHER) 1,350, 947 - F—A S UT7SEY
Hha (BEHERE) #HXaI—2R98203M. 947 F—ANSU7PSEY
o (BEHED) @Eo3I—R98,203M. 47 - A—RANSUTPSEY
tha (BEDEE) HAKBEYA 2 aI—2982,029H. J'1 DKEHKR ~
SFY—a (EBEERRE) -NJAVUI—VX-@BELLVI S O—2 (B
BHER) 98,174HTY,
* HEIRDOFEOME Y OMEERRE10.174HTYI .

*HIFIC ST DITTA%AE78,610,288,449F, HERHIEPIC BT BBIERETA
#113112,484,550,034M. EEHITTAERIE108,835,708,845T Y,
*UHKRICHBFRHVY T 7 Y RZRENR ST HREASFEDOTARIF. I40

Bf#225-7 11— 2019-03 (EMSHEEIRERER) 1,850,319,411H.

A0 - 0-NU | o TEEK I 7 VR —AIHEK- (BB NvIH
Y) 977,694M. 940 - 2O—=NIU | o TEREH T 7V R —A | I -
(BBAYIIRL) 977,694, 4 DF EZO—=NL - NUa— (BBAvY

&) 9,608, A4 IF EZO—/N - NUa— (BEAYIRL) 9,608M.

NWQZO—/NIVEGEIES T 7 Y R (RBA Y IHY) 49,107MH. NWQZT
O—/NUERREES D 7 >V R (BBANwYIIRL) 49,107H. 947/ “R1CI*
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(A) BEHFING A 42,819,286H

ZEHMR 111,756

SRR A 42,931,042
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(D) AUHfEEISTSE 1,418,229,476
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(F) EhfEstE=ERE 1,985,945,748

(G) &5t(C+D+E+F) 1,431,737,066

FEREIERE (G) 1,431,737,066
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