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[4]
ICE BofAML US High Yield, Cash Pay, BB-B Rated, Constrained Index
A
1
ICE BofAML US High Yield, Cash Pay, BB-B Rated, Constrained Index
B
2
1 ICE BofAML US High Yield, Cash Pay, BB-B Rated, Constrained Index
ICE BofAML US High Yield, Cash Pay, BB-B Rated, Constrained Index(US )
2 ICE BofAML US High Yield, Cash Pay, BB-B Rated, Constrained Index ICE
BofAML US High Yield, Cash Pay, BB-B Rated, Constrained Index(US )
[5]1 (NCRAM )
(NOMURA CORPORATE RESEARCH AND ASSET MANAGEMENT INC.)
( )
NOMURA CORPORATE RESEARCH AND ASSET MANAGEMENT INC. (
)
( )
0.50
m( JNCRAM ]
Nomura Corporate Research and Asset Management Inc.(
NCRAM ) 1991 3
NCRAM
NCRAM
= NCRAM [ ]

NCRAM
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3,760,498,063 101.49
— 55,525,101 1.49
3,704,972,962 100.00
3,227,073,488 99.17
— 26,749,235 0.82
3,253,822,723 100.00
25,178,237,578 95.68
— 1,135,171,311 4.31
26,313,408,889 100.00
)
525,583,595 7.3139]  3,844,065,856 7.1549]  3,760,498,063101.49
)
101.49
101.49
)
451,029,852 7.3354  3,308,484,377 7.1549  3,227,073,488/99.17
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99.17
99.17
)
)

1 JALTICE FRANCE 2,275,000 10,743.63} 244,417,753 10,866. 65 247,216,430] 6] 2022/5/15| 0.93
SA

2 CLEAR CHANNEL 2,146,000 11,181.03 239,945,065 11,249.38 241,411,722 6.5 2022/11/15 0.91
ORLDWIDE

3 CONTINENTAL 1,800,000 11,112.69 200,028,488 11,112.69 200,028,488 5 2022/9/15| 0.76
RESOURCES

4 T-MOBILE USA 1,550,000 11,413.73 176,912,881 11,374.80) 176,309,488 6] 2023/3/1 0.67
INC

5 BARCLAYS PLC 1,400,000 11,230.57] 157,228,023 11,214.71 157,006,042 8.25/ 2049/12/29| 0.59

6 SPRINT CAPITAL 1,225,000 11,536.42 141,321,206 12,493.23 153,042,159 8.75 2032/3/15( 0.58]
CORP

7 DISH DBS CORP 1,250,000 11,495.41 143,692,735 11,427.07| 142,838,438 7.875 2019/9/1] 0.54

8 BUILDERS 1,225,000 11,003.34 134,790,961 10,921.33 133,786,308 5.625 2024/9/1f 0.50)
FIRSTSOURCE INC

9 ALTICE 1,250,000 10,265.23 128,315,390 10,579.61] 132,245,156 7.75 2022/5/15( 0.50f
LUXEMBOURG SA

10 SHEA HOMES 1,150,000 11,153.70] 128,267,550 11,058.01] 127,167,216 5.875 2023/4/1f 0.48]
LP/FNDG CP

11 BOYD GAMING 1,100,000 11,577.43 127,351,744 11,522.75 126,750,319 6.875 2023/5/15| 0.48
CORP

12 EQUINIX INC 1,100,000 11,208.37| 123,292,125 11,249.38 123,743,194 5.375 2023/4/1f 0.47|

13 0OASIS PETROLEUM 1,100,000 11,099.02 122,089,275 11,208.37| 123,292,125 6.875 2022/3/15| 0.46
INC

14 [TRANSDIGM INC 1,050,000 11,181.03] 117,400,894 11,099.02 116,539,763 6| 2022/7/15| 0.44

15 CCO HOLDINGS 1,075,000 10,907.55 117,256,197 10,817.99 116,293,452 5.75 2026/2/15( 0.44
LLC

16 SPRINT NEXTEL 1,026,000 11,324 .55 116,189,979 11,276.71] 115,699, 134 9 2018/11/15| 0.43
CORP
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17 FIRST DATA 1,000,000 11,509.41 115,094,156 11,481.7Y 114,817,500 7| 2023/12/1) 0.43
CORPORATION

18 ROSE ROCK 1,075,000 10,716.30] 115,200,225 10,661.62 114,612,469 5.625 2022/7/15( 0.43]
MIDSTREAM/FIN

19 HCA INC 900,000 12,042. 16| 108,379,519 12,069.50f 108,625,556 7.5 2022/2/15( 0.41f

20 MGM RESORTS 925,000 11,782 .46 108,987,778 11,727.78 108,482,034  6.625(2021/12/15( 0.41f
INTL

21 SERVICE CORP 875,000 12,397.55 108,478,617 12,342.89 108,000,211 82021/11/15| 0.41
INTL

22 SM ENERGY CO 950,000 10,825. 65 102,843,675 11,276.71 107,128,828 6.75 2026/9/15( 0.40]

23 [CENTURYLINK INC 975,000 10,688. 96| 104,217,385 10,880.32 106,083,169 5.8 2022/3/15( 0.40)

24 UNTVERSAL 951,000 11,071.68 105,291,748 10,989.67| 104,511,809 7.625 2020/8/15( 0.39)
HOSPITAL SERVI

25 MULTI-COLOR 922,000 11,317.72 104,349,425 11,317.72 104,349,425 6.125 2022/12/1{ 0.39
CORP

26 CCO HLDGS 1,000,000 10,347.24 103,472,438 10,333.57] 103,335,750 5.125 2027/5/1f 0.39)
LLC/CAP CORP

27 TENET 850,000 11,331.39 96,316,847 11,304.05 96,084,478 6] 2020/10/1) 0.36
HEALTHCARE CORP

28 COMMSCOPE  INC 850,000 11,270.92 95,802,847 11,222.04 95,387,372 5.5 2024/6/15| 0.36

29 INCEPTION 863,000 10,907. 66| 94,133,128 11,003. 34 94,958,857 8.625/ 2024/11/15| 0.36]
MRGR/RACKSPACE

30 BOYD GAMING 825,000 11,454.41 94,498,903 11,454.41 94,498,903 6.375 2026/4/1) 0.35
CORP

)
95.68
95.68
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2018 4 1
1 ()

3 (2008 9 29 ) 1,524 1,524 0.9093 0.9093
4 (2009 9 28 ) 972 972 0.9677 0.9677
5 (2010 9 28 ) 484 485 1.1302) 1.1312
6 (2011 9 28 ) 808 808 1.1759 1.1769
7 (2012 9 28 ) 628 628 1.3510 1.3520
8 (2013 9 30 ) 1,617 1,618 1.4384 1.4394
9 (2014 9 29 ) 2,906 2,908 1.5201] 1.5211
10 (2015 9 28 ) 2,236 2,237 1.4826 1.4836
11 (2016 9 28 ) 2,735 2,736 1.5830 1.5840
12 (2017 9 28 ) 3,668 3,670 1.6688 1.6698
2017 4 3,719 — 1.6437 —]
5 3,934 — 1.6530 —
6 3,880 — 1.6514 —
7 3,921 — 1.6651 —
8 3,611 — 1.6590 —
9 3,672 — 1.6699 —
10 3,641 — 1.6746 —

17/76



EDINETOOOO
00000000000 DO00O0O((EL2460)
OoooodooodooddoononoOonod

11 3,567 — 1.6660 —

12 3,591 — 1.6671] —

2018 1 3,583 — 1.6707, —

2 3,555 — 1.6555 —

3 3,720, — 1.6419 —

4 3,704 — 1.6473 —

2018 4 1
1 ()

3 (2008 9 29 ) 4,355 4,355 0.9718 0.9718
4 (2009 9 28 ) 2,904 2,904 0.8645 0.8645
5 (2010 9 28 ) 2,390, 2,390 0.9580 0.9580
6 (2011 9 28 ) 2,359 2,359 0.9114 0.9114
7 (2012 9 28 ) 1,590 1,591 1.0646] 1.0651
8 (2013 9 30 ) 3,102 3,104 1.4186 1.4196
9 (2014 9 29 ) 3,515 3,518 1.6755 1.6765]
10 (2015 9 28 ) 3,702 3,704 1.8034 1.8044
11 (2016 9 28 ) 2,487 2,489 1.6330 1.6340
12 (2017 9 28 ) 3,938 3,940 1.9592 1.9602
2017 4 3,096 — 1.8919 —

5 3,028 — 1.8995 —

6 3,445 — 1.9178 —

7 3,279 — 1.9085 —

8 4,134 — 1.9022 —

9 3,935 — 1.9565 —

10 3,503 — 1.9747 —

11 3,046 — 1.9495 —

12 3,292 — 1.9698] —

2018 1 3,220, — 1.9057| —

2 3,084 — 1.8659 —

3 3,149 — 1.8358] —

4 3,253 — 1.8975 —
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3 2007 9 29 2008 9 29 0.0000
4 2008 9 30 2009 9 28 0.0000
5 2009 9 29 2010 9 28 0.0010
6 2010 9 29 2011 9 28 0.0010
7 2011 9 29 2012 9 28 0.0010
8 2012 9 29 2013 9 30 0.0010
9 2013 10 1 2014 9 29 0.0010
10 2014 9 30 2015 9 28 0.0010
11 2015 9 29 2016 9 28 0.0010
12 2016 9 29 2017 9 28 0.0010
1
3 2007 9 29 2008 9 29 0.0000
4 2008 9 30 2009 9 28 0.0000
5 2009 9 29 2010 9 28 0.0000
6 2010 9 29 2011 9 28 0.0000
7 2011 9 29 2012 9 28 0.0005
8 2012 9 29 2013 9 30 0.0010
9 2013 10 1 2014 9 29 0.0010
10 2014 9 30 2015 9 28 0.0010
11 2015 9 29 2016 9 28 0.0010
12 2016 9 29 2017 9 28 0.0010
3 2007 9 29 2008 9 29 10.2
4 2008 9 30 2009 9 28 6.4
5 2009 9 29 2010 9 28 16.9
6 2010 9 29 2011 9 28 4.1
7 2011 9 29 2012 9 28 15.0
8 2012 9 29 2013 9 30 6.5
9 2013 10 1 2014 9 29 5.7
10 2014 9 30 2015 9 28 2.4
11 2015 9 29 2016 9 28 6.8
12 2016 9 29 2017 9 28 5.5
13 2017 9 29 2018 3 28 1.6
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100
2 1

3 2007 9 29 2008 9 29 14.5

4 2008 9 30 2009 9 28 11.0

5 2009 9 29 2010 9 28 10.8

6 2010 9 29 2011 9 28 4.9

7 2011 9 29 2012 9 28 16.9

8 2012 9 29 2013 9 30 33.3

9 2013 10 1 2014 9 29 18.2

10 2014 9 30 2015 9 28 7.7

11 2015 9 29 2016 9 28 9.4

12 2016 9 29 2017 9 28 20.0

13 2017 9 29 2018 3 28 6.9

100
2 1

3 2007 9 29 2008 9 29 411,502,525  1,594,447,754 1,676,170,236
4 2008 9 30 2009 9 28 73,499,178 744,260,762 1,005,408,652
5 2009 9 29 2010 9 28 — 576,323,685 429,084,967
6 2010 9 29 2011 9 28 752,942,994 494,642,304 687,385,657
7 2011 9 29 2012 9 28 41,268,286 263,725,877 464,928,066
8 2012 9 29 2013 9 30 817,986,824 158,567,762 1,124,347,128
9 2013 10 1 2014 9 29 1,338,711,242 550,985,722 1,912,072,648
10 2014 9 30 2015 9 28 571,475,391 975,297,034 1,508,251,005
11 2015 9 29 2016 9 28 422,944,831 203,313,410 1,727,882,426
12 2016 9 29 2017 9 28 1,417,654,090 947,399,915 2,198,136,601
13 2017 9 29 2018 3 28 573,101,903 505,340,390, 2,265,898,114
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3 2007 9 29 2008 9 29 1,681,300,211 1,985,841,519 4,481,597,161
4 2008 9 30 2009 9 28 447,998,057 1,569,366,924 3,360,228,294
5 2009 9 29 2010 9 28 61,722,049 926,673,654 2,495,276,689
6 2010 9 29 2011 9 28 509,873,158 416,198,125 2,588,951,722
7 2011 9 29 2012 9 28 77,994,191 1,172,862,751 1,494,083,162
8 2012 9 29 2013 9 30 1,636,723,758 943,926,383 2,186,880,537
9 2013 10 1 2014 9 29 1,058,421,303 1,146,928,979 2,098,372,861
10 2014 9 30 2015 9 28 796,152,216 841,421,878 2,053,103,199
11 2015 9 29 2016 9 28 150,412,032 680,214,672 1,523,300,559
12 2016 9 29 2017 9 28 1,072,241,501 585,088,941 2,010,453,119
13 2017 9 29 2018 3 28 319,034,020 614,121,090 1,715,366,049

21/76
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) ( 52 38
( ) 38 3 57 2
12 133 )( )
() 193 13 29 29 30
28
12 13
( 29 9 28 ) ( 30 3 28 )

36,918,310 37,452,195
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