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[E[fE7E% | ARAB REPUBLIC OF EGYPT 5.875 405 401 50,350 | 2025/6 /11
ARGENT-GLOBAL 7.0 410 413 51,913 | 2015/10/3
BOLIVARTAN REP OF VZLA 9.0 615 246 30,947 | 2023/5/7
BOLIVARTAN REP OF VZLA 8.25 3,110 1, 166 146,352 | 2024/10/13
BOLIVARTAN REP OF VZLA 9.25 905 346 43,496 | 2028/5/7
BRAZIL GLOBAL 8.0 248 268 33,656 | 2018/1/15
BRAZIL GLOBAL 8.25 540 688 86,399 | 2034/1/20
COLOMBIA GLOBAL 11.75 445 609 76,504 | 2020/ 2 /25
COLOMBIA GLOBAL 8.125 275 358 44,948 | 2024/5/21
COLOMBIA GLOBAL 10. 375 2,205 3, 428 430,276 | 2033/1/28
COLOMBIA GLOBAL 7.375 1,074 1, 358 170, 491 2037/9/18
COSTA RICA GOVERNMENT 7.158 265 258 32,470 | 2045/3/12
CROATIA 6.25 745 789 99,099 | 2017/4 /27
DOMINICA GLOBAL 9.04 216 233 29,352 | 2018/1/23
DOMINICAN REPUBLIC 7.5 1, 150 1, 290 161, 991 2021/5/6
DOMINICAN REPUBLIC 6.6 690 746 93, 731 2024/1/28
DOMINICAN REPUBLIC 5.5 1,415 1, 428 179,219 | 2025/1/27
DOMINICAN REPUBLIC 7.45 270 297 37,270 | 2044/ 4 /30
DOMINICAN REPUBLIC 6.85 1, 050 1, 080 135, 651 2045/ 1 /27
ECUADOR GLOBAL 9.375 225 224 28,164 | 2015/12/15
EL SALVADOR GLOBAL 8.25 270 297 37,355 | 2032/4/10
EL SALVADOR GLOBAL 7.625 275 286 35,890 | 2034/9/21
EL SALVADOR GLOBAL 7.65 170 170 21,439 | 2035/6/15
FED REPUBLIC OF BRAZIL 4.875 340 357 44,874 | 2021/1/22
FED REPUBLIC OF BRAZIL 5.625 425 419 52,666 | 2041/1/7
FED REPUBLIC OF BRAZIL 5.0 3,921 3,519 441, 611 2045/ 1 /27
GOVERNMENT OF JAMAICA 7.625 400 449 56,345 | 2025/7/9
HUNGARY 4.125 750 784 98,409 | 2018/2/19
HUNGARY 5.375 1, 046 1, 145 143,732 | 2023/ 2 /21
INDONESTA GLOBAL 5.875 430 473 59,356 | 2024/1/15
INDONESTA GLOBAL 8.5 2,490 3,388 425, 271 2035/10/12
INDONESTA GLOBAL 6. 625 2,535 2,877 361,062 | 2037/2/17
ISLAMIC REP OF PAKISTAN 7.25 250 262 32,909 | 2019/4/15
ISLAMIC REP OF PAKISTAN 8.25 245 265 33,319 | 2024/4/15
IVORY COAST 5.375 1, 665 1, 556 195,359 | 2024/7/23
IVORY COAST 6.375 505 493 61,946 | 2028/3/3
IVORY COAST 5.75 875 814 102, 172 | 2032/12/31
KINGDOM OF MOROCCO 5.5 570 596 74, 841 2042/12/11
PANAMA GLOBAL 8.875 635 908 113, 951 2027/ 9 /30
REPUBLIC OF ARGENTINA 7.0 1, 080 1,070 134,377 | 2017/4 /17
REPUBLIC OF ARGENTINA 8.75 100 99 12,473 | 2024/5/7
REPUBLIC OF COLOMBIA 6.125 130 144 18,108 | 2041/1/18
REPUBLIC OF COLOMBIA 5.625 280 290 36,454 | 2044/ 2/26
REPUBLIC OF EL SALVADOR 5.875 102 97 12,287 | 2025/1/30
REPUBLIC OF EL SALVADOR 6.375 40 39 4,900 | 2027/1/18
REPUBLIC OF HUNGARY 7.625 636 874 109, 756 | 2041/ 3/29
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[Efi7iE% | REPUBLIC OF ICELAND 4. 875 1, 250 1,291 162,038 | 2016/6 /16
REPUBLIC OF ICELAND 5.875 575 655 82,270 | 2022/5/11
REPUBLIC OF INDONESIA 4. 875 710 760 95,446 | 2021/5/5
REPUBLIC OF INDONESTA 3.75 1,085 1,076 135,135 | 2022/ 4 /25
REPUBLIC OF INDONESIA 4.125 640 619 77,703 | 2025/ 1 /15
REPUBLIC OF INDONESTA 7.75 1, 260 1,612 202,390 | 2038/1 /17
REPUBLIC OF INDONESIA 5.25 1,020 991 124,479 | 2042/1/17
REPUBLIC OF KAZAKHSTAN 3.875 755 718 90,102 | 2024/10/14
REPUBLIC OF KAZAKHSTAN 4.875 2, 605 2,271 285,058 | 2044/10/14
REPUBLIC OF KENYA 5. 875 255 261 32,764 | 2019/6 /24
REPUBLIC OF KENYA 6.875 370 383 48,106 | 2024/ 6 /24
REPUBLIC OF LATVIA 2.75 3, 450 3, 509 440, 434 | 2020/ 1 /12
REPUBLIC OF LITHUANIA 7.375 2,645 3,202 401,830 | 2020/ 2/11
REPUBLIC OF LITHUANIA 6.125 2,386 2,785 349,541 | 2021/3/9
REPUBLIC OF LITHUANIA 6. 625 216 262 32,906 | 2022/2/1
REPUBLIC OF NIGERIA 5.125 445 451 56,633 | 2018/7 /12
REPUBLIC OF PANAMA 3.75 525 519 65,223 | 2025/3/16
REPUBLIC OF SLOVENTA 5.5 375 422 53,049 | 2022/10/26
REPUBLIC OF SLOVENTA 5.85 1, 420 1,638 205,637 | 2023/5/10
REPUBLIC OF SLOVENTA 5.25 365 405 50,856 | 2024/2/18
REPUBLIC OF SRI LANKA 6.0 885 906 113,696 | 2019/1 /14
REPUBLIC OF SRI LANKA 6.25 587 600 75,320 | 2020/10/ 4
REPUBLIC OF TURKEY 7.5 585 649 81,541 | 2017/7/14
REPUBLIC OF TURKEY 5. 625 1,175 1,274 159,895 | 2021/ 3 /30
REPUBLIC OF TURKEY 5.125 2, 825 2,966 372,234 | 2022/3/25
REPUBLIC OF TURKEY 6.25 685 763 95,832 | 2022/9/26
REPUBLIC OF TURKEY 3.25 225 208 26,223 | 2023/3/23
REPUBLIC OF VENEZUELA 7.0 415 143 17,967 | 2038/3/31
REPUBLICA ORTENT URUGUAY 5.1 2,835 2,771 347,759 | 2050/ 6 /18
ROMANTA 6.75 476 565 70,909 | 2022/2/7
ROMANTA 4.375 400 416 52,241 | 2023/8/22
ROMANTA 6.125 1, 486 1,753 219,988 | 2044/1 /22
RUSSTA 12.75 505 788 98,961 | 2028/6 /24
RUSSIA FOREIGN BOND 5.0 2,000 2,042 256,313 | 2020/ 4 /29
RUSSIAN FEDERATION 3.5 1,000 985 123,607 | 2019/1/16
RUSSIAN FEDERATION 4. 875 4, 200 4,110 515,858 | 2023/9/16
TURKEY GLOBAL 6.75 2,355 2,601 326,500 | 2018/4/3
TURKEY GLOBAL 5.75 1,730 1,885 236,636 | 2024/ 3 /22
TURKEY GLOBAL 7.375 2,015 2,428 304,699 | 2025/2/5
UKRAINE 9.25 310 163 20,472 | 2017/7 /24
UKRAINE GOVERNMENT 6.25 250 135 16,941 | 2016/6 /17
UNITED MEXICAN STATES 6. 05 1,966 2, 260 283,720 | 2040/1 /11
UNITED MEXICAN STATES 4.75 386 370 46,501 | 2044/3/8
UNITED MEXICAN STATES 4.6 1,185 1,109 139,225 | 2046/ 1 /23
UNITED MEXICAN STATES 5.75 2, 640 2,633 330,465 | 2110/10/12
7% | BRAZIL MINAS SPE 5. 333 2, 060 1,982 248,815 | 2028/2/15
CITY OF BUENOS AIRES 8.95 520 544 68,354 | 2021/2/19
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7 7% | PROVINCIA DE BUENOS AIRE 9.95 340 338 42,431 2021/6/9
H55kfEE %% | BANQUE CENT DE TUNISIE 5.75 380 388 48,759 | 2025/1 /30
(Br< 4@ f%) | DEVELOPMENT BANK OF KAZA 5.5 349 357 44,836 | 2015/12/20
ESKOM HOLDINGS SOC LTD 7.125 620 629 78,993 | 2025/2/11
NATIONAL POWER CORP 9.625 40 62 7,824 | 2028/5/15
OFFICE CHERIFIEN DES PHO 6.875 395 423 53,162 | 2044/ 4 /25
ROSNEFT (ROSNEFT INT FIN) 4. 199 935 782 98,231 | 2022/3/6
WesE@ % | BHARTI AIRTEL LTD 4.375 470 465 58,436 | 2025/6 /10
(&BEEEAER) | EL FONDO MIVIVIENDA SA 3.5 770 752 94,453 | 2023/1 /31
EMPRESA NACTIONAL DE PETR 6.25 1, 620 1, 808 226,978 | 2019/7/8
EMPRESA NACTIONAL DE PETR 5.25 160 168 21,162 | 2020/8/10
GAZ CAPITAL SA 9.25 1,385 1,532 192,313 | 2019/4 /23
GAZ CAPITAL SA (GAZPROM) 7.288 160 158 19,877 | 2037/8/16
GAZPROM (GAZ CAPITAL SA) 5. 999 890 876 110,010 | 2021/1/23
GAZPROM NEFT (GPN CAPITA 6.0 765 705 88,483 | 2023/11/27
GNL QUINTERO SA 4.634 245 247 31,073 | 2029/7/31
GRUPO BIMBO SAB DE CV 4. 875 355 335 42,151 | 2044/ 6 /27
ISRAEL ELECTRIC CORP LTD 5.0 620 647 81,207 | 2024/11/12
KAZAKHSTAN TEMIR ZHOLY 7.0 1,950 2,032 255,105 | 2016/5/11
KAZAKHSTAN TEMIR ZHOLY 6.95 560 528 66,374 | 2042/7/10
MIN MAURITIUS INVSTMENTS 4.755 235 239 30,006 | 2024/11/11
PEMEX PROJ FDG MASTER TR 6. 625 1,170 1,275 160,008 | 2035/6 /15
PEMEX PROJ FDG MASTER TR 6. 625 200 215 27,043 | 2038/6/15
PETROBRAS GLOBAL FINANCE 4. 875 245 234 29,482 | 2020/3/17
PETROBRAS GLOBAL FINANCE 5. 625 420 332 41,746 | 2043/5/20
PETROBRAS GLOBAL FINANCE 6.85 265 218 27,407 | 2115/6/5
PETROBRAS INTL FIN CO 5.75 465 463 58,181 | 2020/ 1 /20
PETROBRAS INTL FIN CO 5.375 352 340 42,716 | 2021/1/27
PETROBRAS INTL FIN CO 6.875 70 64 8,052 | 2040/1 /20
PETROLEOS DE VENEZUELA S 5.25 485 252 31,642 | 2017/4/12
PETROLEOS DE VENEZUELA S 6.0 7, 850 2,755 345,768 | 2026/11/15
PETROLEOS DE VENEZUELA S 5.375 300 102 12,894 | 2027/4/12
PETROLEOS DE VENEZUELA S 5.5 2,145 726 91,183 | 2037/4/12
PETROLEOS MEXICA PEMEX 5.5 630 591 74,196 | 2044/ 6 /27
PETROLEOS MEXICANOS 6.5 435 464 58,327 | 2041/6/2
PETROLEOS MEXICANOS 5.5 2, 820 2, 646 332,118 | 2044/ 6 /27
PETROLEOS MEXICANOS 6.375 2,725 2,872 360,494 | 2045/1/23
PETROLEOS MEXICANOS 5. 625 460 435 54,637 | 2046/ 1 /23
SOUTHERN COPPER CORP 7.5 240 268 33,731 | 2035/7/27
SOUTHERN COPPER CORP 6.75 315 326 40,916 | 2040/4/16
STATE GRID OVERSEAS INV 3.125 280 274 34,508 | 2023/5/22
STATE OIL CO OF THE AZER 5. 45 245 253 31,836 | 2017/2/9
YPF SOCIEDAD ANONIMA 8.175 1,315 1,363 171,158 | 2024/4/4
I 3 16, 085, 386
a—n Fa—n Fa—n
AFx o [Ef&7iE% | UNITED MEXICAN STATES 4.0 300 268 37,303 | 2115/3/15
NI — | EMERES | REPUBLIC OF HUNGARY 5.75 485 547 76,176 | 2018/6 /11
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=B [EfFZE% | KINGDOM OF MOROCCO 4.5 230 254 35,367 | 2020/10/5
KINGDOM OF MOROCCO 3.5 1,245 1,278 177,957 | 2024/6 /19
TNHAY T | EfERES | BULGARIA 2.0 575 558 77,777 | 2022/ 3 /26
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5.5% FN AE1559 5.5 582 651 71,025 | 2040/8/1
5.5% FNCL 11/14 5.5 2,945 3, 280 357,417 | 2044/11/1
5. 5% PETROLEOS MEX 1/21 5.5 760 836 91,115 | 2021/1/21
6% FN 948134 6.0 331 379 41,361 | 2037/11/1
6% FN 956163 6.0 167 180 19,648 | 2022/10/1
6% FN 956178 6.0 35 38 4,168 | 2022/10/ 1
6% FN AA0616 6.0 92 105 11,471 2039/2/1
6. 25% HUNGARTAN DEV10/20 6. 25 610 671 73,098 | 2020/10/21
6. 625% PEMEX MASTER 6/35 6.625 880 1,031 112,385 | 2035/6/15
T ER (ADREENER) | 10. 2% ALTRIA GROUP 2/39 10. 2 63 107 11,675 | 2039/2/6
2.19% AFIN 2013-1 D 2.19 425 424 46,233 | 2021/9/20
2.2% PNC BANK NA 01/19 2.2 350 351 38,278 | 2019/1 /28
2.27% SDART 2013-1 D 2.27 550 551 60,102 | 2019/1/15
2.4751% JPMCC 2012-1C9 A 2.4751 395 393 42,891 | 2047/12/15
2.5% ABN AMRO BANK 10/18 2.5 2,715 2, 741 298,614 | 2018/10/30
2.52% SDART 2012-6 D 2.52 760 771 84,059 | 2018/9/17
2.55% ROYAL BK SCO 9/15 2.55 715 725 79,020 | 2015/9/18
2.6% BANK OF AMER 1/19 2.6 2,195 2,208 240,587 | 2019/1/15
2.68% AMCAR 2012-4 D 2.68 655 663 72,244 | 2018/10/9
2.7% SDART 2012-5 C 2.7 1,130 1,154 125,748 | 2018/8/15
2.75% STAPLES INC 01/18 2.75 570 577 62,903 | 2018/1/12
2.76% SDART 2014-2 D 2.76 1,190 1,187 129,408 | 2020/2/18
2.81% AFIN 2014-2 D 2.81 2,150 2,140 233,202 | 2019/8/20
2.95% SPECTRA PARTN 9/18 2.95 245 252 27,538 | 2018/ 9 /25
3% ARC PROP OPER LP 2/19 3.0 1,110 1,105 120,470 | 2019/2/6
3% NEWS AMER INC 9/22 3.0 595 584 63,670 | 2022/9/15
3.1% WALGREEN CO 9/22 3.1 540 527 57,508 | 2022/9/15
3.3% WELLPOINT INC 01/23 3.3 765 755 82,355 | 2023/1/15
3.35% WILLIAMS PART 8/22 3.35 315 309 33,721 | 2022/8/15
3.375% WM WRIGLEY 10/20 3.375 725 738 80,462 | 2020/10/21
3.5% AON PLC 6/24 3.5 590 583 63,620 | 2024/ 6 /14
3.5% DOW CHEMICAL 10/24 3.5 2,070 2,045 222,783 | 2024/10/ 1
3.625% MARATHON PET 9/24 3.625 2, 040 2,018 219,852 | 2024/9/15
3.667% WFRBS 2011-C5 A4 3.667 515 539 58,784 | 2044/11/15
3.75% BANK OF AMER 7/16 3.75 355 370 40,368 | 2016/ 7 /12
3.75% BRITISH SKY BROADC 3.75 1,980 1,987 216,497 | 2024/9/16
3.75% LORILLARD TOB 5/23 3.75 1,565 1,548 168,691 | 2023/ 5 /20
3. 75% MORGAN STANLEY2/23 3.75 590 598 65,173 | 2023/ 2/25
3.75% SABMILLER HL 01/22 3.75 1,985 2,039 222,197 | 2022/1/15
3.75% SYN FINANCIAL 8/21 3.75 825 837 91,191 | 2021/8/15
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Bt ER (ADREEAES) | 3. 75% TALISMAN ENER 2/21 3.75 520 528 57,522 | 2021/2/1
3. 75% TRANS-CANADA 10/23 3.75 575 585 63,818 | 2023/10/16
3.8% MORGAN STANLEY 4/16 3.8 520 541 58,990 | 2016/ 4 /29
3. 8%TRANSOCEAN INC 10/22 3.8 940 867 94,463 | 2022/10/15
3.85% ERAC USA FIN 11/24 3.85 120 120 13,163 | 2024/11/15
3. 875%CITIGROUP INC10/23 3.875 375 384 41,919 | 2023/10/25
3.9017% ESA 2013-ESH7 C7 3.9017 2, 400 2,439 265,811 | 2031/12/5
3.9582% JPMCC2013-LC11 C 3. 9582 1,190 1,174 127,986 | 2046/ 4 /15
4% 21st CENTURY F0X10/23 4.0 140 146 15,924 | 2023/10/1
4% ALTRIA GROUP 1/24 4.0 175 180 19,631 | 2024/1 /31
4% HSBC 3/22 4.0 835 881 96,047 | 2022/ 3/30
4% LYB INTL FIN 7/23 4.0 1, 800 1,881 205,014 | 2023/7/15
4%BANK OF AMER CRP 04/24 4.0 2,135 2,188 238,401 | 2024/4/1
4.023% WFRBS 2013-C17 A4 4.023 875 925 100,794 | 2046/12/15
4.0793% JPMBB2014-C18 A5 4.0793 1,215 1,286 140,152 | 2047/ 2 /15
4.1% ROGERS COMM 10/23 4.1 545 567 61,793 | 2023/10/1
4.125% ANGLO AMERIC 4/21 4.125 225 227 24,822 | 2021/4/15
4.25% ALTRIA GROUP 8/42 4.25 285 262 28,623 | 2042/8/9
4. 25% MOSAIC CO 11/23 4.25 750 788 85,889 | 2023/11/15
4. 25% PERNOD-RICARD 7/22 4,25 200 209 22,806 | 2022/ 7/15
4. 3% HEWLETT-PACK 6/21 4.3 215 228 24,844 | 2021/6/1
4.35% JPMORGAN CHAS 8/21 4.35 2,275 2, 447 266,658 | 2021/8/15
4.3733% CSMC 09/14 4.3733 1,135 1,026 111,865 | 2037/9/15
4.3733% CSMC 09/14 4.3733 1, 050 1,031 112,337 | 2037/9/15
4.375% HYUNDAL CAP 7/16 4.375 450 474 51,677 | 2016/ 7 /27
4.375% VALE OVERSEA 1/22 4.375 755 760 82,897 | 2022/1/11
4. 45% NISOURCE F 12/21 4. 45 1, 900 2,048 223,212 | 2021/12/1
4. 45% PERNOD-RICARD 1/22 4. 45 1,155 1,229 133,971 | 2022/1/15
4.5% ENSCO PLC 10/24 4.5 1,010 1,021 111,307 | 2024/10/ 1
4.5% WILLIAMS PART 11/23 4.5 1,795 1,887 205,604 | 2023/11/15
4.625% ALLY FINANC 6/15 4.625 625 639 69,619 | 2015/6 /26
4.65% CONAGRA INC 1/43 4. 65 172 169 18,507 | 2043/1/25
4.72% AMCAR 2012-1 D 4.72 1,835 1,916 208,733 | 2018/3/8
4.74% SDART 2011-4 D 4.74 550 574 62,568 | 2017/9/15
4.75% ALTRIA GROUP 5/21 4.75 325 356 38,832 | 2021/5/5
4.75% DEVELOPERS DI 4/18 4.75 1, 000 1,080 117,705 | 2018/4 /15
4.75% SPECTRA PARTN 3/24 4.75 205 222 24,208 | 2024/ 3/15
4.8% GENWORTH HLD 2/24 4.8 2,775 2,871 312,769 | 2024/ 2/15
4.85% REYNOLDS AMER 9/23 4.85 1,480 1,585 172,750 | 2023/ 9/15
4.875% COM FED ELEC 1/24 4.875 1,220 1,282 139,685 | 2024/1/15
4.9% ENERGY TRAN P 2/24 4.9 2,180 2,292 249,724 | 2024/2/1
5% CIT GROUP INC 05/17 5.0 300 313 34,111 | 2017/5/15
5% FORD MOTOR CRED 5/18 5.0 1,195 1,310 142,766 | 2018/ 5/15
5.05% AMCAR 2011-5 D 5. 05 1,750 1,835 199,911 | 2017/12/8
5.125% CHS/COMMUNITY 8/2 5.125 95 95 10,452 | 2021/8/1
5.125% HARTFORD 4/22 5.125 675 756 82,429 | 2022/4/15
5.125% HEALTHCARE 03/43 5.125 2, 850 3,003 327,196 | 2043/3/15
5.125% PACIFIC LIF 01/43 5.125 950 986 107,455 | 2043/ 1 /30
5.15% ENERGY TP 02/43 5.15 1,115 1,089 118,737 | 2043/2/1
5. 15% NBCUNIVERSAL 4/20 5.15 480 545 59,447 | 2020/ 4 /30
5.15% VERIZON COMM 09/23 5.15 930 1,038 113,176 | 2023/ 9/15
5.2 DISCOVER FIN 04/22 5.2 1, 604 1,765 192,287 | 2022/4 /27
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Bt ER (ADREEAES) | 5. 25% GOLDMAN SACHS 7/21 5.25 2, 200 2,454 267,373 | 2021/ 7 /27
5.25% REG 08/01/15 5.25 372 385 42,008 | 2015/8/1
5.35% TIME WARNER 12/43 5.35 765 825 89,888 | 2043/12/15
5.4% MYLAN INC 11/43 5.4 535 573 62,422 | 2043/11/29
5. 45% FREEPORT-MC 3/43 5. 45 1, 660 1,734 188,993 | 2043/ 3/15
5.5% CITIGROUP INC 9/25 5.5 740 817 89,051 | 2025/9/13
5. 5% MORGAN STANLEY 7/21 5.5 655 741 80,777 | 2021/ 7 /28
5.625% XEROX CORP 12/19 5. 625 490 555 60,537 | 2019/12/15
5.65% NISOURCE F 2/45 5. 65 1,730 2,015 219,574 | 2045/2/1
5.7% BANK OF AMER 1/22 5.7 655 749 81,648 | 2022/1 /24
5. 75% BANCO NAC DES09/23 5.75 1, 420 1,512 164,749 | 2023/9 /26
5.75% PLAINS ALL 01/20 5.75 200 230 25,072 | 2020/1/15
5. 875% ECOPETROL 9/23 5. 875 1,150 1,281 139,625 | 2023/9/18
5.875% PRUDENTIAL F 9/42 5. 875 625 658 71,747 | 2042/ 9/15
6% DIGICEL GR 4/21 6.0 330 334 36,489 | 2021/4/15
6% ENEL FINANCE 10/39 6.0 1,210 1, 390 151,463 | 2039/10/ 7
6% NUMERICABLEGROUP 5/22 6.0 200 205 22,359 | 2022/5/15
6.125% CITIGROUP I 05/18 6.125 510 579 63,102 | 2018/5/15
6.125% T-MOBILE USA 1/22 6.125 310 317 34,573 | 2022/1/15
6. 25% COX COMMUN INCO618 6. 25 465 531 57,855 | 2018/6/1
6.25% EXELON GENER 10/39 6. 25 890 1,047 114,076 |  2039/10/ 1
6.3% WILLIAMS PART 4/40 6.3 170 199 21,749 | 2040/ 4 /15
6.375% ANADARKO PE 9/17 6.375 480 542 59,152 | 2017/9/15
6.375% TRANSOCEAN 12/21 6.375 1,320 1,413 153,941 | 2021/12/15
6.4% COMCAST CORP 5/38 6.4 385 499 54,444 | 2038/5/15
6. 5% BIOMET INC 8/20 6.5 305 324 35,303 | 2020/8/1
6. 5% LIBERTY MUTUAL42/05 6.5 260 320 34,918 | 2042/5/1
6. 5% NEVADA POWER 08/18 6.5 415 485 52,887 | 2018/8/1
6.5% SEMPRA ENERGY 6/16 6.5 470 512 55,851 | 2016/6/1
6. 55% VERIZON COMM 9/43 6. 55 1,685 2,158 235,102 | 2043/9/15
6.625% UNIT CORP 5/21 6.625 305 306 33,392 | 2021/5/15
6. 75% SIMON PROP G 02/40 6.75 180 242 26,402 | 2040/ 2/1
6. 8% PETRO-CANADA 5/38 6.8 1,730 2,315 252,294 | 2038/5/15
6. 875% CHS/COMMUNITY 2/2 6.875 90 95 10,417 | 2022/2/1
6.875% OASIS PETROL 3/22 6.875 295 312 34,065 | 2022/ 3/15
6.875% PLAINS EXPL 02/23 6.875 1,830 2,077 226,273 | 2023/2/15
6.875% VALE LTD 11/36 6. 875 2,200 2,501 272,461 | 2036/11/21
6.9% AIG 03/32 144A 6.9 185 248 27,061 | 2032/ 3/15
6.92% CINCINNATI FI 5/28 6.92 504 625 68,147 | 2028/5/15
7% ERAC USA 10/15/37 7.0 645 852 92,922 | 2037/10/15
7.2% GENWORTH FINL 02/21 7.2 205 242 26,406 | 2021/2/15
7.25% INTELSAT JAC 4/19 7.25 295 310 33,784 | 2019/4/1
7.375% WASTE MANAGE 5/29 7.375 505 673 73,392 | 2029/5/15
7.375% WIND ACQUIST 4/21 7.375 525 534 58,265 | 2021/4 /23
7.625% CLEAR CHNL W 3/20 7.625 300 315 34,397 | 2020/ 3/15
7.7% GENWORTH FINL 06/20 7.7 305 367 40,088 | 2020/ 6 /15
7.75% EL PASO LLC 01/32 7.75 1,975 2,439 265,718 | 2032/1/15
7.875% WEST CORP 1/19 7.875 118 122 13,385 | 2019/1/15
8% AES CORP 6/20 8.0 275 314 34,302 | 2020/6/1
8.125% EQT CORP 06/19 8.125 510 626 68,214 | 2019/6/1
8.353% CVS PASS-THR 7/31 8.353 1,416 1,919 209,119 | 2031/7/10
AMCAR 2013-1 D 2. 09 810 810 88,325 | 2019/2/8
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EEtER (ADEEEAES) | AMCAR 2014-1 D 2.54 1, 050 1,035 112,791 | 2020/5/8
AMERIPRISE FINL 06/66 7.518 750 817 89,058 | 2066/6/1
AT&T INC 11/18 1. 1484 1,010 1,027 111,954 | 2018/11/27
BANK OF AMER CRP 1/19 1.2736 1, 350 1, 369 149,158 | 2019/1/15
COMM 2007-C9 AAB 5. 98882 263 264 28,866 | 2049/12/10
COMM 2013-LC13 C 5. 21657 385 414 45,163 | 2046/ 8 /10
COMM 2014-CR14 A4 4.236 1,020 1,095 119,397 | 2047/2/10
COMM 2014-UBS2 AM 4.199 260 273 29,768 | 2047/3/10
COMM 2014-UBS2 B 4.701 190 201 21,957 | 2047/3/10
CRMSI 2007-2 A3 5. 69579 32 32 3,587 | 2037/6/25
DTAOT 2014-2A C 2.46 2,300 2,296 250,168 | 2020/ 1 /15
EART 2013-2A B 3.09 1,150 1,172 127,706 | 2018/ 7 /16
ENEL SPA 9/73 8.75 275 319 34,751 | 2073/9/24
FNLC 2005-2 M1 0. 6345 420 397 43,317 | 2035/9/25
FORD MOTOR CRED 3/19 1. 0646 4,045 4, 060 442,384 | 2019/3/12
GEN ELEC CAP CRP 1/19 0. 7436 3,005 3,025 329,569 | 2019/1/14
GOLDMAN SACHS 11/18 1. 3336 1,365 1,387 151,154 | 2018/11/15
GOLDMAN SACHS GP 11/23 1. 8346 1,210 1, 256 136,903 | 2023/11/29
HILT 2013-HLT CFX 3.7141 1,110 1,132 123,362 | 2030/11/5
JPMBB2013-C14 C 4.71325 1, 200 1,237 134,796 | 2046/ 8 /15
UBSCM 2012-C1 A3 10/45 3.4 520 531 57,955 | 2045/5/10
WFRBS 2012-C7 A2 3.431 1,070 1,099 119,769 | 2045/ 6 /15
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56 (20134£ 1 A 8 H) 8,718 15 94.71 7.3 91.5 3.8 3, 487
57151 (201342 /] 8 H) 9, 364 21 102. 28 8.0 92. 1 9.5 3, 787
5814] (201343 /] 8 H) 9,319 17 101. 90 AO0. 4 91. 6 A 2.2 3, 781
59141 (201344 /] 8 H) 9,770 15 107. 07 5.1 91.8 NA33.7 3, 968
60HA (20134E 5 H 8 H) 9, 956 21 108. 96 1.8 91.6 A35.2 4, 029
618 (20134E 6 H10H) 9, 760 20 107. 14 A1 T 92.9 A 3.1 3, 958
621 (201347 H 8 H) 9,674 17 106. 38 AN0. 7 92.4 12.8 3, 965
6315] (201348 /] 8 H) 9,671 22 106. 34 A0.0 92. 4 2.2 4,125
6415] (2013429 J 9 H) 9,732 21 107. 42 1.0 95.9 7.8 4, 285
6514] (201342100 8 H) 9, 873 20 108. 94 1.4 91.8 14.5 4, 466
661 (2013411 H 8 H) 10,016 23 110. 53 1.5 90. 0 10. 1 4, 645
67HA (2013412 9 H) 10, 659 19 117. 86 6.6 92.7 1.3 5, 295
68HA (20144E 1 H 8 H) 10, 822 22 119. 62 1.5 92. 6 5.1 5, 433
6914] (20144E 2 JJ10H) 10, 740 20 118.77 AN0. 7 91.9 9.2 6,121
70 (20144E 3 H10H) 11, 082 18 122.51 3.1 92. 6 18.6 7,003
718 (2014464 7 8 H) 11, 049 19 122. 10 ANO0. 3 92.9 8.2 7,276
7231 (20144E5 H 8 H) 11, 148 20 123.13 0.8 92.9 6.3 7, 750
731 (201446 H 9 H) 11, 136 18 1 0.1 93.5 A10.5 8, 892
TARF (20144E7 H 8 H) 11,077 18 122. 81 A0. 3 91.0 A 4.1 10, 247
758 (20144E 8 /1 8 H) 10, 988 18 122. 28 AO0. 4 90. 3 A 5.4 13, 108
76 (20144£ 9 /] 8 H) 11,119 18 123. 82 1.3 91.9 3.8 16, 936
778 (2014410 8 H) 11,219 21 125. 31 1.2 92. 7 A 0.8 21,772
783 (2014411 H 10H) 11, 665 21 130. 70 4.3 95.7 A 4.3 26, 989
798 (2014412 H 8 H) 12, 331 15 138. 33 5.8 94. 1 A 7.8 30, 931
80141 (201541 A 8 H) 11,881 21 133. 15 AN3. T 90. 5 A 5.1 35, 182
8141 (201542 A 9 H) 11,609 21 129. 98 AN2. 4 92. 8 A 8.4 38, 267
8211 (201543 H 9 H) 11, 382 15 127.01 AN2.3 94. 3 A15.2 42,017
83H (20154E 4 H 8 H) 11, 451 16 128. 04 0.8 92.4 A16.9 47, 022
84 (20154E 5 H 8 H) 11,553 18 128. 99 0.7 89. 1 AN23.1 43, 267
85 (20154E 6 H 8 H) 11, 760 15 131. 59 2.0 91.9 A 9.8 47, 204
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FHAR R FHRARK TH % % % % %

A XY 2 60, 984 68, 142 13,047,214 15.3 0.4 11.5 2.6 1.2
FAL AT TV | FAL AT TV

AA A 4,500 5, 100 679, 929 0.8 — 0.8 — —
FAYz=Fv )=+ | FAVz=Fv)n—+F

A z—F 45, 800 53,131 792, 717 0.9 — 0.9 — —
F/vyz—=su=x| F/Vyz—rn—%

Iz — 12, 500 14, 233 224, 181 0.3 — 0.3 — —
F7ve=ssn—x | F7vv—=//n—x%

Fre— 36, 700 38,919 726, 238 0.9 — 0.9 — —
B = Foa—n Fa—n

KA 92, 940 109, 488 15, 238, 607 17.9 0.2 12.3 5.6 —

A4V 92, 880 100, 613 14, 003, 446 16. 4 — 5.3 6.1 5.0

7T A 43, 630 47,914 6, 668, 786 7.8 — .6 3.0 0.2

AXY R 17, 378 18,073 2,515, 482 3.0 1.1 1.2 0.8 0.9

AA A 3, 000 3,013 419, 449 0.5 — — 0.5 —

s 44, 695 49,978 6, 956, 073 8.2 0.6 8.0 — 0.1

A 32, 400 35, 727 4,972,611 5.8 — 1.8 3.7 0.4

AYLF— 12,180 14, 881 2,071,272 2.4 — 2.2 0.3 —

A z—F 1,160 1, 285 178, 885 0.2 0.2 0.2 — —

F—Z VT 11, 630 13, 180 1,834, 474 2.2 — 2.2 — —

Frw—2 3, 500 3,601 501, 286 0.6 — 0.2 — 0.4

TANT R 9, 100 10, 110 1, 407, 230 1.7 — 1.5 0.2 —

ATNFT 800 799 111, 330 0.1 — 0.1 — —

Z2pnR=F 520 578 80, 562 0.1 — 0.0 0.0 —

TAUA 19, 420 19, 317 2, 688, 634 3.2 — 2.9 0.2 —

A=A F VT 8, 724 8, 640 1,202,574 1.4 — 1.1 0.3 —

V= — 3, 050 2,989 416, 029 0.5 — 0.3 — 0.2

H—P— 4,700 4,506 627, 235 0.7 — 0.7 — —

7 7 76 REHH 600 607 84, 523 0.1 — — — 0.1

AXxT o 3, 650 3, 842 534, 822 0.6 0.3 0.4 0.2 —

7T ) 764 751 104, 550 0.1 — 0.1 — —

FU 550 553 76, 992 0.1 — 0.1 — —

Fra 1,610 1,701 236, 807 0.3 — — 0.3 —

TN T 2, 800 2,505 348, 668 0.4 0.4 0.4 — —
FRAaF TRuF

R—F K 8, 300 9,330 312,211 0.4 — 0.4 — —

= Gl — — 79, 062, 834 92.9 3.2 60.5 23.8 8.6
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AXY A % FHAR R FHR R THM
[Ef7E%4 | UK TREASURY 1.75 11, 400 11,610 2,223,139 | 2019/ 7 /22
UK TREASURY 2.0 1,770 1,812 347,103 | 2020/ 7 /22
UK TREASURY 4.25 8, 670 10, 719 2,052,479 | 2032/6/7
UK TREASURY 3.5 3,770 4, 344 831,922 | 2045/1 /22
UK TSY 3 1/4% 2044 3.25 12, 230 13, 454 2,576,080 | 2044/1 /22
Wesd % | ABP FINANCE PLC 6.25 845 1,056 202,292 | 2026/12/14
(&DEEENER) | ANHEUSER-BUSCH INBEV NV 9.75 610 922 176,692 | 2024/ 7 /30
ELECTRICITE DE FRANCE 6. 6.25 550 696 133,275 | 2028/5/30
GATWICK FUNDING LIMITED 5.25 1, 280 1, 469 281,287 | 2024/1 /23
GENERAL ELEC CAP CORP 5.5 1, 800 2,100 402,230 | 2021/6/7
GLENCORE FINANCE EUROPE 6.0 1,770 2,022 387,232 | 2022/4/3
HEALTH CARE REIT INC 4.5 1, 340 1, 389 265,990 | 2034/12/ 1
HEATHROW FUNDING LTD 6.75 1, 000 1,312 251,284 | 2026/12/ 3
HOLMES MASTER ISSUER PLC 2.12213 1, 500 1,536 294, 236 | 2054/10/15
HSBC HOLDINGS PLC 6.5 1, 400 1, 759 336,924 | 2024/ 5 /20
IMPERIAL TOBACCO FINANCE 4.875 1,265 1,363 261,099 | 2032/6/7
INTU (SGS) FINANCE PLC 4.25 950 993 190,218 | 2035/9 /17
KONINKLI JKE KPN NV 5.0 930 1,018 195,078 | 2026/11/18
LLOYDS BANK PLC 10.75 1, 000 1,136 217,662 | 2021/12/16
LLOYDS BANK PLC 5.125 1,410 1,704 326,364 | 2025/3/7
NATL WESTMINSTER BANK 7.875 1, 880 1,916 366,910 | 2015/9/9
PEARSON FUNDING ONE 6.0 610 624 119,584 | 2015/12/15
QBE INSURANCE GROUP LTD 6.125 1,174 1,187 227,458 | 2015/9 /28
THAMES WATER UTIL CAY FI 4. 625 430 475 91,135 | 2046/6/4
WPP PLC 6.0 1, 400 1,512 289,530 | 2017/4/4
I 3t 13, 047, 214
A A FAAL AT T | TAAL AT TV
| [EMERESR | SWITZERLAND GOVERNMENT 1.25 4, 500 5,100 679,929 | 2037/6 /27
2N it 679, 929
A —F FAyz=T ) a—F | FAVz=T /) n—F
[Ef&FiE% | SWEDISH GOVERNMENT 3.5 35, 000 41, 744 622,827 | 2022/6/1
SWEDISH GOVERNMENT 1.5 10, 800 11, 386 169,889 | 2023/11/13
/N it 792, 717
JIVT = — T)vyz—=ru=3 | T)Vyz=)u—%
| [EERESR INORWEGIAN GOVERNMENT 3.75 12, 500 14, 233 224,181 | 2021/5 /25
/I 7t 224, 181
Fr~w—7 Trvv=)su=x| Frvv=J/n-x
| [EME RS IKINGDOM OF DENMARK 1.5 36, 700 38,919 726,238 | 2023/11/15
/I it 726, 238
a—n Fa—n Fa—n
KA [Efi7F% | BUNDESOBLIGATION — 14, 600 14, 480 2,015,365 | 2020/4 /17
BUNDESREPUB. DEUTSCHLAND 3.25 20, 100 23, 630 3,288,902 | 2021/7/4
BUNDESREPUB. DEUTSCHLAND 5. 625 12, 300 18, 874 2,626,932 | 2028/1/4
BUNDESREPUB. DEUTSCHLAND 5.5 3, 500 5, 600 779,408 | 2031/1/4
BUNDESREPUB. DEUTSCHLAND 4.0 5, 400 7,993 1,112,484 | 2037/1/4
DEUTSCHLAND 1/L BOND 1.75 15, 100 18, 524 2,578,229 | 2020/4 /15
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NE4 ﬁ%{fﬁ;’%) KEW 0. 375 13, 200 11,540 1,606,242 | 2030/4 /23
W% | COMMERZBANK AG 1.5 1, 400 1, 449 201,742 | 2018/2/28
(EDEBEARR) | ENBW 3. 625 3, 580 3, 654 508,598 | 2076/4/2
EUROGRID GMBH 1.875 1,700 1,676 233,399 | 2025/6 /10
UNITYMEDIA HESSEN / NRW 4.0 960 982 136,752 | 2025/1/15
VOLKSWAGEN FIN SERV AG 0.75 1,100 1,081 150,549 | 2021/10/14
A 2YT [Ef&7iE% | BUONI POLIENNALI DEL I/L 2.55 3, 400 3,508 488,318 | 2016/10/22
BUONT POLIENNALI DEL I/L 2.15 3, 700 3, 860 537,292 | 2017/11/12
BUONT POLIENNALI DEL I/L 2.35 2,300 2, 581 359,247 | 2024/ 9/15
BUONT POLIENNALI DEL I/L 3.1 6, 860 8,728 1,214,853 | 2026/9/15
BUONT POLIENNALI DEL I/L 2.55 2,930 3, 687 513,211 | 2041/9/15
BUONT POLIENNALI DEL TES 4.75 7, 400 8, 059 1,121,668 | 2017/6/1
BUONT POLIENNALI DEL TES 1.65 29,100 30, 533 4,249,719 | 2020/ 4 /23
BUONT POLIENNALI DEL TES 3.75 6, 100 6, 883 958,009 | 2021/5/1
BUONT POLIENNALI DEL TES 4.0 1, 400 1, 590 221,390 | 2037/2/1
BUONT POLIENNALI DEL TES 5.0 3, 500 4,570 636,094 | 2040/9/1
CCTS EU 0.979 15, 300 15, 362 2,138,120 | 2015/12/15
TimtlES | ENI SPA 3.625 390 453 63,132 | 2029/1 /29
(GUREEAER) | INTESA SANPAOLO SPA 1.125 2,500 2,470 343,905 | 2020/ 1/14
INTESA SANPAOLO SPA 1.125 2, 650 2,522 351,062 | 2022/3/4
MONTE DEI PASCHI SIENA 3.5 3, 500 3, 687 513,194 | 2017/3/20
UNICREDIT SPA 4.0 500 551 76,823 | 2018/1 /31
UNICREDIT SPA 3.0 1, 350 1,562 217,401 | 2024/1/31
TR [Ef&FiE% | FRANCE (GOVT OF) - 3, 600 3, 541 492,907 | 2020/ 5 /25
FRANCE GOVERNMENT 0. A. T 5.5 5,410 8,139 1,132,836 | 2029/4 /25
FRANCE GOVERNMENT 0. A.T 3.25 1, 600 2,053 285,817 | 2045/5 /25
W@ AAES | ALD INTERNATTONAL 2.0 1, 400 1,439 200,407 | 2017/5/26
(BDEEENER | ALD INTERNATTONAL 0.75 3, 500 3, 500 487,227 | 2018/1 /26
AUTOROUTES DU SUD DE LA 2.875 200 220 30,697 | 2023/1/18
BNP PARIBAS CARDIF 4.032 2,000 2,001 278,532 | 2049/11/29
BPCE SA 4. 625 800 926 128,986 | 2023/7/18
BPCE SFH - SOCIETE DE FI 2.125 2,000 2,181 303,552 | 2020/9/17
CAISSE REFINANCE L’ HABIT 2.4 1,180 1,333 185,538 | 2025/1 /17
CREDIT AGRICOLE ASSRNCES 4.25 2, 200 2,175 302,827 | 2049/1 /29
CREDIT AGRICOLE HOME LOA 1. 625 1,100 1,168 162,570 | 2020/ 3 /11
CREDIT AGRICOLE LONDON 2.375 900 939 130,762 | 2024/ 5 /20
DEXIA CREDIT LOCAL 1.375 4,100 4,272 594,644 | 2019/9/18
DEXIA CREDIT LOCAL 0.25 5, 000 4,949 688,839 | 2020/ 3 /19
ELECTRICITE DE FRANCE 4.625 900 1,139 158,644 | 2030/ 4 /26
ELECTRICITE DE FRANCE 5.0 1,300 1,412 196,631 | 2049/ 1 /22
FONCIERE LYONNAISE 3.5 600 641 89,226 | 2017/11/28
MFINANCE FRANCE SA 2.0 1, 000 974 135,628 | 2021/11/26
ORANGE SA 5.0 940 991 137,998 | 2049/10/29
RTE RESEAU DE TRANSPORT 1. 625 800 800 111,391 | 2024/10/8
SOCIETE DES AUTOROUTES 1.875 1,500 1,506 209, 717 | 2025/1 /15
SOCIETE FONCIERE LYONNAT 1.875 1, 600 1,605 223,400 | 2021/11/26
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AXY R WesE g% | ABBEY NATL TREASURY SERV 0. 691 2, 000 2,026 282,039 | 2019/8/13

(EDREEAER | CHANNEL LINK 3. 426 1,050 1,055 146,917 | 2050/ 6 /30

COVENTRY BLDG SOCIETY 2.25 2,000 2,089 290, 747 | 2017/12/ 4

HBOS PLC 4.5 800 921 128,197 | 2030/3/18

HSBC HOLDINGS PLC 3.375 1, 500 1,597 222,283 | 2024/1/10

LLOYDS BANK PLC 1.875 870 907 126,308 | 2018/10/10

MOTABILITY OPERATIONS GR 1. 625 908 913 127,174 | 2023/6/9

NATIONWIDE BLDG SOCIETY 3.125 1, 400 1,472 204,900 | 2017/4/3

ROYAL BK OF SCOTLAND PLC 10.5 1, 500 1, 740 242,173 | 2022/ 3/16

ROYAL BK SCOTLND GRP PLC 1.5 4,000 4,048 563,404 | 2016/11/28

YORKSHIRE BUILDING SOC 1.25 1, 350 1,302 181,335 | 2022/3/17

AL A ?Qtﬁfﬂg* CREDIT SUISSE LONDON 0. 477 3,000 3,013 419,449 | 2017/12/15
SOREEAER)

E [Ef&FiE% | NETHERLANDS GOVERNMENT 3.25 25, 700 29, 981 4,172,841 | 2021/7/15

NETHERLANDS GOVERNMENT 1.75 3, 000 3,225 448,855 | 2023/ 7 /15

NETHERLANDS GOVERNMENT 2.0 6, 070 6, 653 926,011 | 2024/ 7/15

W% | ACHMEA BV 2.5 810 861 119,939 | 2020/11/19

(&LEEEAER) | BAT HOLDINGS BV 3.125 190 208 29,061 | 2029/3/6

DEUTSCHE ANN FIN BV 2.125 800 815 113,484 | 2016/ 7 /25

DEUTSCHE ANN FIN BV 3.625 525 589 82,034 | 2021/10/8

EDP FINANCE BV 2.0 3,100 2,935 408,555 | 2025/ 4 /22

ING BANK NV 3.625 1, 500 1,623 225,904 | 2026/ 2 /25

KONINKLI JKE KPN NV 4.5 300 354 49,323 | 2021/10/ 4

TELEFONICA EUROPE BV 5.875 800 880 122,495 | 2049/ 3 /31

VOLKSWAGEN INTL FIN NV 2.5 1, 900 1, 850 257,566 | 2049/12/29

ARA [Eff7E%4 | BONOS Y OBLIG DEL ESTADO 4.5 2,270 2,518 350,473 | 2018/1 /31

BONOS Y OBLIG DEL ESTADO 1.4 15, 600 15, 883 2,210,730 [ 2020/1 /31

BONOS Y OBLIG DEL ESTADO 5.15 2, 420 3,103 431,898 | 2028/10/31

BONOS Y OBLIG DEL ESTADO 4.7 2, 460 3,105 432,236 | 2041/ 7 /30

BONOS Y OBLIG DEL ESTADO 5.15 3, 050 4,145 576,982 | 2044/10/31

Wi E % | BANCO BILBAO VIZCAYA ARG 3.5 2, 000 2,165 301,352 | 2017/12/5

(&DEEEAER | BANCO BILBAO VIZCAYA ARG 4.0 400 501 69,861 | 2025/2/25

BANCO SANTANDER SA 4.5 2, 300 2,413 335,895 | 2016/ 7 /29

CAIXABANK 0. 091 1, 900 1, 890 263,179 | 2018/1/9

YL — [EfERE% | BELGIUM KINGDOM 4.0 2,520 3,088 429,892 | 2022/ 3 /28

BELGIUM KINGDOM 2.6 4,410 4,972 692,041 | 2024/ 6 /22

BELGIUM KINGDOM 3.75 1, 150 1,617 225,163 | 2045/ 6 /22

BELGIUM KINGDOM GOVT 5.5 2,000 2,964 412,564 | 2028/ 3 /28

W@ AAES | BELFIUS BANK SA/NV 2.25 1,500 1,574 219,124 | 2018/ 9 /26

(&LEEEAER) | BRUSSELS AIR HOLDING NV/ 3.25 600 664 92,485 | 2020/7/1

AT r—F ?Qtﬁfﬂg* TVN FINANCE CORP III AB 7.375 1, 160 1,285 178,885 | 2020/12/15
SORBEAER)

A=A MY T | [EEFES | REPUBLIC OF AUSTRIA 3.4 4,700 5,615 781,610 | 2022/11/22

REPUBLIC OF AUSTRIA 1.75 5,700 6,113 850,873 | 2023/10/20

FOBALBOR | poorp GROUP BANK AG 7.125 1,230 1,451 201,990 | 2022/10/10

(GUREEAER) : ’ ’ ’
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T rv—7 | Hilth{E% | DANSKE BANK A/S 0.338 2, 300 2,307 321,176 | 2017/6/2

(BOREEAER | DANSKE BANK A/S 3.875 1, 200 1,294 180,110 | 2023/10/ 4

TANT R | [EEGES: | IRISH GOVERNMENT 5.0 3, 200 3,910 544,204 | 2020/10/18

REPUBLIC OF IRELAND 3.9 1, 520 1,816 252,886 | 2023/ 3 /20

@S | ESB FINANCE LIMITED 2.125 1,230 1,197 166,614 | 2027/6/8

(&BEEEAER) | GE CAPITAL EURO FUNDING 2.875 850 925 128,760 | 2019/6 /18

SILVERBACK FINANCE 3.1261 2, 300 2,261 314,764 | 2037/2/25

A F T | [EfERES | SLOVAKIA GOVERNMENT BOND 1.375 800 799 111,330 | 2027/1/21

An~_=7 | [EffFES | REPUBLIKA SLOVENIJA 4.125 250 284 39,647 | 2020/ 1 /26

REPUBLIKA SLOVENIJA 3.0 270 293 40,915 | 2021/4/8

TAYA WimES | AT&T INC 2.4 1, 150 1,184 164,842 | 2024/3/15

(BOREEAER | AT&T INC 2.45 1,620 1,443 200,962 | 2035/3/15

BANK OF AMERICA CORP 2.5 405 432 60,248 | 2020/ 7 /27

BANK OF AMERICA CORP 1.375 1, 400 1,303 181,426 | 2025/ 3 /26

DIRECTV HOLDINGS/FING 2.75 300 320 44,605 | 2023/5/19

GENERAL ELECTRIC CO 1.875 600 588 81,846 | 2027/5/28

JP MORGAN CHASE BK NA 4.375 2,500 2,627 365,653 | 2021/11/30

MERCK & CO INC 1.875 420 422 58,759 | 2026/10/15

MONDELEZ INTERNATIONAL 1. 625 860 793 110,378 | 2027/3/8

MONDELEZ INTERNATIONAL 2.375 865 777 108,192 | 2035/3/6

MOODY’ S CORPORATION 1.75 1, 850 1, 752 243,939 | 2027/3/9

MORGAN STANLEY 3.75 1, 370 1,472 204,996 | 2017/9/21

MORGAN STANLEY 2.375 1, 330 1, 408 196,012 | 2021/3/31

PROLOGIS LP 1.375 1, 690 1,684 234,379 | 2020/10/ 7

PROLOGIS LP 3.375 400 432 60, 125 | 2024/ 2 /20

VERIZON COMMUNICATIONS 3.25 560 617 85,968 | 2026/ 2 /17

WELLS FARGO & COMPANY 1. 625 2,100 2,057 286,295 | 2025/6/2

A=A NFYT | WeidtAES | AUSNET SERVICES HOLDINGS 1.5 1,240 1,163 161,917 | 2027/ 2/26

(BDEEENER) | COMMONWEALTH BANK AUST 2.0 3, 394 3,291 458,162 | 2027/4 /22

SCENTRE MGMT LTD 0. 658 2,000 2,013 280,192 | 2018/ 7/16

SCENTRE MGMT LTD 2.25 1, 160 1,199 166,884 | 2024/ 7 /16

SYDNEY AIRPORT FINANCE 2.75 930 972 135,417 | 2024/ 4 /23

Uy —U— [ HilthfEZ | BAA FUNDING LTD 4.125 1, 350 1,418 197,452 | 2016/10/12

(&BHEEAER) | DELPHI AUTOMOTIVE PLC 1.5 1, 700 1,570 218,576 | 2025/3/10

= — %mﬂéﬁ CRED SUIS GP FUN LTD 1.25 4,700 4,506 627,235 | 2022/4 /14
(BOREEAER)

777 EREER %l’ﬁfﬂéﬁ XSTRATA FINANCE DUBAT LT 1.75 600 607 84,523 | 2016/5/19
(GUREEAER)

Ay W@ A% | AMERICA MOVIL SAB DE CV 4.125 1, 200 1, 366 190, 142 | 2019/10/25

(ELEEEAER) | AMERICA MOVIL SAB DE CV 5.125 800 860 119,694 | 2073/9/6

CEMEX SAB DE CV 4.375 1, 650 1,616 224,985 | 2023/3/5

7TV %ﬁgﬁ@? BRF SA 2.75 764 751 104,550 | 2022/6/3

FU Eﬁgﬁiﬁ CODELCO INC 2.25 550 553 76,992 | 2024/7/9

F = Eﬁgﬁiﬁ EP ENERGY AS 4.375 1,610 1,701 236,807 | 2018/5/1
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[ 71277V 7 [EfiGE% | BULGARTA 3.125 2,800 2, 505 348,668 | 2035/ 3/26
2N it 63, 280, 340
R—=F K TAuF TAuF
[E{fFEH | POLAND GOVERNMENT BOND 5.75 4,200 4,957 165,880 | 2022/9/23
POLAND GOVERNMENT BOND 4.0 4,100 4,373 146,330 | 2023/10/25
/] it 312,211
& it 79, 062, 834
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OBk, A, TARVEEMBENKT iseAsamn OIIBEDIRR (201456 A10B~201546 A8 B)

H H ERZES H H El L]
A A

A &E 101, 220, 872, 534 (A) BELZFEUNEE 1,675,003, 943
D—)L e o — 6, 269, 929, 748 = R 1, 671, 504, 000
IR GEATIAE) 79, 062, 834, 456 T O A4 3,499, 943
AU N4 13,719, 561, 810 (B) ﬁﬁﬁgﬁﬁﬁﬁ*ﬁﬁ 2,915, 750, 558
RULFLE, 498, 759, 556 FEFAR 8,472, 839, 529
RiTEL 2% 362, 954, 472 WE%* ) 4 5,557,088, 971
2 NZRERELG 1, 306, 832, 492 © ﬁggﬁzﬁﬂy%”ﬁﬁ & 7;' (7532 ‘Igg
® ﬁi%% 1? Z;; zg; :2: iPGIE ! A 798,461,610
R e D) BREBERE A 12,107,205
ARELAEHI 2 219, 000, 000 () L#HEHS (A+B+C+D) 4,530, 861, 811
(C) #EEMREA—B) 85, 149, 035, 096 F) wHginians 10, 119, 564, 550
TR 55, 359, 721, 586 @ BmEEEERS 20, 607, 842, 406
PR 5 G 29,789, 313,510 ) BHEEns A 5,468, 955, 257
D) ZEIEROH 55, 359, 721, 5861 () #(E+F+G+H) 29, 789, 313,510
1 A0S Y £#E{fEE(C./ D) 15, 381F REMEEIBIES (1) 29, 789, 313, 510

() e seA%H2s, 9575 5 M. W IB IR ETTARRA2, 4155 71, AR ORPLO T (B) AfiFEH T BB L U0 G FERS]
Wh— EREEA T AL, 013 5 1, FHEE 1 80 72 v Ml EAR BRIFHROTMHRZNZ LD b DEEHET,

15, 3811, KPR ORPLOF T (G) BIMEREEERE L H LD, F f@@)ﬂ
() Y~WP—7 7 FEEEG L3 5 EEETED YR TTAE BREDOKE, BIMKE % LM b uAR A 722 Loz 2255
c ) ANT T a— e L A — K 2,262H I H WINET,
LT —A A PGS T 7 FEGEKBEERESR *HEEORROTTHBHZERRE L H D013, TBRMBHDE,
) 3,026 5 [ TEARD & IR AR 2 72 LB I W e 2y DD E T,
LT —A A MERINMESR T 7 RFC Gl ks B BE 45 8 5
i) 10, 7855 i H
c )BT —A YA FERMNMESR T 7 > FFD Gl kB B & & 5
i) 30, 367 Ji H
c )BT — A A NEINMES 7 7 REVA GEAR FE BT E R
A 8,918% A1
OBt

OEBARZFOEHENFICEAT IAMEONTERZTLEL-,
<ZHE@EAA : 20145F128 18>
QEMREBICRXM LEZHRENZFEEIC L TASIZIHRIENDERNERETERETHIFED
HREEFITWVELT,
<ZHE@EAA : 20145F128 18>
QT VINT 4 THEIHIZZRDFREHIRICET AFMEDHREEZTLVE L=,
<ZEHE@EAA : 201554838 >



NFR&T Multi Managers Fund - U.S. EQUITY

NFR&T=/LF s~ — % —X 77 R - K[EH FC/FD

20144E12 H 31 iR

@47 7 U ROALF AT R DY T,

|7 i3

A~ ER R COMEREERE

@ KEOK (DR (FEFEAFE) 2 & 2 FET, ) EERE MR EL, Bt EO RPN R ELZX DL
ZHELET,

O BB AL, A ARH O 7 a2 8kt a0 A o BV 2 B KEROEH %
TSR ELET (BET2EHASITERIR G488V ET),

ONFR&TV VT + = F—TF — K+ 77 R — K[ERRFCIL, S&PS00FEATHREL (-~ PR —R) ¥~
CFw—2 LET, o NFRRTS AT« v 3 — V% — X 77 K — K ERREDIZ. S&P500#5kAh 555
(HEAR—R) e F =T LET,

L TS&PS00RRAMFE 2 ()~ —2) ]I, S&PS00RKAFEEL (US§R—R) 2 &1, BE BRI &t
MWIRBIZA~y YAz BB L THRELZLOTY,

2 TSRPS0 FE %L (P4 ~_— %) 1, S&PS00RKAMFE 2k (US$_—R) b &1, BRI &AL
MECHBE L0 TT,

@ KEOK (DRFAEIEE) 25 A ET, ) EERENZEL, BEHMEOR MR ELZXDZE
ZHELET,

@ G S KEROERZIT 2O E B o EL | F RGBSt ER T3
[GREMPEDRL D LR ERELET,

QF | B EHMSLORE DT> UL, EAERGICEA 7 2 A7 8123t 3200 B O @M% =
U, KEROEFICBWTENL TWALHIM L ERSEE2RELES (BETIEHSHITE
F 72 DGE A RHVET),

@GNSR E LB E BN SR O 7 REIEOVAZFE ORI A 2 778 =4—1L,
MBS UCEBIHEEE BRI S 2 E A 3 2E 5E M PEDOEL Sy 2R O 28 ORI B E B S E o AR
W EATRVET,

OFCOIM G PEIZ DOV TIE, JRAIE L TS&P500KEAMHE % (FI#a 5 R — ) D@ 15 /L 45 2~ — AT %)
M TCARNyVEITHIZEEIEARELE T, FDOIEEEFEIZOWTL, AL L THBRA~y 13T
WEHEA,

@& &IE ., HMBIASICE>TE, ERROIIREANTELRWE A BBV ET,

= & 2 i

B (LT 2

)

S e AV SR NY S C N AN DYAEEEC S

t
# " @M o2t

W77 R ) —F TR T a0 — RS et
}ER2TEE10H 1B () BIEIE, TB R T By b= RO A MR A& ICE BTSN ET,

R % LR AT

AT =R AR =k e /XU T e TUR N T AR TR =

S VERE AU T AT ] 7L RIS O 4R A D LITIERRN L TRV E T,
SHHRL TV OA B EOUMI B L OFHRES L NFRT VLT v R =V — R 77U F — KERROFEREE EPOHFE RO TT,




NFR&TRILF - RR2—Vv—X - 77 K — KE# FC/FD

S PE R 5
20144129 31 B BIfE

=¥

FEAMRER Rl (AT $51,377,249)
Bl

HIARI 4

R I LN AR DI 2245
ERINGEE

ATHLTE

REAH

p=1i

REILZ ARSI R L&
A R T R

R I LA AR D I 2541
FALT H

fEAF

MEERE

FCOTA— Y 7-0HI%PE ($22,991,385/186,03511)
FDZ/ZA— 1 YU 7- & ($39,409,905/226,161 1)

$ 56,278,384
6,028,736

600,278

160,837

29,839

36,546

63,134,620

532,685
146,345
14,007
40,293

733,330

$ 62,401,290

$ 123.59

$ 174.26
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EHR A E
20144F12 A 31 B2 T 3 4B R

I

LY A (FURTBUBLS 184,473 VLR %) $ 449,639
HEUN 2% 74,835
& E 524,474
EA

2 T ) 427,964
S PR TR & R 2 122,852
REFR SR 34,609
2R Bk 10,919
"oV RAT 57— = N 1,966
EmRasE 598,310
i ERE (73,836)
ERBEIUVERERES

BB A RESI AR D FEBHFIZE 11,120,837
BRSPS AR D E BRI (4,037,068)
BB AR DA IR S EBIAEERRE) O (6,083,139)
2R LN AR DR FEBHR L DO HEIK 678,515
BB A MRER B L O AR eI LSRR D AR SEBUHRIS OB & B K 1,679,145
EABRICKOIMEELE, $ 1,605,309
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W pEA B R
20144F12 A 31 B2 T 3 4B R

EARERICKIMEENDES
MG AR $ (73.,836)
PG A RESI AR D FBHFIZE 11,120,837
LR eI LR D E BRI (4,037,068)
BB AR DA IR O ERIEEIERR%) O (6,083,139)
2RI LN AR A AR FEBHR L DO HEIR 678,515
ERHERICKIMEEEE 1,605,309
SIEEm|
FCIZ A
ZASAEIR DT T 5,410,987
ZASTESR O B RS (4,726,299)
FDZ5 %
ZASFESROFAT F I 12,648,986
SRRSO B R A (9,340,348)
Z ARG | VS KDl P 1 3,993,326
HTiEE P P Ok 5,598,635
WP FERR AR 56,802,655
HREEERE $ 62,401,290
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FrolaTu—FtHEE
20144F12 A 31 B2 T 3 4B R

BEEHI-HESFryaro—

T A SR L DML PERE I $ 1,605,309

R
B AR OB (41,713,073)
B MaE S0 7 A 45,224,650
BEEANRES AR D IR 2% (11,120,837)
BEEANRES AR DR IR GMEBIAEPERRE) O 6,083,139
FE ST LRI TARD AR FEBHE IR DR (678,515)
FRULHL 4 A O H N (2,387)
HIELE FH O 0 (36,546)
RFIL AR I O 0 17,082
KA H oD (20,865)

BB TEENAE S ERE 4 (642,043)

HHBERIZHESF vy aTn—

SASRESRDFEAT TR 17,461,509
ZASTESR O E R4 (14,203,448)
M IEE SIS E R4 3,258,061
BR#tShi-EKEE 2,616,018
HOBREEIUREE MM 3,412,718
HRBEEBLUVRESE MM $ 6,028,736
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2014412 7 31 H 8iAE
b4 HH RS i 4. PIRELLE
$ $
3=
*E
HE%
Basic Materials
Alcoa Inc. 53,060 446,114 837,817 1.34%
Monsanto Company 16,750 1,554,906 2,001,123 321%
The Mosaic Co. 22,980 1,043,893 1,049,037 1.68%
Tronox Ltd. 20,690 519,126 494,077 0.79%
&#t: Basic Materials 3,564,039 4,382,054 7.02%
Communications
Amazon.com Inc. 2,380 717,193 738,633 1.18%
AMC Networks Inc. 18,520 1,189,098 1,181,020 1.89%
Discovery Communications Inc. 17,120 593,985 589,784 0.95%
eBay Inc. 24,440 1,252,174 1,371,573 2.20%
Facebook Inc. 3,760 225,878 293,355 0.47%
Gannett Co Inc. 27,050 807,598 863,706 1.38%
Google Inc. 1,320 486,583 700,471 1.12%
HomeAway Inc. 13,850 460,006 412,453 0.66%
Juniper Networks Inc. 65,030 1,254,077 1,451,470 2.33%
Shutterfly Inc. 17,460 797,803 727,995 1.17%
Sinclair Broadcast Group Inc. 25,380 686,898 694,397 1.12%
Starz 18,680 388,989 554,796 0.89%
T Mobile US Inc. 22,400 648,930 603,456 0.97%
The Priceline Group Inc. 1,050 1,299,833 1,197,220 1.92%
Time Warner Inc. 15,400 1,193,207 1,315,468 2.11%
Tribune Co. 11,730 748,146 701,102 1.12%
TripAdvisor Inc. 8,960 774,981 668,954 1.07%
Twenty-First Century Fox Inc. 35,820 1,170,796 1,375,667 2.20%
Viacom Inc. 23,010 1,569,712 1,731,503 2.77%
World Wrestling Entertainment Inc. 22,590 309,774 278,761 0.45%
A%: Communications 16,575,661 17,451,784 27.97%
Consumer Cyclical
DR Horton Inc. 12,030 246,485 304,239 0.49%
Fastenal Company 26,080 1,167,728 1,240,365 1.99%
Lennar Corporation 7,050 230,557 315,910 0.51%
Toll Brothers, Inc. 9,730 275,893 333,447 0.53%
Yum! Brands Inc. 17,160 1,172,599 1,250,106 2.00%
&E&:  Consumer Cyclical 3,093,262 3,444,067 5.52%
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Fi e " A5 R ik PEELLE
$ $
Consumer Non-cyclical
Alere Inc. 15,560 528,336 591,280 0.95%
Apollo Education Group Inc. 18,690 605,778 637,516 1.02%
Catamaran Corp. 18,880 803,654 977,040 1.57%
Express Scripts Holding Co. 11,690 875,141 989,792 1.59%
HeartWare International Inc. 8,310 669,840 610,203 0.98%
Ingredion Inc. 9,150 595,973 776,286 1.24%
Intuitive Surgical Inc. 1,220 478,476 645,307 1.03%
Johnson & Johnson 5,810 456,725 607,552 0.97%
MasterCard Inc. 8,710 657,792 750,454 1.20%
The Coca-Cola Company 19,220 737,525 811,468 1.30%
Thoratec Corp. 18,920 492,764 614,143 0.99%
&#&t:  Consumer Non-cyclical 6,902,004 8,011,041 12.84%
Energy
Apache Corporation 7,970 670,249 499,480 0.80%
Cameron International Corporation 24,350 1,332,119 1,216,283 1.95%
EOG Resources Inc. 11,020 931,390 1,014,611 1.63%
Hess Corporation 16,740 899,115 1,235,747 1.98%
Peabody Energy Corporation 107,880 1,641,301 834,991 1.34%
Range Resources Corporation 8,350 594,017 446,307 0.71%
Weatherford International 29,510 378,618 337,890 0.54%
&&t:  Energy 6,446,809 5,585,309 8.95%
Financial
Popular Inc. 18,300 598,363 623,115 1.00%
Realogy Holdings Corporation 20,160 863,737 896,918 1.44%
SLM Corp. 49,100 442,204 500,329 0.80%
Visa Inc. 3,000 635,129 786,600 1.26%
&%t Financial 2,539,433 2,806,962 4.50%
Industrial
Energizer Holdings Inc. 6,660 669,516 856,210 1.37%
FLIR Systems Inc. 29,090 995,844 939,898 1.51%
General Electric Company 62,000 1,500,684 1,566,740 2.51%
Joy Global Inc. 16,520 926,600 768,510 1.23%
Masco Corp. 23,610 574,127 594,972 0.95%
Owens Corning 16,750 511,495 599,817 0.96%
Xylem Inc. 20,050 630,892 763,304 1.22%
&§t:  Industrial 5,809,158 6,089,451 9.75%
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Technology
ANSYS Inc. 7,280 563,970 596,960 0.96%
Cerner Corporation 28,510 1,153,050 1,843,457 2.95%
Electronic Arts Inc. 22,160 432,959 1,041,852 1.67%
EMC Corporation 43,860 1,118,055 1,304,396 2.09%
Evertec Inc. 40,370 903,743 893,388 1.43%
Google Inc. 1,340 493,047 705,376 1.13%
VeriFone Systems Inc. 16,050 410,713 597,060 0.96%
&% Technology 5,075,537 6,982,489 11.19%
aFt:  EEKE 50,005,903 54,753,157 87.74%

REIT

Real Estate
BioMed Realty Trust, Inc. 5,670 114,326 122,132 0.20%
Corporate Office Properties Trust 4,460 104,843 126,530 0.20%
Plum Creek Timber Co 15,130 630,017 647,413 1.04%
Weyerhaeuser Co. 17,530 522,160 629,152 1.01%
&&t: Real Estate 1,371,346 1,525,227 2.45%
|&: REIT 1,371,346 1,525,227 2.45%
HXEEH 51,377,249 56,278,384 90.19%
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R EELEK
20144F 20144 e
-5 1z ZEEK 128318 ZEEK 12A318 1; o RERAL
B S DSl & %8 B RO ESE
$ $ $
201541 H15A JPY 2,963,707 24,721 USD 24,604 24,604 AA 117
201541 A 150 JPY 3,680,469 30,700 USD 30,826 30,826 AA (127)
201541 H15A JPY 679,904 5,671 USD 5,794 5,794 AA (123)
201541 A 150 IPY 2,328,480 19,423 UsD 19,678 19,678 AA (255)
201541 H15A JPY 39,325 328 USD 332 332 AA 4)
201541 A 150 IPY 4,309,487 35,947 USD 36,106 36,106 AA (160)
201541 H15A JPY 2,805,666,356 23,402,800 UsD 23,248,309 23,248,309 AA 154,491
201541 A 150 IPY 2,207,300 18,412 UsD 18,595 18,595 AA (184)
201541 H15A JPY 5,073,350 42318 USD 41,994 41,994 AA 325
201541 A 150 IPY 2,643,324 22,049 USD 22,251 22,251 AA (202)
201541 H15A JPY 3,173,620 26,472 USD 26,477 26,477 AA )
201541 A 150 UsD 32,072 32,256 JPY 3,866,982 32,072 AA (183)
201541 H15H USD 70,844 69,221 IPY 8,298,665 70,844 AA 1,622
201541 A 150 UsD 131,585 130,482 JPY 15,643,004 131,585 AA 1,103
201541 H15H USD 1,178,644 1,187,798 IPY 142,400,304 1,178,644 AA (9,155)
201541 A 150 UsD 2,840 2,827 JPY 338,969 2,840 AA 12
2015461 H 7 A USD 39,557 39,385 IPY 4,722,073 39,556 AA 171
201541 4 6 A JPY 11,136,827 92,888 USD 92,364 92,364 AA 524
2015451 H 6 A JPY 36,826,692 307,158 USD 305,426 305,426 AA 1,732
201541 4 6 A JPY 3,866,982 32,253 UsD 32,071 32,071 AA (182)
2015451 H 6 A JPY 1,176,257 9,811 USD 9,755 9,755 AA (56)
2015461 4 7 H JPY 6,044,220 50,413 UsD 50,632 50,632 AA (219)
2015461 H 7 A JPY 18,127,805 151,198 USD 151,856 151,856 AA (658)
201541 4 6 A IPY 4,895 41 USD 41 41 AA -
2015461 H 7 A JPY 338,969 2,827 USD 2,840 2,840 AA 13
2015451 A 7 H JPY 179,749 1,499 UsD 1,500 1,500 AA 1
2015451 H 6 A USD 124,435 125,141 IPY 15,003,809 124,435 AA (706)
201541 4 6 A UsD 315,222 317,009 JPY 38,007,843 315,222 AA (1,788)
2015461 H 7 A USD 113,806 113,312 IPY 13,585,481 113,806 AA 494
2015451 A 7 H UsD 53,472 53,240 JPY 6,383,189 53,472 AA 232

146,830
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FYRT 4T S INTEATE AT INTEATAE
TVNT AT B BRI AR (B BRI A
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R LS el ’
ARSI S AR $160,837 ATz $14,007
BrEAEFHEEICRTD
2R eI L DN IEATF $160,837 $14,007
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o
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MEETEE
201551 A31BRE
(BRI KL Zer)

EE

B A RESR R 267,581,427
(RFZIEM-271, 799, 100KF/L)

Bl TR 9,678,450
S 2 B S LN AR D AN 25 45 29,323
ZARFESRFAT RN A 509,115
T a—H—nbDZ R4 1,220,807
ENIEE 4,915,654
AL 5,420
BrEAF 283,940,196
Ak

SRAT (B4 509,115
Ta—h—~DOKEL 2,080,520
RILE 541,777
AfEAF 3,131,412
T PERRKE 280,808,784

S ASFESA— 1 Y720 E
HAR 1 0 Y 7= 0 i pE Ak FATIH = A AES AL Tl PERER

FCZFA(H) 10,707 86,956 931,019,578
FDZZ () 14,389 2,232,075 32,117,387,216
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14,244,267
148,523
357

14,393,147

1,333,644
223,365
67,412
17,826
120
44,707
830
22,332
23,863
5,420

1,739,519

12,653,628

(823,880)
(994,168)

(1,818,048)

(7,278,162)
30,556

(7,247,606)

3,587,974
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ZARH DIyl

HIRAE PERR AR

JLT-RNTF IR —Tr—X-T7UR T —KE/ A -A—)LK-RKEFC/FD

MEELHHAES
20154E1 A31BIZ#R T 9 H&HRIEARK
(BHAIIAKFLZET)

— 107 —

177,503,396

12,653,628
(1,818,048)
(7,247,606)

3,587,974

126,711,706
(15,574,284)

111,137,422

(11,420,008)

280,808,784
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2015

280,808,784

931,019,578

10,707
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32,117,387,216
14,389

18,454

69,590
(1,088)

86,956

1,409,429

945,376
(122,730)

2,232,075

2014

177,503,396

200,499,346
10,865

18,022,020,208
12,787

2013

217,640,336

218,987,941
10,599

19,571,060,244
11,134
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HHAEEERM
201551 H31HERE
GEBRIL KL ZET)
e . LT T T B
F—RRSY7T
ZDfES
UsD 225,000 FMG RES AUGO6 6.875% 01/02/18 144A 95,333 96,893 0.03
95,333 96,893 0.03
TEtBEEEEFE
UsD 525,000 FMG RES AUG 06 8.25% 01/11/19  144A 496,342 471,225 0.17
USD 370,000 TRANSFIELD SVC 8.375% 15/05/20 144A 370,000 396,032 0.14
USD 200,000 AUS FINANCE PTY 6.875% 1/11/19 144A 200,000 158,469 0.06
1,066,342 1,025,726 0.37
i A=A T 1,161,675 1,122,619 0.40
A—RRT
TRHBEEEEFE
USD 200,000 JBS INVEST 7.75% 28/10/20 144A 200,000 205,500 0.07
USD 100,000  SAPPI PAPIER HDGS 8.375% 15/6/19 14 100,000 106,912 0.04
300,000 312,412 0.11
BEh A —RNT 300,000 312,412 0.1
NI1—HHEE
LidEs
- 898  TRAVELPORT WORLWIDE LTD 14,490 13,587 0.00
14,490 13,587 0.00
TEtBEEEEFE
USD 1,275,000 NCL CORP 5.25% 15/11/19  144A 1,286,813 1,294,353 0.47
USD 600,000 DIGICEL GP LTD 7.125% 01/04/22 144A 600,500 546,584 0.19
USD 225,000 DIGICEL LTD 8.25% 30/09/20 144A 225,000 219,582 0.08
USD 200,000 FLY LEASING 6.75% 15/12/20 200,000 203,252 0.07
USD 200,000 DIGICEL LTD 7% 15/02/20 144A 200,000 196,640 0.07
USD 125,000 AIRCASTLE LTD 6.25% 01/12/19 125,000 135,744 0.05
UsD 75,000  AIRCASTLE LTD 5.125% 15/03/21 75,000 76,074 0.03
USD 65,000 AIRCASTLE LTD 5.5% 15/02/22 65,000 67,604 0.02
USD 50,000 MILESTONE AVI 8.625% 15/12/17 144A 50,000 55,506 0.02
2,827,313 2,795,339 1.00
BEH A Ra—FHEE 2,841,803 2,808,926 1.00
HEI7—OUHE
TR BEEEEFE
USD 200,000 OAS FINANCIAL LTD 8% 02/07/21 REGS 200,000 23,512 0.01
200,000 23,512 0.01
AR EHEY UV 200,000 23,512 0.01
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USD 25,000 AIR CANADA 5.375% 15/11/21 144a 23,079 23,846 0.01
23,079 23,846 0.01
#BHEEELFIE
uUsD 1,000,000  NOVELIS INC 8.75% 15/12/20 1,091,249 1,070,252 0.37
USD 765,000 OPEN TEXT 5.625% 15/01/23 144A 764,999 786,060 0.27
USD 895,000  FIRST QUANTUM MIN 7.25% 15/05/22 14 906,999 743,910 0.25
UsD 700,000  VIDEOTRON 5.375% 15/6/24 144A 706,125 721,839 0.25
USD 670,000 CATAMARAN CORP 4.75% 15/03/21 656,484 681,996 0.24
uUsD 610,000 MEG ENERGY CORP 6.5% 15/03/21 144A 596,291 557,327 0.20
uUsD 507,000 NOVELIS INC 8.375% 15/12/17 517,043 526,924 0.19
USD 475,000 GIBSON ENERGY INC 6.75% 15/07/21 14 495,000 480,454 0.17
USD 325,000 AIR CANADA 7.75% 15/04/21 144A 328,000 340,155 0.12
USD 300,000 VALEANT PHARMA 5.625% 01/12/21 144A 310,125 311,245 0.11
USD 250,000  BKW 6% 01/04/22 144A 249,406 256,733 0.09
uUsD 250,000 GARDA WORLD SEC 7.25% 15/11/21 144A 252,875 244,805 0.09
USD 225,000 GARDA WORLD SEC 7.25% 15/11/21 144a 236,813 220,324 0.08
USD 200,000 MPL 2 ACQUISITION 9.875% 15/8/18 14 200,794 213,052 0.08
UsD 175,000 MEG ENERGY CORP 7% 31/03/24 144A 158,750 158,343 0.06
UsD 275,000 PETROBAKKEN ENER 8.625% 1/02/20 144 273,625 155,817 0.06
USD 150,000 BROOKFIELD RESID 6.5% 15/12/20 144A 150,000 155,010 0.06
uUsD 200,000  SANJEL CORP 7.5% 19/06/19 200,000 130,331 0.05
uUsD 125,000 MILLAR WESTERN 8.5% 01/04/21 101,719 128,860 0.05
USD 125,000  KISSNER MILLING CO 7.25% 01/06/19 1 125,000 125,625 0.04
UsD 100,000  AIR CANADA 8.75% 01/04/20 144A 100,000 108,270 0.04
UsD 100,000  VPII ESCROW CORP 6.75% 15/8/18 144a 100,000 106,297 0.04
USD 100,000  AIR CANADA 6.75% 01/10/19 144A 100,000 106,215 0.04
uUsD 100,000 QUADRA FNX MINING 7.75% 15/6/19 REG 100,000 104,915 0.04
uUsD 100,000  CASCADES INC 5.5% 15/07/22 144A 100,000 100,500 0.04
USD 100,000 TERVITA CORP 8% 15/11/18 144A 100,000 88,182 0.03
UsD 75,000 METHANEX CORP 5.25% 01/03/22 74,711 80,111 0.03
UsD 75,000 MDC PARTNERS INC 6.75% 01/04/20 144 78,188 78,461 0.03
USD 75,000 QUEBECOR MEDIA 5.75% 15/01/23 75,000 717,754 0.03
uUsD 75,000 MATTAMY GROUP 6.5% 15/11/20  144A 74,750 73,215 0.03
uUsD 75,000  AURICO GOLD 7.75% 01/04/20 144A 73,231 72,800 0.03
USD 75,000 MEG ENERGY CORP 6.375% 30/1/23 144A 75,000 67,086 0.02
UsD 75,000 TAMGOLD CORP 6.75% 01/10/20 144A 75,000 59,765 0.02
UsD 75,000 MOOD MEDIA CORP 9.25% 15/10/20 144A 75,000 59,444 0.02
USD 57,000 AINSWORTH LUMBER 7.5% 15/12/17 144A 57,000 58,960 0.02
uUsD 50,000 NORTEL NETWORKS 10.75% 15/07/16 57,250 55,783 0.02
uUsD 50,000  LUNDIN MINING 7.875% 1/11/22 144A 50,000 49,727 0.02
USD 50,000 LUNDIN MINING 7.5% 1/11/20 144A 50,000 49,680 0.02
UsD 75,000  TERVITA CORP 10.875% 15/02/18 144A 72,513 45,015 0.02
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USD 50,000 PRECISION DRILLING 5.25% 15/11/24 1 50,000 39,987 0.01
USD 50,000 THOMPSON CREEK MET 7.375% 01/06/18 50,000 36,941 0.01
UsD 25,000 MASONITE INTL 8.25% 15/04/21  144A 27,188 26,609 0.01
UsD 25,000  AIR CANADA 13-1C 6.625% 15/5/18 144 25,000 25,635 0.01
USD 25,000 THOMPSON CREEK MET 12.5% 01/05/19 25,125 22,737 0.01
9,986,253 9,603,151 3.42
PN 10,009,332 9,626,997 3.43
TATUEE
TRHBEEEEFE
USD 200,000 SABLE INTL FIN 8.75% 01/02/20 144A 200,000 214,587 0.08
USD 200,000 NEXTEER AUTO 5.875% 15/11/21  144A 200,000 202,902 0.07
USD 200,000  WYNN MACAU 5.25% 15/10/21 144A 199,000 193,768 0.07
USD 225,000 SHELF DRILL HOLD 8.625% 1/11/18 144 227,438 178,108 0.06
UsD 25,000 BCP SINGAPORE VI 8% 15/04/21 144A 25,000 24,971 0.01
851,438 814,336 0.29
Bt A~ 851,438 814,336 0.29
TIUR
EEEFE
UsD 640,000 CREDIT AGRICOLE FRN 29/10/49 144A 742,400 742,803 0.26
USD 200,000 CREDIT AGRICOLE FRN 29/01/49 144A 200,000 207,000 0.07
USD 200,000 SOCIETE GENERALE FRN 27/10/49 REGS 200,000 183,736 0.07
1,142,400 1,133,539 0.40
TEtBEEEEFE
USD 2,275,000 NUMERICABLE GRP 6% 15/05/22 144A 2,269,500 2,327,257 0.83
UsD 850,000 SPCM SA 6% 15/01/22 144A 850,000 887,443 0.32
USD 300,000 CMA CGM SA 8.5% 15/04/17 144A 225,625 305,397 0.11
USD 225,000 REXEL 6.125% 15/12/19 144A 225,750 233,930 0.08
USD 200,000 REXEL SA 5.25% 15/06/20 144A 199,962 203,963 0.07
USD 200,000 NUMERICABLE GRP 4.875% 15/05/19 144 201,000 199,924 0.07
USD 25,000 CMA CGM 8.5% 15/04/17 REGS 25,000 25,450 0.01
3,996,837 4,183,364 1.49
a3t TR 5,139,237 5,316,903 1.89
KAy
TEtBEEEEFE
UsD 950,000 UNITYMEDIA KABEL 5% 15/01/25 144A 946,000 972,540 0.34
UsD 600,000 UNITYMEDIA KABEL 6.125% 15/01/25 14 602,750 631,970 0.23
USD 400,000 COMMERZBANK AG 8.125% 19/09/23 144A 407,000 478,497 0.17
USD 150,000 HAPAG LLOYD AG 9.75% 15/10/17 144A 134,250 154,590 0.06
2,090,000 2,237,597 0.80
Bt Ay 2,090,000 2,237,597 0.80

— 111 —



JLT-RNTF IR —Tr—X-T7UR T —KE/ A -A—)LK-RKEFC/FD

it e S el
TAILSUR
EEEFE
USD 200,000 ARDAGH PKG FIN FRN 15/12/19 144A 200,000 192,000 0.07
200,000 192,000 0.07
TEtBEEEEFE
USD 1,930,000 GRIFOLS WORLDWIDE 5.25% 1/04/22 144 1,929,125 1,960,727 0.69
UsD 450,000 AERCAPIRELAND CAP 5% 01/10/21 144A 450,000 478,128 0.17
USD 400,000 ARDAGH PKG FIN 6% 30/06/21 144A 400,000 379,628 0.14
USD 200,000 ARDAGH PACK 6.25% 31/01/19  144A 200,000 195,957 0.07
USD 150,000 AERCAP IRELAND 2.75% 15/05/17 144A 150,000 148,841 0.05
3,129,125 3,163,281 1.12
AL TANTUR 3,329,125 3,355,281 1.19
ARZII)L
ETREMEEEENER
USD 100,000 B COMM 7.375% 15/02/21 144A 100,000 104,500 0.04
100,000 104,500 0.04
BEHARTTL 100,000 104,500 0.04
Woe TG
ZTOMES
USD 100,000 CHC HELICOPTER SA 9.375% 01/06/21 65,000 56,757 0.02
65,000 56,757 0.02
RA A2 HAUR (PIK) &
UsD 1,461,381  ARDAGH FIN PIK 8.625% 15/06/19 144A 1,398,250 1,455,871 0.52
USD 250,000 CAPSUGEL SA PIK 7% 15/05/19 144A 253,076 255,359 0.09
1,651,326 1,711,230 0.61
RTYTTITIF o NE
USD 700,000 ARCELORMITTAL 7% 15/10/39 733,125 720,224 0.26
USD 75,000  ARCELOR MITTAL 5.5% 01/03/21 75,750 78,234 0.03
UsD 50,000 ARCELORMITTAL STUP 01/06/19 62,563 59,958 0.02
871,438 858,416 0.31
TRtBEEEEFE
USD 1,400,000 WIND ACQUIS FIN 7.375% 23/04/21 144 1,384,583 1,363,381 0.48
USD 875,000  ALTICE FINANCING 6.5% 15/01/22 144A 856,731 891,933 0.32
USD 730,000 TELECOM ITALIA CAP 6.999% 04/06/18 808,249 818,979 0.29
UsD 830,000 CONSOLID NRG 6.75% 15/10/19 144 821,700 801,260 0.29
UsD 550,000 NIELSEN CO LUX 5.5% 01/10/21  144A 563,375 567,361 0.20
USD 500,000  ALTICE SA 7.75% 15/05/22  144A 514,375 515,215 0.18
USD 425,000 MALLINCKRODT FIN 5.75% 1/8/22 144A 425281 440,756 0.16
USD 425,000 ARCELORMITTAL 5.75% 05/08/20 435,151 440,491 0.16
USD 400,000 BEVERAGE PACK 5.625% 15/12/16 144A 407,688 393,793 0.14
UsD 400,000  WIND ACQUIS FIN 4.75% 15/07/20 144A 400,000 393,491 0.14
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USD 325,000 INTELSAT LUX 7.75% 01/06/21 330,938 324,224 0.12
USD 250,000  NIIINTL TELECOM 11.375% 15/8/19 14 210,521 223,044 0.08
USD 200,000  INTELSAT JACK 7.25% 15/10/20 GDT 213,000 210,161 0.07
USD 200,000 ALBEA BEAUTY HDGS 8.375% 1/11/19 14 200,000 209,508 0.07
uUsD 200,000 GESTAMP FUND LUX 5.625% 31/5/20 144 200,000 202,667 0.07
USD 200,000 EXOPACK HLDG 7.875% 01/11/19  144A 200,000 202,574 0.07
USD 200,000 CALCIPAR SA 6.875% 01/05/18 REGS 200,000 202,500 0.07
USD 200,000 CONTOURGLOB 7.125% 01/06/19 144A 200,000 200,012 0.07
USD 200,000  INEOS GROUP HDGS 5.875% 15/02/19 14 200,000 189,956 0.07
USD 184,000  TRINSEO MAT OP 8.75% 01/02/19 183,444 186,184 0.07
usD 200,000 TOPAZ MARINE 8.625% 01/11/18  144A 200,000 177,964 0.06
USD 175,000 BEVERAGE PACKAGING 6% 15/6/17 144A 175,000 171,898 0.06
USD 150,000 BCLUXCO 1 SA7.375% 29/01/20 144A 150,000 142,579 0.05
USD 100,000  ALTICE FINCO 9.875% 15/12/20  144A 100,000 109,936 0.04
USD 100,000  INTELSAT LUX 6.75% 01/06/18 100,000 102,203 0.04
USD 50,000  INTELSAT LUX 8.125% 01/06/23 50,000 51,051 0.02
9,530,036 9,533,121 3.39
BztrkL Ty 12,117,800 12,159,524 433
N—UrLES
BB EERLHE)
USD 175,000 NAVIOS MARITIME 8.125% 15/11/21 144 175,812 166,067 0.05
uUsD 150,000  NAVIOS MARITIME 7.375% 15/1/22 144A 150,000 134,081 0.05
USD 25,000 NAVIOS SA LOGIST 7.25% 01/05/22 144 25,000 23,984 0.01
350,812 324,132 0.11
@IS
- 8,657  SEASPAN CORP PFD 6.375% 30/04/19 216,579 218,849 0.08
216,579 218,849 0.08
Bab e L 567,391 542,981 0.19
A¥Ta
HEHEERLH
USD 200,000 CEMEX SAB DE CV 5.7% 11/1/25 144A 200,000 185,290 0.07
200,000 185,290 0.07
BEFAXT2 200,000 185,290 0.07
A55
RA AV HAUR (PIK) R
USD 900,000 SCHAEFFLER PIK 6.25% 15/11/19 144A 917,125 945,163 0.33
USD 200,000 SCHAEFFLER PIK 6.75% 15/11/22 144A 200,000 214,918 0.08
1,117,125 1,160,081 0.41
BB E @RS
UsD 1,000,000 NXPBV/NXPFD 3.75% 01/06/18  144A 998,750 1,008,105 0.37
USD 610,000 LBC TANK TERM 6.875% 15/05/23 144A 610,000 616,100 0.23
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USD 400,000  SENSATA TECHNO 5.625% 01/11/24 144A 404,125 425,119 0.15
USD 400,000  SCHAEFFLER FIN 4.25% 15/05/21 144A 397,012 397,200 0.14
USD 350,000 SYNCREON GLB FIN 8.625% 1/11/21 144 350,000 317,149 0.1
UsD 250,000 CONSTELLIUM NV 5.75% 15/05/24 144A 250,000 221,261 0.08
UsD 200,000  ZIGGO BONG FIN 5.875% 15/01/25 144A 200,000 205,451 0.07
USD 200,000 VTR FIN 6.875% 15/01/24 144A 200,000 203,061 0.07
USD 200,000 MARFRIG HLDG EUR 6.875% 24/6/19 14 203,500 174,061 0.06
USD 150,000 PLAYA RESORTS HLDGS 8% 15/08/20 144 158,250 149,389 0.05
3,771,637 3,716,896 133
/b ATH 4,888,762 4,876,977 1.74
AIT—TY
EHEFE
USD 200,000 NORDEA BANK AB FRN 29/09/49  144A 200,000 200,744 0.07
200,000 200,744 0.07
HEAEEEAR
USD 365,000  PERSTORP HDG AB 11% 15/08/17 144A 393,288 356,258 0.13
UsD 200,000 PERSTORP HDGS AB 8.75% 15/05/17 144 200,000 200,169 0.07
593,288 556,427 0.20
Gt ATz —F 793,288 757,171 0.27
RAR
EHEAE
UsD 200,000  CREDIT SUISSE GR FRN 29/12/49 144A 200,000 193,392 0.07
200,000 193,392 0.07
BEt AR 200,000 193,392 0.07
¥R
EHEAE
USD 750,000  RBS FRN 29/03/49 U 621,281 806,512 028
UsD 395,000 LBG CAPITALNOI FRN 29/12/49  144a 433,400 418,886 0.15
USD 400,000 BARCLAYS BK PLC FRN 29/12/49 402,486 417,928 0.15
USD 100,000 LLOYDS BANKING GP FRN 30/12/49 144A 69,500 100,167 0.04
1,526,667 1,743,493 0.62
EOHtufEs
UsSD 1,325,000 MU FINANCE PLC 8.375% 01/02/17 144A 938,170 928,604 033
938,170 928,604 033
HERREEEAR
USD 1,090,000  RBS 6.125% 15/12/22 1,185,168 1,228,473 0.45
USD 800,000 BARCLAYS BANK PLC 7.625% 21/11/22 860,000 899,400 032
USD 389,000 BARCLAYS BANK PLC 7.75% 10/04/23 392,242 425372 0.15
USD 400,000  TULLOW OIL 6.25% 15/04/22  144A 370,000 339,572 0.12
USD 445,000 PARAGON OFFSHORE 7.25% 15/08/24 144 443,384 221,237 0.08
UsD 200,000  VIRGIN MEDIA FIN 6% 15/10/24 144A 200,000 210,708 0.08
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USD 200,000  VIRGIN MEDIA FIN 5.75% 15/01/25 144 200,000 207,240 0.07
USD 200,000 JAGUAR LAND ROV 4.25% 15/11/19 144 200,000 204,679 0.07
USD 200,000 ABENGOA YIELD 7% 15/11/19 144A 200,000 203,620 0.07
USD 395,000 PARAGON OFFSHORE 6.75% 15/07/22 144 386,425 189,358 0.07
USD 200,000 TULLOW OIL 6% 01/11/20 144A 200,000 168,638 0.06
USD 150,000 JAGUAR LAND ROV 8.125% 15/5/21 REGS 150,000 165,058 0.06
USD 200,000 ALGECO SCOTSMAN 10.75% 15/10/19 144 208,500 154,394 0.05
4,995,719 4,617,749 1.65
BEfAXYA 7,460,556 7,289,846 2.60
715
Nooo—y
USD 18,225  GLOBAL AVIATION FRN 13/08/17 2ND TL 98,083 182 0.00
98,083 182 0.00
ZWEFIE
USD 1,850,000 BANK OF AMERICA CORP FRN 23/10/49 Z 1,876,249 1,926,219 0.68
USD 1,325,000  CITIGROUP INC FRN 29/12/49 HYBRID 1,323,187 1,318,375 0.47
USD 425,000 BANK OF AMERICA CORP FRN 29/09/49 X 425,000 431,885 0.15
USD 275,000 JPMORGAN CHASE CO FRN 29/12/49 V 273,500 272,720 0.10
USD 225,000 JP MORGAN CHASE & CO FRN 29/12/49 U 225,000 229,644 0.08
USD 175,000  GOLDMAN SACHS FRN 29/12/49 L 178,563 178,938 0.06
USD 175,000  CITIGROUP INC FRN 29/05/49 175,372 165,989 0.06
USD 150,000 JP MORGAN CHASE & CO FRN 29/12/49 Q 148,338 144,632 0.05
USD 125,000  JP MORGAN CHASE & CO FRN 29/12/49 R 125,000 126,186 0.04
USD 100,000 WELLS FARGO & CO FRN 31/12/49 U 100,000 104,125 0.04
USD 100,000 LEVEL 3 FINANCING FRN 15/01/18 100,000 100,511 0.04
USD 75,000 WELLS FARGO & CO FRN 29/12/49 S 75,000 77,057 0.03
USD 50,000  AES CORP FRN 01/06/19 49,875 49,374 0.02
USD 25,000 JP MORGAN CHASE & CO FRN 29/10/49 25,000 25,438 0.01
5,100,084 5,151,093 1.83
BB
— 1,000 PHYSIOTHERAPY C76 CERTIFICATE 99,568 41,000 0.02
- 1,110 ~ NRG ENERGY INC 0 27,195 0.02
- 338,003 EME REORGANIZATION TRUST 242,622 11,661 0.00
- 13,380 IPAYMENT COMMON SHARES 0 9,366 0.00
— 1,844 CAPMARK FINANCIAL GROUP INC 37,360 7,883 0.00
— 30 HOLDCO MEMBERSHIP INTERESTS 0 4,069 0.00
379,550 101,174 0.04
Z0ffE%
USD 155,000 UNITED AIR 2014 PT 4.75% 11/10/23 B 155,000 155,581 0.05
USD 155,000 IHEART COMM INC PIK 14% 01/20/21 148,068 128,246 0.05
USD 100,000 GENERAL MOTORS 5.2% 01/04/45 99,266 109,500 0.04
USD 25,000 US AIRWAYS 6.75% 2012-2B 03/12/22 23,067 24,855 0.01
USD 25,000 CONTL AIRLINES 12-2 5.5% 29/04/22 B 22,649 24,009 0.01
448,050 442,191 0.16
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USD 600,000 CARLSON TRAVEL PIK 8.25% 15/8/19 14 607,499 605,990 0.22
USD 400,000 SCHAEFFLER PIK 7.625% 15/08/18 144a 418,000 417,823 0.15
USD 400,000 HUB HOLDINGS PIK 8.125% 15/17/19 14 399,000 394,030 0.14
uUsD 375,000 IGLOO HDG CORP PIK 9% 15/12/17 144A 374,449 378,750 0.13
USD 350,000 PCNEXTCO HD PIK 9.50% 15/8/19 WI 346,500 355,866 0.13
USD 300,000 MHGE PARENT PIK 9.25% 1/08/19 144A 297,000 295,529 0.11
USD 275,055 NEW ENTREPRISE 13% PIK 15/03/18 226,250 293,767 0.10
USD 300,000  ANCESTRY PIK 9.625% 15/10/18  144A 299,571 289,303 0.10
USD 300,000  TOPS HDGS II PIK 9.5% 15/06/18 297,000 288,488 0.10
UsD 275,000 NEOVIA LOGIST PIK 10% 15/02/18 144A 275,000 276,728 0.10
USD 231,000 SPENCER SPIRIT PIK 9% 01/05/18 144A 226,380 234,741 0.08
USD 225,000 PETCO HLDGS PIK 8.5% 15/10/17 144A 226,688 227,439 0.08
USD 192,000 INTERLINE BRANDS PIK 10% 15/11/18 192,000 201,162 0.07
USD 200,000  SOPHIA HLDING PIK 9.625% 1/12/18 14 198,000 200,364 0.07
USD 165,000 WAVE HOLDCO PIK 9% 15/07/19 144A 165,000 167,007 0.06
USD 150,000  JCH PARENT PIK 11.25% 15/03/19 144A 147,000 138,303 0.05
USD 125,000 INFOR SOFT PIK 7.125% 01/05/21 144A 125,000 125,478 0.04
USD 125,000 INVENTIV HEALTH PIK 11% 15/08/18 14 118,750 123,343 0.04
USD 100,000 JAGUAR HOLD PIK 9.375% 15/10/17 144 101,500 102,350 0.04
uUsD 100,000 TRANSUNION HLD PIK 8.125% 15/6/18 99,500 102,048 0.04
UsD 82,000 MICHAEL FINCO PIK 8.25% 1/8/18 144A 82,000 83,691 0.03
USD 75,000  WISE HLDG PIK 10.5% 15/06/19 144A 74,250 79,643 0.03
USD 75,000 MICHAEL BAKER PIK 9.625% 15/4/19 14 74,250 72,922 0.03
USD 75,000 BOXER PARENT PIK 9% 15/10/19  144A 74,625 61,668 0.02
USD 51,593  AAF HLG/FIN PIK 12.75% 01/07/19 144 50,000 49,773 0.02
uUsD 50,000 VANDER INT PIK 10.5% 01/02/19  144A 49,500 49,355 0.02
uUsD 50,000 NEW ACAD FIN 8% PIK 15/06/18  144A 49,750 49,178 0.02
USD 157,312 DENVER PARENT PIK 13% 15/8/18 145,956 29,941 0.01
USD 25,000 BI-LO LLC/FIN PIK 8.625% 15/9/18 14 24,750 20,539 0.01
USD 29,687  VERSO PAPER HDGS PIK 13% 1/8/20 144 45,938 18,460 0.01
USD 12,755 ~SORENSON COMM PIK 31/10/20 144A 13,329 12,159 0.00
UsD 9,603  SORENSON COMM PIK 31/10/21 144A 9,908 9,822 0.00
5,834,343 5,755,660 2.05
ATYITTITIE IR
uUsD 725,000 REYNOLDS GRP ISS STUP 9% 15/04/19 752,725 747,245 0.27
USD 700,000  SABINE PASS LIQ 5.625% 15/04/23 684,250 703,781 0.25
USD 700,000  SABINE PASS LIQ 5.625% 01/02/21 717,500 702,863 0.25
USD 550,000 ENERGY FUT HDG 11.75% 01/03/22 144A 663,000 668,689 0.24
USD 600,000 ARMORED AUTOGROUP INC STUP 1/11/18 601,673 601,064 0.21
usD 175,000  RITE AID CORP 6.875% 15/12/28 155,281 185,078 0.07
USD 125,000 LENNAR CORP 4.75% 15/11/22 125,139 124,417 0.04
USD 150,000  LINN NRG LLC/FIN STUP 01/11/19 117,250 115,850 0.04
3,816,818 3,848,987 137
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USD 1,900,000  SPRINT CAPITAL 8.75% 15/03/32 2,106,837 1,952,249 0.69
USD 1,845,000 ALCATEL LUCENT 6.75% 15/11/20  144A 1,916,849 1,919,733 0.67
USD 1,720,000 LEVEL 3 FINANCING 8.125% 01/7/19 WI 1,711,999 1,825,278 0.64
uUsD 1,531,000 MGM RESORTS INTL 8.625% 01/02/19 1,757,349 1,729,991 0.61
USD 1,492,000 HCAINC 6.50% 15/02/20 1,665,200 1,682,277 0.59
USD 1,475,000 REYNOLDS GRP ISS 9.875% 15/08/19 W1 1,603,593 1,568,281 0.55
USD 1,345,000 HCA HLDG 6.25% 15/02/21 1,372,605 1,461,914 0.51
USD 1,375,000 MICRON TECHNO 5.5% 01/02/25 144A 1,368,173 1,393,592 0.49
USD 1,250,000  ALLY FINANCIAL INC 5.125% 30/09/24 1,243,105 1,298,739 0.45
uUsD 1,275,000  SELECT MEDICAL 6.375% 01/06/21 1,285,624 1,287,859 0.45
USD 1,225,000  ENDO FIN LLC/FINCO 7% 15/07/19 144a 1,279,562 1,283,251 0.45
USD 1,155,000 CLEAR CHAN WLD 7.625% 15/3/20 WI-B 1,141,059 1,223,162 0.43
USD 1,185,000 DISH DBS CORP 5.125% 01/05/20 1,206,793 1,210,129 0.42
USD 1,430,000 CALIFORNIA RES 6% 15/11/24 144A 1,344,198 1,158,635 0.40
USD 1,150,000 CHESAPEAKE ENERGY 4.875% 15/04/22 1,158,519 1,138,500 0.40
uUsD 1,000,000  FIRST DATA CORP 6.75% 01/11/20 144A 1,049,999 1,070,651 0.37
USD 1,130,000 LADDER CAP FIN 5.875% 01/08/21 144A 1,129,999 1,061,183 0.37
USD 1,032,000 HOCKEY MERG 7.875% 01/10/21 144A 1,047,155 1,036,115 0.36
USD 1,000,000 REYNOLDS GRPISS 5.75% 15/10/20 1,044,999 1,028,370 0.36
USD 975,000  RITE AID CORP 6.75% 15/06/21 WI 1,048,718 1,024,771 0.36
USD 970,000  BUILDING MATERIALS 9% 15/09/18 144A 965,256 1,012,513 0.36
uUsD 945,000 CHS/COMM HEALTH 6.875% 01/02/22  WI 986,230 1,010,041 0.36
USD 1,000,000 ALLIANCE DATA SYST 5.375% 1/08/22 1 982,093 999,325 0.36
USD 942,000  LIFEPOINT HOSPI 5.5% 01/12/21 950,879 996,442 0.35
USD 950,000 MARIPOSA BOR 8% 15/10/21 144A 1,028,087 989,190 0.35
USD 950,000  EQUINIX INC 5.375% 01/04/23 971,756 989,103 0.35
USD 1,000,000  SPRINT CORP 7.125% 15/06/24 ~ WI 1,016,731 977,849 0.35
usD 990,000 CLEAR CHANNEL COMM 9% 15/12/19 1,007,589 970,566 0.35
USD 900,000  FIRST DATA CORP 8.25% 15/01/21 144A 808,845 961,080 0.34
USD 1,100,000 HEXION US/NOVA 8.875% 01/02/18 1,071,687 958,410 0.34
USD 908,000 SERVICEMASTER CO 7% 15/08/20 917,158 946,867 0.34
USD 935,000 TRANSDIGM INC 6% 15/07/22 943,812 942,174 0.34
USD 940,000  SPRINT CORP 7.25% 15/09/21 955,113 941,067 0.34
usD 868,000  ACTIVISION BLIZ 5.625% 15/9/21 144A 887,125 929,006 0.33
USD 900,000 RIALTO HLDS LLC 7% 01/12/18 900,000 915,240 0.33
USD 900,000 CENTURYTEL INC 7.6% 15/09/39 P 911,155 911,982 0.32
USD 850,000 CCO HDGS LLC/CAP 6.5% 30/04/21 895,031 893,369 0.32
USD 860,000  UNITED RENTALS 5.75% 15/11/24 878,848 882,280 0.31
USD 835,000  SUMMIT MID HDGS 7.5% 01/07/21 W1 835,000 879,687 0.31
uUsD 835,000  SPL LOGISTICS  8.875% 01/08/20 144A 880,925 872,653 0.31
USD 855,000 TARGA RESOURCES 5% 15/01/18 144A 855,000 867,029 0.31
USD 875,000  DISH DBS CORP 5% 15/03/23 855,743 866,639 0.31
USD 1,258,000 HEXION US FINANCE 9% 15/11/20 1,168,425 864,527 0.31
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USD 825,000 DISH DBS CORP 5.875% 15/11/24 144A 814,375 852,861 0.30
USD 850,000 NRG ENERGY 6.25% 01/05/24 144A 860,404 850,407 0.30
USD 815,000  CIT GROUP INC 5.25% 15/03/18 864,919 846,909 0.30
USD 825,000 CCOH SAFARI 5.75% 01/12/24 825,938 843,341 0.30
uUsD 785,000  HILTON WORLDWI 5.625% 15/10/21 824,556 828,345 0.29
USD 800,000 HD SUPPLY INC 5.25% 15/12/21 144A 803,750 827,767 0.29
USD 785,000 VALEANT PHARMA 6.75% 15/08/21 144A 688,838 827,381 0.29
USD 850,000 NAVIENT CORP 5.875% 25/10/24 842,138 810,182 0.29
USD 880,000 TPC GROUP INC 8.75% 15/12/20  144A 906,650 805,837 0.29
USD 775,000  PINNACLE ENTERT 6.375% 01/08/21 816,803 801,235 0.29
uUsD 800,000  ALLY FINANCIAL INC 3.75% 18/11/19 792,800 800,944 0.29
USD 815,000 WESTERN REFINING 6.25% 01/04/21 809,488 797,881 0.28
USD 785,000  SLM CORP 4.875% 17/06/19 MTN 790,888 795,785 0.28
USD 775,000 ICAHN ENTS FIN 5.875% 29/01/14 WI 783,031 795,090 0.28
USD 790,000 KLXINC 5.875% 01/12/22 144A 792,400 784,032 0.28
USD 690,000 TENET HEALTHCARE 8.125% 1/4/22 746,494 783,243 0.28
usD 755,000 ICAHN ENTR/FIN 4.875% 15/03/19 WI 754,750 768,951 0.27
USD 770,000  RICE ENERGY 6.25% 01/05/22 770,677 746,585 0.27
USD 705,000 MSCIINC 5.25% 15/11/24 144A 706,500 735,573 0.26
USD 825,000  SANCHEZ NRG CORP 6.125% 15/1/23 14 812,002 734,858 0.26
USD 720,000 LEVEL 3 COMM 5.75% 01/12/22 144A 720,361 727,013 0.26
USD 655,000 TENET HEALTHCARE 6% 01/10/20 682,084 713,416 0.25
UsD 675,000 MPH ACQUISIT HDG 6.625% 1/04/22 14 684,000 706,554 0.25
USD 730,000 HARLAND CLARKE 9.25% 01/03/21 144A 740,950 688,681 0.25
USD 625,000 REGENCY ENERGY 5.875% 01/03/22 623,401 687,640 0.24
USD 650,000 DANA HOLDING CO 6% 15/09/23 686,125 679,309 0.24
USD 610,000  ACTIVISION BLIZ 6.125% 15/9/23 144A 662,161 667,460 0.24
USD 625,000 CORELOGIC 7.25% 01/06/21 WI 606,250 659,360 0.23
USD 610,000 CALPINE CORP 6% 15/01/22 144A 607,026 653,292 0.23
USD 700,000  OASIS PETROLEUM 6.875% 15/03/22 721,500 650,458 0.23
USD 625,000 ALERE INC 8.625% 01/10/18 653,125 648,623 0.23
USD 595,000 CENTURYLINK INC 6.45% 15/06/21 641,577 646,850 0.23
USD 600,000 CCO HDGS LLC 7.375% 01/06/20 643,500 641,360 0.23
USD 605,000 MICRON TECH INC 5.875% 15/02/22 144 615,500 637,835 0.23
USD 605,000  QEP RESOURCES INC 6.875% 01/03/21 640,486 630,202 0.22
USD 575,000 CHESAPEAKE ENERGY 6.625% 15/08/20 629,625 621,848 0.22
USD 635,000 TARGA RESOURCES 4.125% 15/11/19 144 635,000 621,191 0.22
USD 625,000 REALOGY GROUP 5.25% 01/12/21  144A 625,000 619,151 0.22
USD 595,000 DYNEGY FINANCE 17.375% 1/11/22 144 592,729 615,825 0.22
USD 575,000 NCR CORP 6.375% 15/12/23 597,653 603,870 0.22
USD 550,000  SONIC AUTOMOTIVE 7% 15/07/22 549,343 602,252 0.21
USD 580,000 GLP CAP LP 4.875% 01/11/20 580,000 599,769 0.21
USD 530,000  SLM CORP 8% 25/03/20 MTN 555,090 595,552 0.21
USD 565,000 MARQ TRANS CO 10.875% 15/01/17 569,700 581,384 0.21
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USD 550,000  VPIESCROW CORP 6.375% 15/10/20 144 575,438 580,412 0.21
USD 539,000 MCRON FIN LLC/FIN 8.375% 15/5/19 14 539,000 578,056 0.21
USD 550,000  T-MOBILE USAINC 6.5% 15/01/24 570,750 573,509 0.20
USD 560,000 TERRAFORM POWER 5.875% 01/02/23 144 555,598 572,632 0.20
usD 580,000 MIDAS INT HOLD 7.875% 01/10/22 144A 579,338 565,190 0.20
USD 575,000 COMPASS INV/ONEX 7.75% 15/01/21 144 575,000 564,161 0.20
USD 536,000 DUPONT FABROS TEC 5.875% 15/09/21 536,000 559,551 0.20
USD 550,000 BUILD MAT CORP 5.375% 15/11/24 144A 550,000 558,824 0.20
USD 570,000 ONEX YORK ACQ 8.5% 01/10/22 144A 570,000 555,387 0.20
USD 545,000 WINDSTREAM CORP 7.75% 01/10/21 567,922 555,315 0.20
USD 540,000 LADDER CAP FIN 7.375% 01/10/17 561,788 553,987 0.20
USD 550,000 MGM RESORTS INTL 5.25% 31/03/20 550,000 553,339 0.20
USD 537,000 FREESCALE SEMIC 5% 15/05/21 144A 532,250 552,498 0.20
USD 450,000 INTL LEASE FIN CORP 8.25% 15/12/20 475,435 552,204 0.20
USD 575,000 BEAZER HOMES USA 5.75% 15/06/19 560,000 549,184 0.20
USD 525,000 DYNEGY FINANCE 17.625% 1/11/24 144 525,125 547,078 0.19
USD 540,000 BUILDERS FIRSTS 7.625% 01/06/21 144 541,988 546,098 0.19
USD 570,000 WEYERHAEUSER REAL 4.375% 15/6/19 14 554,019 543,041 0.19
USD 525,000 DAVITA HEALTHCARE 5.125% 15/07/24 527,250 540,574 0.19
USD 500,000 LANDRY'S INC 9.375% 01/05/20  144A 518,750 539,027 0.19
USD 500,000 GLOBAL BRASS&COPPER 9.5% 01/06/19 502,063 534,638 0.19
USD 495,000 KINDRED ESCROW 8.75% 15/01/23  144A 495,045 531,831 0.19
USD 585,000  JEFFERIES FIN LLC 6.875% 15/4/22 14 588,850 528,911 0.19
USD 460,000 DS SERVICES OF AMER 10% 01/09/21 14 483,866 528,613 0.19
USD 650,000  AVAYA INC 10.5% 01/03/21 144A 577,384 528,251 0.19
USD 550,000 RESOLUTE FOREST 5.875% 15/05/23 540,532 525,974 0.19
USD 520,000 LENNAR CORP 4.5% 15/06/19 520,000 524,069 0.19
usD 475,000 ANCESTRY.COM INC 11% 15/12/20 475,000 518,815 0.18
USD 580,000 BMC SOFTWARE 8.125% 15/07/21  144A 580,000 506,574 0.18
USD 605,000  ATRIUM WINDOW&DOOR 7.75% 1/5/19 144 601,621 506,419 0.18
USD 475,000 MURPHY OIL USA 6% 15/08/23 475,000 503,467 0.18
USD 577,000 NATIONSTAR MORT 6.5% 01/06/22 561,204 499,988 0.18
UsD 500,000  SINCLAIR TELE 5.625% 01/08/24  144A 499,063 497,868 0.18
uUsD 500,000  CCO HDGS LLC/CAP 5.125% 15/02/23 497,250 496,985 0.18
USD 565,000 REX ENERGY CORP 8.875% 01/12/20 593,676 493,252 0.18
USD 477,000 UNIVERSAL HEALTH 4.75% 01/08/22 144 477,000 492,470 0.18
USD 480,000 CCOH SAFARI 5.5% 01/12/22 480,000 486,006 0.17
USD 425,000 HD SUPPLY INC 11.5% 15/07/20 431,574 485,814 0.17
UsD 475,000  AVIS BUDGET CAR 5.125% 01/06/22 144 466,875 482,023 0.17
UsD 450,000 ADT CORP 6.25% 15/10/21 461,313 481,428 0.17
USD 475,000 CDW LLC/FIN 5.5% 01/12/24 475,000 480,319 0.17
USD 450,000 WAVEDIVISION ESC 8.125% 1/09/20 144 453,068 479,177 0.17
USD 424,000 OWENS-ILLINOIS 7.8% 15/05/18 469,580 471,770 0.17
USD 490,000 ROSE ROCK MID 5.625% 15/07/22 490,000 475,206 0.17
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USD 403,000 FIRST DATA CORP 11.75% 15/08/21 447,989 465,623 0.17
USD 455,000 CCO HDGS LLC/CAP 5.25% 30/09/22 449,313 460,088 0.16
USD 450,000 CENTRAL GARDEN & PET 8.25% 01/03/18 461,364 459,152 0.16
USD 448,000 CPG MERGER SUB 8% 01/10/21 144A 460,150 458,713 0.16
uUsD 350,000 ALLY FINANCIAL 8% 01/11/31 436,789 455,158 0.16
USD 475,000 WHITING PETROLEUM 5.75% 15/03/21 504,250 453,625 0.16
USD 450,000 BWAY HDGS CO 9.125% 15/08/21  144A 447,138 452,841 0.16
USD 475,000 CITGO PETROLEUM 6.25% 15/08/22 144A 482,469 452,272 0.16
USD 425,000 FREESCALE SEMIC 6% 15/01/22 144A 429,942 450,086 0.16
USD 450,000 TESORO CORP 5.125% 01/04/24 439,000 448,068 0.16
usD 475,000 ASHTON WOODS USA 6.875% 15/2/21 144 471,391 447,344 0.16
USD 425,000  SIRIUS XM RADIO 6% 15/07/24 144A 426,000 439,538 0.16
USD 400,000 SHEARERS FOODS 9% 01/11/19 144A 443,000 438,062 0.16
USD 440,000 EAGLE SPINCO INC 4.625% 15/2/21 WI 426,250 436,336 0.16
USD 365,000 DRESDNER FNDG TR 8.151% 30/6/31 144 432,525 433,847 0.15
USD 425,000 HCAINC 3.75% 15/03/19 419,969 430,377 0.15
usD 450,000 DYNEGY INC 5.875% 01/06/23 430,625 429,788 0.15
USD 425,000 EARTHLINK 8.875% 15/05/19 415,438 427,010 0.15
USD 400,000 FRESENIUS MED 4.75% 15/10/24 144A 400,750 425,710 0.15
USD 440,000 PROVIDENT FDG ASS 6.75% 15/06/21 14 440,000 421,948 0.15
USD 400,000 ICAHN ENTER 6% 01/08/20 408,000 421,339 0.15
USD 400,000 CHRYSLER GP 8% 15/06/19 WI 428,000 420,495 0.15
USD 400,000  VWR FUNDING INC 7.25% 15/09/17 W1 400,000 418,577 0.15
USD 400,000 ISLE OF CAPRI CAS 5.875% 15/03/21 410,000 416,380 0.15
USD 425,000 KINDRED HEALTH 6.375% 15/04/22 416,906 414,191 0.15
USD 400,000 ENDO FIN LLC/FINCO 6% 01/02/25 144A 400,000 410,395 0.15
USD 375,000  FRESENIUS MED 5.625% 31/07/19  144A 397,969 408,045 0.15
usD 374,000 TEKNIPLEX INC 9.75% 01/06/19  144A 369,347 404,965 0.14
USD 385,000 AUX NORTH AMER 6.125% 1/11/23 1 389,500 403,504 0.14
USD 350,000 LIMITED BRANDS INC 7% 01/05/20 371,000 398,626 0.14
USD 375,000 REYNOLDS GRP ISS 7.875% 15/08/19 WI 369,121 396,117 0.14
USD 395,000 REGAL ENTERTAINMENT 5.75% 15/03/22 398,906 394,874 0.14
UsD 450,000 ORTHO-CLINICAL 6.625% 15/05/22 144A 446,000 393,314 0.14
UsD 385,000  EQUINIX INC 4.875% 01/04/20 380,149 393,048 0.14
USD 480,000 24 HOUR HDGS III 8% 01/06/22 144A 461,800 392,881 0.14
USD 350,000  SPRINGLEAF FINANCE 7.75% 1/10/21 WI 349,625 391,931 0.14
USD 375,000 GCIINC 8.625% 15/11/19 WI 392,578 391,648 0.14
USD 375,000 KCG HOLDINGS 8.25% 15/06/18 144A 385,031 390,395 0.14
UsD 390,000  NAVIENT CORP 5% 26/10/20 387,524 389,606 0.14
UsD 395,000  ISTAR FINANCIAL 5% 01/07/19 395,000 389,187 0.14
USD 375,000 WELLCARE HEALTH 5.75% 15/11/20 375,000 388,446 0.14
USD 400,000 SANCHEZ ENERY CORP 7.75% 15/6/21 395,000 387,546 0.14
USD 375,000  CIT GROUP INC 5% 15/05/17 386,719 386,387 0.14
USD 450,000 AK STEEL CORP 8.375% 01/04/22 445,125 386,373 0.14
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USD 375,000 T-MOBILE USA INC 6% 01/03/23 374,563 386,228 0.14
USD 375,000 NIELSEN FIN LLC 5% 15/04/22 144A 374,906 378,639 0.13
USD 375,000  SABINE PASS LIQ 5.75% 15/05/24 385,547 378,146 0.13
USD 355,000 WHITEWAVE FOODS 5.375% 01/10/22 364,050 375,603 0.13
uUsD 390,000 DIGITALGLOBE INC 5.25% 01/02/21 144 384,863 375,464 0.13
USD 375,000 GENON ENERGY INC 9.5% 15/10/18 400,063 375,023 0.13
USD 375,000 ENDO FIN LLC/FIN 5.375% 15/01/23 1 371,250 372,219 0.13
USD 350,000 99 CENTS ONLY STORE 11% 15/12/19 WI 355,684 368,074 0.13
USD 550,000 HALCON RESOURCES 9.75% 15/07/20 504,110 366,488 0.13
USD 375,000 SBACOMM CORP 4.875% 15/07/22 144A 371,972 366,086 0.13
usD 365,000 GCIINC 6.75% 01/06/21 WI 372,089 365,546 0.13
USD 375,000 HARDWOODS ACQUIS 7.5% 01/08/21 144A 378,875 365,246 0.13
USD 350,000 SERVICE CORP INTL 5.375% 15/01/22 352,750 363,692 0.13
USD 350,000 AMSURG CORP 5.625% 15/07/22 144A 350,000 362,121 0.13
USD 350,000 HCAINC 4.25% 15/10/19 349,250 361,227 0.13
USD 370,000 NGL ENRGY/FIN 6.875% 15/10/21 144A 370,000 359,528 0.13
USD 350,000 MICRON TECHNO 5.25% 01/08/23  144A 350,000 351,750 0.13
USD 350,000 HUNTSMAN INTL 5.125% 15/11/22  144A 350,313 350,979 0.12
USD 340,000 FELCOR LODGING LP 5.625% 01/03/23 333,475 347,259 0.12
USD 345,000 SM ENERGY CO 6.625% 15/02/19 355,563 347,030 0.12
USD 350,000  SLM CORP 6.125% 25/03/24 MTN 344,247 346,792 0.12
USD 340,000 IHSINC 5% 01/11/22 144A 340,900 345,230 0.12
USD 350,000  NAVISTAR INTL CORP 8.25% 01/11/21 362,688 344,392 0.12
USD 275,000 GENERAL MOTORS 6.25% 02/10/43 315,207 341,688 0.12
USD 350,000 CNH INDUS CAP 3.375% 15/07/19 144A 345,169 336,138 0.12
USD 375,000 DENBURY RES 5.5% 01/05/22 366,117 335,143 0.12
USD 325,000 CALPINE CORP 5.75% 15/01/25 316,688 333,449 0.12
USD 325,000 HALYARD HEALTH 6.25% 15/10/22  144A 326,063 333,057 0.12
USD 325,000 ARUBAINV 8.75% 15/02/23 144A 325,000 331,421 0.12
USD 325,000 KENNEDY WILSON 5.875% 01/04/24 324,767 328,445 0.12
USD 370,000 ADVANCED MICRO 7% 01/07/24 360,006 327,360 0.12
USD 325,000 REALOGY CORP 4.5% 15/04/19 144A 322,233 325,865 0.12
USD 450,000 SANDRIDGE ENERGY 8.75% 15/01/20 436,500 324,938 0.12
USD 300,000 CARMIKE CINEMAS 7.375% 15/05/19 306,542 318,377 0.11
USD 300,000 BOYD ACQUISITION 8.375% 15/2/18 144 301,700 313,655 0.11
USD 300,000 T-MOBILE USAINC 6.633% 28/04/21 300,000 313,046 0.11
USD 325,000 ANTERO RESOURCE  5.125% 1/12/22 144 306,250 310,668 0.11
USD 275,000 CONSOLIC 10.875% 01/06/20 274,643 310,169 0.11
USD 300,000 DANA HOLDING CO 5.375% 15/09/21 310,500 309,466 0.11
USD 280,000 CASE NEW HOLLAND 7.875% 01/12/17 309,400 309,088 0.11
USD 300,000 ACCESS MIDST PART 4.875% 15/05/23 309,375 309,036 0.11
USD 300,000 STEEL DYNAMICS 5.125% 01/10/21 144A 300,625 307,436 0.11
USD 285,000 KINDRED ESCROW 8% 15/01/20 144A 285,000 304,299 0.11
USD 275,000 HCAINC 5.25% 15/04/25 276,117 302,235 0.11
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USD 325,000 WINDSTREAM CORP 6.375% 01/08/23 322,420 302,216 0.11
USD 300,000 INTERACTIVE DATA 5.875% 15/4/19 144 302,188 301,125 0.11
USD 305,000 BLACKBOARD INC 7.75% 15/11/19  144A 305,000 300,553 0.11
USD 300,000 COTT BEVERAGES 6.75% 01/01/20  144A 300,000 297,944 0.11
usD 440,000 PERMIAN HDG 10.5% 15/01/18 144A 433,400 296,333 0.11
USD 305,000 COMMSCOPE 5% 15/06/21 144A 305,000 294,869 0.11
USD 275,000 DYNACAST INTL 9.25% 15/07/19 280,000 294,585 0.10
USD 275,000  HD SUPPLY INC 7.5% 15/07/20 289,094 290,187 0.10
USD 280,000  FRESENIUS MED 4.125% 15/10/20 144A 280,000 288,502 0.10
USD 275,000 LEAR CORP 5.25% 15/01/25 275,229 282,198 0.10
uUsD 275,000  SPRINT CORP 7.875% 15/09/23 288,777 281,930 0.10
USD 275,000 GREYSTAR REAL 8.25% 01/12/22 144A 275,000 281,734 0.10
USD 248,000  FIRST DATA CORP 10.625% 15/06/21 250,214 281,571 0.10
USD 250,000  AES CORPORATION 7.375% 01/07/21 250,000 278,654 0.10
USD 275,000 TENET HEALTHCARE 5% 01/03/19 144A 275,069 276,032 0.10
USD 312,000 RENTECH NIT PART 6.5% 15/04/21 144A 312,000 274,102 0.10
usD 311,000  AK STEEL CORP 7.625% 15/05/20 323,829 269,124 0.10
USD 325,000 APX GROUP INC 8.75% 01/12/20 307,500 267,416 0.10
USD 250,000 CHS COMMUNITY 8% 15/11/19 267,063 267,243 0.10
USD 250,000 NORTEK INC 8.5% 15/04/21 268,219 266,676 0.09
USD 250,000  WISE METALS GRP 8.75% 15/12/18 144A 250,000 266,383 0.09
USD 250,000  AMERICAN GREETINGS 7.375% 01/12/21 258,250 266,323 0.09
usD 275,000  WEST CORP 5.375% 15/07/22  144A 266,250 265,332 0.09
USD 221,000 ALLY FINANCIAL INC 8% 15/03/20 234,260 264,965 0.09
USD 265,000 BLUE RACER MID 6.125% 15/11/22 144A 260,895 263,646 0.09
USD 250,000 CCO HLDGS LLC 8.125% 30/04/20 269,375 263,516 0.09
USD 250,000  UNITED RENTALS 6.125% 15/06/23 254,375 263,020 0.09
USD 250,000  DAVITA INC 6.625% 01/11/20 262,625 262,131 0.09
USD 250,000 SPECTRUM BRANDS 6.125% 15/12/24 144 250,000 262,073 0.09
USD 250,000 CEQUEL COM HLD 6.375% 15/09/20 144A 255,813 261,425 0.09
USD 250,000 CHESAPEAKE ENERGY 5.75% 15/03/23 245,313 261,403 0.09
USD 250,000 MILACRON LLC/FIN 7.75% 15/02/21 144 251,528 256,471 0.09
uUsD 250,000  PSPC ESCROW CORP 6.5% 01/02/22 144A 250,500 254,890 0.09
usD 250,000  PALACE ENT HDG 8.875% 15/04/17 REGS 259,375 254,473 0.09
USD 250,000 CEDAR FAIR/CANA 5.375% 01/06/24 144 248,125 253,954 0.09
USD 475,000 MIDSTATES PETRO 10.75% 01/10/20 416,813 252,440 0.09
USD 250,000 ECO SERVICES 8.5% 01/11/22 144A 250,000 252,302 0.09
USD 275,000 HILCORP ENERGY 5% 01/12/24 144A 275,375 249,735 0.09
UsD 247,000 UNIVERSAL HEALTH 3.75% 01/8/19 144A 247,000 249,609 0.09
uUsD 250,000 UNIFRAXILLC/HO 7.5% 15/02/19 144A 250,750 249,306 0.09
USD 225,000 KINDER MORGAN 5.625% 15/11/23  144A 226,089 247,127 0.09
USD 235,000 AECOM TECH 5.75% 15/10/22 144A 235,000 245,507 0.09
USD 425,000 WARREN RESOURCES 9% 01/08/22 144A 375,355 245,278 0.09
USD 225,000 TRAC INTERMODAL 11% 15/08/19 225,281 244,556 0.09
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USD 250,000 SUMMIT MID HDGS 5.5% 15/08/22 250,875 242,469 0.09
USD 225,000 INFOR US INC 9.375% 01/04/19 246,938 241,358 0.09
USD 225,000 SABRA HEALTH 5.5% 01/02/21 224,250 239,530 0.09
USD 225,000 RCN TELE SER CAP 8.5% 15/08/20 144A 228,000 239,501 0.09
USD 225,000 AUX NORTHAMER 6% 15/6/21 144A 232,438 234,283 0.08
USD 225,000 ENERGY TRASNFER EQ 5.875% 15/01/24 230,063 233,637 0.08
USD 225,000 ACCURIDE CORP 9.5% 01/08/18 234,750 232,977 0.08
USD 225,000 SEALED AIR CORP 5.125% 1/12/24 144A 225,000 232,653 0.08
USD 225,000  AFFINIA GROUP INC 7.75% 01/05/21 W1 228,094 232,541 0.08
USD 385,000 FORBES ENERGY SVCS 9% 15/06/19 374,000 231,549 0.08
uUsD 325,000 TRIANGLE USA PET 6.75% 15/7/22 144A 328,202 230,962 0.08
USD 225,000 SPEEDWAY MOTORSP 5.125% 1/2/23 144 225,000 230,375 0.08
USD 225,000 TESORO LOGISTICS 5.5% 15/10/19 144A 225,000 230,210 0.08
USD 225,000 CCO HDGS LLC/CAP 5.75% 01/09/23 225,125 230,018 0.08
USD 225,000 SEALED AIR CORP 4.875% 1/12/22 144A 225,000 229,044 0.08
USD 225,000 LEVEL 3 FIN INC 5.625% 01/02/23 144 225,000 227,147 0.08
uUsD 225,000 HARBINGER GROUP 7.75% 15/01/22 144a 225,000 227,048 0.08
USD 225,000 DR HORTON INC 3.75% 01/03/19 225,500 225,860 0.08
USD 250,000 TEEKAY OFFSHORE 6% 30/07/19 250,000 225,631 0.08
USD 250,000 TEMPLE STEEL CO 12% 15/08/16  144A 245,688 222,660 0.08
USD 200,000  CHRYSLER GP 8.25% 15/06/21 WI 223,750 222,584 0.08
USD 195,000  SPRINGLEAF FINANCE 8.25% 1/10/23 WI 194,700 222,470 0.08
usD 225,000 COGENT COMM FIN 5.625% 15/04/21 144 225,000 221,429 0.08
USD 200,000  VIKING CRUISES 8.5% 15/10/22  144A 214,250 221,047 0.08
USD 325,000 SANDRIDGE ENERGY 8.125% 15/10/22 308,500 220,289 0.08
USD 200,000 WILLIAM LYON HOME 8.5% 15/11/20 201,625 214,987 0.08
USD 199,000  SABRE INC 8.5% 15/05/19 144A 203,822 214,402 0.08
USD 200,000  SRAINTL 11% 01/10/19 202,763 213,242 0.08
UsD 200,000  NTL CINEMEDIA LLC 7.875% 15/07/21 200,000 212,038 0.08
USD 200,000 CIT GROUP INC 5% 01/08/23 203,625 211,718 0.08
USD 225,000 ARTESYN ESC INC 9.75% 15/10/20 144A 225,000 211,642 0.08
USD 200,000 US FOODSERVICE 8.50% 30/06/19 204,750 211,005 0.08
USD 210,000  MGM RESORTS INTL 6% 15/03/23 210,000 210,788 0.08
USD 200,000 MARKWEST ENERGY PART 6.5% 15/08/21 203,500 210,325 0.07
USD 200,000  CENTENE CORP 5.75% 01/06/17 212,000 210,202 0.07
USD 200,000 ASHTEAD CAPITAL 5.625% 1/10/24 144 200,000 208,647 0.07
USD 200,000 SINCLAIR TELE 6.375% 01/11/21 WI 200,313 208,306 0.07
USD 200,000 HEALTHSOUTH CORP 5.75% 01/11/24 205,182 207,057 0.07
USD 200,000  INTL LEASE FIN CORP 4.625% 15/4/21 200,000 206,914 0.07
USD 200,000  GLOBAL SHIP LEASE 10% 01/04/19 144A 197,000 206,883 0.07
USD 200,000  T-MOBILE USA INC 6.375% 01/03/25 198,864 206,177 0.07
USD 195,000 ACI WORLDWIDE 6.375% 15/08/20 144A 195,000 204,801 0.07
USD 250,000 PEABODY ENERGY 6% 15/11/18 WI 241,250 204,196 0.07
USD 200,000 NATIONAL CINEMEDIA 6% 15/04/22 200,841 203,652 0.07
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USD 200,000 CENTENE CORP 4.75% 15/05/22 200,000 203,010 0.07
USD 225,000 COTT BEVERAGES 5.375% 01/07/22 144 225,000 202,947 0.07
USD 200,000  A-S CO-ISS SUB 7.875% 15/12/20 144A 200,000 201,669 0.07
USD 200,000  AES CORP 5.5% 15/03/24 202,250 201,129 0.07
uUsD 200,000  VERISIGN INC 4.625% 01/05/23 197,875 200,333 0.07
USD 200,000 PAPERWORKS 9.5% 15/08/19 144A 203,125 199,515 0.07
USD 200,000  RAIN CII CARBON 8.25% 15/01/21 144a 200,000 199,219 0.07
USD 200,000  ALLY FINANCIAL INC 3.5% 27/01/19 198,190 197,993 0.07
USD 190,000 HUNTINGTON INGALLS 5% 15/12/21 144A 190,000 197,936 0.07
USD 200,000  POST HLDGS 6.75% 01/12/21 144A 205,000 196,366 0.07
usD 250,000 LINN ENERGY LLC/FIN 6.5% 15/5/19 W1 225,750 196,131 0.07
USD 200,000 MUSTANG MERGER 8.5% 15/08/21  144A 200,000 195,777 0.07
USD 200,000  AVAYAINC 7% 01/04/19 144A 194,000 194,976 0.07
USD 213,750  TPAYMENT INC 9.5% 15/12/19 144A 296,786 193,997 0.07
USD 200,000 CEMEX FINANCE 6% 01/04/24 144A 200,000 191,020 0.07
USD 200,000 CIMAREX ENERGY 4.375% 01/06/24 199,438 190,687 0.07
usD 175,000  LIMITED BRANDS 5.625% 15/02/22 175,000 190,365 0.07
USD 175,000 STEEL DYNAMICS INC 6.375% 15/08/22 184,063 187,006 0.07
USD 175,000 CCO HLDGS LLC 6.625% 31/01/22 183,750 186,094 0.07
USD 180,000 FRONTIER COMM 6.25% 15/09/21 180,000 185,939 0.07
USD 175,000 BEAZER HOMES USA 8.125% 15/06/16 164,000 185,572 0.07
USD 175,000 LEVEL 3 FIN INC 9.375% 01/04/19 WI 189,735 185,248 0.07
usD 175,000  EXOPACK HLDG 10% 01/06/18 144A 175,000 185,194 0.07
USD 175,000  VIASAT INC 6.875% 15/06/20 180,250 182,870 0.07
USD 175,000 WR GRACE & CO 5.125% 01/10/21 144A 175,000 182,856 0.07
USD 175,000  EQUINIX INC 5.375% 01/01/22 175,000 182,818 0.07
USD 175,000 OWENS-BROCKWAY 5.375% 15/01/25 144A 175,000 182,714 0.07
USD 175,000  OMNICARE INC 5% 01/12/24 175,000 182,438 0.06
USD 175,000 ARAMARK CORP 5.75% 15/03/20 176,313 182,398 0.06
USD 175,000 CYRUSONE LP/FIN 6.375% 15/11/22 178,188 182,359 0.06
USD 175,000 HCAINC 5.375% 01/02/25 175,000 182,276 0.06
USD 175,000 LEVEL 3 FIN INC 6.125% 15/1/21 175,563 181,692 0.06
usD 180,000  IGATE CORP 4.75% 15/04/19 180,000 181,359 0.06
usD 175,000 MEDIACOM BRDBND 6.375% 01/04/23 175,000 181,116 0.06
USD 175,000 MERCER INTL 7.75% 01/12/22 144A 175,000 180,616 0.06
USD 175,000 T-MOBILE USA INC 6.125% 15/01/22 175,281 180,250 0.06
USD 175,000 WIDEOPENWEST FIN/CAP 10.25% 15/7/19 177,064 179,765 0.06
USD 325,000 ENERGY XXI GULF 9.25% 15/12/17 325,813 179,028 0.06
UsD 175,000 ALLEGIANT TRAVEL 5.5% 15/07/19 176,875 179,006 0.06
UsD 175,000 MERCER INTL 7% 01/12/19 144A 175,000 179,005 0.06
USD 175,000  TOPS HLDG CORP 8.875% 15/12/17 175,000 178,687 0.06
USD 175,000  SPRINT CAP CORP 6.9% 01/05/19 194,156 178,513 0.06
USD 175,000 DANA HOLDING CO 5.5% 15/12/24 175,000 177,807 0.06
USD 175,000 ANNA MERGER SUB 7.75% 01/10/22 144A 175,000 177,535 0.06
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USD 175,000 ADS WASTE HLDGS 8.25% 01/10/20 175,000 177,334 0.06
USD 175,000 BLOCK COMMS INC 7.25% 01/02/20 144A 175,000 177,257 0.06
USD 165,000 HCA HLDG 7.75% 15/05/21 181,756 176,781 0.06
USD 425,000 ARCH COAL INC 8% 15/01/19 144A 330,500 176,749 0.06
usD 175,000 NEXSTAR BROAD 6.125% 15/02/22  144A 175,000 176,207 0.06
USD 175,000 LIVE NATION ENT 5.375% 15/06/22 144 177,813 175,614 0.06
USD 168,000  WILLIAM CARTER 5.25% 15/08/21 WI 168,000 174,559 0.06
USD 175,000 GOLDEN NUGGET ESC 8.5% 01/12/21 144 176,094 174,396 0.06
USD 175,000 GROUP 1 AUTO 5% 01/06/22 144A 173,875 173,232 0.06
USD 175,000 CONSOLID COMM 6.5% 01/10/22 144 175,000 173,210 0.06
usD 170,000  GAMESTOP 5.5% 01/10/19 144A 170,000 172,621 0.06
USD 175,000 CARDTRONICS INC 5.125% 01/08/22 144 175,000 172,366 0.06
USD 200,000 JURASSIC HDGS III 6.875% 15/02/21 1 200,000 171,660 0.06
USD 195,000 CALIFORNIA RES 5% 15/01/20 144A 187,200 170,228 0.06
USD 200,000 COMPRESSCO PART 7.25% 15/08/22 144A 198,477 169,775 0.06
USD 175,000  SIGNODE IND GRP 6.375% 01/05/22 144 176,031 167,479 0.06
usD 205,000 APPROACH RESOURCES 7% 15/06/21 205,000 166,714 0.06
USD 175,000 ADVANCED MICRO 6.75% 01/03/19 175,281 166,647 0.06
USD 200,000 RKIEXP & PROD 8.5% 01/08/21  144A 181,500 166,639 0.06
USD 150,000 WMG HOLDINGS 13.75% 01/10/19 150,000 166,506 0.06
USD 167,000 CHOCTAW RESORT 7.25% 15/11/19 144A 165,956 166,042 0.06
USD 175,000 AMER ACHIEV 10.875% 15/4/16 144A 146,804 165,461 0.06
USD 150,000 LENNAR CORP 6.95% 01/06/18 157,636 163,401 0.06
USD 150,000 KINDER MORGAN FIN 6% 15/01/18  144A 164,438 163,162 0.06
USD 150,000 RSC EQUIP RENT 8.25% 01/02/21 170,063 162,789 0.06
USD 160,000 NCIBUILDING SYS 8.25% 15/01/23 144 160,000 162,327 0.06
USD 175,000  SPRINT CAP CORP 6.875% 15/11/28 170,250 161,000 0.06
USD 150,000 SALLY HDGS/CAP 5.75% 01/06/22 158,125 160,904 0.06
USD 175,000  OASIS PETROLEUM 6.5% 01/11/21 175,000 160,393 0.06
USD 150,000 GENCORP INC 7.125% 15/03/21 159,000 158,242 0.06
USD 150,000 CDW LLC/FIN 6% 15/08/22 150,000 158,192 0.06
USD 375,000 HERCULE OFFSHORE 10.25% 01/04/19 14 345,000 157,827 0.06
USD 225,000 CHASSIX INC 9.25% 01/08/18 144A 139,813 157,790 0.06
USD 150,000 REGENCY ENERGY 5% 01/10/22 148,737 157,578 0.06
USD 150,000 MPG HOLDCO 17.375% 15/10/22 144A 150,000 157,044 0.06
USD 150,000 PENSKE AUTO 5.75% 01/10/22 150,000 157,034 0.06
USD 150,000 LEE ENTERPRISES 9.5% 15/03/22 144A 158,875 156,005 0.06
USD 150,000 MANITOWOC CO INC 5.875% 15/10/22 151,406 155,933 0.06
USD 150,000  JBS USALLC 7.25% 01/06/21 144a 149,250 155,853 0.06
USD 150,000 LANDRY'S HDGS 11 10.25% 01/01/18 14 153,431 154,231 0.05
USD 150,000  CALPINE CORP 5.375% 15/01/23 146,900 153,012 0.05
USD 150,000  ALERE INC 6.5% 15/06/20 150,000 152,718 0.05
USD 150,000 MULTI-COLOR 6.125% 01/12/22 144A 150,000 152,420 0.05
USD 150,000 HUNT COS INC 9.625% 01/03/21 144A 148,128 152,404 0.05
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USD 150,000 CHESAPEAKE EN 5.375% 15/06/21 150,000 152,120 0.05
USD 200,000 BAKERCORP 8.25% 01/06/19 177,250 151,374 0.05
USD 150,000 HUNTSMANN INTL 4.875% 15/11/20 148,500 151,357 0.05
USD 138,000  UNIVISION COMM 6.75% 15/09/22 144A 139,803 150,451 0.05
usD 150,000  RAIN CII CARBON 8% 01/12/18 144A 151,500 149,552 0.05
USD 155,000 POST HLDGS 6% 15/12/22 144A 156,588 148,003 0.05
USD 150,000 IAC/INTERACTIVE 4.75% 15/12/22 W1 146,250 147,786 0.05
USD 150,000 ANTERO RESOURCE FIN 5.375% 01/11/21 140,250 147,670 0.05
USD 150,000 COMPASS MINERALS 4.875% 15/7/24 144 150,000 147,156 0.05
USD 150,000  ALERIS INTL INC 7.625% 15/02/18 155,250 146,467 0.05
usD 150,000 WOODSIDE HOMES CO 6.75% 15/12/21 14 150,063 146,338 0.05
USD 150,000 SUBURBAN PROPANE 5.5% 01/06/24 150,000 146,250 0.05
USD 200,000 EMECO PTY 9.875% 15/03/19 144A 197,126 145,821 0.05
USD 150,000 COMMSCOPE 5.5% 15/06/24  144A 150,000 145,224 0.05
USD 150,000 H&E EQUIPMENTS SVCS 7% 01/09/22  WI 152,125 144,686 0.05
USD 150,000  HEXION US FIN 6.625% 15/04/20 WI 150,692 142,986 0.05
usD 175,000  LINN ENERGY LLC 8.625% 15/4/20 164,125 139,118 0.05
USD 150,000 K HOVNANIAN ENT 8% 01/11/19 144A 150,000 138,024 0.05
USD 125,000 PANTRY INC 8.375% 01/08/20 134,063 137,644 0.05
USD 124,000 SUMMIT MAT LLC/FIN 10.5% 31/01/20 135,625 137,050 0.05
USD 131,000 ASBURY AUTO 6% 15/12/24 131,000 136,344 0.05
USD 130,000 TREEHOUSE FOODS INC 4.875% 15/3/22 130,000 134,800 0.05
UsD 125,000 RADIO SYSTEMS 8.375% 01/11/19  144A 125,000 134,622 0.05
USD 200,000 HALCON RESOURCES 8.875% 15/05/21 154,750 131,452 0.05
USD 125,000  ALLY FINANCIAL INC 5.5% 15/02/17 129,688 131,351 0.05
USD 125,000 SBA COMMUNICATION 5.625% 01/10/19 125,000 130,636 0.05
USD 150,000 CLEAR CHANNEL COMM 10% 15/1/18 144,375 130,494 0.05
USD 175,000  JC PENNEY CORP INC 7.4% 01/04/37 129,500 130,435 0.05
USD 125,000  T-MOBILE USA INC 6.731% 28/04/22 126,500 129,975 0.05
USD 125,000 RSIHOME PROD 6.875% 1/03/18  144A 125,000 129,793 0.05
USD 125,000 NRG ENERGY INC 6.25% 15/07/22 125,000 129,315 0.05
USD 125,000 SUNCOKE ENERGY 7.375% 01/02/20 144A 127,500 129,134 0.05
USD 125,000  VALEANT PHARM 5.5% 01/03/23 144A 125,000 128,922 0.05
USD 125,000  ANIXTER INC 5.125% 01/10/21 125,000 128,569 0.05
USD 125,000 KENANADV GP 8.375% 15/12/18  144A 127,500 128,238 0.05
USD 125,000 PINNACLE OPERATING 9% 15/11/20 144A 125,000 128,197 0.05
USD 125,000 ENVISION HEALTH 5.125% 01/07/22 144 125,000 128,105 0.05
USD 125,000 NBTY INC 9% 01/10/18 127,875 127,897 0.05
usD 125,000 SOUTHERN STAR  5.125% 15/7/22 144A 125,000 126,861 0.05
uUsD 125,000  WESCO DISTRI 5.375% 15/12/21 125,000 126,495 0.05
USD 125,000  SINCLAIR TELEVISION 5.375% 1/04/21 125,875 126,282 0.04
USD 125,000 ZAYO GROUP LLC/CAP 6% 01/04/23 144A 125,156 125,944 0.04
USD 125,000 NES RENTAL HDGS 7.875% 01/05/18 144 125,625 125,813 0.04
USD 150,000 CONN'S INC 7.25% 15/07/22 144A 149,125 125,440 0.04
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USD 125,000  SPRINGLEAF FIN CORP 5.25% 15/12/19 125,000 125,414 0.04
USD 125,000 WINDSTREAM CORP 7.50% 01/04/23 130,875 124,949 0.04
USD 125,000  UNIFRAXILLC/HO 7.5% 15/02/19 144a 127,500 124,653 0.04
USD 200,000  ACE CASH EXPRESS 11% 01/02/19  144A 149,000 124,254 0.04
uUsD 125,000  PINNACLE FOODS 4.875% 01/05/21 WI 126,458 123,969 0.04
USD 125,000 HEATHSIDE GP 6.5% 01/05/22 144A 126,500 123,069 0.04
USD 125,000 NORANDAALU ACQ 11% 01/06/19 126,688 122,785 0.04
USD 125,000 HILLMAN GROUP INC 6.375% 15/7/22 14 125,000 121,835 0.04
USD 125,000  ALERIS INTL INC 7.875% 01/11/20 125,000 121,688 0.04
USD 125,000 AV HOMES 8.5% 01/07/19 144A 125,000 120,934 0.04
usD 125,000  CVR REF LLC/COFF 6.5% 01/11/22 125,000 119,338 0.04
USD 275,000 COLT DEFENSE/FIN 8.75% 15/11/17 204,304 119,134 0.04
USD 100,000  ALLY FINANCIAL INC 7.5% 15/09/20 W1 118,625 118,936 0.04
USD 125,000 COMMERCIAL METALS 4.875% 15/05/23 120,688 118,787 0.04
USD 125,000  ADVANCED MICRO 7.5% 15/08/22 115,625 118,674 0.04
USD 125,000  DRIVETIME AUTO GP 8% 01/06/21 144A 125,000 117,656 0.04
USD 125,000 K HOVNANIAN ENT 7% 15/01/19 144A 126,500 116,512 0.04
USD 125,000 OUTERWALL 5.875% 15/06/21 144A 122,375 116,435 0.04
USD 150,000 PEABODY ENERGY CORP 6.25% 15/11/21 143,207 116,002 0.04
USD 150,000 TMX FIN LLC 8.5% 15/09/18 144A 152,813 115,724 0.04
USD 150  US SHALE SOL 12.5% 01/09/17 144A 145,500 115,465 0.04
USD 103,000  PINNACLE MERGER SUB 9.5% 01/10/23 1 103,000 115,126 0.04
usD 125,000 MEMORIAL RES 5.875% 01/07/22 144A 125,000 114,307 0.04
USD 114,000 STEARNS LENDING 9.375% 15/08/20 144 114,000 112,376 0.04
USD 100,000  FRESENIUS MED 5.875% 31/01/22  144A 100,000 112,041 0.04
USD 100,000  RITE AID CORP 7.7% 15/02/27 105,750 111,972 0.04
USD 110,000  ENTEGRIS INC 6% 01/04/22 144A 110,000 111,598 0.04
USD 250,000  NII CAPITAL CORP 8.875% 15/12/19 215,997 111,534 0.04
usD 125,000  UNIVERSAL HOSPITAL 7.625% 15/08/20 125,000 109,754 0.04
USD 155,000 PIONEER NRJ 6.125% 15/03/22 155,000 108,985 0.04
USD 125,000  TITAN INTL INC 6.875% 01/10/20 125,219 108,518 0.04
USD 175,000 EXCO RESOURCES INC 8.5% 15/04/22 176,500 108,035 0.04
USD 100,000  MPT OPER PART 6.375% 15/02/22 102,000 107,723 0.04
USD 125,000  TALOS PROD LLF/FIN 9.75% 15/2/18 14 123,781 107,659 0.04
uUsD 100,000  SPRINGLEAF FIN CORP 6.9% 15/12/17 M 106,125 107,392 0.04
USD 125,000 COEUR D'ALENE MINES 7.875% 01/02/21 125,000 107,270 0.04
USD 100,000  PENN VIRGINIA 6.5% 15/05/21 100,000 107,236 0.04
USD 100,000 CALPINE CORP 5.875% 15/01/24  144A 100,203 107,002 0.04
USD 100,000  WR GRACE & CO 5.625% 01/10/24 144A 100,750 106,654 0.04
USD 100,000  STEEL DYNAMICS INC 6.125% 15/08/19 100,000 106,616 0.04
USD 125,000 ROUNDY'S INC 10.25% 15/12/20 144A 121,249 106,599 0.04
USD 100,000 GENERAL MOTORS 4.375% 25/09/21 105,500 106,262 0.04
USD 100,000 MGM RESORTS INTL 6.625% 15/12/21 102,250 105,481 0.04
USD 100,000  US AIRWAYS GROUP 6.125% 01/06/18 100,000 105,307 0.04
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USD 100,000 PINNACLE ENTER 7.75% 01/04/22 109,250 105,150 0.04
USD 200,000 MIDSTATES PETRO 9.25% 01/06/21 150,000 104,830 0.04
USD 100,000  SABINE PASS LNG 7.5% 30/11/16 110,000 104,816 0.04
USD 100,000  BOISE CASCADE CO 6.375% 01/11/20 100,875 104,797 0.04
uUsD 100,000  EQUINIX INC 5.75% 01/01/25 100,000 104,584 0.04
USD 100,000 AMERICAN CAP 6.5% 15/09/18 144A 100,000 104,451 0.04
USD 100,000 CONCHO RES/MILDA CXO 6.5% 15/01/22 100,000 104,401 0.04
USD 100,000  PATRIOT MERGER CORP 9% 15/07/21 144 100,000 104,339 0.04
USD 100,000  TELEFLEX INC 6.875% 01/06/19 100,000 104,272 0.04
USD 100,000  WINDSTREAM CORP 7.75% 15/10/20 107,125 104,024 0.04
usD 100,000  T-MOBILE USA INC 6.542% 28/04/20 100,000 103,847 0.04
USD 100,000  SABINE PASS LIQ 6.25% 15/03/22 100,000 103,614 0.04
USD 100,000 SUNCOKE ENRGY PART 7.375% 1/2/20 14 105,469 103,307 0.04
USD 100,000 LEAR CORP 5.375% 15/03/24 100,000 103,179 0.04
USD 100,000  AMSURG CORP 5.625% 30/11/20 103,250 102,720 0.04
USD 100,000 RADIAN GROUP INC 5.5% 01/06/19 100,000 102,528 0.04
USD 100,000  JAC HOLDING 11.5% 01/10/19 144A 100,000 102,263 0.04
USD 100,000 CEDAR FAIR LP 5.25% 15/03/21 99,563 101,884 0.04
USD 100,000  LIN TELEVISION 6.375% 15/01/21 100,000 101,858 0.04
USD 150,000 SANDRIDGE ENERGY 7.5% 15/02/23 149,250 101,133 0.04
USD 100,000 RR DONNELLEY 6% 01/04/24 99,313 101,080 0.04
USD 100,000 LAREDO PETROLEUM INC 9.5% 15/02/19 104,200 100,574 0.04
USD 100,000  TRIUMPH GROUP 5.25% 01/06/22 100,000 100,230 0.04
USD 100,000 WINDSTREAM CORP 7.5% 01/06/22 WI 97,250 100,195 0.04
USD 100,000  STANDARD PACIFIC CO 5.875% 15/11/24 100,000 99,595 0.04
USD 100,000 ICAHN ENTR/FIN 3.5% 15/03/17 WI 100,000 99,590 0.04
USD 100,000 CASTLE AM & CO 12.75% 15/12/16 96,500 99,566 0.04
USD 89,285  ONCURE HOLDINGS INC 11.75% 15/01/17 0 99,563 0.04
USD 125,000  RUE21 INC 9% 15/10/21 144A 95,114 97,871 0.03
USD 100,000 FERRELLGAS PART 6.75% 15/01/22 101,000 97,689 0.03
USD 100,000 PENN NTL GAMING 5.875% 01/11/21 96,250 97,441 0.03
USD 100,000  WINDSTREAM HDGS 6.75% 01/04/28 96,000 97,164 0.03
uUsD 95,000 TESORO LOGISTICS 6.25% 15/10/22 144 95,000 96,883 0.03
UsD 100,000  RJS POWER HDG 5.125% 15/07/19 144A 100,000 96,526 0.03
USD 125,000  PROSPECT HLDG LLC 10.25% 01/10/18 1 121,453 96,431 0.03
USD 100,000 MRT MID PART/FIN 7.25% 15/02/21 100,750 95,117 0.03
USD 100,000  SUGAR HSP GMNG 6.375% 01/06/21 144A 100,000 94,394 0.03
USD 100,000 TAYLOR MORRISON 5.625% 01/03/24 144 100,000 93,535 0.03
UsD 100,000  MONITRONICS INTL 9.125% 01/04/20 W1 100,000 93,289 0.03
UsD 75,000  SPRINT NEXTEL CORP 11.5% 15/11/21 93,375 90,917 0.03
USD 100,000 AMERENENERGY GEN 7% 15/04/18 H 90,375 89,148 0.03
USD 100,000 MIRANT AMERICAS 8.5% 01/10/21 102,250 88,351 0.03
USD 100,000 NANA DEVELOPMENT 9.5% 15/03/19 144A 100,375 88,198 0.03
USD 100,000  VISANT CORP 10% 01/10/17 94,313 84,856 0.03
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USD 100,000 AK STEEL CORP 7.625% 01/10/21 99,325 84,658 0.03
USD 125,000 TEXAS COMPETITIVE 11.5% 01/10/20 14 113,375 84,608 0.03
USD 100,000 GRAFTECH INTL 6.375% 15/11/20 100,000 84,316 0.03
USD 75,000  CENTURYLINK INC 6.75% 01/12/23 W 75,000 84,305 0.03
usD 75,000  CALPINE CORP 7.875% 15/01/23  144A 81,375 84,247 0.03
USD 75,000 RR DONNELLEY 7.875% 15/03/21 74,625 83,578 0.03
USD 100,000  SEITEL INC 9.5% 15/04/19 100,000 83,191 0.03
USD 100,000 CALIFORNIA RES 5.5% 15/09/21 144A 92,676 83,119 0.03
USD 75,000  GRATON ECONOMIC 9.625% 1/09/19 144A 75,000 81,946 0.03
USD 82,000 DREAMWORKS ANIM 6.875% 15/08/20 144 82,000 81,881 0.03
usD 75,000  CHECKERS DRIVE-IN 11% 01/12/17 144A 75,000 81,633 0.03
USD 90,000 INVENTIV HEALTH 10% 15/08/18  144a 85,500 81,145 0.03
USD 75,000  BUILDING MAT CORP 6.75% 1/5/21 REGS 74,330 80,472 0.03
USD 75,000 UNITED RENTALS 8.375% 15/09/20 82,125 80,255 0.03
USD 75,000  GENERAL MOTORS CO 5% 01/04/35 74,069 80,063 0.03
USD 75,000  FRONTIER COMM 7.625% 15/04/24 78,563 79,743 0.03
usD 110,000  PARKER DRILLING 6.75% 15/07/22 110,000 79,554 0.03
USD 75,000  JBS USALLC 8.25% 01/02/20 144A 74,289 79,527 0.03
USD 76,000  IMS HEALTH INC 6% 01/11/20 144A 78,945 79,321 0.03
USD 75,000  SALLY HDGS/CAP 5.5% 01/11/23 75,000 79,137 0.03
USD 75,000  CINCINNATI BELL 8.375% 15/10/20 81,375 78,901 0.03
USD 75,000  AVIV HEALTH PROP 6% 15/10/21 75,000 78,672 0.03
USD 75,000  HOLOGIC INC 6.25% 01/08/20 79,219 78,204 0.03
USD 75,000  GEO GROUP INC 5.875% 15/01/22 75,000 78,129 0.03
USD 75,000  SERVICE CORP INTL 5.375% 15/05/24 75,000 78,047 0.03
USD 75,000 RR DONNELLEY 6.5% 15/11/23 75,000 77,675 0.03
USD 75,000  JACK COOPER HLDG 9.25% 1/06/20 144A 78,938 77,668 0.03
USD 75,000  GRAPHIC PACK 4.875% 15/11/22 75,000 77,288 0.03
USD 75,000  SPIRIT AEROSYS 5.25% 15/03/22 75,375 77,040 0.03
USD 75,000 REVLON CONSUMER 5.75% 15/02/21 75,000 76,959 0.03
USD 75,000 ENPRO INDUSTRIES 5.875% 15/9/22 144 74,411 76,862 0.03
USD 75,000 IRON MOUTAIN INC 5.75% 15/08/24 75,750 76,533 0.03
USD 75,000  TEREX CORP 6% 15/05/21 75,000 76,258 0.03
USD 75,000 DIAMOND FOODS 7% 15/03/19 144A 75,000 76,102 0.03
USD 75,000  ALLIANT TECHSYS 5.25% 01/10/21 144A 76,125 76,078 0.03
USD 75,000 ENDO 5.75% 15/01/22 144A 76,875 75,990 0.03
USD 75,000 RHP HOTEL PPTY/FINANCE 5% 15/04/21 75,000 75,493 0.03
USD 75,000 CSC HOLDINGS 5.25% 01/06/24  144A 75,000 75,454 0.03
usD 75,000 GANNETT CO 4.875% 15/09/21 144A 73,898 75,258 0.03
UsD 75,000 HJ HEINZ 4.875% 15/02/25 144A 75,000 75,203 0.03
USD 75,000 CENTURY COMM 6.875% 15/5/22 144A 74,429 74,589 0.03
USD 75,000 SONIC AUTO INC 5% 15/05/23 75,000 74,276 0.03
USD 75,000 REGAL ENTERTAINMENT 5.75% 15/06/23 75,000 74,082 0.03
USD 75,000 CINEMARK USA 5.125% 15/12/22 73,469 73,886 0.03
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USD 75,000 BLUELINE RENTAL FIN 7% 01/02/19 144 75,000 73,857 0.03
USD 75,000 HARLAND CLARKE 6.875% 01/03/20 144A 75,000 73,743 0.03
USD 75,000 CEQUEL COM HLD 5.125% 15/12/21 144A 72,938 73,564 0.03
USD 75,000 CRESTWOOD MID 6.125% 01/03/22 75,000 73,467 0.03
UsD 75,000  RYLAND GROUP 5.375% 01/10/22 75,000 73,128 0.03
USD 75,000 CRESTWOOD MIDSTREAM 6% 15/12/20 75,000 73,036 0.03
USD 200,000 ALPHA NATURAL RES 9.75% 15/04/18 141,000 73,000 0.03
USD 75,000  GENON ENERGY 9.875% 15/10/20 WI 81,000 72,993 0.03
USD 75,000 MURRAY ENERGY 8.625% 15/06/21 144A 75,000 71,902 0.03
USD 75,000 POLYMER 6.875% 01/06/19 144A 75,000 71,812 0.03
usD 75,000  GRIFFON CORP 5.25% 01/03/22 75,000 71,599 0.03
USD 75,000 NGL ENRGY/FIN 5.125% 15/07/19 144A 75,000 71,266 0.03
USD 75,000  UNIT CORP 6.625% 15/05/21 74,375 70,979 0.03
USD 75,000  AMERICAN GILSONITE 11.5% 1/09/17 14 81,469 70,954 0.03
USD 75,000  AFFINITY GAMING 9% 15/05/18 75,000 70,615 0.03
USD 275,000 ALPHA NATURAL RES 6% 01/06/19 146,500 70,294 0.03
usD 75,000 NATIONSTAR MORT/CAP 6.5% 01/08/18 75,000 70,070 0.02
USD 150,000 SEVENTY SEVEN ENER 6.5% 15/7/22 152,313 69,274 0.02
USD 75,000 CBCAMMO LLC 7.25% 15/11/21 144A 73,886 68,544 0.02
USD 100,000 SANDRIDGE ENERGY 7.5% 15/03/21 89,500 68,499 0.02
USD 65,000 OSHKOSH CORP 5.375% 01/03/22 65,000 66,925 0.02
USD 75,000  NEUSTAR INC 4.5% 15/01/23 WI 75,000 65,984 0.02
USD 75,000 NORTHERN OIL AND GAS 8% 01/06/20 W1 78,938 65,088 0.02
USD 75,000  CONS CNT 10.125% 15/07/20 144A 75,000 64,888 0.02
USD 60,000 OMNICARE INC 4.75% 01/12/22 60,000 61,984 0.02
USD 50,000 MGM MIRAGE 11.375% 01/03/18 60,875 59,579 0.02
USD 100,000  CNG HLDG INC 9.375% 15/05/20  144A 100,200 57,915 0.02
USD 55,000 SUPERVALU INC 7.75% 15/11/22 55,000 57,169 0.02
USD 100,000  SIDEWINDER DRILL 9.75% 15/11/19 144 100,000 57,146 0.02
USD 150,000 GYMBOREE CORP 9.125% 01/12/18 57,563 57,112 0.02
USD 50,000 AMC NETWORKS INC 7.75% 15/07/21 WI 54,875 54,159 0.02
USD 50,000 HILAND PART CORP 7.25% 1/10/20 144A 51,688 53,947 0.02
USD 50,000  SPECTRUM BRANDS ESC 6.625% 15/11/22 50,000 53,682 0.02
USD 50,000  GANNETT CO 6.375% 15/10/23 49,543 53,495 0.02
USD 50,000 VALEANT PHARMA 7.25% 15/07/22 144A 50,688 53,456 0.02
USD 50,000 VECTOR GROUP LTD 7.75% 15/02/21 53,375 53,450 0.02
USD 50,000 KEHE DISTRIBUTORS 7.625% 15/8/21 14 50,000 53,360 0.02
USD 50,000 UNITED CONTINENTAL 6.375% 01/06/18 50,000 53,342 0.02
UsD 50,000 MPT OPER PARTNERS 5.5% 01/05/24 50,000 53,019 0.02
UsD 50,000  SPECTRUM BRANDS 6.375% 15/11/20 50,000 52,890 0.02
USD 50,000 PAR PHARMACEUTICAL 7.375% 15/10/20 50,000 52,884 0.02
USD 70,000 FTSINT 6.25% 01/05/22 144A 70,000 52,739 0.02
USD 50,000 ALLEGION US HLDGS 5.75% 01/10/21 50,000 52,694 0.02
USD 50,000 CONTL AIRLINES 6.125% 29/04/18 12-3 50,000 52,587 0.02
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USD 50,000 SPECTRUM BRANDS 6.75% 15/03/20 50,000 52,584 0.02
USD 50,000 ALERE INC 7.25% 01/07/18 WI 50,000 52,552 0.02
USD 50,000  SLM CORP 6% 25/01/17 MTN 49,471 52,538 0.02
USD 50,000 HEADWATERS INC 7.25% 15/01/19 50,000 52,332 0.02
USD 50,000  HILAND PART CORP 5.5% 15/05/22 144A 50,000 52,223 0.02
USD 50,000 SEALED AIR CORP 5.25% 1/04/23 144A 50,000 52,159 0.02
USD 50,000  UNIVISION COMM 6.875% 15/05/19 REGS 50,000 52,124 0.02
USD 50,000 TENNECO INC 5.375% 15/12/24 50,000 52,045 0.02
USD 50,000 NCR CORP 5.875% 15/12/21 W1 50,000 51,958 0.02
USD 50,000  GANNETT CO 5.125% 15/10/19 49,362 51,885 0.02
USD 50,000  INVENTIV HEALTH 9% 15/01/18  144A 50,000 51,786 0.02
USD 50,000 NAI ENTER HLDGS 5% 01/08/18 144A 50,000 51,755 0.02
USD 50,000 T-MOBILE USA 6.25% 01/04/21 51,750 51,714 0.02
USD 50,000  FIRST CASH FIN 6.75% 01/04/21 50,000 51,693 0.02
USD 50,000  AIRCASTLE LTD 4.625% 15/12/18 50,000 51,362 0.02
USD 50,000 COVANTA HDGS CORP 5.875% 01/03/24 50,000 51,156 0.02
USD 75,000  APPVION INC 9% 01/06/20 144A 73,200 51,154 0.02
USD 50,000 TESORO LOGISTIC LP 6.125% 15/10/21 50,000 50,960 0.02
USD 50,000 GIBRALTAR STEEL 6.25% 01/02/21 50,000 50,931 0.02
USD 50,000 MEDIACOM LLC/CORP 5.5% 15/04/21 50,000 50,450 0.02
USD 50,000  ISTAR FINANCIAL 3.875% 01/07/16 50,000 50,148 0.02
USD 50,000  CIT GROUP INC 3.875% 19/02/19 50,000 50,127 0.02
USD 50,000 MERITAGE HOMES CORP 4.5% 1/03/18 50,000 49,830 0.02
USD 50,000 US STEEL CORP 6.875% 01/04/21 49,906 49,820 0.02
USD 50,000 SANMINA CORP 4.375% 01/06/19 144A 50,000 49,639 0.02
USD 55,000 BONANZA CREEK 6.75% 15/04/21 55,000 49,561 0.02
USD 50,000 FLORIDA EAST COAST 6.75% 1/05/19 14 50,000 49,500 0.02
usD 50,000  INTREPID AVIATION 6.875% 15/2/19 14 50,000 49,115 0.02
USD 50,000 FLORIDA EAST COAST 9.75% 1/05/20 14 50,333 48,902 0.02
USD 50,000 BROCADE COMM 4.625% 15/01/23 50,000 48,763 0.02
USD 50,000 BELDEN INC 5.25% 15/07/24 144A 50,000 48,539 0.02
USD 50,000 WEYERHAEUSER REAL 5.875% 15/6/24 14 49,075 48,406 0.02
UsD 50,000 APX GROUP INC 6.375% 01/12/19 50,000 48,088 0.02
UsD 75,000 COMMUNITY CHOICE 10.75% 1/05/19 WI* 75,000 45,098 0.02
USD 50,000 EV ENERGY PT/FIN 8% 15/04/19 51,500 43,730 0.02
USD 40,000 INTL LEASE FIN CORP 5.875% 01/04/19 39,100 43,459 0.02
USD 50,000 CONSOL ENERGY 5.875% 15/04/22 50,000 43,078 0.02
USD 100,000  NII CAPITAL CORP 10% 15/08/16 73,475 42,579 0.02
UsSD 50,000 JMC STREEL GP 8.25% 15/03/18  144A 51,625 41,441 0.01
UsD 50,000 ASSOC MATERIAL 9.125% 01/11/17 53,000 41,055 0.01
USD 75,000 SUNGARD AVAIL 8.75% 01/04/22  144A 75,000 41,022 0.01
USD 50,000 CENVEO CORP 8.5% 15/09/22 144A 50,000 40,926 0.01
USD 45,000 SM ENERGY CO 5% 15/01/24 38,138 40,510 0.01
USD 50,000 REX ENERGY CORP 6.25% 01/08/22 144A 50,000 38,681 0.01
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USD 50,000 CAESARS ENTERT 8.5% 15/02/20 38,500 38,240 0.01
USD 50,000 MAGNETATION LLC 11% 15/05/18  144A 54,375 37,060 0.01
USD 50,000 MAGNUM HUNTER 9.75% 15/05/20 50,250 36,859 0.01
USD 51,000  AFFINION INVEST 13.5% 15/08/18 43,375 35,249 0.01
uUsD 50,000 LONESTAR RES 8.75% 15/04/19 144A 50,000 35,082 0.01
USD 50,000 LIGHT TOWER RENT 8.125% 1/8/19 144A 50,450 34,465 0.01
USD 100,000 ALLEN SYSTEMS 10.5% 15/11/16  144A 72,531 34,000 0.01
USD 25,000 INTL LEASE FIN CORP 8.625% 15/01/22 25,000 31,766 0.01
USD 50,000 CHAPARRAL ENERGY 7.625% 15/11/22 50,156 29,119 0.01
USD 25,000 FOREST LABO 5%15/12/21 144A 25,000 27,447 0.01
uUsD 25,000 QVCINC 5.125% 02/07/22 25,000 26,906 0.01
USD 25,000 BALL CORP 5% 15/03/22 24,250 26,634 0.01
USD 25,000 FIRST WIND CAP 10.25% 01/06/18 144A 26,250 26,562 0.01
USD 25,000 CTP TRAN PROD/FINA 8.25% 15/12/19 1 25,000 26,500 0.01
USD 25,000 T-MOBILE USA INC 6.836% 28/04/23 24,500 26,244 0.01
USD 25,000 AMERISTAR CASINOS 7.5% 15/04/21 26,063 26,068 0.01
uUsD 75,000 HERCULES OFFSH 7.5% 01/10/21  144A 75,000 25,956 0.01
USD 25,000 AMERICAN AIRLINES 5.5% 1/10/19 144A 25,000 25,829 0.01
USD 25,000 SLM CORP 5.5% 15/01/19 MTN 24,719 25,810 0.01
USD 25,000 WATERJET HDGS 7.625% 01/02/20 144A 25,000 25,764 0.01
USD 25,000  AVIS BUDGET CAR 5.5% 01/04/23 23,500 25,689 0.01
USD 25,000 NATIONSTAR MORT 9.625% 01/05/19 25,536 25,615 0.01
usD 25,000  US AIRWAY 12-2C PTT 5.45% 03/06/18 25,000 25,500 0.01
USD 25,000 WILLIAM LYON HOM 5.75% 15/04/19 25,000 25,062 0.01
USD 25,000 TMS INTL CORP 7.625% 15/10/21 144A 25,000 24,978 0.01
USD 25,000 WMG ACQUISITION 5.625% 15/04/22 144 25,000 24,931 0.01
USD 25,000 JBS USALLC 5.875% 15/07/24 144A 25,000 24,391 0.01
USD 25,000 FORESTAR USARE 8.5% 01/06/22 144A 25,000 24,042 0.01
usD 25,000 KB HOME 4.75% 15/05/19 25,000 23,940 0.01
USD 25,000 CENVEO CORP 6% 01/08/19 144A 25,000 23,880 0.01
USD 25,000 BEAZER HOMES USA 7.25% 01/02/23 25,226 23,678 0.01
USD 25,000 WILLIAMS CO INC 4.55% 24/06/24 24,935 23,102 0.01
USD 25,000 WMG ACQUISITION 6.75% 15/04/22 144A 25,000 22,666 0.01
USD 25,000 CLOUD PEAK ENERGY 6.375% 15/03/24 25,000 22,212 0.01
USD 23,000 BAKER & TAYLOR 15% 01/04/17 144A 20,470 21,852 0.01
USD 75,000 ARCH COAL INC 9.875% 15/06/19 71,951 21,416 0.01
USD 100,000  NII CAPITAL CORP 7.625% 01/04/21 27,450 21,300 0.01
USD 25,000 CAESARS ENTERT 9% 15/02/20 19,125 19,056 0.01
usD 17,000 TESORO LOGISTICS 5.875% 1/10/20 17,000 17,566 0.01
usD 50,000 HERCULES OFFS 6.75% 01/04/22 144A 33,000 17,058 0.01
USD 15,000 SM ENERGY CO 6.125% 15/11/22  144A 14,438 14,661 0.01
USD 13,000 AES CORP 8% 15/10/17 14,804 14,560 0.01
USD 10,000 SM ENERGY CO 6.5% 15/11/21 9,600 9,843 0.00
USD 5,000 CHESAPEAKE ENERGY 6.875% 15/11/20 4,850 5,458 0.00

— 132 —



JLT-RNTF IR —Tr—X-T7UR T —KE/ A -A—)LK-RKEFC/FD

it e S el
USD 390,000 NEWPAGE CORP 10% 01/05/12 ESCROW 163,549 4,875 0.00
USD 250,000 JAMES RIVER COAL 7.875% 01/04/19 249,375 823 0.00
UsD 250,000 ONCURE HLDGS ESCROW 11.75% 15/05/17 261,250 0 0.00
202,609,709 199,242,012 70.94
B
— 4,576  UNITED TECH CORP PFD 7.5% 01/08/22 262,718 275,704 0.11
- 5,101 TYSON FOODS PFD CV 4.75% 15/07/17 256,441 258,570 0.10
- 7,550  GMAC CAP TST I PFD FRN 15/02/40 187,699 198,263 0.07
- 6,675 ALLY FINANCIAL PFD FRN 31/12/49 172,768 176,273 0.06
- 122 ALLY FINANCIAL PFD 7% 31/12/49 113,280 122,934 0.04
- 3,381  CITIGROUP INC PFD FRN 31/12/49 K 84,525 90,611 0.03
- 2,592 COWEN GROUP PFD 8.25% 15/10/21 64,800 67,444 0.02
- 2,600 REGIONS FIN CORP PFD 6.375 20/09/49 65,000 66,560 0.02
- 2,193  GENERAL FIN PFD 8.125% 31/07/21 54,825 55,505 0.02
1,262,056 1,311,864 0.47
ISk
- 1,547  VERSO PAPER CORP WTS 0 0 0.00
0 0 0.00
BEt: T AU 219,548,693 215,853,163 76.86
HMABESST 271,799,100 267,581,427 95.29

(1) #Him ks 13 RAT B S CRR
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20144 8 A31HELE
(EHBITA FILZER)
BrE
P& A AN RESRRAT 51,650,762
(ERAG S5 44,083,488 K /L)

Bl TRES 1,368,215
R IEEA 59,002
ST 8,000
A AR T AL 4 184,123
Ta— I —NHD B4 61,994
BHEAT 53,332,096
Ak

SV E B BRI L AN AR DR ZE 1R 82,320
AR E R A4 332,050
Ta—H—~DRILE 86,145
R 205,706
AEEH 706,221
WA PERRAE 52,625,875
AR 0 Y70 E R

IR 1 0 Y 7=l PE ks FEAT VAR L PERSAE

FC/Z 2 (1) 11,399 45,091 513,970,571
FDZZA (1) 15,380 321,853 4,950,180,593
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A
20144E 8 A31HITHT T2 HIHIM
(EHBITA FILZER)

g

SRAT 1 FERI B 42
= B Y 4% 973,685
N2 &Rt 973,727
2

BEE R 369,514
RS BT R AN 49,220
REEH 15,128
2 A AR 82
HU 5| SR TR EN 152,295
AT TR 34,200
RGN 9,853
TS5 R 400
SRR 12,500
B ZZ RN 17,584
R TS AR 69,087
e HEH 4,000
MEE 200
# AR 734,063
MBI LE 239,664
BB A MRS B I RDHELE 408,080
SAEEE B LOGMNE AR LURKIRHHELE (242,507
YL BLME S 165,573
BB A hiRE SR A AT 48 O 8 7,946,974
A\ 2 R S BE LN TR D AR R 28 O R (76,325)
E PR 2= B 7,870,649
T O AT LD HUE BE OO B JRUAR 8,275,886
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WMEELEREE
20144E 8 A31HITHT T2 HIHIM
(EHBITA FILZER)

WG PERR KA 48,033,690
MBI R 239,664
Y EBLMR S 165,573
2 AR 22 1R R 7,870,649
T ORE R KA MG PE D HEEE 8,275,886
ZASAEFEORIT A 8,076,185
ZISAFEOE R A4 (11,759,886)

(3,683,701)
HIRHIE PE R AR 52,625,875

— 138 —



FCIZ A
b N A i 4

FATZARAES R
BURSZ SRS

HIRFAT 52 Ak RIS A

FDJZ A

&
I
i

ZARRESR AL

Pk

TR ARSI
URBZ ARSI

e

\

T 8¢

BIRFEATH Z RS LKL

WIARME e CRIL)

FCZF 4 (1)
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FDZZ2 (1)
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RITHE IR OLE#R
20144E 8 A31HITHT T2 HIHIM

(CREE)
38,680
15,937
(9,526)
45,091
352,022
47,763
(77,932)
321,853
EYN =
AR
20144E 8 A31HHEE
(CREE)
2014 2013 2012
52,625,875 48,033,690 41,353,275
513,970,571 375,206,951 290,197,853
11,399 9,700 9,561

4,950,180,593
15,380
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K& E B A
20144E 8 A31HBAE
(CBAEIL K FLZEor)
B
KR i T i o ﬁéﬁ*
NIa—FEE
LR,
276,000 BRILLIANCE CHINA AUTOMOTIVE 365,634 511,394 0.97
365,634 511,394 0.97
At NRa—F5EE 365,634 511,394 0.97
TN
LR
83,609 ITAU UNIBANCO HOLDING SA SP ADR 1,135,415 1,504,962 2.86
37,700 PETROLEUM BRASILEIRO SA ADR 576,321 784,537 1.49
94,400 AMBEV SA ADR 714,542 688,176 1.31
30,600 BANCO BRADESCO SPONSORED ADR 426,923 558,144 1.06
59,800 CCR SA 514,360 540,869 1.03
30,700 BB SEGURIDADE PARTICIPACOES 387,895 489,829 0.93
25,004 CIELO SA 349,844 468,378 0.89
32,700 VALE SA ADR 557,301 427,062 0.81
14,200 KROTON EDUCACIONAL SA 309,859 425,048 0.81
16,400 ULTRAPAR PARTICIPACOES SA 375,723 422,372 0.80
26,800 BR MALLS PARTICIPACOES SA 277,969 278,408 0.53
3,923 CIA BRASILEIRA DE DISTRIB PFD SHS 193,061 199,512 0.38
16,100 VALE SA ADR A 263,237 187,565 0.36
29,900 GERDAU SA SPON ADR 228,994 173,121 0.33
16,700 IOCHPE-MAXION SA 191,103 133,376 0.25
6,500 PETROLEO BRASILEIRO S.A ADR 88,283 127,205 0.24
6,590,830 7,408,564 14.08
G TV 6,590,830 7,408,564 14.08
A~ ER
HBHR
118,000 TENCENT HOLDING LTD 820,540 1,926,039 3.67
49,500 HENGAN INTL GROUP CO LTD 489,544 527,886 1.00
63,000 AAC TECHNOLOGIES HOLDINGS INC 255,363 410,917 0.78
80,000 BELLE INTERNATIONAL HOLDINGS 101,696 102,295 0.19
1,667,143 2,967,137 5.64
HBEF A S 1,667,143 2,967,137 5.64
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i
EER
1,498,000 CHINA PETROL & CHEM CORP SINOPEC H 1,169,404 1,519,241 2.89
1,757,000 CHINA CONSTRUCTION BANK H 1,240,477 1,305,830 2.48
200,600 CHINA PACIFIC INSURANCE CO LTD H 669,783 753,210 1.43
873,000 IND & COMM BANK OF CHINA LTD H 518,814 578,988 1.10
147,000 CHINA LIFE INSURANCE COLTD H 411,598 422,027 0.80
9,400 MINDRAY MEDICAL INTL LTD ADR 337,383 293,656 0.56
66,600 WEICHAI POWER CO LTD H 197,869 269,834 0.51
69,200 CHONGQING CHANGAN AUTOMOBILE B 128,717 142,863 0.27
6,000 TSINGTAO BREWERY COLTD H 42,297 45,561 0.09
4,716,342 5,331,210 10.13
HEF: BE 4,716,342 5,331,210 10.13
an BT
SR
2,138 BANCOLOMBIA SA SPON ADR 133,483 135,293 0.25
3,837 GRUPO DE INVERSIONES SURAMERICANA 85,675 87,790 0.17
219,158 223,083 0.42
a1 == N e 219,158 223,083 0.42
Fxa
EER
538 KOMERCNI BANKA AS 115,782 124,817 0.24
115,782 124,817 0.24
G Fxo 115,782 124,817 0.24
U7
R
36,086 COMMERCIAL INTL BK GDR REG-S 160,627 229,146 0.44
160,627 229,146 0.44
HEt: =U7b 160,627 229,146 0.44
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R A T L v
ik
HiEkER
437,000 CNOOC LTD 862,336 878,499 1.67
151,800 AIA GROUP LTD 627,638 828,523 1.57
53,000 CHINA MOBILE LTD 590,784 659,243 1.25
161,000 SUN ART RETAIL GROUP LTD 219,394 192,159 0.37
2,300,152 2,558,424 4.86
aab: B 2,300,152 2,558,424 4.86
NHY —
TiEsgR
5,693 OTP BANK PLC 114,021 98,367 0.18
207 RICHTER GEDEON NYRT 3,622 3,330 0.01
117,643 101,697 0.19
& A~ HY— 117,643 101,697 0.19
AV
HERK
17,600 ICICI BANK LTD SP ADR 755,019 941,601 1.78
17,221 HDFC BANK LTD ADR 619,420 855,711 1.63
8,900 INFOSYSLTD 473,159 529,550 1.01
15,440 RELIANCE INDUSTRIES LTD GDR 144A 460,120 513,843 0.98
7,805 TATA MOTORS LTD ADR 214,906 376,123 0.71
5,388 DOCTOR REDDY S LABORATORIES LTD ADR 191,751 264,066 0.50
2,714,375 3,480,894 6.61
T AN 2,714,375 3,480,894 6.61
AV RRTVT
HERK
1,758,800 TELEKOM INDONESIA -B 365,001 400,692 0.76
289,000 BANK MANDIRI TBK 250,238 256,321 0.49
615,239 657,013 1.25
BE AT T 615,239 657,013 1.25
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R A T L v
2 L—v7
HiEkER
20,500 GENTING BERHAD 59,907 62,306 0.12
59,907 62,306 0.12
&3 ~L—7 59,907 62,306 0.12
AF¥ v a
EiEsR
4,400 FOMENTO ECONOMICO MEXICANO ADR 409,583 426,405 0.81
27,444 CEMEX SAB-SPONS ADR 326,022 363,084 0.69
19,700 GRUPO FIN SANTANDER-ADR B 230,845 296,682 0.56
90,600 ALFA SADECV A 206,225 291,329 0.55
82,900 WAL-MART DE MEXICO SAB DE CV 207,688 225,573 0.43
50,500 GROUPO MEXICO SAB 158,613 183,345 0.35
44,100 ALSEA SAB DE CV 156,385 152,053 0.29
1,695,361 1,938,471 3.68
AFf Ao 1,695,361 1,938,471 3.68
R4
HiEkER
309,900 AYALA LAND INC 161,179 234,555 0.45
1,885 PHIL LONG DISTANCE TEL CO 129,487 149,156 0.28
52,620 ROBINSONS RETAIL HOLDINGS INC 69,731 74,947 0.14
360,397 458,658 0.87
aE: ey 360,397 458,658 0.87
K=K
HiEkk
46,756 PKO BANK POLSKI S.A. 577,368 557,345 1.06
5,467 KGHM POLSKA MIEDZ S.A. 204,866 224,554 0.43
782,234 781,899 1.49
HF R—=FUF 782,234 781,899 1.49
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A F—)
HiEk
10,744 QATAR NATIONAL BANK 536,222 596,003 1.13
5,666 GULF INTERNATIONAL SERVICES 143,247 182,363 0.35
679,469 778,366 1.48
aEt r—n 679,469 778,366 1.48
wE
HiEHR
1,874 SAMSUNG ELECTRONICS CO LTD 2,224,320 2,281,144 434
7,768 HYUNDAI MOTOR CO LTD 1,620,933 1,785,390 3.40
22,040 HANA FINANCIAL GROUP INC 807,330 925,079 1.76
3,123 LG CHEMICAL LTD 877,107 830,230 1.58
13,340 SK HYNIX INC 424,432 597,420 1.14
1,905 SK TELECOM CO LTD 389,955 513,010 0.97
677 NHN CORP 433,445 512,882 0.97
12,640 LG DISPLAY CO LTD 322,560 437,022 0.83
9,200 KOREA ELECTRIC POWER CORP 365,814 382,973 0.73
19,399 DGB FINANCIAL GROUP CO LTD 251,373 338,704 0.64
4,288 HYUNDAI ENGINEERING & CONST 245,150 270,286 0.51
2,655 KOREA TOBACCO & GINSENG CORP 223,440 248,541 0.47
10,280 CHEIL WORLDWIDE INC 189,000 232,725 0.44
426 LG HOUSEHOLD & HEALTHCARE CO LTD 219,793 215,573 0.41
1,288 HYUNDAI DEPARTMENT STORE CO LTD 176,329 201,378 0.38
1,296 SAMSUNG LIFE INSURANCE CO LTD 131,535 136,152 0.26
8,902,516 9,908,509 18.83
GEt wmE 8,902,516 9,908,509 18.83
=3V
HERK
15,950 LUKOIL HOLDING ADR USD 918,684 889,212 1.68
46,750 GAZPROM SP ADR 418,470 334,263 0.64
40,155 MOBILE TELESYSTEMS OJSC (RUB) 325,345 306,851 0.58
955 MAGNIT JSC (RUB) 190,128 235,578 0.45
9,631 MMC NORILSK NICKEL JSC ADR 191,000 188,479 0.36
247,449 SURGUTNEFTEGAS PREFERRED 177,553 182,457 0.35
2,221,180 2,136,840 4.06
&3 w7 2,221,180 2,136,840 4.06
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mr7VA
HiEHR
4,249 NASPERS LTD 289,353 543,199 1.04
8,115 SASOL LTD 392,226 473,194 0.90
36,137 WOOLWORTHS HOLDINGS LTD 250,375 270,811 0.51
931,954 1,287,204 2.45
GFt: mETTUA 931,954 1,287,204 2.45
=
HiEHR
475,000 TAIWAN SEMICONDUCTOR MANUF CO LTD 1,480,297 1,969,846 3.74
468,104 HON HAI PRECISION INDUSTRY LTD 1,092,499 1,596,834 3.03
431,782 CATHAY FINANCIAL HOLDINGS 529,154 736,465 1.40
393,000 ADVANCED SEMICONDUCTOR ENG INC 472,494 489,594 0.93
671,810 CTBC FINANCIAL HOLDING CO LTD 411,288 488,678 0.93
47,000 CATCHER TECHNOLOGY CO LTD 419,065 476,275 0.91
22,000 MEDIATEK INCORPORATION 243,810 367,515 0.70
13,520 ECLAT TEXTILE COMPANY LTD 154,029 113,040 0.21
4,802,636 6,238,247 11.85
it BB 4,802,636 6,238,247 11.85
ZA
EiEsR
86,100 KASIKORNBANK PCL-NVDR 506,195 606,891 1.15
45,000 PTTPCLF 456,685 452,526 0.86
246,000 LAND & HOUSES PUB CO F 70,967 84,002 0.16
1,100 LAND AND HOUSE PLC NVDR 322 376 0.00
1,034,169 1,143,795 2.17
aF 241 1,034,169 1,143,795 2.17
IVi%=!
TiEsER
89,169 AKBANK T.A.S. 288,488 340,242 0.65
50,179 TURKCELL ILETISIM HIZMET 306,091 293,940 0.56
38,924 TURKIYE HALK BANKASI 292,322 285,688 0.54
45,058 KOC HOLDING AS 221,339 230,558 0.44
9,276 BIM BIRLESIK MAGAZALAR AS 220,893 218,208 0.41
8,336  TUPRAS-TURKIYE PETROL RAFINELERI 176,251 196,095 0.37
42,547 TURKIYE GARANTI BANKASI AS 169,711 166,878 0.32
1,675,095 1,731,609 3.29
&Et: = 1,675,095 1,731,609 3.29
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R A T L v
777 HREER
HiEkER
321,906 EMAAR PROPERTIES PJSC 668,287 898,296 1.71
668,287 898,296 1.71
Bt TITEREE 668,287 898,296 1.71
TAUA
TR
6,451 YUM BRANDS INC 467,754 467,246 0.89
1,457 CREDICORP LTD 219,604 225,937 0.43
687,358 693,183 1.32
GEt: TAUA 687,358 693,183 1.32
MABESF 44,083,488 51,650,762 98.15
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MHERICET 2R
20144F 8 31 HBIE
(EARHR, eAeBITIEE 2 ARICRTR)
ERE 1- SAESELE LR

20144E 8 ASIHBIFE, 7 7 ¥ NIIFCY 7 AD~y VHW T FORRFINELBRILIE LZNEH LT\,

B A1 iAo Se SoH st A ﬁfﬁfﬁ‘)ﬁ
JPY 1,119,836 USD 10,774 201449 H 18 H 13
JPY 1,879,707 UusSDh 18,096 2014459 A 18H 10
JPY 469,928 USD 4,525 2014429 A 18 H 1
JPY 179,976 USD 1,734 20144£9 A 18 H (1)
JPY 629,917 USD 6,072 2014459 H 18 H 5)
JPY 829,887 USD 8,006 201449 A 18H (13)
JPY 199,950 USD 1,954 20144F9 H 18 H (28)
JPY 649,884 USD 6,290 2014459 H 18 H (30)
JPY 589,891 USD 5,758 20144£9 H 18 H 77)
JPY 669,871 USD 6,539 20145F9 H 18 H 87)
JPY 1,069,769 USD 10,420 2014429 H 18 H (116)
JPY 1,139,721 UusSDh 11,138 20144£9 A 18 H (160)
JPY 1,629,624 USD 15,905 20144F9 H 18 H (208)
JPY 1,839,539 USD 18,024 2014459 H 18 H (305)
JPY 486,875,771 USD 4,771,214 201449 A 18 H (81,314)
(82,320)
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