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275,644,101
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7,033,485
6,625,020
4,105,299
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(BFMEZ0)

AL

HifiEESF DR

BRI
G 3EE

EUR

usb

usb

usb

usb

usb

EUR

usb

usb

2,157,100

1,500,000

2,000,000

2,000,000

2,000,000

1,700,000

2,000,000

2,000,000

1,700,000

&35 (85.6%)

NILF— (3.0%)

ERiRttE (3.0%)
Cofinimmo S.A.

3.13% due 04/28/16
ERiRtHEET

NIbF—5t (BF ¥289,632,140)
TSI (1.9%)

#fE (1.9%)

HSBC Bank Brasil S.A. - Banco Multiplo
4.00% due 05/11/16
&S

J3YIVE (BF ¥188,202,754)
NF9 (2.5%)

18 (2.5%)

Thomson Reuters Corp.
0.88% due 05/23/16
#HES

HFIEt (B ¥247,014,044)
HE (5.1%)

#fE (5.1%)

ABB Treasury Center USA, Inc.
2.50% due 06/15/16
CNOOC Finance 2013, Ltd.
1.13% due 05/09/16
#HEE

hEEt (FF ¥456,592,583)
TSVR (2.2%)

#E (2.2%)

Total Capital S.A.

2.30% due 03/15/16
&S

TS5 VA5t (BF ¥204,694,758)
RAY (2.8%)

18 (2.8%)

GEA Group AG

4.25% due 04/21/16
#HEE

R4 WEr (FF ¥267,390,267)
&E (2.8%)

IRRHE (2.8%)

Newford Capital, Ltd.
0.00% due 05/12/16
SRiRtHRST

&8st (BF ¥225,547,266)
17K (0.0%)

ERiRttfE (0.0%)

REI Agro, Ltd. @

5.50% due 11/13/14
EniRtHEST

AV 5t (B ¥179,499,535)
FAIWSVR (5.7%)

940 - JO0-NILEAEYCBI 7RI

BAT International Finance Plc.

REAR
20155 12H308
AT FARH BHEESOWHE BREL aEmE
R (5.7%)
Novatek OAO via Novatek Finance, Ltd.
USD 2,000,000 5.33% due 02/03/16 240,537,143
VEB-Leasing Via VEB Leasing Investment, Ltd.
286,323,577 USD 2,500,000 5.13% due 05/27/16 300,086,665
286,323,577 &S 540,623,808
286,323,577 745V REt (B ¥501,938,097) 540,623,808
WIEYITILT (1.9%)
#fE (1.9%)
Gazprom OAQ Via Gaz Capital S.A.
181,557,978 USD 1,500,000 4.95% due 05/23/16 182,149,917
181,557,978 #HEST 182,149,917
181,557,978 WIEYTITE (B ¥156,548,615) 182,149,917
509 (2.8%)
18 (2.8%)
Cooperatieve Centrale Raiffeisen-Boerenleenbank BA
240,941,294 EUR 2,000,000 3.88% due 04/20/16 266,136,657
240,941,294 &S 266,136,657
240,941,294 5V (BH ¥272,710,963) 266,136,657
o x— (3.8%)
R (3.8%)
Eksportfinans ASA
242,342,076 USD 3,000,000 2.38% due 05/25/16 361,963,187
tHfREt 361,963,187
240,731,502 /b9 -5t (BH ¥329,353,992) 361,963,187
483,073,578 Bm7IUH (3.2%)
483,073,578 & (3.2%)
FirstRand Bank, Ltd.
USD 2,500,000 4.38% due 06/09/16 302,495,050
&S 302,495,050
205,546,597 W7 7UhE (ER ¥304,473,528) 302,495,050
205,546,597 EFRHERS (3.2%)
205,546,597 & (3.2%)
European Investment Bank
USD 2,500,000 2.25% due 03/15/16 302,423,613
tHfREt 302,423,613
266,149,816 EFERIET (BF ¥294,767,457) 302,423,613
266,149,816 A9 I—=FV (2.5%)
266,149,816 8 (2.5%)
Nordea Bank AB
UsSD 2,000,000 0.88% due 05/13/16 241,105,510
&S 241,105,510
266,459,693 AVI-FVEt (BH ¥247,278,628) 241,105,510
266,459,693 AR (2.5%)
266,459,693 & (2.5%)
UBS AG
USD 2,000,000 0.75% due 03/24/16 241,033,892
tHfREt 241,033,892
2,049,690 A4 X5t (BH ¥248,973,809) 241,033,892
2,049,690 HE (7.5%)
2,049,690 & (7.5%)
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TARE iSO FREL niEmE TARE IS O FREL niEmE
UsD 691,000 1.13% due 03/29/16 83,298,038 UsD 1,000,000 5.60% due 03/15/16 121,803,789
British Telecommunications Plc. Xerox Corp.
USD  2,000.000 1.63% due 06/28/16 241,430,808 UsSD 2,500,000 6.40% due 03/15/16 304,237,890
Fiat Chrysler Finance Europe &S 1,747,558,664
EUR 2,000,000 6.38% due 04/01/16 265,982,441 REET (BA ¥2,837,727,345) 3,059,706,867
Rio Tinto Finance USA Plc. {&%55t (M ¥7,985,083,789) 8,140,599,289
USD 1,000,000 1.37% due 06/17/16 ©® 120,147,278 EHIRE (7.6%)
#HES 710,858,565 TS5V (3.4%)
REET (BA ¥732,738,008) 710,858,565 EHIFAE (3.4%)
KE (32.2%) Societe Generale
Rt (13.8%) USD 2,691,569 0.13% due 12/31/15 324,522,412
Apollo Investment Corp. EHRFERE 324,522,412
USD 5,000,000 5.75% due 01/15/16 601,342,858 TS5 VA5t (BR ¥324,723,501) 324,522,412
Ares Capital Corp. © TSYR-TA4IY (4.2%)
3,700,000 5.13% due 06/01/16 445,551,352 EHATEE (4.2%)
Fifth Street Finance Corp. Bank of Tokyo-Mitsubishi UFJ, Ltd.
USD 2,200,000 5.38% due 04/01/16 265,253,993 JPY 400,445,046 0.01% due 01/04/16 400,445,046
IRt fiREt 1,312,148,203 Brown Brothers Harriman & Co.
& (18.4%) CHF - (1.00)% due 12/31/15 14
Aon Corp. HKD 35 0.01% due 12/31/15 540
USD 2,000,000 3.13% due 05/27/16 243,015,580 EUR 652 (0.31)% due 12/31/15 85,785
AT&T, Inc. EHRFERE 400,531,385
USD 2,000,000 2.95% due 05/15/16 242,611,188 TIUR T4V U5 (BR ¥400,531,374) 400,531,385
Dell, Inc. IR EET (B ¥725,254,875) 725,053,797
UsD 1,500,000 3.10% due 04/01/16 181,307,133 %&EEt (BA ¥8,710,338,664) 93.2 3 8,865,653,086
El du Pont de Nemours & Co. BfZLtEZRELZOMHOEE 6.8 642,420,619
UsD 1,500,000 2.75% due 04/01/16 181,708,631 fan=iz4 100.0% M 9,508,073,705
General Electric Capital Corp. Q)T T4 )b M
USD 694,000 5.00% due 01/08/16 83,705,618 (O E= S
Goldman Sachs Group, Inc. () 144 AGEsS — 1933F S G FEDFRAI 144 ADT TS E CADER
EUR 2,000,000 4.50% due 05/23/16 267,573,029 DBAERRSCE > TWVBIS, TNSOIEE, B IcEEL
Morgan Stanley CESHAIREAE (CEAN TR TH D, MITIRENBLRRY, TN
USD 1,000,000 3.80% due 04/29/16 121,595,806 SO IR & (F RS NE W,

Wells Fargo Bank N.A.

20155 12A30ERAERREICE>TVBANY IT 5 ADREFLEEN (HEED—0.1%)

B\ HvVI-N—-F+1 ZHRE REH kY EEESE Bty ERalitis) TR (18)
JPY  CSFB 1123789244 20164 1829H EUR 8,516,000 A  3,115471 M - B 3,115,471
JPY  CSFB 5740,710472 20165 1H29H USD 47,768,000 - (15.857,376) (15,857.,376)

B 3115471 H  (15857376) F  (12,741,905)

BEDBEH :

CHF = RXRARXR-T3V
EUR - 1—0O

HKD — &E&RIL

JPY - HB&H

usb — KR
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EfREE F4H (REH 20155F1289H)
(Gt&EHIE 20145128 108~2015%1289H)
FAD - IX—=TFEy bk - IPF=T 7V ROFAHBICH D DBERINIZE THREB U LEIFF I,

*HT 7V ROLHEHIRDE T,

2 A 7 #| TELIEOERZSS UCKEERZITRVE T,

FERE N R | HECDES

OMETOESZPDICREL. REULINEDERZH S U TCREERZITRNE T,

B R 7 A | OFREEANORECHICO T BEHEN 1 FRE. BUSRKICEVTA - 283 LEDOE
ZHROARX—I )L - R=N\N—([CHETDEEEAREUFT,

R IU M A il BR | FEEEREED 10% LT

KAl &EISEE

RRBTFRARAOA—TEIE1S
http://www.daiwa-am.co.jp/
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10,019 HJ
10,018

10,017

10,016
BB
(2014.12.9)

B OR
(2015.12.9)

SHHICHIT S [SERDEREH]

HEOREMICERL, BPHOEESKLUI—)L - O—VEDR
MAEMEENDREICKY . BENRERZTRE>TEVNIET,

SR—rTFUFICDONT
EHDOEBEHS LU T/ - O—VEDRHEHEEICLDTEER
ZITIdWVWE UTs,
ORNVFI—TEDERICDONT
BT 7Y RIFERADFHO X FEREELBIRYFI—TBLUV
SERNZERITTHIF R,

(SRDERGEH)
MENECBEORDMICERL. ROERBLOI - - O—VF
DEHBEMEENDRECLY . RENGERZTG > TEVIET,

W1 7050 0RO

= =l

FEEZL TN -

BIMEESSES 1% -

ZDHER -

5 & =

() BRDEESIUBEECOVTIFEED [1 505 OEADER] DIE
BHo#EE ISR 2T,

WEES KU IR
o # |
(2014£ 1281080 520154128 9BFT)

5 f | % & &

= S FF
K | EMEEESS 32,338,160

(32,240,000)

E %= W @ |,
# A B " & = &y B
= % %
(#)2014512898 10,017 - 533
128% 10,018 0.0 723
20156 1 Bk 10,018 0.0 805
2 B=X 10,018 0.0 70.3
3E% 10018 0.0 596
ES 10,018 0.0 706
5 A% 10,018 0.0 73.2
6 BF 10,019 0.0 693
7 Bk 10,019 0.0 59.4
8 A%k 10,019 0.0 65.5
9 Bx 10,019 0.0 515
108% 10,019 0.0 76.0
1M1B% 10,020 0.0 56.8
®F)2015512898 10,020 0.0 527

CE1) BSEERGHE.

(x2) ﬁ*ig?ﬁﬁ)\tb%l&%ﬂ*%fﬁ’\]%&ﬁ?ﬂﬁ# (BRIt E) BRUESFEYZER
TEI,

(E3) BT 7Y NE RELBEOERFRZHS U TCREERZTR> TS,
NYFI—ITBRUSEZEBEH D FE A,

(GERZE)
SEEMEBEDHBBICONT
(E#E(EE - BER]
B 10,017 HAK : 10,020 #E%ZEX:0.0%
(BEMEOE R EHER]
ESHBIECTHEINANEDNTH > LR EN DS, BEMEF
FREEVWERYFE U
SIREEBICONT
OENEHERTR

Hz@U T, BiREEMMBHSOREERZYRYU—"—2
CT2EN - BHNERENIBRZEMRLE LI, COKRSRBRD
THBREER(IC. SHRESRTE CIHMESFRE., ®BRI—IL
BEYEAF0.07%BZPOICHB LR U, EEEHS 375
BY) oFEY FBIROEVANICEIDHBLU > BEZERIC.
20.11~0.02% R CTHBLE U,

(1) FHERELRE BBNFHESENTBUFLEA) .
(£2) ( NFEEICKDBDD T, LROBFICEZENTBUEEA.
(E3) BARBIRIVHET,

WERBFTERR
o’
(2014£128108H' 520154128 9BFT)
5 #
= 1 % o
% m e = @ m |z =

TH T
491 EEHREES 2015/5/14 (1,999,998
540 EEIGHEESS 2015/9/24 (1,699,999
555 EEIHREESs 2015/12/7 (1,500,000
557 EREfE S 2015/12/14 (1,500,000
541 EEIGHRESS 2015/9/28 (1,499,998
fGHAGEss 2015/8/17 |1,499,.995
514 EEIGHRRESS 2015/5/25 (1,499,968
521 EEIEHEESS 2015/6/29 (1,499,925
502 EEIEHREESS 2015/3/30 (1,199,993
563 B 2016/1/18 [1,150,000
(1) FHEEFRELRE BBAFHRSENTEUEEA) »
(E2) BARBIFVIET,

25



49 - Ix—=TFEY I - IP-TFUR

D JO0-NUEMEWCBI7 Y RI BEB~NvYIEHA998,495M. 54
D JO0-NUEMEYCBI7 Y RIT BEBAvYIRU2,499,247M. 54
D 70=Nb - NATUwREEET 7V RT (BBAYIHY) 999, 94
DEEITEIED 7 VR (BBAYIHY) 999, 94 DESI7HE T 7V
R (BBAwIRBU) 999, BERRESY A DXEKEETHA T D SO
=7 (BANER) 219,583, BERIRAY A DXEHRERTHRA I D MO
TUZ7 L (FE2@3RER) 249530, 94 DXREKREETHR YA Va U=
7L (BEHER) 848,389, 4 UKEHKEETHRY AV aSUIT L (F
2 ERER) 66,873, 94 DXKEMRERTHK D 7>~ 836,730,2130, 54
D/NB - KEESHE D 7R BEBAYISHY (F10REDR) 4,995,

AT /NB - KEESHE D 7 VR BEAYIRBL (F1ERER) 4,995
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