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4.40% due 2022/7/8
Genworth Holdings, Inc.
6.99% due 2023/3/7
Golden Nugget. Inc.
5.14% due 2023/10/4
5.15% due 2023/10/4

IRB Holding Corp.

5.64% due 2025/2/5
iStar, Inc.

5.13% due 2023/6/28
5.17% due 2023/6/28
Kinetic Concepts, Inc.
5.58% due 2024/2/2
Level 3 Financing, Inc.
4.65% due 2024/2/22
Lions Gate Capital Holdings LLC
4.65% due 2025/3/24
McAfee LLC

10.90% due 2025/9/29
Michaels Stores, Inc.
4.90% due 2023/1/30
Post Holdings. Inc.
4.40% due 2024/5/24
Prestige Brands, Inc.
4.40% due 2024/1/26
Refinitiv US Holdings, Inc.
6. 15% due 2025/10/1
Regionalcare Hospital Partners Holdings, Inc.
6.90% due 2025/11/16

Russell Investments US Institutional Holdco, Inc.

5.65% due 2023/6/1
Nvoo—vast

MEEC
GH3EE

Falit

50,612
33,556
80, 379
39,161
104, 819
34,847

4,935
65,724
35,094

2,061
2,570

14, 698

45,258
44, 354

24,549
4,97
61,561
8,883
70,210
44, 557
8,321
19, 331
34,679

116. 146
1,022, 006
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usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb
usb

usb

usb

pavz:y
75,000
75,000
80,000
35,000
106. 350
75,000
97,000
40, 000
100, 000
50, 000
135, 000
110, 000
105, 000
35,000
70, 000
35,000
35,000
60, 000
135, 000
60, 000

55,000
15, 000

100, 000

135,000

BIfEEZF D5

#tE (72.5%)

ADT Security Corp.
6.25% due 2021/10/15
AK Steel Corp.

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

%

P

&Y/ F 1 EREERY)

American Airlines 2013-1 Class B Pass Through Trust

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

Ascent Resources Utica Holdings LLC / ARU Finance Corp.

10.00% due 2022/4/1 (@), (b)
Boyne USA. Inc.

7.25% due 2025/5/1 (@), (b)
Builders FirstSource, Inc.
5.63% due 2024/9/1 (a), (b)
CCM Merger, Inc.

6.00% due 2022/3/15 (a), (b)

CCO Holdings LLC / CCO Holdings Capital Corp.

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

5.63% due 2021/2/15 (a)

CF Industries, Inc.

7.13% due 2020/5/1
Chesapeake Energy Corp.
7.00% due 2024/10/1 (a)

CIT Group, Inc.

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

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

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

10. 13% due 2024/8/1 (a). (b)
Credit Acceptance Corp.
7.38% due 2023/3/15 (a)

CSC Holdings LLC

6.75% due 2021/11/15

DAE Funding LLC

4.50% due 2022/8/1 (a), (b)
5.25% due 2021/11/15 (a), (b)
Dell, Inc.

4.63% due 2021/4/1

Dell International LLC / EMC Corp.

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

Falit

79,312
73,875
81,500
35,440
108, 976
77.719
102, 689
43,300
103, 067
51,250
137,038
112, 062
108, 412
31,412
71,333
35,000
35,525
64,500
140, 231
64,200

55,825
15, 581

102, 810

137,241
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paezy
140, 000
100, 000
40, 000
115,000

90, 000

65,000
10, 000

100, 000
28, 561
100, 000
55,000
150, 000
75,000
35,000
90, 000
135,000
11,000
110, 000
20, 000
65, 000
70, 000
35,000

60, 000

29,073

FATUSTEEANA - 1—ILRRET 7 VR (REANY IS /F 1 ERER)

BIfEEZF D5

DISH DBS Corp.

5.13% due 2020/5/1

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

Forestar Group, Inc.

8.00% due 2024/4/15 (a), (b)

GLP Capital LP / GLP Financing II. Inc.
4.38% due 2021/4/15

HCA Healthcare, Inc.

6.25% due 2021/2/15

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

6.25% due 2022/2/1 (a)

ILFC E-Capital Trust Il

4.34% due 2065/12/21 (a). (b). (o)
Indiantown Cogeneration LP

9.77% due 2020/12/15

Iron Mountain, Inc.

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

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

KB Home

7.00% due 2021/12/15 (a)

L Brands, Inc.

5.63% due 2022/2/15

MasTec, Inc.

4.88% due 2023/3/15 (a)

MGM Resorts International

6.00% due 2023/3/15

Navient Corp.

6.63% due 2021/7/26

NCL Corp. Ltd.

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

Netflix, Inc.

5.38% due 2021/2/1

NextEra Energy Operating Partners LP
4.25% due 2024/7/15 (a), (b)

NRG Energy. Inc.

7.25% due 2026/5/15 (a)

NusStar Logistics LP

6.75% due 2021/2/1

Popular, Inc.

6. 13% due 2023/9/14 (a)

Prestige Brands, Inc.

5.38% due 2021/12/15 (a), (b)
Reynolds Group Issuer, Inc. / Reynolds Group Issuer LLC /
Reynolds Group Issuer Luxembourg
5.75% due 2020/10/15 (a)

MEEC
GH3EE

Falit

140, 699
89,250
41,950

116,998
94, 275

65, 650
10, 237

72,500
29,477
101, 000
56, 496
160, 988
78,383
35,481
97.538
142,931
11,151
113,713
20,125
71,581
73,150
37,144

60, 300

29,146
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usb

usbD

usb

usb

usbD

usb

usb

usbD

usb

JPY

pavz:y
100, 000
35,000
55,000
37,000
65,000
33,000
130, 000
175,000
75,000
70,000
55,000
120, 000
220,000
55,000
80, 000
15,000
25,000

70,000

105, 000

328,874

MEEC
GH3EE

BIfEEZF D5

6.10% due 2021/7/15 (a), (b), (o)
RHP Hotel Properties LP / RHP Finance Corp.
5.00% due 2021/4/15 (a)

Sanchez Energy Corp.

7.25% due 2023/2/15 (a). (b)
Scientific Games International, Inc.
10. 00% due 2022/12/1 (a)

Service Corp. International

8.00% due 2021/11/15

Spectrum Brands. Inc.

6.63% due 2022/11/15 (a)
Springleaf Finance Corp.

5.63% due 2023/3/15

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

Sunoco LP / Sunoco Finance Corp.
4.88% due 2023/1/15 (a)

Tenet Healthcare Corp.

4.50% due 2021/4/1

6.00% due 2020/10/1

8.13% due 2022/4/1

T-Mobile USA, Inc.

4.00% due 2022/4/15 (a)

TRI Pointe Group, Inc.

4.88% due 2021/7/1 (a)

Triumph Group, Inc.

5.25% due 2022/6/1 (a)

Whiting Petroleum Corp.

5.75% due 2021/3/15 (a)

Williams Scotsman International, Inc.
7.88% due 2022/12/15 (a), (b)
Xerox Corp.

4.13% due 2023/3/15 (a)

Yum! Brands, Inc.

3.88% due 2020/11/1 (a)

#ESEt

KEGET (& $6, 087,714)
fEs55ET (& $6. 826, 340)
EEEE (2.1%)

T4 VES 0.1%)

EHRFEE (0.1%)

Brown Brothers Harriman & Co.
(0.27) %** due 2019/7/1
EHfRESEt

T4 VEESET (& $3,052)
B (2.0%)

EHRFEE (2.0%)

Bl
100, 000
34,956
41,663
38, 804
71,013
33,792
138,125
181, 344
76, 594
71,138
56,619
125, 850
112, 475
56, 100
78,400
15,113
26,250
71,254

105, 263

5,053,214

6, 075, 220

$ 6, 824, 663

3,052

3,052

3,052




FATUSTEEANA - 1—ILRRET 7 VR (REANY IS /F 1 ERER)

bz Vi %=L o

Sumitomo Corp.

usbD 141,527 1.64% due 2019/7/1
EHFRS G
BASET (&l $141,527)
fERRIREGEt (Eil $144, 579)
REkeEE (il 36, 970, 919)
RESLUHOBEEZBBY 2EE

MEEC

SHBEE EHifidR
141,527

141, 527

141, 527

144, 579

100. 0% $ 6,969, 242
(0.0) (2, 200)
100. 0% $ 6,967, 042

REBBZRD I N TOEMIESSERRHDOREDHIICE IV THIMEES O TEBR <. URITDHERICL > THRINTNET.

*NYIO—YEEFHEFEISTY, 7—RYU— MIBRFROBDERRLTHIEFT,

* HARDPRIFTIC KD FAERFS|ETFDeH. BAMNRTORPREDSHIE EO%FT CH DRI DI F T,

(a) HAREERIAN S5,

(b) 144A FEZ5—1933FFESEE FEDRANAA DR TS E CADOBEFOBEARACIES> TV, TNSDESE. BRETICEE U TEBKBIRERNDEGTATEET

To MICETHDRVBRY . TNSDIESFIFREPEN GV EFBHFINEE Ao
(c) 20194 6 B 28885 mDZENEFIGESS

20195 6 H28BIREDHN Y YT S ADHNERBFTEZRE (HEEDO. 4%) :

B\ H5HEF ZEEE HEH 7Y ZRER Bl FHE (18) fETEa / (18)
J PY Barclays Bank Plc 637,065,652 2019/7/19 usb 5,890, 101 $ 30,983 $ - $ 30,983
20194 6 H28BIREDHAANY Y /N 1 IS ZADHNEHBEEZEN FEEDO. 1%) :

B\ EEHEF ZEEE REH bl ZRER Bl HlE (%) fETla / (18)
J PY Barclays Bank Plc 99,507,030  2019/7/19 usb 920, 009 $ 4,840 $ - $ 4,840

EE DR

JPY - B&[

usb - KB
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EFIODT, BIT7VROFREH 202006786 H) BEICHIFEIIAT - ¥XRx—AbwvD - IF—T 72 ROEAEE
DNBFE=EBEWELE U,

WA - XRx—RA YT « IY =T 7Y ROEBIFTTER
201957 H 6 H~20206E 7 A 6 HICHIF 2 EERFTEHAIEH D B Ao

WEASERER
20205 7 A 6 HIRTE. BMEEIEFEFOEIFANBH D A




LD - I%—AbvT - IYF-T7UR
ERRSEE F10H8 CREB 2019%F12H9H)
(ERIREAR 2018F12R118~2019%12H9H)

FAD - RR—RA YT - IP—T 7Y ROBAKRE HEPL LFFT.

*HT 7V ROLHEHIRDE T,

2 A 7 # | TEULNGEOBRZDS U CREERZTRVE T,

EFERE N R | HECDES

I #E Al BR | fEEEREEED10% LT

KU EIEEE
Daiwa Asset Management
AR EGFERTEMIIR T
RRBEFRBXAOA—-TBEIEF1S
https://www.daiwa-am.co.jp/
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WAABERDER
SEREIRICH 1T 2 BMWEBFEFOHES AN S F B Ao
MBS EDER
20194128 9 BIRA
= H B
= = O E|H e
%
J—)b - O—V%. Z0f 103,888,808 100.0
RS ERE 103,888,808 100.0
(%) SBEOEMABETIET.
BEE. 8. TABLUBREMEDRR
20194128 9 BKA
18 = E| H BN
(A) &E 103,888,808,252M
- -O-vE 103,888,808,252
(B) &fi 200,442,764
BRI s 200,000,000
T DRIARILLF 442,764
(C) FEEEFEA(A - B) 103,688,365,488
A 103,532,314,258
REBR IS 156,051,230
(D) Z#iERON 103,532,314,2580
1 70 B#E(fiZE(C D) 10,015M

* B (BT B TTARF40,969,233,796, HIERHIRDICH T 2BIRETA
#H($198,584,973,66 1., EIfEHITTAZEIZ136,021,893,199M T,
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T4 VTvIEHBI 7R (BEAYIHY) 9980, J—ILR - T4 VFvT
EHIrYR (BEAYIRBL) 998M. FEEVIUY - BRILIFVR (B
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400UNL Y Y - A V5w I 2413,400,603[, 94 D HBRIE— J P XBR
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AF - 0—2300,273[. BERIRES A DKEREG T 7V X —A—TILT7
11— FEHEEIPTE R - 3—2200,861M, BERRIS A DXKE
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4D - I2X—AMYT - IP=T7UR

WERDIRR
HE B2018F128118 F2019F12H9H
I8 B El H
(A) BEHFIND 2 46,990,800M
E2:0E S 413,173
SRR 247,403,973
(B) Z0fthEmA 210,190,474
(C) HHAiEEE(A+B) A 57,181,274
(D) AR S 90,073,869
(E) BRHOEIEmE 254,373,622
(F) EnfSstE=ERs 377,532,257
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