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MU &
20164E8 H 31 H HfE
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ERFREE
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GV aEki=F5) 4,000
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RITHEZ IR OEER
201658 H31 HITH T 35 EHHIEIR
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201648 A 31 A Hi7E
€S,

2016

31,585,066

509,831,810
9,617

2,752,593,090
13,308

75,780

28,622
(51,391)

53,011

330,809

68,254
(192,218)

206,845

2015 2014

43,396,924 52,625,875

658,734,553 513,970,571
8,693 11,399

4,581,882,579 4,950,180,593
13,851 15,380
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N7
KB EE B
20164E8 A 31 A BfE
(BERITAHK L ZeT)
o Ez4Ea A5 R AEAfaEE HAE (%)
T F
EiEpk=X
4,520 GRUPO FINANCIERO GALICIA-ADR 130,134 134,515 0.43
130,134 134,515 0.43
&E: Ty 130,134 134,515 0.43
TN
EiEpRX
70,945 ITAU UNIBANCO HOLDING SA SP ADR 731,496 786,070 2.49
19,921 TELEFONICA BRASIL ADR 231,757 297,620 0.94
52,500 CCR SA 295,704 276,614 0.88
10,900 ULTRAPAR PARTICIPACOES SA 230,324 250,559 0.79
26,756 BANCO BRADESCO SPONSORED ADR 185,342 238,664 0.76
13,708 BRF SA ADR 199,219 229,335 0.73
35,600 BM&F BOVESPA SA 172,988 196,916 0.62
32,900 LOJAS AMERICANAS SA-PREF 136,896 195,394 0.62
20,978 PETROLEUM BRASILEIRO SA ADR 158,870 165,726 0.52
17,052 PETROLEO BRASILEIRO S.A ADR 141,430 155,855 0.49
36,390 BR MALLS PARTICIPACOES SA 131,560 138,686 0.44
24300 KLABIN SA - UNIT 123,919 127,583 0.40
19,600 WEG SA 111,387 100,061 0.32
12,100 LOJAS RENNER SA 93,201 95,779 0.30
2,400 CIELO SA 22,196 24,898 0.08
2,966,289 3,279,760 10.38
& TIUL 2,966,289 3,279,760 10.38
EEN—TUHES
EiEpRX
9,055 MAIL.RU GROUP LTD GDR 179,790 152,124 0.49
336 LUXOFT HOLDING INC 21,525 17,240 0.05
201,315 169,364 0.54
HEb EEAVUHE 201,315 169,364 0.54
TA< S
HimpE=
67,200 TENCENT HOLDING LTD 639,669 1,748,283 5.53
10,007 ALIBABA GROUP HOLDING SP ADR 783,713 972,580 3.07
9,258 NEW ORIENTAL EDUC & TECHNOLOGY ADR 309,218 365,506 1.16
91,000 CHINA MENGNIU DAIRY CO 143,081 172,691 0.55



I LT RTF A= T r—X - T7 R — FHEEMRKFC/FD

o a4 A5 R AEAfaEE HAE (%)
11,000 AAC TECHNOLOGIES HOLDINGS INC 89,260 125,433 0.40
7,000 SHENZHOU INTL GROUP LTD 34,727 45,979 0.15
1,999.668 3.430.472 10.86
BE: HA~HE 1,999.668 3430472 10.86
FVU
HimpE=R
17,919 ENERSIS AMERICAS SPONS ADR 154,610 149,264 0.47
5,709 BANCO SANTANDER CHILE ADR 115,655 120,860 0.38
13,068 S.A.C.I FALABELLA 98,621 93,999 0.30
368.886 364,123 1.15
aEt TV 368,886 364,123 1.15
FE
ek
1,467,000 CHINA CONSTRUCTION BANK H 1,097,748 1,096,931 3.48
1,026,000 CHINA PETROL & CHEM CORP SINOPEC H 766,160 744,692 2.36
139,200 CHINA PACIFIC INSURANCE CO LTD H 503,829 489,917 1.55
40,000 ZHUZHOU CRRC TIMES ELECTRIC CO 182,296 212,718 0.67
2,550,033 2,544,258 8.06
art: HHE 2.550,033 2.544.258 8.06
V7 h
HimpE=R
36,175 COMMERCIAL INTL BK GDR REG-S 156,834 152,007 0.48
156.834 152.007 0.48
& =Uh 156,834 152,007 0.48
v
EiEpkX
10,855 HELLENIC TELECOMMUNICATIONS 105,219 102,721 0.33
105,219 102,721 0.33
ARt XUy 105,219 102,721 0.33
B
EiEpkX
89,500 CHINA MOBILE LTD 1,069,677 1,105,374 3.50
101,800 AIA GROUP LTD 500,450 643,736 2.04
252,000 CHINA UNICOM HONG KONG LTD 382,481 285,569 0.90
1,952,608 2.034.679 6.44
aat: B 1,952,608 2,034,679 6.44
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o a4 A5 R AEAfaEE HAE (%)
N —
EiEpX
17,497 OTP BANK PLC 341,834 456,003 1.45
1,644 MOL HUNGARIAN OIL AND GAS PL 85,771 102,387 0.32
427,605 558,390 1.77
Bt ~HY— 427,605 558,390 1.77
AE
EiEpgX
9,004 HDFC BANK LTD ADR 433,937 645,136 2.05
12,782 RELIANCE INDUSTRIES LTD GDR 144A 377,463 398,798 1.26
24330 INFOSYS LTD ADR 391,777 385,874 1.22
6,656 AXIS BANK TLD - GDR REG S 280,416 299,520 0.95
5,661 TATA MOTORS LTD ADR 208,263 230,799 0.73
28,807 ICICI BANK LTD SP ADR 233,430 220,950 0.70
1,925,286 2,181,077 6.91
HFt AU 1,925,286 2,181,077 6.91
AVRERVT
EiEpkX
99,700 BANK MANDIRI TBK 76,788 84,262 0.27
76,788 84,262 0.27
HEF AVRRYT 76,788 84,262 0.27
e T
a—)L-TUFk
82,615 MERRILL LYNCH INTL & CO CWTSI18 201,300 157,795 0.50
201,300 157,795 0.50
&E ALY 201,300 157,795 0.50
Axa
EiEpkX
9,047 GRUPO AEROPORTUARIO DEL PACIFICO B 75,470 89,916 0.29
5,934 EL PUERTO DE LIVERPOOL - Cl 65,226 64,670 0.20
1,045 GRUMA S.AB.-B 14,661 13,917 0.04
155,357 168,503 0.53
At Axv= 155,357 168,503 0.53




I LT RTF A= T r—X - T7 R — FHEEMRKFC/FD

o E4Ea A5 R AEAfaEE HAE (%)
FIE
EiEpk=X
12,632 X 5 RETAIL GROUP NV REGS GDR 251,211 334,116 1.06
251,211 334,116 1.06
&E ATH 251,211 334,116 1.06
T4V
EiEpk=X
153 SM INVESTMENTS CORP 2,062 2,232 0.01
2,062 2,232 0.01
&3t 7qev 2,062 2,232 0.01
HHE
EiEpk=X
1,305 SAMSUNG ELECTRONICS CO LTD 1,518,174 1,894,106 6.01
607 NHN CORP 366,825 459,541 1.45
1,579 LG CHEMICAL LTD 417,911 382,673 1.21
11,196 SK HYNIX INC 355,969 365,628 1.16
2,955 HYUNDAI MOTOR CO LTD 558,758 352,118 1.11
12,088 HANA FINANCIAL GROUP INC 390,524 317,323 1.00
880 AMOREPACIFIC CORP 227,272 304,333 0.96
1,215 HYUNDAI MOBIS 248,002 283,572 0.90
2,047 SAMSUNG SDI CO LTD 170,399 211,826 0.67
733  NCSOFT CORP 162,960 177,315 0.56
2,939 LG CORP 165,983 173,526 0.55
874 SK TELECOM CO LTD 161,498 171,097 0.54
1,731 KOREA AEROSPACE INDUSTRIES 124,394 131,359 0.42
14,721 DGB FINANCIAL GROUP CO LTD 163,758 120,549 0.38
970 HYUNDAI DEPARTMENT STORE CO LTD 125,984 109,067 0.35
397 YUHAN CORPORATION 96,409 102,616 0.32
710 E MART CO LTD 102,133 100,188 0.32
228 MEDY-TOX INC 90,138 90,391 0.29
1,209 CJ CGV CO LID 111,710 89,363 0.28
642 SK ENERGY CO LTD 69,348 83,691 0.26
907 HYUNDAI MOTOR CO LTD 87,924 81,668 0.26
1,083 LG INNOTEK CO LTD 79,640 80,050 0.25
5,795,713 6,082,000 19.25
Ak wmE 5,795,713 6,082,000 19.25
=%
EiEpk=X
102,596 SBERBANK SPONSORED ADR 665,945 940,805 297
10,113 LUKOIL PJSC-SPON ADR 403,930 453,568 1.44



I LT RTF A= T r—X - T7 R — FHEEMRKFC/FD

o a4 A5 R AEAfaEE HAE (%)
21,583 MMC NORILSK NICKEL PJSC ADR 336,503 325,040 1.03
58,192 ROSNEFT OIL COMPANY REG S GDR 270,433 304,053 0.96
10,784 MOBILE TELESYSTEMS SP ADR 93,062 87,674 0.28
1,769,873 2,111,140 6.68
- =t 1,769,873 2,111,140 6.68
H77A
EiEpk=X
3,785 NASPERS LTD 476,424 630,524 1.99
18,077 BARCLAYS AFRICA GROUP LID 170,334 186,364 0.59
19,578 MTN GROUP LTD 191,023 162,934 0.52
25,049 WOOLWORTHS HOLDINGS LTD 149,419 139,856 0.44
13,345 SIBANYE GOLD LTD 55,310 52,694 0.17
1,042,510 1,172,372 3.71
ARt METTUL 1,042,510 1,172,372 3.71
B
EiEpk=X
304,000 TAIWAN SEMICONDUCTOR MANUF CO LTD 1,058,210 1,685,720 533
269,459 HON HAI PRECISION INDUSTRY LTD 612,245 747,092 237
288,782 CATHAY FINANCIAL HOLDINGS 377,271 364,849 1.16
98,000 TAIWAN MOBILE CO LTD 311,409 344,271 1.09
92,000 FORMOSA PLASTICS CORP 217,081 226,960 0.72
176,000 ADVANCED SEMICONDUCTOR ENG INC 210,496 216,260 0.68
41,000 FAR EASTONE TELECOMM CO LTD 95,907 95,461 0.30
26,000 FORMOSA CHEMICALS & FIBRE CORP 65,282 67,499 0.21
2,947,901 3,748,112 11.86
B BB 2,947,901 3,748,112 11.86
a4
EiEpRX
58,000 KASIKORNBANK PCL-NVDR 355,409 330,579 1.05
75,900 THAI OIL PUBLIC CO LTD NVDR 140,674 154,971 0.49
101,520 MINOR INTERNATIONAL PCL F 94,631 120,853 0.38
57,700 PTT GLOBAL CHEMICAL PCL NVDR 101,482 101,575 0.32
692,196 707,978 2.24
aEt: 24 692,196 707,978 224
rrva
EiEpRX
117,620 AKBANK T.A.S. 351,495 311,043 0.98
63,864 KOC HOLDING AS 313,895 277,303 0.88
70,429 TURKIYE GARANTI BANKASI AS 208,820 181,723 0.58
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o a4 A5 R AEAfaEE HAE (%)
6,444 TUPRAS-TURKIYE PETROL RAFINELERI 150,370 126,173 0.40
1,024,580 896,242 2.84
&t = 1,024,580 896,242 2.84
77 EEEEMR
HimpE=R
200,776 EMAAR PROPERTIES PJSC 398,260 388,093 1.23
398,260 388,093 1.23
GFt: T EREMEIT 398,260 388,093 1.23
T AV
EiEpk=X
2,184 YUM BRANDS INC 162,718 198,111 0.63
162,718 198,111 0.63
HFt TAUL 162,718 198,111 0.63
MAEESE 27,304,346 31,002,322 98.16
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s BRI BE 9D IERD
201648 A 31 A BfE
(WA, 765 R S A - 27)

201648 A 31 HHTE, 77 RIZFCITAD~y Y B TLL FORRF/ME LB E LR E /L T,

e ,. . o ‘ G

BT B4 ekl i FeHIGH W ot
JPY 51,888,255 USD 517,841 2016429 A 15H (15,135)
USD 57,136 JPY 5,843,871 20164F9 A 15H 519
USD 4,883 IPY 499,476 20164F9 H 16 H 44
USD 1,661 JIPY 169,959 201659 H 15 15
JPY 464,780,116 USD 4,548,650 201659 H 15 (45,749)
(60,306)
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Bl S 36[alhAE M IR E RINENL RO 1 0.562 300, 000 304,536 | 2021/6/11
RFY =7 1A R BRE FINEN AR T 0.568 500, 000 509, 280 | 2022/3/18
RFY =7 15 EIRAE R PR E FINEN R T 0.19 700, 000 701,351 | 2021/9/17
HSTisfsy 5523 [a fAif PR E RINEAL R fF 0.47 100, 000 100,014 | 2017/9/19
AAZM201258 44 H St & 1 I E—E 0. 87 400, 000 402,537 2018/8/3
A HAM20 4R RE HRtE  F 1 FIFE 0.51 3, 800, 000 3,821,394 2019/8/7
AAREM201534 4 E BOSME  5 1 BIRFE & 0. 406 1, 500, 000 1,505,985 | 2019/8/5
AARAAMS AR A BFHMBIERE BRI EESAR AT 0.91 100, 000 99,799 | 2046/11/22
AVANTAT « TAF VYNNI =T F 1R EAE 0.5 400, 000 402,040 | 2027/3/19
MRTRZ HEM2016 3405 T AL 4 1 B B B4 etk 0.28 2, 000, 000 2,001,400 | 2021/8/9
AAREM2017THARE B IS 56 1 BIRE & 0. 304 300, 000 300,723 | 2021/8/2
AR HAM01TRAERE HAE  5 1 BIF e HE 0.35 200, 000 200,750 | 2022/8/4
FUAL  EE8T[RIFEAE M BRE RNERL RO+ 1.29 500, 000 521,325| 2021/10/15
UL 25 100a] A& [ FR A [RINE AL RER A5 0.619 200, 000 202,590 | 2020/11/27
Mok 45 2 IR {R A AE R PR RINE AT Hr R 0.64 100, 000 99,476 | 2021/3/10
PRFnELEE 5520 mIth(E R RRE RNEALAHRI A 0.27 300, 000 300,246 | 2022/6/9
BT 7 2 14 HAE R IR E RINEAL AR 1.202 200, 000 208,284 | 2022/ 5 /20
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I N—T F26aIHAR R PR E [FINEN AR AT 0.562 300, 000 303,807 | 2021/6/4
AT N—T7 E30EIFLAE MR E FNEAL AR 0.13 500, 000 498,285 | 2021/8 /17
I VT 'Y FEB3EIAAE R E RN R 0. 435 100, 000 100,504 | 2021/10/22
FAESRAT 5 2 [BIREERIBRE [FINEAL FRR A 0.367 100, 000 100,509 | 2019/12/11
ZEUF ] 74 F vy b Zv—7 B 15BN 0. 94 100, 000 103,096 | 2024/ 6 /26
SHERRNTAN cR=AT v T A B RSHEHINF 0. 857 100, 000 102,513 | 2024/9/5
SHERNT AL R AT 4 T A S RIS HEES 0. 62 100, 000 100,557 | 2026/12/8
SHERRNT AN cR=AT g v T A B TRSHEHIN 0. 42 800, 000 801,360 | 2027/6/8
HPNEF—R L— MYT 8 7 RS BERINT 2.5 400, 000 416,260 | 2019/6/3
FO =288 T 5B 7 IR (BB 2.11 200, 000 208,864 | 2019/12/20
ZEFUFE JRIT 59 BIMHIRAE (BHREHIM) 2.01 300, 000 315,627 | 2020/ 7 /22
ZEFRUF J847T  B5h M RAE (BB 1.31 500, 000 517,605 | 2020/11/12
ZEFRUF YT B8R R AE (HBEFEHRI) 1.56 2, 500, 000 2,614,275 | 2021/1 /20
ZEFRUF J847T B2 MG (BB 1.62 1, 600, 000 1,679,888 | 2021/6/9
ZZEFOLUF JERIT  BH37RIBHFHI 1.39 700, 000 735,777 | 2022/5 /31
ZHERT 4Ty T N—T B RIS BN 0. 849 300, 000 307,605 | 2024/ 9 /12
ZHERT 4Ty T N—T 3 RIS BRI 0.884 400, 000 411,560 | 2025/ 5 /29
D Z7p8RIT 8 4 AL R E [RINEAT R ) 2.766 300, 000 313,785 | 2019/6 /20
D Ze8UT 8 6 BB AR 2.084 400, 000 418,664 | 2020/3/4
D 7T R T RIS BRI 1. 606 700, 000 729,330 | 2020/ 9/28
D Z7e8RT LRI RROAT 1.78 600, 000 639, 174 | 2022/3/15
THESRIT 5 1 BIH BRI 0.911 200, 000 205, 744 | 2024/ 8 /29
=ZUF JE7E8R1T 55 6 RIBBERORT 1.9 1, 000, 000 1,042,750 | 2020/ 3/2
=ZUF JE7E8R1T 55 7 RIHHBEHORT 1.59 1, 000, 000 1,038,170 | 2020/6/8
=ZUF J1EFERIT 2 9 IRt 1.68 200, 000 210,104 | 2021/4 /28
ERAFFERT 1R HAHIGT 1.559 100, 000 103,866 | 2020/ 7 /23
ERAFFEIT B 12BIB AN 1.373 1, 000, 000 1,036,770 | 2020/11/11
SHEKGETEIMT S 15EIBEEHOA 1.62 2,700, 000 2,860,164 | 2022/3 /22
BPNET 4 F oY VI N—T E 1 LS EEROA 0.95 1, 300, 000 1,340,534 | 2024/7/16
BPNET 4 F Y VI N—T F S L HEAT 0.81 500, 000 511,220 | 2024/12/18
BPNET 4 F Y VT N—T LRSS HERR 0.65 100, 000 100,833 | 2027/1 /26
SHEAEMT  FH22RIB BN 1.43 1, 000, 000 1,037,460 | 2020/9 /28
SHEAIRMT 23RBS BEOS 1.61 200, 000 209,204 | 2020/12/17
SHEEIT  F24RIBBEHOA 1.6 300, 000 314,646 | 2021/6/1
BPNEERT 3 LB 2.04 100, 000 105,358 | 2020/8/7
AE7 4o vy W=t R Ea2ittERRE FIEN RO 0. 001 400, 000 398,940 | 2020/ 9/18
T 3l EeARIREE A PR E RINEAL RO 0.88 200, 000 201,312 | 2018/9/5
T 2 BE65RIREE A P BRE RINEAL RO 0.7 700, 000 706,195 | 2020/ 2 /28
T3 TR E A P RRE RINEAL RO 0.5 600, 000 602,028 | 2019/6/6
T 3L EE68[aIREE HAE IR E RINEAT R FO 1 0.95 600, 000 613,368 | 2022/6/6
T 3L ET0[RIREE AR IR E RINEAT R FO fF 0.36 100, 000 100,104 | 2018/5 /29
T3l TR E AR PR E RINEAT R FO fF 0.56 200, 000 201,154 | 2020/ 5 /29
T3l 12001 E AR PR E RINEAT R FO 0.37 200, 000 199,686 | 2021/6/3
T 3L T3[R E AR PR E RINEAT R FO fF 0. 369 300, 000 300, 687 | 2022/ 2 /28
T 3L B TARNREE AR PR E RINEAT R FO fF 0.59 400, 000 401,832 | 2024/ 2 /28
Ty v A H O EIRLE MR E FNEA AR AT 0.79 200, 000 203,248 | 2021/1/22
Ty w7 A F12RLE IR E FNEAL R 0.545 200, 000 201,536 | 2021/12/3
Ty 7 A 13RI R E [FNEALRERI AT 0. 644 800, 000 808,888 | 2022/2 /25
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Uy w7 A FARAE R R E RNENL AT 0. 752 300, 000 304,515 | 2022/10/21
T w7 A F16RLE [ IRE FNEAL R 0.25 200, 000 200,164 | 2022/6/9
Uy w7 A BITEEE IR E RINEAL R 0.37 100, 000 100,086 | 2024/6/7
FVxyha—Rb—yay §7REERRERIBR A 0.52 300, 000 301,131 | 2021/1 /22
FVxy ha—Rb—vay &8 BHLERRERIEM I 0.29 500, 000 497,560 | 2021/7 /22
F)xyha—Rb—vay &9 ERERRERIEM I 0. 46 1, 000, 000 992,450 | 2023/7/21
FVxy ha—Rb—vay FE0EHEERRE RN R 0.22 500, 000 499,040 | 2019/12/16
FVxy ba—Rb—yay HEERRE R 0. 41 400, 000 399,708 | 2021/12/16
FVxy ha—Rb—vay FH3EEERRE RN RIS 0.4 100, 000 100, 251 | 2022/7 /21
FVxy ba—Rb—yay HURERRE R 0.57 100, 000 100, 353 | 2024/ 7 /19
TTITAT 4 F vy 52 EHE R IR E RIERM A 0.45 100, 000 100,018 | 2017/9 /29
TTTAT 4 F x5 3 B ERBE RIER R 0. 64 300, 000 301,929 | 2020/6 /19
TTITAT 4 F vy 5 AR IRE RIER A 0. 24 200, 000 199,540 | 2019/6 /17
Z#UF JV—2R 55390tk MR E RINER RO 0.12 100, 000 99,841 | 2021/6/9
=ZUF J UV —R ZH30EHHEHRE FNEARHIT 0. 426 200, 000 202,098 | 2021/8/27
F2FMBEE~ A Y — N7 A MEERREL 5 1R ELE 1.98 500, 000 506,695 | 2018/ 6 /20
B 1 EMBEE~ A4 — F 7 A MNEEHOSH 5 1R EHE 1.83 500, 000 503,955 | 2018/2/20
B  BARBIG 3 BIFMRIE - HIRATERSAS RO 1.06 200, 000 202,082 | 2077/4 /26
NECHFYEHNY ) a—=vay &ARMERRERIBMCHERMT 0. 69 100, 000 100,614 | 2019/1 /24
SZEMET 5 RFEAMEERE MIRRTEE AR AR R 1.02 100, 000 100,342 | 2076/2/3
SZEMIET T2l AR LRI IR B AR M 2.28 300, 000 342,345 | 2024/ 9 /20
CZEMIET 116/ PR AL PR IS R 0. 643 200, 000 205,284 | 2024/9/19
ERAREE  §595EFEE MR E RINEALHHRIAT 0.987 200, 000 207,184 | 2024/1 /26
FAERA— T 4 v 7 A SE28IRIFAE IR E (R NER R 0.8 100, 000 101,710 | 2020/4 /24
R — T 1 v 7 A 3 ARk S A ARAE A 0.97 100, 000 104, 798 | 2024/ 4 /22
R — VT 1 VT A 33k Ak S A ARAE A 0.43 500, 000 505,955 | 2023/1 /27
R — T 1 v T A 36l R S FARAE A 0.7 100, 000 101,317 2032/1 /30
WHARMESGE 5553 EFLME MR E FNEA AR 2.35 100, 000 122,096 | 2028/ 4 /21
WA HARBEE  HE90RIRE A& R E RINEN R 0. 62 200, 000 203,540 | 2022/2/25
WA HARBEE  HE95RIFE A& MR E RINEN R 0.41 200, 000 201,848 | 2020/12/11
tra— 6 BIHE R R ERNER A 0.5 100, 000 101,003 | 2021/12/3
T7—=ANITA )T G 2 R E RIRE IR AR 0.291 200, 000 200,614 | 2020/12/18
T7—=ANITA )T G 3 R E RIRE IR AR 0.491 100, 000 101,432 | 2022/12/16
VT Iy T N—T FE3RItLAE IR E [RINEAT AR+ 0. 74 700, 000 699,979 | 2017/9 /22
VT Iy T N—T FA3 R IR E RINEAT R T 1.74 1, 800, 000 1,813,392 | 2018/6/20
E—e B v = 2R - =— B 1A ELE 0. 64 300, 000 303,840 | 2022/1 /27
JVT 4 T 7Y an F1EHEIAELE (2017) 0. 443 500, 000 502,540 | 2022/6/9
W=D LA X« =z i— 1 RN & 0.623 100, 000 100,484 | 2018/9/14
ENAH Y AKX L— B9 RIHEME 0. 557 300, 000 300,818 | 2018/5/22
VYT« VT &1 EBEA & (2017) 0.448 500, 000 502,420 | 2022/5 /26
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904 (2015%E 5 A 7 H) 12, 054 24 ALLT 403. 04 Al 1 — — 112.7 A 7.9 37, 749
91 (2015%E 6 A 8 H) 12, 572 27 4.5 421.07 4.5 — — 116. 1 A 9.2 39, 231
921 (201547 H 7 H) 12, 306 25 AL.9 413. 39 AL 8 — — 115. 1 4.3 41, 607
9311 (20154 8 A 7 H) 12, 508 28 1.9 421.29 1.9 — — 117.1 7.9 42,116
94 (20155 9 H 7 H) 11,948 20 AN4.3 404. 04 A4 1 — — 112.4 A 3.3 42,816
951 (2015%E10H 7 H) 12, 064 24 1.2 409. 80 1.4 — — 116. 1 A 6.3 44, 595
9644 (2015%E11H 9 H) 12, 263 23 1.8 415.71 1.4 — — 104. 1 1.1 52, 441
97 (20155121 7 H) 12, 240 18 A0.0 416. 99 0.3 — — 97.3 2.7 61, 339
981 (201645 1 H 7 H) 11,762 19 A3.8 403. 11 A3.3 — — 102. 4 A 0.2 64, 123
9941 (20164E 2 A 8 H) 11, 658 21 AN0.7 402. 18 A0.2 — — 104. 6 3.2 63, 170
10041 (20164£ 3 H 7 H) 11, 338 21 N2.6 391. 58 N2.6 — — 102. 9 3.4 60, 917
1011 (201694 4 7 H) 11,051 20 AN2.4 383. 98 AL.9 — — 103.8 3.3 58, 949
10241 (20164£ 5 H 9 H) 10, 882 16 Al 4 373.73 N2.7 — — 100. 9 3.3 57,318
10341 (2016456 H 7 H) 10, 892 22 0.3 377. 40 1.0 — — 101.7 3.0 55, 984
10441 (201697 H 7 H) 10, 419 17 N4 2 361. 38 N4 2 — — 103.0 — 52,117
1054 (20164 8 H 8 H) 10, 468 20 0.7 363. 27 0.5 — — 103.7 A 5.0 45, 766
10641 (201649 H 7 H) 10, 442 20 A0. 1 366. 54 0.9 — — 95.9 A 1.9 43, 482
1074 (20164107 7 H) 10, 602 17 1.7 369. 97 0.9 — — 96. 4 0.6 42, 068
10841 (20164E11H 7 H) 10, 582 19 A0.0 366. 37 A1.0 — — 98.4 — 41, 983
1094 (20164125 7 H) 11,294 24 7.0 394. 71 7.7 — — 100. 6 A 2.2 44, 695
11041 (201741 H10H) 11, 529 26 2.3 405. 92 2.8 — — 101.5 A 2.1 45, 419
1118 (201742 H 7 H) 11, 102 23 A3.5 391. 78 A3.5 — — 101.4 A 2.1 43, 452
1128 (201743 H 7 H) 11, 293 24 1.9 395. 90 1.1 — — 102. 8 0.7 43, 999
113%(2017"?4)5 7 H) 11, 066 26 AN1.8 389. 34 AN — — 101. 9 A 4.8 42, 947
11431 (201745 A 8 H) 11, 259 26 2.0 396. 36 1.8 — — 103. 6 AllL.9 38, 888
L1581 (201746 4 7 H) 11,037 34 AL T 389. 90 AL 6 — — 100. 1 A 1.7 27,501
1168 (201747 4 7 H) 11, 330 30 2.9 400. 78 2.8 — — 99.0 1.7 25, 303
1T 201748 H 7 H) 11, 150 26 Al. 4 396. 07 Al.2 — — 106. 0 A 0.4] 23,552
LI8HI (201749 4 7 H) 11,058 27 AN0. 6 391. 81 Al 1 — — 100.7 A 0.1 23, 290
11981 (2017410 10H) 11, 341 31 2.8 403. 32 2.9 — — 102. 8 AN 1.7 23, 194
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20174 A 7 H 11, 066 — 389. 34 — — — 10.9| A 4.8
#1145 4 AE 11, 150 0.8 391. 82 0.6 — — 103.8| A 8.4
€S 396. 36 1.8
201745 A 8 A 11, 285 2.0 — — 103.6 | A11.9
(€ p)
201745 A 8 A 11, 259 — 396. 36 — — — 103.6 | A11.9
#1158 ES 11, 169 AO. 8 394. 05 NO0. 6 — — 1015 A 4.4
(€S
201746 A 7 H 11,071 AL T 389. 90 AL.6 — — 100.1| A 1.7
(€ =p)
201746 A 7 H 11, 037 — 389. 90 — — — 100.1| A 1.7
#1164 [ES 11,276 2.2 400. 35 2.7 — — 100.7| A 4.2
€S
201T4E7 A 7 H 11, 360 2.9 400. 78 2.8 — — 99.0 1.7
(€ p)
20177 A 7 H 11, 330 — 400. 78 — — — 99.0 1.7
HE11TH 7THE 11,128 Al 8 395. 67 Al 3 — — 103. 2 0.3
€S
2017T4E8 A 7 H 11,176 Al 4 396. 07 Al 2 — — 106.0 | A 0.4
(€ p)
2017T4E8 A 7 A 11, 150 — 396. 07 — — — 106.0 | A 0.4
#1184 8 Ak 11, 183 0.3 396. 03 0.0 — — 99.9| A 0.3
(€S
20179 A 7 H 11, 085 A0. 6 391. 81 Al 1 — — 100.7| A 0.1
(€ =y
20179 A 7 H 11, 058 — 391. 81 — — — 100.7| A 0.1
#1195 S ES 11, 375 2.9 403. 63 3.0 — — 1015 A 4.6
€S
2017410 4 10 A 11, 372 2.8 403. 32 2.9 — — 102.8| A 1.7
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4491 L5 P RIT 4. 06% &0 F LT,

201744 A TR B5A EAIZT T, (ARFEEHICB W THEIR~ 7 2 VKROBRIBHFE L 7p o722 L 2RI, KEMAIED X E5
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3.27% FN AN5275 1705 3.27 3, 347 3, 458 389, 938 2027/5/1
3.5% FG Q35742 1508 3.5 1,511 1,564 176, 411 2045/8 /1
3.5% FG Q36889 1510 3.5 793 820 92, 543 2045/8 /1
3.5% FN AP3667 1209 3.5 1,607 1,663 187, 568 2042/10/ 1
3.5% FN AS6198 1510 3.5 3, 284 3, 381 381,319 2045/11/ 1
3.5% FN AX7327 1410 3.5 0.99033 1 115 2044/ 9/ 1
3.5% FN AY6021 1508 3.5 2, 247 2,325 262, 278 2045/ 9/ 1
3.5% FN AZ2145 1507 3.5 3, 046 3, 151 355, 368 2045/ 7/ 1
3.5% FN AZ2716 1506 3.5 5, 789 5,989 675, 332 2045/6/ 1
3.5% FN BA7231 1601 3.5 1,008 1,042 117, 600 2046/ 1/ 1
3.5% FN BC1749 1601 3.5 1,444 1,493 168, 445 2046/ 1/ 1
4% FG Q37889 1512 4.0 9,251 9,814 1,106, 639 2045/12/ 1
4% FN AV4538 1402 4.0 6, 783 7,192 811, 026 2044/ 2/ 1
4% FN BA3948 1601 4.0 1,223 1,301 146, 811 2046/ 1/ 1
4% FNCL 11/17 4.0 8, 295 8, 706 981, 750 2047/11/ 1
4.5% FNCL 11/17 4.5 5,770 6, 179 696, 770 2047/11/ 1
5% FG A93635 5.0 314 347 39, 134 2040/ 9/ 1
5% FG G01959 5.0 406 445 50, 251 2035/12/ 1
5% FN 254903 5.0 886 977 110, 238 2033/10/ 1
5% FN 357426 5.0 886 977 110, 204 2033/9/1
5% FN 963302 5.0 266 282 31,812 2023/5/1
5.5% FG A92262 5.5 24 27 3,073 2040/5/1
5.5% FN 735358 5.5 307 344 38, 866 2035/2/ 1
5.5% FN 965449 5.5 10 10 1,211 2022/11/ 1
5.5% FN 966794 5.5 195 208 23, 466 2023/2/1
5.5% FN 967588 5.5 50 53 6,017 2022/12/ 1
5.5% FNCL 11/17 5.5 1,475 1,631 183, 960 2047/11/ 1
6% FN 956163 6.0 68 71 8, 068 2022/10/ 1
Wit % | 1. 6% VOLKSWAG INTL 11/17 1.6 1, 430 1,429 161, 218 2017/11/20
(BUREENER | 2. 2% PNC BANK NA 01/19 2.2 350 352 39, 694 2019/ 1 /28
2.4751% JPMCC 2012-1C9 A 2.475 395 397 44,788 2047/12/15
2.5% ABN AMRO BANK 10/18 2.5 2,815 2,833 319, 476 2018/10/30
2.5% KEY BANK NA 11/21 2.5 925 928 104, 750 2021/11/22
2.6% AMER EXPRESS 9/20 2.6 1, 300 1,319 148, 754 2020/ 9 /14
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WA | 2. 65% ORACLE CORP 7/26 2.65 1,315 1,288 145, 293 2026/ 7 /15
(GOEBEADR) | 2. TS%GOLDMAN SACHS 09/20 2.75 570 576 65, 042 2020/ 9 /15
2.76% SDART 2014-2 D 2.76 1,190 1,198 135, 140 2020/ 2 /18
2.8% AETNA INC 06/23 2.8 2, 150 2, 167 244, 363 2023/ 6 /15
2.81% AFIN 2014-2 D 2.81 2, 150 2, 157 243,311 2019/ 8 /20
2.875% SHIRE ACQ INV9/23 2.875 1,700 1,691 190, 684 2023/ 9 /23
3% 21st CENTURY FOX09/22 3.0 1,075 1,097 123, 756 2022/ 9 /15
3% BROADCOM CORP 01/22 3.0 1, 800 1,834 206, 871 2022/ 1 /15
3% EQT CORP 10/22 3.0 95 94 10, 706 2022/10/ 1
3% EQUATE PETROCHEM 3/22 3.0 1,100 1,090 122, 938 2022/ 3/3
3.069% WELLS FARGO 01/23 3. 069 1,270 1,291 145, 621 2023/ 1 /24
3. 15% MYLAN NV 06/21 3.15 2, 000 2,035 229, 568 2021/ 6 /15
3.15% VISA INC. 12/25 3.15 1,125 1,153 130, 035 2025/12/14
3. 25% AMERISOURCE 03/25 3.25 530 537 60, 607 2025/ 3/ 1
3.3% JP MORGAN CHASE4/26 3.3 1,085 1,093 123, 315 2026/ 4 /1
3.375% WM WRIGLEY 10/20 3.375 635 654 73,771 2020/10/21
3.5% AERCAP IRE CAP 5/22 3.5 1, 200 1,228 138, 577 2022/ 5 /26
3.5% BANK OF AMERI 04/26 3.5 1,520 1,542 173, 939 2026/ 4 /19
3.5% DOW CHEMICAL 10/24 3.5 1,525 1,563 176, 288 2024/10/ 1
3. 5% MEDTRONIC INC 03/25 3.5 1,050 1,094 123, 417 2025/ 3 /15
3.5% SIMON PROP G 09/25 3.5 935 958 108, 095 2025/ 9 /1
3.625%JPM CHASE 12/27 3.625 1,735 1, 740 196, 215 2027/12/ 1
3.667% WFRBS 2011-C5 A4 3.667 515 538 60, 764 2044/11/15
3. 7% DIGITAL REALTY 8/27 3.7 715 722 81,512 2027/ 8 /15
3. 7% MORGAN STANLE 10/24 3.7 885 919 103, 733 2024/10/23
3.75% BRITISH SKY BROADC 3.75 2,130 2,190 246, 980 2024/ 9 /16
3. 75% COOPERAT RABO 7/26 3.75 1,985 2,012 226,973 2026/ 7 /21
3. 75% GOLDMAN SACHS 2/26 3.75 890 913 103, 038 2026/ 2 /25
3.85% DISCOVER FIN 11/22 3.85 1,610 1,663 187, 555 2022/11/21
3.85% ERAC USA FIN 11/24 3.85 1,120 1,161 130, 968 2024/11/15
3. 875%CITIGROUP INC10/23 3.875 1,495 1,566 176, 674 2023/10/25
3. 88T%CITIGROUP INC 1/28 3.887 1,510 1,554 175, 266 2028/ 1 /10
3.9% DOMINION RES 10/25 3.9 2,025 2,105 237, 420 2025/10/ 1
3.9% BQT CORP 10/27 3.9 695 690 77,851 2027/10/ 1
3.95% ARE INC 01/27 3.95 300 307 34, 620 2027/ 1/15
3.95% KRAFT HEINZ F 7/25 3.95 1, 260 1,293 145, 902 2025/ 7 /15
3.95% VEREIT OPERAT 8/27 3.95 815 812 91, 652 2027/ 8 /15
4% 21st CENTURY FOX10/23 4.0 140 149 16, 823 2023/10/ 1
4% LYB INTL FIN 7/23 4.0 850 900 101, 497 2023/ 7 /15
4% WILLIAMS PAR LP 09/25 4.0 800 817 92, 231 2025/ 9 /15
4.05% AMAZON INC 08/47 4.05 755 764 86, 252 2047/ 8 /22
4. 1% ROGERS COMM 10/23 4.1 545 578 65, 225 2023/10/ 1
4. 1%WASTE MANAGEMENT3/45 4.1 338 352 39, 797 2045/ 3/ 1
4.125% MPLX LP 03/27 4.125 850 874 98,618 2027/ 3/ 1
4.2% NWL 04/26 4.2 825 872 98, 412 2026/ 4 /1
4. 25% MOSAIC €O 11/23 4.25 355 369 41, 609 2023/11/15
4. 3% WELLS FARGO CO 7/27 4.3 950 1,006 113, 530 2027/ 7 /22
4. 3%PRINCIPAL FIN 11/46 4.3 695 723 81,579 2046/11/15
4.375% BARCLAYS PLC 1/26 4. 375 1,925 2,011 226, 856 2026/ 1 /12
4.375% KAZTRANSGAS 09/27 4. 375 700 693 78, 181 2027/ 9 /26
4.375% KENTUCKY UT 10/45 4. 375 735 796 89, 854 2045/10/ 1
4. 4% FEDEX CORP 1/47 4.4 1,475 1,519 171, 332 2047/ 1 /15
4. 4% HP ENTERPRISE 10/22 4.4 615 655 73,911 2022/10/15
4. 45% PERNOD-RICARD 1/22 4.45 995 1,069 120, 549 2022/ 1 /15
4.5% ARE INC 07/29 4.5 1,170 1,237 139, 581 2029/ 7 /30
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WA | 4. 5% WILLIAMS PART 11/23 4.5 895 950 107, 204 2023/11/15
(GOEBEADR) | 4. 6% COX COMMUN INC 8/47 4.6 615 607 68, 446 2047/ 8 /15
4. 625%GLENCORE FDG 04/24 4. 625 680 721 81,397 2024/ 4 /29
4.65% CITIGROUP INC 7/45 4.65 1, 600 1,769 199, 495 2045/ 7 /30
4.65% LLOYDS BANK 3/26 4.65 870 918 103, 593 2026/ 3 /24
4.75 21ST CENT AME 11/46 4.75 700 755 85, 207 2046/11/15
4.75% AMC NET INC 8/25 4.75 255 258 29,113 2025/ 8/ 1
4.75% CITIGROUP INC 5/46 4.75 1,725 1,870 210, 870 2046/ 5 /18
4.75% GILEAD SCIENC 3/46 4.75 1,110 1,246 140, 610 2046/ 3/ 1
4.75% UNITEDHEALTH 07/45 4.75 785 906 102, 221 2045/ 7 /15
4. 85% REYNOLDS AMER 9/23 4.85 1,480 1,629 183, 728 2023/ 9 /15
4.875% AMER INTL 06/22 4.875 1,505 1,652 186, 389 2022/6 /1
4. 875%CONCHO RESOUR10/47 4.875 260 269 30, 374 2047/10/ 1
4.9% ABBOTT LABS 11/46 4.9 1,065 1,178 132, 841 2046/11/30
4.9% AT&T 08/37 4.9 1,070 1,078 121, 596 2037/ 8 /14
4.9% ENERGY TRAN P 2/24 4.9 2, 085 2,206 248, 859 2024/ 2/ 1
4. 9%ANHEUSER-BUSCH 02/46 4.9 1, 565 1,775 200, 208 2046/ 2/ 1
5.125% CHENIERE COR 6/27 5.125 470 484 54, 587 2027/ 6 /30
5.125% PACIFIC LIF 01/43 5.125 2,910 3,217 362, 797 2043/ 1 /30
5. 15% ENERGY TP 02/43 5.15 590 573 64, 722 2043/ 2/ 1
5. 15% NBCUNIVERSAL 4/20 5.15 480 518 58, 422 2020/ 4 /30
5.15% VERIZON COMM 09/23 5.15 930 1,044 117,733 2023/ 9 /15
5.2 DISCOVER FIN 04/22 5.2 1,604 1,746 196, 991 2022/ 4 /27
5.2% MPLX LP 03/47 5.2 720 754 85, 101 2047/ 3/ 1
5. 213%TELEFONICA 3/47 5.213 960 1,046 117, 980 2047/ 3/8
5. 25% CENOVUS ENERGY INC 5.25 665 653 73,651 2037/ 6 /15
5.25% OHI 01/26 5.25 1,215 1,284 144, 873 2026/ 1 /15
5.35% TIME WARNER 12/43 5.35 640 697 78, 650 2043/12/15
5.375% CHARTER COMM 5/47 5.375 1,725 1,791 202, 052 2047/ 5/ 1
5.375% HCA INC 02/25 5.375 1,080 1,138 128, 430 2025/ 2/ 1
5.375% THE CHEMOURS 5/27 5.375 190 198 22,332 2027/ 5 /15
5.45% AT&T INC 03/47 5.45 840 890 100, 466 2047/ 3/ 1
5. 5% POST HOLDINGS 03/25 5.5 1,520 1,575 177, 608 2025/ 3/ 1
5.7% BANK OF AMER 1/22 5.7 655 736 83, 069 2022/ 1 /24
5. 75% GOLDMAN SACHS 1/22 5.75 825 924 104, 257 2022/ 1 /24
5. 75% INGERSOLL-RND 6/43 5.75 720 889 100, 274 2043/ 6 /15
5.75% LYB 04/24 5.75 780 891 100, 575 2024/ 4 /15
5. 75% QUICKEN LOANS 5/25 5.75 1,620 1,713 193, 174 2025/ 5/ 1
5.75% UNITED RENT 11/24 5.75 870 921 103, 864 2024/11/15
5. 75% ZAYO GROUP 01/27 5.75 870 921 103, 864 2027/ 1/15
5.875% PRUDENTTAL F 9/42 5. 875 625 692 78,051 2042/ 9 /15
6% ARDAGH PACKAGING 2/25 6.0 1, 600 1, 700 191, 746 2025/ 2 /15
6.02% DIAMOND 1 FIN 6/26 6.02 970 1,079 121, 741 2026/ 6 /15
6. 25% EXELON GENER 10/39 6.25 890 983 110, 888 2039/10/ 1
6.3% WILLIAMS PART 4/40 6.3 170 201 22, 668 2040/ 4 /15
6.5% NEVADA POWER 08/18 6.5 415 430 48, 575 2018/ 8/ 1
6. 75% GENESIS ENER 8/22 6.75 985 1,008 113,673 2022/ 8/ 1
6. 8% PETRO-CANADA 5/38 6.8 880 1,182 133, 358 2038/ 5 /15
6.875% KRAFT HEINZ 01/39 6. 875 675 869 98, 092 2039/ 1 /26
6.9% AIG 03/32 144A 6.9 185 247 27,873 2032/ 3 /15
7.375% PETROBRAS 1/27 7.375 840 929 104, 853 2027/ 1 /17
7.75% EL PASO LLC 01/32 7.75 2, 445 3,136 353, 706 2032/ 1 /15
8.125% EQT CORP 06/19 8.125 510 558 62, 994 2019/6 /1
AMCAR 2014-1 D 2.54 1,050 1,054 118,914 2020/ 6 /8
AMCAR 2014-4 C 11/14 2. 47 2,960 2,978 335, 868 2020/11/ 9
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WA | CD 2017-CD3 A4 3.631 3, 400 3, 540 399, 184 2050/ 2 /10
(BOREEAER) | COMM 2014-UBS2 AM 4.199 260 273 30, 814 2047/3 /10
COMM 2015-DC1 A5 1503 3.35 1,170 1,192 134,514 2048/ 2 /10
FORD MOTOR CRED 3/19 2.14033 1,085 1,090 122, 921 2019/ 3 /12
GEN ELEC CAP CRP 1/19 1. 81389 910 914 103, 170 2019/ 1 /14
GMALT 2015-1 D 03/15 3.01 2, 680 2, 687 303, 060 2020/ 3 /20
GOLDMAN SACHS 11/18 2.415 1,365 1,377 155, 298 2018/11/15
GOLDMAN SACHS GP 11/23 2.91722 1,210 1,258 141, 903 2023/11/29
HGMT 2015-HGLR A1A2 3/15 3. 086563 570 566 63,923 2037/3/5
0SCAR 2017-2A A3 2. 45 310 309 34,918 2021/12/10
0SCAR 2017-2A A4 2.76 410 407 45, 950 2024/12/10
SDART 2015-1 D 02/15 3.24 2,470 2,507 282, 697 2021/ 4 /15
SWH 2017-1 A 09/17 2.2 1, 650 1,651 186, 238 2035/ 1 /17
UBSCM 2012-C1 A3 10/45 3.4 510 527 59, 500 2045/ 5 /10
WFRBS 2012-C7 A2 3.431 1,070 1,110 125, 231 2045/ 6 /15
T 38, 982, 545
TN F Fra¥sFoRy Frnvtv s~y
[EfFE% | 21.2% ARGTES 09/18 21.2 23, 160 23, 663 152, 867 2018/ 9 /19
5.83% ARGENTINA 12/33 5.83 2,010 15, 487 100, 046 2033/12/31
.| BUENOS FLOAT 5/22 25.0175 20, 500 21,473 138, 720 2022/ 5 /31
(< 2R / 5/
INEF 391, 634
AFv = FAFxvasy | FrAFyasy
| Efiar% | 5. 75% MEXICAN BONOS 3/26 5.75 32, 790 30, 234 182, 613 2026/ 3/ 5
INTT A FONTTARY FONTTARY
| EffiE% | 8.5% URUGUAY 3/28 8.5 30, 090 31, 241 120, 592 2028/ 3 /15
2—n Fa—n Fa—n
[#n v HA ] EiffGE% | 2.875% OBRIGACOES 7/26 2. 875 1, 370 1,443 191, 101 2026/ 7 /21
rL= Fhrays Fhrays
[Efff7E% | 11% TURKEY GOVBO 02/27 11.0 12, 215 12, 202 371, 330 2027/ 2 /24
oAt 40, 239, 818
() BB AKEIT . WITR ORI Z 1073 [E O KA EIE 7 BARS O MEIC L 0 FEHRK L2 D TT,
() %8 - FHEE O B ARG X80 #5C,
SEVER S| DRI EARE S
BRI
g% WAl e - e
g FERERA
Epls! [EpZaE|
& 2 % % Hy 5]|USHYR 1712 2,037 —
EUROBOBL1712 — 2,051
EURO-BUND 1712 — 149
US2YR 1712 3, 183 —
US10YR 1712 — 3, 695

() WA IEE 0 5T, 220, SESHALART OS5 13/ ML TRl
() IBEBRESFT. HR ORI £ 25 [E O 3R B 72 BARG OMEIC L 0 FImE L7 b o T,
() —FNTMAAEAN L,
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WA, 8E. TARVEEBBEDRKT  @£1081088%) WIEZEDILR (20165108 8 B~20174108108)

H H ] LS H H El )
A & | 51,495,875, 634M W B B F IR #® 1,758,519, 806H
o — g e om — 480, 432, 595 = B F B 1,754, 688, 695
/AN S = S G N T ) 40, 239, 818, 429 z o Mo ¥ & 3,831, 111
FN % A 4| 10,421, 036, 845 B & ffi 5f % 5t E 8 #& 4,235, 384, 867
FN Iz F B 215, 139, 433 5t H 1% 6,978, 833, 618
i H % Jie| 18, 592, 660 78 H | A 2,743,448, 751
2= AN & Rt FE L & 120, 855, 672 C) %M FH5EKE 91,775,153
® & f&| 12,347,710, 682 B Gl % 505, 665, 093
* A & 12, 227, 280, 131 i)' 5l | A 413,889,940
*x B OB K & 120, 425, 157 DD g & E R %| A 8,435,610
o fli K B EH OH 5, 394 (B) HEiEE L (A+B+C+D) 6,077,244, 216
C #i & E KL% (A-B) 39, 148, 164, 952 (F) ®1 8 # #® 8 &£ £ 22, 462, 825, 406
JC A | 23,474, 549, 687 @ B mIEFEERKS 2,590, 364, 157
WO MR BB % & 15,673,615,265 H &2 # = 8 & £| Al5 456818514
D) = # # # 0O | 23,474549,6870 () 5 (E+F +6G+H) 15, 673, 615, 265
1AOH Y EAEHmEE (C/D) 16, 677M REPBEBERESE (1) 15, 673, 615, 265
(1) MB 77> NOIEITTAKEIT44, 159, 565, 3601, #3800 (1) IS OREOF < B) BMFESHTEEEL L OO LS|
B OE TC A BRI A, 241, 270,009 [ |0 A SRR A ST A BRI RGBS ROTMBZIC LD bOEEHET.
24, 926, 285, 6821 T, (7F) #HISOREOT TG EBMERTEBRELHI0I1F, FitD
() SH7 7 v FEERR LT 8B (E 0 S IR A%, ENGRE DR, EMRE S L Mg S oAz % LI vz
NMXE=T - 77 2EHKR7 7> RFD (GEARMBIREF FERY B VWET,
HH) 14,263,364, 327, NMX[E=7 « 77 2 EH7 7 (1) HIEOREOHTTH BHEBRBES L HL01E, TEMKYO
U RFC Gl BEBg54M) 7,569,310, 2931, NMk B, JEAD DB 2 75 LI585 585 2 VW E T,

H=a7 « 7592577 FFVA GlEfgEERERSE
) 1,016,246, 7361, NMXKE =7 « 7¥J X k7 7 K
F GBI E 5 ) 625, 628, 331 T3,
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A A & | RNBERTOAHBTREL. A VHLT A VOEREEEMEORREBRICEREMTSI JLeEXRELFT . REHANE
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-

JL5—AVYA PEMBESET7 VD | IY—T7 L FRBIIHEIERERNRELFET, 4. DHESFICEEEET588ELHYFET.
FLHRENR TH—TF R AMMEERECOLAHBETERERNRELET. 46, ARNBEERTUNDOAIHBE~ERE
THHEELHYET.
[ J LS54 Y4 FERMEZE 77V FFD %‘a‘ETﬁEA@%E?&’ﬁ%ﬂﬁ(:liﬁiJIKEEéﬁl-rit/uo
* = RF—T7oF ERTAE~OREZSICIIRIRERTEE Ao

o @ 5 o | BREEL, RAILLCAT LRI L AL e T EREEFET S CERRER 0T
KRBENEYET . BRSOBAIZOVNTE, HIHELRIT. TABNEEA—OBAETNET.

Omit30EA D ERERE

; " * — B s T - % | i ko w
e 5 N I B i E] Tl A 2|k m g |k e
i 5 B G| % =% [ -
] ] % % % % ERLR
864 (201547 A 8 H) 11,434 16 N2.6 128. 34 AN2.5 94. 5 A18.4 49, 764
871 (20154 8 H10H) 11,710 17 2.6 131. 27 2.3 95.3 A16.7 49, 695
8811 (201549 A 8 H) 11, 353 16 AN2.9 127. 42 AN2.9 94. 4 A17.3 47,271
89111 (20154104 8 H) 11, 456 16 1.0 129. 18 1.4 95.3 A19.6 49, 282
9041 (20154E11H 9 H) 11, 292 16 JAN ] 127.12 N1.6 92.2 AN21.3 46, 798
91341 (20154F12H 8 H) 11, 457 13 1.6 129. 35 1.8 92. 7 AN14.7 56, 739
9211 (201641 A 8 H) 10, 928 13 A4.5 123. 64 A4.4 94. 3 A 8.7 57,131
9311 (201642 A 8 H) 11, 096 11 1.6 125. 98 1.9 94. 4 AN23.8 56, 122
941 (20164 3 A 8 H) 10, 637 9 A4 1 120. 97 A4.0 96. 2 A\26. 6 55, 708
95341 (20164F 4 A 8 H) 10, 631 10 0.0 120. 83 AO. 1 95. 1 A18.5 56, 381
96341 (20164E5 4 9 H) 10,518 10 A1.0 119. 40 A1.2 93.7 A15.3 56, 668
9711 (201646 A 8 H) 10, 566 9 0.5 120. 24 0.7 92.6 A18.8 62, 347
981 (201647 A 8 H) 9, 738 7 AT.8 110. 95 AT T 96. 4 A21.0 58, 589
991 (201648 A 8 H) 9, 995 7 2.7 113. 50 2.3 93.6 A16.4 62, 535
10031 (201659 H 8 A) 10, 160 8 1.7 115. 39 1.7 96. 4 A18.6 64, 499
1013 (20164E10H 11 H) 10,018 8 JAN ] 113. 58 N1.6 95.3 AN23.6 63,217
1024 (20164E11H 8 H) 9, 916 8 AN0.9 112. 60 AN0.9 93.8 N27.8 62, 621
1034 (20164E12H 8 H) 10, 419 8 5.2 118. 51 5.3 96. 1 AN28.5 66, 996
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O AEEDEM (201748 6 A 8 BERFE)
| sEaE
(A)SME GMER) AthfE FSERIBR
e 4 K
=S 7 o _ A ] ?/W Ak ?gw%uz ‘&ﬁ%%%@xw$ _
SMEE SR RS MONIE R SAERLE | 24ERLE | 2R
TR B TR R TM % % % % %
AXY R 89, 752 100, 391 14, 308, 828 13.3 — 9.7 3.6 —
FAYz=Fryu—F | FAYz=Fv )=+
A =—F 79, 000 82, 980 1,049,703 1.0 - - 1.0 -
T/Vgz=)u—% | T/VJ==)n—%
SNy x— 107, 100 115, 934 1,500, 195 1.4 - 0.4 1.0 -
TFv==)yu=%| F7vv=7/n-%
Frw—2 68, 700 75,576 1, 256, 843 1.2 - 1.2 — -
o—n Toa—n Ta—n
KA 40, 487 44,677 5,527,909 5.1 0.1 3.7 1.4 —
ALVT 147, 095 165, 146 20, 433, 578 19.0 — 11.2 7.3 0.6
7T A 134, 860 139, 717 17, 287, 267 16.1 1.1 13.8 1.8 0.4
AFXY X 32,018 32,577 4,030, 780 3.8 0.2 3.3 0.5 —
ks 48, 839 52,188 6, 457, 236 6.0 0.2 4.3 1.4 0.3
ANA 70, 956 73, 969 9, 152, 265 8.5 2.0 6.9 1.2 0.5
N 25, 698 27,198 3, 365, 271 3.1 — 3.0 — 0.2
A =T 2,513 2,536 313, 883 0.3 — 0.3 — —
Ny TINT 3,148 3,412 422,183 0.4 0.4 0.4 — —
Frw—2 1,700 1,723 213, 201 0.2 — 0.2 — —
TANLT R 8, 825 8, 907 1,102, 149 1.0 — 0.9 — 0.1
R 600 602 74, 542 0.1 — 0.1 — —
A\ NFT 970 1,015 125, 693 0.1 — 0.1 — —
ZnN=7 574 577 71, 456 0.1 — 0.1 — —
TAUA 34,735 35, 527 4, 395, 877 4.1 0.5 2.3 1.8 —
[EI R R 43,070 43, 595 5,394, 063 5.0 — 5.0 — —
F—=A T UT 21,619 21, 885 2,707,923 2.5 — 0.7 1.6 0.2
=a—Y—=FUF 6, 558 6, 577 813, 828 0.8 — — 0.8 —
Ax v 2, 000 2, 158 267, 105 0.2 — 0.1 0.2 —
Fxa 3,610 3,741 462, 879 0.4 — — — 0.4
N—=<=7 1, 100 1,200 148, 484 0.1 — 0.1 — —
sar7Fr 3, 200 3, 552 439,611 0.4 — — 0.4 —
Vi 3, 222 3, 403 421, 082 0.4 — 0.3 0.1 —
T4V b T7xV v b
NI — 470, 000 487, 742 195, 584 0.2 — 0.2 — —
FRaF FraF
RA—=F K 13, 000 12,943 380, 538 0.4 - 0.4 - -
& it — — 102, 319, 973 95. 3 4.4 68. 7 24.0 2.6
IR AL IR O 2 078 [E o0 kAR B AE 52 FURSE O fMEIC L 0 BIFAE L= b o T,

RAALERIE, MU R 2 Rl AE O EI G
Sk BEAD HAL ARG EE) 0 #C,
kP DWW T IR R 3 SRS SE L T — 2 2 AFLTVET,
KSEPTB— N e =T 4T A—T 4 =R+ AV RAL =R+ =R DHEMTERAL TOET,
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AFY R % THAHR K THAR K T
[EfEFF%4 | UK TREASURY 4.25 12, 500 17, 336 2,470,935 | 2032/6/7
UK TREASURY 1.75 30, 800 31, 382 4,472,893 | 2037/9/7
UK TREASURY 1.75 4, 800 5,126 730,665 | 2057/7 /22
M E@ A& % | ANHEUSER-BUSCH INBEV NV 9.75 610 942 134,288 | 2024/ 7 /30
(G0#&EAME) | ASB FINANCE LTD 1.0 7, 630 7,609 1,084,555 | 2020/9/7
AVIVA PLC 6.125 1,810 2,135 304,345 | 2036/11/14
AXA SA 7.125 2,730 3,271 466,270 | 2020/12/15
BNP PARIBAS 1.125 1,756 1,736 247,447 | 2022/ 8/16
BP CAPITAL MARKETS PLC 1.177 2,574 2,527 360,296 | 2023/8/12
ELECTRICITE DE FRANCE 6. 6.25 550 748 106, 671 | 2028/ 5 /30
FCA BANK SPA IRELAND 1. 625 5,470 5,431 774,107 | 2021/9/29
FRIENDS LIFE HOLDINGS PL 8.25 4,970 6, 487 924,717 | 2022/4 /21
GENERAL ELEC CAP CORP 5.5 1, 800 2,125 302,995 | 2021/6/7
GLENCORE FINANCE EUROPE 6.0 1,770 2, 060 293,641 | 2022/4/3
HEATHROW FUNDING LTD 6.75 1, 000 1,403 200,045 | 2026/12/ 3
HOLMES MASTER ISSUER PLC 1. 88556 697 700 99,899 | 2054/10/15
IMPERIAL BRANDS FINANCE 4.875 1,715 2,142 305,376 | 2032/6/7
KONINKLIJKE KPN NV 5.0 930 1,129 161,039 | 2026/11/18
NATIONAL GRID GAS FIN 2.75 1,890 1,904 271,479 | 2046/ 9 /22
SANTANDER UK GROUP HLDGS 3.625 3,320 3, 585 511,022 | 2026/1/14
THAMES WATER UTIL CAY FI 4.625 430 604 86,133 | 2046/6/4
/h Gl 14, 308, 828
Ay =—T v FAyz=Fvyu—F | FAYz=Fv -+
E’E*ﬂ%“ ‘ STADSHYPOTEK AB 1.5 79, 000 82, 980 1,049,703 | 2021/3/17
AUREEAER)
] it 1, 049, 703
I — F)vyz=yo—x | F)Vyz=yn-%
EfEzF% | NORWEGIAN GOVERNMENT 3.75 75, 300 83,810 1,084,506 | 2021/5 /25
NORWEGIAN GOVERNMENT 1.5 31, 800 32,124 415,689 | 2026/ 2/19
/) Bl 1, 500, 195
Froe—7 Frvv=y)u-% | F7/v=))u-%
[ EffzE% [ KINGDOM OF DENMARK 1.5 68, 700 75,576 1,256,843 | 2023/11/15
N 7t 1, 256, 843
o—n Ta—n Ta—n
KA [Ef&7E% | BUNDESREPUB. DEUTSCHLAND 6.25 3, 500 5,980 739,926 | 2030/1/4
BUNDESREPUB. DEUTSCHLAND 2.5 4,100 5,511 681,994 | 2046/8 /15
15 (& RS | LAND HESSEN 0.75 1, 000 898 111,121 | 2036/8/4
LAND NORDRHEIN-WESTFALEN 0. 375 7, 400 7,572 936,981 | 2021/10/19
LAND NORDRHEIN-WESTFALEN 1.25 2,600 2,542 314,524 | 2036/5/12
FEERE SR | KFW 0. 375 5, 600 5, 267 651,730 | 2030/4 /23
(B < 2RE) | KFW 1.375 6, 800 7,064 874,093 | 2035/7/31
WAL % | CONTINENTAL AG — 3, 668 3, 665 453,533 | 2020/2/5
(BUREEAEE) | ENBW 3.625 459 480 59,456 | 2076/4/2
EUROGRID GMBH 1.875 1,700 1,830 226,436 | 2025/ 6 /10
EUROGRID GMBH 1.5 300 307 37,997 | 2028/4 /18
UNITYMEDIA HESSEN / NRW 4.0 960 1,021 126,375 | 2025/1/15
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RrA i@ ttfE % | VOLKSWAGEN FIN SERV AG 0.75 1,100 1,120 138,600 | 2021/10/14
(GUHEEMTE) | VOLKSWAGEN LEASING GMBH 2.375 1, 300 1,415 175,138 | 2022/9/6
ABYT [Ef#zF% | BUONI POLIENNALI DEL I/L 2.6 16, 200 21,225 2,626,190 | 2023/9/15
BUONT POLIENNALI DEL I/L 2.35 18, 200 20,512 2,538,067 | 2024/ 9/15
BUONT POLIENNALI DEL I/L 3.1 13, 100 16, 505 2,042,239 | 2026/ 9/15
BUONI POLIENNALI DEL TES 1.65 21,100 22,149 2,740,531 | 2020/4 /23
BUONT POLIENNALI DEL TES 1.2 38, 000 38, 475 4,760,511 | 2022/4/1
BUONI POLIENNALI DEL TES 5.5 15, 200 18, 680 2,311,375 | 2022/11/1
BUONT POLIENNALI DEL TES 4.75 6, 400 7,835 969,488 | 2028/9/1
BUONI POLIENNALI DEL TES 4.75 3,500 4,316 534,130 | 2044/9/1
CCTS EU 1. 552 4, 800 4,912 607,872 | 2018/11/1
i@t % | ASSICURAZIONI GENERALI 5.5 1,445 1,570 194,376 | 2047/10/27
(GU#&EAMTE) | CASS RISP PARMA PTACENZA 1.0 2,200 2,007 248,363 | 2031/9/30
INTESA SANPAOLO SPA 1.125 2, 650 2,672 330,701 | 2022/3/4
INTESA SANPAOLO SPA 1.125 4,300 4, 281 529,729 | 2027/6/16
75 Ef#iF% | FRANCE (GOVT OF) 0.5 24,100 24, 042 2,974,736 | 2026/ 5 /25
FRANCE (GOVT OF) 0. 25 18, 800 18, 185 2,250,064 | 2026/11/25
FRANCE (GOVT OF) 1.75 11,517 12,078 1,494,532 | 2039/6 /25
FRANCE (GOVT OF) 2.0 8, 240 8, 655 1,070,967 | 2048/5/25
FRANCE GOVERNMENT 0.A.T 4.25 1,930 2,457 304,038 | 2023/10/25
FRANCE GOVERNMENT 0.A.T 1.5 22,900 24,194 2,993,533 | 2031/5/25
FRANCE GOVERNMENT 0.A. T 4.0 1,830 2,968 367,280 | 2060/ 4 /25
A& | ALD INTERNATIONAL 0.75 3, 500 3,513 434,726 | 2018/1 /26
(EDERIENEE) | APRR SA 1. 625 1, 800 1,788 221,314 | 2032/1/13
BPCE SA 0. 625 3,500 3, 559 440,413 | 2020/ 4 /20
BPCE SFH - SOCIETE DE FI 1.75 6, 300 6, 899 853,624 | 2024/ 6 /27
CREDIT AGRICOLE ASSRNCES 4.25 1,200 1,265 156, 627 | 2049/ 1 /29
CREDIT AGRICOLE HOME LOA 0.75 6, 900 6,891 852,627 | 2027/5/5
CREDIT AGRICOLE LONDON 1.875 1, 900 1,949 241,203 | 2026/12/20
DEXIA CREDIT LOCAL — 1, 600 1, 605 198,645 | 2020/6/5
DEXTA CREDIT LOCAL 0. 25 4,700 4,716 583,512 | 2022/6/2
ELECTRICITE DE FRANCE 4.625 500 654 80,987 | 2030/4/26
ELECTRICITE DE FRANCE 5.0 1, 300 1,374 170,104 | 2049/1 /22
ELECTRICITE DE FRANCE 4.125 900 941 116,454 | 2049/ 1 /29
ELECTRICITE DE FRANCE SA 5. 625 323 474 58,655 | 2033/2/21
EUTELSAT SA 1.125 1,100 1,126 139,380 | 2021/6 /23
PSA BANQUE FRANCE 0.5 500 503 62,339 | 2020/1/17
SOCIETE DES AUTOROUTES 0.37 2,800 2,837 351,127 | 2020/1/3
SOCIETE FONCIERE LYONNAT 1.875 1, 600 1,691 209,236 | 2021/11/26
SOCIETE FONCIERE LYONNAT 2.25 800 863 106,885 | 2022/11/16
TDF INFRASTRUCTURE SAS 2.5 1, 400 1,486 183,923 | 2026/4/7
TOTAL S. A. 3. 369 2,920 2,993 370,323 | 2049/12/29
AXY A HS@ALE 4 | ABBEY NATL TREASURY SERV 0.371 750 757 93,774 | 2019/8/13
(GU#&EATE) | BRITISH TELECOMMUNICATIO 1.75 1,700 1,773 219,401 | 2026/3/10
HSBC HOLDINGS PLC 0.37 8,904 8,975 1,110,558 | 2022/9 /27
HSBC HOLDINGS PLC 3.375 1,500 1,575 194,888 | 2024/1/10
JAGUAR LAND ROVER AUTOMO 2.2 1,770 1,809 223,929 | 2024/1/15
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AXY R W@ ttfE 2% | NATIONWIDE BLDG SOCIETY 0.5 4,048 4,064 502,943 | 2024/ 2 /23
(40#&EAMTE) | ROYAL BK OF SCOTLAND PLC 0.5 5, 465 5, 457 675,271 | 2024/5/15
ROYAL BK SCOTLND GRP PLC 2.0 4,726 4, 860 601,337 | 2023/3/8
TRINITY ACQUISITION PLC 2.125 3,155 3,302 408,676 | 2022/5/26
E [EfE7E% | NETHERLANDS GOVERNMENT 1.75 18, 600 20, 803 2,574,001 | 2023/7/15
YSE@ALE % | ACHMEA BANK NV 0.875 2,200 2,227 275,662 | 2018/9/17
(EDERIENEE) | ACHMEA BV 2.5 810 871 107,820 | 2020/11/19
ASML HOLDING NV 0. 625 342 344 42,666 | 2022/7/7
ASML HOLDING NV 1.375 1,013 1,029 127,389 | 2026/7/7
ATF NETHERLANDS BV 2.125 3, 400 3,528 436,579 | 2023/3/13
EDP FINANCE BV 1.875 1,387 1,418 175,560 | 2023/ 9 /29
IBERDROLA INTL BV 1.125 1, 800 1, 802 223,068 | 2026/4 /21
ING BANK NV 3.625 1,500 1,651 204, 366 | 2026/ 2 /25
INNOGY FINANCE II BV 5.75 520 782 96,758 | 2033/2/14
LEASEPLAN CORPORATION NV 1.0 2, 800 2, 849 352,593 | 2021/5/24
MYLAN NV 1.25 1,031 1,059 131,060 | 2020/11/23
MYLAN NV 2.25 2,057 2,148 265,859 | 2024/11/22
MYLAN NV 3.125 794 858 106, 240 | 2028/11/22
NN GROUP NV 4.625 912 985 121,997 | 2048/1 /13
RELX FINANCE BV 0. 375 4, 487 4,511 558,174 | 2021/ 3 /22
TEVA PHARM FNC NL II 1.125 746 718 88,923 | 2024/10/15
TEVA PHARM FNC NL 1T 1. 625 405 372 46,065 | 2028/10/15
VOLKSWAGEN INTL FIN NV 2.5 1,110 1,109 137,337 | 2049/12/29
VONOVIA FINANCE B.V. 3.625 525 598 74,069 | 2021/10/ 8
VONOVIA FINANCE BV 1. 625 2, 400 2,513 311,039 | 2020/12/15
AR v [Efif7F% | BONOS Y OBLIG DEL ESTADO 2.75 12, 000 13, 499 1,670,265 | 2024/10/31
BONOS Y OBLIG DEL ESTADO 1.95 3,300 3,300 408,333 | 2030/ 7 /30
BONOS Y OBLIG DEL ESTADO 2.9 10, 880 10,933 1,352,825 | 2046/10/31
BONOS Y OBLIG DEL ESTADO 3.45 1, 300 1,365 168,945 | 2066/ 7 /30
SPAIN 1/L BOND 1.8 4,000 4,584 567,180 | 2024/11/30
SPAIN I/L BOND 0. 65 9,276 9, 440 1,168,021 | 2027/11/30
EE@AE S | BANKIA SA 3.375 2,100 2,154 266,552 | 2027/3/15
(GUHEEME) | BANKINTER SA 0. 625 2, 600 2, 658 328,879 | 2020/10/9
BANKINTER SA 2.5 4,100 4,178 516,982 | 2027/4/6
CATXABANK — 1,900 1,902 235,448 | 2018/1/9
CAIXABANK SA 0. 625 7, 200 7, 350 909, 474 | 2020/11/12
CAIXABANK SA 1.125 3,500 3,506 433,871 | 2024/ 5/17
IE2 HOLDCO 2.875 2,300 2,495 308,712 | 2026/6/1
INMOBILIARTA COLONTAL SA 1.45 2, 800 2,763 341,951 | 2024/10/28
MAPFRE SA 4,375 1,700 1,810 223,954 | 2047/3/31
SANTAN CONSUMER FINANCE 0.75 2,000 2,027 250,864 | 2019/4/3
AL F— BELGIUM KINGDOM 0.8 13, 700 14, 265 1,765,108 | 2025/6 /22
BELGIUM KINGDOM 2.25 5, 600 6,153 761,331 | 2057/6/22
BELGIUM KINGDOM 2.15 1,490 1,572 194,587 | 2066/ 6 /22
@A | ANHEUSER-BUSCH INBEV NV 2.75 1,608 1,748 216,295 | 2036/3/17
(A0REEMEE) | BELFIUS BANK SA/NV 2.25 1,500 1,544 191,114 | 2018/9/26
BELFIUS BANK SA/NV 3.125 1, 800 1,914 236,834 | 2026/5/11
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A 2 —F g%ggﬁg AKELIUS RESIDENTIAL AB 1.75 2,513 2,536 313,883 | 2025/2/7
VoI Ny | @S | SES SA 4,625 1,864 1,986 245,829 | 2049/12/29
(GUREEAE | SES SA 5. 625 1,284 1,425 176,354 | 2049/12/29
Fow—7 j%;@fﬂ%,, TDC A/S 1.75 1,700 1,723 213,201 | 2027/2/27
(GoBEcER ’ ' '
TANT YR | kA% | FCA BANK SPA TRELAND 1.25 857 867 107,319 | 2018/ 6/13
(4TEEAES) | JOHNSON CONTROLS INTL PL 1.0 2,991 2,996 370,761 | 2023/9/15
LIBERTY MUTUAL FIN EU 1.75 1,944 1,993 246,679 | 2024/ 3 /27
SILVERBACK FINANCE DAC 3.1261 3,033 3, 050 377,390 | 2037/2/25
RV AL fg’%gfﬁ" GALP GAS NATURAL DISTRIB 1.375 600 602 74,542 | 2023/9/19
Z %7 | [EEGES | SLOVAKIA GOVERNMENT BOND 1.625 970 1,015 125,693 | 2031/1/21
Zu~_=7 | @GS | REPUBLIKA SLOVENIJA 1.25 574 577 71,456 | 2027/3/22
TAYD LB S | AT&T INC 3.55 131 145 17,990 | 2032/12/17
(GUREEAES | AT&T INC 3.375 636 682 84,459 | 2034/3/15
AXALTA COATING SYSTEMS 4.25 2,710 2,931 362,746 | 2024/8/15
BANK OF AMERICA CORP 0.171 2,785 2, 800 346,523 | 2019/7 /26
BANK OF AMERICA CORP 0.736 6,518 6, 564 812,285 | 2022/2/7
COCA-COLA CO/THE - 1,183 1,179 145,978 | 2021/3/9
COCA-COLA CO/THE 1.125 585 591 73,216 | 2027/3/9
GENERAL ELECTRIC €O 1.5 1,931 1,940 240,060 | 2029/5 /17
GENERAL ELECTRIC €O 2.125 2,017 2,045 253,058 | 2037/5/17
GOLDMAN SACHS GROUP INC 5.125 1, 300 1,457 180,311 | 2019/10/23
JPMORGAN CHASE & €O 1.638 2,321 2, 358 291,854 | 2028/5/18
KRAFT HEINZ FOODS CO 2.25 1,342 1, 365 168,927 | 2028/ 5 /25
LEVI STRAUSS & CO 3.375 1, 340 1, 380 170,811 | 2027/3/15
MCDONALD’ S CORP 1.0 2,200 2,234 276,520 | 2023/11/15
MORGAN STANLEY 1.75 950 992 122,776 | 2024/ 3 /11
MORGAN STANLEY 1.875 3, 287 3,323 411,166 | 2027/4 /27
THERMO FISHER SCIENTIFIC 1.5 379 394 48,752 | 2020/12/ 1
UNITED PARCEL SERVICE 0. 098 3,120 3,139 388,437 | 2020/7/15
[EFSKERE | #5%kME% | ASTAN DEVELOPMENT BANK 1.4 3, 600 3,601 445,650 | 2037/2/6
(BR< 4f(&) | EURO STABILITY MECHANTSM 1.8 3, 470 3, 648 451,407 | 2046/11/ 2
EUROPEAN INVESTMENT BANK 0.25 11, 150 11,239 1,390,626 | 2024/10/14
EUROPEAN INVESTMENT BANK 1.0 8, 000 8,016 991,829 | 2031/3/14
EUROPEAN INVESTMENT BANK 1.125 12,100 12,157 1,504,199 | 2033/4 /13
EUROPEAN UNION 0. 625 4,750 4,932 610,350 | 2023/11/4
F=ANF VT | LBt | COMONWEALTH BANK AUST 0. 375 5,770 5, 740 710,261 | 2024/4 /11
(4T AES) | NATIONAL AUSTRALIA BANK 0.25 5,429 5, 457 675,236 | 2022/3/28
SCENTRE MGMT LTD 0.318 2, 000 2,009 248,637 | 2018/7/16
WESTPAC BANKING CORP 0.75 8, 420 8,678 1,073,787 | 2021/7 /22
Za=y=FUF Z‘%ﬁfﬂf WESTPAC SEC NZ/LONDON 0.25 6, 558 6,577 813,828 | 2022/4/6
A¥a W@l % | AMERICA MOVIL SAB DE CV 4.125 1, 200 1,313 162,545 | 2019/10/25
(AUREEAES | AMERICA MOVIL SAB DE CV 5.125 800 845 104,559 | 2073/9/6
Fra %’%2%{1? EP ENERGY AS 4,375 3,610 3, 741 462,879 | 2018/5/1
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N—~=7 | EfEFES | ROMANIA 2.875 1,100 1, 200 148,484 | 2024/10/28
7 a7 F7 | EMEFES | CROATIA 3.875 3, 200 3, 552 439,611 | 2022/5/30
R LB | CARNIVAL CORP 1.125 630 646 79,961 | 2019/11/6
(4REEAEE) | CARNIVAL CORP 1.875 2,592 2,756 341,121 | 2022/11/7
/N Ei 83, 628, 278
NI — T7xV M| T74V b
[ EaE% | HUNGARY GOVERNMENT BOND 3.0 470, 000 487, 742 195,584 | 2024/ 6 /26
/h it 195, 584
K—F K T F TAeF
[Ef#zF% | POLAND GOVERNMENT BOND 3.25 9, 000 9,135 268,595 | 2025/ 7 /25
POLAND GOVERNMENT BOND 2.5 4, 000 3, 807 111,943 | 2026/ 7 /25
/h it 380, 538
& G 102, 319, 973

* BRI, WIR O 2 4523 F O A AR 72 BARSG OMEIC X 0 FRE L7 b o T,
kI - AR EALATGZE) Y #5C,

. SR DBAR SRR S

# m " O % W
EpZE! Epae
g | BRI BOBL 16 —
BTP - 1,798
BUNDS - 17, 046
= GILTS 2,948 -
SCHATZ 14,131 —
* WAL IZY) Y 5T,
* A AAEIE . RO 2 o703 [ Ot IS TE EUIS O ShiIC X 0 S L s b0 T
ORBETEMEDHEK (20174 6 A 8 )
. i ¥ W @ I 2
TH %
MR 102, 319, 973 94. 1
I—b - = ZOM 6,441, 118 5.9
B EFEMERE 108, 761, 091 100. 0

* BFAOBENAE LEI 0 #C,

* MR HIMEEE TR PE (106,596,808 T- 1) DIEEFEMPEREE (108,761,091 1) (ZxH3 % LL31£98.0% T,

kAT PEIL, IR O % D NE O3 E BE e EHGOMEIC L ERE L2 b0 T, 18Ky F=142531, 1 A A7 T
=113.96[9, 1 AV =z —F > 27 u—F=1265[, 1 /AT =—2u0—x%=12.941, 17> ~v—2 7 v—*%=16.63, 1 =—n=123.73[,
1F = =470, 174V F=0401[, 1 RA2F=2940,
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" H EEES " H 4 3
=] =]

W &= 138, 848, 949, 657 [V EET e 1,760, 186, 462
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973 (20154F124 7 H) 13, 061 42 A1.0 177.21 AO0. 8 91.9 A4 T 20, 763
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11381 (201754 H 7 H) 12, 756 52 A1.T 181. 87 A1.8 93.9 A5. 6 16, 559
11441 20174E5 H 8 H) 13,074 41 2.8 186. 62 2.6 94. 5 A9. 0 16, 751
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HHROYOOK FABEL— b CHBEEE TSN CHEA L Ty £9. @EREZ100& LTRELTHET, )
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*ARAE ORI O 11T (C) IEFEIREMTF (2 1 M5 FEMIM T 2 WRBIEH L HEZ E D CFRRLTWET,
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FFEREXNERTHIHEERRES GEEOBF. BUFEE. 1 LJIREORTT5ES) 2aMICEAAN, X LB THEEESEOMIC.
B AR CHEEEACLBREETRVEL .

CHEEEEOREICHIZHTIE. J7UEFAVALIDHOEI 24— - BRONY 2 T—2 3 V0. TOZHLSHICEDE, ERIES.
BERASBABEEZREL. R—r I+ VA OBEETLRVEL.

CERTIEAF A, AVERRYT. MLa, AvHY—, PLEVFUREIZEICEREL. ERORICEERLE-BREETENVEL,

- ELAEMAAIL, LYEREAE20, 033 M S HIERLHAR22, 837 &Y F LT,

- BRAEMEDOEEREITH14.0%EHY, RUFT—Y (PELAY - IT—S05 3=y b RUR A UTyHs X - 50—\ (ABRE
R—R) ) O+11.2%%2.8RA Y bEEYFE L, TLERE, BHEZRCEANES . BERINTIRIEALEZIEEETL,

oS ROEAAH

CHREESETERANRE L. BKEDAS LALF A S OREMERICNZ. FrEALLA L OEBEBELET.

- FREME~DRECHIoTIE, 77T A ALIAO LI 8— - BHIONAY 2 T— 3 VB, 70 —HALSHICESE, @3
85, EARAETEEREL, K— T+ U OBEEFLNET,

(kX Fv—7 (SJPEAT Y s =D T e =y R RN e ATy 7 R Za—s3L (H#E~—2) ) %, JP Morgan Emerging Market Bond Index|
(EMBI) Global (US$~—2) Z b iz, MHHZBWTHBE Lzbo T3, Ak, EAMICH - T, SEHEMEH~OMAE B E LT, ¥ H AT H O %|
EHRALAOK FLBREL— b G EIE 78 FARS M) THRFE L TR 7,

¥JPENAN Y s 2= =y b e R R e AT v 7 A« Zu—s3L (JP Morgan Emerging Market Bond Index (EMBI) Global) 1%, J.P.Morgan Securities|
LLCAARL TS, Tv =V « =y MEERE LIcA VT v 7 ATH Y | TOZEEHES LOMMMERITRLIRE L ET,

(HFT) J.P.Morgan Securities LLC, 7 /L—A/X—2"
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OFRER U IDIKR (2016£6 8 B~20174E 6 H 7 A)
. At
B £t & 5t f #
Tk Fv Tk Kov
TAYUH EfERESR 106, 917 91, 134
(19,760)
M R 1,064 1,083
RIS 3, 674 1,710
Lk (REEAEEYED) 24, 573 20, 276
(3,324)
o —n To—n TFoz—n
A KXV T EfERES 846 773
AF¥ o [EE RS 319 1,845
ik FEEAREREED) 403 1,058
Fo vy [EE&RES: — 652
Fa=TT FERfE S 751 —
i TAHIVT [EfERE — 3,140
ik FEEAREREED) 163 —
N—< =T [EME RS 1,770 3, 056
suayFT EMERES 967 511
FRrFay TAFTay
AF¥va [EE RS — 20, 191
FL 7 TFLrn
75V [EME RS 1,398 1,491
AU LG, (BBFITFEEERTEY 8 A.)
* BRI 0 B,
2 () PNILEESIC L M T, EBOBTFICEEEN TR A,
kA (BEEAMESEEGT) ITITHE TR (Bt & ER TR0 8 A,
. S 3| DI ERIERE R
5 ) _ = o3 _ 5t <3
HUR B I HR T W% B
b [EpaaE| =P =P [EpaaE|
fEZSEELS | 2,643 2,509 9, 450 8, 637
* BALRIE I 0 B,

*AEOIG@FIT, FAKR REBORT2AICOWTIRER) OMBEERETZEMEOME X 0 ISR LB ai T,
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OFERMFZEANEDEEIIRRE (201646 B8 B~201746 B 7 B)

. FIEBEA & DEEIRR

B sy | PHEE S SoammEA] B TS SomEmEa] D
L OBk B A EORBIRIRD C

=P "M % [=EpaaE| =P %

2R E I | 21,919 102 0.5 23, 227 102 0.4

FIEBIRN & (1. AR R OB BE AN BT 5 B 155 LB HUE S B FIBRRA Ch D . %7 7 > FICR B AIBRA &
BRI (ERERYT T

Ot AEE DR (20175 6 A 7 BRE)
1 pEatE
(A) #E OMER) AthE FEERIFER
B Pl ES
X 5y o Al i G | 3 BBBIUT FRAFIR B LR
SME RS RIS A BN R sk | 24E k| 24k
TR Tk kv T % % % % %
TAUA 154, 122 157, 950 17, 300, 349 90. 4 49.0 68.8 20.3 1.3
L—n Fa—n Fa—n
A k27 130 142 17,635 0.1 — 0.1 — —
TAEF o 270 399 49, 339 0.3 — 0.3 — —
A¥va 695 769 95, 059 0.5 — 0.5 — —
Emya 1, 530 1,683 207, 807 1.1 — 1.1 — —
Fa2=VT 756 778 96, 154 0.5 0.5 0.5 — —
TNHYT 1,545 1,611 198, 968 1.0 1.0 0.9 0.1 —
N—=T 2,905 3,101 382, 857 2.0 — 2.0 — —
Va=Vaavd 500 506 62, 470 0.3 0.3 0.3 — —
Fv T
A — 2,375 2,635 88, 354 0.5 — 0.5 — —
& it — — 18, 498, 997 96. 7 50. 8 74.9 20.5 1.3

kAR A REIT . WIR ORI 2 D) E O XA EETEEMAS OMEIC L ) ERE Lz b o T,

RAHALLSRIE, MU EREEIC I 2 FHBZE O EI G,

* BFHO BN AR ITEI Y 5T,

K FHIC DWW TIEA R S | 3 RSt E LV T — 2 2 AF L TVET,

KSKPT B— L s =T 4T AT 4R A RAL =R - =R L DT ERA L TWET, 2B, BT 24.0%H 0
9
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ARAB REPUBLIC OF EGYPT 6.125 400 412 45,182 | 2022/1/31
ARAB REPUBLIC OF EGYPT 7.5 1, 280 1, 363 149,374 | 2027/1/31
ARAB REPUBLIC OF EGYPT 8.5 200 215 23,614 | 2047/1/31
ARGENT-GLOBAL 11. 608874 415 645 70,707 | 2033/12/31
ARGENT-GLOBAL 2.5 2,290 1, 583 173,444 | 2038/12/31
BOLIVARIAN REP OF VZLA 9.0 1, 645 822 90,088 | 2023/5/7
BOLIVARIAN REP OF VZLA 8.25 855 398 43,696 | 2024/10/13
BOLIVARIAN REP OF VZLA 9.25 4,620 2,203 241,375 | 2028/5/7
BRAZIL GLOBAL 8.0 82 85 9,378 | 2018/1/15
BRAZIL GLOBAL 8.25 1,705 2,154 235,956 | 2034/1/20
COLOMBIA GLOBAL 10. 375 865 1,317 144,313 | 2033/1/28
COSTA RICA GOVERNMENT 7.158 210 223 24,467 | 2045/3/12
CROATIA 6. 625 550 609 66,806 | 2020/ 7 /14
CROATIA 6.375 850 949 103,946 | 2021/ 3/24
CROATIA 5.5 1, 035 1,137 124,617 | 2023/4/4
CROATIA 6.0 535 605 66, 341 2024/1/26
DOMINICA GLOBAL 9.04 259 265 29,100 | 2018/1/23
DOMINICAN REPUBLIC 7.5 1,875 2,097 229,756 | 2021/5/6
DOMINICAN REPUBLIC 6.6 1,745 1,948 213,415 | 2024/1/28
DOMINICAN REPUBLIC 5.875 117 125 13,744 | 2024/4/18
DOMINICAN REPUBLIC 5.5 475 490 53, 681 2025/ 1 /27
DOMINICAN REPUBLIC 6.875 315 353 38,762 | 2026/1/29
DOMINICAN REPUBLIC 7.45 850 981 107, 531 2044/ 4 /30
DOMINICAN REPUBLIC 6.85 667 720 78,954 | 2045/1/27
EL SALVADOR GLOBAL 8.25 305 302 33,162 | 2032/4/10
EL SALVADOR GLOBAL 7.625 275 281 30,873 | 2034/9/21
FED REPUBLIC OF BRAZIL 2.625 645 602 65,984 | 2023/1/5
FED REPUBLIC OF BRAZIL 4.25 920 914 100, 137 | 2025/1/7
FED REPUBLIC OF BRAZIL 6.0 1, 155 1, 264 138,462 | 2026/4/7
GABONESE REPUBLIC 6.375 455 453 49,667 | 2024/12/12
GOVERNMENT OF JAMAICA 7.625 200 235 25,836 | 2025/7/9
GOVERNMENT OF JAMAICA 7.875 255 304 33,376 | 2045/7/28
HONDURAS GOVERNMENT 6.25 330 347 38,043 | 2027/1/19
HUNGARY 5.375 3,902 4,376 479,386 | 2023/2/21
HUNGARY 5.75 880 1,014 111,089 | 2023/11/22
INDONESTA GLOBAL 5.875 505 578 63,342 | 2024/1/15
INDONESIA GLOBAL 8.5 2,505 3,652 400, 062 | 2035/10/12
INDONESTA GLOBAL 6.625 170 213 23,378 | 2037/2/17
ISLAMIC REP OF PAKISTAN 7.25 250 264 28,964 | 2019/4/15
IVORY COAST 5.375 1, 360 1,337 146,508 | 2024/ 7 /23
IVORY COAST 6.375 245 249 27,298 | 2028/3/3
IVORY COAST 5.75 2,511 2,437 266,995 | 2032/12/31
KINGDOM OF JORDAN 6.125 200 207 22,730 | 2026/1/29
KINGDOM OF JORDAN 5.75 225 225 24,714 | 2027/1/31
KINGDOM OF MOROCCO 5.5 292 328 35,941 2042/12/11
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[Ef#fzE% | KSA SUKUK LTD 2.894 870 871 95,447 | 2022/ 4 /20
KSA SUKUK LTD 3. 628 870 884 96,881 | 2027/4/20
LEBANESE REPUBLIC 5.45 285 288 31,624 | 2019/11/28
LEBANESE REPUBLIC 6. 375 511 526 57,666 | 2020/3/9
LEBANESE REPUBLIC 8.25 224 245 26,943 | 2021/4 /12
LEBANESE REPUBLIC 6.1 225 228 25,026 | 2022/10/ 4
MONGOL IA 4.125 200 199 21,873 | 2018/1/5
MONGOL IA 5.125 200 191 21,004 | 2022/12/5
MONGOLIA INTL BOND 10. 875 765 886 97,095 | 2021/4/6
OMAN GOV INTERNTL BOND 3.625 580 582 63,823 | 2021/6/15
OMAN GOV INTERNTL BOND 3.875 595 598 65,507 | 2022/3/8
OMAN GOV INTERNTL BOND 5.375 1,205 1,254 137,371 2027/3/8
OMAN GOV INTERNTL BOND 6.5 600 642 70,422 | 2047/3/8
PANAMA GLOBAL 8.875 160 232 25,476 | 2027/ 9 /30
PANAMA GLOBAL 9.375 372 558 61,117 | 2029/4/1
PERUSAHAAN PENERBIT SBSN 3.4 425 430 47,132 | 2022/3/29
PERUSAHAAN PENERBIT SBSN 4.15 425 437 47,946 | 2027/3/29
PHILIPPINES GLOBAL 9.5 105 168 18,503 | 2030/2/2
PHILIPPINES GLOBAL 7.75 105 151 16,633 | 2031/1/14
PHILIPPINES GLOBAL 6. 375 110 144 15,868 | 2032/1/15
REPUBLIC OF ANGOLA 9.5 475 514 56,312 | 2025/11/12
REPUBLIC OF ARGENTINA 6. 875 615 677 74,164 | 2021/ 4 /22
REPUBLIC OF ARGENTINA 7.5 290 324 35,527 | 2026/ 4 /22
REPUBLIC OF ARGENTINA 6. 875 1,445 1,562 171,169 | 2027/1 /26
REPUBLIC OF AZERBAIJAN 4.75 2,395 2, 443 267,663 | 2024/3/18
REPUBLIC OF COLOMBIA 4.0 400 421 46,112 | 2024/ 2/26
REPUBLIC OF COSTA RICA 7.0 600 616 67,529 | 2044/4/4
REPUBLIC OF ECUADOR 10. 75 750 809 88,696 | 2022/3/28
REPUBLIC OF ECUADOR 9.65 470 467 51,247 | 2026/12/13
REPUBLIC OF ECUADOR 9. 625 345 345 37,856 | 2027/6/2
REPUBLIC OF EL SALVADOR 7.375 145 146 16,100 | 2019/12/1
REPUBLIC OF GHANA 9.25 255 279 30,636 | 2022/9/15
REPUBLIC OF GHANA 8.125 290 298 32,667 | 2026/1/18
REPUBLIC OF GHANA 10. 75 1,080 1,355 148,456 | 2030/10/14
REPUBLIC OF HUNGARY 6. 375 4,166 4,723 517,325 | 2021/3/29
REPUBLIC OF INDONESIA 3.7 855 882 96,650 | 2022/1/8
REPUBLIC OF INDONESIA 4.75 1,485 1,610 176,368 | 2026/1/8
REPUBLIC OF INDONESIA 4.35 410 433 47,521 | 2027/1/8
REPUBLIC OF INDONESIA 7.75 1,996 2, 800 306, 749 | 2038/1 /17
REPUBLIC OF INDONESIA 5.125 525 574 62,921 | 2045/1/15
REPUBLIC OF INDONESIA 5.25 200 221 24,231 | 2047/1/8
REPUBLIC OF KAZAKHSTAN 4. 875 610 617 67,651 | 2044/10/14
REPUBLIC OF KAZAKHSTAN 6.5 210 255 27,943 | 2045/ 7 /21
REPUBLIC OF KENYA 5.875 255 265 29,075 | 2019/6 /24
REPUBLIC OF LITHUANIA 7.375 725 825 90,402 | 2020/ 2 /11
REPUBLIC OF NIGERIA 5.125 400 408 44,733 | 2018/ 7/12
REPUBLIC OF NIGERIA 7.875 655 727 79,647 | 2032/2/16
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[Ef#fzZE% | REPUBLIC OF PANAMA 4.5 375 394 43,230 | 2047/5/15
REPUBLIC OF PARAGUAY 4,625 675 715 78,368 | 2023/1/25
REPUBLIC OF PARAGUAY 5.0 200 214 23,439 | 2026/4 /15
REPUBLIC OF PARAGUAY 4.7 360 374 41,008 | 2027/3/27
REPUBLIC OF PARAGUAY 6.1 250 279 30,599 | 2044/ 8 /11
REPUBLIC OF PERU 8.75 220 344 37,711 | 2033/11/21
REPUBLIC OF PERU 5. 625 175 218 23,959 | 2050/11/18
REPUBLIC OF PHILIPPINES 3.95 425 447 48,999 | 2040/1 /20
REPUBLIC OF POLAND 3.25 320 329 36,113 | 2026/4/6
REPUBLIC OF SENEGAL 6.25 225 238 26,161 | 2024/ 7 /30
REPUBLIC OF SENEGAL 6.25 335 340 37,334 | 2033/5/23
REPUBLIC OF SOUTH AFRICA 5.875 655 720 78,904 | 2025/9/16
REPUBLIC OF SOUTH AFRICA 4.3 275 264 28,989 | 2028/10/12
REPUBLIC OF SOUTH AFRICA 5.0 200 192 21,085 | 2046/10/12
REPUBLIC OF SRI LANKA 6.0 685 712 78,029 | 2019/1/14
REPUBLIC OF SRI LANKA 6.25 362 386 42,383 | 2020/10/ 4
REPUBLIC OF SRI LANKA 6. 85 1,075 1,155 126,592 | 2025/11/ 3
REPUBLIC OF SRI LANKA 6. 825 200 215 23,553 | 2026/ 7 /18
REPUBLIC OF SRI LANKA 6.2 540 554 60,786 | 2027/5/11
REPUBLIC OF TURKEY 5. 625 2, 080 2,223 243,514 | 2021/3/30
REPUBLIC OF TURKEY 4. 875 875 878 96,257 | 2026/10/ 9
REPUBLIC OF TURKEY 6.0 1,230 1,332 145,905 | 2027/ 3 /25
REPUBLIC OF TURKEY 6. 625 515 584 64,023 | 2045/2/17
REPUBLIC OF TURKEY 5.75 885 892 97,794 | 2047/5/11
REPUBLIC OF VENEZUELA 7.0 1,325 585 64,102 | 2038/3/31
REPUBLIC OF ZAMBIA 8.5 230 246 26,955 | 2024/ 4 /14
REPUBLIC OF ZAMBIA 8.97 295 320 35,140 | 2027/ 7 /30
REPUBLICA ORIENT URUGUAY 7.625 70 95 10,484 [ 2036/3/21
REPUBLICA ORIENT URUGUAY 5.1 1,237 1,281 140, 341 | 2050/ 6 /18
RUSSIA 12.75 195 346 37,944 | 2028/ 6 /24
RUSSIA FOREIGN BOND 5.0 2, 800 2,992 327,820 | 2020/ 4 /29
RUSSIAN FEDERATION 4. 875 600 652 71,484 | 2023/9/16
RUSSIAN FEDERATION 5. 625 800 905 99,215 | 2042/4/4
RUSSIAN FEDERATION 5.875 1,000 1,172 128,407 | 2043/ 9/16
SAUDI INTERNATIONAL BOND 2.375 445 440 48,229 | 2021/10/26
SAUDI INTERNATIONAL BOND 3.25 285 281 30,785 | 2026/10/26
SAUDI INTERNATIONAL BOND 3.25 560 552 60,490 | 2026/10/26
STATE OF ISRAEL 4.5 470 497 54,451 | 2043/1 /30
TURKEY GLOBAL 7.0 300 321 35,234 | 2019/3/11
TURKEY GLOBAL 7.0 780 859 94,102 | 2020/6/5
TURKEY GLOBAL 5.75 2, 940 3,153 345,389 | 2024/ 3 /22
TURKEY GLOBAL 7.375 835 981 107,529 | 2025/2/5
TURKEY GLOBAL 6. 875 258 296 32,522 | 2036/3/17
UKRAINE GOVERNMENT 7.75 1,228 1,208 132,346 | 2027/9/1
UKRAINE GOVERNMENT GDP-L - 290 109 11,957 | 2040/5/31
UKRAINE GOVERNMENT REGS 7.75 520 535 58,704 | 2019/9/1
UKRAINE GOVERNMENT REGS 7.75 261 267 29,273 | 2020/9/1
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[Ef7i% | UKRAINE GOVERNMENT REGS 7.75 224 230 25,224 | 2021/9/1
UKRAINE GOVERNMENT REGS 7.75 258 262 28,725 | 2022/9/1

UKRAINE GOVERNMENT REGS 7.75 273 274 30,058 | 2023/9/1

UKRAINE GOVERNMENT REGS 7.75 103 102 11,259 | 2024/9/1

UKRAINE GOVERNMENT REGS 7.75 318 314 34,416 | 2025/9/1

UKRAINE GOVERNMENT REGS 7.75 318 313 34,360 | 2026/9/1

UNITED MEXICAN STATES 4.15 4,303 4,517 494,778 | 2027/ 3 /28

UNITED MEXICAN STATES 6.05 1,070 1,279 140,097 | 2040/ 1 /11

UNITED MEXICAN STATES 4.75 4,142 4,235 463,880 | 2044/3/8

UNITED MEXICAN STATES 4.6 500 500 54,778 | 2046/ 1 /23

UNITED MEXICAN STATES 4.35 400 385 42,169 | 2047/1/15

UNITED MEXICAN STATES 5.75 400 417 45,717 | 2110/10/12

URUGUAY GLOBAL 7.875 65 89 9,799 | 2033/1/15

71 FE%: | BRAZIL MINAS SPE 5.333 520 508 55,674 | 2028/2/15
CITY OF BUENOS AIRES 8.95 520 586 64,217 | 2021/2/19

CITY OF BUENOS AIRES 7.5 600 654 71,674 | 2027/6/1

PROVINCE OF SALTA 9.125 210 233 25,536 | 2024/7/7

PROVINCIA DE BUENOS AIRE 9.95 340 394 43,253 | 2021/6/9

PROVINCIA DE BUENOS AIRE 9.125 410 471 51,643 | 2024/3/16

PROVINCIA DE BUENOS AIRE 7.875 415 438 48,045 | 2027/6/15

PROVINCIA DE CORDOBA 7.125 330 351 38,501 | 2021/6/10

H5ERMEE % | ABU DHABI NATIONAL ENERG 3.625 535 548 60,035 | 2021/6 /22
(W< &@tf) | ABU DHABI NATIONAL ENERG 4.375 200 206 22,563 | 2026/ 6 /22
BANCO CENTRAL COSTA RICA 5. 625 200 184 20,208 | 2043/ 4 /30

BANQUE CENT DE TUNISIE 5.75 405 393 43,152 | 2025/1/30

ESKOM HOLDINGS LIMITED 6.75 364 383 41,987 | 2023/8/6

EXPORT CREDIT BANK OF TU 5.375 240 249 27,296 | 2021/2/8

HUNGARIAN DEVELOPMENT BA 6.25 615 681 74,675 | 2020/10/21

OFFICE CHERIFIEN DES PHO 6.875 1,155 1,304 142,909 | 2044/ 4 /25

POWER SECTOR ASSETS & LI 7.39 195 251 27,507 | 2024/12/ 2

ROSNEFT (ROSNEFT INT FIN) 4. 199 935 945 103,608 | 2022/3/6

SOUTHERN GAS CORRIDOR 6.875 345 382 41,933 | 2026/ 3 /24

@A | CNAC SYNBRIDGE COMP 5.0 1,730 1,730 189,486 | 2020/5/5
(BOREENES) | ECOPETROL SA 5.875 305 336 36,880 | 2023/9/18
FIBRIA OVERSEAS FINANCE 5.5 635 657 71,985 | 2027/1/17

GAZPROM NEFT (GPN CAPITA 6.0 765 837 91,725 | 2023/11/27

ISRAEL ELECTRIC CORP LTD 5.0 415 450 49,296 | 2024/11/12

KAZAGRO NATL MGMT HLDNG 4. 625 1,185 1,198 131,290 | 2023/5 /24

KAZMUNAYGAS NATIONAL CO 3.875 465 472 51,748 | 2022/4/19

KAZMUNAYGAS NATIONAL CO 4.4 225 231 25,333 | 2023/4 /30

KAZMUNAYGAS NATIONAL CO 4.75 505 516 56,547 | 2027/4 /19

KAZMUNAYGAS NATIONAL CO 5.75 480 475 52,106 | 2047/4 /19

LUKOIL INTL FINANCE BV 4.75 475 490 53,743 | 2026/11/2

MAJAPAHIT HOLDING BV 7.75 675 760 83,263 | 2020/1/20

MAJAPAHIT HOLDING BV 7.875 120 158 17,382 | 2037/6/29

OFFICE CHERIFIEN DES PHO 5. 625 200 216 23,749 | 2024/ 4 /25

OFFICE CHERIFIEN DES PHO 4.5 585 591 64,765 | 2025/10/22
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Mt fE S | OSCHADBANK (SSB #1 PLC) 9.625 550 564 61,828 | 2025/3/20
(BOREEAES) | PEMEX PROJ FDG MASTER TR 6. 625 200 211 23,110 | 2038/6/15
PETROBRAS GLOBAL FINANCE 8.375 255 288 31,597 | 2021/5/23
PETROBRAS GLOBAL FINANCE 6.125 405 425 46,655 | 2022/1/17
PETROBRAS GLOBAL FINANCE 8.75 205 242 26,539 | 2026/5 /23
PETROBRAS GLOBAL FINANCE 7.375 270 294 32,299 | 2027/1/17
PETROBRAS GLOBAL FINANCE 7.25 215 217 23,789 | 2044/3/17
PETROBRAS INTL FIN CO 5.375 352 363 39,759 | 2021/1/27
PETROLEOS DE VENEZUELA S 6.0 4,005 1,521 166, 693 | 2026/11/15
PETROLEOS DE VENEZUELA S 5.375 555 212 23,276 | 2027/4/12
PETROLEOS DE VENEZUELA S 5.5 155 58 6,455 | 2037/4/12
PETROLEOS MEXICA PEMEX 4.875 1,035 1,089 119,314 | 2022/1 /24
PETROLEOS MEXICANOS 5.375 220 235 25,783 | 2022/3/13
PETROLEOS MEXICANOS 6.875 1,190 1, 352 148,103 | 2026/8/4
PETROLEOS MEXICANOS 6.5 760 839 91,999 | 2027/3/13
PETROLEOS MEXICANOS 5. 625 600 558 61,199 | 2046/1 /23
PETROLEOS MEXICANOS 6.75 4,135 4, 356 477,114 | 2047/9/21
SINOPEC GRP OVERSEAS DEV 3.5 1,165 1,174 128,666 | 2026/5/3
SINOPEC GRP OVERSEAS DEV 3.625 1,715 1,742 190,834 | 2027/4/12
STATE GRID OVERSEAS INV 2.25 865 863 94,602 | 2020/5/4
STATE GRID OVERSEAS INV 2.75 775 77 85,129 | 2022/5/4
STATE GRID OVERSEAS INV 3.5 790 796 87,294 | 2027/5/4
YPF SOCIEDAD ANONIMA 8.75 410 472 51,713 | 2024/4/4
YPF SOCIEDAD ANONIMA 8.5 455 520 56,987 | 2025/7/28
T B 17, 300, 349
T—n Ta—n Ta—n
AV Rxv7 | EERES | REPUBLIC OF INDONESIA 3.75 130 142 17,635 | 2028/6/14
TAE YTy | [EEFES | REPUBLIC OF ARGENTINA 10. 76113 270 399 49,339 | 2033/12/31
A¥y @A % | PETROLEOS MEXICANOS 5.125 515 582 71,876 | 2023/3/15
(BUBEEMEE) | PETROLEOS MEXICANOS 3.75 180 187 23,183 | 2024/ 2 /21
oy [Eff7iE% | KINGDOM OF MOROCCO 3.5 1,530 1,683 207,807 | 2024/6/19
Faz=U7T Tgf“f‘ﬁi) BNQ CEN TUNISIA INT BOND 5. 625 756 778 96,154 | 2024/ 2 /17
PR\ SRR
TNAY T | EERES: | BULGARIA 3.0 135 147 18,236 | 2028/3/21
BULGARIA 3.125 1,245 1,286 158,789 | 2035/3/26
Eﬁﬁ%g BULGARIAN ENERGY HLD 4.875 165 177 21,943 | 2021/8/2
N—~<=7 | EMERES | ROVANIA 3.625 340 386 47,768 | 2024/ 4 /24
ROMANTA 2.75 390 416 51,447 | 2025/10/29
ROMANIA 2.875 531 552 68,159 | 2028/5 /26
ROMANIA 3.875 1,644 1,745 215,481 | 2035/10/29
7a7F7 | EfFES | CROATIA 3.0 500 506 62,470 | 2027/ 3/20
N 7t 1,110,292
~L— T T
| Eff7E% [ PERU BONO SOBERANO 6.95 2,375 2,635 88,354 | 2031/8/12
/I it 88, 354
& it 18, 498, 997
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238,080,995

492,397,519

10,497
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26,632,197,163
13,707

50,308

3,948
(7,346)

46,910
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14,194
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1,943,015
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9,418
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HHAZERM
201741 A31HERE
(BREIT AR L)
i T i L L
F—ANSYT
TEHEEEEMNE)
USD 370,000 TRANSFIELD SVC 8.375% 15/05/20 144A 370,000 388,500 0.17
USD 200,000 AUS FINANCE PTY 6.875% 1/11/19 144A 200,000 201,500 0.08
570,000 590,000 0.25
Hit A=A T 570,000 590,000 0.25
F—AN)T
TEHEEEEMNE)
USD 200,000  JBS INVEST 7.75% 28/10/20 144A 200,000 211,500 0.09
200,000 211,500 0.09
G A—ANT 200,000 211,500 0.09
ININT
LEHEEELAR)
USD 150,000  SILVERSEA CRUISE 7.25% 01/02/25 144 150,000 153,563 0.06
150,000 153,563 0.06
BEf 150,000 153,563 0.06
NIa—FHE
TEk
- 898  TRAVELPORT WORLWIDE LTD 14,490 12,797 0.01
14,490 12,797 0.01
LEHE(EELAR)
USD 600,000 DIGICEL LTD 6.75% 01/03/23 144A 582,000 557,999 0.22
USD 400,000  FLY LEASING 6.75% 15/12/20 409,500 418,499 0.17
USD 375,000 WEATHERFORD INTL 9.875% 15/02/24 14 373,406 405,000 0.17
USD 250,000 AIRCASTLE LTD 5.125% 15/03/21 256,359 262,813 0.11
USD 200,000 NCL CORP 4.625% 15/11/20  144A 200,000 204,500 0.09
USD 200,000 DIGICEL LTD 7% 15/02/20 144A 200,000 195,250 0.08
USD 200,000 DIGICEL GP LTD 7.125% 01/04/22 144A 200,167 160,060 0.07
USD 125,000  AIRCASTLE LTD 6.25% 01/12/19 125,000 135,625 0.06
USD 125,000  VIKING CRUISES LTD 6.25% 15/5/25 14 125,188 120,000 0.05
USD 75,000 WEATHERFORD BERMUDA 7.75% 15/06/21 74,250 77,438 0.03
USD 65,000 AIRCASTLE LTD 5.5% 15/02/22 65,000 67,763 0.03
USD 75,000 WEATHERFORD BERMUDA 6.75% 15/09/40 60,000 62,625 0.03
USD 50,000 AIRCASTLE LTD 5% 01/04/23 50,000 50,500 0.02
USD 50,000 WEATHERFORD BERMUDA 6.5% 01/08/36 40,750 42,000 0.02
2,761,620 2,760,072 1.15
BT 2,776,110 2,772,869 1.16
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n+5
Z Dt
USD 115,000 PRECISION DRILLING 6.625% 15/11/20 59,696 70,341 0.03
59,696 70,341 0.03
BEIHE (EESFE)
USD 950,000 TECK RESOURCES LTD 6.125% 01/10/35 872,067 973,749 0.42
USD 755,000 BOMBARDIER INC 8.75% 01/12/21 144A 747,457 810,208 0.35
USD 410,000 GFL ENVIRONMENTAL 9.875% 01/2/21 14 410,974 445,874 0.19
USD 430,000 FIRST QUANTUM MIN 6.75% 15/02/20 14 392,876 441,020 0.19
USD 525,000 VRX ESCROW 6.125% 15/4/25 144A 451,057 395,062 0.17
USD 365,000 GIBSON ENERGY INC 6.75% 15/07/21 14 382,300 378,688 0.16
USD 325,000 AIR CANADA 7.75% 15/04/21 144A 328,000 365,625 0.15
USD 370,000  VPII ESCROW CORP 6.75% 15/8/18 144a 359,406 364,450 0.15
USD 325,000 1011778 BC/NEWRED 4.625% 15/01/22 1 324,573 333,228 0.14
USD 325,000 TECH RESOURCES LTD 6.25% 15/07/41 275,375 333,125 0.14
USD 325,000 TAMGOLD CORP 6.75% 01/10/20 144A 310,000 326,625 0.14
USD 300,000 MEG ENERGY CORP 6.5% 15/01/25 144A 300,000 303,000 0.13
USD 325,000 MEG ENERGY CORP 6.375% 30/1/23 144A 269,500 301,438 0.13
USD 290,000 OPEN TEXT 5.625% 15/01/23 144A 290,000 300,875 0.13
USD 275,000 OPEN TEXT CORP 5.875% 01/06/26 144A 275,000 288,063 0.12
USD 260,000 FIRST QUANTUM MIN 7% 15/02/21 144A 254,256 268,226 0.11
USD 245,000 LUNDIN MINING 7.5% 1/11/20 144A 247,195 260,006 0.11
USD 250,000 GARDA WORLD SEC 7.25% 15/11/21 144A 252,875 239,063 0.10
USD 225,000 TECK RESOURCES LTD 4.75% 15/01/22 216,406 230,063 0.10
USD 300,000 VRX ESCROW 5.875% 15/05/23 144A 284,491 228,750 0.10
USD 225,000 CASCADES INC 5.75% 15/07/23 144A 225,000 227,531 0.10
USD 225,000 BOMBARDIER INC 6% 15/10/22 144A 196,529 220,275 0.09
USD 250,000  VPII ESCROW CORP 7.5% 15/07/21 144A 220,625 216,875 0.09
USD 225,000 GARDA WORLD SEC 7.25% 15/11/21 144a 236,813 215,156 0.09
USD 180,000 TECK RESOURCES 8.5% 01/06/24  144A 185,000 209,250 0.09
USD 200,000 101178 BC/NEW RED 6% 01/04/22 144A 199,946 208,250 0.09
USD 200,000 BOMBARDIER INC 6.125% 15/01/23 144A 177,281 195,000 0.08
USD 175,000 PARAMOUNT RES 6.875% 30/06/23 144A 174,183 187,250 0.08
USD 175,000 BOMBARDIER INC 7.5% 15/03/25 144A 161,656 174,615 0.07
USD 150,000 BROOKFIELD RESID 6.5% 15/12/20 144A 150,000 154,500 0.06
USD 150,000 MEG ENERGY CORP 6.5% 15/03/21 144A 146,629 153,975 0.06
USD 150,000  PRECISION DRILL 6.5% 15/12/21 124,875 153,750 0.06
USD 150,000 MEG ENERGY CORP 7% 31/03/24 144A 109,825 140,625 0.06
USD 125,000 KINROSS GOLD CORP 5.125% 01/09/21 129,375 130,000 0.05
USD 120,000  PRECISION DRILLING 7.75% 15/12/23 1 123,193 129,900 0.05
USD 125,000 TRINIDAD DRIL 6.625% 15/02/25 144A 125,000 127,813 0.05
USD 125,000 LG FINANCECO 5.875% 01/11/24  144A 125,000 126,875 0.05
USD 100,000 GFL ENV INC 7.875% 01/04/20 144A 99,488 104,000 0.04
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USD 100,000 CASCADES INC 5.5% 15/07/22 144A 100,000 101,625 0.04
USD 200,000 CONCORDIA HEALTH 9.5% 21/10/22 144A 154,129 86,000 0.04
USD 75,000 LUNDIN MINING 7.875% 1/11/22 144A 68,500 81,750 0.03
USD 81,000 TECK RESOURCES LTD 3% 01/03/19 78,368 81,405 0.03
USD 75,000 AURICO GOLD 7.75% 01/04/20 144A 73,231 78,188 0.03
USD 75,000 KISSNER GR HDG 8.375% 01/12/22 144A 75,469 77,813 0.03
USD 75,000 MATTAMY GROUP 6.5% 15/11/20 144A 74,750 76,500 0.03
USD 125,000 MILLAR WESTERN 8.5% 01/04/21 101,719 68,750 0.03
USD 75,000 MDC PARTNERS INC 6.5% 01/05/24 144A 75,000 65,250 0.03
USD 50,000 BROOKFIELD RESID 6.375% 15/5/25 144 50,000 50,375 0.02
USD 50,000 TECK RESOURCES LTD 6% 15/08/40 34,750 49,875 0.02
USD 50,000 CENOVUS ENERGY 3.8% 15/09/23 36,375 49,718 0.02
USD 45,000 TECK RESOURCES 8% 01/06/21 144A 45,000 49,613 0.02
USD 50,000 PRECISION DRILLING 5.25% 15/11/24 50,000 49,125 0.02
USD 75,000 MOOD MEDIA CORP 9.25% 15/10/20 144A 75,000 46,500 0.02
USD 45,000 BAYTEX ENERGY CORP 5.625% 1/6/24 14 37,484 41,400 0.02
USD 25,000 TECK RESOURCES LTD 4.5% 15/01/21 25,313 25,438 0.01
USD 50,000 CONCORDIA HLTH COR 7% 15/04/23 144A 49,481 18,625 0.01
USD 275,000 LIGHTSTREAM RESOUR 8.625% 1/2/20 14 273,625 12,375 0.01
USD 5,000 BAYTEX ENERGY 5.125% 01/06/21 144A 4275 4,625 0.00
USD 400,000 SANJEL CORP 7.5% 19/06/19 353,500 400 0.00
11,990,195 11,778,128 4.95
it a 12,049,891 11,848,469 4.98
TARVEES
ZOfES
USD 150,000 TRANSOCEAN PROT 6.25% 01/12/24 144A 147,750 154,875 0.07
147,750 154,875 0.07
RATVITTIT/E IR
USD 150,000 TRANSOCEAN INC STUP 3.8% 15/10/22 119,188 136,781 0.06
119,188 136,781 0.06
BEE (EE SRR
USD 600,000  WYNN MACAU 5.25% 15/10/21 144A 559,999 610,499 0.25
USD 400,000 UPCB FINANCE IV 5.375% 15/1/25 144A 398,999 404,500 0.17
USD 390,000 NOBLE HDGS INTL 7.75% 15/01/24 382,239 386,100 0.16
USD 210,000 PARK AEROSPACE HDG 5.25% 15/08/22 1 210,438 215,250 0.09
USD 200,000 SABLE INTL FIN 6.875% 01/08/22 144A 197,288 211,110 0.09
USD 200,000 NEXTEER AUTO 5.875% 15/11/21 144A 200,000 208,000 0.09
USD 200,000 PARK AEROSPACE 5.5% 15/02/24  144A 200,000 205,250 0.09
USD 230,000 TRANSOCEAN INC 6.8% 15/03/38 137,400 185,150 0.08
USD 205,000 NOBLE HLDGS INTL 5.25% 15/03/42 98,913 149,650 0.06
USD 25,000 BCP SINGAPORE VI 8% 15/04/21 144A 25,000 24,563 0.01
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USD 3,000 NOBLE HDGS INTL 4.9% 01/08/20 2,483 3,008 0.00
2,412,759 2,603,080 1.09
ARt A~ R 2,679,697 2,894,736 1.22
ITSUR
ZfES
USD 200,000 REXEL SA 5.25% 15/06/20 144A 131,975 136,125 0.06
131,975 136,125 0.06
LEHEEEEFRE
USD 1,000,000 NUMERICABLE GRP 6% 15/05/22 144A 995,452 1,032,550 0.43
USD 1,000,000 NUMERICABLE SFR 7.375% 01/05/26 144 1,006,499 1,028,500 0.43
USD 255,000 SPCM SA 6% 15/01/22 144A 267,908 264,563 0.11
2,269,859 2,325,613 0.97
i A 2,401,834 2,461,738 1.03
(N
RAA2HAUR (PIK) &
USD 475,000 SCHAEFFLER VER PIK 4.5% 15/09/23 14 470,188 470,012 0.21
USD 205,000 SCHAEFFLER PIK 4.75% 15/09/26 144A 205,000 201,413 0.08
USD 200,000 SCHAEFFLER VE PIK 4.125% 15/9/21 14 200,000 201,290 0.08
875,188 872,715 0.37
LEHEEEEFE
USD 600,000 UNITYMEDIA KABEL 6.125% 15/01/25 14 602,750 619,500 0.25
USD 450,000 UNITYMEDIA KABEL 5% 15/01/25 144A 450,000 456,750 0.19
USD 390,000 COMMERZBANK AG 8.125% 19/09/23 144A 457,181 444,912 0.19
USD 200,000 UNITYMEDIA HESSEN 5.5% 15/01/23 144 198,000 207,000 0.09
1,707,931 1,728,162 0.72
B 2,583,119 2,600,877 1.09
FAILSUE
EEIEFE
USD 200,000 ARDAGH PKG FIN FRN 15/12/19 144A 200,000 203,000 0.09
200,000 203,000 0.09
TEHEEEEFRE
USD 450,000 AERCAP IRELAND 4.625% 30/10/20 450,000 473,090 0.19
USD 435,000 ARDAGH PKG FIN 7.25% 15/05/24 144A 441,500 465,450 0.20
USD 200,000 ALLEGION PLC 5.875% 15/09/23 202,727 213,000 0.09
USD 200,000 ARDAGH PACK 6.25% 31/01/19  144A 200,000 203,700 0.09
USD 200,000 ARDAGH PKG FIN 6% 15/02/25 144A 200,000 201,250 0.08
1,494,227 1,556,490 0.65
HitTANTUR 1,694,227 1,759,490 0.74

— 142 —




I LG INF IR —Tv—X TR T —KE/ A A —)LR-7R>KFFC/FD

i e B4, WA PG
oI NG
RAA2 AR (PIK) &
USD 600,000  ARD FIN SA PIK 7.125% 15/09/23 144A 600,500 610,500 0.25
EUR 300,000 ARD FIN SA PIK 6.625% 15/09/23 REGS 337,560 324,212 0.14
938,060 934,712 0.39
RATYITIT IR
USD 545,000 ARCELORMITTAL STUP 25/02/22 494,069 615,850 0.26
USD 175,000  ARCELORMITTAL STUP 15/10/39 185,375 194,031 0.08
679,444 809,881 0.34
LELEEELAR)
USD 900,000 ALTICE SA 7.75% 15/05/22  144A 904,874 957,006 0.40
USD 800,000  WIND ACQUIS FIN 7.375% 23/04/21 144 798,870 832,000 0.35
USD 630,000 CAMELOT FINANCE 7.875% 15/10/24 144 631,406 666,225 0.28
USD 575,000 INTEL JACKSON 7.25% 01/04/19 489,688 493,063 0.21
USD 400,000 CONSOLIDATED NRG 6.75% 15/10/19 144 396,000 401,000 0.17
USD 350,000 INTELSAT JACK 8% 15/02/24 144A 352,822 363,125 0.15
USD 335,000 MALLINCKRODT FIN 5.75% 1/8/22 144A 336,865 304,850 0.13
USD 225,000  ALTICE FIN SA 6.625% 15/02/23 144A 234,563 235,969 0.10
USD 220,000 ALTICE SA 7.625% 15/02/23  144A 220,000 232,650 0.10
USD 200,000 ALTICE USFINII 7.75% 15/7/25 144 198,275 221,250 0.09
USD 250,000 MALLINCKRODT FIN 5.5% 15/04/25 144A 250,000 214,375 0.09
USD 200,000 TRINSEO OP/FIN 6.75% 01/05/22 144A 200,000 211,250 0.09
USD 200,000  ALTICE FINANCING 7.5% 15/05/26 144A 200,000 210,992 0.09
USD 200,000 ALBEA BEAUTY HDGS 8.375% 1/11/19 14 200,000 207,750 0.09
USD 200,000 INEOS GROUP HDGS 5.875% 15/02/19 14 200,000 203,250 0.09
USD 200,000 COVERIS HDGS SA 7.875% 01/11/19 144 200,000 201,000 0.08
USD 200,000 INEOS GROUP HDGS 5.625% 01/08/24 14 200,000 200,000 0.08
USD 200,000 TOPAZ MARINE 8.625% 01/11/18  144A 200,000 198,016 0.08
USD 200,000 MALLINCKRODT FIN 5.625% 15/10/23 14 200,000 176,000 0.07
USD 261,000 INTELSAT CONNECT 12.5% 1/04/22 144A 386,799 164,430 0.07
USD 163,000 INTELSAT LUX 6.75% 01/06/18 118,144 139,365 0.06
USD 152,000 INTELSAT LUX 7.75% 01/06/21 109,774 52,060 0.02
USD 150,000 INTELSAT LUX 8.125% 01/06/23 71,679 46,500 0.02
7,099,759 6,932,126 291
Btk Ts 8,717,263 8,676,719 3.64
I—IvILHEE
LEHEEELAR)
USD 300,000 NAVIOS MARITIME 8.125% 15/11/21 144 303,469 272,250 0.12
USD 150,000 NAVIOS MARITIME 7.375% 15/1/22 144A 150,000 101,250 0.04
453,469 373,500 0.16
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- 8,657  SEASPAN CORP PFD 6.375% 30/04/19 216,579 218,330 0.09
216,579 218,330 0.09
Bttt S 670,048 591,830 0.25
AEL0
LELEEELAR)
USD 200,000 CEMEX SAB DE CV 7.75% 16/04/26 144A 199,972 222,000 0.09
USD 200,000 CEMEX SAB DE CV 5.7% 11/1/25 144A 200,000 202,374 0.09
399,972 424,374 0.18
Gt AFT = 399,972 424,374 0.18
Pz
LEHEEEEFE
USD 515,000  ZIGGO BOND FIN 6% 15/01/27 144A 502,438 509,850 0.21
USD 315,000  ZIGGO SEC 5.5% 15/01/27 144A 312,000 313,031 0.13
USD 250,000 CONSTELLIUM NV 5.75% 15/05/24 144A 250,000 240,000 0.10
USD 200,000 VTR FIN 6.875% 15/01/24 144A 200,000 209,760 0.09
USD 200,000 LBC TANK TERM 6.875% 15/05/23 144A 200,000 208,000 0.09
USD 200,000 MARFRIG HLDG EUR 6.875% 24/6/19 14 203,500 208,000 0.09
USD 200,000 NXP BV/NXP FD 4.125% 15/06/20 144A 201,250 207,000 0.09
USD 200,000 ZIGGO BONG FIN 5.875% 15/01/25 144A 200,000 202,500 0.09
USD 200,000 ALPHA 3 BV US BID 6.25% 01/02/25 14 200,000 201,500 0.08
2,269,188 2,299,641 0.97
Gt AT 2,269,188 2,299,641 0.97
AAR
EEISFE
USD 200,000 CREDIT SUISSE GR FRN 29/12/49 144A 188,750 197,636 0.08
188,750 197,636 0.08
Bt AR 188,750 197,636 0.08
A1FYR
EEIEFE
USD 750,000  RBS FRN 29/03/49 U 621,281 702,908 0.30
USD 400,000 BARCLAYS BK PLC FRN 29/12/49 402,486 418,448 0.18
USD 389,000 BARCLAYS BANK PLC FRN 10/04/23 392,242 408,936 0.17
USD 200,000 STANDARD CHARTERED FRN 29/12/49 144 200,000 199,900 0.08
USD 200,000 RBS FRN 29/12/49 200,000 194,000 0.08
1,816,009 1,924,192 0.81
LEHEEELAR)
USD 835,000 RBS 6.125% 15/12/22 907,903 880,703 0.36
USD 540,000 IHS INC 5% 01/11/22 144A 547,100 559,575 0.23
USD 480,000  VIRGIN MEDIA FIN 6% 15/10/24 144A 479,775 500,102 0.21
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USD 400,000 VIRGIN MEDIA FIN 5.75% 15/01/25 144 385,500 407,948 0.17
USD 400,000 ANGLO AMERICAN 4.125% 27/09/22 144A 337,500 403,560 0.17
USD 490,000 ENSCO PLC 5.75% 01/10/44 286,178 393,225 0.17
USD 275,000  VIRGIN MEDIA SEC 5.25% 15/01/26 144 268,813 276,375 0.12
USD 200,000 VIRGIN MEDIA SEC 5.5% 15/01/25 144A 209,500 204,500 0.09
USD 200,000 TULLOW OIL 6% 01/11/20 144A 182,500 190,250 0.08
USD 75,000 INMARSAT FIN 6.5% 01/10/24 144A 75,000 76,688 0.03
3,679,769 3,892,926 1.63
Bt AXUR 5,495,778 5,817,118 2.44
TAYH
nNoyn—y
USD 18,225 GLOBAL AVIATION FRN 13/08/17 2ND TL 98,083 2 0.00
98,083 2 0.00
R
USD 50,000 CHESAPEAKE ENER CV 5.5% 15/09/23 14 50,000 53,591 0.02
50,000 53,591 0.02
EEEFIE
USD 1,350,000 BANK OF AMERICA CORP FRN 23/10/49 Z 1,369,154 1,449,251 0.61
USD 950,000 CITIGROUP INC FRN 29/12/49 HYBRID 947,378 973,749 0.41
USD 475,000 BANK OF AMERICA CORP FRN 29/09/49 X 474,688 496,526 021
USD 450,000 JP MORGAN CHASE & CO FRN 29/12/49 U 450,563 466,110 0.20
USD 175,000 GOLDMAN SACHS FRN 29/12/49 L 178,563 180,560 0.08
USD 175,000 JPMORGAN CHASE CO FRN 29/12/49 V 174,045 175,835 0.07
USD 150,000 GOLDMAN SACHS FRN 31/12/49 M 150,438 153,450 0.06
USD 150,000 JP MORGAN CHASE & CO FRN 29/12/49 Q 148,338 147,158 0.06
USD 125,000 BANK OF AMERICA FRN 29/12/49 DD 125,000 133,281 0.06
USD 125,000  CITIGROUP INC FRN 29/12/49 T 125,000 131,250 0.06
USD 125,000  CITIGROUP INC FRN 29/12/49 Q 125,000 129,701 0.05
USD 125,000 JP MORGAN CHASE & CO FRN 29/12/49 R 125,000 128,833 0.05
USD 75,000 JP MORGAN CHASE & CO FRN 29/01/49 79,594 82,169 0.03
USD 75,000 WELLS FARGO & CO FRN 29/12/49 S 75,000 77,279 0.03
USD 25,000 JP MORGAN CHASE & CO FRN 29/10/49 25,000 25,734 0.01
USD 12,000 AES CORP FRN 01/06/19 11,970 11,970 0.01
4,584,731 4,762,856 2.00
TaEk
- 8,775 UCI HOLDINGS INC COMMON STOCK 139,812 258,862 0.12
- 49,891 DENBURY RESOURCES INC 188,059 166,885 0.07
- 21,156 NII HOLDINGS INC 613,809 57,121 0.02
- 4,833  HALCON RESOURCES CORP 127,198 40,646 0.02
- 2,140  VISTRA ENERGY CORP 109,382 35,310 0.01
- 3,265 WARREN RESOURCES INC 0 24,488 0.01
- 1,081 NRG ENERGY INC 0 17,599 0.01
- 13,075 HERCULES OFFSHORE INC ESC 574,107 16,344 0.01
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- 450  MIDSTATES PETROLEUM CO INC 451,714 9,619 0.00
- 30 HOLDCO MEMBERSHIP INTERESTS 0 6,880 0.00
- 1,844  BLUESTEM GROUP INC 37,360 2,397 0.00
- 13,380  IPAYMENT COMMON SHARES 0 1,338 0.00
2,241,441 637,489 0.27
Z0tES
USD 175,000 ENERGY FUT HDG 11.75% 01/03/22 144A 159,677 189,530 0.08
USD 277,250 IHEART COMM INC PIK 14% 01/02/21 103,250 103,969 0.04
USD 25,000 US AIRWAYS 6.75% 2012-2B 03/12/22 20,565 22,313 0.01
USD 25,000 CONTL AIRLINES 12-2 5.5% 29/04/22 B 18,138 18,796 0.01
USD 277,250 IHEART COMM INC PIK 14% 1/2/21 ESC 0 0 0.00
301,630 334,608 0.14
RA AV h4VR (PIK) &
USD 775,000 HUB HOLDINGS PIK 8.125% 15/07/19 14 775,406 778,875 0.33
USD 666,994  WAVE HOLDCO PIK 8.25% 15/07/19 144A 627,125 677,833 0.28
USD 300,000 INFOR SOFT PIK 7.125% 01/05/21 144A 294,393 308,250 0.13
USD 179,000  TOPS HDGS II PIK 9.5% 15/06/18 177,210 159,310 0.07
USD 82,392 MICHAEL BAKER PIK 9.625% 15/4/19 14 74,250 78,478 0.03
USD 58,489  AAF HLG/FIN PIK 12.75% 01/07/19 144 50,000 60,536 0.03
USD 52,625 VANDER INT PIK 10.5% 01/02/19 144A 49,500 46,573 0.02
USD 186,704  JCH PARENT PIK 11.25% 15/03/19 144A 147,000 20,537 0.01
USD 25,000  BI-LO LLC/FIN PIK 8.625% 15/9/18 14 24,750 15,250 0.01
USD 12,755 SORENSON COMM PIK 31/10/20 144A 13,329 11,464 0.00
USD 7,479  SORENSON COMM PIK 31/10/21 144A 7,645 6,955 0.00
USD 190,023 DENVER PARENT PIK 13% 15/8/18 145,956 238 0.00
2,386,564 2,164,299 0.91
RATVITTVT/E AR
USD 775,000 MURPHY OIL CORP 3.7% 01/12/22 617,749 757,321 0.32
USD 510,000 SOUTHWESTERN ENERGY 4.95% 23/01/25 489,100 514,140 0.22
USD 470,000 SABINE PASS LIQ 5.625% 01/02/21 481,750 507,013 0.21
USD 445,000 CRESTWOOD MID 6.25% 01/04/23 WI 418,638 458,350 0.19
USD 400,000 ENDO FIN LLC/FINCO 6% 01/02/25 144A 349,750 323,000 0.14
USD 275,000 TERRAFORM GLOBAL 9.75% 15/08/22 144 268,284 303,188 0.13
USD 325,000 ENDO FIN LLC/FIN 5.375% 15/01/23 1 319,250 270,563 0.11
USD 225,000 SOUTHWESTERN ENERGY 4.05% 23/01/20 228,656 231,188 0.10
USD 450,000 LINN NRG LLC/FIN STUP 01/11/19 203,836 213,750 0.09
USD 175,000 RITE AID CORP 6.875% 15/12/28 168,338 201,250 0.08
USD 150,000 BONANZA CREEK 6.75% 15/04/21 65,938 138,750 0.06
USD 125,000 LENNAR CORP 4.75% 15/11/22 125,139 128,438 0.05
USD 85,000 ALLEGHENY TECHNO 5.875% 15/08/23 81,175 84,575 0.04
USD 75,000 JACK COOPER HLDG 9.25% 01/06/20 78,938 30,000 0.01
3,896,541 4,161,526 1.75
BEE (EE SRR
USD 1,280,000  SPRINT CORP 7.25% 15/09/21 1,301,288 1,372,799 0.59
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USD 1,125,000  SPRINT CAPITAL 8.75% 15/03/32 1,144,651 1,293,749 0.55
USD 1,250,000  ALLY FINANCIAL INC 5.125% 30/09/24 1,243,105 1,281,249 0.55
USD 1,200,000 LTF MERGER 8.5% 15/06/23 144A 1,190,162 1,262,999 0.54
USD 1,225,000 TRANSDIGM INC 6% 15/07/22 1,210,624 1,230,352 0.53
USD 1,130,000 CCO HDGS LLC 5.75% 15/02/26 144A 1,149,465 1,197,446 0.51
USD 1,105,000 FRONTIER COMM 10.5% 15/09/22 1,137,280 1,150,580 0.49
USD 981,000 MGM RESORTS INTL 8.625% 01/02/19 1,126,564 1,091,362 0.46
USD 860,000 NEPTUNE FINCO 10.125% 15/01/23 144A 877,569 995,449 0.42
USD 1,005,000 HARLAND CLARKE 9.25% 01/03/21 144A 969,887 922,087 0.39
USD 835,000 MIDCONTINENT COM 6.875% 15/08/23 14 844,874 893,449 0.38
USD 850,000 MIDAS INT HOLD 7.875% 01/10/22 144A 843,104 873,374 0.37
USD 1,175,000 CHS/COMM HEALTH 6.875% 01/02/22 WI 1,092,315 860,687 0.36
USD 825,000  SCIENTIFIC GAMES INTL 10% 01/12/22 745,422 846,655 0.36
USD 700,000 WESTERN DIGITAL 10.5% 01/04/24 144A 759,172 825,999 0.35
USD 825,000 EP ENERGY/EVER 9.375% 01/05/20 634,037 820,874 0.34
USD 775,000  SONIC AUTOMOTIVE 7% 15/07/22 792,060 809,874 0.34
USD 825,000 ALLIANCE DATA SYST 5.375% 1/08/22 1 810,788 806,437 0.34
USD 905,000 CALIFORNIA RES 8% 15/12/22 144A 753,861 805,630 0.34
USD 725,000 T-MOBILE USA 6.625% 01/04/23 772,562 770,085 0.32
USD 1,025,000 MURRAY ENERGY 11.25% 15/04/21 144A 749,968 750,812 0.32
USD 745,000 GOODYEAR TIRE&RUBBER 5% 31/05/26 748,780 750,587 0.32
USD 700,000 NCR CORP 6.375% 15/12/23 728,589 745,499 0.31
USD 720,000 LEVEL 3 COMM 5.75% 01/12/22 W1 720,360 745,199 0.31
USD 725,000 WINDSTREAM CORP 7.75% 01/10/21 749,271 739,499 0.31
USD 680,000 HCA HLDG 6.25% 15/02/21 693,956 729,299 0.31
USD 700,000 HCA INC 5.375% 01/02/25 703,031 716,624 0.30
USD 675,000 ZAYO GROUP LLC/CAP 6% 01/04/23 679,593 707,905 0.30
USD 665,000 INVENTIV HEALTH 7.5% 01/10/24 144A 664,999 703,237 0.30
USD 650,000 BOYD GAMING CORP 6.375% 1/4/26 1 668,757 697,124 0.29
USD 675,000 INFOR US INC 6.5% 15/05/22 W1 665,474 691,874 0.29
USD 650,000 LAREDO PETRO INC 7.375% 01/05/22 671,124 677,624 0.28
USD 750,000  VPI ESCROW CORP 6.375% 15/10/20 144 761,817 659,999 0.28
USD 655,000 CLEAR CHAN WLD 7.625% 15/3/20 WI-B 649,605 656,227 0.28
USD 625,000 HOCKEY MERG 7.875% 01/10/21 144A 640,155 649,999 0.27
USD 600,000 CCO HDGS LLC/CAP 5.75% 01/09/23 583,874 629,249 0.26
USD 600,000 SALLY HDGS/CAP 5.625% 01/12/25 606,258 625,499 0.26
USD 600,000 CENTURYLINK INC 6.75% 01/12/23 W 577,999 616,499 0.26
USD 535,000 MANITOWOC FOOD 9.5% 15/02/24 534,999 615,249 0.26
USD 570,000  SLM CORP 8% 25/03/20 MTN 613,105 611,324 0.26
USD 525,000 BUILDERS FIRSTS 10.75% 15/8/23 144A 522,087 606,374 0.25
USD 575,000 WAVEDIVISION ESC 8.125% 1/09/20 144 585,568 597,999 0.25
USD 580,000 ICAHN ENTER 6% 01/08/20 570,982 593,049 0.25
USD 575,000 COMPASS INV/ONEX 7.75% 15/01/21 144 575,000 587,218 0.25
USD 575,000  PRISO ACQ CORP 9% 15/05/23 144A 575,000 586,499 0.25
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USD 575,000 TRANSOCEAN INC 6% 15/03/18 565,906 586,499 0.25
USD 625,000 NAVIENT CORP 5.875% 25/10/24 619,219 576,562 0.24
USD 577,000 NATIONSTAR MORT 6.5% 01/06/22 561,204 576,278 0.24
USD 575,000 NEW ENTERPRISE 11% 01/09/18 564,813 574,999 0.24
USD 550,000 BUILD MAT CORP 5.375% 15/11/24 144A 550,000 567,874 0.24
USD 550,000 KENNEDY WILSON 5.875% 01/04/24 549,767 567,709 0.24
USD 620,000 CENTURYTEL INC 7.6% 15/09/39 P 597,118 565,749 0.24
USD 495,000 KRATON POLYMERS 10.5% 15/04/23 144A 504,187 563,062 0.24
USD 625,000 TPC GROUP INC 8.75% 15/12/20  144A 468,652 559,374 0.23
USD 550,000 TARGA RESOURCES 4.125% 15/11/19 545,656 558,937 0.23
USD 485,000  VIZIENT INC 10.375% 01/03/24 144A 511,075 553,505 0.23
USD 525,000 INCEPTION MRGR 8.625% 15/11/24 144A 526,939 547,312 0.23
USD 525,000 RSIHOME PROD INC 6.5% 15/3/23 144A 529,938 547,312 0.23
USD 575,000 DYNEGY INC 7.625% 01/11/24 WI 539,476 546,249 0.23
USD 525,000 DISH DBS CORP 5.875% 15/07/22 505,313 545,999 0.23
USD 515,000 US CONCRETE INC 6.375% 01/06/24 515,000 543,968 0.23
USD 485,000 DISH DBS CORP 7.75% 01/07/26 533,532 542,898 0.23
USD 525,000 HUGHES SATELITE 6.625% 01/08/26 144 525,000 542,062 0.23
USD 495,000 NCIBUILDING SYS 8.25% 15/01/23 144 521,063 539,549 0.23
USD 525,000 SUNOCO LP/FIN 5.5% 01/08/20 WI 525,000 535,499 0.22
USD 635,000 VALEANT PHARMA 6.75% 15/08/21 144A 565,650 533,399 0.22
USD 500,000 FREEPORT MCMORAN 6.75% 1/2/22 144A 383,875 519,999 0.22
USD 500,000 CEQUEL COM HLD 5.125% 15/12/21 144A 448,063 506,875 0.21
USD 475,000 SCOTTS MIRACLE 6% 15/10/23 144A 476,969 502,313 0.21
USD 470,000 BEACON ROOF 6.375% 01/10/23 470,000 500,550 0.21
USD 450,000 RADIAN GROUP INC 7% 15/03/21 450,000 498,375 0.21
USD 525,000 TENET HEALTHCARE 6.75% 15/06/23 505,772 496,781 0.21
USD 455,000 WESTERN REFINING 7.5% 15/02/23 427,000 493,675 0.21
USD 475,000 CITGO PETROLEUM 6.25% 15/08/22 144A 482,469 490,438 0.21
USD 480,000 RIALTO HLDS LLC 7% 01/12/18 484,550 489,600 0.21
USD 475,000 SUNOCO LP/FIN 6.375% 01/04/23 WI 475,000 489,250 0.21
USD 470,000 SM ENERGY CO 6.75% 15/09/26 471,275 487,625 0.20
USD 455,000 ENGILITY CORP 8.875% 01/09/24 144A 467,675 486,850 0.20
USD 450,000 T-MOBILE USA INC 6.375% 01/03/25 469,961 486,563 0.20
USD 450,000 BWAY HDGS CO 9.125% 15/08/21 144A 447,138 483,750 0.20
USD 425,000 HCAINC 7.5% 15/02/22 484,063 482,375 0.20
USD 450,000 TENET HEALTHCARE 7.5% 01/01/22 144A 460,200 481,500 0.20
USD 475,000 NAVISTAR INTL CORP 8.25% 01/11/21 477,344 480,047 0.20
USD 467,000 TESORO LOGISTICS 5.875% 1/10/20 425,094 479,843 0.20
USD 450,000 POST HLDGS 6.75% 01/12/21 144A 470,750 477,000 0.20
USD 470,000 ALLISON TRANSMISS 5% 01/10/24 144A 474,156 474,935 0.20
USD 440,000 MGM RESORTS INTL 6% 15/03/23 457,756 474,100 0.20
USD 400,000 ALLY FINANCIAL 8% 01/11/31 472,636 473,000 0.20
USD 455,000 DONNELLEY FIN 8.25% 15/10/24 144A 455,000 470,925 0.20
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USD 475,000 DISH DBS CORP 5% 15/03/23 464,546 467,281 0.20
USD 475,000 EMC CORP 2.65% 01/06/20 459,563 460,957 0.19
USD 475,000 ITALICS MERGER 7.125% 15/07/23 144A 475,000 457,188 0.19
USD 424,000 OWENS-ILLINOIS 7.8% 15/05/18 469,580 450,500 0.19
USD 445,000 WHITING PETROLEUM 5.75% 15/03/21 404,905 448,338 0.19
USD 400,000 CHENIERE CORP CHRIS 7% 30/6/24 144A 405,000 448,000 0.19
USD 500,000 ANNA MERGER SUB 7.75% 01/10/22 144A 478,075 447,500 0.19
USD 425,000 MOHEGAN TRIBAL 7.875% 15/10/24 144A 421,902 445,188 0.19
USD 450,000 DYNEGY INC 7.375% 01/11/22 WI 431,896 444,375 0.19
USD 440,000 GROUP 1 AUTO 5% 01/06/22 434,900 443,300 0.19
USD 525,000 VALEANT PHARMA 7.25% 15/07/22 144A 503,646 441,000 0.19
USD 450,000 ASHTON WOODS USA 6.875% 15/2/21 144 446,581 441,000 0.19
USD 450,000 CALPINE CORP 5.5% 01/02/24 438,469 441,000 0.19
USD 425,000 ISLE OF CAPRI CAS 5.875% 15/03/21 435,500 439,365 0.18
USD 455,000 QUICKEN LOANS INC 5.75% 1/5/25 144A 448,225 437,938 0.18
USD 420,000 UNITED RENTALS 5.5% 15/07/25 401,100 435,750 0.18
USD 415,000 TREEHOUSE FOODS INC 6% 15/02/24 144 415,000 435,231 0.18
USD 385,000 AES CORPORATION 7.375% 01/07/21 384,663 431,200 0.18
USD 400,000 RCN TELE SER CAP 8.5% 15/08/20 144A 406,063 425,500 0.18
USD 425,000 RADIATE HOLDCO/FIN 6.625% 15/02/25 424,344 423,938 0.18
USD 400,000 FELCOR LODGING LP 6% 01/06/25 403,563 421,000 0.18
USD 375,000 ENERGY TRANSFER EQ 7.5% 15/10/20 342,094 420,000 0.18
USD 400,000 SHEARERS FOODS 9% 01/11/19 144A 443,000 419,900 0.18
USD 410,000 BMC EASTLLC 5.5% 01/10/24 144A 410,000 419,102 0.18
USD 400,000 ASHTEAD CAPITAL 5.625% 1/10/24 144 401,500 419,000 0.18
USD 450,000 AHERN RENTALS 7.375% 15/5/23 144A 366,200 418,500 0.18
USD 400,000 HRG GROUP 7.75% 15/01/22 397,393 418,500 0.18
USD 400,000  CIT GROUP INC 5% 01/08/23 403,125 417,000 0.18
USD 405,000 OASIS PETROLEUM 6.875% 15/03/22 404,363 415,631 0.17
USD 375,000 POST HLDGS 7.75% 15/03/24 144A 375,000 415,313 0.17
USD 375,000 WESTERN DIGITAL 7.375% 01/04/23 144 381,979 413,438 0.17
USD 390,000 CHENIERE CORP 5.875% 31/03/25 144A 390,000 412,667 0.17
USD 405,000 GULFPORT ENERGY 6% 15/10/24 144A 404,875 412,343 0.17
USD 400,000 WELLCARE HEALTH 5.75% 15/11/20 413,500 411,000 0.17
USD 400,000 SUNOCO LP/FIN 6.25% 15/04/21 WI 400,000 410,000 0.17
USD 400,000 FREEPORT MCMORAN 6.625% 1/5/21 144A 254,550 408,000 0.17
USD 450,000 ORTHO-CLINICAL 6.625% 15/05/22 144A 446,000 407,250 0.17
USD 400,000 WEYERHAEUSER REAL 4.375% 15/6/19 385,899 407,000 0.17
USD 425,000 BMC SOFTWARE 8.125% 15/07/21 144A 370,922 406,938 0.17
USD 400,000  JEFFERIES GROUP 7.375% 01/04/20 369,000 404,000 0.17
USD 400,000 SUMMIT MID HDGS 5.5% 15/08/22 357,375 401,000 0.17
USD 400,000 ALBERTSONS 5.75% 15/03/25 144A 400,000 397,000 0.17
USD 395,000 MIRCON TECH INC 5.25% 15/01/24 144A 376,231 395,988 0.17
USD 400,000 JC PENNEY CORP 5.65% 01/06/20 368,000 394,000 0.17
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USD 375,000 NBTY INC 7.625% 15/05/21 144A 375,000 392,813 0.16
USD 400,000 REALOGY GROUP 4.875% 01/06/23 144A 397,076 389,500 0.16
USD 335,000 MICROSEMI CORP 9.125% 15/04/23 144A 342,248 388,600 0.16
USD 375,000 HEXION 2 US FIN 10.375% 1/2/22 144A 375,000 388,350 0.16
USD 370,000 KLX INC 5.875% 01/12/22 144A 371,505 387,113 0.16
USD 350,000 LIMITED BRANDS INC 7% 01/05/20 371,000 385,875 0.16
USD 375,000 LEVEL 3 FIN INC 5.625% 01/02/23 377,625 384,375 0.16
USD 360,000 A SCHULMAN INC 6.875% 01/06/23 144A 360,000 379,800 0.16
USD 365,000 HILL-ROM HDG INC 5.75% 01/09/23 144 365,000 378,688 0.16
USD 350,000 CITGO HOLDING 10.75% 15/02/20 144A 345,346 376,250 0.16
USD 375,000 SINCLAIR TELE 5.875% 15/3/26 144 A 378,000 375,938 0.16
USD 350,000 MATCH GRP 6.375% 01/06/24 352,125 375,375 0.16
USD 375,000 UNIFRAX ILLC/HO 7.5% 15/02/19 144A 378,250 375,000 0.16
USD 375,000 NEXSTAR ESCROW 5.625% 01/08/24 144A 375,000 373,125 0.16
USD 350,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 350,103 371,070 0.16
USD 350,000 T-MOBILE USA INC 6% 01/03/23 352,690 370,580 0.16
USD 355,000 RICE ENERGY 6.25% 01/05/22 343,853 369,200 0.16
USD 370,000 ICAHN ENTER 6.75% 01/02/24 144A 370,000 368,150 0.15
USD 350,000 JDA ESC/BOND 7.375% 15/10/24 144 354,000 367,500 0.15
USD 350,000 SUMMIT MID HDGS 7.5% 01/07/21 W1 348,688 367,500 0.15
USD 350,000 NRG ENERGY INC 7.25% 15/05/26 144A 347,506 365,750 0.15
USD 350,000 RITE AID CORP 6.75% 15/06/21 WI 376,463 364,875 0.15
USD 350,000 SERVICE CORP INTL 5.375% 15/01/22 352,750 364,000 0.15
USD 350,000 ALBERTSONS LLC 6.625% 15/06/24 144A 352,625 364,000 0.15
USD 350,000 AES CORP 6% 15/05/26 348,625 362,789 0.15
USD 430,000 IHEART COMMUNICATIONS 9% 15/12/19 382,197 362,275 0.15
USD 350,000 REVLON CONS PROD 6.25% 01/08/24 352,719 362,250 0.15
USD 350,000 ACCESS MIDST PART 4.875% 15/05/23 357,750 360,965 0.15
USD 350,000 FIRST DATA CORP 5.75% 15/01/24 144A 350,000 360,938 0.15
USD 350,000 NPC INTL/OPER CO 10.5% 15/01/20 366,479 360,500 0.15
USD 350,000 AMERIGAS PART/FIN 5.5% 20/05/25 350,000 358,750 0.15
USD 350,000 ALLIANCE DATA SY 5.875% 1/11/21 144 350,000 358,750 0.15
USD 350,000 REYNOLDS GRP ISS 5.125% 15/7/23 144 353,500 357,000 0.15
USD 350,000  SIRIUS XM RADIO 5.375% 15/07/26 144 350,000 355,688 0.15
USD 325,000 ALLY FINANCIAL INC 8% 31/12/18 360,750 355,469 0.15
USD 345,000 SM ENERGY CO 6.5% 01/01/23 202,994 354,488 0.15
USD 375,000 CLOUD PEAK ENERGY 8.50% 15/12/19 281,500 354,375 0.15
USD 410,000 FREEPORT-MCMORAN 5.45% 15/03/43 203,950 353,369 0.15
USD 295,000 BLUE CUBE SPINCO 9.75% 15/10/23 308,275 351,050 0.15
USD 340,000 FELCOR LODGING LP 5.625% 01/03/23 333,475 348,500 0.15
USD 350,000 FREEPORT-MCMORAN 2.375% 15/03/18 280,790 347,813 0.15
USD 325,000 FBM FINANCE INC 8.25% 15/08/21 144A 325,000 346,938 0.15
USD 325,000 REYNOLDS GRP ISS 7% 15/07/24 144A 327,750 345,313 0.15
USD 340,000 SERVICEMASTER CO 5.125% 15/11/24 14 340,000 344,250 0.14
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USD 325,000 PATRIOT MERGER CORP 9% 15/07/21 144 323,875 340,844 0.14
USD 345,000 LADDER CAP FIN 5.875% 01/08/21 144A 345,000 340,688 0.14
USD 325,000 RADIAN GROUP INC 5.25% 15/06/20 325,000 339,625 0.14
USD 325,000 ARAMARK SERV INC 5.125% 15/01/24 14 337,188 338,813 0.14
USD 390,000 KINDRED HEALTH 6.375% 15/04/22 372,463 338,325 0.14
USD 325,000 AMERICAN AXLE&MFG 6.25% 15/03/21 336,375 335,563 0.14
USD 325,000 LANDRY'S INC 6.75% 15/10/24 144A 325,000 334,750 0.14
USD 325,000 CEDAR FAIR/CANA 5.375% 01/06/24 W1 325,000 333,938 0.14
USD 350,000  UNIVISION COMM 5.125% 15/02/25 144A 353,781 333,375 0.14
USD 350,000 SLM CORP 6.125% 25/03/24 MTN 344,247 331,188 0.14
USD 325,000 AMERICAN AIRLINES 4.625% 1/3/20 144 325,000 327,860 0.14
USD 325,000  WHITING PETR 6.25% 01/04/23 321,250 327,438 0.14
USD 325,000 LENNAR CORP 4.125% 15/01/22 325,000 327,031 0.14
USD 300,000 WPX ENERGY INC 7.5% 01/08/20 228,938 325,500 0.14
USD 330,000 ALLEGHENY TECHNO 5.95% 15/01/21 311,981 325,050 0.14
USD 300,000 PRIME SECSRVC 9.25% 15/05/23 144A 309,850 325,020 0.14
USD 325,000 FERRELLGAS LP 6.75% 15/06/23 325,000 324,188 0.14
USD 300,000 GREYSTAR REAL 8.25% 01/12/22 144A 303,240 323,250 0.14
USD 320,000 ISTAR FINANCIAL 5% 01/07/19 320,000 322,400 0.14
USD 300,000 KB HOME 7% 15/12/21 304,875 321,375 0.13
USD 300,000 CENTRAL GARDEN PET 6.125% 15/11/23 302,219 321,000 0.13
USD 300,000 TRANSOCEAN INC 9% 15/07/23 144A 293,638 319,500 0.13
USD 325,000 POST HLDGS 5% 15/08/26 144A 325,000 314,233 0.13
USD 325,000 TOWNSQUARE MEDIA 6.5% 01/04/23 144A 325,813 312,813 0.13
USD 300,000 LIVE NATION ENT 5.375% 15/06/22 144 302,188 312,000 0.13
USD 300,000 LUCENT TECHNOLOGIES 6.5% 15/01/28 306,750 311,625 0.13
USD 300,000 COTT BEVERAGES 6.75% 01/01/20 300,000 311,250 0.13
USD 295,000 RSP PERMIAN 6.625% 01/10/22 303,079 311,225 0.13
USD 325,000 WINDSTREAM CORP 7.50% 01/04/23 310,875 310,375 0.13
USD 300,000 COMMSCOPE 5.5% 15/06/24 144A 299,000 309,750 0.13
USD 300,000 SPRINT NEXTEL 8.375% 15/08/17 310,380 309,375 0.13
USD 295,000 MURPHY OIL USA 6% 15/08/23 308,275 308,275 0.13
USD 300,000 MERITAGE HOMES CORP 6% 01/06/25 306,375 308,250 0.13
USD 300,000 FREEPORT MCMORAN 6.5% 15/11/20 144A 230,338 307,500 0.13
USD 300,000 CARRIZO OIL&GAS INC 6.25% 15/04/23 263,074 306,750 0.13
USD 300,000 RESOLUTE ENERGY CORP 8.5% 1/5/20 265,219 306,000 0.13
USD 345,000 CHS COMMUNITY 8% 15/11/19 327,965 305,109 0.13
USD 285,000 AVON INTL OPERA 7.875% 15/8/22 144A 292,188 304,950 0.13
USD 300,000 ALLY FINANCIAL INC 4.125% 30/03/20 301,095 304,875 0.13
USD 300,000  PBF LOGIST LP/FIN 6.875% 15/5/23 W1 284,578 304,500 0.13
USD 275,000 PLATFORM SPEC 10.375% 01/05/21 144A 282,181 303,875 0.13
USD 305,000 ROSE ROCK MID 5.625% 15/07/22 240,200 303,475 0.13
USD 280,000 DIAMOND 1/2 FIN 5.45% 15/06/23 144A 279,880 300,679 0.13
USD 300,000 RANGE RESOURCES 5% 15/03/23 144A 258,375 298,500 0.13

— 151 —



I LG INF IR —Tv—X TR T —KE/ A A —)LR-7R>KFFC/FD

i e B4, WA PG

USD 285,000 PDC ENERGY INC 6.125% 15/09/24 144A 287,219 297,825 0.13
USD 275,000 HERC RENTALS INC 7.5% 01/06/22 144A 283,375 297,688 0.13
USD 300,000 CALPINE CORP 5.375% 15/01/23 292,854 297,375 0.12
USD 275,000 RICE ENERGY 7.25% 01/05/23 275,202 295,625 0.12
USD 275,000 GOLDEN NUGGET ESC 8.5% 01/12/21 144 278,469 295,625 0.12
USD 275,000 CVR PART /NITROGE 9.25% 15/06/23 1 269,360 295,281 0.12
USD 295,000 NGL ENERGY/FIN 5.125% 15/07/19 274,650 295,000 0.12
USD 275,000 CEB INC 5.625% 15/06/23 144A 272,964 291,500 0.12
USD 275,000 MPT OPER PARTNER 6.375% 01/03/24 275,000 290,813 0.12
USD 284,000 ALERIS INTL INC 7.875% 01/11/20 250,000 290,000 0.12
USD 275,000 BALL CORP 4.375% 15/12/20 275,000 288,329 0.12
USD 275,000 XPO LOGISTICS 6.5% 15/06/22 144A 263,603 286,688 0.12
USD 285,000 LAMB WESTON 4.625% 01/11/24 144A 285,000 286,069 0.12
USD 275,000 CPG MERGER SUB 8% 01/10/21 144A 284,375 286,000 0.12
USD 280,000 SABRE INC 5.25% 15/11/23 144A 277,588 284,900 0.12
USD 275,000 DISH DBS CORP 5.125% 01/05/20 279,658 282,563 0.12
USD 275,000 WINDSTREAM CORP 7.75% 15/10/20 282,844 280,500 0.12
USD 275,000 LENNAR CORP 4.875% 15/12/23 272,715 279,813 0.12
USD 270,000 CABLEVISION SYSTEMS 8.625% 15/09/17 281,250 279,450 0.12
USD 275,000 HEALTHSOUTH CORP 5.75% 01/11/24 277,754 278,781 0.12
USD 270,000 HCA INC 4.75% 01/05/23 273,510 278,775 0.12
USD 275,000  WILLIAMS CO INC 4.55% 24/06/24 204,188 278,438 0.12
USD 425,000 PEABODY ENERGY 10% 15/03/22 144A 284,462 276,250 0.12
USD 270,000 PATTERN ENERGY GP 5.875% 01/02/24 1 270,000 276,075 0.12
USD 275,000 LADDER CAP FIN 7.375% 01/10/17 275,375 276,031 0.12
USD 265,000 CCO HDGS LLC/CAP 5.125% 15/02/23 274,938 275,269 0.12
USD 250,000 HCA INC 7.69% 15/06/25 281,875 274,375 0.12
USD 255,000 PARSLEY ENERGY 6.25% 01/06/24 144A 258,600 273,488 0.11
USD 275,000 CALATLANTIC GROUP 5.25% 01/06/26 271,563 272,250 0.11
USD 275,000 NRG ENERGY 6.625% 15/01/27 144A 274,771 272,250 0.11
USD 250,000 NATHAN'S FAMOUS 10% 15/03/20 144A 258,125 271,563 0.11
USD 275,000 TEMPUR SEALY INTL 5.5% 15/6/26 275,647 270,531 0.11
USD 275,000  WILLIAMS CIE 3.7% 15/01/23 221,625 270,188 0.11
USD 250,000 MURPHY OIL CORP 6.875% 15/08/24 252,676 268,125 0.11
USD 250,000 ECO SERVICES 8.5% 01/11/22 144A 250,000 266,250 0.11
USD 255,000 MSCIINC 5.25% 15/11/24 144A 255,000 265,838 0.11
USD 254,000 CALPINE CORP 7.875% 15/01/23 144A 273,447 264,795 0.11
USD 250,000 EMDEON INC 6% 15/02/21 144A 250,000 264,375 0.11
USD 250,000 SPECTRUM BRANDS 6.125% 15/12/24 250,000 264,375 0.11
USD 250,000 MATADOR RES 6.875% 15/04/23 144a 263,750 263,750 0.11
USD 250,000 GRINDING MED 7.375% 15/12/23 144A 254,125 262,813 0.11
USD 250,000 CIT GROUP INC 6.625% 01/04/18 144A 264,250 262,625 0.11
USD 225,000 WILLIAMS COS 7.875% 01/09/21 187,224 262,013 0.11
USD 250,000 RANGE RESOURCES 5.875% 1/07/22 144A 234,375 261,875 0.11
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USD 250,000 RADIO SYSTEMS 8.375% 01/11/19  144A 255,000 260,938 0.11
USD 250,000 MILACRON LLC/FIN 7.75% 15/02/21 144 251,528 260,315 0.11
USD 250,000 AMERICAN GREETINGS 7.375% 01/12/21 258,250 259,375 0.11
USD 285,000 CENTURLINK INC 7.65% 15/03/42 250,068 259,350 0.11
USD 250,000 ACCESS MIDST PART 4.875% 15/03/24 226,875 258,337 0.11
USD 250,000 CIT GROUP INC 5.25% 15/03/18 258,469 257,813 0.11
USD 255,000 ICAHN ENTER 6.25% 01/02/22 144A 255,000 256,913 0.11
USD 250,000 AIRXCEL INC 8.5% 15/02/22 144A 252,500 255,625 0.11
USD 225,000 SOLERA LLC/FIN 10.5% 01/03/24 144A 213,750 255,375 0.11
USD 250,000 AK STEEL CORP 7.625% 15/05/20 230,481 255,000 0.11
USD 250,000 SIGNODE IND GRP 6.375% 01/05/22 144 239,063 254,453 0.11
USD 250,000 LEVEL 3 FINANCING 5.375% 15/01/24 250,000 254,450 0.11
USD 245,000 SM ENERGY CO 6.125% 15/11/22 187,250 252,963 0.11
USD 245,000 TRIPOINTE 4.875% 01/07/21 243,621 251,125 0.11
USD 250,000 EMC CORP 1.875% 01/06/18 247,313 248,797 0.10
USD 250,000 GRAY TELE INC 5.875% 15/07/26  144A 251,875 247,500 0.10
USD 235,000 KAISER ALUMINIUM 5.875% 15/05/24 235,000 246,163 0.10
USD 225,000 HCAINC 7.58% 15/09/25 MTN 249,188 244,688 0.10
USD 250,000 ANTERO RESOURCES 5% 01/03/25 144A 250,000 244,375 0.10
USD 225,000 CLIFFS NATURAL RES 8.25% 31/3/20 14 236,250 241,875 0.10
USD 230,000 LSC COMM INC 8.75% 15/10/23 144A 230,000 240,925 0.10
USD 275,000 CF INDUSTRIES INC 5.375% 15/03/44 246,656 239,938 0.10
USD 225,000 T-MOBILE USA INC 6.836% 28/04/23 235,250 239,625 0.10
USD 250,000 CHESAPEAKE EN 5.375% 15/06/21 146,875 238,750 0.10
USD 225,000 BERRY PLASTICS CORP 6% 15/10/22 226,432 238,219 0.10
USD 235,000 FRONTIER COMM 11% 15/09/25 240,481 237,350 0.10
USD 225,000 HALCON RES CORP 8.625% 01/02/20 144 217,313 235,125 0.10
USD 250,000  SINCLAIR TELE 5.125% 15/02/27 144A 250,000 235,000 0.10
USD 225,000 PLY GEM INDS 6.5% 01/02/22 228,300 234,563 0.10
USD 225,000 HECLA MINING CO 6.875% 01/05/21 197,524 232,875 0.10
USD 475,000 LINN ENERGY LLC 8.625% 15/4/20 314,089 232,750 0.10
USD 225,000 TESORO CORP 5.125% 01/04/24 219,500 232,594 0.10
USD 225,000 CINEMARK USA 5.125% 15/12/22 223,469 231,188 0.10
USD 385,000 FORBES ENERGY SVCS 9% 15/06/19 374,000 231,000 0.10
USD 280,000 ROWAN COMPANIES INC 5.85% 15/01/44 158,900 231,000 0.10
USD 225,000 DR HORTON INC 3.75% 01/03/19 225,500 230,625 0.10
USD 225,000 ECLIPSE RESOURCES 8.875% 15/07/23 206,250 230,063 0.10
USD 225,000 KFC HOLD PIZZA 5% 01/06/24 144A 225,000 229,781 0.10
USD 225,000 COGENT COMM FIN 5.625% 15/04/21 144 225,000 229,500 0.10
USD 225,000 CCO HDG LLC/CAP 5.125% 01/05/27 144 230,500 229,358 0.10
USD 225,000 AMC NETWORKS INC 5% 01/04/24 225,000 228,656 0.10
USD 220,000 ONEMAIN FIN 6.75% 15/12/19 144A 231,000 228,250 0.10
USD 250,000 TEEKAY OFFSHORE 6% 30/07/19 250,000 227,500 0.10
USD 215,000 CINCINNATI BELL 7% 15/07/24 144A 218,188 227,094 0.10
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USD 225,000 SPEEDWAY MOTORSP 5.125% 01/02/23 225,000 226,715 0.10
USD 225,000  SPRINT NEXTEL CORP 9.125% 1/03/17 W 226,406 226,170 0.09
USD 225,000 ICAHN ENTS FIN 5.875% 01/02/22 213,187 224,719 0.09
USD 400,000  APPVION INC 9% 01/06/20 144A 250,200 224,000 0.09
USD 225,000 BLUELINE RENTAL FIN 7% 01/02/19 144 216,625 222,750 0.09
USD 208,000 CHESAPEAKE ENERGY 8% 15/12/22 WI 259,407 222,431 0.09
USD 210,000 COMMUNICATION SALES 6% 15/04/23 144 211,394 220,500 0.09
USD 240,000 ONEX YORK ACQ 8.5% 01/10/22 144A 240,000 219,600 0.09
USD 195,000 ZEKELMAN/JMC STE 9.875% 15/06/23 14 195,000 219,375 0.09
USD 200,000 MGM MIRAGE 11.375% 01/03/18 232,813 218,500 0.09
USD 200,000 CLOUD CRANE LLC 10.125% 01/08/24 14 201,531 218,500 0.09
USD 250,000 DJO FINCO LTD 8.125% 15/06/21 144A 250,000 216,875 0.09
USD 200,000 ALCOA/ARCONIC 5.87% 23/02/22 212,500 214,780 0.09
USD 200,000 ELDORADO RES INC 7% 01/08/23 WI 199,956 213,500 0.09
USD 200,000 INTL LEASE FIN CORP 5.875% 01/04/19 214,200 213,334 0.09
USD 200,000 OWENS-BROCKWAY 6.375% 15/08/25 144A 208,000 212,750 0.09
USD 200,000 NEWFIELD EXPLOR CO 5.75% 30/01/22 183,958 212,500 0.09
USD 220,000 DYNEGY INC 8% 15/01/25 144A 209,200 211,750 0.09
USD 225,000 ARTESYN ESC INC 9.75% 15/10/20 144A 225,000 211,500 0.09
USD 200,000 PINNACLE FOODS 5.875% 15/01/24 W1 200,938 211,462 0.09
USD 200,000 CORTES NP ACQ 9.25% 15/10/24  144A 200,000 211,374 0.09
USD 200,000  VIKING CRUISES 8.5% 15/10/22 144A 214,250 210,250 0.09
USD 206,000 ASBURY AUTO 6% 15/12/24 209,188 210,120 0.09
USD 250,000 AVAYA INC 9% 01/04/19 144A 202,188 210,000 0.09
USD 200,000 LYNX II CORP 6.375% 15/04/23 144A 208,500 210,000 0.09
USD 200,000 MULTI-COLOR 6.125% 01/12/22 144A 201,500 209,250 0.09
USD 200,000  WILLIAM LYON HOME 8.5% 15/11/20 201,625 209,250 0.09
USD 200,000 MGIC INVESTMENT CORP 5.75% 15/08/23 200,000 209,000 0.09
USD 275,000 GENON ENERGY INC 9.5% 15/10/18 293,379 209,000 0.09
USD 200,000 NABORS INDUS 5% 15/09/20 199,375 208,000 0.09
USD 200,000 CARRIZO OIL&GAS INC 7.5% 15/09/20 208,250 207,750 0.09
USD 200,000 ABC SUPPLY 5.75% 15/12/23 144A 200,000 207,500 0.09
USD 200,000 CEMEX FINANCE 6% 01/04/24 144A 200,000 206,642 0.09
USD 200,000 NATIONAL CINEMEDIA 6% 15/04/22 200,841 206,500 0.09
USD 200,000 MOLINA HEALTH 5.375% 15/11/22 201,838 206,500 0.09
USD 200,000 CENTURY COMM 6.875% 15/05/22 144a 204,000 206,500 0.09
USD 200,000 WISE METALS GRP 8.75% 15/12/18 144A 178,000 206,248 0.09
USD 225,000 INN MOUNTAIN GODS 8.75% 30/11/20 14 209,625 205,875 0.09
USD 200,000 HARLAND CLARKE 9.75% 01/08/18 144A 213,875 205,608 0.09
USD 205,000 MIRCON TECH INC 5.625 15/1/26 144A 205,000 205,308 0.09
USD 200,000 ANTERO RESOURCE FIN 5.375% 01/11/21 176,500 205,000 0.09
USD 200,000 BLUE RACER MID 6.125% 15/11/22 144A 199,189 203,500 0.09
USD 200,000 NAVIENT CORP 7.25% 25/09/23 198,122 201,500 0.08
USD 200,000 HEXION 2 US FIN 13.75% 1/2/22 144A 200,000 201,500 0.08

— 154 —



I LG INF IR —Tv—X TR T —KE/ A A —)LR-7R>KFFC/FD

i e B4, WA PG

USD 200,000 COOPER STANDARD 5.625% 15/11/26 200,000 201,124 0.08
USD 200,000 FREEPORT-MCMORAN 2.3% 14/11/17 199,000 200,000 0.08
USD 195,000 TARGA RES PAR 5.25% 01/05/23 184,288 199,875 0.08
USD 215,000 SOUTHWESTERN ENERGY 4.1% 15/03/22 175,881 198,875 0.08
USD 188,000 UNIVISION COMM 6.75% 15/09/22 144A 190,928 196,930 0.08
USD 200,000 TENN MERGER 6.375% 01/02/25 144A 200,000 196,124 0.08
USD 195,000 CONSOLIDATED COMM 6.5% 01/10/22 187,200 195,488 0.08
USD 200,000  JEFFERIES FIN LLC 6.875% 15/4/22 14 200,000 193,750 0.08
USD 200,000 COMPRESSCO PART 7.25% 15/08/22 198,477 192,000 0.08
USD 200,000  VERITAS US 7.5% 01/02/23 144A 187,000 191,500 0.08
USD 175,000 TESORO LOGISTICS 6.375% 01/05/24 175,000 190,094 0.08
USD 200,000 GLOBAL SHIP LEASE 10% 01/04/19 144A 197,000 190,000 0.08
USD 180,000 GTT ESCROW 7.875% 31/12/24 144A 180,000 188,550 0.08
USD 225,000 AVAYA INC 7% 01/04/19 144A 178,969 187,313 0.08
USD 175,000 HCA INC 5.875% 01/05/23 1 179,625 186,375 0.08
USD 175,000 CARMIKE CINEMAS INC 6% 15/6/23 144A 175,404 185,500 0.08
USD 175,000  SIRIUS XM RADIO 6% 15/07/24 144A 180,060 185,500 0.08
USD 175,000 T-MOBILE USA INC 6.125% 15/01/22 175,281 185,063 0.08
USD 200,000  VERITAS US 10.5% 01/02/24 144A 190,000 185,000 0.08
USD 175,000 WR GRACE & CO 5.125% 01/10/21 144A 175,000 184,188 0.08
USD 175,000 MPLX LP 4.875% 01/12/24 W1 135,217 183,483 0.08
USD 175,000 MEDIACOM BRDBND 6.375% 01/04/23 175,000 183,313 0.08
USD 175,000 PRESTIGE BRANDS 6.375% 01/03/24 144 175,000 182,438 0.08
USD 175,000 CBS RADIO INC 7.25% 01/11/24 144A 176,969 182,438 0.08
USD 175,000 CCO HLDGS LLC 5.125% 01/05/23 144A 175,000 181,781 0.08
USD 175,000 MERCER INTL 7% 01/12/19 175,000 181,615 0.08
USD 175,000 TESORO CORP 5.375% 01/10/22 178,938 181,563 0.08
USD 175,000 CRESCENT COMM 8.875% 15/10/21 144A 175,281 181,563 0.08
USD 175,000 CONCHO RESOURCES 5.5% 01/04/23 178,063 181,125 0.08
USD 175,000 LEVEL 3 FIN INC 6.125% 15/1/21 175,563 180,906 0.08
USD 175,000 SUMMIT MAT LLC 6.125% 15/07/23 173,906 180,688 0.08
USD 175,000 CENTURY COMM 6.875% 15/05/22 172,689 180,688 0.08
USD 175,000 ARUBA INV 8.75% 15/02/23 144A 175,000 180,250 0.08
USD 175,000 CENTURLINK INC 5.8% 15/03/22 162,142 180,250 0.08
USD 175,000  VIASAT INC 6.875% 15/06/20 180,250 179,813 0.08
USD 175,000 VECTOR GROUP LTD 6.125% 01/02/25 14 175,000 179,778 0.08
USD 175,000 TESORO CORP 4.75% 15/12/23 144A 175,000 179,594 0.08
USD 175,000 BUILDERS FIRSTS 5.625% 1/09/24 144A 175,000 178,938 0.08
USD 175,000 ANTERO MIDSTREAM 5.375% 15/09/24 14 175,000 178,500 0.07
USD 175,000 BLOCK COMMS INC 7.25% 01/02/20 144A 175,000 178,063 0.07
USD 170,000 CLEAR CHAN WLD 6.5% 15/11/22 wi 167,346 177,480 0.07
USD 175,000 RHP HOTEL /RHP FIN 5% 15/04/23 175,000 176,750 0.07
USD 175,000 GEO GROUP INC 6% 15/04/26 175,000 176,313 0.07
USD 175,000 GROUP 1 AUTO 5.25% 15/12/23 144A 175,000 175,438 0.07
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USD 175,000 CHESAPEAKE ENERGY 6.875% 15/11/20 127,929 175,000 0.07
USD 175,000 KCG HOLDINGS 6.875% 15/03/20  144A 171,063 174,563 0.07
USD 200,000 EP ENERGY/EVER 6.375% 15/06/23 83,174 173,500 0.07
USD 175,000 NRG YIELD OPER 5% 15/09/26 144A 175,000 170,625 0.07
USD 165,000 NGL ENRGY/FIN 6.875% 15/10/21 165,000 170,363 0.07
USD 166,000 BLACKBOARD INC 9.75% 15/10/21 159,156 169,320 0.07
USD 165,000 PULTEGROUP INC 5.5% 01/03/26 165,000 168,713 0.07
USD 161,000 ADVANCED MICRO 7% 01/07/24 133,178 167,440 0.07
USD 150,000 QORVO INC 7% 01/12/25 150,000 165,375 0.07
USD 148,000 ADVANCED MICRO 7.5% 15/08/22 144,210 162,060 0.07
USD 150,000 CONTURA ENERGY INC 10% 01/08/21 144 158,375 161,250 0.07
USD 200,000 TOPS HLDG MKTS II 8% 15/06/22 144A 200,000 161,000 0.07
USD 150,000 KINETIC KCI USA 9.625% 01/10/21 144 150,281 160,814 0.07
USD 150,000 BCD ACQUISIT INC 9.625% 15/09/23 14 150,000 160,500 0.07
USD 150,000 CLOUD PEAK ENERGY 12% 01/11/21 151,688 159,750 0.07
USD 150,000  FIRST DATA CORP 7% 01/12/23 144A 153,136 159,095 0.07
USD 150,000 STANDARDAERO AVIAT 10% 15/07/23 144 147,975 159,000 0.07
USD 150,000 CDW LLC/FIN 6% 15/08/22 150,000 158,813 0.07
USD 150,000 CALLON PETRO 6.125% 01/10/24 144A 150,000 158,813 0.07
USD 150,000  GANNETT CO 6.375% 15/10/23 156,918 158,625 0.07
USD 150,000  JACK OHIO FIN 10.25% 15/11/22 144 150,000 158,250 0.07
USD 160,000 CONTINENTAL RES 4.5% 15/04/23 141,200 157,600 0.07
USD 160,000 CENTENE CORP 4.75% 15/01/25 160,000 157,200 0.07
USD 150,000 CALPINE CORP 5.875% 15/01/24 144A 152,828 157,125 0.07
USD 150,000 CCO HLDGS LLC/CAP 5.5% 01/05/26 144 157,500 157,125 0.07
USD 150,000 STANDARD IND 5.125% 15/02/21 144A 150,000 156,750 0.07
USD 150,000 DEAN FOODS 6.5% 15/03/23 144A 150,000 156,750 0.07
USD 150,000 HUNT COS INC 9.625% 01/03/21 144A 148,128 156,375 0.07
USD 150,000 HOLLY ENERGY PART 6% 01/08/24 144A 150,000 156,375 0.07
USD 150,000 JONES ENERGY 9.25% 15/03/23 138,000 156,188 0.07
USD 150,000 SALLY HDGS/CAP 5.75% 01/06/22 158,125 155,438 0.07
USD 150,000 SABRA HEALTH 5.5% 01/02/21 149,500 155,250 0.07
USD 150,000 JACOBS ENTERT 7.875% 01/02/24 144A 150,000 154,125 0.06
USD 150,000 PRESTIGE BRANDS 5.375% 15/12/21 144 149,625 153,750 0.06
USD 150,000 GULFPORT ENERGY 6.375% 15/5/25 144A 150,000 153,750 0.06
USD 150,000 ZAYO GRP LLC/CAP 5.75% 15/01/27 150,000 153,375 0.06
USD 150,000 OSHKOSH CORP 5.375% 01/03/25 150,000 153,375 0.06
USD 150,000 SUBURBAN PROPANE 5.5% 01/06/24 150,000 153,000 0.06
USD 150,000 SPX FLOW INC 5.625% 15/08/24 144A 150,000 153,000 0.06
USD 150,000 WHITING PETROLEUM 5% 15/03/19 141,525 152,625 0.06
USD 150,000 SPX FLOW INC 5.875% 15/08/26 144A 150,000 152,250 0.06
USD 150,000 ALLY FINANCIAL INC 3.5% 27/01/19 148,643 151,875 0.06
USD 150,000 GRIFFON CORP 5.25% 01/03/22 149,070 151,500 0.06
USD 175,000 JC PENNEY CORP INC 7.4% 01/04/37 129,500 150,063 0.06
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USD 150,000 MSCIINC 4.75% 01/08/26 144A 150,000 149,625 0.06
USD 160,000 MENS WEARHOUSE 7% 01/07/22 138,350 149,400 0.06
USD 150,000 TENET HEALTHCARE 5.5% 01/03/19 153,563 149,250 0.06
USD 150,000  ALERE INC 6.5% 15/06/20 150,000 149,250 0.06
USD 150,000 WILLIAM LYON 5.875% 31/01/25 144A 148,823 149,063 0.06
USD 150,000 WILDHORSE RES 6.875% 01/02/25 144A 148,866 149,063 0.06
USD 150,000 KINDRED HEALTH 8% 15/01/20 150,000 147,750 0.06
USD 150,000 L BRANDS 6.875% 01/11/35 150,000 147,375 0.06
USD 175,000 HEXION US FINANCE 9% 15/11/20 146,781 147,000 0.06
USD 150,000 COMPASS MINERALS 4.875% 15/7/24 144 150,000 146,250 0.06
USD 150,000 GRAPHIC PACK 4.125% 15/08/24 150,000 145,875 0.06
USD 150,000 WOODSIDE HOMES CO 6.75% 15/12/21 14 150,063 145,875 0.06
USD 145,000 CSC HOLDINGS 5.25% 01/06/24 122,644 145,000 0.06
USD 140,000 TARGA RESOURCES 5.125% 1/02/25 144A 140,000 144,900 0.06
USD 140,000 TENET HEALTHCARE 8.125% 1/4/22 131,600 140,875 0.06
USD 134,000 SOUTHERNWESTERN ENR 7.5% 01/02/18 134,459 139,695 0.06
USD 145,000 TRONOX FINANCE 6.375% 15/08/20 139,019 139,472 0.06
USD 135,000 GOODYEAR TIRE&RUB 5.125% 15/11/23 135,000 138,544 0.06
USD 135,000 CONTINENTAL RESOURCES 5% 15/09/22 134,061 138,206 0.06
USD 125,000 HCAINC 8% 01/10/18 139,531 136,094 0.06
USD 175,000 RRIENERGY INC 7.875% 15/06/17 168,688 135,625 0.06
USD 135,000 PENN NATIONAL 5.625% 15/01/27 144A 135,000 135,506 0.06
USD 130,000 ALLEGIANT TRAVEL 5.5% 15/07/19 131,950 133,575 0.06
USD 175,000 CLOUD PEAK ENERGY 6.375% 15/03/24 79,000 133,438 0.06
USD 125,000 CENTURYLINK INC 5.625% 01/04/20 V 124,688 132,500 0.06
USD 125,000 CYRUSONE LP/FIN 6.375% 15/11/22 127,277 131,875 0.06
USD 125,000 AV HOMES 8.5% 01/07/19 125,000 130,781 0.05
USD 125,000 HRG GROUP 7.875% 15/07/19 130,625 130,625 0.05
USD 125,000 TESORO LOGISTIC LP 6.125% 15/10/21 125,188 130,625 0.05
USD 125,000  ANIXTER INC 5.125% 01/10/21 125,000 130,156 0.05
USD 125,000 T-MOBILE USA INC 6.731% 28/04/22 126,500 130,000 0.05
USD 125,000 SS&C TECH HOLD 5.875% 15/07/23 125,000 130,000 0.05
USD 125,000 AMERIGAS FIN 5.625% 20/05/24 125,000 130,000 0.05
USD 125,000 AK STEEL CORP 8.375% 01/04/22 112,926 129,688 0.05
USD 125,000 AMSURG CORP 5.625% 15/07/22 125,000 128,906 0.05
USD 125,000 LOGO MERGER SUB 8.375% 15/10/20 144 125,938 128,125 0.05
USD 122,109 IPAYMENT INC 9.5% 15/12/19 144A 169,545 127,909 0.05
USD 125,000 SOUTHERN STAR 5.125% 15/7/22 144A 125,000 127,500 0.05
USD 125,000 NAVIENT CORP 6.625% 26/07/21 126,594 127,188 0.05
USD 140,000 DYNEGY INC 5.875% 01/06/23 127,100 127,050 0.05
USD 115,000 CABLEVISION SYSTEMS 8% 15/04/20 124,762 126,788 0.05
USD 125,000 NES RENTAL HDGS 7.875% 01/05/18 144 125,625 126,563 0.05
USD 150,000 CNG HLDG INC 9.375% 15/05/20 144A 137,888 126,375 0.05
USD 125,000 COMMERCIAL METALS 4.875% 15/05/23 120,688 126,250 0.05

— 157 —



I LG INF IR —Tv—X TR T —KE/ A A —)LR-7R>KFFC/FD

i e B4, WA PG

USD 125,000 AMERICAN MIDSTREAM 8.5% 15/12/21 14 125,000 126,250 0.05
USD 125,000 BANKRATE INC 6.125% 15/08/18 144A 124,063 126,250 0.05
USD 125,000 ANTERO RESOURCE 5.125% 1/12/22 106,250 126,250 0.05
USD 120,000 VALVOLINE FIN TWO 5.5% 15/07/24 144 120,000 126,000 0.05
USD 125,000 HEATHSIDE GP 6.5% 01/05/22 144A 126,500 125,156 0.05
USD 125,000 SUNCOKE ENERGY 7.375% 01/02/20 144A 127,500 124,688 0.05
USD 150,000 K HOVNANIAN ENT 8% 01/11/19 144A 150,000 124,500 0.05
USD 125,000 SHEA HOMES LP 5.875% 01/04/23 144A 125,000 124,063 0.05
USD 125,000 DRIVETIME AUTO GP 8% 01/06/21 144A 125,000 123,438 0.05
USD 120,000 KOPPERS INC 6% 15/02/25 144A 120,000 123,300 0.05
USD 125,000 SHEA HOMES LP 6.125% 01/04/25 144A 125,000 122,813 0.05
USD 120,000 STARWOOD PROP TST 5% 15/12/21 144A 120,563 122,100 0.05
USD 125,000 L BRANDS 6.75% 01/07/36 125,000 121,875 0.05
USD 125,000 SANCHEZ ENERY CORP 6.125% 15/1/23 104,697 120,000 0.05
USD 125,000 HILLMAN GROUP INC 6.375% 15/7/22 14 125,000 120,000 0.05
USD 115,000 TARGA RESOURCES 5.375% 1/02/27 144A 115,000 119,169 0.05
USD 125,000 WEEKLEY HOMES LLC 6% 01/02/23 111,563 118,750 0.05
USD 115,000 PERF FOOD GRP15.5% 01/06/24 144A 115,000 117,588 0.05
USD 114,000 STEARNS LENDING 9.375% 15/08/20 144 114,000 114,499 0.05
USD 125,000 KINDRED HEALTH 8.75% 15/01/23 125,045 113,750 0.05
USD 125,000 K HOVNANIAN ENT 7% 15/01/19 144A 126,500 113,750 0.05
USD 115,000 GATES GLOBAL 6% 15/07/22 144A 98,764 113,563 0.05
USD 100,000 ALLY FINANCIAL INC 7.5% 15/09/20 W1 118,625 113,250 0.05
USD 110,000  FIRST DATA CORP 5.375% 15/8/23 144A 113,575 113,163 0.05
USD 100,000 MGM RESORTS INTL 6.625% 15/12/21 102,250 111,750 0.05
USD 102,000 DENBURY RESOURCES 9% 15/05/21 144A 81,386 111,180 0.05
USD 100,000  DIEBOLD INC 8.5% 15/04/24 WI 100,000 109,375 0.05
USD 100,000 QORVO INC 6.75% 01/12/23 100,000 108,995 0.05
USD 125,000 RESOLUTE FOREST 5.875% 15/05/23 122,848 108,438 0.05
USD 125,000 NORTHERN OIL AND GAS 8% 01/06/20 118,750 106,875 0.04
USD 100,000 MSCI INC 5.75% 15/08/25 144A 100,000 106,250 0.04
USD 100,000 DANA HOLDING CO 6% 15/09/23 95,500 105,500 0.04
USD 100,000 LEAR CORP 5.375% 15/03/24 100,000 105,250 0.04
USD 100,000 NGL ENRGY/FIN 7.5% 01/11/23 144A 104,124 105,000 0.04
USD 100,000 PENN NTL GAMING 5.875% 01/11/21 96,250 104,375 0.04
USD 100,000  SINCLAIR TELEVISION 6.125% 1/10/22 103,000 104,250 0.04
USD 100,000 US AIRWAYS GROUP 6.125% 01/06/18 100,000 104,125 0.04
USD 100,000 CBS OUT AMER 5.625% 15/02/24 W1 103,750 104,000 0.04
USD 100,000 TERRAFORM POWER 6.125% 15/06/25 144 77,750 104,000 0.04
USD 100,000 COGENT COM 5.375% 01/03/22 144A 100,375 103,875 0.04
USD 100,000 MPT OPER PART 6.375% 15/02/22 102,000 103,500 0.04
USD 100,000 SEALED AIR CORP 5.125% 1/12/24 144A 100,000 103,500 0.04
USD 100,000 SPRINGLEAF FIN CORP 6.9% 15/12/17 M 106,125 103,500 0.04
USD 100,000 VERSUM MATERIALS 5.5% 30/09/24 144A 100,000 103,250 0.04
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USD 100,000 DAKOTA MERGER SUB 7.75% 01/09/23 14 100,000 103,250 0.04
USD 100,000 JC PENNEY CORP 5.875% 1/07/23 144A 100,000 102,250 0.04
USD 100,000 FLEX ACQUISITION 6.875% 15/01/25 14 100,000 101,625 0.04
USD 100,000 CEQUEL COM HLD 5.125% 15/12/21 144A 95,875 101,385 0.04
USD 100,000 MRT MID PART/FIN 7.25% 15/02/21 100,750 101,000 0.04
USD 100,000  SCIENT GAMES 8.125% 15/9/18 100,750 100,500 0.04
USD 100,000 FERRELLGAS PART 6.75% 15/01/22 101,000 100,500 0.04
USD 100,000 WMG ACQUISITION 5% 01/08/23 144A 100,000 100,250 0.04
USD 100,000 ARAMARK SERV INC 4.75% 01/06/26 144 100,000 99,600 0.04
USD 100,000 SELECT MEDICAL 6.375% 01/06/21 95,896 99,375 0.04
USD 100,000 GRAY TELE INC 5.125% 15/10/24 144A 100,000 98,250 0.04
USD 125,000 CLEAR CHANNEL COMM 10% 15/1/18 80,625 97,813 0.04
USD 100,000 EMBARQ CORP 7.995% 01/06/36 103,250 97,250 0.04
USD 100,000 RJS POWER HDG 5.125% 15/07/19 144A 100,000 96,750 0.04
USD 100,000 RR DONNELLEY 6% 01/04/24 99,313 95,000 0.04
USD 85,000 FRONTIER COMM 8.875% 15/09/20 86,899 90,525 0.04
USD 75,000 RITE AID CORP 7.7% 15/02/27 83,925 89,250 0.04
USD 85,000 SPRINGLEAF FINANCE 7.75% 1/10/21 WI 84,894 88,188 0.04
USD 85,000 SM ENERGY CO 6.5% 15/11/21 42,975 87,656 0.04
USD 100,000 WINDSTREAM HDGS 6.75% 01/04/28 96,000 85,510 0.04
USD 80,000 MPH ACQUISITION 7.125% 01/06/24 144 80,000 84,900 0.04
USD 75,000 CONDUENT FIN 10.5% 15/12/24 144A 74,004 84,469 0.04
USD 100,000 GRAFTECH INTL 6.375% 15/11/20 100,000 83,000 0.03
USD 100,000 CHS COMMUNITY 7.125% 15/07/20 75,563 82,500 0.03
USD 75,000 DIAMOND 1/2 FIN 7.125% 15/06/24 144 75,000 82,259 0.03
USD 75,000  ALERIS INTL INC 9.5% 01/04/21 144A 75,000 81,938 0.03
USD 79,000 NEXSTAR BROAD 6.125% 15/02/22 144A 79,000 81,923 0.03
USD 75,000 BEAZER HOMES USA 8.75% 15/03/22 144 75,000 81,563 0.03
USD 75,000 HERC RENTALS INC 7.75% 01/06/24 144 77,563 81,000 0.03
USD 125,000 TALOS PROD LLF/FIN 9.75% 15/2/18 14 123,781 80,625 0.03
USD 75,000  SPRINT NEXTEL CORP 7% 15/08/20 67,594 80,250 0.03
USD 75,000 CENTURYLINK INC 7.5% 01/04/24 Y 78,188 79,406 0.03
USD 75,000 ' YUM BRANDS INC 6.25% 15/03/18 81,000 78,188 0.03
USD 75,000  WPX ENERGY INC 6% 15/01/22 62,813 78,188 0.03
USD 75,000 SPRINGLEAF FINANCE 8.25% 1/10/23 W1 75,000 78,000 0.03
USD 75,000 RYLAND GROUP 5.375% 01/10/22 75,000 77,719 0.03
USD 75,000 REGAL ENTERTAINMENT 5.75% 15/06/23 75,000 77,625 0.03
USD 75,000 CRESTWOOD MIDSTREAM 6% 15/12/20 75,000 77,250 0.03
USD 75,000  GCIINC 6.75% 01/06/21 WI 77,344 77,250 0.03
USD 75,000 CRESTWOOD MID 6.125% 01/03/22 75,000 77,063 0.03
USD 75,000 JBS USALLC 8.25% 01/02/20 144A 74,289 76,875 0.03
USD 75,000 GEO GROUP INC 5.875% 15/01/22 75,000 76,781 0.03
USD 75,000 GANNETT CO 4.875% 15/09/21 144A 73,898 76,688 0.03
USD 75,000 TEREX CORP 5.625% 01/02/25 144A 75,000 76,568 0.03
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USD 75,000 SANCHEZ ENERY CORP 7.75% 15/6/21 63,125 76,500 0.03
USD 75,000 NATIONAL CINEMED 5.75% 15/08/26 W1 75,000 76,500 0.03
USD 75,000 TALLGRASS NRG PRT 5.5% 15/9/24 144A 75,000 76,125 0.03
USD 400,000 RUE21 INC 9% 15/10/21 144A 331,691 76,000 0.03
USD 75,000 REVLON CONSUMER 5.75% 15/02/21 75,000 75,188 0.03
USD 75,000 CHAPARRAL ENERGY 7.625% 15/11/22 42,305 74,625 0.03
USD 75,000 HARLAND CLARKE 6.875% 01/03/20 144A 75,000 74,438 0.03
USD 80,000 FRONTIER COMM 6.25% 15/09/21 80,000 74,400 0.03
USD 70,000 CENTENE ESC CORP 6.125% 15/2/24 W1 70,000 74,375 0.03
USD 75,000 BILL BARRETT CORP 7% 15/10/22 60,813 74,250 0.03
USD 75,000 FERRELLGAS LP 8.625% 15/06/20 144A 72,000 74,250 0.03
USD 75,000 RR DONNELLEY 6.5% 15/11/23 75,000 72,750 0.03
USD 70,000 MEDNAX INC 5.25% 01/12/23 144A 70,000 72,450 0.03
USD 75,000 CENTURYLINK INC 5.625% 1/04/25 73,688 71,250 0.03
USD 75,000 FREEPORT MCMORAN 3.55% 01/03/22 71,438 70,289 0.03
USD 65,000 HILTON GRAND VAC 6.125% 01/12/24 14 65,000 67,925 0.03
USD 65,000 HUNTINGTON INGALLS 5% 15/11/25 144A 65,000 67,438 0.03
USD 75,000 NWH ESCROW CORP 7.5% 01/08/21 144a 70,500 66,000 0.03
USD 65,000 MICRON TECHNO 5.5% 01/02/25 65,528 65,325 0.03
USD 75,000 ENDO 5.75% 15/01/22 144A 66,469 65,250 0.03
USD 100,000 99 CENTS ONLY STORE 11% 15/12/19 W1 101,624 64,500 0.03
USD 75,000 WEATHERFORD INTL 6.8% 15/06/37 61,313 64,313 0.03
USD 225,000 TRIANGLE USA PET 6.75% 15/7/22 144A 227,217 63,563 0.03
USD 61,000 COEUR D'ALENE MINES 7.875% 01/02/21 61,000 63,440 0.03
USD 75,000 COMMUNITY CHOICE 10.75% 1/05/19 W1 75,000 61,453 0.03
USD 75,000 GENON ENERGY 9.875% 15/10/20 WI 81,000 55,500 0.02
USD 50,000 SUMMIT MAT 8.5% 15/04/22 50,000 55,500 0.02
USD 50,000 EMI MUSIC PUB 7.625% 15/6/24 144A 50,000 54,625 0.02
USD 50,000 CARROLS REST GRP 8% 01/05/22 51,167 53,925 0.02
USD 50,000 MPG HOLDCO 17.375% 15/10/22 50,000 53,750 0.02
USD 50,000 SPECTRUM BRANDS ESC 6.625% 15/11/22 50,000 53,000 0.02
USD 50,000 MGP ESCROW 5.625% 01/05/24 144A 50,000 52,384 0.02
USD 50,000 NCR CORP 5.875% 15/12/21 W1 50,000 52,250 0.02
USD 50,000 TESORO LOGISTICS 5.25% 15/01/25 50,000 52,120 0.02
USD 47,000 GREIF INC 7.75% 01/08/19 53,815 52,111 0.02
USD 50,000 SEALED AIR CORP 5.25% 1/04/23 144A 50,000 52,063 0.02
USD 50,000 AIRCASTLE LTD 4.625% 15/12/18 50,000 51,875 0.02
USD 50,000 T-MOBILE USA 6.25% 01/04/21 51,750 51,767 0.02
USD 50,000 GIBRALTAR STEEL 6.25% 01/02/21 50,000 51,656 0.02
USD 50,000 WEYERHAEUSER REAL 5.875% 15/6/24 49,075 51,625 0.02
USD 50,000 APX GROUP INC 6.375% 01/12/19 50,000 51,625 0.02
USD 75,000 SUNGARD AVAIL 8.75% 01/04/22 144A 75,000 51,563 0.02
USD 50,000 FLORIDA EAST COAST 9.75% 1/05/20 14 50,333 51,500 0.02
USD 50,000 CHESAPEAKE ENERGY 8% 15/01/25 144A 49,261 51,375 0.02
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USD 50,000 MEDIACOM LLC/CORP 5.5% 15/04/21 50,000 51,313 0.02
USD 50,000 NABORS INDUS 4.625% 15/09/21 49,625 51,000 0.02
USD 50,000 CIT GROUP INC 3.875% 19/02/19 50,000 51,000 0.02
USD 50,000 MPT OPER PARTNERS 5.5% 01/05/24 50,000 50,750 0.02
USD 50,000 TEMPUR SEALY INTL 5.625% 15/10/23 50,000 50,000 0.02
USD 50,000 ALLY FINANCIAL INC 4.125% 13/02/22 49,253 49,875 0.02
USD 50,000 NIELSEN CO LUX 5% 01/02/25 144A 50,000 49,813 0.02
USD 50,000 KEHE DISTRIBUTORS 7.625% 15/8/21 14 50,000 49,750 0.02
USD 50,000 CABLEVISION SYSTEMS 5.875% 15/09/22 40,250 49,750 0.02
USD 50,000  TITAN INTL INC 6.875% 01/10/20 50,088 49,750 0.02
USD 50,000 COVANTA HDGS CORP 5.875% 01/03/24 50,000 49,750 0.02
USD 50,000 WMG ACQUISITION 4.875% 1/11/24 144A 50,000 49,625 0.02
USD 50,000 UNIVERSAL HOSPITAL 7.625% 15/08/20 46,029 49,500 0.02
USD 50,000 FREEPORT-MCMORAN 3.875% 15/03/23 46,750 46,360 0.02
USD 50,000 LONESTAR RES 8.75% 15/04/19 144A 50,000 45,750 0.02
USD 50,000 INTREPID AVIATION 6.875% 15/2/19 14 50,000 45,500 0.02
USD 50,000 FREEPORT-MCMORAN 5.4% 14/11/34 44250 43,672 0.02
USD 45,000 SM ENERGY CO 5% 15/01/24 38,138 42919 0.02
USD 39,000 TRAC INTERMODAL 11% 15/08/19 39,049 41,243 0.02
USD 51,000  AFFINION INVEST 13.5% 15/08/18 43,375 40,290 0.02
USD 35,000 TARGA RESOURCES 6.75% 15/03/24 35,000 38,194 0.02
USD 100,000 AMEREN ENERGY GEN 7% 15/04/18 H 90,375 36,500 0.02
USD 35,000 SM ENERGY CO 5.625% 01/06/25 17,588 34,125 0.01
USD 35,000 ATRIUM WINDOW&DOOR 7.75% 1/5/19 144 34,804 32,900 0.01
USD 25,000 INTL LEASE FIN CORP 8.625% 15/01/22 25,000 30,449 0.01
USD 25,000  WILLIAMS CO INC 7.5% 15/01/31 A 18,945 29,125 0.01
USD 25,000 DISH DBS CORP 6.75% 01/06/21 23,813 26,938 0.01
USD 25,000 NEW AMETHYST CORP 6.25% 01/12/24 14 25,000 26,250 0.01
USD 25,000 NATIONSTAR MORT 9.625% 01/05/19 25,536 26,031 0.01
USD 25,000 BEAZER HOMES USA 7.25% 01/02/23 25,226 26,031 0.01
USD 25,000 AMERICAN AIRLINES 5.5% 1/10/19 144A 25,000 26,000 0.01
USD 25,000 INTL LEASE FIN CORP 8.875% 01/09/17 27,406 26,000 0.01
USD 25,000  XPO LOGISTICS 6.125% 01/09/23  144A 25,227 25,813 0.01
USD 25,000 US AIRWAY 12-2C PTT 5.45% 03/06/18 25,000 25,656 0.01
USD 25,000 OASIS PETROLEUM 6.5% 01/11/21 23,094 25,563 0.01
USD 25,000 KB HOME 4.75% 15/05/19 25,000 25,531 0.01
USD 25,000 SLM CORP 5.5% 15/01/19 MTN 24,719 25,531 0.01
USD 25,000 CENTENE CORP 4.75% 15/05/22 25,438 25,375 0.01
USD 25,000  WILLIAM LYON HOM 5.75% 15/04/19 25,000 25,250 0.01
USD 25,000 SPRINGLEAF FIN CORP 5.25% 15/12/19 25,000 25,188 0.01
USD 25,000 MICRON TECHNO 5.25% 01/08/23 144A 24,875 25,063 0.01
USD 25,000 TMS INTL CORP 7.625% 15/10/21 144A 25,000 24,938 0.01
USD 25,000 CTP TRAN PROD/FINA 8.25% 15/12/19 1 25,000 22,750 0.01
USD 25,000 VALEANT PHARMACEUT 7% 01/10/20 144A 21,906 22,688 0.01
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USD 25,000 FLEXI VAN LSG 7.875% 15/08/18 144A 25,438 22,000 0.01
USD 20,000 HANESBRANDS INC 4.625% 15/5/24 144A 20,000 19,800 0.01
USD 20,000 HANESBRANDS INC 4.875% 15/5/26 144A 20,000 19,700 0.01
USD 16,000 RR DONNELLEY 7% 15/02/22 15,240 16,000 0.01
USD 15,000 OSHKOSH CORP 5.375% 01/03/22 15,000 15,619 0.01
USD 75,000 CLAIRE'S ST ESC 8.875% 15/3/19 46,781 13,875 0.01
USD 10,000 ROSE ROCK MIND 5.625% 15/11/23 WI 9,150 9,888 0.00
USD 10,000 CALIFORNIA RES 6% 15/11/24 10,000 7,475 0.00
USD 100,000  SIDEWINDER DRILL 9.75% 15/11/19 144 100,000 6,000 0.00
USD 3,000  FIRST DATA CORP 6.75% 01/11/20 144A 3,141 3,101 0.00
USD 390,000 NEWPAGE CORP 10% 01/05/12 ESCROW 163,549 1,950 0.00
USD 125,000 TEXAS COMPETIT ESC 11.5% 1/10/20 14 3,993 313 0.00
USD 125,000 SABINE OIL GAS CORP 9.75% 15/02/17 36,375 2 0.00
USD 125,000 NORANDA ALU ACQ 11% 01/06/19 126,688 1 0.00
USD 150,000 SEVENTY SEVEN ENER ESC 6.5% 15/7/22 0 0 0.00
USD 444,000 SANDRIDGE ENERGY ESC 7.5% 15/03/21 6,108 0 0.00
USD 275,000 MIDWAY GAMES CV 9.25% ESC 01/06/21 0 0 0.00
USD 700,000 MIDWAY GAMES CV 10.75% 01/10/20 DFT 0 0 0.00
170,194,173 175,374,577 73.67

B
- 7,550  GMAC CAP TST I PFD FRN 15/02/40 187,699 194,036 0.08
- 3,381  CITIGROUP INC PFD FRN 31/12/49 K 84,525 93,552 0.04
- 2,592 COWEN GROUP PFD 8.25% 15/10/21 64,800 67,392 0.03
- 2,193  GENERAL FIN PFD 8.125% 31/07/21 54,825 52,873 0.02
391,849 407,853 0.17
IS5Uk

- 1,313 HALCON RESOURCES WTS 2020 4351 3,086 0.00
- 867 SANDRIDGE ENERGY INC WTS 2022 21,172 2,644 0.00
- 3,195  MIDSTATES PETROLEUM CO INC WTS 2020 208,621 2,109 0.00
- 365 SANDRIDGE ENERGY INC WTS 2022 8,913 1,095 0.00
243,057 8,934 0.00

ARt T AVH 184,388,069 187,905,735 78.93

HAEESE 227,233,946 231,206,295 97.11

(1) HHm kS I RAT B &= TR
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20174E1 A 3L HHTE, 77 FIZLL FORPF I E 2R L EEFL T,
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A 5 AL e 40 TeH 1 i A s

USD 10,589 JPY 1,195,794 201742 AH21H 88
uUsD 10,153 JPY 1,146,488 201742 H21H 84
UsSD 22 JPY 2,498 201742 H21H 0
USD 2,449 JPY 279,853 2017%2H21H ®)
JPY 452,017,656 USD 3,997,796 20174F2 A21H (28,101)

(27,937)
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