EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

27
30 11 28 27

2017-03

03-5405-0784

1/89



(

)

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

https://www.toushin.or.jp/

2/89



EDINETOOOO
o o o o o o {015y
oopoodooodooodooodd

12

https://www.toushin.or.jp/

3/89



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

o S.1.C.A.V.
1X0 (Cap MDist)
3.5
3.5

([ ]

1988
° 1869 150

11 27
2017 21 2021 21
2021 23 10,500
2025 22
2021 23 11,000 2021

22 10,500

4/89



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

e 2021 24 2021 21
[ ]
[ ]
[ ]
2017 21 2021 21
(F3) HLSES 23RS = BHE0 + ELHES (0+3) S lamed
=
}W{M}
i
»
BihGEEE SOREEN S N85 0MNE (A A=)
A HERE D
1,000 T AT mimm
10,500 P I* —e'a)
10,000 @
f\jN/\/\ )
BEH WATESATE  SNRAFED ER#RATED
(201738218 (20214£8A238) (2021££98218) (20256 9F 228)
ORILRYEEE OREERUFED ORAERWEEO @01FI[228L  E021F95228L
TIL.BLSEEEE BLIESFSCE BLOEEESC0E HBORLSIESEEE BORLIEGRES
CERBWMYFEMAK  WEWEA10,500ML  WEW|HI10500@F% CESERFESLX CERERSES@MK
HTHD11,000ME  L11,000ALTFOR  ROEBS. 205698  BTHH105000E  ETH310,500M0%
HALSS, BP0 &.2021998218 228 TIAEMO  BALES ERHK  EALVNRES,
EEMAICETLE  ICREL2T, METERELZT, REMACESL. 202559822818
ImELET, HImELET, WLET.

5/89



(

(

)

)

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

' 1R RIRELES Lo+ IV
FFILRT A e RS
T—JbFT = HudZ« TresX
SICAV. =k T2« i -
H va—|f-Fal—sa-
g |Nas ST
H o ForE = i
=X ——y HEEEHN £5 2103 1 7— Z(Cap MDIst)
L ¥485 77>/ 1€2017-03
2 (BE~AvIHY)
ot T
E REEE EFE R ERIE
— Fryia-TRIAU
TH=TF0E
S
500
2017 21
2017 21
2019
LIFE
FEcAHHEEEEE 7 7 o F 201703 (&BE~ o i)
FEEowt s e
=HitEDsFrtzat w2354 =Hit X iastiRTiE et
> <BIEESE e A% 251
Jrof DR ERLE. BnEa. EE | N . iy Ho RS EEITHS
LSRR T, SEFIHEISEEE S B DR IERTBE (102 7

8- IRsE CRET AN

— et o el e N s 3
Ik O OIEL | . BES ‘—I\ fuogs o
DS . URES S7ED d B A0 m 2 T =HE &
HAEDE . B E LIRS DXL — (i)

FEALIA.

BiT #aOfs8ilas

6/89



EDINETOOOO
o o o o o o {015y
ooooodooodooooooodd

20 2019
1985 15
1987 20
1987 10
1999

1999

2000 27
2002 12
2013

2019

2019

16,977,897 50.1

7,946,406 23.5

5,080,509 15.0

3,528,000 10.4
35

337,248 1.0

Goldman Sachs Funds S.1.C.A.V. Goldman Sachs Short Duration Opportunistic Corporate Bond
Portfolio Class IX0 Shares (Cap MDist)
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2019
2017-03
)
2019
1,781,008 0.13%
1,327,138,285 97.23%
35,966,658 2.64%
1,364,885,951 100.00%
)
2019
() () (%)
() ()
Goldman Sachs Funds
S.1.C.A.V. Goldman Sachs
1|Short Duration Opportunistic 160,253 8,243 8,281 97.23%
Corporate Bond Portfolio
Class IX0 Shares (Cap MDist)
1,321,089,671 1,327,138,285
2 1,751,754 1.0167 1.0167 0.13%
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| 1,781,183 1,781,008
97.23%
0.13%
97.36%
2019
2019
)
2017 21 1,783 1.0000
2017 29 2,055 2,056 1.0081 1.0086
2017 11 27 1,899 1,907 1.0111 1.0151
2018 28 1,714 1,715 0.9962 0.9967
2018 1,628 0.9986
2018 1,594 1.0019
2018 1,585 1.0029
2018 1,538 1.0047
2018 10 1,484 0.9838
2018 11 27 1,457 1,458 0.9680 0.9685
2018 11 1,459 0.9695
2018 12 1,391 0.9438
2019 1,418 0.9700
2019 1,425 0.9834
2019 1,389 0.9826
2019 1,391 0.9943
2019 97 1,372 1,372 0.9842 0.9847
2019 1,369 0.9830
2019 1,364 0.9927
2017 21 2017 29 0.0005
2017 30 2017 11 27 0.0040
2017 11 28 2018 28 0.0005
2018 29 2018 11 27 0.0005
2018 11 28 2019 27 0.0005
2017 21 2017 29 0.9%
2017 30 2017 11 27 0.7%
2017 11 28 2018 28 1.4%
2018 29 2018 11 27 2.8%
2018 11 28 2019 27 1.7%
+ x 100
(2
2017 21 2017 29 2,041,127,145 2,200,000
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2017 30 2017 11 27 97,128 159,876,186
2017 11 28 2018 28 699,082 158,296,094
2018 29 2018 11 27 97,949 215,698,406
2018 11 28 2019 27 82,547 111,845,326
()
2019
60,202,380 1.59%
1,406,390,820 37.21%
801,771,300 21.21%
1,511,550,304 39.99%%
3,779,914,804 100.00%
)
2019
() () (%)
) )
1|2 418,000,000 100.96 100.05 1.4000| 11.06%
422,030,456 418,234,498 2019/07/12
2|85 320,000,000 101.44 100.13 1.4000 8.48%
324,627,200 320,435,840| 2019/07/31
3|100 157,000,000 101.27 101.03 1.4000 4.20%
159,004,890 158,617,571 2020/02/28
4193 147,000,000 100.91 100.62 1.4000 3.91%
148,339,170 147,920,661 2019/11/29
5|20 110,000,000 101.44 100.12 1.4000 2.91%
111,589,500 110,138,930] 2019/07/29
610 100,000,000 101.33 101.02 1.3000 2.67%
101,338,000 101,022,200 2020/03/13
7169 100,000,000 100.91 100.52 1.7000 2.66%
100,912,000 100,526,700] 2019/10/25
8295 100,000,000 100.94 100.32 1.4340 2.65%
100,942,000 100,327,500] 2019/09/25
9|22 100,000,000 100.38 100.22 0.5610 2.65%
100,382,000 100,229,000 2019/12/20
10144 100,000,000 100.69 100.19 2.0500 2.65%
100,690,000 100,194,900 2019/08/02
1112 100,000,000 101.65 100.14 1.7050 2.65%
101,653,000 100,145,900 2019/07/30
1219 100,000,000 100.41 100.12 0.4400 2.65%
100,419,000 100,120,100] 2019/11/05
13|164 100,000,000 101.05 100.11 1.1460 2.65%
101,058,000 100,117,600 2019/08/07
141110 100,000,000 100.35 100.10 0.5710 2.65%
100,353,000 100,109,600] 2019/09/13
15|10 90,000,000 100.03 100.02 0.3850 2.38%
90,033,300 90,026,280| 2019/07/24
16|167 60,000,000 100.96 100.33 1.5200 1.59%
60,581,400 60,202,380] 2019/09/20
17|56 60,000,000 100.00 99.99 0.0010 1.59%
60,003,600 59,994,840| 2019/09/20
37.21%
21.21%
1.59%
60.01%
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30 11 27 27
4,311,677 4,159,339
46,381,723 46,638,098
1,430,875,462 1,308,536,724
1,781,708 1,781,183
323,057 775,796
7,212,120 25,168,589
1,490,885, 747 1,387,059,729
1,490,885,747 1,387,059,729
10,239,064 160,649
7,323,643
752,975 697,093
956,800
213,415 189,061
14,511,899 12,856,078
81,413 71,758
33,122,409 14,931,439
33,122,409 14,931,439
1,505,950,618 1,394,187,839
48,187,280 22,059,549
160,641,295 196,560,297
1,457,763,338 1,372,128,290
1,457,763,338 1,372,128,290
1,490,885,747 1,387,059,729

30/89



EDINETOOOO
0000000 OO000DO000D0O00Oo(eosss?)
Ooooooooooooooooooad

30 29 30 11 28

30 11 27 27
69,918,078 63,307,957
129 49
76,005,800 5,503,494
20,163,758 20,420,861
26,251,351 37,383,651
15,318 16,715
213,415 189,061
14,511,899 12,856,078
82,217 84,487
14,822,849 13,146,341
41,074,200 24,237,310
41,074,200 24,237,310
41,074,200 24,237,310
627,817 988,658
6,552,970 48,187,280
821,055 3,578,814
821,055 3,578,814
373 2,642
373 2,642
752,975 697,093
48,187,280 22,059,549
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30 11 28
27
@
@
60 61
30 11 27 27
1,721,551,075 1,505,950,618
97,949 82,547
215,698,406 111,845,326
1,505,950,618 1,394,187,839
48,187,280 22,059,549
30 29 30 11 28
30 11 27 27
30 11 27 27
161,422,090 1,071.89 197,291,296 1,415.10
752,975 5 697,003 5
52,746,103 48,546,103
0 0
27,820 33,906
108,648,167 148,711,287
161,422,090 197,291,296
(1,071.89 ) (1,415.10 )
752,975 697,093
G G
30 11 28
27
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30 11 27

351

73,310,242

73,310,593

27

525

5,738,510

5,739,035

30 11 27
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61,182,553 61,505,610 323,057
1,491,025,018 1,501,264,082 10,239,064
1,562,769,692 9,916,007
27
26,817,649 26,657,000 160,649
1,340,452,746 1,339,676,950 775,796
1,366,333,950 615,147
30 11 28 27
30 11 27 27
0.9680 0.9842
10,000 9,680 10,000 9,842
1,751,754 1,781,183
1,751,754 1,781,183
Goldman Sachs Funds
S.1.C.A.V. Goldman Sachs
Short Duration Opportunistic 156,251.400 11,950,107.070
Corporate Bond Portfolio
Class IX0 Shares (Cap MDist)
11,950,107.070
156,251.400 1,308,536,724
1,310,317,907
1,308,536,724
)
)
95.36 99.86
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()

30 11 27 27
920,834,258 1,344,732,630
300,689,900 60,286,740

1,793,842,930 1,743,163,475
803,428,400 1,102,789,100
6,964,486 8,030,449
949,062 1,677,645
3,826,709,036 4,260,680,039
3,826,709,036 4,260,680,039
5,209,414 6,899,165
13,407
5,222,821 6,899,165
5,222,821 6,899,165
3,757,365,121 4,183,685,839
64,121,094 70,095,035
3,821,486,215 4,253,780,874
3,821,486,215 4,253,780,874
3,826,709,036 4,260,680,039
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30 11 28
27
30 11 27 27

3,988,495,580 3,757,365,121
2,503,345,710 1,989,329,684
2,734,476,169 1,563,008,966
G-REIT 67,799,031 76,207,808
269,434,426 265,477,612
87,013,480 98,903,598
42,363,551 62,990,997
24,699,645 25,096,613
113,727,660 132,571,040
84,661,770 67,162,717
50,884,158 58,143,188
151,959,781 166,218,067
36,486,970 37,656,510
987,230,302 935,312,954
587,355,756 953,139,544
63,124,757 51,786,863
220,327,870 180,993,265
10,294,833 9,114,504
346,808,540 297,235,772
8,652,447 7,182,732
99,718,255 69,864,710
234,706,302 352,099,781
57,579,227 136,306,843
3,059,294 3,170,477
1,838,022 1,544,308
1,697,197 787,730
1,759,293 633,588
BRICs 913,496 777,374
5,874,210 4,316,310
2015-12 245,556 245,556
2015-12 245,556 245,556
38,101,914 38,100,822
25,209,906 24,862,491
1,770,273 1,736,346
4,831,939 996,733
270,889 270,889
18,658,181 18,658,181
679,887 679,887
9,783 9,783
4,007,475 4,007,475
49,237 49,237
393,895 393,895
147,711 147,711
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49,237 49,237

598,533 598,533

827,757 827,757

5,057,375 1,985,525

1,057,457 1,057,457

12,541,581 12,541,581

4,566,053 4,566,053

14,309 14,309

12,837 12,837

66,417,109 66,417,109

196,696 196,696

196,696 196,696

196,696 196,696

428,129 413,811

4,082,464 3,375,374

984 984
98,290
2015-06 98,242
2015-06 98,242
98,242

2015-10 149,304 149,304

2015-10 215,194 215,194

2017-03 1,751,754 1,751,754

1,451,601 1,451,601

2,567,864 2,567,864

3,757,365,121 4,183,685,839

3,757,365,121 4,183,685,839

30 11 28
27

27
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@
@
30 11 27
1,334,400
4,880,436
2,684,000
8,898,836
30 26 30 11 27
27
294,660
11,719,141
5,105,700
17,119,501
30 26 27
30 11 27
27
30 11 28 27
30 11 27 27
1.0171 1.0168
10,000 10,171 10,000 10,168
167 60,000,000 60,286,740
7 120,000,000 120,000,000
80 105,000,000 105,017,955
82 200,000,000 200,274,200
85 320,000,000 320,856,000
93 147,000,000 148,096,326
100 157,000,000 158,753,376
2 418,000,000 418,784,168
10 100,000,000 101,098,200
56 60,000,000 60,000,000
20 110,000,000 110,283,250
9 - 100,000,000 100,136,300
2 100,000,000 100,135,500
69 100,000,000 100,035,500
10 100,000,000 100,017,800
2 100,000,000 100,277,100
22 100,000,000 100,273,200
164 100,000,000 100,220,900
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110 100,000,000 100,165,700
69 100,000,000 100,685,800
44 100,000,000 100,382,700
295 100,000,000 100,458,600
22 2,897,000,000 2,906,239,315

Goldman Sachs Funds S.1.C.A.V. Goldman Sachs Short Duration Opportunistic Corporate Bond
Portfolio Class IX0 Shares (Cap MDist)

2018 11 30

Goldman Sachs Short Duration Opportunistic
Corporate Bond Portfolio 2018 11 30

2018 11 30
usb

( ) 197,566,309
2,865
239,725
2,862,305
704,125
1,356,903
84,298

4
2,502,245
8,182

535

205,327,496

113,237
167,234
1,965,301
485,114
16,276
128,565
8,527
5,094
1,332
24,346
12,134
28,519

39/89



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

3,252
483
8,621
799
8,020
59,614
6,009
29,123
16,168

3,087,768

202,239,728

2018 11 30
usD

43
10,679,327
176,506

10,855,876

1,742
26,306
1,538,792
55,286
103,047
18,384
59,824
78,645
29,202
49,108
1,366
11,925
12,327
6,858
44,458
24,211
32,018
44,928

2,138,427

57,581
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2,080,846
4,077
8,770,953
2018 11 30
| BART, e g aEg™ Em 5D WEEEEw (%)
SRRBNT AT R LTy BSOS
HES -1716%
MEa—&
700,000 Weatherford international Lid. uso B250% 15062023 458,500 0z
Ar TS
2245000 Trarssocean, Inc usD 5.800% LT [ 2,001 870 103
aSy—
2,241,000 Tewa Phamaceutical Finance Co. BY usD 2950% 18122002 2,003,442 09
FTFA
582000 Alice France S0, 1448 usD TATE% DS2006 557,265 028
Ao TR
TH5.000 ANcs Finantng 5 A 14482 usp BE25% 15022023 778,106 038
Y2
1,169,000 Ensco Pic usD 5200% 150372025 885,518 044
1,580,000 Inmarsal Finance Pic. 1448 usp LET5% 15052022 1,542,300 e
2,808,000 Jagus Land Rover Aulomolive Pic. 144441 usp 4 500% M7 2,108,510 104
4,537,328 24
FAUAH
653,000 AECOM uso 5.125% 150%HRT 632,362 o
1,483,000 Archrock Pariners LP
Via Archrock Pariners Finance Corp usD 6.000% L 17 d 1,423,540 L1y
1,250,000 Bery Giokal, Inc. uso 5.125% 150772023 1,243,750 062
437,000 Chemours Co. usD 6E25% 15052023 44211 [ -]
435,000 Chemours Co. usD 5375% 15052027 384,218 018
BOG,000 Edipsa Resources Comp. usD BATEY 15T 785,880 i)
B21.000 Ford Molor Credst Co., LLC usD J6s4% DRDGHI2S 551,058 T
430,000 General Motors Co, usD 4200% MZ0eT aan? L&
07,000 Genesis Enengy LP Via Genesis Energy Finance Com. UsD 6750% D& 507,000 025
200,000 Genesis Enengy LP Via Genesis Energy Finance Com. 1] 5 E25% 15062024 184,985 0
543,000 Genesis Enengy LP Via Genesis Energy Finance Com. usp §.250% 15053026 ATH, 197 024
3,338,000 Star, Ing. uso B.250% 150WH0EE 302,828 158
1,560,000 QEP Rasources, Inc. usD BATEN [lg e g 1,560,000 o
1,265,000 Rowan Cos, Inc, usD 4 THI% 15N 2024 1,002,380 LE3]
1,951,000 Spectrum Brands Haldings, Inc. uso 7.750% 1501/2002 1,864,887 08
585,000 Sprint Communications, inc. usp 6.000% 151112082 587,184 0z
1,964,000 Sprnt Com uso TE2E% macnee 2,027 830 100
441,000 Tenel Healthcane Corp, uso &.000% [ lp]rive ] 451,474 [ 1]
BAT 000 Tenwt Heathcang Corp. UsD 4ATE% TRy | 677554 L
1,283,000 TrarsDigm, Inc usD E.000% 160702 1,289,156 LLx]
1,484,000 Triumph Group, Inc. =D A8TE% D201 1,368, 180 068
1,588,000 Triumph Group, Inc. usp 7.750% 15082025 1,838,500 k]
1,293,000 Unhed Saates Steal Comp usp §.250% 15036 1,196,025 .58
24,286,311 120
tas K
(EARES USD 36,401,537) 34,792,882 1T.16
Za—FaTFTL7rF-000%
T4 S wE
2132 Goldman Sachs LSS Liquid Riesarves Fund (X Distribution Class poe 2132 000
Fa—FaFaFrF B
(I USD 2,132) 212 0.00
LREOEAINC EE L T EEAITET EES 3
(RS USD 36,403, 8499 M TAT 1716
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M - 84.T0%
htE
501,000 Bausch Health Cos., Inc. 1448 uso 5.625% g Fir g 400,485 05
1337000 Bausch Health Cos., Inc. 14480 uso 5.500% DM0ES 1.416,845 065
2880000 Bombarder, Inc. 14444 usD 8.750% T o] 2,980,800 147
538000 Bombarder, Inc, 14444 usn 5.750% 5002 513,790 0
ETE000 Bombardar, Ing, 14444 usn 6.125% 15012023 836,580 041
E28.000 Bombardar, Inc. 1444 usn T.500% 1SNN0E 780,740 034
245000 NOVA Chamicals Comp. 144405 usn 5.250% N e ] 230,005 iR ¥
0000 NOWA Chemicals Comp., 14486 ush A0TEN (a4 929,362 046
883,000 Parkiard Fuel Corp. 1444 usD 6.000% OO0 858,510 042
267,000 Rilchie Bros Audioneers, Inc. 1ddAH usD 5.375% 15112025 263,329 013
BE2, 0 Seven Generations Enengy Lid. 144A™ usoD 8.750% HiDs20Es 665,310 033
1054000 Telesal Canads Via Telesal LLC 14480 usD B.ATS% 15112024 1,133,050 056
11,022,618 545
ERA
1,405,000 Moble Holding intemational Lid. 144AM uso T.675% 22006 1,334,750 066
2198000 Park Asrospace Holdings Lid. 14444 usn 5.250% 6082002 2201553 1.09
TE1.000 Transocean Guardian Lid. 1448 usn 5.875% A5/ 2004 745,780 0ar
2247 550 Transocman Protess Lid. 1444 usn 6.250% M0 2263,087 112
1273000 Trarsocean, Ing, 1444 usp T.250% DS 1,187,073 i)
TraLe3 am
FILA
42000 Alics Francs 3A. 1448 usD B.125% m&aeT 428,188 X
FARSHE
43000 Asdagh Packaging Firanss Ple.
Wia Ardagh Haoldings USA, Inc. 1448 usD 4.250% A50eE2 420,045 X
Yy—zi—
JB43000 Adent Global Holdings Lid. 14486 ush 40T5% SRS 3,079,204 152
4110000 Deiphi Technologies Plc. 14446 ush 5.000% MRS 3,554,560 1.7
5,633,764 im
L0 e
Z152000 ARD Firarce 5.A. uso T.125% 15092023 2,006,740 ik ]
1,328,000 Dana Financing Lusambourg SARL 1444 uso 5.750% 1542025 1,263,260 063
1542000 FAGE International SA,
ia FAGE USA Dairy Indusiry, Inc. 14441 usp 5625% 150806 1,428,540 o
1,107 000 Iniekat Jackson Holdings 5.4, 144 uso B.000% 150E7024 1,156,845 057
2407000 Inlelsat Jackson Holdings SA 14440 usp B.500% A5MA024 2407,000 118
8,262,355 4.08
L -k
201,000 Ziggo BY 1adAx usD 5.500% 15T /20T 1,946,051 0.8
AH¥YA
588,000 Mclaren Finance Fic, 1444 ush 5.750% M2 543,985 0z
Q50,000 TrarsDigm LK Hoidings Pic, 1444k usn G.075% RL ] 48,017 047
151000 Tronce Finarce Ple. 144800 ush 5.750% WS 1,286,239 054
278,16 138
TAUHY
1,019,000 Acrsure LLG Via Acrtsure Finance, Inc. 14445 uso T.000% 151112025 801,625 044
2270000 AMC Metworks, Inc. usp 4750% H0e2025 213,837 105
578,000 Antero Midsiream Pariners LP
ia Antans Midstream Finance Comp. uso 5.375% 15092024 567,885 0z
440,000 APK Groug, Inc. uso T.675% Ty b 430,650 0
41,000 AP Group, Inc. uso T625% 2023 333,838 oar
2062000 Ashiead Capital, Inc. 1448 usD 5.260% (R0 215,605 1.00
1784000 Boaz Allen Hamilion, Inc. 144441 ush 5.125% MNE20E 1,748,150 0.8
1672000 Builders FirstSource, Inc. 14480 usn 5.625% ] 1,540,330 k]
4562000 BWAY Holding Co. 1444 usn 5.500% G420 4.465,692 an
1,986 000 CBS Radia, Inc, 1444 usn T.250% 0112004 191,525 085
1470000 CCO Holdings LLC Via 00O Holdings Capital Corp 14445 uso & 0% MRS 1 405,687 [ill-]
1,162,000 Chares River Laborsiones imemational, Inc. 1444 usD 5.500% O 0es 1,160,262 058
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o BT | o BRI SPE USD HRELE (%)
R - (FE)
AU H - )

1,105,000 Charar Communications Operatng LLC

ia Charter Communications Oparating Capital UsD ATEON 1502028 096,968 049
562,000 Charier Communications Operatrg LLG
Wia Charter Communicaions Operating Capial uso 4. 200% 1503028 524,020 0.3
1,180,000 Cheniane Corpus Christi Holdings LLC uso SETEN RIS 1,218,350 060
370,000 Cheniens Corpus Christi Holdings LLC usn B125% IOVOEIET 358,500 oiE
454,000 Churchill Downs, Inc. 1448 UsD 4. T80 150172028 414,275 0.20
547,000 Cleveland-Ciffs, Inc. 1440 USD 4 BTS% 160172024 512,813 025
1,852,000 CMM Midstream Partners LP
Wia CHX Midsineam Finanoe Comp. 14445 usn E.500% 15032026 1,708,440 (iF. -}
2,873,000 CrownRock LP Via CrownRock Firance, Inc. 1444 UsD 562N 18102025 2,700,620 1.4
1,571,000 CSC Hoidings LLC 14485 uso 5500% 15052026 1,531,725 0.7
3,384,000 DME Funding LLC 14485 Uso & TE0% 15M1 2023 3,254,580 1.6
1,346,000 [AE Funding LLC 14445 Uso 5000% LRIz 1,256,828 nez
1,466,000 Dean Foods Co. 1448 uso BUS00% 150GR0EY 1,208,242 064
3,042,000 Mamondback Energy, Inc. 1844% Uso 4. TE0% O 3,055,505 1.5
1,000,000 Donnedley Firancial Sclutions, Inc. 11 ] BT 1EM2024 1,017,500 .50
2,501,000 First Data Carp. 14440 usn 000 18012024 2 475,500 1.2
301,000 Frontier Communications Carp. 14484 UsD BS0 0102026 274,288 014
427,000 Gray Escrow, Inc. 144k UED T.000% 15M0E2mT 433,405 o
1,302,000 Guifport Enengy Conp. LIsD BEESR i i ek 1,285,725 B4
518,000 Hikcomp Eneegy | LP Via Hilcorp Finance Co. 144A* uso BLZ50% o0z 400,158 024
500,000 HUE inteenational Lid. 1444 uso T.000% CNSR026 477,500 024
B73,000 Hughes Satelfle Systems Com. uso 5250% CANER26 B17,346 0,40
1,048,000 Indigo Natural Resources LLE 144809 UsD BETES 150026 1,704,265 0.8
1,557,000 JG Penney Corp. Inc. 14446 uso BETS% 150ER0ES 26,415 0,46
1,370,000 Jefories Finance LLC Via JFIN Co-lsswer Conp. 1444 uso T.500% 1504001 1,390,139 069
654,000 Jefleries Finance LLC Via JFIN Co-lssuer Corp, 1444 usp BETS% 15042022 653,532 0.3z
500,000 Lemar Media Gop. uso 53T5% 15012024 515,009 0
1,887,000 Lions Gabe Capital Holdings LLC 1444% uso SETEN 0102 1,806,435 0,54
637,000 Mercer Intemational, Inc. 14445 Uso TaTEN 1501 2025 640,881 03z
177,000 Nawient Corp. UsoD BOOO% TR0 182,674 0.0%
2,606,000 Nawierd Corp. UsD 6500 150G 2,509,485 1.29
3,763,000 MNawistar imemational Com. 1444 UED BEXS% 0112028 3, 715470 1.84
850,000 MNexstar Broadcasiing, inc. 1444/ LISD SEFSN O1E2024 643,345 03z
BE2,000 Nielsen Firance LLC Via Mieken Finarce Co. 14480 usn 50007 1504202 BB4, 380 043
218,000 Parskery Enengy LLC Via Parsley Firanoe Corp. 1ddak UsD 5.250% 15082025 207,645 iR (1]
1,547,000 Platiorm Spacalty Products Comp. 1448 uso SETEN 2025 1,561,067 o
1,184,000 Prima Secarty Serdces Borower LLC
Wia Prime Finance, Inc. 1444+ UsD H250% 150REY 1,262,440 nE
1,038,000 Quicken Loans, Inc. 1444 usoD 5250% 150108 827,308 0,46
136,000 Reynolds Group lssuar, Inc.
Wia Reynoids Group lssuer LLC 144404 ush R ¥ 1S0TRIEY 3,065,440 1.52
2,700,000 Rile Aid Corp. 1844 UsD B1Z5% 0102023 2,322,000 115
BA1000 Sidus XM Radio, Inc. 184AF UsD 4 6F5% 15052023 818,246 045
1,670,000 Sidus XM Radio, Ine. 1444 UsD 53TS% 15072028 1,632,827 oE
T50,000 Sprinl Spectum Co. LLC Via Sprnt Specinem Cao. I LLC
Wi Speind Specinam Co. Il LLC 14488 UusD T ZONCR023 Ta3.438 03T
527,000 Sunoco LP Via Sunoco Finance Corp UsD 4 ETEY 15010y 515,143 0.2
663,000 Targa Resounces Partnars LP
ia Targa Resources Pariners Finance Corp. 14447 usoD EETER 1504026 663,000 0.33
3,000,000 Taylor Mormison Communities, Inc. UsD vt 150ER0E2 3,040,100 1.50
2820,000 Torex Comp. 144 UsD BEIE% [ Biriesis] 2,504,400 1.3
2,153,000 Tesla, Inc. 144A% UsD 5.300% 15/0E2025 1573110 083
500,000 Univision Communications, Inc. 1444 usn 5125% 1502023 &68,750 0.23
1,523,000 YFH Parent LLC Via Oechestra Co-lasuer, Inc. 184AF usoD 6.7 15062022 1,545,845 0.7
2)628,000 VaSal Ime. 1448 usD 562N 1502025 24703200 1.2z
BAT 000 Wine 04l & Gas LP Via Vine 0fl & Gas Finance Corp. 14448 usD BT 15042023 T18,650 0.3s
412,000 Vine 04l & Gas LP Via Vine Of & Gas Finance Corp, 1448 usp 9750% 15042023 355,350 018
917,000 Weatherford Intermational LLC 1444 usD SETE% DINAR02E 612,098 0.30
375,000 XPO Logstics, Inc. 14445 usD BS00% 1S0ER022 382,089 019
2,802,000 XPO Logstics, Inc. 14485 [11= ] BE1X% g Rt e} 2,931,788 1.45
179,000 ZF Morth Amenca Capital, Inc. 14408 usn 4. T 20004025 173,882 0.0%
1,614,029 45,30
HEE
(WP USD 138,158.395) 130,845,811 B4.70
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E B i lj wRE™ I USD WRELE® (%)
(- 14.70%
FAUN
12,000,000 Urited Stales Treasury Bill usD 2.335% ITHA2018 11,962,340 502
18,000,000 Uribed Stabes Tressury Bill UsD 2.324% INMA2019 17,832,061 887
29,815,301 1479
R
(REEE USD 29,914,353} 2091530 1478
TORANOE ST TRG R REEs
(BREEE USD 168,072,746) 160,761,112 ToAn
T R | AT SRAE
i - 0.53%
FAUS
1,120,000 Parsley Energy LLC Via Parsley Finance Corp. 1444 usD 5.375% 150172025 1,075,200 053
HEF
(EIREEE USD 1,935,148) 1,075, 308 0.53
HilisEst - 0.05%
FAUH
10,523 Libarty Harbor LLC 62,129 0.05
R B
(HeFREE USD 1,082,321) 92,129 0.05
73k - 0.00%
FAUN
1,836 Jack Cooper Enlerprises, Inc., exp. 04727 —Warrant 18 0.00
EEE
(O usD —) 12 0.00
TORNE TR EEY B
(BIREES USD 2,987 460) 1,167,347 0.58
TR - 0.46%
AU R
023,138 BNP Paribas London Branch USD Time Deposit usD 2.100% 03122018 623,136 046
HERE W
(e USD 0923,128) 823,138 0.46
FUrr 7R
(EIRFES USD 207 567,022) 147 866,309 4768

YT A0E N TEING| - (0.06%)

e i | L
an i an #o wifH uso R e (3
uso B BOS GEF 73,789 1702019 =i 0.00
uso 571,575 EUR 400,013 DanE3019 235 0.00
Ao VHETREET LA FRRSC R NELE 2,885 000
| i | REE
#e R Al &0 o] U0 KEEHE (%)
cer 4/534,854 usD 5932475 TS i1281) 0o
EUR 10,773,644 usD 12391 607 DBAERIE 110r1,585) (0.08)
Ay TERTRNT & At FHlE S SRR (113,237 (0.06)

AT THE - (0.08%)

ik i BEH i L L] USD R (%)
e s el
AT 540,000 Fixed 3.000% Floating {LIS0 3 monih LIBOR) U0 15062026 (167,234) {0.08)
(167,234) (0U08)
AT TR INEE B [167,234) {0.08)
HRTE
(BcRHNHE USD 207.587.022) 197,288,703 o758
TOmES - R 4,951,025 245
HEE 2,239,728 100,00
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Bank of America N.A., Barclays Bank Plc., BNP Paribas S.A., Deutsche Bank AG, HSBC Bank Plc.,
JP Morgan Chase Bank N.A., Morgan Stanley & Co. International Ltd., Standard Chartered Bank.
Credit Suisse

@

®
© 144A 1933 144A

(D
(e) 2018 11 30 2.473%

2018 11 30

©)

Note 4

®)

©

-
-
'

Gii.1)
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)To Be Announced TBA
MBS
MBS
TBA
MBS
2018 11 30 TBA

2018 11 30
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00000000000000000000(E08Y57)
0D000000000000000000
(ii.7)(a)
oTC

oTC

(ii.7)(b)

(ii.7)(c)

2018 11 30

0TC 1SDA
1SDA 0TC

0TC

(ii.7)(@)

(ii.7)(e) NDF
NDF
NDF

(ii.8)
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2018 11 30 & Co. LLC
IMD Controllers

@

O)

U)

@

Q)
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2019

2017-03

1,380,066,287

15,180,336

1,364,885,951

1,374,940,301

0.9927

3,789,731,592

9,816,788

3,779,914,804

3,717,662,888

1.0167
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2019 6 28
20
60,000,000
33,870,060
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= ERELE-F-L IJEAL-PHIALR- I7 FRF -5y —
-BRAZNCEOBRAGHORE -TIOEFRA, TRRRIRE
« IP2 FOR BBt EIORE L Tk
£
£ 1 & Gl
_ WRIEYE-F - X YRR
: BB, IrvEaoR-tIa
iiﬁug;! R 7> FORARHOETHE
ARSI

-BaaAgE=4

s ETRRORE
-BENRE 2 oURIEZSIY
b Mo—7 4> 185488 )
BRI OB TR

SERHMRR, EEAMELULAF31 20

2019 6 28
773 8,410,967
116 590,384
1 28,707
189 534,141
1,079 9,564,201
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38
19 52
30 31 31
193
(
30 31 31 31
20,873,870 13,755,961
20,010 20,011
402,249 476,456
39,030 64,856
6,332,203 6,963,077
1,725,215 1,129,548
316,407 285,668
50,321 44,150
10,891 31,771
29,770,200 22,771,504
185,371 173,517
300,694 751,471
486,065 924,988
409,765 479,867
5,755 183,528
56 44
- 60
415,576 663,501
10,616,594 10,829,628
10,412,523 10,252,067
658,505 2,004,451
69,423 97,107
7,819 7,819

1,394,447 1,426,381
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23,159,314 24,617,457
24,060,956 26,205,946
53,831,157 48,977,450
(

30 31 31 31
84 4,534
92,326 1,480,229
649 1,122
137,522 137,522
2,783,763 3,246,133
236,739 768,373
3,433,641 3,535,589
547,706 84,966
1,785,341 670,761
1,507,256 1,302,052
1,408 18,110
10,526,438 11,249,395
3,319,830 3,418,601
99,721 5,074
3,363 5,074
3,422,915 3,428,751
13,949,354 14,678,146
2,000,000 2,000,000
8,628,984 8,628,984
8,628,984 8,628,984
284,245 284,245
60,000 60,000
1,476,959 1,476,959
26,561,078 21,255,054
28,382,283 23,076,258
39,011,267 33,705,242
870,535 594,061
870,535 594,061
39,881,802 34,299,304
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53,831,157 48,977,450
(
29 30
30 31 31 31
36,538,981 39,156,499
8,362,118 6,277,217
1,440,233 1,332,888
5,000 -
128,324 182,502
55,820 49,507
46,530,479 46,998,614
16,961,384 18,499,433
353,971 361,696
1,140 125
1,654,233 1,752,905
5,972,473 6,050,441
40,066 46,551
339,048 338,465
- 24,700
45,465 23,756
2,582,734 2,872,416
34,333 49,118
136,669 148,307
28,121,520 30,167,918
196,529 190,951
6,190,716 6,308,066
601,375 514,259
1,566,810 1,235,936
25,709 27,802
- 82
256,413 286,905
220,569 228,538
282,036 285,369

654,286
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419,884 463,553
329,756 378,530
285,490 290,243
11,029,580 10,822,651
7,379,378 6,008,044
(
29 30
30 31 31 31
51,335 -
520 623
2,622 72
894 1,951
10,669 36,408
66,042 39,055
5,125 15,760
913 7,027
6,038 22,787
7,439,383 6,024,312
61,842 289,451
30,980 7,247
- 79,850
92,822 376,549
354,695 1,462
141,666 13,668
9,634 14,605
- 160,455
- 187,140
505,996 377,331
7,026,209 6,023,530
2,350,891 1,750,031
280,166 90,084
2,070,725 1,840,116
4,955,483 4,183,413
29 30 31
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2,000,000 8,628,984 8,628,984 284,245 60,000 1,476,959 23,493,074
1,887,480
4,955,483
3,068,003
2,000,000 8,628,984 8,628,984 284,245 60,000 1,476,959 26,561,078
25,314,279 35,943,263 327,116 327,116 36,270,379
1,887,480 1,887,480 1,887,480
4,955,483 4,955,483 4,955,483
543,419 543,419 543,419
3,068,003 3,068,003 543,419 543,419 3,611,423
28,382,283 39,011,267 870,535 870,535 39,881,802

30 31 31
2,000,000 8,628,984 8,628,984 284,245 60,000 1,476,959 26,561,078
9,489,438
4,183,413
5,306,024
2,000,000 8,628,984 8,628,984 284,245 60,000 1,476,959 21,255,054
28,382,283 39,011,267 870,535 870,535 39,881,802
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9,489,438 9,489,438 9,489,438
4,183,413 4,183,413 4,183,413
276,474 276,474 276,474
5,306,024 5,306,024 276,474 276,474 5,582,498
23,076,258 33,705,242 594,061 594,061 34,299,304
)
)
@)
)
( ) 28
50
20
@
@
@)
)
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28 30 16
715,988
1,394,447
¢ )
)
( 30 31 ) ( 31 31 )
312,784 350,176
768,929 922,553
( 30 31 ) ( 31 31 )
10,000,000 10,000,000
10,000,000 10,000,000
Sumitomo Mitsui Asset Management(New Y ork)Inc.
( 30 31 ( 31 31 )
Sumitomo Mitsui Asset 204.923 174.854
Management (New Y ork)Inc. ' '
)
29 30
30 31 31 31
0 695
9,000 766
345,695
)
( 29 30 31 )
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17,640 17,640
(1
«C ) ()
2 # 1,887,480 107,000.00 29 29
31 28
2
30 26 33
C ) ()
05 2,822,400 160,000.00 30 0
31 27
( 30 31 31 )
0 11 1,000
17,640 17,622,360 17,640,000
@y
0 1 1,000
0 11 31 31
«C ) ()
05 2,822,400 160,000.00 30 30
31 27
i =B 6,667,038 377.95 31 31
31 22
2
2
) ()
Z 2,469,600 140.00 31
28 25
)
30 31 31 31
208.187 597,239
42016 6,115,662
251104 6,712,901
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)
@)
50
®
4
30 31
o 20,873,870 20,873,870
@ 20,010 20,010
3) 6,332,203 6,332,203
@ 1,725,215 1,725,215
© 316,407 316,407
(6)
10,616,296 10,616,296
@ 658,505 658,505
40,542,507 40,542,507
o 84 84
@ 2,783,763 2,783,763
2,783,847 2,783,847

31 31
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@) 13,755,961 13,755,961
© 20,011 20,011
3 6,963,077 6,963,077
@ 1,129,548 1,129,548
® 285,668 285,668
(6)
10,829,330 10,829,330
2,004,451 2,004,451
(7)
34,988,051 34,988,051
(@) 4,534 4,534
© 3,246,133 3,246,133
3,250,667 3,250,667
«C )
(@8] 2 (€)] 4 5
(6)
(7)
(@] 2
«C )
0 31 31 31
208 298
208 208
10,412,523 10,252,067
10,412,523 10,252,067
(6)
«C )
30 31
10 10
20,873,870
20,010
6,332,203
1,725,215
316,407
602,360 56,144
29,870,067 56,144
31 31
10 10
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13,755,961
20,011
6,963,077
1,129,548
285,668
54,900 1,949,551
22,209,168 1,949,551
)
30 31
10,412,523
31 31
10,252,067
30 31
(€
7,366,669 6,046,232 1,320,437
7,366,669 6,046,232 1,320,437
@
3,249,626 3,315,328 65,701
3,249,626 3,315,328 65,701
10,616,296 9,361,560 1,254,735
298
31 31
(€
7,545,410 6,613,088 932,322
7,545,410 6,613,088 932,322
@)
3,283,920 3,360,000 76,080
3,283,920 3,360,000 76,080
10,829,330 9,973,088 856,242
298
( 29 30 31 )
532,099 30,980 9,634
( 30 31 31 )

728,127 1,247 14,605
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