FHFTARE/\ A - 4 —)b RMEZFIZ(E
(ML3US3—X) F2EREE

ERHRSE (ZFhR)

F188 CRER201845 A15H)
e AR (201741151668 ~201845 A15RH)

ZREDHGESEN

TREIENOZCEBEEBHY., E<HEILBELETFET,

LR R R O EERRE L SN T C®RES L EIFET,

LI77URIE, 20148 B8 HICETHBEERT 2HNREELEFTL, 202455 A1 %15
SRR TR EWNELE L,

BE. UIT7VRIDAAYFUTRIRETH DBRERENA - 4 —IL RESEFRE (72—
7—»27>§)ﬂﬁﬁﬁﬁﬂtoéiLT@%WESHWEEE%%%%Tt@Ui?@
T, CEET3IL,

SHREL—EBORFIIATEBYET LD, SBLEBELLEITET,

QLT 7V FOMHEMAFIRDEY TY,

[ 5 B[ ENEBE B, B
= B R[ 200945 A27HA 5202445 AIbHE CCJ.
FELT, MECONEREERXCHD /LT ALY — J7 o R—USNA - A—JLEK - RUF -
DEREEFXTHIHNI A — I =T 7 Y RRBETH~ODREEBL T, *hwgrmmﬂ@0$%
& 8 5 & R EVWWET,) 2RENGFERENRE L, BKEDAS VALTA /@E{%&Eﬁf&ﬁﬁa’]f [E5EF
T ESMAHANOBRELEF, BEORRICENTIE /LT - ALYY—-T7 —US/NA - A —

oy
=l

A A L—7 5 XTRYZ 254 #&;UHET(DW%
BN - A—=LR KRR FElE TNA - A=
MEORRERS t’EEE’J LTERETVEY,
WE-RYR - AV HL—9 5 ATRYZHIFFHFA~ADEE

gggu:\& LETA. BICHRERTT. BRENE T 7> FONSES £ 6., ,@mmbw LTy mgﬁm%é&n;@mnam#é LEEAREL
EREXENT A—LF /L5 HLoS— T79F-BAT A= F RoF AP L—FSARERIERECHR< A= <T—T75F
1%&1;%5@»9?5:4) z?g#g%%&éﬁ%t LET, BB, AR~V vl R—N—Z0EMAMIAER 5> V- EHeRE s cEERET 515

xuran g 5l 0 A KT oBnmy xms ranaus L 2T
T LAY | AT HmEl. ABAERG. BRAREERS FEEALET.

ﬁﬁ; Tk ABBERROENEMIESETBRENSE LET,

BRNITKENS - 1—ILF [ > _ -
ik BEERES~ORANA EHRERTECA,
BHRE (L) 2370 | N RR T RENOERREFFEE A,

EBBREHR

RS =N
» ® » & BRRNC FAL CRRERGOREAEEDLIT RISIELREGRS S, WY RETNATh L CRRRRRES SR CHRLET |

BREOEAICOVWTE, HISHBEHRTS, TABLLE—DERETVET

BRT7EIMIRIA b

REBMHPREAFEFI -12-1

Hik—hJ ()L 0120—753104
CRATRERY) EFEROTFHOR~ T4

E R—L~R—3  http://www.nomura-am.co.jp/




BRFRENA - 41—V FMESFRIE (M3 ) 53—R) F2RRER

O 5 HlDERREIR
. % 7 = = N
o | e Ll ow = LA B R E e R g g | R M
H H % % % % EAH
1441 (201645 A161) 14, 486 10 A 8.6 0.1 - 96. 1 104
1581 (20164F11 A 151) 14, 192 10 A 2.0 0.1 - 98.9 93
1641 (201745 A15R) 14, 994 10 5.7 0.1 - 99.0 130
17TH1 (2017411 A 151) 14, 889 10 A 0.6 0.0 - 99.0 215
1841 (20184:5 A15H) 13,376 10 A10.1 0.0 - 99.0 180

* SRR O I35y Bl GA 2.,

K77 M~ F T 7 v FEEAANETOT, TREAALSR), [FEEMLSR) TRELREERLTHY £,

s IS HC AR I B VR C R — 78 D T LR,

KW 7 KL, e LCHEBT 7o RICBET 577V K- 47« 772 ATh Y | BBX &£ MORIEEAEE LAz, ~oF
=7 D EH A,

OLHhDEAEMEE & TR FDHT

B

b

il

3 B

i

1% % | 15 % |2
/'L-F‘ H I_l S . ¥ N sz N sz EIE #
€./ M % % % %
20174E11H 15H 14, 889 — 0.0 - 99.0
11AR 14, 402 A 3.3 0.0 - 99.0
120K 15,311 2.8 0.0 - 99. 1
201841 HR 15, 051 1.1 0.0 — 99. 1
2 AR 14, 742 A 1.0 0.0 - 99.3
3 AK 13, 861 A 6.9 0.0 - 99. 3
4 AR 14, 120 A 5.2 0.0 - 99. 4

a *
201845 H15H 13, 386 A10. 1 0.0 - 99.0

kWAL T 0 Bl IA A, IR ITM G T,

*UT 7 NEe =7 7 FEMAANETO T, MEFMALLSE) MEREMILR) (TREEETRL TR £7,

KAESRI LR ITE N THER — 58 0 TR,



BRFRENA - 41—V FMESFRIE (M3 ) 53—R) F2RRER

EREA

OMih D& EMEEF DR

() (B55HM)
16,500 320
16,000 300
15,500 280
15,000 260
14,500 240
14,000 220
13,500 200
13,000 180
12,500 L L L L L L 160

2017/11/15 2017/11 2017/12 2018/1 2018/2 2018/3 2018/4 2018/5/15

— EHMEE () —— HRSHREEEME (K8 MEERER (53 ‘

B B 14,8894
B Kk 13,376 (BHL9EcE (BdiAd) 1 10M)
EEER A 10.1% (DEEEEIREN—X)

(¥) HREBREZEMEBE. HEE BdH) EHERKICBRELEZLOEALGLTHELEZLOT, 77 FERAOEENL AT+ —
RURERTHDTY . EREIE (2017F11715H) OEAEEMBLER—EBHLSITHEBIELTEBYET,

CE) PREEZERETINEINCODVTRBEEFHACFHAOI—RICEIYRAYET, F=. 77V FOBAMHBICLYRBEHLEY
YEF, LEN2T, BROBEHROBEDKRETTHLOTEHY FEA,

GE) EREEERD. MRUTE2MEOBEEALTRRLTEYET,

OHEEMBENELEIER
FEEMICIRELTWASANA - M1 —ILRESEMLDA VALTA Y (FIBIRA)
cRERITRELTWVWANS - A —ILFEFEISDFYERILTA Y (F=1FXOR) (@EE
FiE%)
- ABWEIZKD3R b (BHEHBSPDER) FLIETLITL (EFERYSDOINE)
ALY SOAEBES



SHRFTKE A - A — L FESRME (FL3US3—R) F2ERER
OREIREE
RENA - A — )L FEFHHE, SESRBAFATEEFLELE (F—2L) 82— - Bith@
BER—R), REDEFERFHFEOREDERRE. FRB CREMREBHIEERR) OB b
SV TBEOBRGEICEASNE LT,

OQ¥I7YFDR— I+ UA
[(BHEFKRE/ NS - 41— L FESHERE (LY 53—X) F2RRER]

(/LT -ALYY— - TF7UR=USINT *A—=)LE - RV A hL—9F5ATRY] &
KU [HHTR— vH—T 72 F] OFBAHZITERERIREL. BEODIDLET D [/
LS -HLoo—-T7UR=USINS - 4£—I)LK RV K- A4 2N L—5F5ATRY] OZREE
HADBELLREH490%LL EIZHEFELE L,

[/LS-HLYY— TPUR-USINS + A—LE - RV F 42 HL—D 5 ATRY]
FERERNETHE [/ LT ALY — - TF7UR=USINS +A—)LE-FRVFK-A42h
L]IZHE T BERBAMITRILERIZDULNTIX, 20184 4 A KB sm T.BBB#&LL_E0.1%. BB#%42.0%.

B#%48.4%., CCCH&LIT50% &Y E LT,

[(HFHTR— =T 72 F]
BE1IFEUHOAMHEBELIT—2viL - R—N—ZF0EPEMIAEF~ADEREZITEL. HD
HTa—IL - O—VFTERETLEI CLETRIMEDERZRY E L.



FRFKE/NA - 41— FEHRE (FLa)S5a3—X) F2ERER
OQYEI7UVFRDARUFI—H LDER .
L7 RIE, EELTHEED 7> FIZE HAEMEH (FIEEE)
BETBI77R AT -7 XTHY. EE @

= AR TEUAIRMAEE LBV D, RUF
T—HZEHYEEA. 00
521%, BP0 77 FOBRIREME oo
BEETT, ol
60 ----------
80f----------
00F----------
-12.0
25184
2018/5/15
W E(0EE

(F) BEMBDOEERLEDEDRAHFTY,

OREEE

IRBAEEICDODNTIE., FIF - EEHFRA., EAHNGLEDEREZHMEL THEZTHEL
FLT1-,

BREDEAICOWVWTIE, HICHRZRITS. TAHYER—DERZITEVET,

ORBEREDAR
(AL : M, 1 747D - BlaAs)
F18H
B A 2017711 A 160 ~
20184 5 A 15H

MW Bl 10
Okt FEMEAMRE L) 0.075%

HHI DI AR 10

W DOUL S LAS -

B Sy i ek G4 25, 296

() S AEAEARAHL R T LW e (BLAA) OUIRIEMEMAE (DRLEIAZ) ([T 2HETHY . 77 v FOREER L IFRRY £,

(1) BHIOIEE, BHIORAELSMNINIEA TS CCRIBL TV A D AFH I UMNE S L B LRWEERHY £,

(78 BEFFEOFHR L, DR EONGA 138 REHIR R O BB EMAR L L 5558230 0 920, EEIITEEMARZ B 2 5%
DI EIIINNT D 2 LFE ISV EEA,



BPAHKE A1 - £ —)L FIESIHE (FL3US53—3) FIERHE
O4#DERA&

[BRFRENA - 41—V FRFHFRE (FLa)5a3—R) F2ERER]

[/ LZ-HLYY—-T7UR-USNA - A—JLE - KV K- A HL—-9 F5ATRY] &
MAHB LY [FHNIR— IF =T 72 F] ZMIHFEIBRANREL. REOPLLET
B[/ LZ-hLoo—=T7UFE=USINA - A—)JLE RV K- A2 HL—-DF5ATRY] %
WEAEHFA DR E LR ZH4290% LU EITHiFF LES

[/LS-HLoo— D7 R=USINS *A—J)LE - KRV F -4 2HL—9S5XTRY]
K(RILBETOEFEYEEE (NS -A—ILK-RUF] FE Ing - 4—JLRE)] &
WWET,) ZFERENREL. 1 VHLTAVOERICNZ., FREAMGTYEZ2 LT A
VDEFEBIELET,

F-. NEAHBFTHINE|. ABLERS . EMABLERSIEZFAL. XK FILETEEIC
SLEAEELTHKRILESRY, MLAYSZEES ABWGSIZ1TH0LVET,

FHEDNA A —)L FMETBE TGEEBELNEE o -h THRALHE LG >TLET A,
PHBICIFAEMMICEVREY ZRETIBRENRTHIEDRAZHFELTLET ., S,
FEPRBITICIDEMBMIEHONEN D EFBEINF I, KRHEREDORRIZMA . B
BEBIULXDEHERICHENROND LI KEDBRBEOEERRBEZTIZATHEER
FY. F=. BIRAGERES. N1 - A —ILEEXRDENT I4)L b EBFET) EORIF
BIF7UFA VAN (ERAEH) GELRTEDOTXABRICLGSERTVET,

LI7U ROERICEVWTIE. RELAT7 Y TORWICKYERY RV Zav ka—)LL, V)
RAURBRD) S —VEEHHIEEBELET,

[(FHTR— =T 72 F]
BREI1FLURAOARELIT—vIL - R—N—FORPFMAF~DEREZITEL, HDH
BTTa—I)L - O—VFTERZITLEI CLETRIMOERZR > TERAWW-LFET,

HBARBITICEDIATRAEFBERDEL L. FTELGERERNR LI AMAEOHEY PREER
DEDI—IL-B—2DEMEIAFTRELGDZR . TAFAFEYDEE~DEHEEEFEZREL T,
HEMBNATET A ENBEESINETFTDOTIEELLESLY,

SHRELTNIEHMECBEBYET LS. FAHLIBEVLVELET,

XIEEET /AT « TIREICET 2EREGRHREICONT
IBET VAT« TIEIEOEREGICEL T, ERMICRFOBESATOATEY., 772 FAREMITERY 2 LSRG A LR
HERILFDOREES 1T, AHEMEEIZTI-HONERE L TREFERUIIVENHIEENHYFT . TOHE. BMMICRES
ERETAHEO, 77V FOREHLGIEREFROBALESATAY, SHICHANSEICHFINIBREDRLST LRGN EN
BESAET, T, TORRLELT, REMLTIERENRESMICHANESRLERTI 7 FONRT+—T D ANEBLT 5156
NHYES,



O1/[aAY DEFBAM

BHRERENA - 41— FMEHFIRE

(MLaySa—R) £2ERER
(20174118168 ~20184 5 A15H)

g i) I
_ i & @]k % " A o & =
M %
(a) 17 7t W [l 69 0.471 | (a) {5 FCHN = 1 o -1 LY A4 X 5 FE A
(& 5 = # ) 27 0.187) | 77 v NOMER & ZIctEH W&, THIEA~OER, HETHSOMER,
LA 00 B 1
( W % = ) (39) (0.268) | WAZORE B, EHHEESXMEHOREMN, NENTO7 7 FOFH
BLOEEFHES
( = & = ) (2 (0.016) | 77 v FOMEDHE - 8, FFEat) b 0HRROETE
b = o M #H H 0 0.001 | ) ZOME =507 OMER 80 FHZEED K
(B & £ A ) (0 0.001) |BERML, EEBEASICKILD 77 FOEEIEL A
& 7t 69 0.472
Wb O SRS HEAAE T, 14, 581 T,

kI OEM QEEBLEDNND b OITTHEBS 2 ET) 13, B0 - A L0 ZIENBICEEN S 720, RIS L D BH LR T,
R EBRTHE T LT AREIIIEBE AL TH Y 7,
*ZOMBEMIT, ZO7 7 FRHBANTNEYF =T 7 RRZHST28ED I b, U7 72 RICHIET b0 ERE T,
*EEAOEMIL., 2077 v RBHAAN TV LEEEFGES (v —7 7 v FERL,) BT EAE2EREE A,

KALRIT L T H Y720 OFNZNOE A (MARMOmEAE GTe) ZHh O AR EME TR L TL002E b 0T, HE Z LI/
i SMLARMIIUERLAL TH Y £,

)

©)

\&

B RUEGIDIKIR

(2017511 A168~20184 5 A15H)

RAERIS

E 5 = T

# 7 o % | & 7 % | & &
= u] TH u] TH
N | )BT hbry—= 77/ K=IM A= R Ry KA /1 h=) AT 13,039 27,928 13, 335 29,710

* BRUTZITIE LI,

* BFOFAAGTE Y 5T,



BRFRENA - 41—V FMESFRIE (M3 ) 53—R) F2RRER

OFERMFZEANEDEEIIRRE (2017411 B 168 ~20184 5 B158)

. FIZREA & DEEIRR

<BHMEFRENA - 4 —)L FMESHIRE (bLa)53—X) F2ERER>

BEBHISSVWERA
<HEHNIH— IF—TF7F>
B oo | PMES SoimmEal B RIS Sommmes] D
EORSHAB| A EOmSIHRD | ©
7T 75T % AT 751 %
INFEAE 9, 954 703 7.1 — — —
[HrA#HE o0t ]

MOPEHRAEA L IE, ~ P =7 7V ROBEAROAFINT 47 7 v RO~Y—7 7 v RtF n#koE &,

FIFBRA L 13, HEEFER OEEIEANCBET 2IEME AR L HICHE SO RERRATSH Y B 7 7 & FICRDFIERRA L I3EA
BHEMASETT,

O A& E DR (20184 5 B 15 A B7E)
. I7VK 1T TPV ABEANEBER T 7Y FOBE
" " TWE G0 T i X
g m y o i R P
[m) [m] T‘I‘LJ Oo
JAT  hY =T 7V R=USNf A=V F RV A A=) T ATRY 94, 104 93, 808 178, 891 99.0
= &t 94, 104 93, 808 178, 891 99.0
LT, AUVETERAUC KT 5 PO HoE,
sk RFAMAR O AL AT X80 0 $#5C,
. ERAEEES
o . TG ES) I ] *
: N i E ¥ EAR
T T M
k<% — < HF—7 57 F 98 98 100

* M4 -

FPATER O B AT 350 0 45 C,




BRFRENA - 41—V FMESFRIE (M3 ) 53—R) F2RRER

OB EBEEMEDIER (20184 5 A 15AHE)
i H _ E| . H x
2F il #A t H

+M %

BB EFE AR 178, 891 97.8
-~ F— v =T 7K 100 0.1
a—)L s m— 5 F O 3,927 2.1
B (5 e pERR R 182,918 100. 0

* AR BALARN IYI Y $#5C,

OBk, 8. TARUVEEMBEDKR convespoass OIBIEDIRR (0174118168 ~20184 5 B15H)

H H ERLES H H E] b

| =
(A &BE 182,918, 094 ®w EE%%“XH 12,961,010
LY 4 12,961, 666
I mv R 3,925,945 SHFLE A 656
BB Fe ARl GRmAE) 178, 891, 856 (B) AHMFEHFTEER A 31,975,795
BFFf~ k= < ¥ =7 7 KGR 100, 203 JETLE 370, 991
i FEEH A\ 32,346,786
® af 2,187,922 © (e A 952, 441
Heihd: 1, 100, 364 D) L“HEHES(A+B+C) A 19,967, 226
AN 2SS4 135,113 (E) RTHAfREHiERS 8,411,875
P os0. 331 ;) EmEREALS 57,307,321
R T (B 24 S 4R 2 40) (264, 367, 726)
RELFE. 4 (GEBERLSH Y4 (207, 060, 405)
Z DA AAT 2,107 @ E(D+E+F) 45,751,970
. o H) WEEnfEe A 135, 113
(C) #MEEHRIE(A—B) 180, 730, 172 REIEIIBIS (G + H) 45, 616, 857
JEA 135,113,315 NG FE AR 4 57, 307, 321
WA 4 45, 616, 857 (B 24 554 24 45D (264, 367,728)
_ N (FE B 2 %8) (A207, 060, 407)
(D) SZIEHROK 135,113, 3150 B 4 77, 423, 208
1/F0%-YE%EME(C D) 13,3761 SB35 4 A 89,113,762

(1) HA9E CA%EIZ 144,536,039 . BB ANEE E T A%HI$10,020,440 kRIS ORI F T (B) AMEE ST E BB IIWROF MR I LD
M. BRSO T ARRIE 19,443,164, 1 1472 v flUE PERA LOEEHET,
1%1.3376[1 T3, KR ORI O H T (O EFEMENE I IXE TN R 3 D TH A B
HYFEZEDTERRLTNET,
KL ORP O T (F)BIMEREBRE L H D DIL, [FitoBINEK
EORS, BINEREE LIEED 5 IeAR % 2 LW 228580 % VD
F7,



FHRHRENA - 4 —)L MESHRE (ML) 53—X) F2ERER
(1) e ost5i (01741116 H ~2018455 A165H) U FOM@Y T,

) £ 1
H A 2017411 16 H ~
201845 A15H
a. B4 (R 1EpRTR) 12, 008, 740/
b. AAMRESTE E A RREPERRGE - M SR ) 0
c. BRERIRKITIE Y B INAR i 4 264, 367, 7281
d. FFERERICTE WD By E v R ST 4 65, 549, 671
e. Hicktgs (a+b+c+d) 341, 926, 1394
£ IR (1 TR 4720) 25, 306
g. Hrfidde 135, 1134
h. Zfi4 (1 i %7=9) 10F
ONEBEDHHMLE
|10 0 e (BlidZ) | 101 |

KOTEVE D 1% O SEHEMARAME R eA L R E 7213 BRI 2 56, a3 2@ nie Lo £,

KOYECHT O FEEMAAEBTA Z Lm Y | SRR O EEMEDEBOCAZ TR 256, Hiald @Bl oAz ka2 o2 d@nsklde, Th
DI TEAIAR S (FERRLE) L7eh) £,

KOPBLAT O FEYEMB BRI LA & MEE I TRIZ56, NS EFCALRE FHlNEE) &20 Ed,

O&sHbt
BRUFBEEIISVFEEA,




BRFRENA - 41—V FMESFRIE (M3 ) 53—R) F2RRER

O (BERH{) HRIFEETOHAEEDRAM (20184 5 B 15 B H7E)
<HHIRr— IHYF—T72 >
TR, B~ — ¥V —7 7 F&R (15,574, 639TH0) DNETY,
| EmaiE
(A)EWN Ghga) AfHE IR
ES 5y A + | 9 HBBHUT PR MBI L
owm 4 B|RE M | KM OA R S SEDE | 250 E | 2600
TFH TFH % % % % %
i 1, 246, 000 1,247, 848 7.8 — - - 7.8
M7 LS (1,246, 000)| (1,247, 848) (7.8) (—) (—) (=) (7.8
(e 1, 683, 000 1, 684, 651 10.6 — — — 10.6
(B < &fnfE) (1,683,000)| (1,684, 651) (10. 6) (—) (—) (—) (10. 6)
_— 1, 340, 000 1, 340, 283 8.4 — - - 8.4
sl (1,340,000)| (1,340, 283) (8.4) (—) (—) (5] (8.4
M SR 5 2,900, 000 2,906, 049 18.3 — — — 18.3
(FrefEENES) (2,900, 000)| (2,906, 049) (18.3) (—) (—) (—) (18.3)
N ot 7, 169, 000 7,178, 833 45.2 — — — 45.2
" ! (7,169,000)| (7,178, 833) (45. 2) (—) (—) (—) (45.2)
% () WIRIE LB chEX T,

kAR

* BFOFAATG XLV 5T,
FFHIIC OV TII BB IEIEHE, MRFR S T =2 2 AFLTOVET,

kFRAFII DY 1AELAIN O AFAEIZFRI & U CTE AR

L0 B LT

L ZDT7 7Y RBRHAAN TS~ —7 7 > ROME EREICHHT 2 3 mEE 0B 4,



HHFETRE/ N - 4 —)L FESFRIE (ML) 53—R) FAMREE
(B) EN ) At S5 BER

4 Wi 4 il x
F A w4 | O | EETHA

A &S % TH TH
KRBT AZEH 3150 1.95 450, 000 450,985 | 2018/ 6 /27
KB A%E (54) 5596[E] 0.318 500, 000 500,325 | 2018/ 7 /30
KB AZEPRR20EFESS 2 [\ 1.95 296, 000 296,537 2018/6 /20

/)N it 1, 246, 000 1,247, 848
HkES Br< R
NERFEES:  BUFRIEHES85E] 1.7 33, 000 33,011 | 2018/5/22
AARBUOREE ST B BIfE 25 35 0. 265 100, 000 100, 027 | 2018/ 6 /20
AARBUOREE S TES: BRI 5551 1.84 100, 000 100, 183 | 2018/ 6 /20
AAREHERRA - EEEEEAEES: W REBE S 400 1.69 500, 000 500, 843 | 2018/ 6 /20
WG A LR s E S F39[a] 0. 808 100, 000 100,232 | 2018/8/28
NEARFEMESR  FE0RI BB 1.97 100, 000 100, 188 | 2018/ 6 /20
A ARBUR SR ARAAE 5551 BRI & 0.001 400, 000 400,004 | 2018/8/9
RAAEEER H21[E 0.58 100, 000 100, 056 | 2018/ 6 /20
WHASMER #2200 0. 401 250, 000 250, 104 | 2018/ 6 /20

/N it 1, 683, 000 1, 684, 651
ERMES
ML FIFEET56[EWE 0.3 400, 000 400, 052 | 2018/5/25
P LES FIEET58EWE 0.4 100, 000 100,078 | 2018/ 7 /27
EMRES FITEET56EI 5 0.3 590, 000 590,068 | 2018/5/25
EMRES FIEET5TEN S 0.35 100, 000 100,043 | 2018/ 6 /27
LA E Aheftid: Rl EE2820E 0.3 50, 000 50,007 | 2018/5/25
LA RIS (34 Z5186[H] 0.16 100, 000 100,034 | 2018/ 7 /27

/)N B 1, 340, 000 1, 340, 283
TEES (EOREEZANES
RS E4T76[E 2.12 100, 000 100,231 | 2018/6 /25
BAVEEE )  £H448[m] 2.16 100, 000 100,209 | 2018/ 6 /20
BAVEEE )  £H469] 1.7 300, 000 302,244 | 2018/10/25
FEES #3540 1. 905 100, 000 100, 056 | 2018/ 5 /25
JUNET  55343[H] 2.825 100, 000 100,081 | 2018/5/25
eMEEES  Ho64ln 2.6 100, 000 100,287 | 2018/ 6 /25
EE S 296 2.027 100, 000 100,225 | 2018/ 6 /25
ZZEME BRI ALHI R AR i 1.99 200, 000 200,082 | 2018/5/22
ZEFOTUTE JOMT  H14600055 E LA IR E RIBAL KRR 0. 355 300, 000 300,205 | 2018/ 7 /24
HEE7 4o vy M —E A B3 ERIRE FIER O 0.165 100, 000 100,015 | 2018/ 6 /20
BB Ty AT oA F25EHAE IR E FINEA R 0. 554 100, 000 100,052 | 2018/ 6 /20
ANE% v B 40 ZBAGIEIHAE F PR E RINEAL RRfO fF 0. 447 200, 000 200,088 | 2018/6 /20
SHERT AT UAR&) —A TSR E R R 0. 442 300, 000 300,298 | 2018/8/6
IR TESE  H36[RItLE IR & RNEAL AR 0. 453 100, 000 100,034 | 2018/6 /12
NTT K=t FH15EHAEFRERNEA R5HfF 1.96 200, 000 200,372 | 2018/6 /20
NTT Rat  $170a#AE MR E RNEC A 1.77 200, 000 201,225 | 2018/9/20
EIRBASE 25 36EIHE R R E [RINERL FERI ) 0.717 100, 000 100,014 | 2018/5/18
B R B TR I BRE [REAT R A 2.625 200, 000 200,324 | 2018/6 /11

/)N At 2,900, 000 2, 906, 049

= it 7, 169, 000 7,178, 833

kI - AR EALAGZE) Y £ C,



BRFRENA - 41—V FMESFRIE (M3 ) 53—R) F2RRER

| EnzotniEs
IN
R 7 R H %
+M %
av— )b e = N— 3, 399, 999 21.4

KURIE, 20T 7 RBAAN TV D~ W —T 7 ROMEFERFICH T 5 FHiEEOEIA,

* GO BAANGTEI D 5T,



J LT AL — D7 R—=USINA— LR FRUR A HL—
2S5 AJPY., U5 AAUD. Y5 ABRL, Y5 RZAR, S5 ATRY.

72AUSD, 75 AMXN

20174E9 H 30 A
(BHELI 2016410 H 1 H~2017429 H30H)

@Y 77 ROMAFEAITR DAY T,

% M | rA~ N CONERERER
KRV TOEAE FEEL FEREREL A DLT AL D
FEARITINZ . T REIMNRF Y E 2L A DAL B L ET, &G
THEEMIT, FLLUTBBH#5 (S&PH:) LA T (B— ¥ AT 1 %<) F

£ H v &t | 7213Balks (Moody’st) LA T (B3RS AT X FRS) OFAF 3T 5-34TC
WAESRELET, ALl WESRA~OEEICHI->TL, E
ARSI LYB —#% (S&PHE) LA BB L OB3K (Moody’stt) LA Lo
R AF LR SR S DR~ R T VET,

B & % & | RRLVETOER| A FEEE

= 7t = | Zo—r e T R vT AR R —

& & @B R & | BTy A MRS

Bl % & B & | JP AT A _RARA R R—T A R AT

{i@i ﬁﬁ; 2& JLTe R (VI TANT) TR m—

*AERRRE RIS IV T, AFATREZR LRI R O SR B A B LIT/BRR W ZL TRV ET,




J LT ALY —DFUR—USNA A— LR KRR AU HL

EHRREE
201759 A 30 B IZ#& T 92 FHAIIR
CKkRV)

48

$RAT 1 JEERI L 141,798
EAF R, 25,175,807
2 HUEC Y 4% (JRURBLPERRTR) 63,235
I AR 25,380,840
EH

P R AR 2,395,126
EEE 435,167
PRAEE 87,365
B | ER1 T e 18,712
=R 130,649
BN 872
SR 21,754
BE Y R 18,922
MEEH 119
AR 3,108,686
iR EELR 22,272,154
BB A MRS B IR DL 3,564,792
HELERE B L OVME AR LRI D8 30,304,724
Y HIEHRME LS 33,869,516
BB A AMRESF L 22 3,503,875
PANESPE =St A U2 S N SRS A oS~ B (4,422,447)
S 3 it (918,572)
B O RIZ I DMIE BE DB IREE 55,223,098




J LT ALY —DFUR—USNA A— LR KRR AU HL

RN PE B
20174E9 F 30 H BifE
CKkRL)
Wi S/ wim Y K24l RaliE] BEHER (%)
F—ANFVT
EiEttE (B e e )
USD 304,000 FMG RES AUG06 5.125% 15/05/24 144A 309,320 0.07
USD 280,000 FMG RES AUG06 4.75% 15/05/22  144A 284,200 0.07
593,520 0.14
A —AZUT i 593,520 0.14
NIz—4
HimtE (B EL&RIE)
USD 438,000 AIRCASTLE LTD 5% 01/04/23 469,207 0.11
USD 370,000 AIRCASTLE LTD 5.125% 15/03/21 394,974 0.09
USD 305,000 AIRCASTLE LTD 7.625% 15/04/20 339,694 0.08
USD 280,000 IHS MARKIT LTD 4.75% 15/02/25 144A 299,250 0.07
USD 198,000 WEATHERFORD INTL 4.5% 15/04/22 183,584 0.04
USD 79,000 WEATHERFORD BERMUDA 6.5% 01/08/36 67,743 0.02
1,754,452 0.41
NRIo—KEf 1,754,452 0.41
HFZ
EiEttE (B e e )
USD 1,591,000 1011778 BC/NEW RED 4.25% 15/05/24 1 1,594,499 0.37
USD 1,110,000 TECK RESOURCES LTD 6.125% 01/10/35 1,243,199 0.29
USD 1,028,000 VIDEOTRON 5.375% 15/6/24 144A 1,115,379 0.26
USD 1,100,000 VPII ESCROW CORP 7.5% 15/07/21 144A 1,090,374 0.25
USD 1,143,000 PRECISION DRILLING 5.25% 15/11/24 1,051,560 0.25
USD 1,046,000 BOMBARDIER INC 7.5% 15/03/25  144A 1,035,540 0.24
USD 1,085,000 VRX ESCROW 6.125% 15/4/25 144A 941,238 0.22
USD 835,000 NOVA CHEMICALS 5.25% 01/08/23 144A 863,181 0.20
USD 936,000 VRX ESCROW 5.875% 15/05/23 144A 815,771 0.19
USD 789,000 BOMBARDIER INC 4.75% 15/04/19 144A 794,918 0.19
USD 695,000 AUTOMATION TOOLING 6.5% 15/6/23 144 728,013 0.17
USD 700,000 MATTAMY GROUP 6.5000% 01/10/25 144A 717,150 0.17
USD 676,000 BOMBARDIER INC 6.125% 15/01/23 144A 648,960 0.15
USD 585,000 LUNDIN MINING 7.875% 1/11/22 144A 636,743 0.15
USD 651,000 BOMBARDIER INC 6% 15/10/22 144A 621,705 0.15
USD 572,000 VALEANT PHARMA 7% 15/03/24 144A 609,180 0.14
USD 589,000 VALEANT PHARMA 5.625% 01/12/21 144A 547,770 0.13
USD 484,000 OPEN TEXT CORP 5.875% 01/06/26 144A 531,190 0.12
USD 514,000 NOVA CHEMICALS CORP 5% 01/05/25 144 522,995 0.12
USD 500,000 VRX ESCROW 5.375% 15/3/20 144A 495,625 0.12
USD 450,000 BOMBARDIER INC 8.75% 01/12/21 144A 479,813 0.11
USD 486,000 CONCORDIA INTL 9% 01/04/22 144A 377,258 0.09
USD 295,000 TECK RESOURCES 8.5% 01/06/24  144A 339,250 0.08
USD 332,000 NOVA CHEMICALS CORP 4.875% 01/06/24 336,773 0.08
USD 300,000 OPEN TEXT 5.625% 15/01/23 144A 314,250 0.07
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W fiE /g Y Eatn R ik BEHR (%)
USD 267,000 VALEANT PHARMA 6.5% 15/03/22  144A 282,353 0.07
USD 260,000 TECK RESOURCES LTD 4.5% 15/01/21 272,675 0.06
USD 205,000 QUEBECOR MEDIA 5.75% 15/01/23 220,888 0.05
USD 200,000 LUNDIN MINING 7.5% 1/11/20 144A 208,190 0.05
USD 195,000 HUDBAY MINERALS 7.25% 15/01/23 144A 207,675 0.05
USD 179,000 SEVEN GENS EN 5.3750% 30/09/25 144A 180,343 0.04
USD 171,000 MATTAMY GROUP 6.875% 15/12/23 144A 177,840 0.04
USD 198,000 MEG ENERGY CORP 6.375% 30/1/23 144A 172,755 0.04
USD 169,000 CENOVUS ENERGY 4.25% 15/04/27 144A 167,786 0.04
USD 166,000 NOVA CHEMICALS CORP 5.25% 01/06/27 167,710 0.04
USD 158,000 MEG ENERGY CORP 7% 31/03/24 144A 136,275 0.03
USD 37,000 ENCANA CORP 3.9% 15/11/21 38,128 0.01
20,684,952 4.83
HFHEH 20,684,952 4.83
A #E
ZOMAESR
USD 2,574,000 TRANSOCEAN PROT 6.25% 01/12/24 144A 2,567,565 0.60
2,567,565 0.60
EiEttiE (B e e
USD 1,240,000 UPCB FINANCE IV 5.375% 15/1/25 144A 1,283,400 0.30
USD 1,256,000 SHELF DRL HOL 9.5000% 02/11/20 144A 1,268,560 0.29
USD 886,000 PARK AEROSPACE 5.5% 15/02/24  144A 932,240 0.22
USD 529,981 SHELF DRILL HOLD 9.5% 02/11/20 REGS 535,281 0.12
USD 401,000 PARK AEROSPAC 4.5000% 15/03/23 144A 403,005 0.09
USD 271,000 PARK AEROSPACE HDG 5.25% 15/08/22 1 281,501 0.07
USD 269,000 NOBLE HDGS INTL 7.75% 15/01/24 240,755 0.06
USD 217,000 NOBLE HDGS INTL 6.2% 01/08/40 149,730 0.03
USD 33,000 NOBLE HLDGS INTL 5.25% 15/03/42 21,945 0.01
5,116,417 1.19
A~k R 7,683,982 1.79
TA4VTUR
EiEttE (B e e )
USD 539,000 NOKIA CORP 6.625% 15/05/39 621,198 0.14
621,198 0.14
T4 TURE 621,198 0.14
TR
EEeHE
USD 755,000 SOCIETE GENERALE FRN 29/12/49 144A 813,513 0.19
813,513 0.19
EiEttE (B e e
USD 2,330,000 NUMERICABLE GRP 6% 15/05/22 144A 2,434,849 0.57
USD 594,000 NUMERICABLE SFR 7.375% 01/05/26 144 639,293 0.15
3,074,142 0.72
75 A 3,887,655 0.91
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\Z4
ZOMESR
USD 657,000 UNITYMEDIA 5.5000% 15/01/23 144A 610,517 0.14
610,517 0.14
EiEttiE (B e e
USD 1,000,000 UNITYMEDIA KABEL 5% 15/01/25 144A 1,050,000 0.25
USD 800,000 UNITYMEDIA KABEL 6.125% 15/01/25 14 851,000 0.20
1,901,000 0.45
R 2,511,517 0.59
TANVGUR
EiEttE (B e e
USD 500,000 ARDAGH PKG FIN 4.625% 15/05/23 144A 513,125 0.12
USD 400,000 ARDAGH PKG FIN 7.25% 15/05/24 144A 438,500 0.10
951,625 0.22
TANLTURER 951,625 0.22
HA
HimtE (EELRIR)
USD 772,000 SOFTBANK GROUP 4.5% 15/04/20  144A 792,265 0.18
792,265 0.18
H ARG 792,265 0.18
v TNg
AT LTI TIE T AR
USD 1,383,000 ARCELORMITTAL STUP 25/02/22 1,585,264 0.37
USD 360,000 ARCELORMITTAL STUP 15/10/39 431,100 0.10
USD 164,000 ARCELORMITTAL 6.75% 01/03/41 194,135 0.05
2,210,499 0.52
EiEttiE (B e e
USD 1,790,000 INTELSAT JACK 7.25% 15/1020  GDT 1,721,755 0.40
USD 1,327,000 INTELSAT JACK 8% 15/02/24 144A 1,428,647 0.33
USD 790,000 ALTICE FINANCING 7.5% 15/05/26 144A 867,024 0.20
USD 813,000 ALTICE FIN SA 6.625% 15/02/23 144A 861,780 0.20
USD 725,000 ALTICE SA 7.75% 15/05/22  144A 770,313 0.18
USD 673,000 ALTICE SA 7.625% 15/02/23  144A 722,634 0.17
USD 604,000 MALLINCKRODT FIN 5.75% 1/8/22 144A 588,900 0.14
USD 615,000 MALLINCKRODT FIN 5.5% 15/04/25 144A 551,963 0.13
USD 511,000 DANA FIN LUX SARL 5.75% 15/4/25 144 539,105 0.13
USD 400,000 MALLINCKRODT INTL 3.5% 15/04/18 400,000 0.09
USD 337,000 ALTICE FINANCING 6.5% 15/01/22 144A 349,638 0.08
USD 255,000 TR OP / TR FI 5.3750% 01/09/25 144A 262,013 0.06
USD 219,000 TELECOM ITALIA CAP 6% 30/09/34 241,721 0.06
USD 183,000 TELECOM IT CAP 6.3750% 15/11/33 210,679 0.05
USD 155,000 ARCELORMITTAL 6.125% 01/06/25 177,863 0.04
USD 144,000 MALLINCKRODT INTL 4.75% 15/04/23 122,670 0.03
9,816,705 2.29
NI T NI E 12,027,204 2.81
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AT
HimtE (B ELRIE)
USD 4,165,000 CEMEX SAB DE CV 7.75% 16/04/26 144A 4,778,921 1.11
USD 515,000 CEMEX SAB DE CV 5.7% 11/1/25 144A 547,857 0.13
5,326,778 1.24
Ax L agt 5,326,778 1.24
Ao
EimttiE (B e 1)
USD 1,049,000 FIAT CHRYSLER AUTO 5.25% 15/04/23 1,117,185 0.27
USD 940,000 NXP BV/NXP FD 4.625% 15/06/22 144A 1,005,800 0.23
USD 875,000 ZIGGO SEC 5.5% 15/01/27 144A 895,781 0.21
USD 625,000 NXP BV/NXP FD 4.125% 01/06/21 144A 652,344 0.15
USD 440,000 ALCOA NEDER HDG 6.75% 30/9/24 144A 487,300 0.11
USD 313,000 SENSATA TECHNO 4.875% 15/10/23 144A 328,650 0.08
USD 185,000 SENSATA TECHNO 5.625% 01/11/24 144A 204,194 0.05
USD 125,000 SENSATA TECHNO 5% 01/10/25 144A 131,719 0.03
4,822,973 1.13
FILHEH 4,822,973 1.13
AFYR
EEHEFIE
USD 515,000 BARCLAYS BK PLC FRN 29/12/49 543,814 0.13
USD 400,000 ROYAL BK SCOTLAND FRN 29/12/49 443,500 0.10
USD 385,000 RBS FRN 29/12/49 427,350 0.10
1,414,664 0.33
HimtE (EELFIR)
USD 2,220,000 ROYAL BK SCOTLAND 6.1% 10/06/23 2,463,090 0.57
USD 1,425,000 RBS 6.125% 15/12/22 1,569,797 0.37
USD 865,000 INTL GAME 6.5% 15/02/25 144A 968,300 0.23
USD 480,000 VIRGIN MEDIA SEC 5.25% 15/01/26 144 499,296 0.12
USD 425,000 INTL GAME 6.25% 15/02/22 144A 470,462 0.11
USD 398,000 SENSATA TECHNO 6.25% 15/02/26 144A 435313 0.10
USD 224,000 VIRGIN MEDIA FIN 5.75% 15/01/25 144 231,560 0.05
USD 224,000 TRONOX FINANC 5.7500% 01/10/25 144A 228,480 0.05
USD 92,000 ENSCO PLC 4.5% 01/10/24 76,130 0.02
6,942,928 1.62
ARYRF} 8,357,592 1.95
TAV K
EENEHIE
USD 3,450,000 ILFC E-CAP TR II FRN 21/12/65 144A 3,268,874 0.76
USD 1,012,000 BANK OF AMERICA FRN 29/12/49 AA 1,116,995 0.26
USD 550,000 CITIGROUP INC FRN 29/12/49 T 618,063 0.14
USD 190,000 CITIGROUP INC FRN 29/12/49 HYBRID 204,488 0.05
5,208,420 1.21
ZTOMES
USD 1,696,000 UAL 2007 PASS 6.636% 02/07/22 071A 943,888 0.22
USD 99,000 LIBERTY INTERACTIVE LLC 4% 15/11/29 70,290 0.02
USD 71,000 LIBERTY MEDIA CV 3.75% 15/2/30 47,017 0.01
1,061,195 0.25
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AT T T VT IE T AR

USD 523,000 TERRAFORM POWER 5.875% 01/02/23 144 543,920 0.12
USD 545,000 ENDO FIN LLC/FINCO 6% 01/02/25 144A 437,363 0.10
USD 404,000 PBF HDG CO LLC 7% 15/11/23 416,120 0.10
USD 375,000 CRESTWOOD MID 6.25% 01/04/23 WI 388,125 0.09
USD 242,000 SOUTHWESTERN ENERGY 4.95% 23/01/25 245,176 0.06

2,030,704 0.47

HimtE (EELFIR)

USD 4,677,000 ANTERO RESOURCE 5.125% 1/12/22 4,782,232 1.13
USD 4,565,000 EMBARQ CORP 7.995% 01/06/36 4,610,649 1.09
USD 3,992,000 CONTINENTAL RESOURCES 5% 15/09/22 4,046,889 0.95
USD 3,240,000 DISH DBS CORP 6.75% 01/06/21 3,562,988 0.83
USD 3,116,000 ULTRA RESOURCES 6.875% 15/04/22 144 3,182,214 0.74
USD 3,048,000 TENET HEALTHCARE 4.375% 1/10/21 3,089,909 0.72
USD 3,075,000 SUPERVALU INC 7.75% 15/11/22 2,890,499 0.67
USD 2,434,000 CORTES NP ACQ 9.25% 15/10/24 144A 2,744,334 0.64
USD 2,571,000 CCO HLDGS LLC/CAP 5.875% 1/4/24 144 2,728,473 0.64
USD 2,625,000 NIELSEN FIN LLC 5% 15/04/22 144A 2,720,549 0.63
USD 2,478,000 LEVEL 3 FIN INC 5.25% 15/3/26 WI 2,539,949 0.59
USD 2,435,000 ALLY FINANCIAL INC 4.125% 30/03/20 2,501,962 0.58
USD 2,603,000 ALBERTSONS COS 6.6250% 15/06/24 WI 2,453,327 0.57
USD 2,150,000 SPRINT CORP 7.125% 15/06/24 WI 2,419,394 0.56
USD 2,170,000 HCA INC 5.875% 01/05/23 1 2,354,449 0.55
USD 2,175,000 GANNETT CO 6.375% 15/10/23 2,321,812 0.54
USD 1,982,000 CVR PART / NITROGE 9.25% 15/06/23 1 2,098,442 0.49
USD 2,056,000 ADT CORP 4.125% 15/06/23 2,091,979 0.49
USD 1,900,000 PRIME SECSRVC 9.25% 15/05/23 144A 2,091,462 0.49
USD 2,007,000 GOODYEAR TIRE&RUB 4.875% 15/03/27 2,066,165 0.48
USD 1,917,000 FIRST DATA CORP 5% 15/01/24 144A 1,989,462 0.46
USD 1,760,000 SPECTRUM BRANDS 5.75% 15/07/25 1,882,671 0.44
USD 1,780,000 CCO HDGS LLC 5.75% 15/02/26 144A 1,864,549 0.43
USD 1,644,000 TENET HEALTHCARE 6% 01/10/20 1,750,530 041
USD 1,580,000 AECOM 5.875% 15/10/24 1,741,949 041
USD 1,762,000 ARCH MRG SUB 8.5000% 15/09/25 144A 1,717,949 0.40
USD 1,630,000 FIRST DATA CORP 5.75% 15/01/24 144A 1,707,913 0.40
USD 1,545,000 UNITED RENTALS 5.75% 15/11/24 1,645,424 0.38
USD 1,670,000 FREEPORT-MCMORAN 3.875% 15/03/23 1,642,862 0.38
USD 1,606,000 JBS USA LLC 7.25% 01/06/21 144a 1,638,119 0.38
USD 1,540,000 KFC HLD/PIZZA 4.7500% 01/06/27 144A 1,588,509 0.37
USD 1,470,000 ALCOA INC 5.95% 01/02/37 1,563,712 0.36
USD 1,204,000 SPRINT CAPITAL 8.75% 15/03/32 1,538,109 0.36
USD 1,476,000 SUMMIT MAT 5.125% 01/06/25 144A 1,520,869 0.35
USD 1,395,000 SCIENTIFIC GAMES INTL 7% 1/1/22 144 1,476,955 0.34
USD 1,416,000 UNIVISION COMM 6.75% 15/09/22 144A 1,467,329 0.34
USD 1,360,000 ASHTEAD CAPITAL 5.625% 1/10/24 144 1,461,999 0.34
USD 1,340,000 CIT GROUP INC 5% 15/08/22 1,450,147 0.34
USD 1,371,000 QUICKEN LOANS INC 5.75% 1/5/25 144A 1,443,388 0.34
USD 1,335,000 ALLY FINANCIAL INC 4.625% 30/03/25 1,398,412 0.33
USD 1,319,000 POLYONE CORP 5.25% 15/03/23 WI 1,398,007 0.33
USD 1,210,000 SPRINT CORP 7.625% 15/02/25 1,388,474 0.32
USD 1,219,000 TRANSOCEAN INC 9% 15/07/23 144A 1,314,995 0.31
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USD 1,240,000 HCA INC 5.375% 01/02/25 1,308,199 0.31
USD 1,190,000 GLP CAP LP 5.375% 01/11/23 1,303,049 0.30
USD 1,325,000 TESLA INC 5.3000% 15/08/25 144A 1,296,843 0.30
USD 1,185,000 TUTOR PERINI 6.875% 01/05/25  144A 1,282,762 0.30
USD 1,217,000 DOLLAR TREE INC 5.75% 01/03/23 1,280,892 0.30
USD 1,250,000 DIAMONDBACK ENER 4.7500% 01/11/24 1,273,437 0.30
USD 1,200,000 AES CORP 5.5% 15/04/25 1,259,999 0.29
USD 1,153,000 DIEBOLD INC 8.5% 15/04/24 WI 1,250,197 0.29
USD 1,262,000 CHS/COMM HEALTH 6.25% 31/03/23 1,244,584 0.29
USD 1,170,000 ZAYO GRP LLC/CAP 5.75% 15/01/27 1,237,275 0.29
USD 1,200,000 VALEANT PHARMACEUT 7% 01/10/20 144A 1,203,000 0.28
USD 1,115,000 ENERGY TRANSFER EQ 5.875% 15/01/24 1,195,838 0.28
USD 1,161,000 CLEAR CHAN WLD 6.5% 15/11/22 WI 1,192,928 0.28
USD 1,125,000 ZF NA CAPITAL 4.75% 29/04/25 144A 1,185,469 0.28
USD 1,099,000 T-MOBILE USA 6.625% 01/04/23 1,155,192 0.27
USD 1,083,000 CNO FINANCIAL GROUP 5.25% 30/05/25 1,154,749 0.27
USD 1,153,000 DYNEGY INC 5.875% 01/06/23 1,150,118 0.27
USD 1,095,000 HOLOGIC INC 5.25% 15/07/22 144A 1,149,750 0.27
USD 1,120,000 AMERICAN AXLE&MFG 6.25% 01/04/25 14 1,142,400 0.27
USD 1,124,000 AMERICAN AXLE&MFG 6.5% 01/04/27 144 1,132,430 0.26
USD 1,107,000 MASTEC INC 4.875% 15/03/23 1,130,524 0.26
USD 1,172,000 SUPERVALU INC 6.75% 01/06/21 1,122,190 0.26
USD 1,070,000 EQUINIX INC 5.375% 01/01/22 1,121,895 0.26
USD 1,107,000 SM ENERGY CO 6.5% 01/01/23 1,109,768 0.26
USD 1,040,000 ALCOA INC 5.125% 01/10/24 1,105,000 0.26
USD 1,000,000 FRESENIUS MED 5.75% 15/02/21  144A 1,098,000 0.26
USD 1,085,000 SEMINOLE HARD 5.875% 15/05/21 144A 1,095,850 0.26
USD 1,000,000 SEALED AIR CORP 5.25% 1/04/23 144A 1,075,000 0.25
USD 1,007,000 SCOTTS MIRACLE 5.25% 15/12/26 1,062,385 0.25
USD 1,025,000 TEMPUR SEALY INTL 5.5% 15/6/26 1,050,625 0.25
USD 1,023,000 JBS USA LLC 7.25% 01/06/21 144A 1,044,739 0.24
USD 1,058,000 QEP RESOURCES INC 5.375% 01/10/22 1,039,485 0.24
USD 1,005,000 AECOM TECHNOLOG 5.1250% 15/03/27 W1 1,038,919 0.24
USD 1,000,000 AMN HEALTHCARE 5.125% 01/10/24 144A 1,036,250 0.24
USD 1,000,000 CALPINE CORP 6% 15/01/22 144A 1,033,750 0.24
USD 1,014,000 TENET HEALTHCARE 4.5% 1/04/21 1,033,013 0.24
USD 1,000,000 COVANTA HDGS CORP 6.375% 01/10/22 1,027,500 0.24
USD 990,000 CENTENE CORP 4.75% 15/01/25 1,027,125 0.24
USD 1,000,000 DAVITA INC 5.75% 15/08/22 1,027,000 0.24
USD 995,000 POST HLDGS 5.75% 01/03/27 144A 1,026,094 0.24
USD 1,013,000 ULTRA RESOURCES 7.125% 15/04/25 144 1,023,130 0.24
USD 819,000 BLUE CUBE SPINCO 10% 15/10/25 1,006,256 0.23
USD 1,002,000 UNIT CORP 6.625% 15/05/21 1,004,505 0.23
USD 900,000 LIBERTY MEDIA 8.25% 01/02/30 994,500 0.23
USD 1,012,000 THC ESCROW CO 5.1250% 01/05/25 144A 994,290 0.23
USD 945,000 REYNOLDS GRP ISS 5.125% 15/7/23 144 983,981 0.23
USD 840,000 QORVO INC 7% 01/12/25 959,700 0.22
USD 920,000 WMG ACQUISITION 5.625% 15/04/22 144 957,950 0.22
USD 864,000 SPRINT CORP 7.25% 15/09/21 956,880 0.22
USD 886,000 HCA INC 5% 15/03/24 945,805 0.22
USD 960,000 FREEPORT MCMORAN 3.55% 01/03/22 944,400 0.22
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USD 921,000 UNITED CONTINENTAL 5% 01/02/24 939,420 0.22
USD 725,000 ALLY FINANCIAL 8% 01/11/31 935,250 0.22
USD 900,000 ENVISION HEALTH 5.125% 01/07/22 144 931,500 0.22
USD 793,000 WESTERN DIGITAL 10.5% 01/04/24 929,793 0.22
USD 884,000 LYNX/VMED 6.375% 15/04/23 144A 924,885 0.22
USD 1,000,000 HARDWOODS ACQUIS 7.5% 01/08/21 144A 922,500 0.22
USD 800,000 HCA INC 7.5% 15/02/22 919,000 0.21
USD 848,000 ALCOA INC 5.4% 15/04/21 909,692 0.21
USD 920,000 EXELA INTER 10.0000% 15/07/23 144A 907,350 0.21
USD 908,000 POST HLDGS 5% 15/08/26 144A 906,865 0.21
USD 810,000 DIAMOND 1/2 FIN 7.125% 15/06/24 144 895,828 0.21
USD 855,000 ALTICE US FIN I 5.375% 15/7/23 144A 895,613 0.21
USD 885,000 CROWN AMER/CAP 4.2500% 30/09/26 WI 891,638 0.21
USD 846,000 TEREX CORP 5.625% 01/02/25 144A 890,161 0.21
USD 850,000 ACADIA HEALTH 5.625% 15/02/23 889,313 0.21
USD 693,000 SPRINT NEXTEL CORP 11.5% 15/11/21 881,843 0.21
USD 836,000 MIRCON TECH INC 5.25% 15/01/24 144A 878,845 0.21
USD 844,000 ENERSYS 5% 30/04/23 144A 877,760 0.20
USD 775,000 MGM RESORTS INTL 6.625% 15/12/21 874,045 0.20
USD 826,000 T-MOBILE USA INC 6% 01/03/23 869,365 0.20
USD 1,500,000 CLAIRE'S ST 9% 15/03/19 144a 860,250 0.20
USD 857,000 CF INDUSTRIES INC 5.15% 15/03/34 858,071 0.20
USD 787,000 HCA INC 6.50% 15/02/20 856,846 0.20
USD 816,000 HUGHES SATELLITE 5.25% 01/08/26 847,620 0.20
USD 801,000 ALTICE US FIN I 5.5% 15/05/26 144A 843,553 0.20
USD 800,000 NRG ENERGY 6.625% 15/01/27 WI 838,000 0.20
USD 800,000 DIAMOND 1 FIN/2 5.875% 15/06/21 144 836,000 0.20
USD 937,000 ALBERTSONS COS 5.7500% 15/03/25 WI 822,218 0.19
USD 807,000 SIX FLAGS ENT 4.875% 31/07/24 144A 819,105 0.19
USD 933,000 REVLON CONSUMER 5.75% 15/02/21 816,375 0.19
USD 780,000 J.B POINDEXTER 9% 01/04/22 144A 815,100 0.19
USD 730,000 CSC HOLDINGS INC 6.75% 15/11/21 806,650 0.19
USD 720,000 SPRINT CAP CORP 6.875% 15/11/28 806,400 0.19
USD 771,000 CALPINE CORP 5.875% 15/01/24  144A 798,949 0.19
USD 817,000 DCP MIDSTREAM OP 3.875% 15/03/23 798,618 0.19
USD 806,000 HILCORP ENERGY 5% 01/12/24 144A 791,895 0.18
USD 740,000 STEEL DYNAMICS 5.5% 01/10/24 791,800 0.18
USD 780,000 NOVELIS CORP 5.875% 30/09/26  144A 791,700 0.18
USD 739,000 SPRINT NEXTEL CORP 6% 15/11/22 791,654 0.18
USD 765,000 AMC NETWORKS INC 5% 01/04/24 788,906 0.18
USD 671,000 SPRINT CORP 7.875% 15/09/23 778,360 0.18
USD 750,000 LIVE NATION ENT 4.875% 01/11/24 144 776,333 0.18
USD 745,000 LAMAR MEDIA CORP 5% 01/05/23 769,213 0.18
USD 730,000 SIRIUS XM 5.375% 15/04/25 144A 768,325 0.18
USD 775,000 CLEAR CHANNEL WORL 7.625% 15/3/20 A 763,375 0.18
USD 703,000 CSC HOLDINGS LLC 8.625% 15/02/19 759,261 0.18
USD 705,000 T-MOBILE USA INC 6.375% 01/03/25 757,875 0.18
USD 693,000 BUILDING MATERIALS 6% 15/10/25 144A 754,504 0.18
USD 1,038,000 WINDSTREAM CORP 7.75% 01/10/21 752,550 0.18
USD 702,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 752,474 0.18
USD 725,000 HCA INC 5.5000% 15/06/47 752,188 0.18
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USD 720,000 NOVELIS CORP 6.25% 15/08/24 144A 750,600 0.18
USD 723,000 ALLIANCE DATA SYST 5.375% 1/08/22 1 744,690 0.17
USD 800,000 COMPRESSCO PART 7.25% 15/08/22 740,000 0.17
USD 1,000,000 TALEN ENERGY SUPPLY 6.5% 01/06/25 740,000 0.17
USD 711,000 CARRIZO OIL&GAS INC 6.25% 15/04/23 725,220 0.17
USD 670,000 SPRINT NEXTEL 9% 15/11/18 144A 719,413 0.17
USD 704,000 DELEK LOG PART 6.75% 15/05/25 144A 709,280 0.17
USD 839,000 FRONTIER COMM 11% 15/09/25 702,663 0.16
USD 673,000 MICRON TECHNO 5.25% 01/08/23  144A 701,939 0.16
USD 611,000 DISH DBS CORP 7.75% 01/07/26 699,473 0.16
USD 687,000 DEAN FOODS 6.5% 15/03/23  144A 699,023 0.16
USD 674,000 ESH HOSPITALITY 5.25% 01/05/25 144A 697,590 0.16
USD 670,000 CSC HOLDINGS 5.5% 15/04/27 144A 696,800 0.16
USD 675,000 ICAHN ENTER 6% 01/08/20 696,566 0.16
USD 652,000 SUNOCO LP/FIN 6.25% 15/04/21  WI 683,198 0.16
USD 658,000 HECLA MINING CO 6.875% 01/05/21 682,708 0.16
USD 670,000 UNIVISION COMM 5.125% 15/05/23 144A 682,563 0.16
USD 650,000 NRG ENERGY INC 6.25% 15/07/22 682,500 0.16
USD 615,000 CHEMOURS CO 7% 15/05/25 WI 681,881 0.16
USD 600,000 SPRINGLEAF FINANCE 7.75% 1/10/21 WI 677,820 0.16
USD 615,000 MGM RESORTS INTL 6% 15/03/23 677,730 0.16
USD 670,000 CSC HOLDINGS 5.25% 01/06/24 676,700 0.16
USD 610,000 HCA INC 5.875% 15/03/22 674,813 0.16
USD 676,000 TENET HEALTHC 4.6250% 15/07/24 144A 670,508 0.16
USD 652,000 ANTERO RESOURCE FIN 5.375% 01/11/21 668,300 0.16
USD 681,000 CINCINNATI BELL 7% 15/07/24 144A 666,529 0.16
USD 650,000 PBF HDG CO LLC 7.25% 15/06/25 144A 664,625 0.16
USD 633,000 DISH DBS CORP 5.875% 15/11/24 663,068 0.15
USD 625,000 ZAYO GROUP LLC/CAP 6% 01/04/23 661,006 0.15
USD 630,000 WYNN LAS VEGAS 5.5% 01/03/25 144A 655,200 0.15
USD 605,000 US CONCRETE INC 6.375% 01/06/24 651,888 0.15
USD 623,000 COMMSCOPE 5.5% 15/06/24  144A 651,814 0.15
USD 634,000 TARGA RESOURCES 5.125% 1/02/25 651,435 0.15
USD 600,000 CENTENE ESC CORP 6.125% 15/2/24 W1 649,500 0.15
USD 650,000 CALPINE CORP 5.25% 01/06/26 144A 648,375 0.15
USD 737,000 FRONTIER COMM 9.25% 01/07/21 646,718 0.15
USD 646,000 DAVITA HEALTHCARE 5.125% 15/07/24 646,607 0.15
USD 600,000 BOYD GAMING CORP 6.875% 15/05/23 645,000 0.15
USD 610,000 WESCO DISTRI 5.375% 15/06/24 642,025 0.15
USD 540,000 SERVICE CORP INTL 8% 15/11/21 640,575 0.15
USD 618,000 NEW HOME CO 7.2500% 01/04/22 WI 638,085 0.15
USD 598,000 GRAPHIC PACKAGING 4.75% 15/04/21 633,880 0.15
USD 617,000 CITGO PETROLEUM 6.25% 15/08/22 144A 632,425 0.15
USD 620,000 REYNOLDS GRP ISS 5.75% 15/10/20 630,850 0.15
USD 622,000 JBS USA LLC 8.25% 01/02/20 144A 629,775 0.15
USD 635,000 TARGA RESOURCES 4.25% 15/11/23 629,444 0.15
USD 630,000 CCO HOLDINGS 5.0000% 01/02/28 144A 628,614 0.15
USD 610,000 FIDELITY&GUARANTY 6.375% 1/4/21 144 625,250 0.15
USD 600,000 ICAHN ENTS FIN 5.875% 01/02/22 619,248 0.14
USD 600,000 IRON MOUNTAIN INC 5.75% 15/08/24 618,750 0.14
USD 590,000 SYMANTEC CORP 5% 15/04/25 144A 617,288 0.14
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USD 578,000 INCEPTION MRGR 8.625% 15/11/24 144A 617,194 0.14
USD 620,000 CLEARWATER PAP 5.375% 01/02/25 144A 616,900 0.14
USD 530,000 STANDARD PACIFIC 8.375% 15/01/21 616,125 0.14
USD 605,000 WHITING PETROLEUM 5% 15/03/19 607,269 0.14
USD 536,000 GCP APPLIED TECH 9.5% 01/02/23 144A 605,680 0.14
USD 584,000 CLEAR CHAN WLD 6.5% 15/11/22 wi 602,980 0.14
USD 575,000 BERRY PLASTICS CORP 5.125% 15/07/23 600,156 0.14
USD 563,000 T-MOBILE USA INC 6.5% 15/01/24 599,060 0.14
USD 580,000 QUAD GRAPHICS 7% 01/05/22 594,500 0.14
USD 567,000 ALLY FINANCIAL INC 4.625% 19/05/22 593,933 0.14
USD 570,000 CENTENE CORP 5.625% 15/2/21 W1 591,375 0.14
USD 561,000 LPL HOLDINGS 5.75% 15/09/25 144A 582,038 0.14
USD 540,000 HCA INC 5.875% 15/02/26 579,042 0.14
USD 513,000 FRESENIUS MED 5.875% 31/01/22 144A 575,247 0.13
USD 555,000 HCA INC 4.25% 15/10/19 573,731 0.13
USD 694,000 ENDO FIN LLC/FINCO 6% 15/07/23 144A 572,550 0.13
USD 551,000 DYNEGY INC 8.1250% 30/01/26 144A 570,010 0.13
USD 512,000 T-MOBILE USA INC 6.5% 15/01/26 565,120 0.13
USD 553,000 HCA INC 3.75% 15/03/19 564,060 0.13
USD 545,000 PILGRIM'S PRI 5.75% 15/03/25 144A 560,669 0.13
USD 445,000 LIBERTY MUTUAL GP 7.8% 15/03/37 144 560,389 0.13
USD 490,000 CHENIERE CORP CHRIS 7% 30/6/24 WI 557,375 0.13
USD 599,000 FREEPORT-MCMORAN 5.45% 15/03/43 557,070 0.13
USD 530,000 XPO LOGISTICS 6.5% 15/06/22 144A 555,175 0.13
USD 570,000 SINCLAIR TELE 5.125% 15/02/27 144A 552,900 0.13
USD 553,000 NABORS INDS INC 5.5000% 15/01/23 WI 543,323 0.13
USD 465,000 MGM RESORTS INTL 7.75% 15/03/22 542,888 0.13
USD 520,000 COTT HDGS INC 5.5% 01/04/25 144a 542,100 0.13
USD 520,000 GOODYEAR TIRE&RUBBER 5% 31/05/26 541,840 0.13
USD 525,000 SIRIUS XM 4.625% 15/05/23 144A 541,406 0.13
USD 500,000 BALL CORP 5% 15/03/22 541,100 0.13
USD 500,000 ALLY FINANCIAL INC 5.75% 20/11/25 538,750 0.13
USD 519,000 PENSKE AUTOMOTIVE GP 5.5% 15/05/26 536,516 0.13
USD 508,000 TEMPUR SEALY INTL 5.625% 15/10/23 534,035 0.12
USD 480,000 CDW LLC/FIN 5.5% 01/12/24 532,800 0.12
USD 505,000 LEVI STRAUSS & CO 5% 01/05/25 532,775 0.12
USD 510,000 NEXSTAR BROAD 6.125% 15/02/22 144A 532,313 0.12
USD 494,000 EQUINIX INC 5.75% 01/01/25 531,668 0.12
USD 500,000 BERRY PLASTICS CORP 6% 15/10/22 530,625 0.12
USD 518,000 MGM RESORTS INTL 4.625% 01/09/26 524,475 0.12
USD 505,000 PLANTRONICS INC 5.5% 31/05/23 144A 523,938 0.12
USD 500,000 WMG ACQUISITION 6.75% 15/04/22 144A 523,125 0.12
USD 500,000 SBA COMM CORP 4.875% 15/07/22 516,875 0.12
USD 495,000 MEDIACOM BRDBND 6.375% 01/04/23 514,800 0.12
USD 495,000 HILTON DOMESTIC 4.2500% 01/09/24 504,900 0.12
USD 480,000 WELLCARE HEALTH 5.25% 01/04/25 504,000 0.12
USD 481,000 AXALTA COATING 4.875% 15/08/24 144A 501,443 0.12
USD 495,000 GLOBAL PART/GLP FIN 6.25% 15/07/22 501,188 0.12
USD 500,000 UNITED RENTAL NA 4.8750% 15/01/28 501,095 0.12
USD 488,000 SIRIUS XM RAD 5.0000% 01/08/27 144A 498,370 0.12
USD 519,000 UNITI / CSL 6% 15/04/23 144 496,943 0.12
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USD 470,000 GANNETT CO 5.5% 15/09/24 144A 495,263 0.12
USD 427,000 ALCOA INC 6.75% 15/01/28 493,719 0.12
USD 475,000 DYNEGY INC 7.625% 01/11/24 WI 492,219 0.11
USD 485,000 GRAY TELE INC 5.125% 15/10/24 144A 488,638 0.11
USD 468,000 LIN TELEVISION CORP 5.875% 15/11/22 486,720 0.11
USD 460,000 WILLIAMS CIE INC 5.75% 24/06/44 484,150 0.11
USD 463,000 OLIN CORP 5.125% 15/09/27 483,761 0.11
USD 450,000 NUANCE COMMUN 5.6250% 15/12/26 144A 477,000 0.11
USD 455,000 JACK OHIO FIN 6.75% 15/11/21  144A 476,613 0.11
USD 460,000 TESORO LOGISTIC LP 6.125% 15/10/21 474,950 0.11
USD 480,000 EMC CORP 2.65% 01/06/20 474,535 0.11
USD 455,000 TALLGRASS NRG PRT 5.5% 15/9/24 144A 467,513 0.11
USD 450,000 GRAY TELE INC 5.875% 15/07/26 144A 464,625 0.11
USD 448,000 ALLIANCE DATA SY 5.875% 1/11/21 144 463,680 0.11
USD 435,000 UNITED RENTALS 5.5% 15/05/27 463,275 0.11
USD 435,000 SUNOCO LP/FIN 6.375% 01/04/23 WI 462,188 0.11
USD 440,000 GOODYEAR TIRE&RUB 5.125% 15/11/23 461,450 0.11
USD 456,000 AMC NETWORKS INC 4.7500% 01/08/25 459,420 0.11
USD 417,000 WESTERN DIGITAL 7.375% 01/04/23 144 456,615 0.11
USD 415,000 GLP CAP LP 5.375% 15/04/26 453,803 0.11
USD 433,000 T MOBILE USA 5.125% 15/04/25 452,398 0.11
USD 431,000 CALERES INC 6.25% 15/08/23 451,473 0.11
USD 463,000 ROSE ROCK MIND 5.625% 15/11/23 WI 449,110 0.10
USD 420,000 VERSUM MATERIALS 5.5% 30/09/24 144A 445,200 0.10
USD 415,000 TESORO LOGISTICS 5.25% 15/01/25 444,569 0.10
USD 430,000 NEXSTAR ESCROW 5.625% 01/08/24 144A 444,513 0.10
USD 435,000 EP ENERGY/EVER 8% 29/11/24 144A 441,525 0.10
USD 422,000 AES CORP 5.5% 15/03/24 439,935 0.10
USD 410,000 CHENIERE CORP 5.875% 31/03/25 WI 439,725 0.10
USD 418,000 HOLLY ENERGY PART 6% 01/08/24 144A 437,333 0.10
USD 413,000 GARTNER INC 5.125% 01/04/25 144A 435,715 0.10
USD 433,000 UNITED CONT HLDG 4.2500% 01/10/22 435,706 0.10
USD 425,000 SINCLAIR TELE 5.625% 01/08/24 144A 435,625 0.10
USD 412,000 CCO HLDGS LLC/CAP 5.875% 01/5/27 14 432,106 0.10
USD 434,000 RANGE RESOURCES 5% 15/03/23 144A 431,830 0.10
USD 405,000 ALERIS INTL INC 9.5% 01/04/21 144A 431,325 0.10
USD 426,000 CONSOL ENERGY 5.875% 15/04/22 430,260 0.10
USD 385,000 EMI MUSIC PUB 7.625% 15/6/24 144A 428,313 0.10
USD 400,000 WESTERN REFINING 7.5% 15/02/23 428,000 0.10
USD 386,000 US STEEL CORP 8.375% 01/07/21 144A 426,530 0.10
USD 397,000 HD SUPPLY INC 5.75% 15/04/24  144A 424,294 0.10
USD 390,000 ALLY FINANCIAL INC 5.125% 30/09/24 421,200 0.10
USD 426,000 WHITING PETROLEUM 5.75% 15/03/21 420,143 0.10
USD 405,000 SABRE INC 5.375% 15/04/23 144A 419,702 0.10
USD 413,000 SUMMIT MID HDGS 5.75% 15/04/25 419,195 0.10
USD 400,000 AMERICAN AIRLINES 5.5% 1/10/19 144A 419,000 0.10
USD 411,000 AK STEEL CORP 7% 15/03/27 418,706 0.10
USD 433,000 CONSOLIDATED COMM 6.5% 01/10/22 417,033 0.10
USD 401,000 INFOR US INC 6.5% 15/05/22 WI 415,536 0.10
USD 395,000 MSCI INC 4.75% 01/08/26 144A 412,775 0.10
USD 425,000 L BRANDS 6.75% 01/07/36 411,188 0.10
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USD 415,000 DAVITA HEALTHCARE 5% 01/05/25 409,813 0.10
USD 397,000 DISH DBS CORP 5% 15/03/23 407,173 0.09
USD 380,000 NCI BUILDING SYS 8.25% 15/01/23 144 406,600 0.09
USD 401,000 HILCORP ENERGY 5.75% 01/10/25 144A 405,010 0.09
USD 387,000 BWAY HDGS CO 5.5% 15/04/24  144A 403,448 0.09
USD 392,000 B&G FOODS INC 5.25% 01/04/25 402,290 0.09
USD 391,000 NUANCE COMM 5.375% 15/08/20  144A 397,729 0.09
USD 370,000 NRG ENERGY INC 7.25% 15/05/26 396,825 0.09
USD 384,000 PBF LOGIST LP/FIN 6.875% 15/5/23 WI 395,520 0.09
USD 375,000 CCO HLDGS LLC/CAP 5.5% 01/05/26 144 387,656 0.09
USD 387,000 SEMGROUP CORP 7.2500% 15/03/26 144A 385,065 0.09
USD 375,000 NEXTERA ENERG 4.2500% 15/09/24 144A 382,969 0.09
USD 368,000 FTI CONSULTING INC 6% 15/11/22  WI 379,960 0.09
USD 355,000 DCP MIDSTREAM 6.75% 15/09/37 378,963 0.09
USD 407,000 NGL ENRGY PART/F 6.1250% 01/03/25 377,493 0.09
USD 363,000 POST HLDGS 5.5% 01/03/25 144A 377,066 0.09
USD 357,000 PATTERN ENERGY GP 5.875% 01/02/24 1 376,635 0.09
USD 350,000 NCR CORP 6.375% 15/12/23 373,310 0.09
USD 396,000 ROWAN COMPANIES 4.875% 01/06/22 370,260 0.09
USD 344,000 AES CORP 6% 15/05/26 369,800 0.09
USD 360,000 MRT MID PART/FIN 7.25% 15/02/21 368,550 0.09
USD 428,000 FRONTIER COMM 10.5% 15/09/22 367,010 0.09
USD 413,000 PETSMART INC 5.875% 01/06/25  144A 365,505 0.09
USD 353,000 INFOR US INC 5.75% 15/08/20 144A 363,149 0.08
USD 352,000 TITAN INTL INC 6.875% 01/10/20 362,560 0.08
USD 342,000 CYRUSONE LP/FIN 5% 15/03/24 144A 359,955 0.08
USD 341,000 TENNECO INC 5.375% 15/12/24 358,050 0.08
USD 335,000 SERVICE CORP INTL 5.375% 15/05/24 355,519 0.08
USD 355,000 GENESIS ENERGY LP/GENESI 6% 15/5/23 352,338 0.08
USD 340,000 DYNEGY INC 8% 15/01/25 144A 352,328 0.08
USD 342,000 VALVOLINE INC 4.3750% 15/08/25 144A 348,413 0.08
USD 330,000 US FOODS INC 5.875% 15/06/24  144A 345,675 0.08
USD 330,000 LIVE NATION ENT 5.375% 15/06/22 144 343,200 0.08
USD 315,000 TESORO LOGISTICS 6.375% 01/05/24 341,775 0.08
USD 334,000 PILGRIM'S PRI 5.8750% 30/09/27 144A 341,515 0.08
USD 325,000 UNITED RENTALS NA 4.625% 15/07/23 338,813 0.08
USD 320,000 CEDAR FAIR/CAN 5.375% 15/04/27 144A 336,800 0.08
USD 335,000 UNITED RENTAL NA 4.8750% 15/01/28 335,734 0.08
USD 315,000 TELEFLEX INC 5.25% 15/06/24 333,113 0.08
USD 304,000 SPRINT NEXTEL CORP 7% 15/08/20 332,500 0.08
USD 300,000 BALL CORP 5.25% 01/07/25 330,000 0.08
USD 315,000 CBS OUT AMER 5.625% 15/02/24 WI 329,175 0.08
USD 315,000 AMSURG CORP 5.625% 15/07/22 328,388 0.08
USD 299,000 HILTON GRAND VAC 6.125% 01/12/24 14 327,779 0.08
USD 309,000 OSHKOSH CORP 5.375% 01/03/25 327,540 0.08
USD 300,000 NETFLIX INC 5.75% 01/03/24 325,500 0.08
USD 310,000 NRG YIELD OPERAT 5.0000% 15/09/26 321,625 0.08
USD 326,000 AMC ENTMNT HOLDI 5.8750% 15/11/26 321,518 0.07
USD 326,000 AMC ENTERTAINMT 5.75% 15/06/25 320,703 0.07
USD 315,000 IRON MOUNTAIN 4.8750% 15/09/27 144A 320,119 0.07
USD 318,000 COMMSCOPE TECH FIN 5% 15/03/27 144A 319,813 0.07
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USD 315,000 GROUP 1 AUTO 5.25% 15/12/23 144A 318,938 0.07
USD 311,000 LADDER CAP FIN 5.25% 15/03/22 144A 317,998 0.07
USD 340,000 QWEST CAPITAL FUNDING 7.75% 15/2/31 317,900 0.07
USD 314,000 CB ESCROW 8.0000% 15/10/25 144A 316,748 0.07
USD 309,000 AMERIGAS PART/FIN 5.5% 20/05/25 315,953 0.07
USD 305,000 WPX ENERGY INC 6% 15/01/22 315,580 0.07
USD 293,000 HARLAND CLARKE 8.375% 15/08/22 144A 313,510 0.07
USD 310,000 STATION CASIN 5.0000% 01/10/25 144A 311,938 0.07
USD 320,000 FRONTIER COMM CORP 8.5% 15/04/20 311,200 0.07
USD 305,000 GENESIS ENERGY LP 6.75% 01/08/22 310,719 0.07
USD 292,000 CDW LLC/FIN 5% 01/09/23 305,432 0.07
USD 297,000 DAE FUNDING 5.0000% 01/08/24 144A 304,425 0.07
USD 301,000 UNITED RENTAL NA 4.6250% 15/10/25 303,258 0.07
USD 277,000 AK STEEL CORP 7.5% 15/07/23 301,238 0.07
USD 367,000 FRONTIER COMM 6.25% 15/09/21 300,023 0.07
USD 275,000 RYLAND GROUP 5.375% 01/10/22 299,448 0.07
USD 294,000 CCO HDG LLC/CAP 5.125% 01/05/27 144 298,498 0.07
USD 277,000 CYRUSONE LP/FIN 5.375% 15/03/27 144 297,083 0.07
USD 287,000 HILTON WORLDWIDE 4.6250% 01/04/25 295,610 0.07
USD 280,000 NGPL PIPECO L 4.8750% 15/08/27 144A 292,950 0.07
USD 276,000 H&E EQUIPMENT 5.6250% 01/09/25 144A 291,180 0.07
USD 271,000 SPECTRUM BRANDS 6.125% 15/12/24 290,309 0.07
USD 279,000 DAE FUNDING 4.5000% 01/08/22 144A 285,626 0.07
USD 259,000 AMERICAN GREETING 7.875% 15/2/25 14 280,368 0.07
USD 269,000 TENNANT CO 5.625% 01/05/25 144A 279,088 0.07
USD 298,000 ENDO FIN LLC/FINCO 7.25% 15/01/22 1 278,630 0.06
USD 260,000 STEEL DYNAMICS 5% 15/12/26 275,600 0.06
USD 261,000 T-MOBILE USA INC 6.836% 28/04/23 275,355 0.06
USD 264,000 NUSTAR LOGISTICS 4.8% 01/09/20 274,230 0.06
USD 263,000 ACCO BRANDS 5.25% 15/12/24 144A 272,863 0.06
USD 276,000 RANGE RES CORP 4.875% 15/05/25 271,860 0.06
USD 250,000 UNITED RENTALS 5.875% 15/09/26 270,625 0.06
USD 273,000 ROWAN COMPANIES INC 7.375% 15/6/25 267,540 0.06
USD 260,000 LEVEL 3 FINANCING 5.375% 15/01/24 265,850 0.06
USD 260,000 CHENIERE ENER 5.2500% 01/10/25 144A 265,850 0.06
USD 260,000 AMERIGAS PART/FIN 5.75% 20/05/27 263,900 0.06
USD 258,000 TRIMAS CORP 4.8750% 15/10/25 144A 261,225 0.06
USD 255,000 NEXTERA ENERG 4.5000% 15/09/27 144A 260,151 0.06
USD 255,000 CINEMARK USA 4.875% 01/06/23 257,550 0.06
USD 260,000 JBS USA LLC 5.75% 15/06/25 144A 257,400 0.06
USD 235,000 SPRINT NEXTEL 7% 01/03/20 144A 257,031 0.06
USD 250,000 SINCLAIR TELEVISION 5.375% 1/04/21 256,518 0.06
USD 251,000 CRESTWOOD MID PA 5.7500% 01/04/25 256,491 0.06
USD 244,000 COMMERCIAL METALS 4.875% 15/05/23 254,980 0.06
USD 240,000 DIAMOND OFFSHORE 7.8750% 15/08/25 253,800 0.06
USD 315,000 PETSMART INC 8.8750% 01/06/25 144a 252,788 0.06
USD 240,000 J2 CLOUD LLC/ 6.0000% 15/07/25 144A 251,400 0.06
USD 241,000 LIFEPOINT HEALT 5.3750% 01/05/24 W1 250,411 0.06
USD 236,000 NUSTAR LOGISTICS 5.625% 28/04/27 248,980 0.06
USD 234,000 AIRXCEL INC 8.5% 15/02/22 144A 248,625 0.06
USD 242,000 NATIONSTAR MORT 7.875% 01/10/20 246,538 0.06
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USD 278,000 PARKER DRILLING 7.5% 01/08/20 246,030 0.06
USD 225,000 KOPPERS INC 6% 15/02/25 144A 241,875 0.06
USD 252,000 QWEST CAPITAL FDING 6.875% 15/7/28 240,806 0.06
USD 212,000 RADIAN GROUP INC 7% 15/03/21 240,620 0.06
USD 230,000 BLUE RACER MID 6.125% 15/11/22 144A 238,625 0.06
USD 215,000 TESORO LOGISTICS 6.25% 15/10/22 228,706 0.05
USD 220,000 LKQ CORP 4.75% 15/05/23 227,174 0.05
USD 230,000 CF INDUSTRIES INC 3.45% 01/06/23 227,125 0.05
USD 217,000 AMERIGAS FIN 5.625% 20/05/24 226,765 0.05
USD 220,000 SPEEDWAY MOTORSP 5.125% 01/02/23 226,600 0.05
USD 217,000 AMERIGAS FIN 5.875% 20/08/26 224,053 0.05
USD 215,000 TOLL BROS FIN CORP 4.875% 15/11/25 223,331 0.05
USD 215,000 TELEFLEX INC 4.875% 01/06/26 223,063 0.05
USD 207,000 RICE ENERGY 7.25% 01/05/23 223,043 0.05
USD 225,000 CHS/COMM HEALTH 5.125% 01/08/21 222,750 0.05
USD 205,000 ZAYO GRP LLC/CAP 6.375% 15/5/25 220,914 0.05
USD 225,000 AMC ENTMNT HOLDI 6.1250% 15/05/27 220,781 0.05
USD 200,000 EQUINIX INC 5.875% 15/01/26 219,750 0.05
USD 210,000 CBS OUT AMER 5.875% 15/03/25 WI 219,713 0.05
USD 220,000 CSTN MERGER S 6.7500% 15/08/24 144A 218,900 0.05
USD 210,000 TARGA RESOURCES 5.375% 01/02/27 218,463 0.05
USD 200,000 NETFLIX INC 5.5% 15/02/22 217,000 0.05
USD 215,000 SUMMIT MID HDGS 5.5% 15/08/22 216,075 0.05
USD 215,000  VIASAT INC 5.6250% 15/09/25 144A 215,806 0.05
USD 202,000 ELDORADO RESORTS 6.0000% 01/04/25 212,100 0.05
USD 273,000 REVLON CONS PROD 6.25% 01/08/24 210,210 0.05
USD 200,000 ENDO DAC FIN LLC 5.875% 15/10/24 14 209,500 0.05
USD 205,000 SIX FLAGS ENT 5.5% 15/04/27 144A 209,100 0.05
USD 200,000 CENTENE CORP 4.75% 15/05/22 208,750 0.05
USD 208,000 ALLISON TRANS 4.7500% 01/10/27 144A 208,650 0.05
USD 233,000 WEATHFORD BERMUDA 7% 15/03/38 207,953 0.05
USD 195,000 DISH DBS CORP 5.875% 15/07/22 207,431 0.05
USD 200,000 ASHTEAD CAPIT 4.1250% 15/08/25 144A 206,000 0.05
USD 200,000 ASHTEAD CAPIT 4.3750% 15/08/27 144A 205,750 0.05
USD 201,000 WABASH NATION 5.5000% 01/10/25 144A 205,020 0.05
USD 198,000 WMG ACQUISITION 5% 01/08/23 144A 204,930 0.05
USD 225,000 TALEN ENERGY SUPPLY 9.5% 15/07/22 1 203,625 0.05
USD 190,000 TERRAFORM POWER 6.125% 15/06/25 144 202,350 0.05
USD 208,000 QEP RESOURCES 5.25% 01/05/23 202,280 0.05
USD 200,000 NETFLIX INC 4.375% 15/11/26 144A 201,000 0.05
USD 186,000 KAISER ALUMINIUM 5.875% 15/05/24 199,020 0.05
USD 196,000 BOOZ ALLEN HAM 5.125% 01/05/25 144A 198,450 0.05
USD 190,000 HANESBRANDS INC 4.625% 15/5/24 144A 197,838 0.05
USD 190,000 HANESBRANDS INC 4.875% 15/5/26 144A 197,838 0.05
USD 298,000 TOPS HLDG MKTS 1II 8% 15/06/22 144A 196,680 0.05
USD 196,000 LADDER CAP FI 5.2500% 01/10/25 144A 194,775 0.05
USD 190,000 GLOBAL PART/GLP 7% 15/06/23 190,950 0.04
USD 189,000 CONTINENTAL RES 4.5% 15/04/23 189,473 0.04
USD 264,000 WINDSTREAM CORP 7.50% 01/04/23 184,800 0.04
USD 170,000 MGM GROWTH/FIN 5.625% 1/05/24 184,450 0.04
USD 173,000 COMMSCOPE 5% 15/06/21 144A 177,325 0.04
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USD 168,000 FIRST DATA CORP 5.375% 15/8/23 144A 175,350 0.04
USD 176,000 JBS USA LLC 5.875% 15/07/24 144A 175,340 0.04
USD 161,000 NUSTAR LOGISTICS LP 6.75% 01/02/21 174,283 0.04
USD 164,000 T-MOBILE USA INC 6% 15/04/24 174,201 0.04
USD 180,000 GENESIS ENERGY LP 5.625% 15/06/24 174,150 0.04
USD 167,000 WMG ACQUISITION 4.875% 1/11/24 144A 171,593 0.04
USD 163,000 COMMERCIAL METAL 5.3750% 15/07/27 171,150 0.04
USD 162,000 SBA COMMUNICATIO 4.8750% 01/09/24 167,468 0.04
USD 160,000 XPO LOGISTICS 6.125% 01/09/23 144A 167,000 0.04
USD 154,000 ICAHN ENTER/FIN 6.7500% 01/02/24 WI 162,470 0.04
USD 158,000 EW SCRIPPS CO 5.125% 15/05/25 144A 161,555 0.04
USD 154,000 ICAHN ENTER/FIN 6.2500% 01/02/22 WI 160,160 0.04
USD 152,000 CALATLANTIC GROUP 5.25% 01/06/26 157,510 0.04
USD 150,000 DCP MIDSTREAM OP 4.95% 01/04/22 154,125 0.04
USD 154,000 ADT CORP 3.5% 15/07/22 153,808 0.04
USD 236,000 EP ENERGY/EVER 7.75% 01/09/22 151,040 0.04
USD 143,000 HILTON WORLDWIDE 4.8750% 01/04/27 150,329 0.04
USD 139,000 NEWFIELD EXPL 5.625% 01/07/24 148,904 0.03
USD 135,000 MGM RESORTS INTL 6.75% 01/10/20 148,838 0.03
USD 140,000 CUMBERLAND FARMS 6.75% 01/05/25 144 148,792 0.03
USD 142,000 SONIC AUTOMOTIVE 6.1250% 15/03/27 145,195 0.03
USD 142,000 SM ENERGY CO 6.125% 15/11/22 143,108 0.03
USD 135,000 CEDAR FAIR/CANA 5.375% 01/06/24 W1 141,919 0.03
USD 137,000 DCP MIDSTREAM 4.75% 30/09/21  144A 140,425 0.03
USD 124,000 STANDARD PACIFIC CO 5.875% 15/11/24 135,470 0.03
USD 137,000 RJS POWER HDG 5.125% 15/07/19 144A 135,288 0.03
USD 152,000 VALEANT PHARM 5.5% 01/03/23 144A 132,240 0.03
USD 122,000 HUGHES SATELLITE 6.625% 01/08/26 130,577 0.03
USD 125,000 FIRST CASH FIN 5.375% 01/06/24 144A 130,313 0.03
USD 125,000 PEABODY SEC FIN 6% 31/03/22 144A 129,375 0.03
USD 115,000 TOLL BROS FINANCE 5.625% 15/01/24 125,925 0.03
USD 129,000 CF INDUSTRIES INC 5.375% 15/03/44 124,163 0.03
USD 100,000 ORBITAL ATK 5.5% 01/10/23 107,250 0.03
USD 101,000  MICRON TECHNO 5.5% 01/02/25 107,060 0.02
USD 105,000 UNIVISION COMM 5.125% 15/02/25 144A 105,919 0.02
USD 111,000 FREEPORT-MCMORAN 5.4% 14/11/34 105,450 0.02
USD 95,000 VALVOLINE FIN TWO 5.5% 15/07/24 144 101,531 0.02
USD 99,000 SESI LLC 7.125% 15/12/21 WI 100,980 0.02
USD 102,000 WHITING PETR 6.25% 01/04/23 99,960 0.02
USD 96,000 SABRE INC 5.25% 15/11/23 144A 98,640 0.02
USD 128,000 WINDSTREAM CORP 7.5% 01/06/22 WI 91,200 0.02
USD 85,000 CENTRAL GARDEN PET 6.125% 15/11/23 90,950 0.02
USD 85,000 VERISIGN INC 4.7500% 15/07/27 87,444 0.02
USD 81,000 SBA COMMUNICA 4.0000% 01/10/22 144A 81,101 0.02
USD 77,000 SM ENERGY CO 6.5% 15/11/21 77,708 0.02
USD 78,000 COVANTA HDGS CORP 5.875% 01/07/25 76,830 0.02
USD 68,000 QEP RESOURCES INC 6.875% 01/03/21 71,230 0.02
USD 64,000 RADIAN GROUP INC 4.5000% 01/10/24 65,320 0.02
USD 60,000 JC PENNEY CORP 5.875% 1/07/23 144A 60,570 0.01
USD 46,000 NABORS INDS INC 5.1000% 15/09/23 44,229 0.01
USD 43,000 OASIS PETROLEUM 6.875% 15/01/23 43,645 0.01
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USD 48,000 ROWAN COS INC 4.7500% 15/01/24 41,640 0.01
USD 37,000 WPX ENERGY INC 5.25% 15/09/24 37,000 0.01
USD 30,000 SIX FLAGS ENT 4.875% 31/07/24 REGS 30,450 0.01
USD 25,000 GENESIS ENERGY 5.75% 15/02/21 25,063 0.01
USD 15,000 AMERICAN AXLE 6.625% 15/10/22 15,488 0.00
328,616,751 76.65

T AV IIEE 336,917,070 78.58

BERMRESA 406,932,783 94.92

(1) B iR I RA T I TR
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20174£9 H 30 H Hi/E
B (EW) HE (FE0) T REBELE CKR V)
ZAR 51,900,466 UusSDh 3,979,711 October 10,2017 (153,465)
JPY 2,231,741,968 USD 20,426,020 October 10,2017 (600,205)
AUD 28,192,286 USD 22,440,749 October 10,2017 (329,868)
TRY 61,288,577 USD 17,633,185 October 10,2017 (475,030)
MXN 15,069,997 USD 840,829 October 10,2017 (13,262)
USD 1,857 TRY 6,452 October 10,2017 51
USD 412,177 TRY 1,432,060 October 10,2017 11,262
USD 20,346 TRY 70,689 October 10,2017 556
USD 326,527 AUD 408,844 October 10,2017 5,875
USD 18,093 AUD 22,655 October 10,2017 326
USD 1,847 JPY 200,427 October 10,2017 67
UusSDh 235,051 JPY 25,506,276 October 10,2017 8,464
USD 10,957 JPY 1,189,002 October 10,2017 395
USD 22,030 ZAR 283,862 October 10,2017 1,103
USD 40,402 TRY 139,951 October 10,2017 1,222
USD 5,584 TRY 19,210 October 10,2017 206
AUD 22,924 UusSDh 18,435 October 10,2017 (456)
AUD 105,397 USD 84,758 October 10,2017 (2,096)
MXN 115,255 USD 6,494 October 10,2017 (164)
MXN 33,083 UusSDh 1,864 October 10,2017 47
TRY 9,471 USD 2,740 October 10,2017 (89)
TRY 352,929 UusSD 102,116 October 10,2017 (3,311)
ZAR 11,990 USD 915 October 10,2017 (€2))
TRY 276,459 UusSD 79,970 October 10,2017 (2,573)
JPY 100,024 UusSD 907 October 10,2017 (18)
JPY 2,206,859,841 USD 20,022,375 October 20,2017 (407,709)
AUD 28,165,055 UuSD 22,536,945 October 20,2017 (450,287)
USD 21,747 AUD 27,190 October 20,2017 425
TRY 3,229 UusSD 925 October 20,2017 24)
TRY 94,812 USD 27,178 October 20,2017 (718)
USD 916 ZAR 12,075 October 10,2017 26
TRY 60,682,369 UusSD 17,405,597 October 20,2017 (470,320)
ZAR 51,904,619 USD 3,930,079 October 20,2017 (109,876)
MXN 17,993,823 UusSD 1,005,438 October 20,2017 (19,060)
USD 1,813 AUD 2,268 October 20,2017 34
UusSD 130,968 ZAR 1,730,172 October 20,2017 3,626
UusSD 110,192 ZAR 1,455,706 October 20,2017 3,051
TRY 146,490 USD 42,435 October 10,2017 (1,425)
UusSDh 962 JPY 106,367 October 20,2017 16
USD 35,937 JPY 3,996,517 October 20,2017 416
TRY 62,548 UusSD 17,979 October 10,2017 (469)
USD 4,538 AUD 5,670 October 20,2017 92
BRL 175,673,020 USD 55,800,000 November 03,2017 (863,470)
JPY 1,602,268 UusSD 14,402 October 20,2017 (161)
ZAR 156,099 USD 11,696 October 20,2017 (207)
ZAR 72,015 UuSD 5,396 October 20,2017 95)
TRY 9,476 USD 2,705 October 10,2017 (52)
TRY 207,539 UusSDh 59,239 October 10,2017 (1,137)



J LT ALY —DFUR—USNA A— LR KRR AU HL

BEEW) B (5EY) it 191 KREBUHE CKRV)
AUD 22,345 uUSD 17,974 October 10,2017 (449)
MXN 32,198 USD 1,806 October 10,2017 (38)
BRL 25,516 USD 8,105 November 03,2017 (126)
BRL 398,355 uUsD 126,541 November 03,2017 (1,967)
BRL 241,031,075 USD 76,500,000 November 03,2017 (1,124,676)
uUsD 9,832 AUD 12,356 October 20,2017 142
TRY 141,184 USD 39,983 October 10,2017 (458)
uUsD 34,651 TRY 122,354 October 10,2017 397
usD 2,673 ZAR 35,803 October 10,2017 33
UsSD 81,758 BRL 258,079 November 03,2017 1,051
BRL 153,859,645 uUsSD 48,900,000 November 03,2017 (784,957)
UsSD 8,053 TRY 28,321 October 20,2017 149
uUsD 903 MXN 16,149 October 20,2017 18
USD 952 AUD 1,198 October 20,2017 13
UsSD 8,057 AUD 10,138 October 20,2017 107
uUsD 8,069 ZAR 106,802 October 10,2017 195
BRL 22,561 USD 7,162 November 03,2017 (107)
uUsD 39,349 BRL 123,956 November 03,2017 585
BRL 240,703,242 UsSD 76,400,000 November 03,2017 (1,127,196)
TRY 3,220 uUsD 911 October 10,2017 9)
TRY 1,779,475 uUsD 503,261 October 10,2017 (5,085)
USD 21,436 AUD 26,939 October 20,2017 311
uUsD 57,042 AUD 71,686 October 20,2017 826
UsSD 892 JPY 100,028 October 10,2017 4
JPY 100,292 uUsD 896 October 10,2017 %)
BRL 1,343,323 USD 426,651 November 03,2017 (6,567)
UsSD 139,909 BRL 440,508 November 03,2017 2,153
BRL 44,609,990 uUsD 14,187,832 November 03,2017 (237,380)
USD 5,392 AUD 6,810 October 20,2017 52
TRY 12,753 uUsSD 3,588 October 10,2017 (18)
USD 46,559 TRY 165,471 October 10,2017 234
uUsD 186,230 MXN 3,355,230 October 20,2017 2,304
uUsD 1,817 ZAR 24,227 October 10,2017 31
UsSD 145,954 JPY 16,296,620 October 10,2017 1,182
usD 929 BRL 2,957 November 03,2017 4
USD 94,014 BRL 299,245 November 03,2017 434
TRY 15,981 usD 4,455 October 20,2017 5
UsSD 74,576 AUD 94,951 October 20,2017 117
BRL 2,907 USD 909 November 03,2017 0
uUsD 150,845 BRL 482,499 November 03,2017 (42)
TRY 584,998 USD 162,714 October 20,2017 548
uUsSD 1,774 TRY 6,378 October 20,2017 6)
MXN 275,120 UsSD 15,048 October 20,2017 33
usD 3,568 AUD 4,559 October 10,2017 ®)
usD 892 ZAR 12,146 October 10,2017 3)
USD 11,523 BRL 36,844 November 03,2017 1
usD 531,638 BRL 1,699,901 November 03,2017 44
USD 50,736 JPY 5,702,371 October 20,2017 53
USD 51,627 JPY 5,802,529 October 20,2017 54
AUD 4,591 USD 3,598 October 20,2017 2
USD 201,917 TRY 719,496 October 10,2017 489
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ZAR 12,024 UsD 889 October 20,2017 “
BRL 8,575 UsD 2,679 November 03,2017 2
UsD 96,983 BRL 310,392 November 03,2017 (83
(7,146,023)
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