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460, 579

386, 775
386, 775
386, 775
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#HE bl EBH DS RIE(H{E

F3529 (0.4%)
NroO— (0.0%)
Ceva Intercompany BV

usb 124,143 6.50% due 03/19/21 112, 428
Nroo-—-rast 112,428
#f& (0.4%)
Bluewater Holding BV

UsD 1,400,000 10.00% due 12/10/19 (b) (c) 994, 000
HIESE 994, 000
FS5 VI Es BAZERM, 520,044 R)0) 1,106, 428
FA4ITUT (0.3%)
#f& (0.3%)
Sea Trucks Group, Ltd.

usbD 950, 000 9.00% due 03/26/18 (b) (c) 700, 150
HESE 700, 150
FAI U7 EE BAERS2, 23RIL) 700, 150
7S JEREER (0.1%)
#f& (0.1%)
Shelf Drilling Holdings, Ltd.

usD 295, 000 8.63% due 11/01/18 (b) (c) 227,150
#HESE 227,150
7S 7EREEREE BAER247,816 L) 227,150
%E (0.5%)
NroO—> (0.5%)
Ceva Group PLC

usbD 119,212 6.50% due 03/19/21 107, 962
Seadrill Operating LP

usD 1,198,914 4.00% due 02/12/21 816, 256
Virgin Media Investment Holdings, Ltd.

usD 284, 426 3.50% due 06/30/23 280, 990
Nrono—-rvEs 1, 205, 208
HESET (BAEH!1, 608, 385K)L) 1, 205, 208
KRE (76.2%)
NoroO— (69.8%)
Acadia Healthcare Co., Inc.

usb 348, 250 4.25% due 02/11/22 348,943
AdvancePierre Foods, Inc.

UsD 3,213,068 5.75% due 07/10/17 3,213,068
Alliance Laundry Systems LLC

Usb 238, 462 0.00% due 12/10/18 (d) 237,966
AMAG Pharmaceuticals, Inc.

usbD 650, 000 0.00% due 08/17/21 (d) 648, 375
American Casino & Entertainment Properties LLC

UsD 3,000,000 5.00% due 06/17/22 3,009, 390
AmSurg Corp.

Usb 564, 300 3.50% due 07/16/21 563, 668
Atkore International, Inc.

usbD 643, 500 4.50% due 03/26/21 614, 543




usb

usbD

usb

usb

usbD

usb

usb

usbh

usb
usbD

usb

usbD

usb

usb

usbD

usb

usb

usbD

usb

usb

usbD

usb

usb

usb

usb

6.

w

N

w

w

N

BHE
345, 000

401, 246
945, 982
500, 000
702, 000
377,036
171,232
332,344

189, 525
321,500

941, 415
581, 301

828,738

. 130, 821

500, 000

750, 000

. 303,147

. 064, 250

089, 921

. 999, 243

. 225,000

172,221

942,790

. 059, 611

675.710

FARENVIO—-

5178

7.75% due 09/27/21

Avaya, Inc.

6. 25% due 05/29/20

Axalta Coating Systems Dutch Holding B BV
3.75% due 02/01/20

Berry Plastics Corp.

3.75% due 12/18/20

Blue Coat Holdings, Inc.

4.50% due 05/19/22

Calpine Construction Finance Co. LP
3.25% due 01/03/22

Ceva Logistics U. S. Holdings, Inc.
6.50% due 03/19/21

CHG Healthcare Services, Inc.
4.25% due 11/19/19

CHS 7 Community Health Systems, Inc.
3.58% due 12/31/18

4.00% due 01/27/21

Cincinnati Bell, Inc.

4.00% due 09/10/20

CITGO Holding, Inc.

9.50% due 05/12/18

CITGO Petroleum Corp.

4.50% due 07/29/21

CityCenter Holdings LLC

4.25% due 10/16/20

Clear Channel Communications, Inc.
6.95% due 01/30/19

Coeur Mining, Inc.

9.00% due 06/09/20

Continental Building Products LLC
4.00% due 08/28/20

DaVita HealthCare Partners, Inc.
3.50% due 06/24/21

Dell International LLC

4.00% due 04/29/20

Delta Air Lines, Inc.

3.25% due 10/18/18

DH Publishing, L. P.

0.00% due 08/19/22 (d)

Dole Food Company, Inc.

4.50% due 10/25/18

Duff & Phelps Corp.

4.75% due 04/23/20

Entegris. Inc.

3.50% due 04/30/21

Entravision Communications Corp.
3.50% due 05/31/20

T7VR (BEAvYISHY) 2014—11

fUEEE(C
GH3ES

RIE(HfE
317,831

5,422, 367
940, 987
495, 500
696, 152

3,295,615
155, 072

2,316,320

189, 313
321,982

937,000
582, 271
826, 152
1,127,519
3,083, 885
735, 000
1,290, 520
1,061, 366
3,073,421
1,993,925
1,222,317
2,171,308
938, 547
1,052, 988

663, 885
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gE A e AT

FCA US LLC

usD 2,036, 744 3.25% due 12/31/18 2,027,192

USD 4,076,189 3.50% due 05/24/17 4,067,710
Fieldwood Energy LLC

usbD 935, 000 8.38% due 09/30/20 343,613
First Data Corp.

UsSD 6,000,000 4.20% due 03/24/21 5,979, 480
Floatel Delaware LLC

usb 431,125 6.00% due 06/27/20 305, 560
Freescale Semiconductor, Inc.

USD 2,639,122 4.25% due 03/01/20 2,634,583
Gardner Denver, Inc.

USD 1,093, 447 4.25% due 07/23/20 1,039, 081
Gates Global LLC

UsD 1,420,268 4.25% due 07/03/21 1,359, 466
Gemini HDPE LLC

Uusb 641,673 4.75% due 08/04/21 640, 601
GK Holdings. Inc.

usb 274,620 6.50% due 01/29/21 274,620
Graton Economic Developement Authority

usb 675,000 0.00% due 08/06/22 (d) 675, 000
Gray Television, Inc.

Usb 409, 538 3.75% due 06/10/21 406, 806
Gruden Acquisition, Inc.

UsD 2,100,000 5.75% due 07/29/22 (d) 2,077,698

Halyard Health, Inc.
usb 486, 805 4.00% due 10/01/21 486, 601
Harland Clarke Holdings Corp.

UsD 1,142,339 6.00% due 08/30/19 1,137,769
Hearthside Group Holdings LLC

usbD 958, 808 4.50% due 06/02/21 952,815
Hilton Worldwide Finance LLC

usb 619, 492 3.50% due 10/26/20 618, 364
HLX PLY Holdings. Inc.

UsD 1,233,800 6.00% due 12/05/21 1,229, 556

Horizon Pharma, Inc.
usb 625, 000 4.50% due 04/29/21 624,219
Hub International, Ltd.

UsbD 1,797,250 4.00% due 10/02/20 1,772,160
Hudson Products Holdings, Inc.

Uuso 1,377,290 5.00% due 03/07/19 1,318,756
lasis Healthcare LLC

USD 1,488,550 4.50% due 05/03/18 1,488,014

Infor (US), Inc.
usb 500. 000 0.00% due 06/03/20 (d) 485, 000
Intelligrated. Inc.
, 806,515 4.50% due 07/30/18
Intrawest Operations Group LLC

usbD

, 795,225
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usb

usb

usbD
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gE A e AT
4,053, 275 4.75% due 11/26/20 4,044, 844
Inventiv Health, Inc.
1,949, 106 7.75% due 05/15/18 1,950, 724
J. Crew Group. Inc.
3,598, 888 4.00% due 02/28/21 2,780,141
J. C. Penney Corp., Inc.
1,979.798 6.00% due 05/22/18 1,973,780
Jeld-Wen, Inc.
725,000 5.00% due 07/01/22 722,738
Key Safety Systems, Inc.
529,333 4.75% due 08/29/21 526, 686
Lands' End, Inc.
2,102,552 4.25% due 04/04/21 1,979,027
LBM Holdings LLC
550, 000 0.00% due 08/19/22 (d) 539, 000
Level 3 Financing, Inc.
1,650, 000 4.00% due 08/01/19 1,647,525
LM U.S. Member LLC
2,282,663 4.75% due 10/25/19 (d) 2, 260, 407
Marine Acquisition Corp.
1,823,214 5.25% due 01/21/21 1,820,935
MGM Resorts International
494,924 3.50% due 12/20/19 490, 346
MGOC, Inc.
1,779, 826 4.00% due 07/30/20 1,777,049
Mitel US Holdings, Inc.
790, 000 5.00% due 04/29/22 784,320
MPH Acquisition Holdings LLC
1,592, 879 3.75% due 03/06/21 1,571,232
Natel Engineering Company, Inc.
567,813 6.75% due 04/06/20 568, 761
National Financial Partners Corp.
1,985, 004 4.50% due 07/01/20 1,962, 256
National Mentor Holdings. Inc.
1,430, 246 4.25% due 01/31/21 1,419,519
NEP / NCP Holdco, Inc.
711, 407 4.75% due 01/22/20 698, 366
New Albertson's, Inc.
5, 956, 985 4.75% due 06/25/21 5,934, 646
Nine West Holdings, Inc.
1,015, 858 4.75% due 10/08/19 802, 528
Numericable U.S. LLC
2,457,650 4.50% due 04/23/20 2,453,054
NVA Holdings. Inc.
746, 665 4.75% due 08/14/21 746, 046
OCI Beaumont LLC
560, 000 5.50% due 08/20/19 569, 800

OSG Bulk Ships. Inc.
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usbD

usb

usb
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usbD
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usbD
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usbD
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usb

usbD

usb

usb

usbD

usb

usb

usbD

usb

usbD

EBE
892, 062

3,953, 764
1,770, 411
566, 475
1,682, 403
362, 371
1,969, 925
1,168, 746
4,500, 000
581, 543
2,768, 267
1,575, 000
2,659, 152
593,513
3,162,185
1,979, 849
952,143
777,150
2,564,723
699, 144
825, 201
2,208, 465
2,525,045

435,313

5178

5.25% due 08/05/19

Par Pharmaceutical Companies, Inc.
4.00% due 09/30/19

Peabody Energy Corp.

4.25% due 09/20/20

PGX Holdings, Inc.

5.75% due 09/29/20

Pinnacle Foods Finance LLC
3.00% due 04/29/20

Post Holdings. Inc.

3.75% due 06/02/21

Rexnord LLC / RBS Global, Inc.
4.00% due 08/21/20

Reynolds Group Holdings, Inc.
4.50% due 12/01/18

Rite Aid Corp.

4.88% due 06/11/21

Riverbed Technology. Inc.

6.00% due 04/24/22

ROC Finance LLC

5.00% due 06/20/19

Sabine Oil & Gas LLC

8.75% due 12/31/18

Sage Products Holdings Il LLC
4.25% due 12/13/19

Science Applications International Corp.
3.75% due 04/21/22

Scientific Games International, Inc.
6.00% due 10/18/20

Sears Roebuck Acceptance Corp.
5.50% due 06/30/18

Sitel LLC

7.54% due 01/30/17

Southcross Holdings Borrower LP
6.00% due 07/ 29/21

Spin Holdco, Inc.

4.25% due 11/08/19

SS&C Technologies, Inc.

4.00% due 06/23/22

Stallion Qilfield Holdings, Inc.
8.00% due 06/18/18

Stardust Finance Holdings, Inc.
6.50% due 03/05/22

Station Casinos LLC

4.25% due 03/01/20

Stonewall Gas Gathering LLC
8.75% due 01/28/22

Summit Materials LLC

RIE(HfE
886, 112

3, 946, 845
1. 290, 506
566, 713
1,671,265
361,414
1,947,763
1,167,730
4,498,110
581, 543
2,634,477
342, 563
2,651,680
593, 067
3,125,630
1,953,616
942,622
658, 635
2,528, 663
699, 640
595, 795
2,191,902
2,517,369

430, 959
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BHE
1,105, 000

2,649, 882
845, 000
533,333

1,518, 542
281, 295

4,552, 806
467,529

6,769, 181
310, 000

1,731,152
723, 844
126, 000
534, 424

1,686,773

2,177,369

998, 445

1,500, 000
625, 000
1,500, 000
758,000
2,500, 000

1,000, 000

FARENVIO—-
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4.25% due 07/17/22
Supervalu, Inc.

4.50% due 03/21/19
Syniverse Holdings. Inc.
4.00% due 04/23/19
Tekni-Plex, Inc.

4.50% due 06/01/22

The Neiman Marcus Group. Inc.
4.25% due 10/25/20
Townsquare Media, Inc.
4.25% due 04/01/22

Tribune Media Co.

3.75% due 12/27/20
University Support Services LLC
5.75% due 08/05/21
Univision Communications, Inc.
4.00% due 03/01/20

UPC Financing Partnership
3.25% due 06/30/21

Usl, Inc.

4.25% due 12/27/19

Viskase Companies, Inc.
4.25% due 01/30/21

W&T Offshore, Inc.

9.00% due 05/05/20

Wand Intermediate | LP
4.75% due 09/17/21

Waste Industries USA, Inc.
4.25% due 02/27/20

WMG Acquisitions Corp.
3.75% due 07/01/20

XO Communications LLC
4.25% due 03/17/21
Nvoo—-vast

#E (6. 4%)

BlueLine Rental Finance Corp.
7.00% due 02/01/19 (b) (c)
California Resources Corp.
5.00% due 01/15/20 (b)
Casella Waste Systems, Inc.
7.75% due 02/15/19 (b)
Chesapeake Energy Corp.
3.54% due 04/15/19 (b) (e)
Claire's Stores, Inc.

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

9.38% due 05/15/20 (b) (c)
Comstock Resources, Inc.

T7VR (BEAvYISHY) 2014—11

fUEEE(C
GH3ES

RIESTiE
1,098, 436

2,650, 651
775, 288
530, 000

1,500, 775
280, 417

4,520,572
468, 698

6,713,132
305, 350

1,714,931
691, 271
110, 565
533, 087

1. 687, 481

2,127,203

991, 206
182,794, 497

1,413,750

498, 437

1. 49. 250

559, 025

2,118,750

580, 000

20



FATRENYIO-Y - T7 VR (BEANYIHY) 2014-11

HEEIC
BE EA 56 B LI

usbD 375, 000 9.50% due 06/15/20 (b) 122,119
Continental Airlines 2005-ERJ1 Pass Through Trust

usD 997, 416 9.80% due 04/01/21 1,097, 158
FTS International, Inc.

usbD 397,000 7.78% due 06/15/20 (b) (c) (e) 298, 288
Goodman Networks, Inc.

usbD 850, 000 12.13% due 07/01/18 (b) 323,000
Hardwoods Acquisition, Inc.

usD 745, 000 7.50% due 08/01/21 (b) (c) 707,750
Hexion, Inc.

usbD 670, 000 6.63% due 04/15/20 (b) 623, 971

usD 358, 000 10. 00% due 04/15/20 (b) 364, 265
IASIS Healthcare LLC / IASIS Capital Corp.

UsD 1,000,000 8.38% due 05/15/19 (b) 1,041,250
Kinetic Concepts, Inc. / KClI USA. Inc.

usbD 250, 000 10.50% due 11/01/18 (b) 261, 250
Navios Maritime Holdings, Inc. / Navios Maritime Finance I
US. Inc.

usbD 850, 000 7.38% due 01/15/22 (b) (c) 708, 688
NRG Energy. Inc.

UsD 2,000,000 7.88% due 05/15/21 (b) 2,050, 000
Pittsburgh Glass Works LLC

usD 1,007,000 8.00% due 11/15/18 (b) (c) 1,047,280
Shingle Springs Tribal Gaming Authority

usbD 372,000 9.75% due 09/01/21 (b) (c) 390, 600
Wells Enterprises, Inc.

usD 1,072,000 6.75% due 02/01/20 (b) (c) 1,098, 800
#EGEt 16. 800, 631
KEEET EEAEF208, 240, 671 KJL) 199, 595, 128
&35 (BBAER245, 146, 284 K )L) 233,143, 275
EHAEREmE (3. 4%)
B7& (3.4%)
EHIFREE (3. 4%)
Sumitomo Mitsui Banking Corp.

UsD 8785712 0.03% due 08/31/15 8,785,712
ERFEEGE 8,785,712
BA&E BAERS, 785, 712K)L) 8,785,712
SHiEREmmSEt (BAEFS, 785, 712R)L) 8,785,712
HEEE (BBAER253, 931, 9% RIL) 92.3% RIL 241,928, 987
BEZEBRTIRES LTZOMOEE 7.7% 20, 058, 220
AR 100. 0% 1% 261, 987, 207

(@) 9—LO0—VREHEAEH CTI. RRSNTVBDT—IRY L— MIBEREROMEEZRL TV T,

(b) ERRIENE S

(C) T44AGESS. 1933FEEZFAVMA L—ILICRE > T BRARRSIN TV EMEESS. ERORFSNER. BREFEREBRERICEITHTETT . KICHT Y DELR
. BB SRBEDN IV EFRBEINFE Ao

(d) TORYY3VDINTH UL E—BRIBBIRFRTRREOO—Y - =Y bXY FERUTVE T, COBAICEET DRHEDFHMBIX. 7—RYU—bESh, RE
BLRIETRATY .

(e) 2015€F 8 H28B 5D BN T 55
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J3AB—JPYISADRBFLEZEK (20155 8 A28BIRHE)

(REBANYIHY) 201411

B\ AYYVI-N—F« ZEER RiEE Y EZHEH B liify FHE (8 EEE (R) &
JPY Goldman Sachs Group, Inc. 9,000,000 2015898 1H USD 75.539 KU — ML (1,162 RIL (1.162)
JPY Royal Bank of Canada 14,352,000 2015698 2H USD 118,928 — (320) (320)
JPY Goldman Sachs Group, Inc. 44,800,000 201589 H3H USD 370,263 — (25 (25
JPY BNP Paribas S. A. 24, 685,237,060 2015889 258 U S D 198,321,510 5,765,016 — 5,765,016

JPY Credit Suisse First Boston 36,032,781 201589 H258H USD 298,992 — (1,089) (1,089)
J PY Royal Bank of Canada 40,511,249 2015829 H25H USD 334, 964 — (35 (35
USD BNP Paribas S. A. 484,398 2015F9 H25H J P Y 59,129,446 — (4, 458) (4, 458)
USD Credit Suisse First Boston ,320,127 201589 B25H J P Y 158,190, 584 12,278 — 12,278

USD Deutsche Bank AG 730,039 2015£9825H J PY 90,712, 346 — (19, 930) (19,930
USD Deutsche Bank AG 2,613,311 201589 H25H J PY 324,700, 000 — (71, 164) (71,164)
USD Goldman Sachs Group, | 370,335 201589 B25H J PY 44,800, 000 — (51 (51
USD Goldman Sachs Group, | 75,099 201589 B25H J PY 9,300,000 — (1,790) (1,790)
USD Goldman Sachs Group, | 167,117 20158298258 J PY 20,761,000 — (4, 5206) (4, 526)
USD Goldman Sachs Group, | 75,556 20159 H25H J PY 9,000,000 1,148 — 1,148

USD Goldman Sachs Group, | 343,106 2015F9 258 J P Y 42,000, 000 — (4,131) (4,131)
USD Goldman Sachs Group, | 64,718 201589 B25H J PY 8,000,000 — (1,422) (1,422)
USD Goldman Sachs Group, | 158,836 20159 H25H J P Y 19,756,000 — (4, 498) (4, 498)
USD Goldman Sachs Group, | 180,835 201569 H258H J P Y 21,678,000 1,61 — 1,611

USD Goldman Sachs Group, | 146,067 2015829 825H J P Y 18,162,000 — (4,088) (4.088)
USD Royal Bank of Canada 247,197 2015:9 H25H J P Y 30,738,000 — (6,931) (6,931)
USD Royal Bank of Canada 474,131 2015889 8258 J PY 59,165,000 — (15,019) (15,019)
USD Royal Bank of Canada 99,997 20159 H25H J PY 11,871,000 1,853 — 1,853

USD Royal Bank of Canada 118,952 20158£9 H25H J PY 14,352,000 29 — 29

USD Royal Bank of Canada 671,713 20158F9 8258 J P Y 83,849, 665 — (21,519) (21,519)

)L 5,782, 202

RJL (162,158) )L 5,620, 044
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4D - I2X—AMYT - IP=T7UR

<fEEIEHR>

LIF7UR FA4KkENVIO-2 - T7VR (BBANvIHY) 2014—11) HMEREIRELTVD [§470 - <
Z—RAbvo - IYP—T7UR] OREH (015F12B98) & BIUFVROREANER >THRIEIDT, H
Tr YV ROFRER Q016F118218) BEICBIFDRIA D - ¥Xx—AMwD - IP—T 7V ROBEABEDOABTE %23

R=ICHETEH W LFE U

BIAD - Ix—AMYT « IF—T 7V ROFERFTEIHIE

n o &
(20165F 5 52081 520165511H21H3 T)
g 1 7t &
8 R &= ) # R Fa &

H M
601 EEEEAGES 2016/7/19 18,510, 383
613 EERREAEESS 2016/9/12 18,220, 258
611 EEEHEEs 2016/9/5 15,210, 394
5% EEREHAGESS 2016/6/20 11, 560, 241
609 EEFEHAGES 2016/8/22 8, 580, 187
629 EEIZHAGEZS 2016/11/28 8,570, 294
610 EEEH AL 2016/8/29 7,920,152
619 EEFZHAGEZS 2016/10/11 7,720, 160
607 EEFEHAGEZS 2016/8/15 7,700,132
620 EEFZHAGEZS 2016/10/17 7,150, 250

(1) SREFRELRE BEBNFDEFSENTHEIFEA).
(E2) BARBIEFTHET,

WHEAEER#ER
Taeld. 2016FE11BANBREICHIIZIA4D - IRx—A by T - IPF-T 72U R (42,369, 481F0) OARBTT,

MER FREE) BHE (E%E5)

201611 H21HIRTE
) 558 B BEHEAE LS
% BE & B G @ALE | LT 4 A \
i | sEbE | 28N | 24K
TH T % % % % %
EfEEES 13. 050, 000 13. 050, 494 30.7 — — — 30.7
(1) HALEE. MEEREICHT 25HERDEE.
(¥2) BETHE. SHMOROBARBEFVIET,
QEA FERE) BHE (ER5)
2016511 B21HIRTE
X % 5 " I EEe 8 ¥ oM o®m | mEEp D
% RiE e
Ef&ESEzS 029 EERHAGEZS — 8,570,000 8,570, 161 2016/11/28
630 EEIEHAGESS — 1,200, 000 1,200, 045 2016/12/05
032 EERHAEES — 480, 000 480, 026 2016/12/12
635 EEEHAEESS — 2, 800, 000 2, 800, 260 2016/12/26
s g BB 455
- E: B 13, 050, 000 13,050, 494

(F) BARmFIET,
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ERHSE H6H (CREB 20155F12H9H)
(EHEEAR  20146F128108~20156128 9 B)

IAD - RXR—AbvT - IYP=T 7YV ROE 6 HICH D BERRRZE CREB L LIFET,

*HT 7V ROELEHERDEI T,

E B 7 8| REULNGEOBRERZSH S UTREERZETRNE T,

FEREWR |PBRTOES

OFRTOESZROICREL. TEULNGOBRZEDS U TREERZTRNET,
B R 77 5| OPRBEENDRE(CHC-TIE. BAEHEN 1 F1E, BSRICHBVTA — 2883 ED
BEEBKITOAV—I v - R=/N—[THET D EEEERELFT,

MRIVAE AR | {EEERERDI10% LU T

KA EISEE

Daiwa Asset Management

REBTHRHEAOA—TEHIE 1S

http://www.daiwa—am.co.jp/




4D - I2X—AMYT - IP=T7UR

WS O EEHEED S
G
10,042
10, 041
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