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BJ/E Aerospace, Inc. Darling International, Inc.
‘ 3.760% due 12/16/2021 $ 2930 § 2986 3.250% due 01/06/2021 $ 1,397 § 1406
1011778 B.C. Unlimited Lial Company 3.850% due 12/16/2021 5,861 5,931 DaVita, Inc.
3.750% due 12/10/2021 $ 16988 $ 17,087 Bass Pro Group LLC 3.500% due 06/24/2021 10,833 10,863
Abacus Innovations Corp. 4.000% due 06/05/2020 3,983 3,989 Dayton Power And Light Company
3.284% due 08/16/2023 5,675 5,726 Beacon Roofing Supply, Inc. 4.000% due 08/24/2022 1178 1,187
Acadia Healthcare Company, Inc. 3.500% due 10/01/2022 2,130 2,140 Dealer Tire, LLC
3.750% due 02/11/2022 1,601 1,607 Berlin Packaging LLC 5.500% due 12/22/2021 1,348 1,350
3.750% due 02/16/2023 1,911 1,921 4.500% due 10/01/2021 2,687 2,698 Dell International LLC
ADS Waste Holdings, Inc. Berry Plastics Corp. 4.000% due 09/07/2023 18,165 18,314
3.500% due 10/26/2023 5,200 5,216 3.500% due 02/08/2020 3,922 3,933 Dell Software Group
3.750% due 10/09/2019 4193 4,203 3.500% due 01/06/2021 2,031 2,036 7.000% due 09/23/2022 2,000 1,898
AdvancePierre Foods, Inc. 3.750% due 10/01/2022 2,871 2,884 Delos Finance S.ar.l.
4.500% due 06/02/2023 2,148 2,167 BJ's Wholesale Club, Inc. 3.588% due 03/06/2021 7175 7,234
Air Medical Group Holdings, Inc. 4.500% due 09/26/2019 6,805 6,819 Delta 2 (Lux) S.ar.l.
4.250% due 04/28/2022 5,434 5,408 8.500% due 03/26/2020 1,244 1,252 4.750% due 07/30/2021 14,018 14,011
5.000% due 04/28/2022 1,247 1,257 Black Knight InfoServ LLC Diamond Resorts International, Inc.
Albertson's LLC 3.750% due 05/27/2022 1,234 1,245 7.000% due 08/11/2023 9,325 9,251
4.500% due 08/25/2021 6,791 6,847 BMC Software Finance, Inc. DJO Finance LLC
4.750% due 12/21/2022 1,766 1,785 5.000% due 09/10/2020 1,41 11,276 4.250% due 06/08/2020 2,172 2,142
4.750% due 06/22/2023 3,891 3,934 Boyd Gaming Corp. Dollar Tree, Inc.
Alere, Inc. 3.534% due 09/15/2023 3,025 3,050 3.000% due 07/06/2022 2,830 2,842
4.250% due 06/18/2022 943 941 4.000% due 08/14/2020 510 514 Doosan Bobcat, Inc.
Alliant Holdings Intermediate, LLC Brickman Group Ltd. LLC 4.500% due 05/28/2021 4,882 4,896
4.753% due 08/12/2022 4,938 4,947 4.000% due 12/18/2020 5,690 5,689 Dynegy Finance IV, Inc.
Altice France S.A. Cactus Wellhead LLC 5.000% due 06/27/2023 2,100 2114
4.563% due 07/29/2022 794 792 7.000% due 07/31/2020 1,294 1,165 Dynegy, Inc.
5.137% due 01/15/2024 10,826 10,907 Calpine Corp. 4.000% due 04/23/2020 339 339
AMC Entertainment, Inc. 3.500% due 05/27/2022 222 223 Eldorado Resorts, Inc.
2.750% due 12/15/2023 1,375 1,372 Camelot U.S. Acquisition 1 Co. 4.250% due 07/23/2022 1,622 1,633
American Builders & Contractors Supply Co., Inc. 4.750% due 10/03/2023 2,500 2,507 Endo Luxembourg Finance Company 1 S.a r.I.
3.500% due 04/16/2020 3,164 3,178 Capsugel Holdings US, Inc. 3.750% due 09/26/2022 9,501 9,500
3.500% due 09/23/2023 3,000 3017 4.000% due 07/31/2021 2471 2,483 Energizer Holdings, Inc.
American Renal Holdings, Inc. Casella Waste Systems, Inc. 3.250% due 06/30/2022 1,204 1,210
4.750% due 09/20/2019 1,015 1,007 4.000% due 10/03/2023 625 629 Energy Future Intermediate Holding Company LLC
AmSurg Corp. Catalent Pharma Solutions, Inc. 4.250% due 12/19/2016 15,235 15,333
3.500% due 07/16/2021 2,517 2,520 4.250% due 05/20/2021 8,094 8,146 Entercom Radio LLC
Ancestry.com Operations, Inc. Cavium, Inc. 4.750% due 10/25/2023 625 630
5.250% due 10/19/2023 9,950 9,986 3.750% due 08/16/2022 900 902 Envision Healthcare Corp.
9.250% due 10/11/2024 3,000 3,053 CBS Radio, Inc. 4.250% due 05/25/2018 3,420 3,429
Aramark Corp. 4.500% due 10/17/2023 3,650 3,675 4.500% due 10/28/2022 3,248 3,263
3.250% due 08/07/2019 870 875 CDRH Parent, Inc. Equinbeing:
3.338% due 09/07/2019 486 490 5.250% due 07/01/2021 2,122 2,168 4.000% due 01/08/2023 1,169 1,176
3.338% due 02/24/2021 495 500 Charter Communications Operating LLC ESH Hospitality, Inc.
Ardagh Holdings USA, Inc. 3.500% due 01/24/2023 11,706 11,791 3.750% due 08/30/2023 6,060 6,095
£4.000% due 12/17/2021 5,226 5,250 Chemours Company EWT Holdings Il Corp.
Asurion LLC 3.750% due 05/12/2022 4,959 4,915 4.750% due 01/15/2021 1,469 1472
4.338% due 07/08/2020 1,198 1202 Chobani, LLC 5.500% due 01/15/2021 1,144 1,150
4.750% due 10/27/2023 2,400 2,388 5.250% due 10/07/2023 1125 1133 AT
5.000% due 05/24/2019 5.245 5.260 CityCenter Holdings, LLC 3.500% due 05/24/2017 3,521 3,629
5.000% due 08/04/2022 2198 2912 4.250% due 10/16/2020 5,070 5,108 First Data Corp.
Atrium Innovations, Inc. ! Coinstar LLC 3.524% due 03/24/2021 11,262 11,313
4.250% due 02/13/2021 1231 1,219 5.250% due 09/27/2023 725 723 4.274% due 07/08/2022 6,450 6,503
Avago Technologies Cayman Holdings Ltd. Commscope, Inc. Gardner Denver, Inc.
3.535% due 02/01/2023 24,412 24,695 3.538% due 01/14/2018 503 504 4.250% due 07/30/2020 8,812 8,675
Avast Holding BV 3.540% due 01/14/2018 31 31 Gates Global LLC
5.000% due 09/30/2022 4,325 4,367 3.750% due 12/29/2022 4978 5011 4.250% due 07/06/2021 10,982 10,832
AVSC Holding Corp. Communications Sales & Leasing, Inc. GCI Holdings, Inc.
4.500% due 01/25/2021 6,690 6715 4.500% due 10/24/2022 5,252 5271 4.000% due 02/02/2022 1,783 1,787
AWAS Finance Luxembourg 2012 S.A. Community Health Systems, Inc. Global Payments, Inc.
3.630% due 07/16/2018 1237 1,244 3.750% due 12/31/2019 3,560 3,385 3.034% due 04/22/2023 1,696 1,608
AWAS Finance Luxembourg S.A. 4.000% due 01/27/2021 9,620 9,142 Goodyear Tire & Rubber Company
£.100% due 06/11/2018 2,656 2,669 Concordia International Corp. 3.860% due 04/30/2019 150 152
Axalta Coating Systems Dutch Holding B BV 5.250% due 10/21/2021 2,630 2313 Greathatch Ltd.
3.750% due 02/01/2020 8,479 8,552 Convatec Healthcare D Sarl 5.250% due 10/27/2022 2,034 2,010
B&G Foods, Inc. 3.250% due 10/10/2023 1,000 1,004 Grifols Worldwide Operations Ltd.
3.839% due 11/02/2022 1,994 2013 CPG International, Inc. 3.456% due 02/27/2021 992 1,002
4.750% due 09/30/2020 4,926 4,956 Hanesbrands, Inc.
3.260% due 04/29/2022 1133 1141
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HCA, Inc. Landry's, Inc. Onex TSG Holdings Il Corp.
3.588% due 02/15/2024 $ 2150 § 2170 4.000% due 10/04/2023 $ 1000 § 1007 5.000% due 07/31/2022 $ 2306 § 2320
3.784% due 03/17/2023 4,975 5,031 Las Vegas Sands LLC Orion Engineered Carbons GmbH
HD Supply, Inc. 3.250% due 12/18/2020 3,465 3,490 3.838% due 07/25/2021 1,592 1,602
3.630% due 08/13/2021 2,14 2,124 Level 3 Financing, Inc. Ortho-Clinical Diagnostics Holdings Luxembourg S.a r.l.
3.630% due 10/17/2023 1,850 1,855 3.500% due 05/31/2022 7,125 7,162 4.750% due 06/30/2021 10,459 10,222
Headwaters, Inc. 4.000% due 01/15/2020 1,626 1,635 Owens lllinois, Inc.
4.000% due 03/24/2022 2,112 2,128 Life Time Fitness, Inc. 3.500% due 09/01/2022 1,790 1,798
Hearthside Group Holdings LLC 4.250% due 06/10/2022 3,654 3,662 Party City Holdings, Inc.
4.500% due 06/02/2021 2,072 2,076 Lions Gate Entertainment Corp. 3.750% due 08/19/2022 463 464
Hilton Worldwide Finance LLC 4.500% due 10/12/2023 7,100 7121 4.240% due 08/19/2022 5,782 5,800
3.034% due 10/25/2023 11,463 11,539 Live Nation Entertainment, Inc. Penn National Gaming, Inc.
3.500% due 10/26/2020 1,680 1,689 3.340% due 08/16/2020 131 1,318 3.250% due 10/30/2020 1,131 1,134
Hub International Ltd. LTS Buyer LLC Petco Animal Supplies, Inc.
4.000% due 10/02/2020 5,768 5771 4.088% due 04/13/2020 6,084 6,095 5.000% due 01/26/2023 1,492 1,608
Huntsman International LLC MacDermid, Inc. PetSmart, Inc.
3.750% due 10/01/2021 2,456 2472 5.000% due 06/07/2020 3,242 3,274 4.000% due 03/11/2022 16,468 16,561
4.250% due 04/01/2023 4,478 4,531 5.500% due 06/07/2020 644 650 Pinnacle Entertainment, Inc.
lasis Healthcare LLC Mallinckrodt International Finance S.A. 3.750% due 04/28/2023 552 554
4.500% due 05/03/2018 1,995 1,987 3.338% due 03/19/2021 4,731 4,735 Pinnacle Foods Finance LLC
iHeartCommunications, Inc. Manitowoc Foodservice, Inc. 3.284% due 01/13/2023 2,531 2,554
7.284% due 01/30/2019 12,375 9,428 5.760% due 03/03/2023 1,492 1,618 3.387% due 04/29/2020 1,350 1,360
Immucor, Inc. Mauser Holding S.AR.L. Ply Gem Industries, Inc.
5.000% due 08/17/2018 2,065 2,024 4.500% due 07/31/2021 1,919 1,023 4.000% due 02/01/2021 2,313 2,327
IMS Health, Inc. MGM Growth Properties Operating Partnership LP PQ Corp.
3.500% due 03/17/2021 5,457 5,487 3.500% due 04/25/2023 10,140 10,186 5.750% due 11/04/2022 1,294 1,302
INEOS Styrolution US Holding LLC MGOC, Inc. PRA Holdings, Inc.
4.750% due 09/14/2021 625 629 4.000% due 07/31/2020 4110 4,116 4.500% due 09/23/2020 2,977 2,997
Ineos US Finance LLC Michaels Stores, Inc. Prestige Brands, Inc.
3.750% due 05/04/2018 2,486 2,484 3.750% due 01/30/2020 4,451 4,485 3.500% due 09/03/2021 2,147 2,159
4.250% due 03/31/2022 1,982 1,994 Midas Intermediate Holdco Il LLC Prime Security Services Borrower LLC
Informatica Corp. 4.500% due 08/18/2021 2,202 2,219 4.750% due 05/02/2022 9,062 9,137
4.500% due 08/05/2022 7,425 7,307 Mission Broadcasting, Inc. Quorum Health Corp.
Intelsat Jackson Holdings S.A. 3.000% due 09/26/2023 835 839 6.750% due 04/29/2022 2,534 2,389
3.750% due 06/30/2019 8,163 7,821 MKS Instruments, Inc. Rackspace Hosting, Inc.
InVentiv Health, Inc. 4.250% due 05/01/2023 1,670 1,689 5.000% due 10/26/2023 3,260 3,273
5.500% due 09/28/2023 4,000 4,005 MPG Holdco |, Inc. Realogy Group LLC
lon Media Networks, Inc. 3.750% due 10/20/2021 2,137 2,148 3.750% due 07/20/2022 5,486 5,631
4.750% due 12/18/2020 923 929 MPH Acquisition Holdings LLC Rexnord LLC
J. Crew Group, Inc. 5.000% due 06/07/2023 11,787 11,938 4.000% due 08/21/2020 4,694 4,706
4.000% due 03/05/2021 2,258 1,742 Mueller Water Products, Inc. Reynolds Group Holdings, Inc.
J.C. Penney Corporation, Inc. 4.000% due 11/26/2021 628 634 4.250% due 02/05/2023 10,300 10,336
5.250% due 06/23/2023 4,919 4,961 4.088% due 11/26/2021 1421 1,442 Riverbed Technology, Inc.
Jaguar Holding Company | Multi Packaging Solutions Global Holdings Ltd. 5.000% due 04/24/2022 7,021 7,086
4.250% due 08/18/2022 11,362 11,363 4.250% due 09/30/2020 2,024 2,025 RPI Finance Trust
Jefferies Finance LLC 4.250% due 10/14/2023 1,750 1,757 3.035% due 10/14/2022 3,686 3,724
4.500% due 05/14/2020 2,115 2,110 National Financial Partners Corp. Samsonite International S.A.
Jeld-Wen, Inc. 4.500% due 07/01/2020 6,373 6,396 4.000% due 08/01/2023 1,350 1,362
4.750% due 07/01/2022 2,078 2,094 NBTY, Inc. SBA Senior Finance Il LLC
4.750% due 10/14/2022 1,000 1,007 5.000% due 05/05/2023 4,738 4,756 3.340% due 03/24/2021 4,729 4,739
KAR Auction Services, Inc. Neiman Marcus Group, Inc. 3.340% due 06/10/2022 347 348
4.063% due 03/11/2021 2,221 2,244 4.250% due 10/25/2020 9,712 8,952 Scientific Games International, Inc.
4.375% due 03/08/2023 4179 4,233 Nexstar Broadcasting, Inc. 6.000% due 10/18/2020 3,862 3,887
Keurig Green Mountain, Inc. 4.000% due 09/21/2023 9,365 9,414 6.000% due 10/01/2021 5,631 5,669
5.250% due 03/03/2023 7,295 7,405 Nielsen Finance LLC Select Medical Corp.
KFC Holding Co. 3.031% due 09/23/2023 150 161 6.000% due 03/03/2021 645 650
3.286% due 06/16/2023 4,598 4,650 North American Lifting Holdings, Inc. 7.500% due 03/03/2021 2 2
Kinetic Concepts, Inc. 5.500% due 11/27/2020 1,903 1,627 Sequa Corp.
5.000% due 11/04/2020 7419 1473 Novelis, Inc. 5.260% due 08/19/2017 8,985 8,307
Kleopatra Holdings 2 4.000% due 06/02/2022 8,445 8,480 Serta Simmons Holdings LLC
4.250% due 04/28/2020 3,432 3,453 4.088% due 06/02/2022 pal 22 4.250% due 10/01/2019 5,416 5,422
Kronos Worldwide, Inc. NRG Energy, Inc. 4.500% due 10/20/2023 7,000 7,074
4.000% due 02/18/2020 589 582 3.500% due 06/30/2023 7,007 7,030 Servicemaster Company LLC
Kronos, Inc. Numericable-SFR S.A. 4.250% due 07/01/2021 11,112 11,163
4.500% due 10/30/2019 4,860 4,873 4.000% due 01/13/2025 1,600 1,497 SIG Combibloc Holdings S.C.A.
5.000% due 10/04/2023 6,000 6,033 NXP BV 4.000% due 03/13/2022 6,562 6,670
La Quinta Intermediate Holdings LLC 3.338% due 01/11/2020 1,116 1122 Sinclair Television Group, Inc.
3.750% due 04/14/2021 4,929 4,926 3.405% due 12/07/2020 3,732 3,750 3.500% due 07/30/2021 247 248
Lanai Holdings II, Inc. ON Semiconductor Corp.
5.750% due 08/28/2022 1,108 1,089 3.777% due 03/31/2023 10,750 10,825
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Six Flags Theme Parks, Inc. Waste Industries USA, Inc. Axalta Coating Systems LLC
3.250% due 06/30/2022 § 96§ 951 3.500% due 02/27/2020 § 1979 5 1986 4.875% due 08/15/2024 § 750§ 783
3.340% due 06/30/2022 550 552 West Corp. BCD Acquisition, Inc.
5.000% due 06/30/2022 1 1 3.750% due 06/17/2023 1,870 1,884 9.625% due 09/15/2023 300 311
SolarWinds Holdings, Inc. Western Digital Corp. Beacon Roofing Supply, Inc.
5.500% due 02/05/2023 1993 2,008 4.500% due 04/29/2023 7,342 7,436 6.375% due 10/01/2023 100 107
Spectrum Brands Canada, Inc. Westmoreland Coal Company Boxer Parent Co., Inc.
3.250% due 06/23/2022 3477 3501 7.500% due 12/16/2020 6,321 5,073 9.000% due 10/15/2018 (a) 225 208
3.388% due 06/23/2022 1,482 1493 WEX, Inc. Boyd Gaming Corp.
5000% due 06/23/2022 8 8 4.250% due 07/01/2023 2,993 3,030 6.375% due 04/01/2026 400 430
SS&C European Holdings, S.ar.l. Wilsonart LLC Cable One, Inc.
4.000% due 07/08/2022 126 127 4.000% due 10/31/2019 30m 3,020 5.750% due 06/15/2022 225 238
SS&C Technologies, Inc. WMG Acquisition Corp. Camelot Finance S.A.
4.000% due 07/08/2022 6,201 6,257 3.750% due 07/01/2020 803 803 7.875% due 10/15/2024 225 231
Station Casinos LLC 3.750% due 10/20/2023 1,000 999 CBS Radio, Inc.
3.750% due 06/08/2023 9,651 9,700 XPO Logistics, Inc. 7.250% due 11/01/2024 526 547
Sterigenics-Nordion Holdings LLC 4.250% due 10/30/2021 4218 4,251 CCO Holdings LLC
4.250% due 05/15/2022 5,681 5,681 Zebra Technologies Corp. 5.125% due 05/01/2023 500 517
Syniverse Holdings, Inc. 4,083% due 10/27/2021 4,295 4,347 5.875% due 04/01/2024 850 901
4.000% due 04/23/2019 3,383 3,109 Ziggo BV Cheniere Corpus Christi Holdings LLC
Tectum Holdings, Inc. 3.500% due 01/15/2022 486 486 7.000% due 06/30/2024 600 639
5.750% due 08/24/2023 1,675 1,685 3.701% due 01/15/2022 56 56 Clear Channel Worldwide Holdings, Inc.
Telenet Financing USD LLC o S s ol 6.500% due 11/15/2022 3,000 3,070
4.357% due 06/30/2024 3,900 3,915 /(%y/%ajﬁl:{‘ﬂﬁ 51 ﬁﬁ ,%33) L1000 C pe T jies Finance LLC
Telesat Canada 6.000% due 06/15/2025 500 527
3.500% due 03/28/2019 1,937 1,941 FEEST e crown Americas LLC
Tex Operations Company LLC 4.250% due 09/30/2026 500 491
5.000% due 10/17/2017 10,350 10,442 AerCap Ireland Capital Ltd. DaVita, Inc.
Tl Group Automotive Systems LLC 4.625% due 07/01/2022 950 994 5.000% due 05/01/2025 800 774
4.500% due 06/30/2022 4,158 417 Aircastle Ltd. Diamond 1 Finance Corp.
T-Mobile USA, Inc. 5.000% due 04/01/2023 250 259 5.450% due 06/15/2023 1,450 1,555
3.500% due 11/09/2022 9,344 9,425 Alliance Data Systems Corp. 6.020% due 06/15/2026 425 464
Trans Union LLC 5.875% due 11/01/2021 100 101 7.125% due 06/15/2024 175 192
3.500% due 04/09/2021 9,377 9,418 Ally Financial, Inc. Diamond Resorts International, Inc.
Transdigm, Inc. 4.125% due 03/30/2020 375 382 7.750% due 09/01/2023 925 911
3.750% due 02/28/2020 198 198 Crescent Communities LLC Endo Finance LLC
3.838% due 02/28/2020 865 866 8.875% due 10/15/2021 600 605 5.750% due 01/15/2022 400 362
3.750% due 06/04/2021 381 381 FBM Finance, Inc. Graphic Packaging International, Inc.
3.838% due 06/04/2021 5,067 5,062 8.250% due 08/15/2021 175 184 4.125% due 08/15/2024 475 474
3.750% due 05/14/2022 568 587 MGIC Investment Corp. Gray Television, Inc.
3.750% due 06/09/2023 3,400 3,393 5.750% due 08/15/2023 525 555 5.125% due 10/15/2024 500 488
Tribune Media Company Navient Corp. Gulfport Energy Corp.
3.750% due 12/27/2020 8,556 e T G U 25 26 6.000% due 101152024 25 230
U.S. Renal Care, Inc. 6.625% due 07/26/2021 750 758 HCA, Inc.
5.250% due 12/31/2022 2,382 2,285 RHP Hotel Properties LP 5.375% due 02/01/2025 525 537
Univar USA, Inc. 5.000% due 04/15/2023 550 564 HD Supply, Inc.
4.250% due 07/01/2022 7,400 7,416 4,628 5.750% due 04/15/2024 200 211
Univision Communications, Inc. Hill-Rom Holdings, Inc.
4.000% due 03/01/2020 14,154 14,193 Acadia Healthcare Co., Inc. 5.750% due 09/01/2023 325 343
UPC Financing Partnership 6.500% due 03/01/2024 100 102 Hilton Domestic Operating Co., Inc.
4.080% due 08/31/2024 6,027 6,066 ADT Corp. 4.250% due 09/01/2024 275 2
US Foods, Inc. 4.125% due 06/15/2023 1,000 T3  frcarChmmincatonelic
4.000% due 06/27/2023 1,282 7,336 6.250% due 10/15/2021 1,000 1,009 9.000% due 09/15/2022 1,350 964
Usl, Inc. AECOM IHO Verwaltungs GmbH
4.250% due 12/27/2018 641 642 5.750% due 10/15/2022 55 554 4.500% due 09/15/2023 (e} 200 203
Valeant Pharmaceuticals International, Inc. 5.875% due 10/15/2024 475 504 INEOS Group Holdings S.A.
5.250% due 08/05/2020 7916 7,019 Aleris International, Inc. 5.750% due 02/15/2019 ER 550 620
5.500% due 04/01/2022 4,309 4316 9.500% due 04/01/2021 550 503 Intrepid Aviation Group Holdings LLC
Vantiv LLC Altice Financing SA. 6.875% due 02/15/2019 s 20 182
3.250% due 09/27/2023 875 879 7.500% due 05/15/2026 1375 iG]  StEenpeviCorprlinc
Veritas US, Inc. v ey ] ' 5.875% due 07/01/2023 50 52
6.625% due 01/27/2023 7,761 7,251 4.750% due 06/01/2026 300 301 KFC Holding Co.
Vertiv Co. ARD Finance S.A. 5.000% due 06/01/2024 1375 1433
5.000% due 09/29/2023 8,450 8434 7.125% due 09/15/2023 fa 500 o KneticConceptslnc
Virgin Media Investment Holdings Ltd. Ardagh Packaging Finance PLC 1.875% due 02/15/2021 400 432
3.500% due 06/30/2023 5,047 5,072 4.625% due 05/15/2023 2,800 2,002 9.625% due 10/01/2021 1,500 1,455
Vizient, Inc. Avon International Operations, Inc. KLX, Inc.
5.000% due 02/13/2023 3,409 3,440 7.875% due 08/15/2022 500 538 5.875% due 12/01/2022 525 537
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Lamar Media Corp.
5.375% due 01/15/2024 $ 125
5.750% due 02/01/2026 100
Level 3 Financing, Inc.
5.250% due 03/15/2026 900
LifePoint Health, Inc.
5.375% due 05/01/2024 900
Live Nation Entertainment, Inc.
4.875% due 11/01/2024 225
Mallinckrodt International Finance S.A.
5.750% due 08/01/2022 1,000
MGM Resorts International
4.626% due 09/01/2026 975
Netflix, Inc.
4.375% due 11/15/2026 800
Nexstar Escrow Corp.
5.626% due 08/01/2024 325
Ortho-Clinical Diagnostics, Inc.
6.625% due 05/15/2022 450
Performance Food Group, Inc.
5.500% due 06/01/2024 225
Platform Specialty Products Corp.
6.500% due 02/01/2022 375
Post Holdings, Inc.
6.000% due 12/15/2022 150
6.760% due 12/01/2021 350
PQ Corp.
6.750% due 11/15/2022 300
Prime Security Services Borrower LLC
9.250% due 05/15/2023 1,000
Regency Energy Partners LP
5.875% due 03/01/2022 225
Schaeffler Finance BV
4.750% due 05/15/2023 700
SFR Group S.A.
6.000% due 05/15/2022 700
7.375% due 05/01/2026 1,400
Springs Industries, Inc.
6.250% due 06/01/2021 275
SPX FLOW, Inc.
5.625% due 08/15/2024 525
Standard Industries, Inc.
5.375% due 11/15/2024 500
5.500% due 02/15/2023 400
Sterigenics-Nordion Topco LLC
8.126% due 11/01/2021 (al(b) 225
Tempur Sealy International, Inc.
5.500% due 06/15/2026 800
TES Finance PLC
6.750% due 07/15/2020 GBP 650
United States Steel Corp.
8.375% due 07/01/2021 $ 500
US Foods, Inc.
5.875% due 06/15/2024 650
Valeant Pharmaceuticals International, Inc.
5.375% due 03/15/2020 1,800
Virgin Media Secured Finance PLC
5.500% due 08/15/2026 400
Western Digital Corp.
7.375% due 04/01/2023 1,600
Wolverine World Wide, Inc.
5.000% due 09/01/2026 150
WR Grace & Co.-Conn
5.125% due 10/01/2021 650

Frontier Communications Corp.
10.500% due 09/15/2022 475

(BfL: F)

$

132
107

916
897
225
953
943
788
323
387
232
366

159
375

324
1,065
252
725

720
1,416

287
534

519
48

21
826
636
533
679
1,566
405
1,644
150

694

51,524

496

A&
(B4 - F)

Genesis Energy LP
5.626% due 06/15/2024 $ 425
6.750% due 08/01/2022 675
Sabine Pass Liquefaction LLC
5.000% due 03/15/2027 500
5.750% due 05/15/2024 800
Sprint Corp.
7.125% due 06/15/2024 3,000
HEFEE

(Ef3R{f $62, 068)

SIS EARE 6.0% |

70,800

3,692

ANZ National Bank

0.050% due 11/01/2016 GBP 3
0.150% due 11/01/2016 $ 855
Brown Brothers Harriman & Co.

0.150% due 11/01/2016 1
Citibank N.A.

0.150% due 11/01/2016 679
DBS Bank Ltd.

0.150% due 11/01/2016 1,348
DnB NORBank ASA

0.150% due 11/01/2016 48
JPMorgan Chase & Co.

0.150% due 11/01/2016 2
Sumitomo Mitsui Banking Corp.

0.050% due 11/01/2016 GBP 19
0.150% due 11/01/2016 $ 132
0.341% due 03/02/2017 600
BYEMELRES

(EufS 1 $75,191)

BAAMEESEE 102.5%

(H{R{H $1, 278, 592)

ERMTUNT 1 THER

(d) () (0.0%)
(RERIMEEIET LI 7 L, H%E $0)
ZOMDRES & VAR ($158) (2.5%)
&R 100.0%

5 i
(B4 F)

$ 423
697

510
850

2,821

5,803

$ 61955

855

679

1,348

23
732

589

75191

$ 1,277,190

23

(30,936)
$ 1,246,277
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REPMRICHT D (REEEA  FRFILD
) ZIE. ;W&‘-‘O)ﬁaéél?&i)kl,f BRFRBLG T —ZANEFEFL TS,
(a) iﬁ%ﬁ BLEEH (

(b) FEATHAIERSI (When Issued) FE%

EAB L UZDMOEFEEI

20164 10A31BICRT LI-FEROFEALEFXIT20T, MEFHEFE (1.597%) THo1=,

_ 2AMER Ltz 2% 5
malEF BEEH  mEAE BHE  wASE  \E (AEE)  (AEE) *lgE
BCY 0530% 10312016 11012016 § 25,800 U.S. Treasury Note 2.000% due 08/31/2021 § a5 B0 s 75,800
B0S 0380% 10312016 11012016 4800 U.S. Treasury Bond 3.000% due 11/15/2044 4,971) 4,800 4,800
708 0520% 10312016 11012016 38800 U.S. Treasury Note 1.500% due 08/31/2018 39,437) 38,600 38,601
6sC 0520% 10812016 11012016 1,700 GNMA Il Pool 3.500% due 03/20/2046 11,759) 1,700 1,700
LikRwa § (2488 8 70900 ¢ 70,901

O RIRFBEET,

HUTFIE. 2016510831 BRADEAS L U ZOMOERMEB| 45 WITEA (RA) BROMBIMEZIMEIBFANHELTENLLZIOTH S,

- A
YIN—=2Z - /\4/\/7 BEU

LRZH LRE2H z;LU Z DD ZA b -

I=f%% IZf%% l:&é I=f&% ERRES| (ZA) Ty AR~
HBIEF ESVES B/ FihE kihE &it R Sy—0
Ja—nNL/TRE— - LIREH
BCY $ 25800 $ 0 8 [UR 0 25800 $ (26,321) $ (621)
BOS 4,800 0 0 0 4,800 (4,971 (17
FOB 38,601 0 0 0 38,601 (39,4371 (836)
GSC 1,700 0 0 0 1,700 (1,759) (59)
BAEB LU ZTOMOESRIGISF $ 70901 0 3 0 3 0
A 1711' Py —F, MBEFBTRERICHITIMEEFICHY HRMEAE/ (ILABE) OHEEZRT. BABLUVZOMOERMEEIOT Y RK—

DACIEN DEEHREDR—DTRE —ZUAER SN ZREIMTOAERT 5 LA TE S,

(d) SRTUNT« THE&H: EHFLEHRER

) Ll _ KB _ rEEae
AYFYHRMSUUT E3 1 B BERAD Fi i) s EE AR
CDX.HY-26 Index 5000% 06202021 5 31,000 S 14 F T R S N N
27y TRNEH § 15% § M0 s 0 s (4

FTHOT. BERT Y TEMOGMCALTERSATLSERSRAEL1BE, J7 K () TR 3 ORLF
Zih>THIER, b U BSRERERRT HRIADEIZE L E2 1 67 Eid (1) ATy T OMEETAM 5 SRETR.
QEREEEE @S L RAEE RS S L RESOBTEILS., _

EHESNTOAERBEANE LIBEIST7 Y FAY LSy b - TATHLavORYFE LTRSS LEBRENE, Eh
VFEELTRIMAREDSH S BARHM, ;

FHERICHEH Y LD k- 74 b A0y TRROMIEGEIL BT Y 2 Y ORROEEORAERE L, HREEATRT Y

8RO LSk TUAT SRS T ERE FLEHE) OutEhERT, 20y oRERE LB BEDhis
EROREEOEILER L. BREH TER SN BBERBAE 3T OBOEABRFLEGARIEE 1L R OENERT
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HUFIE, 201651031 BRED LB FFRREFBTRESINSEMT VAT« THKOTSMEES S VEBENEOENTHS.

(e) gglcﬁbﬁg)ﬁmﬁiﬁ?i LS FELFRREFEHEATRESNIERMT UNT« TBERIID
) o

EETUNT 4 TEE EBTUNT 4 TEME

WT, $1, 964D|MEMNERELTELANRD

35t IEA&H&%QE 35 itk IS R
"E 7 TR T
+7vay b4/ 24 ait F7vay bt/ 24 =k
EBFLERRFEE § 0 3 0 s (K] 0 3 0 3 03 24} § 124)
(f) £BTV/NT«IEqH: 5B
mEI4EF RFA BliEA R o BN
JPM 112016 GBP 481 $ 598 $ 0
UAG 1112016 EUR 385 433 0
SERBRERNEE $ 0
HUTFIE, 20165 10A3IRAEDEFEEMT /AT« TERBLUEA (ZA) BROTBMEEZEMEHEFHIIHELTENLEZLDOTHS.
ST UNT 4 THRE EWMT VST 4 TAR
6] L
FUNT4T ZA YR
SHEAE B 27 SHE AT ot 2797 . TSl (Z2A)  R=Sv—
GRS EER ATay B [EEEEE FER A T3 24 [EEEEE () B @
JPM $ 36 $ 0 $ 0 $ 36 $ 0 $ 0 0 $ 0 $ 36 $ 0 $ 36
UAG " 0 0 " 0 0 0 0 " 0 "
s $ L $ 0 $ 0 $ L $ 0 $ 0 $ 0 $ 0
@ #»/ ks ITYZR—Tv—(d, METMOTERICETLMEAEFISHT H2MME/ ( ILEH) OfEERT, FEEERMT VAT TAKOII ZR—Tv—(F,
G &E%tmﬂ 0)719 :@’f’m‘xﬁjﬁﬁéhé %IF?'C(D-ME&T%;: enTE

EET ) NT 4 TERDAEME
DTFIE. K77 FOTYNT 4 TERKOAEMEEZ)RY - THVRR—Sv—FIHBELTEYLEZLOTHS.

BE - BEHEELOT VAT« TEROAEME (2016510831 BIR7)

Ay OEGE LTEHESKTWRWTYNT  TEHG

gLy b TIAT4 SHEBE
AR R 249 24 24

EFIZ2H &it

BT UNT TR - AE
5%
NEBBEERL s DI 08 08 u_ s 08 4

EMTUNT« THEH - BF

LIBFEEhRER
ATy TR $ 0 $ (24) $ 0 $ 0 $ 0 $ (24)

e
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BEHAFEEICRT 2T YAT JERKOFZE (20165F10A31BISHT LIZFHE) -

ANy SHERELTEHESATVEVNT UNT « TSR

sLTy b TH4T4 SNEAE i
G 24 ELT 24 24 2FI2H ait
ST VAT« TERICHRIERM (B) &
IR ER PR
Ry TR $ 0 $ 1,398 $ 0 $ 0 $ 0 $ 1,398
[
NEABLEZH $ 0 $ 0 $ 0 $ 146 $ 0 $ 146
27y TRE 0 (961 0 0 0 196)
$ 0 $ (96) $ 0 $ 146 $ 0 $ 50
$ 0 $ 1,302 $ 0 $ 146 $ 0 $ 1,448
ST VAT 1 TERICHRIRERTME (R) BOMEHEE
IR ER PR
ATy TR $ 0 $ 827 $ 0 $ 0 $ 0 $ 827
]
SNEABEERZN $ 0 $ 0 $ 0 $ 22 $ 0 $ 22
27y TR 0 (1) 0 0 0 (1)
$ 0 $ (1)) $ 0 $ 2 $ 0 $ YAl
$ 0 $ 826 $ 0 $ 22 $ 0 $ 848

A IEHEDRIE

LTI, 20165 10A3NBRANA T 7 ¥ FORES K VAROFEICHIz> THEALIZA > Ty Mt > TFHEL - AEBENENTH S,

A IE{fi{E
AFIY— LA LAL2 L)L 3 (I6510A3IBEE)
HAGMES (A EME
NyyO— AR $ 3,760 $ 1,092,658 § 43,626 $ 1,140,044
e
BABLULE 0 4,628 0 4,628
BELA 0 51,524 0 51,524
A3 0 5,803 0 5,803
EHERES 0 75,191 0 75,191
BEEE $ 3760 $ 1229804 § 43,626 $ 1,277,180
ERTUNT« TER - BE
5EE $ 0 $ LY 0 $ 4
EMTYNT«IER - AR
LIGFELE
PREH $ 0 $ 24) $ 0 $ (24)
it $ 3760  § 1229827 & 43626  § 1,271,213

30;]6557‘10}3] STHICHRT LEEFER, LALTELANL2OMTREDNHAY X
EMoTz,
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LTI, 2016510 A31BISHT LEEEICE TR T77 Y FISDVWTOEELBRBREELS Ty b (LALI) 2RAVEAEMEOEZRARTHD.

20164E107
31ARAET
. . RAETR
HEEE g3 REE KA
(20154 TAR %Enﬂnﬁ LARL3 |/'\/L,3 (20164 K= [
X 108318 hov bk EHFIE (18) 2 ~D hio 108318 (18) D
ATIY— H]IE) MEEARE  fIFEHIEE (JLSFL) (AR i Eihsé v RELE ’Mﬁ%&é HE) HEZEENEE

REAMEES (L EMIE)
Ny n— 8% $ 43,104 $ 21,926 $ (23496) 55 $ o (4444)  § 1,661 $ 11,7% $  (6975) $ 43,626 $ 544

LT, 2EMEEISLF—OLALIICHESN-EES LVAROAEMEFE AV -EZLRBTELI Ty FOENTHS.

HREE B BRTHEY 42Ty ME
ATFIU— (2016510 31 B EFE) i 7% 12Ty k (%)
RAAMES (L EMIE)
N O—fEH $ 43,626 Third Party Vendor Broker Quote 85.50 - 101.00
EH $ 43,626
R ES B ENTWVD, FLEFENLALITHL LTI HEDRBICK Y. REREFHE (18) HOMEBHIEL 2016510831 BHRA

TRADRENRH
%

BFmIZELy
TRET HEEICHDREEFM #@ HOMEEL DEICERNEL25EENH D,

e




XENVH/O—2RF—T 7R

&L ERME (20164£10A31 BIRTE)

<PIMCO NZIa—4 N2y -O0—>T7 K A>

8 hiafHE
F) (B F)

ANZ National Bank
0.150% due 11/01/2016 $ 18 3 13
Citibank N.A.
0.150% due 11/01/2016 " "
DBS Bank Ltd.
0.150% due 11/01/2016 il 2
DnB NORBank ASA
0.150% due 11/01/2016 1 1
Sumitomo Mitsui Banking Corp.
0.150% due 11/01/2016 12 12
58

0.375% due 02/02/2017 (c) 200 200
0.436% due 02/16/2017 (c) 658 657
0.480% due 03/02/2017 (a) 39,000 38,955
0.481% due 03/16/2017 (c) 6,800 6,791
0.492% due 03/09/2017 (al(c] 6,300 6,292

52,895
EHSRERAT _ 595
(ER{GR{M $52, 929)
RAAIMEESHF S 52,953
(ERfGIR{E $52, 929)

ZHIHFOK
(Ef7: F)

Sa—FaFIL-T7UR 94.7%
—5-N\vg-0—=2-T7UR (M)

(HR{3R{E $735, 349) 72,507 776,541
BRAEREH 716,547
(ERfGR1E $735, 349)

"AGE 101.2% $ 829,500

(ER{GR 1T $788, 278)
ERMTVNT 1 THER

(b) (1.2%) (9.651)
(MEREELETLI 7L, M58 $0)

TOMOEES L VAR (#%8) 0.0% (21)
#FE 100.0% $ 819,828

RAAMRICHT fiL: FREL

T BEEEOICE, %W@%%ﬁil#i)&Lf‘#%?%ﬁ&&of"r ANEERTD,
(@ Y—RUEMEFHL—FERT.

(b) ERTY/NT 1« T : [5EE
ARERFE (8) &

HBIHEF RFA BIiEEE ZEGER RE aff
BOA 112016 JPY 128,636 $ 1,224 0 $ 0
BOA 1112016 $ 543 JPY 57,017 0 0
JPM 1112016 JPY 36,900 $ 350 0 (1
JPM 112016 $ 786 JPY 82,800 2 0

$ 2 $ il




XENVH/O—2RF—T 7R

KRR (H8)
RE &t

HE|HEF RER BlEEE ZEGER
BOA 1112016 $ 1,224 JPY 128,636 $ 0 $ 0
BOA 11/2016 5,148 522,793 0 (173)
BPS 11/2016 JPY 141,809 $ 1,374 25 0
BPS 1112016 $ 840 JPY 87,365 0 9]
BPS 01/2017 25118 2,502,551 0 (1,233)
BRC 01/2017 12,270 1,261,800 0 (228)
CBK 11/2016 80,193 8,126,489 0 (2,861)
CBK 1212016 JPY 4,448 $ 394 0 (18]
GLM 1112016 33,000 319 5 0
HUS 1112016 $ 348 JPY 36,687 1 0
JPM 11/2016 JPY 421,206 $ 4,070 5 0
JPM 11/2016 $ 12,938 JPY 1,300,836 0 (656
JPM 1212016 4,074 421,206 0 (5)
SCX 1112016 JPY 8,166,857 $ 78,067 349 0
SCX 11/2016 $ 80,455 JPY 8,092,132 0 (3,449)
SCX 1212016 75,662 7,908,971 0 (326)
S06 1112016 13,433 1,340,784 0 (671)
TOR 11/2016 JPY 36,687 $ 350 0 0
TOR 1112016 7,865,833 75,488 0 212)
TOR 1212016 $ 75,820 JPY 7,892,620 214 (1
UAG 11/2016 JPY 6,354 $ 61 1 0
UAG 11/2016 $ 11,168 JPY 1,117,969 0 (627)
$ 600 $ (10,262}
NEABRRZNEEH $ 602 $ 110,253)

LT, 2016510 A3 BRADERESRMT ) /AT« TESZB LV (RA) 2ABROTBEHEEZREHEFAHELTEYLEZLOTHS.

(c) 20164E10RB31BJE, EBRAT Y TTFUNT A THEDIRE— - 7T U—A 2 ML, BT VAT« TERIZOVT, MGl
#5839, 663D AL A BRICE ST D,

EMTUNT 4 TEHE BET UNT 4 THM
F'EET')/\ O
SE A B 2997 SHE AT ot 2797 _ [ (2A) Ty RAR—
WEIHEF FEIERH 7}'7’/3 v B ETEEE KERE ATvay ;@%‘] IEEAEE iﬁﬁﬂﬁﬁ%ﬁ EMER  Tx—0
BOA $ 0 0 $ 0 $ 0 $ 138 0 0 $ ;38 a8 82 $ 81
BPS 25 0 0 25 (1,242) 0 0 (1,242) 1,217 1,297 80
BRC 0 0 0 0 (228) 0 0 (228) (228) 0 (228)
CBK 0 0 0 0 (2,862) 0 0 (2,862) (2,862) 3,095 233
GLM 5 0 0 5 0 0 0 0 5 0 5
HUS 1 0 0 1 0 0 0 0 1 0 1
JPM 7 0 0 7 (562 0 0 (562) (585 564 9
SCX 349 0 0 349 (3,775) 0 0 (3,775) (3,428 3,658 232
S06 0 0 0 0 (671 0 0 (671) (6711 676 5
TOR 214 0 0 214 (213 0 0 (213) 1 0 1
UAG 1 0 0 1 (527) 0 0 (527) (5281 291 (235)
EETUATATEM _§ 602 $ 0 $ [ $ 602 $ 110,263) ¢ 0 $ [ $ 110,263}

O gy b THRR=Ur—F, WEFBITERICE T HWMEIEFIC i‘f %Hﬂ{a?&/ (XILEH) OMEERT . EEEMT VAT« TERKOIY AR—Tv—(&
m— (D%EWQ:OJH DIRZ—ZHIZHESCWEIMTOAHBRT S TS




XENVH/O—2RF—T 7R

EET Y NT 4 TGN A EME

LT, ZT77 Y FOTYNT 1 TEROAEMEEYRY - THRAR—Cr—RIHELTENLEZLDOTHD,

BE - ARAEELOTYNT « TEROAEME (2016410431 BHRTE)

Ay OEgE LTEEShTORWTYNT  TH&

SUDy R THAF4 SHEAE i
e 21 24 SFI2H ot

SRR

ST UNT« THES - BE
5
NEABEEDH $ 0 08 08 B2 s 0 s 602

EMTUNT« TBER - AR
IETR
SAEABEERH $ 0 s 0 s 0§ 10283) ¢ 0§ (10,253)

BRAEEIIHT ST UNT 4 TEROFZE (2016F10A31BIZRT LIzFE) :

ANYDEGELTEHESATOEWTY AT« TS

SLTy b TH94F4 SEBE )
R R 24 24 219 SFIRH &t

?Eﬁ-‘ YNT 1 TERICRDERMF R
]

SHE A RIERH § 0 $ 0 § 0 $ 43,987 $ 0 § 43,987
ST UNT « TERICRDIARERTME (BK) OMEBE

L]

SAEAE SRR § 0 $ 0 § 08 7912) 08 17,912)
A EfHEDAIE

LIFIE. 20165 10A31BHREDR I 7 ¥ FOBES L VABOFHEICH-> THALIA >V Ty MR > THE L - AEBECENTH S,

) AE({E
HTIY— LA LAL2 LAL 3 (NI6EI0A3IBEE)
BARMES (AEMmD

SR $ 0§ 52963 § 0 ¢ 52983
RIAIRRE (AEMD

Sa—FaTFL-T7UF 716547 0 0 776,547

wEE $ 776547 ¢ 52963 $ 0 ¢ 829,500
SWTUNT (IR - AE

588 $ 0 602§ 0 3 602
SWT AT« TR - AR

J588 $ 0 ¢ (10263) $ 0§ (10,263)
ait S T6ET § 4302 & 0§ 819849

2(‘);565;0)5! STBITKRT LEEER. LALTELANL2OMBTREOHAY X

BTtz
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OfE#EtESK (20165F10831BFETO 1 F/H)

PIMCO /NZ3a1—%4 - PIMCO /\ZSa—#4 -
(REEEL - TR EIL) A2/l = B AL/ RN =Eb
7Y F (M) J7UE A
BREULL
ZMAR $ 63,434 § 180
Hunzr 8 1
Ings & E 63, 442 181
#A:
FIFIR 487 51
HER 2 0
BRAGE 489 51
AR 62, 953 130
EHRMHE (BK) -
REFMIES (24, 235) 37
BREEERNH 0 4,021
EBFEFRRERHELEC CEESNIERT AT THER 1,398 0
[EEERT VAT 1 TR 50 43,987
NE (14) (1,024)
ERMAE (8K (22, 801) 47,021
REBFM (18) BOMETEE -
REFMIES 28,847 15
BREEERNHS 0 39,213
EBFEFRRERHELEC CEESNIERT AT THER 827 0
[EEERT VAT 1 TR 21 (1,912
NEREERUVAE (1, 160) ®3)
RER MmO HERNEE 28,535 31,313
rElE 5,734 78,334
BAIZ & HHEEEDMIEMER $ 68,687 § 78, 464

Eet0CE. EEOSBHEMBERAALLBRTFRBEG LT —ANEFA TS,




XENVH/O—2RF—T 7R

OMEELHHEE (20165£10831HFETD 1 F/H)

PIMCO /N3a—% - PIMCO /NZa—% -
(REBEM : TR A2/ =E A2 RN =
7Y F (M) J7UE A

MEEOEMN (B) OB

ERA

BEMH $ 62,953 § 130
ERM (8 & (22,801) 47,021
RRBTHEE DR 28,535 31,313
B & B HEEINEE 68, 687 78, 464
ZREAODHES :

F (USD) N/A (17,522)
J (JPY) N/A (8,165)
J (USD) N/A (8,398)
Y (JPY) N/A (10, 954)
Y (USD) N/A (28, 869)
HEEERE 0 (73,908)
77 > RRIFEHEG]

772 FZEMHIEI LB (BL) B (532, 828) (272, 595)
MEED (Bd) #EE (464, 141) (268, 039)
WEE
HEES 1,710,418 1,087, 867
HARES $ 1,246,277  § 819,828

EEEOCE. EEOSBHEOERAALLBRTFRBEG LT —ANEFA TS,




Nikko Asset Management

AEHEZHZIYAI—T 7k
EREEEIRERE T)

ERBRSE (ERR)

F1218 (GREBR 20165F10A248) 512381 GRER 20165E128228) $F12581 GRER 201742 A22R8)
F1228 GRERB 20165F11R8228) 512481 GRER 201741 A238) $F12681 CGRER 201743 A22R)

#tEDOH T T FE A

FRIEIKAINDOCEREZEBY . E<HBILBRLHITES,

fEIZF%“ﬁJHa#VXQ T7 vk GERBERERAIT) ] (X, 2017 3 A228IZF 12681 0REE1T
WEL=DOT, BIR2INSF126HDERRREZFTLHOTIHRERLHITET
SREL—BOBSIESIATEBYETISIBBVBLHITES,

72 FOHEEAETROEY TT,

B & 9 | BmERE/ENCESE BE

f§ 5 4 M | 2006609 A29EMCRAIEHRTY .

FELT TEREHESF Y —T 72 F) RBAHFICREZTEL. INOMRA-BPIREEH 0BEZ LEISREM
REHELFET,

AXREHEHTREZ—T7 UK

(EEEEREER A ) TEXREHESH Y —T7 0 F) REAH2TEREFRELES,

EERAXMR

BAEHBESH < F— 77 2 F | bAEOEMARELTEREFRELES,

AREHBEHTREI—T 7 F | BEX~DOREZNEE. ERMEORBEOIOBLUTELET,
(BHRBERERAT) | NEREE~NOREREIEL. ERMEOREDIWUTELET,

A H R
BANDRERFITEVEEA,

BAREMBEENY =77 2 F | e uwam~oRanlak. ERMEOREELEO%LT L LET,

BRER., RAELTHREREOGNI G, BEMBEKE, TRBALGEEZHELTHERETLEIAHTYT,
=L, DERARESNVEOBEICEDERETEDENIELHYET,

HE7OyFvRYA R

REBARARATE 7815 (:—;mm— %aﬁ%:meo—%—wmj

5 B A &

<940798>

http: //www. nikkoam. com/ FRIGE~F#OK L. H. & - ABIFREET,
© BHE RRFICOVN TR THBASN TR CBEVEDE {EEL




K(ENHO—UIF—T 7

ERmEEDREIZDOLT]
CFEAE LT, BROKE. SEOHEMKRBIVE T, LEEEEAATRELTEYVETOT, RFOBELOBFOEHNEAHHOELS
F—BLAWIEAHYET, 2L, BURBOREICOVWTIT/NMEERET IHBENHY FET.

O&mIE30EA D ERELRE

. - % ﬁ {ﬂﬁ %E NOMERA*BPI,%AE%H 15 % }’f{ﬂé {é FEE
i - A (4TRIE) 2@ %% ‘7%7‘ ﬁ " f",:i (RyF<—7) ﬁ % 5; MOA B (R |

M M % % % EplE!
9741 (20144E10 1 22H) 10,078 0 0.1 329. 286 0.1 98. 7 10, 302
984 (20144F11 A 25H) 10, 081 0 0.0 329. 444 0.0 98. 8 9, 954
994 (20144F12 4 22H) 10, 090 0 0.1 329. 636 0.1 98. 3 9,179
10041 (20154F 1 H22H) 10, 090 0 0.0 329. 553 0.0 97.2 8,914
101441 (20154F 2 H23H) 10, 081 0 A0. 1 329. 299 AO0. 1 97.4 8, 695
10245 (20154 3 H23R) 10, 084 0 0.0 329. 407 0.0 98. 0 8, 250
10341 (20154F 4 H22H) 10, 089 0 0.0 329. 569 0.0 97.5 7, 689
104441 (20154F 5 H22H) 10, 086 0 A0.0 329. 578 0.0 98.3 7,325
1053 (201546 H22R) 10, 086 0 0.0 329. 563 A0. 0 97.6 6, 890
10645 (20154 7 H22R) 10, 087 0 0.0 329. 555 A0. 0 97.5 6, 551
10741 (20154F 8 H24H) 10, 089 0 0.0 329. 616 0.0 97.7 6, 325
10841 (20154F 9 H24H) 10, 090 0 0.0 329. 556 0.0 98.7 6,015
10935 (2015410 H22 ) 10, 089 0 A0. 0 329. 587 0.0 98. 1 5, 881
11041 (2015411 24H) 10, 090 0 0.0 329. 669 0.0 98.9 5, 734
111481 (2015412 4 22H) 10, 095 0 0.0 329. 884 0.1 97.9 5, 530
11235 (20164 1 H22R) 10, 095 0 0.0 329. 753 A0. 0 99. 8 5, 224
1133 (20164 2 H22R) 10, 134 0 0.4 330. 831 0.3 98. 4 5, 124
11411 (20164F 3 H22H) 10, 132 0 A0.0 330. 742 A0. 0 97.9 4,988
1158 (20164 4 H22R) 10, 143 0 0.1 331. 132 0.1 97.8 4, 641
1164 (201645 H23A) 10, 132 0 A0. 1 330. 847 A0. 1 98.5 4,553
11741 (20164F 6 H22H) 10, 130 0 A0. 0 330. 764 0.0 98.2 4, 347
11811 (20164F 7 H22H) 10, 146 0 0.2 331. 234 0.1 98. 4 4,187
11935 (20164 8 H22R) 10, 116 0 A0. 3 330. 423 AO. 2 95.9 4,022
12035 (201649 H23R) 10,118 0 0.0 330. 576 0.0 94. 4 3, 793
12141 (20164E10 4 24H) 10,119 0 0.0 330. 595 0.0 91.7 3,725
12241 (2016511 H221) 10, 104 0 A0. 1 330. 121 A0. 1 92.0 3, 614
12341 (20164E12 4 22H) 10, 104 0 0.0 330. 207 0.0 92.5 3, 548
12441 (20174E 1 A 23H) 10, 111 0 0.1 330. 441 0.1 93.5 3, 469
1253 (201742 H221) 10,111 0 0.0 330. 425 A0. 0 91.5 3, 350
1263 (201743 H227) 10, 110 0 A0. 0 330. 478 0.0 93.0 3,271

() 477 v FIZBBEEEFREMAANETOT, MEFMALRE] IRELELERL T 7,

(%) NOMURA-BPTMAAFIHNIE. B ERMR BN AR L TS, bOREOERTTH OB & 2R TG IRREHR T, —EOMAANTAEIC K
ST ESNIESER— N T+ VADORT r—~ 2 b LICHE ST, B, M7, BOFRirE, mi, F3EE, st
., MBS, ABS7ZE, EHNTHIT SN2 EAGERHE CH SN TV ET, x5 & 7e D E KR IIFRTFIN 1 ELL 1 3ERN, 7
ﬁﬁmﬁHUhT\$¥%\W@%%\MBS\ABSKOwTM\A%ﬁ”ﬂl@%ﬁ%ﬁ%bf%7$@ CERSNET,

YT 7 RORCTF~—7F, THEEE T p—~ 2 e A T v 7 A GRE Bl | BDAREI L o722 LITFER, 201781 A 1
HAHC INOMURA-BPIISAELM) (T W LE L7z, Zeds, AEMAREFICH VT, 201741 A 1 H XY mIOMIEIZ DWW TiE [HBLUEZR N
Th— VA AT v I A fE - FH) ) OF—2&HEHLTHET,




XENVH/O—2RF—T 7R

O B ER I DEHEMEE & HIRFDIHER

e 5 w | 4 A . # # \,ﬁ _ %TE, N“()‘MURA—BP\IC%%‘\/:T.;%E%%/ fig ’f’f

B % | TFe—2) | % x| A K

=) M % % %

20164 9 23 F 10,118 - 330. 576 - 94. 4

H1214] 9 AR 10, 131 0.1 330. 991 0.1 93. 1
H#H H

2016410 H 24 H 10, 119 0.0 330. 595 0.0 91.7
™\

20164E10H 24 H 10, 119 — 330. 595 — 91.7

$12234 10H R 10, 120 0.0 330. 663 0.0 90. 2
€ S

20164E11 22 0 10, 104 A0, 1 330. 121 A0. 1 92.0
=)

20164E11 22 10, 104 - 330. 121 - 92.0

1234 BB 10, 104 0.0 330. 144 0.0 92.0
H#H H

2016412 H 22 H 10, 104 0.0 330. 207 0.0 92.5
™\

20164£12 22 H 10, 104 - 330. 207 - 92.5

F12434 12HK 10, 106 0.0 330. 246 0.0 92. 2
M

20174 1 231 10,111 0.1 330. 441 0.1 93.5
=)

201741 H23H 10, 111 — 330. 441 — 93.5

1254 1AK 10, 105 A0. 1 330. 265 A0. 1 94. 1
H#H H

201742 H22H 10, 111 0.0 330. 425 A0.0 91.5
™\

20174 2 22 10,111 - 330. 425 - 91.5

12634 2 AR 10, 112 0.0 330. 469 0.0 91.8
€ S

20174 3 22 F 10,110 A0.0 330. 478 0.0 93.0

() MHEFIEE T,
() H7 7 v FMTREEEFEEAAANETOT, MERAALRE) IRELRLERLTBY £,




XENVH/O—2RF—T 7R

OERZBE (20164 9 B248 ~20174E 3 A228)

. Ve AR O B B D RS

(=) (B7M)
10,140 5,500
10,130 5,000
10,120 4,500
10,110 4,000
10,100 3,500
10,090 3,000
10,080 | | | | | 2,500

2016/9/23 2016/10/24 2016/11/22 2016/12/22 2017/1/23 2017/2/22 2017/3/22

— BE(ER (28

DEEHREREmE (EH) NOMURA-BPI #8&%2588 (A280) B (G3) ‘

121595 0 10,118M
Z5126H8K 110,110 (BHLADBCE (FiAdr) - 0 )
g & .4 0.1% (DEEEHEIREXR—X)
GE) PEREBREZLEMAL. PEE BAH) EHERFICERELELZLOEALLTHELEZLDT, 77V FERAOEREML/NT +—
YURERTEDTY,
GE) HEREEFRETEINEINICOVTEEEHENCHHADI—RICKYERY, £, 77V FOBAMEIZKYERFHELELRY FE
TOT, BEFOBEDKRETTLEDOTEHY FE A,
G¥) ﬁ%@%ﬁ?&ﬁ%%ﬁﬁ%ﬁa‘s;UNOMURA—BPI!ﬁﬁﬁﬁHmi {ERLEAE (201649 A23A) DENEEMEBALR—LHED LS ICHEHIELTHY
E3

GE) J:Eﬂﬁﬁﬁﬁli, MR UTE2MEEEEALTRRLTEYET,
(GE) NOMURA-BPI#S BRI LTI 7 Y FORVFI—UTY,

OE#EMBEOEILEBER
L7V R FELTHAEDEHAHBICRENIIREFTEV. R UFI—V0HEE LA SZIRER
BEHILTERAZTH-TEYET, BH. NUFIT—0I1%, 2016FEXZETIE THEBEHF/NND+r—T VR -
AOTYIR (BE-FTH) 1 &L, 201751 A 1 HLAEIEL TNOMURA-BPI#A&4aHAl (CEBLTHYFET., H
ERBERICH TR REMBOETLLEHERIE, UTOREY TT,
<{ELAYER>
- HERICE P XEOEBEEANS BT LIz &,
- BEEABEEFEY CEEZERRICEVANS THELEAR] ZREL=I &,
<EBTHUYER>
- HEABRHEFEOMNEY LR Z2B/RBI D LDBESHRE--2 & (HIMDHH~20165F12A 1)),
s KEICEWTEMF EFEANSE -2 &,
CKERPAKFBIZEDIBEADOHEFEZERICALR 7AY D RFILESPLPERKENETLEEZE (2016511
A ~12A%4]),




XENVH/O—2RF—T 7R

. ABES

(BRE#HTR)

ERESHTHETE., HEOMOHS2016F11A LG, TIE. BEAAIBRIERAGHRE G2 &
P, BRICEPERDEANSABE L LR ENFRYDET (EHREREILR) BEREG->-200. B
BLABRPEROFEY LR ZRRT 2 LOBITO. RBITE T HEMA LFRANTF YL LEEZERIC. B
BFEYEHLTLER (BHMEEETE) LEL, 1TAGRaOMSHBRICNFTIE, BERIZKSEEFEY
TERZEHFRICEVANDS HELEFR] OXEGZEN L, BEEFEYNMETT S2RELH 20D, E
BADSBRERCHER LG oI &P, XERAKRRBICLIIBEANDHFEERLETIAR/ TAY A
FLEvERKEDETEEN L. BEFMEYIEIRLETERLELR,

.%77‘/ KOR— k747

(B772K)
L7720 R, TEBRREESHIY—T77 0 N ZRAFERMICEAANTEREZTRVEL,

(AREHHESEYT—T 72 F)

BXZElbE LI-ERBERERCRERENTET I2ERBRALEFRALNL. TaL—2 a2 (EFRK
ISE) #ABLELR, & - PHESAIPR L TREHRT 40, HEOMWOH LY TaL—2avERUF
Y=o TROEL, HIBRICHATTHIBEFTTEAELELEZ L2y FMZIDOLWTIKEELIRER S
VAEH#GEL, MEBXTLy F FIRYEE) IZWKROHIBEEZTDIC. BARBEZITHEVDOORET
A EHHELE L




XENVH/O—2RF—T 7R

. L7 RDRUFT—H EDER

HRFPIZH T HEEMERE. 0. 1%DETAY LLGY  RUFI—IDTHRE 0% EBRREIKELEGTYFEL
fzo BB RUFI—VE 016FEXFTRH TBRBEHFNT+—I VR - ATy (BE-EH)) &L,
201741 A 1 HLABEIE TNOMURA-BPI#A&%aHAl ICEELTHEYFT,

NUFR—VEDERIZBITHERERBUTOBEY TY,

<TZREEAE>
-HEBERTLY FOREL-EEEERALIC L,
- EEOHFEERNTSRIHFE LIz &,

<A FRER>
CEEERVFY—IORMETEH—N—U (A bELDE,

BEMBENCFY— 7 Oxttt HBIESE)

(%)
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0.10

0.05

0.00

-0.05

-0.10

-0.15

-0.20

1218 551228 51238 1245 51258 51268
2016/10/24 2016/11/22 2016/12/22 2017/1/23 2017/2/22 2017/3/722

| msm@ W NOMURABPIHAMEH

GE) EEMBOBERINEE (FAH) AHTY,
(GE) NOMURA-BPI#A BRI LI 7 Y FORVFI—UTY,

XKLET72 FORUFT—21F, 201751 A 1 BFT INOMURA-BPI#S &5 & YELT,
TR ORGIEICEAT HBERE. P1ZITSRILEE,




XENVH/O—2RF—T 7R

DERIF. BEMEKE, TRBAGEEZHEL. UTOEEY EWVWLELE, B, DERICEHLE
MO DEFEL T, FERMERNICBRL. ERAOERFHICTESVTERW=LET,

OREREDAR
(A7 - [, 1 R%720, BlhaAA)
#1218 12281 #1234 12440 #1258 #1264
H H 20164 9 724 H~ 2016610725 H~ [20166:11 H 23 H ~ |20166£12 7 23 H ~ [20174: 1 A 24 H~ (20174 2 H23H ~
20164104240 20165611 /922 1 |20166E12 22 |20174E 1 A23H  [20174£ 2 4221 [20174E 3 A22H
ERIF s - - — — — —
Cof FEEAMAE L =) —% —% —% —% —% —%
EEEIY e - - - - - -
BHEADUL 4K LIS - - - - - -
itk oy i o SR 369 370 371 373 374 375

() e EAATAE =T L Bl e (BUAA) OHIREMLAE (DEEAZ) [T 2HETHY . 77 FOREERLITRRY £,
() SO, GHORLGELSMHIINER U T CTRIIL TW S 2D ait R U linie L —H L2 WEandb v £,

SHROER T
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