DI A<y« FTR K-
Ja— YL e N A=V R e R R TP R
v —etL gy
KRB AT SR (ESHTR)
K RVETSONLTAY SR (@AHER)
K FAVEGERERRSE AR 7y b7 SR (fGH BT
ZNEE LY TR (BAHER)

TARVESE A—Tv - TV FE /ZHENEIREES

ZE A #) & & (2FKR
VERRT SR - 55 4 1 (20144E 2 H 1 H~20154E 1 A31H)

EHEOBIE £
e, HBBIO BRSO I BILH L ETE T,
STUDIMTA =2+ KT A K= T E—sSh s A A= K R K- T 7V Ko Bl E L v i,
SORY, BAMOWHETOE Lis, Z2ic, MRRIE SHER LEFET, 4B L b—BoBINCEBRY %
FTE, BEOHBLEFET,

77 ROEMAATRO LB Y TT,

77 VIR | 7 A~ R AT - s MR R RSN E R ER

S REHIR 77 v RIF20214E 4 A30RICHK T LET,
(2B, 77V FOBRERIF201148 A9 BT, )
s b B 77 Y RIFULTFOWTNOOFRNEAE LIZEEICE, BB om Talicik 7322080 £,

(a) ZWEIZED, 77V RBRTTHEOT7 7 v RGN AR SNIE

(b) A~ BB AMEII 2—F 2T 77 RELTO MT A NORTFEOMAGERNEG F 7213 FNCET SN 5HE

(c) ZFEERATHS, FHALLOWHEO L, 77 FEMET2 2 ENBFEMN TR B LIEZEE LS, 37 7 ROZRE
ORI T 5 &l Liz5E

(d) ZREEATORHEE LI TEHRSEOMTED L IEFHMTICEE L, #U2REBHE 132568 b L UTFHE ORBE DN W2 WIGE

(e) FATHHTHOEIEL TWVD 7 7 > ROZIEAEFHORA3300,0000 % FEIY | 235, SZFEHYT L OO, BHaSEN 7 7
VRO T BRE LIS E

WE | 77 FOREAME, E&LT7a—b - ~A A R AT 5 = £ 2T C <, BATED A 271 4 - 54 = Ol
FOMEREMPEDO R #IBRT H Z & TH,

TG | RO A —V N

77 KD Tu—rb s A A =)L MEFRE ORI, BIEERASHENTOET, BREEBSAE, 70— 0 - A — L R %
A 77V FOR= 74 VAHMHBANDBE, 77 P FAEAGIICIESS AR LT v 7 - T 7a—FOFEE LV ET,

ERPEHIRR | EHES AL, BEEER S, BIREER SRS LOABREESEN, 77 v RICB LTS 2 EAaEAHIRIE, kol T,

(a) HIFEOEEDHRZIG LI-FEER, 77 v RBRIOEHAHIZ L Vil &b T X TOEBEFEDNRA T DR AR
B, U EOHBRMMERD0% E 2 5 Z IR 256, P AIEXEZE/HT 22 LI TEERA, EROEAIEL, 22
LEHEORGRHIF R SN DS E IRl CAE SN AR E LTHRETHZ LN TEET,

(b) 77 v ROMBFEDIS% % Z T, BHITHETE Ao, AR TIRE S AlRES. IF SRS E 121X REES DI E)

PEEPEICRBZ4T) 2 LI CEERHA, 2720, BAGEREBANAR UIAERGE RIS SO B (FRYE F 721

YETSNET, ) OEDD L ALY | MiEOBHAME R T 5 72O Y R AE S LN T ALEIXZOMRY TixdH v

FHA, LEoFL, BHSHOMREICLY | YHEPEORHIFEE 2ITRHEE L THRET 22 &N TEET,

FERINC T 7 v ROBEMED0% B2 T, (i) SEmIEIES 2 58 1THCERIND THMlEEs (SR hIs ik

B2AE 2T L AMAES & Al SN A RIEE ST SN R EZRE £, ) OERITHEY LARWERE, /20 (i) »

M D AMRERC BT 5 ARl e dh H s 1A 2 220 CER IND [T U AT 4 THHE ITY LARWEETHER ST D Z &z

BE, OB EEEELMAELITBNT A Z ENTE EEA,

(d) B FE 2T Z OMOE =FH ORI & 22 D51 T, ZHREOHREIIKRT, 2137 7 > ROBEOWU/EHZET 52 LI
THWE|EITH ZEIETEER AL

(e) REFDZETED #4795 Z LILTEXEHA,

(f) TUNRT 4 TRRICEEZIT) 2 L IXTEEHA (BREGI 21T AOEEEREET, ) .

(g) WIEFEMIAED 5 % &2 CH—ORITIROIERIEE 2175 Z LT TEEEA,

(h) MIBEPEMAD 5 % &1 CTHREEE (FGREEFEEAREEY, ) ICREXITH Z LI TEEEA,

(¢

N2

SyBL ST & @Iy T AR

Al LCHEEA S H (B3R TRWERIIEZROERA) ICHRGOES Z1TV, SBELETT I PETT,
SESHREDVBEOLE . DEMTONRNI LBH Y 7,

@K PR Fvy T2 (FESEH) SZARRES

JFALE L OB ThRVWTFETT,

EE A RiTH =8
IA—V AT —=b N7 TR bTAR e o N=— UIT YR e I E S S N V=



H
I BFADRBE L USEFRITDEERLEE  coeroreerreeree st 1
- =< -~ 10
T Tl X 20 b LTS 19
4. B 4 D) eeeeeeeeeseeeeeeiieseesiieeeeseeieeeeseeieeeeeeaeeer e e e ee e e e e e e e e e e e ae e e e e e eeeeeaan 58

—
e

(E1) KR XLO% OB ERET, P25 29 B BAEOKKNS = ZE RO UFJ#UT O EE BE ARG OME (1%

il

RL=123.73[, 1% K/L=94.83[1) 2LV £,

(E2) AEOFTEERBLVOLRERTTHEHS., BEHOBMICWELALTWIEARHY £3., LEn->T, BFoKTR
—HLRRWEERH £, £, NE~OBEE, AFEOH CEIUCKHET 28T E FIE DHR R CHMEIH D 5
Z. BERBAEWUBHEALTHY T, LN o T, KREFOR—FRICOZ AR STABERRABRZENTHIHAEL D
v ET,

(E3) AFoOPT, FEMH (AT T&FHEE] LbW0nET, ) Lid. 2H 1 BIHAEVBELHIBICKRD MM AR L
Fo 722U, 1 RFHEEITEA234E 6 H29 B IChAE 0 WRk244FE 1 ABLAICKT Lc 2B L £,



1. EROREE S VERKEDOHBF
(1) YHoERRES LA % OER T E#

WY 1 02472 0 HE PEMAS S OHERR I DU T
KRR AT 52 (B4R ZaSTER |

i EARFEY g 3k 1 17 0 IR RERTR ¢ 125, 45K P
140 - 1120 FAWERD 1 D%’lfl@%ﬁﬁi@f‘%ﬁﬁ*ﬁ

L - 12719k RV (ELEH 4 FEHH D THA)
120F UTH000 L

T ve = 0 1.39%

100+ -180
80+ 4160
60 - 140
40+ 120

20 I I 1 0
20145 2014  2014F  2014%F 20155
18318 4R3208H 7H318H 10A31H 1H31H

FEERR G — 10V HEERS T

(E1) %R, BEIRTOSEEZ2 ORFICHERE LD AR LTHE L TWET, B, Y7 7 A 308
EITWERA,

(E2) 77 FOMAMEIL L VIRBISERER L5603 H 0V T 0T, BEROBEZORNEZTRTHOTIED
0 ERA,

(#E3) 77 v R F~v—J TR ESNTWERA,

W1 70 R E AR oD 32 7 R B A

YL MRS S RIBIC TR LI Z &b, A A — v REFTSG T v —Filt s
=2 FLICTHELIZE DD, A A =)L FEFOMIAN mOEFIBUAL 1 1 572 0 (I8 PEA
DEAEKN LD LT,



KRAVETTONLT AT T A (GANER) Zisiis |

il EHRE 2 3 Wik 1 1Y 0 R PERTRS © 56. 07K 1L
140 - 1120 FAHKRD 1 OY7= 0 WG FEMES

190 100 40. 37K Rv (AECA%KE ¢ 17.552K L)

I | s - 0.67%

100 180

80 160

60 40

40 20

20 I I 1 0
20145  2014%F  2014F  2014%F 20155
18318 4R308H 7H318H 10A31H 1H31H

FEERR A — 1OV HEERS (o)
--- DEEHRE 1057 MEEDE (i)

(FE1) BEIEEIT, BBIRTONE A Z NEFRICHRE LI b0 e AR LCHE L TWET,

(E2) 1P472) oRemiT. BeImoOsReMEiiis L TWET,

(FE3) DELAFRE 1 0472 0 fUEREMAS L. BioIATOSE e Z SEEHC Y 7 o FAFRE Lzt 722 LCHEE
L7ebDT, 77y FEHOFENBR/NT 3 —~ AR T HD T,

(E4) HEEHEE 1 0 Y72 0 MEEMSIL, F3WERD 1 DS MigEEMsEZERE LTHELTWET,

(£5) 77 v FOMAMAIL L VIRBIRERER L5603 H 0 T 0T, BEROBERZORNEZTRTHOTIED
D EHA,

JE6) 77 NIRRT —Z IR EINTWVERA,

W1 0720 MR PEATRE 0O 32 7e ZE Y 2R

WL IR S KB TR LT 2 &b, A A — L REETHRII= L X —BEE 7
H—Z N THELIZL DD, A A —)b REFROFRRTENTE ORI 1 1272 0 (U pERS
DOEFBERERDE L, —h, TIPNVLTARIKR LTI RELEZ SiE~A T RACEHES LE
L7,



K R LVREREBEAR v b7 T2 (HYER]) TGk |

il EHRI w3 sk 1 1Y 0 R PERTRS ¢ 74 162K 11

140 - 1120 FAHKRD 1 OY7= 0 WG FEMES

190 100 62. 42k FL (AECA%E « 12. 002K RL)
| | s . —0.99%

100 180

80 60
60 40
40 - 120

20 L I 1 0
20145  2014%F  2014F  2014%F 20155
18318 4R308H 7H318H 10A31H 1H31H

FEERR A — 1OV HEERS (o)
--- DEEHRE 1057 MEEDE (i)

(FE1) BEIEEIT, BBIRTONE A Z NEFRICHRE LI b0 e AR LCHE L TWET,

(E2) 1P472) oRemiT. BeImoOsReMEiiis L TWET,

(FE3) DELAFRE 1 0472 0 fUEREMAS L. BioIATOSE e Z SEEHC Y 7 o FAFRE Lzt 722 LCHEE
L7ebDT, 77y FEHOFENBR/NT 3 —~ AR T HD T,

(E4) HEEHEE 1 0 Y72 0 MEEMSIL, F3WERD 1 DS MigEEMsEZERE LTHELTWET,

(£5) 77 v FOMAMAIL L VIRBIRERER L5603 H 0 T 0T, BEROBERZORNEZTRTHOTIED
D EHA,

JE6) 77 NIRRT —Z IR EINTWVERA,

W1 0720 MU PEATRE 0O 32 e AR B B[R]

YIS N RIBIC THE L2 &b, A A — L NMERTG T VX —BiEk 7
A=%D TFHE LT LD, A A —)b RIEFROFIIINT EWEFIADS 1 12472 0 G R
OFAERELVELE, LML, 7I9AMLTA, BT 7V 5 R, A—ZAF3U7 RAAET
DBEPX A RVTTIRELIZZ EN~A T RAZHEE L, 1 DY MG PEMEITTHELE Lz,



B NS ML 5% (AR LSk |

(L) GR35 3 MR 1 1Y 0 SERERH : 102. 525E L
94. 305 RV (Be4%E @ 12. 005 RL)

o T 1P e £ 3.69%

100 R o 1400

80 4300

60 1200

40 4100

20 1 1 1 0
20145 2014  2014%F 20145 2015%
1HA31H 4RH308 7A318 10H318H 18315

HEERE G — 1O SEEHE iy
--- SEEREREOSY EEE i

(E1) B%RIZ, BiBlIaiONEe%Z NI HEE L2 b O AR LTHALTHET,

(FE2) 1Yo oS, BolIRiO A FiH# L TWET,

(F£3) DEATFEE 1 047 0 B EMEIL, BiSIRTONEE%E SERFIC T 7 o RAFEE L L e LTHEH
LizbDT, 77 v NERORENR AT 4 —~ v AERTHDOTT,

(E4) HEETTEE 1 0% 0 MG EMSIL, F3WERD 1 0G0 MG EMEEZERE LTHELTHET,

(ES) 77 v ROBAMGBIZ L VEBIGEHERRLDGA08H D T 0T, BEHKOBREOKNERT HLOTIEH
D EHA,

(JE6) 77 v RIIRUF~v—J TR ESNTOEEA,

W1 0720 MU PEATRE 0O F- 70 AR B B[R]

Y IS UMM A KRIBIC THE L2 D, A A — )b REFTIG T = x L X —dt 7
2 —Z M TFHE LI DD, A A —)b REFEOFIANT @ WSRO 1 12472 0 HiE EAMiS
OEFBER LD E LIz, Flo, A=A NT VT EREEOEF|ZEE KB, 5 RV TOEBRIG
WZBWTT L IT A (BRZEMY SO 2B L2677 RC%HEF LELE,



W54l oW T
W (20144E 2 H 1 A~20154E 1 A31H) ® 1 %70 4584 (BSIED ZFNEFNLULTD LR

DTT, B, BHO IpEEEETe 1 DY 720 MG EMSOLENEE] X, Yo% P IZBIT5
1 A% ldEEE T 2T, ELEEHL WD LD TT,
KRR FA S A (BRI Zhsatk |
ZUHY EEA,
KRAVBRTSONLT AT 52 (G ER) SR |
(&% k)
S N Gt 7 10 Z /\ E 5 N7 18 Z
PRER | LRSI MR | o) 0 s )| SR oo B
20142 /5 54. 76 2 %'55/5) —0.32
1.55
2014,/ 3,5 56. 53 (2. 679%) 3.32
1.55
20144 /7 58.79 (2. 57%) 3.81
1.55
20145 /7 57. 90 (2. 61%) 0. 66
1.55
2014,/ 6 /5 56. 07 (2. 69%) —0.28
1.55
20147 /7 56. 70 (2. 66%) 2.18
1.55
20148 /5 53. 19 (2. 839%) —1.96
1.55
20149 /5 53. 49 (2. 829%) 1.85
1.55
2014710,/ 6 47.93 (3. 13%) —4.01
1.20
2014711,/ 5 45. 19 (2. 59%) —1.54
1. 20
2014712,/ 5 42.12 (2.779%) —1.87
20151 ,/5 39. 25 T 5%32> —1.67
(1) TR Y720 UG EEMR LR L1, UFOFERICEVEHENLETHY, 770 FORKRLIT

BB 5l

CTHELTEE N,

*1 MY 7 0 MUEFEMAS RS (%) =100Xa, b
a=YRZEL B ICHRE Sz 1 A7 0 Sl e4E

b= 3%
(7E2)

ST H I

SELAEETe 1 0472 0 Mg FEME O LB FH=b—c

b="Y3%%"%

C=45%

L7,

Bl 7% HIZ
B4 H OEETOSE H I
(A 3) 201442 A 5 AOEATOZETE A

B 251 0Y 720 WG FEAMRS + 45 0B B I
Téluét@ﬂ%?ﬁ%
(20144E1 A 6 H) |

BIFD 1 0N 0 M EMAE + M5 R BICHRE ST 1 04720 RdesR
[yBlez&te 1 0272 0 AUEPEMR OLBE) 213, UToRAENICL Y EHEET,

BITD 1 AHY A eEE

T2 1 0720 MUEPEMF I, 56.63K KT




K R LVREREBEAR v b7 T2 (HYER]) TGk |

(&% : K KL)

o " . 1 [ 4729 4Bl 448 Sl erEEiel 04720
LN 5 - Gt ¥ S N 3
SRR | VRIS RRIEME | ey iR ) | RO R O 25 O
20142 /5 73.74 (a :1348/(0)) —1.28
1. 00
20143 /5 76. 90 (1. 28%) 4.16
1. 00
20144 /7 79. 54 (1. 24%) 3.64
1. 00
2014,/5 /7 79. 49 (1. 24%) 0.95
1. 00
20146 /5 78.19 (1. 26%) —0.30
1. 00
20147 /7 78. 81 (1. 25%) 1.62
1. 00
20148 /5 76. 00 (1. 30%) —1.81
1. 00
20149 ,/5 77.00 (1. 28%) 2.00
1. 00
201410,/ 6 70. 58 (1. 40%) —5.42
1. 00
2014711,/ 5 68. 75 (1. 43%) —0.83
1. 00
201412,/ 5 65. 22 (1.519%) —2.53
20151 ./5 62. 01 (1 ;-92/2) —2.21
(1) Txb1l 0720 MIEEMKLEER] L3, UTOFHERICIVEHINAMHETHY . 77> FONZER L X

BB Sl

IZZTHELSTES Y,

xF 1 R 72 Y MR AR e (%) =100Xa, b
= WREOBLTE P ICHRE S7c 1 AT ) S Ele

:éﬁ
(E2)

SRl B

’\E a1 0272 0 UG PEk O LB =b—c

R
= MR B OERTOSEL R

(= 3) 2014$
L7,

AR E NN

H 5 HOHERIOZEE H

TélDét@ﬁ%Fﬁ%+é&%%%H
51mét@ﬁ§?ﬁ%
(2014ﬂ51,ﬂ 6 H) |

B D 1 0H7Y MU EMRE + S5 R BICHERE S/ 1 08720 Hhded
Myild 2 ate 1 0472 ) M EMIR OLBER) L3, BTORERICE YV HEHEhET,

BT 1 N0 B

BUF5 1 0470 MG EMMIX, 76. 02K KT




ZENVEZE NV T2 (BHOBRR) 4

RS |

(@H - 5% F‘/l/)

e " . 1 [ 4729 4Bl 448 e EETe1 04

I\ 3 2 MSirRA o N

DRUR | LRSI DI | o) i )| S R 5

20142 /5 101. 35 © éég/g) 0. 29
1. 00

20143 /5 103. 11 (0. 96%) 2.76
1. 00

2014, 4 /7 102. 98 (0. 96%) 0. 87
1. 00

20145 /7 102. 50 (0. 97%) 0.52
1. 00

20146 /5 102. 39 (0. 97%) 0. 89
1. 00

2014, 7 /7 102. 28 (0. 97%) 0. 89
1. 00

20148 /5 99. 51 (0. 99%) —1.77
1. 00

20149 /5 100. 02 (0. 99%) 1.51
1. 00

2014710,/ 6 97. 96 (1. 01%) —1.06
1. 00

2014711,/ 5 97. 08 (1. 02%) 0.12
1. 00

2014,712,/ 5 94. 76 (1. 04%) —1.32
1. 00

2015,/ 1,5 93. 36 (1. 06%) —0. 40

(E1) TR 1 A7 0 MEEME LR L3, UTOFRRICEVREHEN2ETHY, 77 FORER LT

BB Sl

IZZTHELSTES Y,

X1 AM D MG ML (%) =100Xa, b
=W EIYE B ICHEE S 1 0472 0 LA
SEHBICIIT D 1 NS0 MG + SR B ICHEE SN 1 N4 720 5EdedE
(E2) [HE&EET 1 04720 MG EMEOETEE Lix, UToFFERICE RS ET,
“E ExEET 1 0% 70 MG EMSOEBEE=b—Cc
é&%ﬂ@ﬁ iélDét@ﬁ%Fﬁ%+é&%%%H B3 1 04720 A
TELPE B OERTOSyEL A I 51Dét0ﬁéﬁﬁ%

:éuﬁ

(J£3) 2014@5
L7,

A 5 HOE O ELH H (2014ﬁil,ﬂ 6H) I

B 1 0470 MG EMMIL, 102. 065 KL T




WEREIZ OV T
A A —)V FEFKTS

BHIOWR DA A —/b BESRTSIE, ORI L E Lo, 4HIRTEE. FRBOCKER
WlFER RS AEWF LI VB EREB AR LI RN TR e, EREFHZHERL
F L7, SHI%NIT, HBERY A7 0mEN R NS FELTHE Y, KERFOEEERFCAE
DR FEAE RICRLETRE O b 00, JFHlitgOSE A< T CTRREME 20 £ L7,
PRI )

FRBH| EFICIT -8 & 2B EICED -2 L 2Z T TR RN ER L2 L2z T, 4
BRI 8 208 LI B L IR EEE DI TR LT WRR TH 722 &2 En
5. %7 7 AOWBEILK Rvicxt UCEFICHERS LE LTz, FFICE Rvico»WTid, #—A 7Y
T DOFEEGIR T H 2 BGhA 72 & Offits O TR T B O B EREA LR XK RATK
PEIZ T LE LT,

BAR— 7+ U FIZo0NT

KENCE R A BN BRE 2/l L. RN T A B e 55 [E] e EOM AL REZ O LE L,
T 7 2 —RIESITONTIE, Y= F—DOMMAR L S OITHER LE L7es, HIRIZH)HT T,
RS O TR OB EZ T S W IE®E 7 Z —OMALEEZ S 3 — 5T, B kE O AHEE O
BEx2 0 2 HEM (M) OMALERLEPCLE L,

W EORG L T LA MEES O T80
YR BAEIC BT DA MRES O ERERCONTIE, %t [3. 77 v FORIR MR
(3) BEEAMIFEIMES] 2 IZMTZE0,

W5 % 0E A Tt

HHRRF OAL Y A 712k LTI L VIEBENLETT R, A A —/b FERICIIEAR L LTRE
THEBDNH Y, ARG FEBIITEI L RKETHRET L ZEX TWET, BEOBREREET
TlE, THOEEENREL RDMERNRLLND Z D, REERTISREE 2 ZE LI EHER %
ERBEHER LoD, MERIAERD D WDIXSEE I H 5 A2 EEIC RS TREZ{T-> T
ARSI



(2) #HOBH

HH

THH opfsE

% AL

A PEMIAELC 6 L THESR0. 01% (7272 L. U3
W70 3, 750K NV &R E LET, )
ZEEEENL. mHFREA L. ERTOFHE B RS O
BREMMAEIC S X FE S, U & L 2%
TXHbhET,

77 v R T D% iR

(gt

G FEMAEIC 6 L TR0, 01% (7272 L. DU
W03, 750K KL A REMEE LET, )
EEENL, FERAE L. ERTORME B BRSO
BHEMAEIC O X FHE S, VI 22BN
TXbhvET,

77 ROGREOER, EH
%i@7zyF®§§ﬁ%@
AT, BIR LER

BB AT

G PEAMAEL 6 L CHESR0. 08% (7272 L. VU4
W= 011,250k KL afiBEEE LET, )
EHESAATEMIT, FEREL. EriOiHEH
e OFIE PEMAAIC DS X E S, P
RV bILE T,

FHE R KON 72 &5 N2 E D
O EEEBRITES B L)
Bok - AREWFHATES

PRAE

PV PEMARIZ KT L CHER0. 016%, £ 7213, %5t
AT & RE ST OIERF 5T D 2 DO Ath o>
R, A8 L. EATORE A RF R O#
GEREMMARIC FE S EFIR S, TR 2 Loy
TXIbILET,

77 v ROBHEDRE ER

P T

H ARANGESZ A FER 3 Ii A MG PEMAEIZ X L C
HZR0. 755%
BRI, A3 E L, EaTORH B R
ORMEPEMBIC LSS HAE I, TR 12k
BT bhET, BEBEMNSHT. BCo#®
5, BEREBESTE X OABREBESO®
% XL S BERH Y 7,

77 v REEORE R XU
FIZBEY %38

H 72 P

H ARG AR REIR IS 3 D Ml PEMARI 3 L T
H30.51%
M ST, TECAT OO REAM H FRF AR O Rl PE AR I 2K
DSEHAFAEL, WL IR W T bh
i‘g—o

SEASRESR DRI -
S

HER L O

R 2 B

H AT IR X I 2 & PEMAEIC % L C
R0, 20%

RATH S BWENE, & a4 L, HATORME H R
SROME PEMAIZ S XFR I, W L
BN THA DI ET,

i RO D TR, Y
B4 0 B ATERE I 2~
DR Z LA 1472
O ITGYS TSIy
ISR % %l

%?ggéﬁ A, 7 Ol 0. 02%
(JF) B OV TIE, B AREICED LN TWAERELIZEFE LT L TCWET, FofhoE A (SH#) 1 1c»o

WTTEARREICL DV EHTL2LOREE L R2EANEENTCWET, FE L. YHozomoEH - T
BO&%E 7 7 ROYYROMEFERFE TR L TIA R UL EREZFR R L TWETN, BEOLRLITRARY

£7,




2. EfREE
(1) #MEPEDHR
TREFHEERL LOE 4 SFHEETIZB T 2% H KOMEFEOHERITRO LB 0 T,
CKk RAVEK Rv s T A (BRI S ARRESR)

LS PE AR — H Y72 0 i EEAAK

K Rv = b NI =
(%12???%?) 4,831, 981 597, 861, 009 105. 52 13, 056
(%éﬁ??%?) 9,792,913 1,211,677, 125 118. 15 14, 619
(%iﬁ??%?) 23, 144, 502 2, 863, 669, 232 125. 45 15, 522
(%ﬁ{,ﬁ??%?) 21,277,278 2,632, 637, 607 127.19 15, 737
201442 AR H 22,635, 090 2, 800, 639, 686 127.91 15, 826
3 HKH 22, 846, 854 2, 826, 841, 245 128. 72 15,927
4 HRH 23, 830, 682 2,948, 570, 284 129. 55 16, 029
5 HKH 24,775, 815 3,065, 511, 590 130. 47 16, 143
6 HARH 25, 533, 365 3, 159, 243, 251 131. 34 16, 251
7HRHA 25,715,923 3, 181, 831, 153 130. 02 16, 087
8 HARH 25,576, 326 3, 164, 558, 816 130. 97 16, 205
9 HARH 24,716, 388 3, 058, 158, 687 127. 96 15, 832
10AKH 24, 955, 270 3,087,715, 557 128. 98 15, 959
11HRHA 22,432,918 2,775, 624, 944 128.81 15,938
12A°KH 21, 495, 617 2,659, 652, 691 125.91 15,579
20154F 1 HRH 21,277,278 2,632,637, 607 127.19 15,737




CKkRLETZ N LT VT T A (AR Z485E5%)

Tl PE AR — 172 0 il PE AT

Kk R M b % M
(?2112§§1+§§§) 67,167,717 | 8,310,661, 624 95. 30 11,791
%éﬁ??%ﬁ 84, 846,576 | 10, 498, 066, 848 79. 48 9, 834
(iiﬁ??f?) 86, 633,356 | 10, 719, 145, 138 56. 07 6,938
%éﬁ??%ﬁ 64, 644,688 | 7,998, 487, 246 40. 37 4, 995
20144 2 HKH 89,799,419 | 11,110,882, 113 57.98 7,174
3 HEKH 95,198,986 | 11,778, 970, 538 59. 28 7,335
4 AKA 94,493,928 | 11,691, 733, 711 59. 00 7, 300
5 HKH 96, 246, 543 | 11, 908, 584, 765 58. 22 7,204
6 AEKH 96, 259,702 | 11,910, 212, 928 58. 52 7,241
7HEH 90, 955, 144 | 11, 253, 879, 967 55. 30 6, 842
8 AXKH 89, 968,000 | 11, 131, 740, 640 55. 31 6, 844
9 AKH 78,748,807 | 9,743,589, 890 48.33 5, 980
10A % H 77,683,708 | 9,611,805, 191 AT. 47 5,873
11AKA 71,550,927 | 8,852,996, 198 44.38 5,491
12A K H 65, 783,502 | 8,139,392, 702 41.16 5, 093
20154 1 AR H 64, 644,688 | 7,998, 487, 246 40. 37 4,995




Ck RVEEREEE A7y b7 T2 (A SERD) ZI85E5%)

Tl PE AR — 172 0 il PE AT

Kk R M b % M
(?2112§§1+§§§) 23,256,386 | 2,877,512, 640 99. 56 12, 319
%éﬁ??%ﬁ 24,605,099 | 3,044, 388, 899 93.92 11, 621
(iiﬁ??f?) 28,886,284 | 3,574,099, 919 74.16 9,176
%éﬁ??%ﬁ 22,846,037 | 2,826,740, 158 62. 42 7,723
20144 2 HKH 29,816,749 | 3,689,226, 354 77. 48 9, 587
3 HEKH 29,923,309 | 3,702,411, 023 79. 78 9,871
4 AKA 29,894,180 | 3,698,806, 891 79. 86 9, 881
5 HKH 30,179,531 | 3,734, 113,371 79. 74 9, 866
6 AEKH 30,307,412 | 3,749, 936, 087 80. 35 9, 942
7HEH 29,787,180 | 3,685,567, 781 77. 68 9,611
8 AXKH 30, 454,878 | 3,768, 182, 055 78.31 9, 689
9 AKH 27,311,440 | 3,379,244, 471 70. 56 8, 730
10A % H 26,915,981 | 3,330,314, 329 71.09 8, 796
11AKA 25,631,163 | 3,171,343, 798 68. 57 8, 484
12A K H 23,562,901 | 2,915,437, 741 63. 80 7,894
20154 1 AR H 22,846,037 | 2,826,740, 158 62. 42 7,723




(5 FVEEZE Py 72 (g H o) ZA8EESR)

HliE PERR AR — Y72 0 M PE A

Z Rv M 5 Rv M
(5‘%112§§1+§§§) 105, 743,395 | 10, 027, 646, 148 102. 87 9, 755
%éﬁ??%ﬁ) 174,908,795 | 16, 586, 601, 030 105. 79 10, 032
&iﬁ??fﬁ 264, 203, 888 | 25, 054, 454, 699 102. 52 9,722
%éﬁ??%ﬁ) 298, 385, 862 | 28, 295, 931, 293 94. 30 8, 942
20144 2 KA 266,479, 404 | 25, 270, 241, 881 103. 74 9, 838
3HKHA 283,613,036 | 26,895, 024, 204 103. 52 9,817
4 AKH 292,329, 137 | 27,721, 572, 062 103. 36 9, 802
5H%H 303, 176, 762 | 28, 750, 252, 340 103. 21 9, 787
6 HRH 311, 656,961 | 29, 554, 429, 612 103. 06 9,773
7HRH 322,381,043 | 30,571, 394, 308 101. 30 9, 606
8 HRH 330,963, 719 | 31, 385, 289, 473 101. 21 9, 598
9 HAH 322, 643,790 | 30, 596, 310, 606 98. 18 9,310
10A KA 324,902, 160 | 30, 810, 471, 833 98.17 9, 309
11A KA 319, 763,501 | 30, 323, 172, 800 97. 23 9, 220
12AFH 304, 311, 323 | 28, 857, 842, 760 94. 16 8, 929
20154E 1 HRH 298, 385, 862 | 28, 295, 931, 293 94. 30 8, 942




(2) BLOHER
TREAHFEBLIOEASFEETICBIT 28 H OO OHERIZ. LT LB TF,

Ck R/VEK RV T T2 (I55EH) 2 38RES)
U EIED D £H AL

CkFAETISONLT VT T A (SRR ZI5HE5)

1 \B¥%7=0 45l 4

K Rov F

%1 REHEE 4. 65 575
%2 REHEE 18. 60 2,301
%3 REMEEE 18. 60 2, 301
4 SEHEEE 17. 55 2,171
20144E 2 A 1.55 192
3 A 1.55 192

4 A 1.55 192

5H 1.55 192

6 H 1.55 192

7H 1.55 192

8 H 1.55 192

9 A 1.55 192

104 1.55 192

117 1.20 148

124 1. 20 148

20154 1 H 1.20 148




CK FVEERERE AN v b7 T A (HHRM) ZI8RESR)

1 \B¥%7=0 45l 4

xK Rv M

%1 SEHEEE 3.00 371
%2 REHMEE 12. 00 1, 485
% 3 REMEEE 12. 00 1, 485
%A SEHEE 12. 00 1, 485
20144E 2 A 1.00 124
3 A 1. 00 124

4 H 1.00 124

5H 1.00 124

6 A 1. 00 124

7H 1.00 124

8 A 1. 00 124

9 H 1. 00 124

104 1. 00 124

114 1. 00 124

121 1. 00 124

20154E 1 A 1.00 124




(B RNVES RV TR (A OB ZI8RE5%)

1 \B¥%7=0 45l 4

5% KL M

%1 SEHEEE 3.00 284
%2 REHMEE 12. 00 1,138
% 3 REMEEE 12. 00 1,138
%A SEHEE 12. 00 1,138
20144F 2 A 1. 00 95
3 A 1. 00 95

4 H 1.00 95

5H 1.00 95

6 A 1. 00 95

7H 1.00 95

8 A 1. 00 95

9 H 1. 00 95

104 1. 00 95

114 1. 00 95

121 1. 00 95

20154E 1 A 1. 00 95




(3) BRERVERLOEE

ERFHEEOWEE L UFR L 0% b N A RFHEERICE T 3 BITH DKITRO L350 T
j—‘o

CKk Pk B 7 2 (BRI SZARFESR)

W 18 B A ST K
51 £ (47.519) (1,729) (15, 799)
52 £t 5, 891) (16, 500) (52, 554)
% 3 e e G1.219) (181, 192)
PP (. 839 (o7 013) (167, 285)

CKkRLETZ N LT VT T A (AR Z485E5%)

W78 AL BRI FEATH A8
551 2t (779, 119) (74, 922) (101, 521
o 2 RFAEE (12, 147 (359, 197 (1,067, 477
8 RFAFE (520, 149 (47, 110 (1,545, 210
B4 LR (199, 790 (443, 799 (101, 219)

CKk FVEERENEE AN 7y b7 T2 (H5ER) Z48RER)

Wi 7e 144 HR B FEATH H L
miger | G L s
moaer | (R i i
mosier | Y i s
mogwne | 032 B S




(ZEFLEZERNLY TR

(A ohd) ZASRER)

W78 AL BRI FEATH A8

manes | GRE | &E | o

meawen | G| GR® | GRS

mogiex | (CERIR e LT,

masen | POV, | W | de
(FE1) () NOEFIIATRNICKEIT 2058 - ERE LB LORITHEAERTT,

(JE2) %1 2FHEEORE AT, SAHRIAEICRE SNt e a2 £,




3. 772 FOFREIRR

a. 77 Y ROBEESFHEEOBARSTOMBERIT, EEEWE RS IEEICHER U CTER S L7z i3
OMBEFHEZMR L72b DT (2L, MEHSZREET, ) . 2L REARMRESFD
WEFOFRIZET 2NENS) ICESE, TEHEREOMNGE. LK OIERFIEICET 55
Hl) BIBIEESHE-E LEOREOHEHICL S DT,

b. 77 NORXOMBGERIT, SEEEENE (ARIEFEE (BM23FEEREL035) HF 15
D3FTHICHET 2HEEEENEEZ NI, ) THLTIA AU F —H—NT AT —/3— X
TA BN OERIENICHEY T2 LRBOONLFEHAZIT TR Y, YEAIERICHEYT 5
EROLNDFHIRIEEREZIHYTILD GRXEEAE T, ) MU G EHEIRA
SNTWET,

c. 77V ROFOMBEERIIK RV TERINTWET, BAXOMBEERICIE, FERFE
[ZDWTRLTAE 5 A29 HBITEIC BT DA SH =2 R R U F J 17 O XK ERE 2 BRSO
il (1% F=123.73[) THR SN MBRENRJ TR I TWET, i, THRBEOSLEIT
BT ASHTWET, HBEFEIL. UEBTADT ORI OBIEA BRI L — B L2 WEANH
0 ET,



(FR30)
WMABEBEADEERESE

DIAMY A~y FTFAMDYY—X+ NTARNTHD
Ta—rb e A A —=)LR RV KTy ReBLri—-®BLY Y g OZESEMEP

FEBIZ. DIAMA A~y FF52F WUF TSR K EW0WH, ) ODVY—X e hSRAKNTHBTa—3yL -
NAA—=IVR R Ty RepLry— Lo vay LT IR T770 K] L0nd, ) 2=
532N—Y GREIE : RO —) OIRMOMBEE,. T7hbb, 20164 1 A31 HETEOMBUIRIEE I F #72 5 TNC
F AT LIoRfHEEICRI 2 EiEFEHES, SRFEIVRB T IMEELHHEER LMy vy a - 7u—it
B b CNCEERSH THOEHB L O OMOBHERN O 2R 2 ER L,

B ERICBE 2 RO EE
SRtthid, EERM B R L U 7 EEOMERIS LN IER FR, R b NS AR IEH 3B XL S HE
IRIERRR DI BEHOER O T2 DICHETH 5 LR E A D HWrd 2 NEHHNICE T 2 Bt 2 B> T\ 5%,

BEAENDEME

AEBDOEMEIT, REDOERICHEKSE, AMFERIIH T 28R EZRNATLLICH D, FRE BT, EERERE
WEICHENL U CRE A 2 980 L7e, MR, FAE A, BB 2T 5 & & bis, MBFEICERRERIRN
RVINE DN ONWT ORI RRFEZ GO 72DIT, BEEZFE LERT 52 L 2ERLTWD,

BAiE, MBEE LOSHEL LU TANEICOWTEATELA AFT 2 Fh0OFEiE & ATV D, BIRSNIZFHh
I, REFTRBIC L 2MBEROEERER/F RO Y 27 iz ZLHEAEANOHWIC LD, Zhbo U X7 3
ZATOICHT D BEE N, FEEMIC LD MHEEOERE L O IE 2 F2RIZBIE Y 2 NS SV TRET %
D, ZHUTRBLUCH S L CHEUIREREFHREZRET 2720 TH Y . FEERDOWNERHHI OFNEIC OV TOE R EFKY]
T5ZENEMTIERY, EEEEIT, REFVPEMA LS HEOZ 4B IORERIC L 525 LORBEY 06
HYEORHE b &0, BEE L TOMBEROZRZMEST 22 L bEATHD,

FLEBIF, RRELBAT LB, AELOBEEBREHOIZOOEMEEED DI+ o'y Th D &
BrLCu\b,

=)

FLE I, AU EEN, ERRMB WS R CHEIL L C, 201545 1 ASIHBED Y T A « 77 2 FOMEBURRE, 72
LNCHEIBICHRT LESFHEE LB A2MBRERB L O vy v o « 7 —2 3T _XRCOEER IOV THEEICER
LTWDHDERD D,

TITA ARG F—H—NT AT —/X— A

TA < R
20154 5 H22H



pwc

Independent Auditor’s Report

To the Trustee of Global High Yield Bond Fund Currency Selection,
a series trust of DIAM Cayman Trust

We have andited the accompanying financial statements of Global High Yield Bond Fund Currency
Selection (the “Class Fund”), a series trust of DIAM Cayman Trust (the "Trust"™) on pages 2 - 32, which
eomprise the statement of finaneial position as at January g1, 2015 and the statements of comprehensive
income, changes in net assets atiributable to Unitholders and cash flows for the year then ended, and
notes, comprising a summary of significant accounting policies and other explanatory information.

Trustee’s responsibility for the financial statements

The Trustee is responsible for the preparation and fair presentation of these financial statements in
accordance with International Financial Reporting Standards, and for such internal control as
management determines is necessary to enable the preparation of financial statements that are free from
material misstatement, whether due to fraud or error.

Auditor’s responsibility

Qur responsibility is to express an opinion on these financial statements based on our andit. We conducted
our audit in accordance with International Standards on Auditing. Those standards require that we comply
with ethical requirements and plan and perform the audit to obtain reasonable assurance about whether
the financial statements are free from material misstatement.

An andit involves performing procedures to obtain audit evidence about the amounts and disclosures in
the financial statements. The procedures selected depend on the auditor’s judgment, including the
assessment of the risks of material misstatement of the financial statements, whether due to fraud or error.
In making thoge risk assessments, the auditor considers internal control relevant to the entity’s
preparation and fair presentation of the financial statements in order to design audit procedures that are
appropriate in the circumstances, but not for the purpose of expressing an opinion on the effectiveness of
the entity’s internal control. An audit alse includes evaluating the appropriateness of accounting policies
used and the reasonableness of acecounting estimates made by management, as well as evaluating the
overall presentation of the financial statements.

We believe that the audit evidence we have obtained is sufficient and appropriate to provide a basis for cur
audit opinion.

Opinion
In our opinion the financial statements present fairly, in all material respects, the financial position of the

Class Fund as at January 31, 2015, and its financial performance and its cash flows for the year then ended
in accordance with International Financial Reporting Standards.

ﬂM‘LfLNS&Cmes

May 22, 2015

PricewaterhouseCoopers , 5% Floor Strathvale House, P.0O, Box 258, Grand Cayman, KY1- 1104, Cayman Islands
T: +1 (345) 949 7000, F: +1 (345) 949 7352, www.pwc.com/ky
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e #4H BN R AIEfH{E X E R
XEL XKEL (%)
Bk
70,700 T-MOBILE USA (CONV) 5.50% 12/15/2017 3,542,070 4,063, 836 0.69%
3, 542, 070 4, 063, 836 0. 69%
&
5,397,000 ADRIA BIDCO BV 7.875% 11/15/20 7,144, 315 6, 555, 525 1.12%
15,337,000 ADS TACTICAL 11.00% 04/01/18 144A 15, 411, 769 14, 818, 625 2.53%
4,330,000 AHERN RENTALS 9.500% 06/15/18 144A 4, 475, 525 4, 463, 654 0. 76%
1,730,000 ALBERTSONS HDGS 7.75% 10/15/22 144A 1,760, 426 1, 806, 528 0.31%
4,084,000 ALMIRALL SA 4.625% 04/01/21 5, 398, 042 4, 899, 508 0.84%
5,414,000 ALTICE 7.25% 05/15/22 7,732,130 6, 390, 379 1. 09%
3,113,000 AMERISTAR CASIN 7.500% 04/15/21 3,119, 147 3, 260, 774 0. 56%
1,953,000 ARDAGH PKG FIN 4.250% 01/15/22 2, 651, 393 2,203, 961 0.38%
3,745,000 ARDAGH PKG FIN 9.25% 10/15/20 4, 955, 122 4, 522, 069 0.77%
2,252,000 AV HOMES INC 8.500% 07/01/19 144A 2, 252, 000 2, 186, 832 0.37%
962,000 BAGGOT SECURITI 10.240% PERP 1, 366, 022 1, 145, 326 0.20%
5,600,000 BANCO BILBAO VIZCAYA 7.00% 02/19/2019 7,790, 585 6, 534, 201 1. 12%
5,600,000 BANKIA FXtoVA 05/22/24 7,672,875 6, 258, 047 1.07%
3,326,000 BELDEN INC 5.500% 04/15/23 144A 4,314,615 3, 955, 136 0.68%
10, 547,000 BLACKBOARD INC 7.750% 11/15/19 144A 10, 655, 424 10, 444, 662 1.78%
4,596,000 BLOCK COMMUNICA 7.250% 02/01/20 144A 4, 596, 000 4,676, 770 0.80%
2,845,000 BOARDRIDERS 8.875% 12/15/17 3, 862, 622 2, 986, 163 0.51%
3,774,000 C&S GROUP 5.375% 07/15/22 144A 3, 774, 000 3, 782, 280 0.65%
2,166,000 CAESARS ENT RES 11.000% 10/01/21 144 2, 099, 695 1, 968, 430 0.34%
4,082,000 CAESARS GROW PR 9.375% 05/01/22 144A 4, 082, 000 3,514, 043 0.60%
2,600, 000 CAIXABANK FXtoVA 11/14/23 3, 570, 087 3, 181, 817 0. 54%
5,192,000 CARDTRONICS INC 5.125 08/01/22 144A 5,192, 000 5,139, 109 0.88%
1,348,000 CARLSON WAGONLI 7.500% 06/15/19 1, 802, 562 1,628, 616 0.28%
2,141,000 CCM MERGER INC 9.125% 05/01/19 144A 2, 141, 000 2,323, 730 0. 40%
951,000 CCO HOLDINGS LL 5.750% 01/15/24 978, 966 972, 719 0.17%
3,813,000 CENTURY COMMUNI 6.875% 05/15/22 144A 3, 838, 999 3, 810, 727 0.65%
3,009, 000 CEVA GROUP PLC 4.000% 05/01/18 144A 2, 845, 081 2, 606, 892 0. 45%
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154,000 CEVA GROUP PLC 9.000% 09/01/21 144A 154, 000 136, 797 0. 02%
1,068,000 CHESAPEAKE ENRG 5.750% 03/15/23 1, 068, 000 1,121,915 0.19%
9,602,000 CHESAPEAKE ENRG 6.13% 02/15/21 10, 148, 424 10, 266, 727 1.75%
2,969, 000 CHRYSLER GP/CG 8.250% 06/15/21 3, 218, 069 3, 318, 567 0.57%
3,739,000 CIT GROUP INC 5.500% 02/15/19 144A 4,015, 297 3,972,071 0. 68%
2,010,000 CMA CGM 8.750% 12/15/18 2,712, 441 2, 432, 804 0. 42%
6,791,000 COMMSCOPE HLDNG 6. 625 06/01/20 144A 6, 884, 893 6, 895, 989 1.18%
3,869,000 CONVATEC FIN 8.25% 01/15/19 144A 3, 830, 310 3,911,617 0.67%

755,000 CONVATEC HEALTH 10.875% 12/15/18 1,011,927 902, 338 0.15%

946,000 CRESTWOOD MIDST 6.000% 12/15/20 977, 097 925, 862 0.16%
4,044,000 CROWN MEDIA HL 10.500% 07/15/19 4, 085, 046 4,407, 418 0.75%
4,373,000 CRSTWD PART/FIN 6.125% 03/01/22 4,601, 634 4,304, 676 0. 74%
2,465,000 DANA HOLDING 5.375% 09/15/21 2,571, 544 2,548, 613 0. 44%
5,113,000 DISH DBS CORP 5.875% 11/15/24 144A 5, 149, 197 5, 253, 608 0.90%
6,234,000 DRESSER-RAND 6.50% 05/01/21 6, 284, 371 6, 687, 866 1.14%
5,234,000 EILEME 2 AB 11.750% 01/31/20 7,521,919 6, 755, 638 1.15%
1,590,000 ELETSON HOLDING 9.625% 01/15/22 144A 1,568, 010 1, 556, 270 0.27%
5,843,000 ENDEAVOR ENERGY 7.000% 08/15/21 144A 6, 126, 080 5, 206, 616 0. 89%
2,170,000 ENDO FINANCE LL 6.000% 02/01/25 144A 2, 170, 000 2, 236, 947 0. 38%

543,000 ENDO FINANCE LL 7.000% 07/15/19 144A 570, 602 570, 823 0.10%
1,219,000 ENDO FINANCE LL 7.000% 12/15/20 144A 1, 293, 452 1,285, 273 0.22%
6,720,000 ENTERCOM RADIO 10.500% 12/01/19 6,923, 382 7, 358, 837 1. 26%
7,961,000 FAGE DAIRY INDU 9.875% 02/01/20 144A 8, 481, 439 8, 330, 820 1. 42%
1,330,000 FERRELLGAS 8.63% 06/15/20 1, 316, 700 1, 360, 162 0.23%
5,761,000 FLORIDA EAST CO 6.750% 05/01/19 144A 5, 761, 000 5,716, 767 0. 98%
5,139,000 FLORIDA EAST CO 9.750% 05/01/20 144A 5, 139, 000 5,051, 241 0. 86%
3,458,000 FORESTAR USA 8.500% 06/01/22 144A 3, 556, 533 3, 342, 403 0.57%
1,294,000 FRESENIUS MED 5.625% 07/31/19 144A 1, 363, 030 1,414, 276 0. 24%
2,930,000 FRESENIUS MED 5.875% 01/31/22 144A 3,096, 131 3, 297, 062 0. 56%
3,782,000 FRONTIER COMM 6.250% 09/15/21 3, 858, 776 3,915, 754 0.67%
1,343,000 FRONTIER COMM 6.875% 01/15/25 1, 343, 000 1, 367, 483 0.23%
1,527,000 GANNETT CO 5.5 09/15/24 144A 1,512,310 1, 566, 830 0.27%
3,795,000 GHD BONDCO PLC 7.00 04/15/20 6,413,417 5,129, 739 0. 88%
2,967,000 GOVERNOR & CO OF THE 4.25% 06/11/2024 3, 845, 701 3,412, 439 0.58%
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1,194,000 GREEKTOWN HLDGS 8.875% 03/15/19 144A 1, 194, 000 1,211,176 0.21%
2,851,000 GREIF INC 7.750% 08/01/19 3,223, 746 3, 251, 280 0. 56%
1,464,000 GREYSTAR REAL E 8.250% 12/01/22 144A 1, 464, 000 1, 506, 951 0. 26%

619,000 HALCON RESOURCE 9.750% 07/15/20 663, 734 415, 520 0.07%
3,808,000 HIL PART LP/COR 5.500% 05/15/22 144A 3, 858, 507 3, 986, 310 0. 68%
2,702,000 HOLLY ENERGY PA 6.500% 03/01/20 2,799, 557 2,642, 978 0. 45%
7,041,000 HOWARD HUGHES C 6.875% 10/01/21 144A 7, 058, 347 7,419, 024 1.27%
2,800,000 HSBC HOLDINGS PLC 5.25% 09/16/2022 3, 630, 270 3, 245, 905 0.55%
3,731,000 THEART COMMUNIC 9.000% 09/15/22 3, 746, 839 3,672,039 0.63%
3,920,000 THS INC 5.000% 11/01/22 144A 3, 920, 000 3,999, 431 0. 68%
3,624,000 INFOR US INC 10.000% 04/01/19 4, 855, 425 4, 452, 848 0. 76%
1,319,000 JBS USA LLC/JBS 5.875% 07/15/24 144A 1, 344, 532 1,289,978 0.22%
2,908,000 JBS USA LLC/JBS 8.250% 02/01/20 144A 3,031, 286 3, 094, 531 0.53%
1,334,000 JOHNSTON PRESS 8.625% 06/01/19 2,117, 366 1, 890, 836 0.32%
6,780,000 KENNEDY-WILSON 5.875% 04/01/24 6, 733, 512 6, 867, 821 1.17%
1,237,000 KODIAK OIL 8.125% 12/01/19 1, 237, 000 1, 255, 352 0.21%

608,000 LANDRY’S HOLD I 10.250% 01/01/18 144 627, 982 628, 047 0.11%
8,863,000 LANDRY'S INC 9.375% 05/01/20 144A 9, 165, 086 9, 593, 152 1. 64%
1,959,000 LLOYDS BANKING GROUP 7.00% 06/27/2019 2,991, 846 2, 940, 751 0.50%
2,270,000 MARKWEST ENERGY 4.500% 07/15/23 2,319, 791 2,271, 423 0.39%

758,000 MATALAN 8.875% 06/01/20 1,275,714 1,083,078 0.18%
3,406,000 MATALAN FINANCE PLC 6.875% 06/01/2019 5,337, 484 5, 021, 500 0. 86%
3,613,000 MERITAGE HOMES 7.000% 04/01/22 3, 654, 451 3,847,173 0. 66%
1,720,000 MERITAGE HOMES 7.150% 04/15/20 1,817,016 1, 855, 061 0.32%
2,406, 000 MGM RESORTS 6.000% 03/15/23 2, 406, 000 2, 448, 630 0. 42%
1,640,000 MGM RESORTS 6.625% 12/15/21 1,787, 031 1,737,893 0.30%
6,339,000 MGM RESORTS 6.750% 10/01/20 6, 709, 440 6, 727, 803 1.15%
3,907,000 MICRON TECH 5.250% 08/01/23 144A 3,907, 000 3,909, 461 0.67%
6,363,000 MOHEGAN GAMING 9.750% 09/01/21 6, 363, 000 6, 528, 145 1.11%
3,000,000 MPG HOLDCO I IN 7.375% 10/15/22 144A 3, 131, 592 3,155,514 0.54%
1,077,000 NAVISTAR INTL 8.250% 11/01/21 1,113, 756 1,063, 578 0.18%
4,057,000 NH HOTELES SA 6.875% 11/15/19 5,581, 777 5,023, 109 0. 86%
2,493,000 NUMERICABLE 5.375% 05/15/22 3, 545, 200 2,972, 614 0.51%
2,980,000 NUVERRA ENVIRONMENTA 9.875% 04/15/18 3,092, 322 1,462, 417 0. 25%



HE $4A {E AR A EAfE *HE E LR
X EL X FL (%)
#HE E&S)

3,762,000 OASIS PETROLEUM 6.500% 11/01/21 3, 810, 420 3, 466, 423 0. 59%
4,902,000 OASIS PETROLEUM 6.875% 03/15/22 4,902, 000 4,579, 061 0. 78%
2,905,000 PARIS LAS VEGAS 8.000% 10/01/20 144A 2, 905, 000 2, 885, 615 0. 49%
4,307,000 PARSLEY ENERGY 7.500% 02/15/22 144A 4, 398, 050 4,282, 334 0.73%
1,191,000 PBF HOLDING CO 8.250% 02/15/20 1,272, 310 1, 224, 889 0.21%
1,507,000 PERMIAN HOLDING 10.500% 01/15/18 144 1, 507, 000 1,022, 263 0.17%

960, 000 PEUGEOT 6.500% 01/18/19 1,323, 615 1, 265, 876 0.22%
1,100,000 PEUGEOT 7.375% 03/06/18 1,522, 535 1,441, 129 0. 25%
2,265,000 PHYSIO-CONTROL INTL 9.875% 01/15/19 144A 2,274, 328 2, 425, 810 0. 41%
3,809,000 PLAY FIN 2 SA 5.250% 02/01/19 5, 238, 868 4,524, 125 0.77%
3,893,000 PLAY TOPCO 7.75% 02/28/20 5, 064, 999 4, 563, 709 0. 78%
4,462,000 PLAYA RESORTS 8.000% 08/15/20 144A 4, 535, 190 4, 465, 498 0. 76%
3,936,000 QEP RESOURCES 5.250% 05/01/23 3,927, 486 3, 759, 156 0. 64%
3,899,000 QEP RESOURCES 5.375% 10/01/22 3,932, 046 3,771, 686 0. 64%
4,030,000 QUIKSILVER / QS 10.000% 08/01/20 4,046, 173 3,071, 827 0.52%
3,546,000 QUIKSILVER / QS 7.875% 08/01/18 144A 3, 650, 362 3, 229, 849 0.55%
2,829,000 RESOLUTE FOREST 5.875% 05/15/23 2, 802, 464 2,719, 192 0. 46%
1,732,000 RICE ENERGY INC 6.250% 05/01/22 1, 732, 000 1,671, 380 0.29%
6,199,000 ROC FINANCE LLC 12.125% 09/01/18 144 6, 456, 724 6, 456, 587 1.10%
6,470,000 SABINE PASS LIQ 5.625% 02/01/21 6, 548, 445 6, 528, 036 1.11%
1,623,000 SALIX PHARMACEU 6.000% 01/15/21 144A 1, 634, 458 1,730, 112 0.30%
2,451,000 SANDRIDGE ENERG 7.500% 03/15/21 2, 528, 983 1, 690, 999 0.29%
1,928,000 SANDRIDGE ENERG 8.125% 10/15/22 1, 928, 000 1, 316, 325 0. 22%
3,096, 000 SCHAEFFLER HOLD 6.875% 08/15/18 4,101, 264 3,678,136 0.63%
3,041,000 SCHAEFFLER HOLD PIK 5.75% 11/15/21 3, 855, 762 3, 690, 352 0.63%
6,303,000 SIMMONS FOODS 7.875% 10/01/21 144A 6, 376, 243 6,201, 774 1.06%
1,688,000 SMITHFIELD FOOD 6.625% 08/15/22 1,779, 998 1, 805, 481 0.31%

988,000 SPRINT CAP CORP 6.900% 05/01/19 1, 059, 609 1,012, 596 0.17%

797,000 SPRINT CORP 7.875% 09/15/23 797, 000 820, 964 0. 14%
1,246,000 SPRINT NEXTEL 7.000% 08/15/20 1, 352, 827 1, 269, 108 0. 22%
2,742,000 STATION CASINOS 7.500% 03/01/21 2,771, 161 2,900, 932 0.50%
3,213,000 SUMMIT MATERIAL 10.500% 01/31/20 3, 468, 895 3, 566, 790 0.61%
1,624,000 SUN MERGER SUB 5.875% 08/01/21 144A 1, 624, 000 1, 670, 162 0.29%
13,668,000 SUPERVALU 6.750% 06/01/21 13, 445, 480 13,923, 674 2.38%
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2,196,000 SUPERVALU 7.750% 11/15/22 2, 196, 000 2,293, 234 0. 39%
2,300,000 TELEFONICA EURO 5.875 PERPETUAL 2,921, 856 2, 940, 265 0.50%
4,358,000 TES FINANCE PLC 6.750% 07/15/20 7, 399, 656 6, 332, 559 1.08%
6,157,000 T-MOBILE USA IN 6.000% 03/01/23 6, 180, 172 6, 355, 914 1.09%
1,921,000 T-MOBILE USA IN 6.375% 03/01/25 1,935,017 1,984, 739 0. 34%
4,471,000 TOWNSQUARE RADI 9.000% 04/01/19 144A 4, 461, 509 4, 810, 957 0.82%
2,708,000 TRANSUNION HOLD 9. 625 06/15/18 2, 744, 712 2,733, 339 0. 47%
2,672,000 UNITYMEDIA 4.000% 01/15/25 3, 304, 664 3, 129, 966 0.53%
5,000, 000 UNITYMEDIA KABE 9.500% 03/15/21 7, 483, 544 6, 318, 472 1.08%
5,496,000 UPC HOLDING BV 8.375% 08/15/20 8,051, 928 6,723, 534 1.15%
645,000 VIRGIN MEDIA FI 4.500% 01/15/25 759, 939 749, 719 0.13%
3,218,000 VPI ESCROW CORP 6.375% 10/15/20 144A 3, 345, 949 3, 406, 417 0.58%
1,532,000 WCI COMMUNITIES 6.875% 08/15/21 1,567, 704 1,541, 757 0. 26%
5,453,000 WILLIAM LYON IN 5.750% 04/15/19 5, 496, 534 5,492, 681 0.94%
5,267,000 WOK ACQUISITION 10.250% 06/30/20 144 5, 552, 979 5, 282, 074 0.90%
5,845,000 XPO LOGISTICS 7.875% 09/01/19 144A 6, 057, 508 6,106, 371 1.03%
1,635,000 ZIGGO BOND FIN 4.625% 01/15/25 1,939, 311 1, 879, 692 0.31%
3,268,000 ZIGGO SECURED F 3.750% 01/15/25 3,792, 312 3, 697, 157 0.63%
HESE 563, 524, 732 538, 880, 797 92. 04%
E—HS—UHERMS
3,075,866 CAS 2014-C04 1M2 FLOAT 11/25/2024 3,075, 866 3, 148, 632 0.54%
2,960, 128 CSMC 2007-C5 A1AM 5.87% 08/15/17 2,963, 231 3, 088, 362 0.53%
2,887,092 JPMCC 2013-JWMZ FLOAT 4/15/2018 2,911, 835 2, 888, 535 0. 49%
4,506,350 LONDON AND REGIONAL FLOATER 10/15/2018 7,391, 276 6, 878, 069 1.17%
E—H—UHERHHEE 16, 342, 208 16, 003, 598 2.73%
REMRER 583, 409, 010 558, 948, 231 95. 46%
ZTOMDOEE 26, 593, 074 4.54%
fHEE 585, 541, 305 100. 00%
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