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& A MLS 102.5% | BJE Aerospace, Inc. Darling International, Inc.

3.760% due 12/16/2021 $ 2930 ¢ 2965 3.250% due 01/06/2021 $ 1397 ¢ 1,405
1011778 B.C. Unlimited Liability Company 3.850% due 12/16/2021 5,861 5931 DaVita, Inc.
3.750% due 12/10/2021 $ 16,988 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 1,175 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 1,91 1,921 4.500% due 10/01/2021 2,687 2,688 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 5216 3.500% due 02/08/2020 3,922 3,933 Dell Software Group
3.750% due 10/09/2019 4193 4203 3.500% due 01/06/2021 2,031 2,036 7.000% due 09/23/2022 2,000 1,998
AdvancePierre Foods, Inc. 3.750% due 10/01/2022 2871 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 1178 7,234
Air Medical Group Holdings, Inc. 4.500% due 09/26/2019 6,805 6,819 Delta 2 (Lux) S.a r.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 14,01
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 11,41 11,276 4.250% due 06/08/2020 2,772 2,142
4.750% due 06/22/2023 3,801 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. 3.580% 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 1,522 1,533
American Builders & Contractors Supply Co., Inc. 4.750% due 10/03/2023 2,500 2,507 Endo Luxembourg Finance Company I S.a r.l.
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 p 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 900 802 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 09/07/2019 870 875 CDRH Parent, Inc. Equinix, Inc.
3.338% due 09/07/2019 1486 190 5.260% due 07/01/2021 2,122 2,168 4.000% due 01/08/2023 1,169 1,176
3.338% due 02/24/2021 496 500 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 6,050 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 1,472
1.338% due 07/08/2020 1,108 1202 Chobani, LLC 5.500% due 01/15/2021 1,144 1,150
4.750% due 10/27/2023 2,400 2,388 5.260% due 10/07/2023 1,125 1,133 FCAUSLLC
5.000% due 05/24/2019 5,245 5,260 CityCenter Holdings, LLC 3.500% due 05/24/2017 3,621 3,529
5.000% due 08/04/2022 2.198 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 1,231 1219 5.250% due 09/27/2023 725 723 4.274% due 07/08/2022 6,450 6,603
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 311 3N Gates Global LLC
5.000% due 09/30/2022 4325 4,367 3.750% due 12/29/2022 4,978 5,011 4.250% due 07/06/2021 10,982 10,832
AVSC Holding Corp. Communications Sales & Leasing, Inc. GCl Holdings, Inc.
4.500% due 01/25/2021 6,690 6,715 4.500% due 10/24/2022 5,262 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 1044 3.750% due 12/31/2019 3,550 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
4.100% 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 5.260% due 10/21/2021 2,630 2373 Greatbatch 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 1,094 2,013 CPG International, Inc. 3.456% due 02/27/2021 992 1,002

4.750% due 09/30/2020 4,926 4,956 Hanesbrands, Inc.

3.250% due 04/29/2022 1133 1141
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HCA, Inc.
3.588% due 02/15/2024 $ 2150
3.784% due 03/17/2023 4,975
HD Supply, Inc.
3.630% due 08/13/2021 2,114
3.630% due 10/17/2023 1,850
Headwaters, Inc.
4.000% due 03/24/2022 2,112

Hearthside Group Holdings LLC

4.500% due 06/02/2021 2,072
Hilton Worldwide Finance LLC

3.034% due 10/25/2023 11,463
3.500% due 10/26/2020 1,680
Hub International Ltd.

4.000% due 10/02/2020 5,768
Huntsman International LLC

3.750% due 10/01/2021 2,456
4.250% due 04/01/2023 4,478
lasis Healthcare LLC

4.500% due 05/03/2018 1,995
iHeartCommunications, Inc.

7.284% due 01/30/2019 12,375
Immucor, Inc.

5.000% due 08/17/2018 2,065
IMS Health, Inc.

3.500% due 03/17/2021 5,467
INEOS Styrolution US Holding LLC

4.750% due 09/14/2021 625
Ineos US Finance LLC

3.750% due 05/04/2018 2,486
4.250% due 03/31/2022 1,982
Informatica Corp.

4.500% due 08/05/2022 7,425
Intelsat Jackson Holdings S.A.

3.750% due 06/30/2019 8,163
InVentiv Health, Inc.

5.500% due 09/28/2023 4,000
lon Media Networks, Inc.

4.750% due 12/18/2020 923
J. Crew Group, Inc.

4.000% due 03/05/2021 2,258
J.C. Penney Corporation, Inc.

5.250% due 06/23/2023 4919
Jaguar Holding Company |

4.250% due 08/18/2022 11,362
Jefferies Finance LLC

4.500% due 05/14/2020 2,115
Jeld-Wen, Inc.

4.750% due 07/01/2022 2,079
4.750% due 10/14/2022 1,000
KAR Auction Services, Inc.

4.063% due 03/11/2021 2,221
4.375% due 03/09/2023 4179
Keurig Green Mountain, Inc.

5.250% due 03/03/2023 7,295
KFC Holding Co.

3.286% due 06/16/2023 4,598
Kinetic Concepts, Inc.

5.000% due 11/04/2020 7418
Kleopatra Holdings 2

4.250% due 04/28/2020 3,432

Kronos Worldwide, Inc.

4.000% due 02/18/2020 599
Kronos, Inc.

4.500% due 10/30/2019

5.000% due 10/04/2023

La Quinta Intermediate Holdings LLC

4,860
6,000

3.750% due 04/14/2021 4,929
Lanai Holdings I, Inc.
5.750% due 08/28/2022 1,108
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1,885
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2,076

11,539
1,588

5771

2,472
4,531

1,987
9,428
2,024
5,487

629

2,484
1,994

7,307
7,821
4,006

929
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6,033

4,926

1,088
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Landry's, Inc.
4.000% due 10/04/2023 $ 1,000
Las Vegas Sands LLC
3.250% due 12/18/2020 3,465
Level 3 Financing, Inc.
3.500% due 05/31/2022 7126
4.000% due 01/15/2020 1,625
Life Time Fitness, Inc.
4.250% due 06/10/2022 3,654

Lions Gate Entertainment Corp.

4.500% due 10/12/2023 7,100
Live Nation Entertainment, Inc.

3.340% due 08/16/2020 1M
LTS Buyer LLC

4.088% due 04/13/2020 6,084
MacDermid, Inc.

5.000% due 08/07/2020 3,242

5.500% due 06/07/2020 644
Mallinckrodt International Finance S.A.

3.338% due 03/19/2021 4,737
Manitowoc Foodservice, Inc.

5.750% due 03/03/2023 1,492
Mauser Holding S.AR.L.

4.500% due 07/31/2021 1919

il

(BifL

$

F)
1,007
3,490

7,162
1,635

3,662
7121
1,318
6,095

3,274
650

4,735
1,616

1,923

MGM Growth Properties Operating Partnership LP

3.500% due 04/25/2023 10,140
MGOC, Inc.

4.000% due 07/31/2020 4110
Michaels Stores, Inc.

3.750% due 01/30/2020 4,457
Midas Intermediate Holdco Il LLC

4.500% due 08/18/2021 2,202

Mission Broadcasting, Inc.
3.000% due 09/26/2023 835
MKS Instruments, Inc.

4.250% due 06/01/2023 1,670
MPG Holdco |, Inc.

3.750% due 10/20/2021 2,137
MPH Acquisition Holdings LLC

5.000% due 06/07/2023 11,787
Mueller Water Products, Inc.

4.000% due 11/26/2021 628
4.088% due 11/26/2021 1421
Multi F i Global Holdi
4.250% due 09/30/2020 2,024
4.250% due 10/14/2023 1,750
National Financial Partners Corp.

4.500% due 07/01/2020 6,373
NBTY, Inc.

5.000% due 05/05/2023 4,738
Neiman Marcus Group, Inc.

4.250% due 10/25/2020 9,712
Nexstar Broadcasting, Inc.

4.000% due 09/21/2023 9,365
Nielsen Finance LLC

3.031% due 09/23/2023 150
North American Lifting Holdings, Inc.
5.500% due 11/27/2020 1,903
Novelis, Inc.

4.000% due 06/02/2022 8,445

4.088% due 06/02/2022 27
NRG Energy, Inc.

3.500% due 06/30/2023 7,007
Numericable-SFR S.A.

4.000% due 01/13/2025 1,600
NXP BV

3.338% due 01/11/2020 1116
3.405% due 12/07/2020 3,732
ON Semiconductor Corp.

3.777% due 03/31/2023 10,750

10,186
4,116
4,485
2219

839

11,938

634
1,442

2,025
1,757

6,396
4,756
8,962
9,414

161
1,627

8,480
22

7,030
1,497

1,122
3,750

10,825

KENV/A—0IHF—TF7UF

AL
(B - F)
Onex TSG Holdings Il Corp.

5.000% due 07/31/2022 $ 2,306
Orion Engineered Carbons GmbH
3.838% due 07/26/2021 1,592

e

(B - F)

$ 2320

1,602

Ortho-Clinical Diagnostics Holdings Luxembourg S.a r.l.

4.750% due 06/30/2021 10,459
Owens lllinois, Inc.

3.500% due 09/01/2022 1,790
Party City Holdings, Inc.

3.750% due 08/19/2022 483
4.240% due 08/19/2022 5,782
Penn National Gaming, Inc.

3.250% due 10/30/2020 1,131
Petco Animal Supplies, Inc.

5.000% due 01/26/2023 1,492
PetSmart, Inc.

4.000% due 03/11/2022 16,468

Pinnacle Entertainment, Inc.
3.750% due 04/28/2023 562
Pinnacle Foods Finance LLC

3.284% due 01/13/2023 2,531
3.387% due 04/29/2020 1,350
Ply Gem Industries, Inc.

4.000% due 02/01/2021 2,313
PQ Corp.

5.750% due 11/04/2022 1,294
PRA Holdings, Inc.

4.500% due 09/23/2020 2,911
Prestige Brands, Inc.

3.500% due 09/03/2021 2,147

Prime Security Services Borrower LLC

4.750% due 05/02/2022 9,062
Quorum Health Corp.

6.750% due 04/29/2022 2,534
Rackspace Hosting, Inc.

5.000% due 10/26/2023 3,250
Realogy Group LLC

3.750% due 07/20/2022 5,486
Rexnord LLC

4.000% due 08/21/2020 4,694
Reynolds Group Holdings, Inc.

4.250% due 02/05/2023 10,300
Riverbed Technology, Inc.

5.000% due 04/24/2022 7,021
RPI Finance Trust

3.035% due 10/14/2022 3,686
Samsonite International S.A.

4.000% due 08/01/2023 1,350
SBA Senior Finance Il LLC

3.340% due 03/24/2021 4,129

3.340% due 06/10/2022 347
Scientific Games International, Inc.

6.000% due 10/18/2020 3,862
6.000% due 10/01/2021 5,631
Select Medical Corp.

6.000% due 03/03/2021 645
7.500% due 03/03/2021 2
Sequa Corp.

5.250% due 06/19/2017 8,985
Serta Simmons Holdings LLC

4.250% due 10/01/2018 5,416
4.500% due 10/20/2023 7,000
Servicemaster Company LLC

4.250% due 07/01/2021 11,112
SIG Combibloc Holdings S.C.A.

4.000% due 03/13/2022 6,562
Sinclair Television Group, Inc.

3.500% due 07/30/2021 247

10,222
1,798

464
5,800

1,134
1,608
16,561

554




A&

(BfI - F)
Six Flags Theme Parks, Inc.
3.250% due 06/30/2022 $ 946
3.340% due 06/30/2022 550
5.000% due 06/30/2022 1
SolarWinds Holdings, Inc.
5.500% due 02/05/2023 1,993
Spectrum Brands Canada, Inc.
3.250% due 06/23/2022 3477
3.368% due 06/23/2022 1,482
5.000% due 06/23/2022 8
SS&C European Holdings, S.ar.l.
4.000% due 07/08/2022 126
SS&C Technologies, Inc.
4.000% due 07/08/2022 6,201
Station Casinos LLC
3.750% due 06/08/2023 9,651
Sterigenics-Nordion Holdings LLC
4.250% due 05/15/2022 5,681
Syniverse Holdings, Inc.
4.000% due 04/23/2018 3,383
Tectum Holdings, Inc.
5.750% due 08/24/2023 1,675
Telenet Financing USD LLC
4.357% due 06/30/2024 3,900
Telesat Canada
3.500% due 03/28/2019 1,937
Tex Operations Company LLC
5.000% due 10/17/2017 10,350
Tl Group Automotive Systems LLC
4.500% due 06/30/2022 4,158
T-Mobile USA, Inc.
3.500% due 11/09/2022 9,344
Trans Union LLC
3.500% due 04/09/2021 9,377
Transdigm, Inc.
3.750% due 02/28/2020 198
3.838% due 02/28/2020 865
3.760% due 06/04/2021 381
3.838% due 06/04/2021 5,067
3.750% due 05/14/2022 588
3.750% due 06/08/2023 3,400
Tribune Media Company
3.750% due 12/27/2020 8,556
U.S. Renal Care, Inc.
5.250% due 12/31/2022 2,382
Univar USA, Inc.
4.250% due 07/01/2022 7,400
Univision Communications, Inc.
4.000% due 03/01/2020 14,154
UPC Financing Partnership
4.080% due 08/31/2024 6,027
US Foods, Inc.
4.000% due 06/27/2023 7,282
USl, Inc.
4.250% due 12/27/2019 641
Valeant Pharmaceuticals International, Inc.
5.250% due 08/05/2020 7,916
5.500% due 04/01/2022 4,309
Vantiv LLC
3.250% due 09/27/2023 875
Veritas US, Inc.
6.626% due 01/27/2023 7,761
Vertiv Co.
5.000% due 09/29/2023 8,450
Virgin Media Investment Holdings Ltd.
3.500% due 06/30/2023 5,047
Vizient, Inc.
5.000% due 02/13/2023 3,409

it
(

]

By F)

$

951
552

1
2,008
3,501
1,493
8

127
6,257
9,700
5,681
3,108
1,685
3915
1,941
10,442
4
9,425
9,418
198
866
381
5,062
587
3,393
8,609
2,285

7,416

7919
4,316

879
7,261
8,434
5,072

3,440

(Bf7: F) (BfL: F) (BfL: F) (B F)
Waste Industries USA, Inc. Axalta Coating Systems LLC
3.500% due 02/27/2020 $ 1979 8 1985 4.875% due 08/15/2024 $ 780§ 763
West Corp. BCD Acquisition, Inc.
3.750% due 08/17/2023 1,870 1,884 9.625% due 09/15/2023 300 3N
Western Digital Corp. Beacon Roofing Supply, Inc.
4.500% due 04/29/2023 7,342 7,438 6.375% due 10/01/2023 100 107
Westmoreland Coal Company Boxer Parent Co., Inc.
7.500% due 12/16/2020 6,321 5,073 9.000% due 10/15/2019 fa) 225 208
WEX, Inc. Boyd Gaming Corp.
4.250% due 07/01/2023 2,993 3,030 6.375% due 04/01/2026 400 430
Wilsonart LLC Cable One, Inc.
4.000% due 10/31/2019 301 3,020 5.750% due 06/15/2022 225 238
WMG Acquisition Corp. Camelot Finance S.A.
3.750% due 07/01/2020 803 803 7.875% due 10/15/2024 225 231
3.750% due 10/20/2023 1,000 999 CBS Radio, Inc.
XPO Logistics, Inc. 7.250% due 11/01/2024 525 547
4.250% due 10/30/2021 418 4,251 CCO Holdings LLC
Zebra Technologies Corp. 5.126% due 05/01/2023 500 517
4.089% due 10/27/2021 4,295 4,347 5.875% due 04/01/2024 850 901
Ziggo BV Cheniere Corpus Christi Holdings LLC
3.500% due 01/15/2022 486 486 7.000% due 06/30/2024 600 639
3.701% due 01/15/2022 56 56 Clear Channel Worldwide Holdings, Inc.

2 o g 6.500% due 11/15/2022 3,000 3,070
Ny a—2 &% 1,140,044 o . ; '
(A 1 ¢ T Finance LLC

6.000% due 06/15/2025 500 527
Crown Americas LLC
4.250% due 09/30/2026 500 491
AerCap Ireland Capital Ltd. DaVita, Inc.
4.625% due 07/01/2022 950 994 5.000% due 05/01/2025 800 774
Aircastle Ltd. Diamond 1 Finance Corp.
5.000% due 04/01/2023 250 259 5.450% due 06/15/2023 1,450 1,655
Alliance Data Systems Corp. 6.020% due 06/15/2026 425 464
5.875% due 11/01/2021 100 101 7.125% due 06/15/2024 175 192
Ally Financial, Inc. Diamond Resorts International, Inc.
4.125% due 03/30/2020 375 382 7.750% due 09/01/2023 925 91
Crescent Communities LLC Endo Finance LLC
8.875% due 10/15/2021 600 605 5.750% due 01/15/2022 400 362
FBM Finance, Inc. Graphic Packaging International, Inc.
8.250% due 08/15/2021 178 184 4.125% due 08/15/2024 475 474
MGIC Investment Corp. Gray Television, Inc.
5.750% due 08/15/2023 525 555 5.125% due 10/15/2024 500 486
Navient Corp. Gulfport Energy Corp.
5.875% due 03/25/2021 225 226 6.000% due 10/15/2024 225 230
6.625% due 07/26/2021 750 758 HCA, Inc.
RHP Hotel Properties LP 5.375% due 02/01/2025 525 537
5.000% due 04/15/2023 560 564 HD Supply, Inc.
4,628 5.750% due 04/15/2024 200 21
Hill-Rom Holdings, Inc.
Acadia Healthcare Co., Inc. 5_750% due UQ/U_WUZS . 325 3
6.500% due 03/01/2024 100 102 Hilton Domestic Operating Co., Inc.
ADT Corp. 4.250% due 09/01/2024 275 217
4.125% due 06/15/2023 1,000 983 'H"Ueu"l‘]z;c;""é‘;?gf;ﬂ‘;g"s e - o
0 b due 3
:égﬂo/:ﬂdue 10/15/2021 1,000 1,099 HO Verwaltungs GmbH
5.750% due 10/15/2022 525 554 4.500% due 09/15/20.23 (a) 200 203
5.875% due 10/15/2024 475 504 INEOS Group Holdings S.A.
Aleris International, Inc. 5 750“/? due QZ/] 5/2019 _EUH 560 620
9.500% due 04/01/2021 550 593 Inlre|n1|d Aviation Group Holdings LLC
Altice Financing S.A. i[é]:e/:'::; DCZQE/ZIDQS $ 200 182
0 . Inc.
preeim e o a
9 olding Co.
pret iy e o SL00% e 06012024 1375 1433
4 inetic Concepts, Inc.
T L I ot W
4.625% due 05/15/2023 2,800 2,842 8.625% due 10/01/2021 1,500 1,456
Avon International Operations, Inc. KLX, Inc.
7.875% due 08/15/2022 500 538 5.875% due 12/01/2022 525 537

TAEE  HiEE
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TAEE RS
(Bfz: F) (B F)
Lamar Media Corp.

5.375% due 01/15/2024 $ 125 § 132

5.750% due 02/01/2026 100 107

Level 3 Financing, Inc.

5.250% due 03/15/2026 900 916

LifePoint Health, Inc.

5.375% due 05/01/2024 900 897

Live Nation Entertainment, Inc.

4.875% due 11/01/2024 225 225

Mallinckrodt International Finance S.A.

5.750% due 08/01/2022 1,000 963

MGM Resorts International

4.625% due 09/01/2026 975 943

Netflix, Inc.

4.375% due 11/15/2026 800 788

Nexstar Escrow Corp.

5.626% due 08/01/2024 325 323

Ortho-Clinical Diagnostics, Inc.

6.625% due 05/15/2022 450 387

Performance Food Group, Inc.

5.500% due 06/01/2024 225 232

Platform Specialty Products Corp.

6.500% due 02/01/2022 375 366

Post Holdings, Inc.

6.000% due 12/15/2022 160 169

6.750% due 12/01/2021 350 375

PQ Corp.

6.750% due 11/15/2022 300 324

Prime Security Services Borrower LLC

9.250% due 05/15/2023 1,000 1,085

Regency Energy Partners LP

5.875% due 03/01/2022 225 252

Schaeffler Finance BV

4.750% due 05/15/2023 700 725

SFR Group S.A.

6.000% due 05/15/2022 700 720

7.375% due 05/01/2026 1,400 1418

Springs Industries, Inc.

6.250% due 06/01/2021 275 287

SPX FLOW, Inc.

5.625% due 08/15/2024 525 534

Standard Industries, Inc.

5.375% due 11/15/2024 500 519

5.500% due 02/15/2023 400 418

Sterigenics-Nordion Topco LLC

8.125% due 11/01/2021 (al(b) 225 m

Tempur Sealy International, Inc.

5.500% due 06/15/2026 800 826

TES Finance PLC

6.750% due 07/15/2020 GBP 650 636

United States Steel Corp.

8.375% due 07/01/2021 $ 500 533

US Foods, Inc.

5.875% due 06/15/2024 650 679

Valeant Pharmaceuticals International, Inc.

5.375% due 03/15/2020 1,800 1,668

Virgin Media Secured Finance PLC

5.500% due 08/15/2026 400 406

Western Digital Corp.

7.375% due 04/01/2023 1,500 1,644

Wolverine World Wide, Inc.

5.000% due 09/01/2026 150 150

WR Grace & Co.-Conn

5.126% due 10/01/2021 650 634
51,524

Frontier Communications Corp.
10.500% due 09/15/2022 475 496

TATE TSl
(BfL: F) (B F)

Genesis Energy LP
5.625% due 06/15/2024 $ 425 423
6.750% due 08/01/2022 675 697
Sabine Pass Liquefaction LLC
5.000% due 03/15/2027 500 510
5.750% due 05/15/2024 800 850
Sprint Corp.
7.125% due 06/15/2024 3,000 2,827
5,803
HRELEH _§ 6195
(ERf3R{M $62, 068)
70,900
ANZ National Bank
0.050% due 11/01/2016 GBP 3 4
0.150% due 11/01/2016 $ 865 855
Brown Brothers Harriman & Co.
0.150% due 11/01/2016 1 1
Citibank N.A.
0.150% due 11/01/2016 679 679
DBS Bank Ltd.
0.150% due 11/01/2016 1,348 1,348
DnB NORBank ASA
0.150% due 11/01/2016 48 48
JPMorgan Chase & Co.
0.150% due 11/01/2016 2 2
Sumitomo Mitsui Banking Corp.
0.050% due 11/01/2016 GBP 19 23
0.150% due 11/01/2016 $ 732 732
3,692
0.341% due 03/02/2017 600 599
EHEMEREE 75191

(BR{GR{E $75,191)

RAAMIESHFEE 102.5% $ 1,217,190
(ERfIRIE $1, 278, 592)

ERTUNT 1 TR

(d) (f) (0.0%) 23
(RERMEELIET LI 7 L, H%E $0)

ZOMDEES L UAME FE) 2.5%) (30,936)

MEE 100.0% $ 1,246,277
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Y BRETOCE. RBEOSBENRIALELBERTREL ALy —ANEFEATL S,
(a) ﬁ%@ﬂé i (PIK)
(b)  FEATERIEG (When Issued) iE%

20164 10A31BIC#RT LI FEROFIHEALEFST20T, MEFHEFE (1.597%) TH>7=,

e ZAEE L 1<%
Gl e BERH  REE BEE  wAeE  ER GEimE)  AERS) ENe 0
BCY 0530% 10512016 11012016 § 25800 US. Treasury Note 2.000% due OB/31/2021 § 083§ 580§ 75,800
B80S 0.380% 10812016 110112016 4800 US. Treasury Bond 3.000% due 11/15/2044 4,971) 4,800 4,800
F0B 0520% 10812016 110172016 38,600 U.S. Treasury Note 1.500% due 08/31/2018 39,437) 38,600 38,601
6se 0520% 10812016 110172016 1,700 GNMA Il Pool 3.500% due 03/20/2046 11,759) 1,700 1,700
LARwA § (488 s 70900 ¢ 70,801

O RIRFBERT,

LUTIE, 2016F10A3BREDEAB LU T OMOEMEEI G5 WICEA (RA) EROTBIMEHEEWMEEFRHNHELTENLEZLOTHS.

= fEA
ACTAY Y BEU
LRZ2H l/‘k ‘r'J w3l ExY Z DD E=A bk
1% % 1% &% I=f&% SR (ZA) I RKR—

mEI8F Kb Rihg Rihg BEt HE Tx—2
TR—NIL/TRE— - LIREH
BCY $ 25800 $ 0 s 0 s 0 s 25800 $ (26321 (521)
BOS 4,800 0 0 0 4,800 4,971) 17
FOB 38,601 0 0 0 38,601 33,437) (836}
6SC 1,700 0 0 0 1,700 1,759) 59)
BAEE LV ETOMOEMEEIEE $ 70901 % 0 3 0 3 0
D Ry b IHRR=Tr—(F, EEFBTERCHSTIMIBFICHT 2 ZNEE/ (XIMEBS) OHBERY. BABLUZOHOSBERSIOT Y K

Tr—F. A—DEEHREDRA—DIRF—ZHNBASN I WMEIMTOAMERT 52 ENTE S,

EESF RER ZHEIHLE

AVTYIRARS VYT 2 ot IE] BETE? 135 4% © Faalikg BE a8
CDX.HY-26 Index 5.000% 06202021 § 31,600 § 1,635 § 400 $ 0§ (4
27y TR EE $ 1,535 $ 400 $ 0 $  (4)
U RIFUEMNTOTI VAL £ LA, 77V R () 7OF9 2 avDBENFE

1227y JOBETKIZE ZI1HA. Ft=lE (i) Ty 70)*?}?71:7\&15\'9?@1;?%
b, HLSIISRIENERLT OF = -
P BEDRT Y TREDEE DavORYFELTXILSIEEEREND, £

FILovk-Torsa
O BBl L VRS LTE 29 DRRDIEROBFNERI-L. HREFTRI Y

TZHNEETANER 5 ﬁ&i A7y TDREE, ElE L Ba 0t

fEDOMEFBDEMIE, SR ta > %Fﬁ$§§é$m?aé¢i FIEU R OEmMERT .
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LTI, 2016F10A31 BRED LB EEFRAFRBTRESNZRMT U /AT « TEROTSIEHS & VEHARLOBENTHS.
(e) i?]?iﬁg)ﬁmaﬁﬁ LEFLFPRBEEHETRESNSEMT VAT TERKITDOVT, §1, 0640REABRLELTELANLDL
A o

ST YNT 1 THRE SWMTUNT 1 TEE
B fitE LIRS EE G it Zzimﬁléﬁ{a
B2 AT 9T 5 Ty
A7vav bt/ 24 &it +7vay bt/ 2’6‘] &it
EEFELFPRERESE $ 0 $ 0 ¢ 0 3 0 $ 0 $ 03 24) ¢ (24)

KRBT (8) &

m5IHF RER SIEER ZREER aE aff

JPM 11/2016 GBP 481 $ 598 $ 36 $ 0
UAG 11/2016 EUR 385 433 " 0
NEABERZNEE $ 4 $ 0

LT, 2016510 AN REQEREEMT UNAT 4 TERBLUVEA (RA) HROTBEREIEIEFHHBELTENLEZLOTHS.

ST UNT 1 TEE ST UNT 1 TAM
5B L
TUNT4T ZA IYR
NEAE i Iy L NEAE TR 27y T . OThig{fiE (%A) R— /’v—
Gk ES KERH ATay 28 IEERAE KERH ATav 24 EEEE (%8) iR
JPM s 3% s o0 s 0 s % s 0 s 0 s 0 s 0 s 3% s 0 s 3
UAG 11 0 0 11 0 0 0 0 1" 0 1
EEAE § 41 3 [ [ § [ [ [ 0
@ Ry b THRR—Vr—F, BETETERICSIHMEMEFICHT 2RMEE (KILMEH) OMEERT, FEEBT AT TAKOTY ZR—Tr—(F,
F— 0)5&1{7&&0)H 0)77(9—%‘ﬁﬁlﬁi@mEhéﬁy%\ﬁﬁ’sw-ﬁ*ﬁﬁé‘é: NTE2,

UFE. £A77 2 FOTYNT 4 TEROREMEZE VRS - THVRR—Sr—FIHELTENLEZIDTH D,

BE - AEMHEELOTUNT 4 TEKOAE(ME (2016510831 BHFE)

AYCERELTHESA TV EVTYNT TES

AR TIAT4 SHEAE .
324 2 24 24 &I &t

BT UNT« TER - BE
I8
NEAELEZY s 08 08 08 a_ s 0 s 4
SMTUNT« THEL - AR
R EISCL P £
27y TR $ 08 2 s 0 s 08 08 24)
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BENFEEICHTETUNT« TEAKOEE (2016F10A31BIZHRT LEFE) :

ANy SHERELTEHESATOWAEVNTUNT « THESR

SUDy b IHA4F4 HEAE A
R e 24 24 L2 ot
EMTUNT 4 TERICFEIREM (B) &
IR E R
AT TR $ 0 $ 1,398 $ 0 $ 0 $ 0 $ 1,398
551
NEABELERZN $ 0 $ 0 $ 0 $ 146 $ 0 $ 146
R TR 0 (96) 0 0 0 (96
$ 0 $ (96) $ 0 $ 148 $ 0 $ 50
$ 0 $ 1,302 $ 0 $ 148 $ 0 $ 1,448
ST UNT « TERICHRIRRRTE (8) HOMESHE
B E PR
27w TRE $ 0 $ 827 $ 0 $ 0 $ 0 $ 827
[
ﬁ@%gii&ﬁﬂ $ 0 $ 0 $ 0 $ 2 $ 0 $ 22
R TRE 0 (1) 0 0 0 (1)
$ 0 $ (1) $ 0 $ 2 $ 0 $ 21
$ 0 $ 826 $ 0 $ 22 $ 0 $ 848

LT, 20165F10A31BRANEA T 7 » FORES K VAROFHHEISHz > TERALIZA > Ty bfE> THHE L AEBENENTHS.

TS
HhFIY— LALA LAL2 L)L 3 (I6510F3IBEE)
RAAMITS (AEME
Nyyn—E#H $ 3760 ¢ 1,002,658 43626 1,140,044
%
RSB LUSE 0 4,628 0 4,628
xS 0 51,524 0 51,524
%3 0 5,803 0 5,803
SRR 0 75,191 0 75,191
BESE $ 3,760 $ 1229804 ¢ 43626  § 1,277,190
SBMTYNT«TER - BE
588 $ 0 3 LY 0 3 4
ERMTYNAT«JER - AF
LHFELE
PREH $ 0 3 (24) % 0 3 (24)
it $ 3760  § 1229827 § 43626  § 1,277,213

2016 10 A1 BICHET LI-EER. LALTELANL2OMTREDHAYF

otz
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HUTFIE, 20164 10A31BISKT LEZEEICBETEER T 7 Y FIZDWTOEBLBETELS U Ty b (LAL3I) £AVELAEMECZRARTHS.

20164£1078
3IHRAET
. . BREIB
HERS 28 } . . PEEE  RAICE
(20154 TAR REB I LARL3 LARL3 (20164 Il
108318 hovbk ERFIE (18) &0 ~D 1) 108318 (1#8) &0
ATIY— B]IE) MAEARE IS (JLSFL) (AR PEEEHEE  iREAE HiiRELE HE) HEZEEHEE

RARMIES (2 EffE)
Noyn—UEH $ 43,104 $ 21,926 $ (2349) 8 55 $ (4444) 8 1,661 § 11,79 $ (6975) $ 43,626 $ 544

UTIE, AEMEEISLE—DOLALIIZSEEIN-EES L VAROAEMEFE AN -BELRBETELA Ty FOBYTH S,

HRED _ BRTHEN 12Ty ME
HhTIY— (2016510 831 HIRFE) SR 773 12Ty b (%)
HARMTS (NEME
N o—EHE $ 43,626 Third Party Vendor Broker Quote 85.50 - 101.00
&t $ 43,626

O BREBAICSVTHEORANBEIATLS, FLESENALALITHLAI>TNALEDREICELY . RERFE (8) HOMEMEEL2016410831BRE

TRAT HRAICFRLIRIRTM (18) BOMERBELOMICERNSELDBENHD.
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S HEHME (20165510 A31 BIRTE)
<PIMCO NZa—%-Nvy -O0—r-T7 K A>

AL ﬁﬁwﬁlﬁ?ﬁ
(BAL: F) (B4
A LS 6.5% \
ANZ National Bank
0.150% due 11/01/2016 $ 13 8 13
Citibank N.A.
0.150% due 11/01/2016 " n
DBS Bank Ltd.
0.150% due 11/01/2016 27 21
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 38,956
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
EHERES AT _ 598
(ER{SIR{E $52, 929)
BEARMESEHT 52983

(EfFR{E $52, 929)

PINCO/AS a—% - /Ay - A= T7U K (M)

(ER#GIR{E $735, 349) 72,507 776,647
BigAERAR 776,547
(ER{S[RfE $735, 349)

#AAE 101.2% $ 829,500

(HR{8/R{E $788, 278)
SBTUNT 1 TER

(b) (1.2%) (9,651)
(GREEETL I 7 L, #EE $0)

TOMDEES L VEME (118) 0.0% (1)
#ERE 100.0% $ 819,828

RERMERICHS B FRELD

) ’i'%.—;tl:ll &, %W(f)ﬁaﬁ%l#ﬁkbf BRIRBEG T —ANEFA TS,
(a) —RUBMEFHL—FERT,

KREREFM (8) &

m5|H8F RFEA BIEAE ZRBEE HE aff

BOA 1172016 JPY 128,636 $ 1,224 $ 0 $ 0

BOA 11/2016 $ 543 JPY 57,017 0 0

JPM 11/2016 JPY 36,900 $ 350 0 (1)

JPM 11/2016 $ 786 JPY 82,800 2 0
$ 2 $ (1)




KENV/A—0IHF—TF7UF

REREFM (18) &
BAE

v ELiES RFA BIiEEE ZHRER &
BOA 11/2016 $ 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 11/2016 $ 840 JPY 87,365 0 8]
BPS 01/2017 25,118 2,502,551 0 (1,233)
BRC 01/2017 12,210 1,261,800 0 (228)
CBK 11/2016 80,183 8,126,489 0 (2,861)
CBK 1212016 JPY 41,448 $ 384 0 (1
GLM 1172016 33,000 319 5 0
HUS 11/2016 $ 348 JPY 36,687 1 0
JPM 11/2016 JPY 427,205 $ 4,070 5 0
JPM 11/2016 $ 12,938 JPY 1,300,836 0 (556)
JPM 1212016 4,074 427,206 0 (5]
SCX 11/2016 JPY 8,166,957 $ 78,087 349 0
SCX 11/2016 $ 80,455 JPY 8,092,132 0 (3,449)
SCX 1212016 75,662 7,808,971 0 (326)
S06 11/2016 13,433 1,340,784 0 (671)
TOR 1112016 JPY 36,687 $ 350 0 0
TOR 1112016 7,865,933 75,498 0 (212)
TOR 1212016 $ 75,920 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)
NEABRERNEEH $ 602 $ 110,253)

LATFIE, 2016410 A 31 BB D EEES

BT )NT 4 TERBEV (RA) ZEAMEROTSMHEEZWMEEFISELTENLEZLDOTHS,

(c) 20164E10A31B|ME, ERRAT Y TTFUNT A THEDIRE— - THU—A2 ML, BT YNT 4 TERKISOVNT, HiGE
1&#2%899, 663D AMEEFMERICH S TN S,

EBTUNT 4 THE EET YT 1 TAE
EBETYN Ry k-
SEAE B 27y J i} SAEBE bt A7y T . T470m (BA) Ty RHK—
HEIHEF SERY) ATy R EEAEH SERH ATay R ISEREET Btk EAER 0 Sv—0
BOA $ 0 $ 0 $ 0 $ 0 $ 138 0 $ 0 $ 13 s (1 s 82 $ 91)
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 (5621 0 0 (562 (565) 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) (671) 676 5
TOR 214 0 0 214 (213 0 0 (213) 1 0 1
UAG 1 0 0 1 (527) 0 0 (527) (528 291 (235)
BBTUAT4TRH _§ 602 $ 0 $ 0 $ 602 §$ (10,253) 0 $ 0 $ 110,253}

O Ry b IHYRB=Sr—(F, BEFETERICE T SMEIEFIH

B AT HRIMEE S LER) OMEERT. FREEMT VAT TAKODIIRAR—Sr—&
R—DEEREDR—DIRE—RPICESBEIMTOAERT 5 EMNTE S,
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UFE. 2772 FOTYNT 4 TEROREMEZE VRS - THVRR—Sr—FIHELTENLEZDDOTH D,

BE - AEHEELOTUNT 4 TEKOAE(ME (2016510831 BHFE)

Ay THERE LTEHESNTVRWTYNRT « THHGH

A IHAT4 SNEAE _
§ _ R R 24 2 2t EFI2H &t
ERMTUNT« THER - BE
TEE8
NEABEERY $ 0 $ 0 $ 0 $ 602 $ 0 $ 602
EMTYNT«IEL - AR
IE88
NEABEEZHY $ 0 $ 0 $ 0 $ (10,253) $ 0 $ (10,283)

BEMEEISHT ST IYNT 4 TEROZE (016F10A31BIZHRT LE-FE) :

Ay SEGE L TR ESATVENTYNT « THGH

LTy b 9454 SNEAES i
_ _ BB R 24 24 24 SR &t

?Eﬁ-’ YINT 4 TERIZHRDERMFE
]

SHE A R IERN § 0 $ 0 § 0 § 43,987 $ 0 § 43,987
ST YNT « TERICHLIRERTM (BKR) OMEEHEE

]

SEAEEERN § 0 $ 0 $ 08 79120 8 08 17,912)

HUTIE, 2016510A31IBRENK T 7~ FOEELS L UVAROIHEIZH-> THERLIA > Ty Mt > THE LA EMECENTH 5.

AE(E

AFITY— LA LR)L2 LAL 3 (NIGEI0ASIREE)
BAAMILS (ALGE)

EHERE R $ 0 § 52903 ¢ 0 § 52963
BRAER (LES

Sa—FaFN-T7UF 716547 0 0 776,547

BAGE $ 776547 § 52963 ¢ 0§ 829,500
EMT T4 TS - AE

] $ 0 ¢ 602§ 0 3 602
SRF YT IEE - AR

] $ 0 § (10,253) § 0§ (10,253)
abt § 785§ 43312 5 0 & 01940

%O%GE;OE BAICKRTLEEED, LALTELRL2OBETREOHAY [
AValel
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OfE#MEtER (20165£10A31BETHD 1 /M)

PIMCO /N3a—4 -+ PIMCO /ASa—#4 -
(SEBHAL . FRFIL) A2/ = B ADZ/ A0 =E
Z7U R (M) J7UR A
BEUNL
ZMFR $ 63,434 § 180
Uz 8 1
IngE &5t 63, 442 181
#A -
XIFIE 481 51
HEA 2 0
BRAGE 489 51
IR AN 62, 953 130
EEMFE (BK)
BRAFMIES (24, 235) 37
BIREETREMH 0 4,021
EEFELFPREERBEEEC TEHSALIERT Y NT« AR 1,398 0
[EERBT AT« TE&R 50 43,987
NE (14) (1,024)
EHRMAE (BK) (22, 801) 47,021
RERFE (18) HOMETHEE :
BRAFMIES 28, 847 15
BIREETEREAH 0 39,213
EEFELFPREARBEEEC TEHSALIERT Y NT« AR 827 0
[EBEBMTUNT 1 TE&R 21 (7,912)
NEREERVAR (1, 160) ®)
REH S OMEE)EE 28,535 31,313
HOFIE 5,734 78,334
EAIC & DHEEDMIEME $ 68,687 § 78, 464

EEtOCE, EEOSBEOBRAALLBRTFRBEU LT —ANEFLA TS,
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OMEBEELBHESE (20164£10831HFETD 1 EH)

PIMCO /N3a—4 -+ PIMCO /ASa—#4 -
(SEBHAL . FRFIL) A2/ = B ADZ/ A0 =E
Z7U R (M) J7UR A
MEEDEM (GRD) DR :
ERA
REMFIEE $ 62,953 § 130
ERM (8) & (22, 801) 47,021
RER ML DHEBEE 28,535 31,313
SEAIC & HttENEE 68, 687 78, 464
ZFHE~NDHER :
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)
NEEaE 0 (73,908)
77 v FREFEHIWE
T 7 FREMHFMEIC& 28 GRd) & (532, 828) (272, 595)
MEED (BD) BEEE (464,141) (268, 039)
WEE -
HERS 1,710, 418 1,087, 867
HMRES $ 1,246,277 § 819, 828

EEtOCE, EEOSBEOBRAALLBRTFRBEU LT —ANEFLATLS,




nikkoam

Nikko Asset Management

$%_L/H1E#7Z 9 — )7 I‘\\
(ERHEERERMR )

ERBEE (=8

FI12180 GREB 20165£10A248) $1238 CRER 2016412822H) %1258 GREB 201742 A228)
FI12288 GREB 2016511A228) $1248 CGRER 201741 A23H) %1268 GREB 201743 A228)

2K E OH G T F A~

TREFIENOCBEEZHBY. E<HILBLBHIFETS,

rE$L%ﬁ#7x9 772K EREEIERERAIT) ] (X, 20174 3 A22B8IZFE 12680 RE #1714
WELEDOT, FNRIEMSEIHDERRREFTLEOTTHRERLHITFET,
SHhEL—EBOBIETATEHYFEFTLIBEVEBELHITES,

72 FOERAERDEY TY,

EﬂIll-

w2 B | BMERE/ERNARE FAE)

-
oufi
anls
o
&
Iz

20065 9 A29B8 M L REIEHARTY .

FELT TEREHRESH IS —T7 2 F) BAHFITHREETHL. INOMURA-BPIREEH ) 0BT E LESIREMR
REHELFET,

T
H
o
4

BREHEHRTRI—T7 UK

. AR TEAEHEHR I — T 70 K RBAHETEREFRELFET.
B (BHRBERER@T)

BAEHBEH I F— 77 0 F | bAEOEHIHBELTERETFRELET,

BAEHAH#YRI—T77 2 F | HA~OREZEE. ERAMEORBEDI0NUTELES,
(BERBEERERAT) | MEEEE~NOREREINGL. ERAMEORBADINUTELET,

@ A OB
e | Bt~oBBEEARNEEA,
AEEMEATY =07 0 F | enap~onased. EEMEOHAELEON%LTE LET,
o m oy g | EREE. FAE LTHARMKEOL LS, ERMEKE, TRABALE EHRLTHRENS > BHTT,

2L, HEFARENVEOBRICIARETELLTVILLHYFET,

HE7OyFvRIA IR

EENARABRATHEH7IE18 (:—)sz&— %%E%%:O]QO—ES—MMJ

<940798>

http://www. nikkoam. com/ FRIQE~F# O L. B # ABIFREEI,
® BHG MRFICOVWTFTHASNIIRFTELICBELEhE {EEL,




KENV/A—2IH—TF7 Y

[ER#HFEEDNREIZDOLT]
CRAIE LT, BROHE. PEOEMKRBIVE T, LBEIMEEAEATRELTHEYEFTOT, RPOBLROBFOSHNEHHOMELE
F—BLAEWIEAHYET, L. BURBORBEICOVWTIT/MEERET 2BENHY FET.

O&iA30HI D ERRER

" » i * #e 2in %8 | NOMURA-BPI# A 4 I ko w e
o emw (B8 2 Eleesen |l DR A Rk #

& & % % % B H

97#] (20144E10 A 22H) 10, 078 0 0.1 329. 286 0.1 98.7 10, 302
9841 (20144F11 7 25H) 10, 081 0 0.0 329. 444 0.0 98.8 9, 954
9941 (20144F12 A 22H) 10, 090 0 0.1 329. 636 0.1 98.3 9,179
1005 (20154 1 H22H) 10, 090 0 0.0 329. 553 AO0. 0 97.2 8,914
1015 (20154 2 H23H) 10, 081 0 AO. 1 329. 299 AO. 1 97.4 8, 695
10241 (20154 3 A 23H) 10, 084 0 0.0 329. 407 0.0 98.0 8, 250
1038 (20154 4 H22H) 10, 089 0 0.0 329. 569 0.0 97.5 7, 689
1045 (20154 5 H22H) 10, 086 0 A0.0 329. 578 0.0 98.3 7,325
10581 (201576 A 22H) 10, 086 0 0.0 329. 563 A0.0 97.6 6, 890
1064 (201547 A22H) 10, 087 0 0.0 329. 555 A0.0 97.5 6,551
107 (20154 8 H24H) 10, 089 0 0.0 329. 616 0.0 97.7 6, 325
1084 (201549 H24H) 10, 090 0 0.0 329. 556 AO0.0 98.7 6,015
1094 (20155F10 4 22 1) 10, 089 0 A0.0 329. 587 0.0 98. 1 5, 881
11041 (2015411 5 24H) 10, 090 0 0.0 329. 669 0.0 98.9 5, 734
11141 (2015412 5 22H) 10, 095 0 0.0 329. 884 0.1 97.9 5, 530
11281 (20167 1 A22H) 10, 095 0 0.0 329. 753 A0.0 99. 8 5, 224
11381 (20164F- 2 A 22H) 10, 134 0 0.4 330. 831 0.3 98. 4 5, 124
1145 (20164 3 H22H) 10, 132 0 A0.0 330. 742 AO0.0 97.9 4,988
11581 (2016 4 A22H) 10, 143 0 0.1 331. 132 0.1 97.8 4,641
1168 (201645 A 23H) 10, 132 0 AO. 1 330. 847 AO0. 1 98.5 4, 553
1178 (20164 6 H22H) 10, 130 0 A0. 0 330. 764 AO0. 0 98.2 4,347
1181 (201647 H22H) 10, 146 0 0.2 331. 234 0.1 98. 4 4,187
1198 (20164F- 8 A 22H) 10, 116 0 AO0.3 330. 423 AO0. 2 95.9 4,022
1208 (201649 A 23H) 10, 118 0 0.0 330. 576 0.0 94. 4 3,793
1214 (20164E10 424 A) 10, 119 0 0.0 330. 595 0.0 91.7 3,725
12241 (20164E11 1 22H) 10, 104 0 A0. 1 330. 121 A0. 1 92.0 3, 614
1234 (20164E12 4 22H) 10, 104 0 0.0 330. 207 0.0 92.5 3, 548
1248 (20174 1 H231) 10, 111 0 0.1 330. 441 0.1 93.5 3, 469
12581 (20174E 2 A 22H) 10, 111 0 0.0 330. 425 A0. 0 91.5 3, 350
1268 (20174 3 H221) 10, 110 0 AO0. 0 330. 478 0.0 93.0 3,271

() Y77 FIIBEEEELMAANETOT, MERMALSR) FRELFREZTHL TR £,

(1) NOMURA-BPTHSAEINZ, BWHEFMASHNARL TV D, DREOEERHH OB & 2R RGNS T, —EOMAANEREC K
ST SNIAESHFHR— 7+ VA DRT p—< o Anb LiCFHanEd, B, M5, BUFRIERT, SRAT, FE6 M
. MBS, ABS7Zx L, EWNTHEITSNMBEAZTRIE TS TV ES, 5L 25 BBREIERANN 1 2L 3 FRN, 7
B0 M LA LT, HEEE, MESME. MBS, ABSIZOWTIE, ABMYLL EORMEZEEGL TS LDIZRLONLET,

YT 7 RORF~—7 1k, TARER AT+ —~ 2 R - 4/7‘/7/\ Gt - ) ) BDAFREIL L R o722 LISk, 201741 A 1
FAFC INOMURA-BPTIA A | (T H W= LE LT, kb, AERREE :iob\f 20174 1 H 1 H XY ETOMBIZ Wi TH B RS
Th—V A AT v A (FBE -H)) OF—FEHERALTWET,
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O HEREh DEAEMEE & IR FDIHERS

. 5 w | F . B8 e ”ﬁﬁ _ i I\'\\O‘MURAfBP‘I’%%/:T,;@ﬂ}q’ fi §

s % | (RXUFv—7) | Y #(M A =R

(€Y M % % %

20164 9 ] 23 10, 118 - 330.576 - 94.4

51213 9 AR 10, 131 0.1 330. 991 0.1 93.1
R

20164E10 H 24 10, 119 0.0 330. 595 0.0 91.7
(€]

20164E10 4 24 H 10, 119 - 330. 595 - 91.7

51224 101 K 10, 120 0.0 330. 663 0.0 90. 2
(G S)

20164E11 ] 22 10, 104 0. 1 330. 121 AO. 1 92.0
(CC Y

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

5512341 BRES 10, 104 0.0 330. 144 0.0 92.0
& R

20164124 22 10, 104 0.0 330. 207 0.0 92.5
(€]

20164E12 ] 22 F 10, 104 - 330. 207 — 92.5

51244 120K 10, 106 0.0 330. 246 0.0 92.2
(Gl S)

20174 1 H23H 10, 111 0.1 330. 441 0.1 93.5
(€Y

20174E 1 A 231 10, 111 — 330. 441 — 93.5

5512541 1A% 10, 105 0. 1 330. 265 AO. 1 94. 1
R

20174 2 22 10, 111 0.0 330. 425 A0.0 91.5
(€]

20174 2 22 10, 111 - 330. 425 — 91.5

#1263 2 AR 10, 112 0.0 330. 469 0.0 91.8
(Gl S)

20174 3 221 10, 110 A0.0 330. 478 0.0 93.0

(%) B#ERIFHEH T,

(%) H7 7 v FMTREEEFREMAANETOT, MIHAALE] TRELFLEHRLTHBY £,




KENV/A—0IHF—TF7UF

ERZE (20164E 9 §24R ~20174 3 A22H)

. Ve RS o o RS B E DR

(M) (BAM)
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 I I I I I 2,500

2016/9/23 2016/10/24 2016/11/22 2016/12/22 2017/1/23 2017/2/22 2017/3/22
— AR (Hh) —— DESBIREREME (K#) NOMURA-BPI f8&%aH8 (Fc#h) fHEEREE (HE) ‘

121585 1 10,118MH
%126%% 10,110 (Bitho e (BiAdr) 1 OF)
B & X140 0.1% (DEEHBREN—X)

(¥) HEEBREALEMEBL. 2EE A EHNEFHICBRELEZLOLALBLTHELEZLOT, 772 FERAOEENLG/NAT+—
YURERTEDTY,

CE) PREEZBEBRETEINEINCOVTREEEFHRACHADI—RICKYELY, £, 77V FOBAMBICLYRBREGHLELGVE
TOT, BEHOBBORRETTLOTEHY FEA,

CE) PREBREZEMES L UNOMRA-BPIE ST, /FAHAE (20165F9 A23H) DENBREMBEER -GS ITEBIELTSY
£Y

GE) J:EEE%?%$I1~ MIRUTE2MEMEERALTRRLTEYET,
() NOMURA-BPI#AEREHIH I 7 v FORUFI—ITY,

OEEMHEDETLEHER
HI77 2 FE EELTHOANEOEHRLHBEICREMICKREZITEV.AVFI—IDEBHEE LADRER
REHESLTERETLESTRYET ., 4B, NUFI—7(F, 2016FERFTIE TBEBHF/NAO+—<T X -
AVTYIR (#BE-EH 1 &L, 201741 A 1 BURE TNOMURA-BPI#S&5EH) ICEBELTHEYET, &
ERBARPICE 1T HREMBOTLEHERIE. UTORYTY,
<EEHNYER>
- BRRICK DA RENEREANA#GELIZZ &
- BIRAPEEFEY TEBFEZEHRICEVNANS HELEAR] 2FEL-I &
<EFTHAYER>
- BV ERAEGEORE Y i%%@%ﬂ?’étd)%ﬁb‘?ﬁiot:t (BARE D48 ~20165E12A 4],
CREICEVTEMNAEFRANEE S
- RERHAKIKAEIZ J:éEﬁI%’\(Dﬁﬂﬁ’E*ﬂl F:Jt/‘;’)‘ DA FLEPERKENETLEZCE (2016511
Aoa~12A%4),
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RERE

(EREZHFTR)

ERESTHETE., SfiR0OMOAN52016F11A LFIZAITTIE, BEEAIBERIEBRAGHEREL--2 &
P, BRICIIEBDEANSBBEL LG ENFEYDET (BEHMEEELT) BEREB>400, A
BRONBRPEROFEY LR ZRRT 5 LOBITO. RKBITE T 5EMA LFRANETETYLLEEZERIC. B
BREY I L CTER (BHEEETE) LELE, ARG SHMRICHFTIE, BRIZEIEEFEY
TERZEHFRICEVANDS HELEFR] OFFELZEN L, BEFEYNMETTSRELH 220D, E
BASBRERCREREG oI &0, XERPARKRBICLIBEANODHFEERLETIAR A/ TAYH
FLEvERKE0ETZEN L. BEFMEMYERLETERLE L,

BI7UEDR—rT4UF

(HT7UF)
277V RIE TEXRERREY ST 7V K ZRAHFEEHICHAANTERZITEVE LT,

(BREHEH IS —T 7 F)

BRZHRDE LE-ERBEKRBRCRERENSTRT IRIBALEERALMA L. TaL—Yay (EFR
ISE) ZRBLELR. B - PHASFAKRCTRERBT 600, HRONOH LY TaL—2avEALTF
R—UMETROE L, HIRRICHFTHIBEFTERELELZ FL DY FMIOVWTRIEEGRER S
DREMEL. REEATLY F FIERYEE) ITUKROHLEEEEPOIC, BRBEEETEVDOORET
A EMBELEL,
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. LT5 U RDRUFT—h L DER

HRRICE 1T HEEMEEL. 0. 1%DETAY EQY  ARUFI—IDTHEE 0% eHEKEERZYEL

fzo BHE RFI—UI1F, 016FERETIE TBERBEHFNNT+—I VXA UTFYIR (]

201741 B 1 BLAEEIEL TNOMURA-BPI#A &5 EHEAl ICEELTRYET,
RUFI—VEDERIZBTHELERAZILUTOREY TY,

<TSRAER>
REBERATLY FORELEEEEZEREALIEI L,
- BEOHRERN TS RIZEEL-C L,

<A FRER>
CEEERVFY—IORETE—NR— I bELRDE,

BEMBENFY— 7 O3FEE (HAFIREEE)

BE-EH I &L,

(%)

0.15

0.0 [ = = = =TT oo
e r 7777777777777777777777777
0.00 —M—= | 1 1 1 —
O . |
Rl e . |
R i
-0.20

51215 551228 51235 551245 51258 551268
2016/10/24 2016/11/22 2016/12/22 2017/1/23 2017/2/22 2017/3/22

[ mmem@ B NOMURABPI #a%EH

GE) EEMBOBERINEE (FAH) AHTI,
() NOMURA-BPI#A &ML I 7 v FORUFI—UTY,

XET7U FOAUFI—o1F, 201741 A 1 BT TNOMURA-BPI#ASEHE) &Y FE LT,
T2 OREEICET SBERE. PIEISEESL,
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| sEe

DEEIF, EEMEKE, TRBALBEEZHEL, UTOEBY EWVWLEL, B, DERITEHLE
MOFIRIICDEFL T, EEMERNICERL, ERAOERAHICESVWTEAWVZLET,

OREREDAR
(WAL : [, 1 R4 720 . BlAA)
1214 #1224 #1234 #1244 #1254 #1264
H H 201659 H24 A~ [20164E10H 25 1 ~[20164E11 H 23 A~ [20164E12 4 23 1 ~ 20174 1 A 24 [ ~ [20174F 2 H23 A ~
2016710424 |2016%E11H22H  [20164E1222H  [20174E 1 H23[H  [20174E 2 H22[  |20174 3 A22H
BRI — — — — — —
Okt FEEAR EL R) —% —% —% —% —% —%
LI DIEE — — — — _ _
L DI LIS — — — — _ _
Sy B T 369 370 371 373 374 375
() %IRRT B (BUAAZ) OWIRIEMEMAE (DE45AR) (ST BHETHY . 77 FOIISRETHRRY £,
() YOI, OSSN/ INE L FOHE CCHEE L TV D 720 BRI NN L — B LAVEA R H Y £7,
OS5 E&DERA#
(HBo72F)
SlEHE. J7 Y FOEARAEICAY. THRGHES I —T7 72 F) SHMHFZRAE L THMUICHAA
ANTERZTHEVETS,

(BREHESEIT—I 72 F)

FAIE LT, Tab—a VEBROA—IL K - h—TJERE8EMICERT IS LT, ERMEDRELT
REZHILET, ENTIEIYMEZERICH T -ERENREN KL, 5 - PHESAIREMICHET S
EERDONFET, BRICKIENBESAOEEDORREMRICEEL. B Y —C0EEERD & LI ERZH#E
TEAHTT,

EXFORABIRIZHI->TIE. BEBEETHEWL. A TL Y FIZRKOHE58REFRDICEBAZRELE
T SRLEELGRERI VAFHMBFLOD. AT LY FOBAH LIFIZEZNBEDOEFEDHILET F=EL.
LTy FERBBICDWNTIX, EEMHEDRBEICE > TIXAHRDERAATERIMEEAHY ET,
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