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AABREER ZH63ME 1.54 100, 000 100, 138 | 2017/12/20
AAEFE o4l 1.82 600, 000 603,597 | 2018/3/20
NTT K=t  FH19EHAEFRERNEARFIFT 0.21 810, 000 810,351 | 2018/1 /24
/N #t 2, 860, 000 2, 865, 627
& it 10, 335, 000 10, 349, 476
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$RAT 1 JEERI B 31,059
EAF B, 26,228,336
ZHUC XY 4 129,225
I AR 26,388,620
EH

P R AR 2,438,695
EEE 443,084
PRAEE 88,970
TRSR B 5,298
Bo | SR TR 23,052
SR 133,026
1B 971
WA TR 90
SO 22,150
B Y RN 19,049
MEEH 120
ERAR 3,174,505
e gL 23,214,115
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(18,234,099)
105,938,444

87,704,345

33,681,489
(223,590)

33,457,899

144,376,359
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HHNE PE BN
20164E9 H 30 0 Hi/E
CKEL)
WE FElE / Hm S FEAmAA BEILE (%)
F—ANFVT
Bt (EEeflE)
USD 700,000 NUFARM AUST LTD 6.375% 15/10/19 144 707,000 0.15
707,000 0.15
A —ANZUTE 707,000 0.15
NIa—F
B (FE A1)
USD 438,000 AIRCASTLE LTD 5% 01/04/23 458,804 0.09
USD 305,000 AIRCASTLE LTD 7.625% 15/04/20 346,938 0.07
USD 160,000 AIRCASTLE LTD 5.125% 15/03/21 171,200 0.04
USD 198,000 WEATHERFORD INTL 4.5% 15/04/22 167,756 0.04
USD 119,000 WEATHERFORD BERMUDA 7.75% 15/06/21 117,215 0.03
USD 117,000 WEATHERFORD BERMUDA 8.25% 15/06/23 115,245 0.03
1,377,158 0.30
NI —HE 1,377,158 0.30
HFF
W (EE QAL
USD 1,123,000 VIDEOTRON 5.375% 15/6/24 144A 1,173,534 0.27
USD 1,100,000 VPII ESCROW CORP 7.5% 15/07/21 144A 1,060,806 0.23
USD 919,000 NEW GOLD INC 6.25% 15/11/22 144A 939,678 0.20
UusSDh 1,143,000 PRECISION DRILLING 5.25% 15/11/24 937,260 0.20
USD 1,085,000 VRX ESCROW 6.125% 15/4/25 144A 930,388 0.20
USD 835,000 NOVA CHEMICALS 5.25% 01/08/23 144A 856,919 0.19
USD 936,000 VRX ESCROW 5.875% 15/05/23 144A 802,620 0.17
UusSD 721,000 CENOVUS ENERGY 5.7% 15/10/19 770,058 0.17
UusSD 675,000 LUNDIN MINING 7.875% 1/11/22 144A 718,875 0.16
USD 695,000 AUTOMATION TOOLING 6.5% 15/6/23 144 712,375 0.16
USD 590,000 BOMBARDIER INC 4.75% 15/04/19 144A 575,988 0.13
USD 739,000 MEG ENERGY CORP 6.375% 30/1/23 144A 565,335 0.12
USD 514,000 NOVA CHEMICALS CORP 5% 01/05/25 144 522,353 0.11
USD 589,000 VALEANT PHARMA 5.625% 01/12/21 144A 522,001 0.11
USD 500,000 VRX ESCROW 5.375% 15/3/20 144A 463,750 0.10
UusSD 464,000 MATTAMY GROUP 6.5% 15/11/20 144A 461,680 0.10
USD 438,000 MASONITE INTL C 5.625% 15/3/23 144A 458,805 0.10
USD 464,000 TRINIDAD DRIL 7.875% 15/01/19 144A 431,520 0.09
USD 295,000 TECK RESOURCES 8.5% 01/06/24 144A 339,250 0.07
USD 315,000 BOMBARDIER INC 5.5% 15/09/18 144A 319,725 0.07
USD 300,000 OPEN TEXT 5.625% 15/01/23 144A 306,000 0.07
USD 273,000 OPEN TEXT CORP 5.875% 01/06/26 144A 285,626 0.06
USD 256,000 CENOVUS ENERGY 6.75% 15/11/39 278,762 0.06
USD 260,000 TECK RESOURCES LTD 4.5% 15/01/21 256,100 0.06
USD 240,000 1011778 BC/NEWRED 4.625% 15/01/22 1 249,300 0.05
USD 205,000 QUEBECOR MEDIA 5.75% 15/01/23 214,225 0.05
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W fiE /g Y Eatn R ik BEHR (%)
USD 200,000 LUNDIN MINING 7.5% 1/11/20 144A 212,500 0.05
USD 175,000 TECK RESOURCES 8% 01/06/21  144A 190,313 0.04
USD 158,000 MEG ENERGY CORP 7% 31/03/24 144A 124,820 0.03
USD 73,000 CENOVUS ENERGY 4.45% 15/09/42 59,713 0.01
USD 37,000 ENCANA CORP 3.9% 15/11/21 37,073 0.01
15,777,352 3.44
HFHEH 15,777,352 3.44
A< #EE
EiEttiE (B e 1)
USD 645,000 UPCB FINANCE IV 5.375% 15/1/25 144A 646,613 0.14
USD 585,000 SHELF DRILL HOLD 8.625% 1/11/18 144 465,075 0.10
1,111,688 0.24
A~ R 1,111,688 0.24
TA4VTUR
EiEttE (B e e )
USD 539,000 NOKIA CORP 6.625% 15/05/39 583,468 0.13
583,468 0.13
T4 TURE 583,468 0.13
TR
EEeHE
USD 437,000 CREDIT AGRICOLE FRN 29/12/49  144A 465,405 0.10
USD 200,000 SOCIETE GENERALE FRN 29/12/49 144A 196,500 0.04
661,905 0.14
HimtE (EELRIE)
USD 2,330,000 NUMERICABLE GRP 6% 15/05/22 144A 2,353,300 0.52
USD 594,000 NUMERICABLE SFR 7.375% 01/05/26 144 604,024 0.13
2,957,324 0.65
75 A 3,619,229 0.79
KA
A e AR (PIK)E
USD 235,000 SCHAEFFLER VE PIK 4.125% 15/9/21 14 238,343 0.05
USD 235,000 SCHAEFFLER VER PIK 4.5% 15/09/23 14 236,410 0.05
USD 235,000 SCHAEFFLER PIK 4.75% 15/09/26 144A 236,175 0.05
710,928 0.15
HimtE (EELRIE)
USD 1,000,000 UNITYMEDIA KABEL 5% 15/01/25 144A 1,015,000 0.23
USD 872,000 UNITYMEDIA HESSEN 5.5% 15/01/23 144 900,340 0.20
USD 800,000 UNITYMEDIA KABEL 6.125% 15/01/25 14 838,000 0.18
2,753,340 0.61
KA E 3,464,268 0.76
A
HimtE (EELSFIR)
USD 772,000 SOFTBANK GROUP 4.5% 15/04/20  144A 800,950 0.17
800,950 0.17
H ARG 800,950 0.17
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W fiE /g Y Eatn R ik BEHR (%)
o TNG
AT T T TIE T AR
USD 3,310,000 ARCELORMITTAL STUP 25/02/22 3,740,300 0.82
3,740,300 0.82
HimtE (EELFIR)
USD 1,790,000 INTELSAT JACK 7.25% 15/10/20  GDT 1,378,299 0.30
USD 1,013,000 ALTICE FIN SA 6.625% 15/02/23 144A 1,028,195 0.22
USD 790,000 ALTICE FINANCING 7.5% 15/05/26 144A 823,575 0.18
USD 740,000 MALLINCKRODT FIN 4.875% 15/04/20 14 751,100 0.16
USD 692,000 INTELSAT JACK 8% 15/02/24 144A 693,730 0.15
USD 604,000 MALLINCKRODT FIN 5.75% 1/8/22 144A 595,695 0.13
USD 615,000 MALLINCKRODT FIN 5.5% 15/04/25 144A 579,638 0.13
USD 525,000 ALTICE SA 7.75% 15/05/22  144A 559,125 0.12
USD 400,000 MALLINCKRODT INTL 3.5% 15/04/18 396,000 0.09
USD 396,000 MALLINCKRODT FIN 5.625% 15/10/23 14 380,160 0.08
USD 337,000 ALTICE FINANCING 6.5% 15/01/22 144A 354,271 0.08
USD 273,000 ALTICE SA 7.625% 15/02/23  144A 277,778 0.06
USD 144,000 MALLINCKRODT INTL 4.75% 15/04/23 129,240 0.03
7,946,806 1.73
NIV TINTE 11,687,106 2.55
>RV S
HimtE (EELFIR)
USD 76,000 NAVIOS MARITIME 8.125% 15/11/21 144 55,860 0.01
55,860 0.01
~— Lk B R 55,860 0.01
A¥La
EiEttiE (B e 1)
USD 2,770,000 CEMEX SAB DE CV 7.25% 15/01/21 144A 2,929,275 0.64
USD 1,630,000 CEMEX SAB DE CV 5.7% 11/1/25 144A 1,646,789 0.36
4,576,064 1.00
AXT ot 4,576,064 1.00
FIUE
EimttiE (B e e 1)
USD 1,600,000 MONTELL FIN 8.1% 15/03/27 144A 2,161,728 0.47
USD 1,140,000 NXP BV/NXP FD 4.625% 15/06/22 144A 1,242,600 0.27
USD 1,138,000 FIAT CHRYSLER AUTO 4.5% 15/04/20 1,163,605 0.25
USD 825,000 ZIGGO SEC 5.5% 15/01/27 144A 823,969 0.18
USD 787,000 FIAT CHRYSLER AUTO 5.25% 15/04/23 807,659 0.18
USD 625,000 NXP BV/NXP FD 4.125% 01/06/21 144A 678,125 0.15
USD 476,000 NXP BV/NXP FD 4.125% 15/06/20 144A 510,510 0.11
USD 440,000 ALCOA NEDER HDG 6.75% 30/9/24 144A 455,400 0.10
USD 313,000 SENSATA TECHNO 4.875% 15/10/23 144A 325,520 0.07
USD 185,000 SENSATA TECHNO 5.625% 01/11/24 144A 195,175 0.04
USD 178,000 SENSATA TECHNO 5% 01/10/25 144A 182,005 0.04
8,546,296 1.86
FTHEH 8,546,296 1.86
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W fiE /g Y Eatn R ik BEHR (%)
AFYR
EEeFE
USD 515,000 BARCLAYS BK PLC FRN 29/12/49 519,507 0.12
USD 385,000 RBS FRN 29/12/49 363,825 0.08
USD 200,000 ROYAL BK SCOTLAND FRN 29/12/49 199,006 0.04
1,082,338 0.24
EiEttE (B e e
USD 2,120,000 ROYAL BK SCOTLAND 6.1% 10/06/23 2,231,702 0.50
USD 1,260,000 ANGLO AMERICAN 4.875% 14/05/25 144A 1,288,350 0.28
USD 1,212,000 JAGUAR LAND ROV 4.125% 15/12/18 144 1,251,390 0.27
USD 1,040,000 RBS 6.125% 15/12/22 1,110,124 0.24
USD 865,000 INTL GAME 6.5% 15/02/25 144A 935,930 0.20
USD 750,000 JAGUAR LAND ROV 5.625% 1/02/23 144A 787,500 0.17
USD 657,000 JAGUAR LAND ROV 4.25% 15/11/19 144 686,565 0.15
USD 480,000 VIRGIN MEDIA SEC 5.25% 15/01/26 144 487,200 0.11
USD 425,000 INTL GAME 6.25% 15/02/22 144A 450,500 0.10
USD 398,000 SENSATA TECHNO 6.25% 15/02/26 144A 429,840 0.09
USD 224,000 VIRGIN MEDIA FIN 5.75% 15/01/25 144 227,360 0.05
USD 200,000 ANGLO AMERICAN 3.625% 14/05/20 144A 199,000 0.04
USD 185,000 ENSCO PLC 4.7% 15/03/21 165,113 0.04
USD 92,000 ENSCO PLC 4.5% 01/10/24 66,125 0.01
10,316,699 2.25
AXY A 11,399,037 249
TAYH
EENEFIE
USD 3,450,000 ILFC E-CAP TR II FRN 21/12/65 144A 2,759,999 0.60
USD 1,012,000 BANK OF AMERICA FRN 29/12/49 AA 1,054,049 0.23
USD 550,000 CITIGROUP INC FRN 29/12/49 T 593,285 0.13
USD 170,000 GOLDMAN SACHS FRN 29/12/49 (6] 174,250 0.04
4,581,583 1.00
saliifi-¢:3
USD 2,267,000 UAL 2007 PASS 6.636% 02/07/22 071A 1,363,580 0.29
USD 2,000,000 CONTINENTAL AIR 9.558% 01/9/19 RJ04 628,934 0.14
USD 435,000 US AIRWAY 13-1B PTT 5.375% 15/05/23 410,172 0.09
USD 1,200,000 CONTINENTAL AIR 7.875% 02/7/18 RJO3 170,169 0.04
2,572,855 0.56
AT T T VT IE T AR
USD 2,296,000 SABINE PASS LIQ 5.625% 15/04/23 2,436,629 0.53
USD 705,000 CRESTWOOD MID 6.25% 01/04/23 WI 717,775 0.16
USD 500,000 SABINE PASS LIQ 5.625% 01/02/21 530,625 0.12
USD 545,000 ENDO FIN LLC/FINCO 6% 01/02/25 144A 476,875 0.10
4,161,904 0.91
EiEttE (B e e
USD 5,055,000 EMBARQ CORP 7.995% 01/06/36 5,118,187 1.11
USD 3,218,000 LEVEL 3 FIN INC 5.25% 15/3/26 144A 3,290,404 0.71
USD 3,125,000 NIELSEN FIN LLC 5% 15/04/22 144A 3,222,655 0.69
USD 3,016,000 UNIVISION COMM 6.75% 15/09/22 144A 3,200,729 0.70
USD 2,899,000 DISH DBS CORP 6.75% 01/06/21 3,120,048 0.68
USD 3,000,000 ACCESS MIDST PART 4.875% 15/05/23 3,040,436 0.66
USD 2,875,000 CIT GROUP INC 5% 15/08/22 3,036,718 0.66
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il HEE / #Am EzAik] ATATAR BHELE (%)
USD 2,920,000 FIRST DATA CORP 6.75% 01/11/20 144A 3,031,937 0.66
USD 3,048,000 TENET HEALTHCARE 4.375% 1/10/21 3,028,949 0.66
USD 2,435,000 ALLY FINANCIAL INC 4.125% 30/03/20 2,471,524 0.54
USD 2,086,000 PRIME SECSRVC 9.25% 15/05/23 144A 2,268,524 0.49
USD 2,144,000 TENET HEALTHCARE 6% 01/10/20 2,261,919 0.49
USD 2,066,000 CCO HLDGS LLC/CAP 5.875% 1/4/24 144 2,205,454 0.48
USD 2,204,000 WPX ENERGY INC 6% 15/01/22 2,167,501 0.47
USD 1,975,000 FRONTIER COMM CORP 8.5% 15/04/20 2,131,765 0.46
USD 2,017,000 SUN MERGER 5.875% 01/08/21 144A 2,107,764 0.46
USD 2,000,000 CALPINE CORP 6% 15/01/22 144A 2,094,999 0.46
USD 2,000,000 HOLLY ENERGY PART 6.5% 01/03/20 2,064,999 0.45
USD 2,034,000 TUTOR PERINI 7.625% 01/11/18 2,044,169 0.45
USD 1,844,000 CIT GROUP INC 6.625% 01/04/18 144A 1,954,639 0.43
USD 1,980,000 SUPERVALU INC 7.75% 15/11/22 1,890,899 0.41
USD 1,750,000 GANNETT CO 6.375% 15/10/23 1,881,249 0.41
USD 1,773,000 JBS USA LLC 7.25% 01/06/21 144A 1,832,838 0.40
USD 1,643,000 NETFLIX INC 5.375% 01/02/21 1,786,762 0.39
USD 1,680,000 CCO HDGS LLC 5.75% 15/02/26 144A 1,775,742 0.39
USD 1,744,000 FIRST DATA CORP 5% 15/01/24 144A 1,770,159 0.39
USD 1,758,000 CONTINENTAL RESOURCES 5% 15/09/22 1,760,197 0.38
USD 1,770,000 DYNEGY INC 7.375% 01/11/22 WI 1,752,299 0.38
USD 1,580,000 AECOM 5.875% 15/10/24 1,686,649 0.37
USD 1,715,000 ADT CORP 4.125% 15/06/23 1,680,699 0.37
USD 1,606,000 JBS USA LLC 7.25% 01/06/21 144a 1,662,209 0.36
USD 1,525,000 SPECTRUM BRANDS ESC 6.625% 15/11/22 1,646,999 0.36
USD 1,674,000 QEP RESOURCES 5.25% 01/05/23 1,640,519 0.36
USD 1,388,000 BLUE CUBE SPINCO 9.75% 15/10/23 144 1,623,959 0.35
USD 1,527,000 GOODYEAR TIRE&RUBBER 7% 15/05/22 1,612,893 0.35
USD 1,610,000 JBS USA LLC 5.875% 15/07/24 144A 1,605,974 0.35
USD 1,666,000 WHITING PETROLEUM 5% 15/03/19 1,599,359 0.35
USD 1,545,000 UNITED RENTALS 5.75% 15/11/24 1,594,246 0.35
USD 1,420,000 HCA INC 5.875% 01/05/23 1 1,508,749 0.33
USD 1,522,000 MASTEC INC 4.875% 15/03/23 1,502,974 0.33
USD 1,440,000 NEWFIELD EXPLOR CO 5.75% 30/01/22 1,483,199 0.32
USD 1,519,000 CVR PART / NITROGE 9.25% 15/06/23 1 1,482,923 0.32
USD 1,395,000 SCIENTIFIC GAMES INTL 7% 1/1/22 144 1,478,699 0.32
USD 1,351,000 FRONTIER COMM 9.25% 01/07/21 1,455,703 0.32
USD 1,380,000 AECOM 5.75% 15/10/22 1,452,450 0.32
USD 1,429,000 NRG ENERGY INC 6.625% 15/03/23 1,450,435 0.32
USD 1,409,000 POLYONE CORP 5.25% 15/03/23 WI 1,444,225 031
USD 1,306,000  SPRINT NEXTEL 9% 15/11/18 144A 1,438,233 0.31
USD 1,360,000 ASHTEAD CAPITAL 5.625% 1/10/24 144 1,431,400 0.31
USD 1,350,000 SINCLAIR TELEVISION 5.375% 1/04/21 1,402,313 031
USD 1,335,000 ENERGY TRANSFER EQ 5.875% 15/01/24 1,383,394 0.30
USD 1,371,000 QUICKEN LOANS INC 5.75% 1/5/25 144A 1,357,290 0.30
USD 1,350,000 SM ENERGY CO 6.5% 01/01/23 1,350,000 0.29
USD 1,270,000 EQUINIX INC 5.375% 01/01/22 1,343,025 0.29
USD 1,375,000 QWEST CAPITAL FUNDING 7.75% 15/2/31 1,341,583 0.29
USD 1,287,000 NUANCE COMM 5.375% 15/08/20  144A 1,319,175 0.29
USD 1,259,000 ALBERTSONS LLC 6.625% 15/06/24 144A 1,312,508 0.29
USD 1,305,000  SPRINT NEXTEL CORP 7% 15/08/20 1,308,263 0.29
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USD 1,465,000 FREEPORT-MCMORAN 3.875% 15/03/23 1,307,513 0.29
USD 1,324,000 CITGO PETROLEUM 6.25% 15/08/22 144A 1,287,590 0.28
USD 1,190,000 GLP CAP LP 5.375% 01/11/23 1,282,225 0.28
USD 1,240,000 HCA INC 5.375% 01/02/25 1,278,750 0.28
USD 1,235,000 JBS USA LLC 8.25% 01/02/20 144A 1,273,594 0.28
USD 1,061,000 BLUE CUBE SPINCO 10% 15/10/25 144A 1,249,328 0.27
USD 1,085,000 MASCO CORP 5.95% 15/03/22 1,236,900 0.27
USD 1,146,000  SPRINT NEXTEL 7% 01/03/20 144A 1,231,950 0.27
USD 1,100,000 L BRANDS 5.625% 15/10/23 1,229,250 0.27
USD 1,137,000 POST HLDGS 6.75% 01/12/21 144A 1,219,433 0.27
USD 1,225,000 NRG ENERGY 6.25% 01/05/24 W1 1,215,813 0.27
USD 1,159,000 SIX FLAGS ENTER 5.25% 15/01/21 144A 1,199,333 0.26
USD 1,210,000  SPRINT CORP 7.625% 15/02/25 1,188,069 0.26
USD 1,175,000 WYNN LAS VEGAS 5.5% 01/03/25 144A 1,183,813 0.26
USD 1,171,000 ANTERO RESOURCE 5.125% 1/12/22 1,183,436 0.26
USD 1,113,000 T-MOBILE USA INC 6.731% 28/04/22 1,172,824 0.26
USD 1,161,000 CLEAR CHAN WLD 6.5% 15/11/22 WI 1,172,610 0.26
USD 1,200,000 VALEANT PHARMACEUT 7% 01/10/20 144A 1,161,000 0.25
USD 1,095,000 HOLOGIC INC 5.25% 15/07/22 144A 1,157,963 0.25
USD 1,013,000 FRESENIUS MED 5.875% 31/01/22 144A 1,144,690 0.25
USD 1,087,000 CST BRANDS INC 5% 01/05/23 1,141,350 0.25
USD 1,100,000 INGLES MKTS 5.75% 15/06/23 1,141,250 0.25
USD 1,175,000 SPRINT CORP 7.125% 15/06/24  WI 1,139,750 0.25
USD 1,339,000 UNIT CORP 6.625% 15/05/21 1,126,501 0.25
USD 980,000 CONSTELLATION BRANDS 6% 01/05/22 1,124,550 0.25
USD 1,080,000 FRONTIER COMM 11% 15/09/25 1,120,500 0.24
USD 1,000,000 FRESENIUS MED 5.75% 15/02/21  144A 1,116,250 0.24
USD 1,092,000 ALLY FINANCIAL INC 3.6% 21/05/18 1,108,380 0.24
USD 1,090,000 ICAHN ENTER 6% 01/08/20 1,096,758 0.24
USD 1,040,000 ALCOA INC 5.125% 01/10/24 1,096,550 0.24
USD 1,085,000 SEMINOLE HARD 5.875% 15/05/21 144A 1,095,850 0.24
USD 1,083,000 CNO FINANCIAL GROUP 5.25% 30/05/25 1,088,415 0.24
USD 1,131,000 TRANSOCEAN INC 9% 15/07/23 144A 1,085,760 0.24
USD 1,040,000 ALLY FINANCIAL INC 4.625% 30/03/25 1,068,600 0.23
USD 1,020,000 DARLING INGRED 5.375% 15/01/22 1,063,350 0.23
USD 1,000,000 SEALED AIR CORP 5.25% 1/04/23 144A 1,060,000 0.23
USD 1,000,000 ROCKIES EXP PIP 6.85% 15/07/18 144A 1,055,000 0.23
USD 1,000,000 LAMAR MEDIA CORP 5% 01/05/23 1,053,750 0.23
USD 1,000,000 ASTHEAD CAPITAL INC 6.5% 15/7/22 14 1,053,750 0.23
USD 1,030,000 DISH DBS CORP 5.875% 15/07/22 1,051,888 0.23
USD 1,165,000 ENDO FIN LLC/FINCO 6% 15/07/23 144A 1,048,500 0.23
USD 1,153,000 DYNEGY INC 5.875% 01/06/23 1,043,465 0.23
USD 990,000 T-MOBILE USA INC 6.633% 28/04/21 1,041,975 0.23
USD 1,040,000 DAVITA HEALTHCARE 5% 01/05/25 1,041,300 0.23
USD 1,000,000 COVANTA HDGS CORP 6.375% 01/10/22 1,036,250 0.23
USD 1,000,000 WMG ACQUISITION 5.625% 15/04/22 144 1,035,000 0.23
USD 1,000,000 TARGA RES PAR 6.875% 01/02/21 1,032,500 0.23
USD 1,000,000 AES CORP 5.5% 15/04/25 1,027,500 0.22
USD 1,388,000 AVAYA INC 7% 01/04/19 144A 1,027,120 0.22
USD 1,070,000 FREEPORT-MCMORAN 3.1% 15/03/20 1,021,850 0.22
USD 1,014,000 TENET HEALTHCARE 4.5% 1/04/21 1,014,000 0.22
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USD 996,000 SPRINT CAPITAL 8.75% 15/03/32 1,013,430 0.22
USD 1,055,000 NGL ENRGY/FIN 6.875% 15/10/21 996,975 0.22
USD 945,000 REYNOLDS GRP ISS 5.125% 15/7/23 144 978,075 0.21
USD 920,000 HILL-ROM HDG INC 5.75% 01/09/23 144 974,050 0.21
USD 922,000 ZF NA CAPITAL 4.75% 29/04/25 144A 968,100 0.21
USD 900,000 LIBERTY MEDIA 8.25% 01/02/30 967,500 0.21
USD 969,000 COMMERCIAL METALS 4.875% 15/05/23 961,733 0.21
USD 893,000 T-MOBILE USA 6.625% 01/04/23 954,394 0.21
USD 925,000 ALTICE US FIN I 5.375% 15/7/23 144A 952,172 0.21
USD 890,000 SABINE PASS LIQ 5.75% 15/05/24 951,744 0.21
USD 1,179,000 FREEPORT-MCMORAN 5.45% 15/03/43 949,095 0.21
USD 886,000 HCA INC 5% 15/03/24 934,730 0.20
USD 915,000 CSC HOLDINGS 5.5% 15/04/27 144A 933,300 0.20
USD 895,000 E*TRADE FINANCIAL 4.625% 15/09/23 931,896 0.20
USD 800,000 MGM RESORTS INTL 7.75% 15/03/22 926,000 0.20
USD 823,000 CSC HOLDINGS LLC 8.625% 15/02/19 919,703 0.20
USD 800,000 HCA INC 7.5% 15/02/22 916,000 0.20
USD 884,000 BUILD MAT CORP 5.375% 15/11/24 144A 914,940 0.20
USD 880,000 CONCHO RES/MILDA CXO 6.5% 15/01/22 913,000 0.20
USD 860,000 CSC HOLDINGS INC 6.75% 15/11/21 911,600 0.20
USD 848,000 ALCOA INC 5.4% 15/04/21 907,360 0.20
USD 975,000 CHS COMMUNITY 7.125% 15/07/20 901,875 0.20
USD 842,000 BUILDING MATERIALS 6% 15/10/25 144A 894,625 0.20
USD 855,000 CCO HLDGS LLC/CAP 5.5% 01/05/26 144 893,475 0.19
USD 725,000 ALLY FINANCIAL 8% 01/11/31 891,750 0.19
USD 810,000 DIAMOND 1/2 FIN 7.125% 15/06/24 144 890,984 0.19
USD 840,000 STEEL DYNAMICS 5.5% 01/10/24 882,000 0.19
USD 827,000 CCO HLDGS LLC/CAP 5.875% 01/5/27 14 878,266 0.19
USD 787,000 HCA INC 6.50% 15/02/20 873,570 0.19
USD 775,000 MGM RESORTS INTL 6.625% 15/12/21 871,875 0.19
USD 850,000 ACADIA HEALTH 5.625% 15/02/23 864,807 0.19
USD 864,000 SPRINT CORP 7.25% 15/09/21 860,760 0.19
USD 750,000 SEALED AIR CORP 6.5% 01/12/20 144A 857,813 0.19
USD 1,000,000 CHS/COMM HEALTH 6.875% 01/02/22 WI 853,750 0.19
USD 800,000 DIAMOND 1 FIN/2 5.875% 15/06/21 144 850,503 0.19
USD 857,000 JBS USA LLC 5.75% 15/06/25 144A 844,145 0.18
USD 825,000 SINCLAIR TELE 5.625% 01/08/24 144A 841,079 0.18
USD 780,000 J.B POINDEXTER 9% 01/04/22 144A 825,825 0.18
USD 801,000 ALTICE US FIN I 5.5% 15/05/26 144A 825,030 0.18
USD 1,500,000 CLAIRE'S ST 9% 15/03/19 144a 817,500 0.18
USD 795,000 TOLL BROS FIN CORP 4.875% 15/11/25 816,863 0.18
USD 784,000 LIVE NATION ENT 7% 01/09/20 144A 814,380 0.18
USD 771,000 CALPINE CORP 5.875% 15/01/24  144A 813,405 0.18
USD 787,000 PILGRIM'S PRI 5.75% 15/03/25 144A 810,610 0.18
USD 911,000 GUITAR CENTER INC 6.5% 15/04/19 144 801,680 0.17
USD 1,000,000 TALEN ENERGY SUPPLY 6.5% 01/06/25 800,000 0.17
USD 742,000 WR GRACE & CO 5.125% 01/10/21 144A 790,230 0.17
USD 693,000 SPRINT NEXTEL CORP 11.5% 15/11/21 790,020 0.17
USD 765,000 SIRIUS XM RADIO 5.375% 15/07/26 144 786,038 0.17
USD 750,000 TESORO LOGISTIC LP 6.125% 15/10/21 783,750 0.17
USD 800,000 NRG ENERGY 6.625% 15/01/27 144A 781,000 0.17
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USD 731,000 IRON MOUNTAIN INC 6% 01/10/20 144A 774,860 0.17
USD 806,000 HILCORP ENERGY 5% 01/12/24 144A 771,745 0.17
USD 790,000 WEST CORP 5.375% 15/07/22  144A 766,300 0.17
USD 765,000 AMC NETWORKS INC 5% 01/04/24 765,000 0.17
USD 705,000 T-MOBILE USA INC 6.375% 01/03/25 761,400 0.17
USD 720,000 NOVELIS CORP 6.25% 15/08/24 144A 757,800 0.17
USD 670,000 MGM RESORTS INTL 8.625% 01/02/19 757,100 0.17
USD 800,000 COMPRESSCO PART 7.25% 15/08/22 756,000 0.16
USD 766,000 HILCORP ENERGY 5.75% 01/10/25 144A 752,595 0.16
USD 705,000 T-MOBILE USA INC 6% 01/03/23 750,825 0.16
USD 1,000,000 HARDWOODS ACQUIS 7.5% 01/08/21 144A 747,500 0.16
USD 711,000 NATIONSTAR MORT 9.625% 01/05/19 744,773 0.16
USD 775,000 CLEAR CHANNEL WORL 7.625% 15/3/20 A 740,125 0.16
USD 667,000 LUCENT TECHNOLOGIES 6.45% 15/03/29 733,700 0.16
USD 687,000 DEAN FOODS 6.5% 15/03/23  144A 729,938 0.16
USD 736,000 HUGHES SATELITE 5.25% 01/08/26 144A 726,800 0.16
USD 775,000 RJS POWER HDG 5.125% 15/07/19 144A 726,563 0.16
USD 618,000 WESTERN DIGITAL 10.5% 01/04/24 144A 715,335 0.16
USD 700,000 TENET HEALTHCARE 4.75% 01/06/20 710,500 0.15
USD 664,000 LYNX II CORP 6.375% 15/04/23  144A 692,751 0.15
USD 664,000 MPLX LP 4.875% 01/06/25 WI 688,470 0.15
USD 675,000 NOVELIS CORP 5.875% 30/09/26  144A 686,813 0.15
USD 665,000 COEUR D'ALENE MINES 7.875% 01/02/21 678,300 0.15
USD 670,000 UNIVISION COMM 5.125% 15/05/23 144A 677,973 0.15
USD 652,000 SUNOCO LP/FIN 6.25% 15/04/21  144A 675,635 0.15
USD 640,000 MEDIACOM BRDBND 6.375% 01/04/23 675,200 0.15
USD 610,000 HCA INC 5.875% 15/03/22 674,050 0.15
USD 638,000 ZF NA CAPITAL 4% 29/04/20 144A 673,888 0.15
USD 720,000 SPRINT CAP CORP 6.875% 15/11/28 671,400 0.15
USD 642,000 COTT BEVERAGES 6.75% 01/01/20 670,088 0.15
USD 632,000 ZF NA CAPITAL 4.5% 29/04/22 144A 667,550 0.15
USD 680,000 CHS/COMM HEALTH 5.125% 01/08/21 666,400 0.15
USD 615,000 MGM RESORTS INTL 6% 15/03/23 664,200 0.14
USD 617,000 SALLY HDGS/CAP 5.625% 01/12/25 662,504 0.14
USD 625,000 HCA INC 5.25% 15/04/25 662,500 0.14
USD 658,000 HECLA MINING CO 6.875% 01/05/21 660,468 0.14
USD 650,000 CALPINE CORP 5.25% 01/06/26 144A 658,125 0.14
USD 675,000 CHS COMMUNITY 8% 15/11/19 658,125 0.14
USD 650,000 NRG ENERGY INC 6.25% 15/07/22 656,500 0.14
USD 625,000 ZAYO GROUP LLC/CAP 6% 01/04/23 653,906 0.14
USD 585,000 MERITAGE HOMES CORP 7% 01/04/22 652,275 0.14
USD 605,000 TEAMHEALTH INC 7.25% 15/12/23 144A 651,131 0.14
USD 600,000 BOYD GAMING CORP 6.875% 15/05/23 650,622 0.14
USD 610,000 AK STEEL CORP 7.5% 15/07/23 649,650 0.14
USD 600,000 CENTENE ESC CORP 6.125% 15/2/24 WI 647,625 0.14
USD 598,000 GRAPHIC PACKAGING 4.75% 15/04/21 639,113 0.14
USD 624,000 CHESAPEAKE ENERGY 8% 15/12/22 WI 631,800 0.14
USD 620,000 CLEARWATER PAP 5.375% 01/02/25 144A 630,850 0.14
USD 540,000 SERVICE CORP INTL 8% 15/11/21 629,438 0.14
USD 530,000 STANDARD PACIFIC 8.375% 15/01/21 629,375 0.14
USD 600,000 STEEL DYNAMICS INC 6.375% 15/08/22 627,000 0.14
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USD 604,000 DIEBOLD INC 8.5% 15/04/24 144A 623,630 0.14
USD 680,000 CONSOL ENERGY 5.875% 15/04/22 622,200 0.14
USD 580,000 LENNAR CORP 12.25% 01/06/17 B 620,600 0.14
USD 600,000 IRON MOUNTAIN INC 5.75% 15/08/24 618,000 0.13
USD 570,000 SABINE PASS LIQ 5.875% 30/6/26 144A 617,561 0.13
USD 615,000 TARGA RESOURCES 5.125% 1/02/25 144A 616,538 0.13
USD 668,000 ENDO 5.75% 15/01/22 144A 612,890 0.13
USD 536,000 GCP APPLIED TECH 9.5% 01/02/23 144A 612,380 0.13
USD 610,000 FIDELITY&GUARANTY 6.375% 1/4/21 144 610,000 0.13
USD 584,000 CLEAR CHAN WLD 6.5% 15/11/22 wi 608,820 0.13
USD 609,000 ESH HOSPITALITY 5.25% 01/05/25 144A 608,239 0.13
USD 600,000 SUBURBAN PROPANE 5.5% 01/06/24 607,500 0.13
USD 600,000 ANTERO RESOURCE FIN 5.375% 01/11/21 606,000 0.13
USD 563,000 T-MOBILE USA INC 6.5% 15/01/24 605,225 0.13
USD 570,000 CENTENE CORP 5.625% 15/2/21 WI 604,200 0.13
USD 575,000 FRESENIUS MED 4.125% 15/10/20 144A 600,875 0.13
USD 570,000 M/I HOMES INC 6.75% 15/01/21  WI 597,075 0.13
USD 546,000 SHINGLE SPRINGS 9.75% 01/09/21 144A 595,140 0.13
USD 575,000 CINEMARK USA 5.125% 15/12/22 589,375 0.13
USD 536,000 BOARDWALK PIPELINES 5.95% 01/06/26 589,155 0.13
USD 575,000 BERRY PLASTICS CORP 5.125% 15/07/23 586,040 0.13
USD 567,000 ALLY FINANCIAL INC 4.625% 19/05/22 582,593 0.13
USD 555,000 HCA INC 4.25% 15/10/19 578,588 0.13
USD 560,000 IMS HEALTH INC 5% 15/10/26144A 575,400 0.13
USD 540,000 HCA INC 5.875% 15/02/26 573,750 0.13
USD 553,000 HCA INC 3.75% 15/03/19 569,590 0.12
USD 549,000 ANTERO RESOURCE FIN 6% 01/12/20 566,843 0.12
USD 560,000 HILTON ESCROW LLC 4.25% 1/9/24 144A 566,300 0.12
USD 512,000 T-MOBILE USA INC 6.5% 15/01/26 563,840 0.12
USD 580,000 QUAD GRAPHICS 7% 01/05/22 561,150 0.12
USD 530,000 CEDAR FAIR/CANA 5.375% 01/06/24 WI 559,150 0.12
USD 525,000 HCA INC 5.25% 15/06/26 556,500 0.12
USD 550,000 BUMBLE BEE ACQ 9% 15/12/17 144A 555,500 0.12
USD 530,000 RADIO SYSTEMS 8.375% 01/11/19 144A 554,592 0.12
USD 567,000 MICRON TECHNO 5.5% 01/02/25 552,825 0.12
USD 580,000 SM ENERGY CO 5.625% 01/06/25 546,650 0.12
USD 519,000 LIFEPOINT HOSPI 5.5% 01/12/21 540,409 0.12
USD 500,000 BALL CORP 5% 15/03/22 538,750 0.12
USD 500,000 NETFLIX INC 5.75% 01/03/24 537,500 0.12
USD 523,000 TERRAFORM POWER 5.875% 01/02/23 144 537,383 0.12
USD 502,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 534,319 0.12
USD 520,000 GOODYEAR TIRE&RUBBER 5% 31/05/26 533,975 0.12
USD 500,000 WMG ACQUISITION 6.75% 15/04/22 144A 529,375 0.12
USD 541,000 RANGE RESOURCES 5% 15/03/23 144A 528,828 0.12
USD 500,000 BERRY PLASTICS CORP 6% 15/10/22 528,750 0.12
USD 490,000 CHENIERE CORP CHRIS 7% 30/6/24 144A 527,975 0.12
USD 505,000 LEVI STRAUSS & CO 5% 01/05/25 526,463 0.11
USD 510,000 NEXSTAR BROAD 6.125% 15/02/22 144A 525,300 0.11
USD 500,000 ALLY FINANCIAL INC 5.75% 20/11/25 522,500 0.11
USD 494,000 EQUINIX INC 5.75% 01/01/25 522,405 0.11
USD 500,000 DAVITA INC 5.75% 15/08/22 521,250 0.11
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USD 445,000 LIBERTY MUTUAL GP 7.8% 15/03/37 144 520,650 0.11
USD 505,000 PLANTRONICS INC 5.5% 31/05/23 144A 520,150 0.11
USD 519,000 PENSKE AUTOMOTIVE GP 5.5% 15/05/26 519,000 0.11
USD 500,000 SBA COMM CORP 4.875% 15/07/22 516,305 0.11
USD 515,000 LIFEPOINT HEALTH 5.375% 1/5/24 144A 515,000 0.11
USD 500,000 REGAL ENTERTAINMENT 5.75% 15/03/22 515,000 0.11
USD 515,000 ALBERTSONS 5.75% 15/03/25 144A 513,713 0.11
USD 500,000 VERSUM MATERIALS 5.5% 30/09/24 144A 511,875 0.11
USD 480,000 CDW LLC/FIN 5.5% 01/12/24 511,200 0.11
USD 500,000 REGAL ENTERTAINMENT 5.75% 15/06/23 507,500 0.11
USD 475,000 MGM RESORTS INTL 5.25% 31/03/20 505,875 0.11
USD 505,000 HCA INC 4.5% 15/02/27 505,000 0.11
USD 490,000 TESORO CORP 5.125% 01/04/24 504,700 0.11
USD 518,000 MGM RESORTS INTL 4.625% 01/09/26 503,755 0.11
USD 504,000 POST HLDGS 5% 15/08/26 144A 500,220 0.11
USD 436,000 MICROSEMI CORP 9.125% 15/04/23 144A 497,040 0.11
USD 500,000 CLEAR CHAN WLD 7.625% 15/3/20 WI-B 495,000 0.11
USD 455,000 SPECTRUM BRANDS 5.75% 15/07/25 491,969 0.11
USD 468,000 LIN TELEVISION CORP 5.875% 15/11/22 487,890 0.11
USD 470,000  GANNETT CO 5.5% 15/09/24 144A 485,275 0.11
USD 465,000 XPO LOGISTICS 6.5% 15/06/22 144A 484,763 0.11
USD 450,000 T-MOBILE USA INC 6.125% 15/01/22 475,875 0.10
USD 485,000 GRAY TELE INC 5.125% 15/10/24 144A 474,694 0.10
USD 455,000 AMSURG CORP 5.625% 30/11/20 469,242 0.10
USD 460,000 SPEEDWAY MOTORSP 5.125% 01/02/23 469,200 0.10
USD 475,000 DYNEGY INC 7.625% 01/11/24 WI 466,688 0.10
USD 427,000 ALCOA INC 6.75% 15/01/28 466,498 0.10
USD 439,000 MSCI INC 5.25% 15/11/24 144A 464,243 0.10
USD 450,000 LIVE NATION ENT 5.375% 15/06/22 144 463,500 0.10
USD 460,000 WESCO DISTRI 5.375% 15/06/24 144A 463,450 0.10
USD 445,000 US CONCRETE INC 6.375% 01/06/24 461,688 0.10
USD 440,000 TAYLOR MORRISON 5.875% 15/4/23 144A 460,900 0.10
USD 435,000 KFC HOLD PIZZA 5.25% 01/06/26 144A 460,622 0.10
USD 445,000 SIRIUS XM RADIO 5.875% 1/10/20 144A 458,074 0.10
USD 495,000 GLOBAL PART/GLP FIN 6.25% 15/07/22 457,875 0.10
USD 440,000 GOODYEAR TIRE&RUB 5.125% 15/11/23 457,600 0.10
USD 693,000 CALIFORNIA RES 8% 15/12/22 144A 457,380 0.10
USD 425,000 L BRANDS 6.75% 01/07/36 457,139 0.10
USD 420,000 NCI BUILDING SYS 8.25% 15/01/23 144 456,750 0.10
USD 435,000 KFC HOLD PIZZA 5% 01/06/24 144A 456,663 0.10
USD 435,000 SPRINGLEAF FINANCE 7.75% 1/10/21 WI 455,663 0.10
USD 450,000 GRAY TELE INC 5.875% 15/07/26 144A 455,625 0.10
USD 425,000 NETFLIX INC 5.5% 15/02/22 454,750 0.10
USD 462,000 ADVANCED MICRO 7% 01/07/24 452,760 0.10
USD 430,000 HD SUPPLY INC 5.75% 15/04/24  144A 450,425 0.10
USD 455,000 WESTERN REFINING 6.25% 01/04/21 449,313 0.10
USD 431,000 ORBITAL ATK 5.25% 01/10/21 448,240 0.10
USD 431,000 CALERES INC 6.25% 15/08/23 447,378 0.10
USD 435,000 SUNOCO LP/FIN 6.375% 01/04/23 144A 446,963 0.10
USD 465,000 OASIS PETROLEUM 6.875% 15/03/22 446,400 0.10
USD 417,000 DOLLAR TREE INC 5.75% 01/03/23 446,190 0.10
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USD 429,000 COMMUNICATION SALES 6% 15/04/23 144 446,160 0.10
USD 415,000 GLP CAP LP 5.375% 15/04/26 445,088 0.10
USD 458,000 CONSOLIDATED COMM 6.5% 01/10/22 444,260 0.10
USD 422,000 AES CORP 5.5% 15/03/24 440,990 0.10
USD 420,000 PULTEGROUP INC 5.5% 01/03/26 440,475 0.10
USD 409,000 RICE ENERGY 7.25% 01/05/23 437,630 0.10
USD 415,000 H&E EQUIPMENTS SVCS 7% 01/09/22 WI 436,788 0.10
USD 405,000 ALERIS INTL INC 9.5% 01/04/21 144A 436,388 0.10
USD 430,000 NEXSTAR ESCROW 5.625% 01/08/24 144A 433,225 0.09
USD 412,000 T-MOBILE USA 6.25% 01/04/21 431,570 0.09
USD 405,000 FRESENIUS MED 4.75% 15/10/24 144A 425,250 0.09
USD 400,000 TENET HEALTHCARE 6.25% 01/11/18 425,000 0.09
USD 414,000 WEST CORP 4.75% 15/07/21 144A 424,350 0.09
USD 463,000 ROSE ROCK MIND 5.625% 15/11/23 WI 423,645 0.09
USD 400,000 ACCO BRANDS 6.75% 30/04/20 423,000 0.09
USD 411,000 CINCINNATI BELL 7% 15/07/24 144A 420,248 0.09
USD 407,000 HILCORP ENERGY 7.625% 15/04/21 144A 418,193 0.09
USD 400,000 AMERICAN AIRLINES 5.5% 1/10/19 144A 416,500 0.09
USD 385,000 EMI MUSIC PUB 7.625% 15/6/24 144A 416,281 0.09
USD 405,000 SABRE INC 5.375% 15/04/23 144A 416,138 0.09
USD 400,000 WYNN LAS VEGAS LLC 5.375% 15/03/22 414,000 0.09
USD 403,000 REVLON CONSUMER 5.75% 15/02/21 409,045 0.09
USD 425,000 SUMMIT MID HDGS 5.5% 15/08/22 405,875 0.09
USD 380,000 SIRIUS XM RADIO 6% 15/07/24 144A 405,650 0.09
USD 401,000 INFOR US INC 6.5% 15/05/22 WI 405,511 0.09
USD 390,000 WESTERN GAS PARTNERS 4.65% 01/07/26 405,162 0.09
USD 400,000 NEWFIELD EXPL 5.375% 01/01/26 401,000 0.09
USD 390,000 DAVITA HEALTHCARE 5.125% 15/07/24 396,991 0.09
USD 381,000 MPG HOLDCO 1 7.375% 15/10/22 391,954 0.09
USD 373,000 COMMSCOPE 5.5% 15/06/24  144A 391,650 0.09
USD 368,000 FTI CONSULTING INC 6% 15/11/22  WI 386,400 0.08
USD 385,000 CROWN AMER/CAP CO 4.25% 30/09/26 14 385,000 0.08
USD 404,000 PBF HDG CO LTD 7% 15/11/23 144A 382,790 0.08
USD 370,000 NRG ENERGY INC 7.25% 15/05/26 144A 378,788 0.08
USD 365,000 SIRIUS XM 5.375% 15/04/25 144A 377,775 0.08
USD 346,000 QORVO INC 6.75% 01/12/23 373,680 0.08
USD 350,000 NCR CORP 6.375% 15/12/23 371,000 0.08
USD 353,000 INFOR US INC 5.75% 15/08/20 144A 370,650 0.08
USD 384,000 PBF LOGIST LP/FIN 6.875% 15/5/23 WI 370,080 0.08
USD 329,000 POST HLDGS 7.75% 15/03/24 144A 367,658 0.08
USD 373,000 CEB INC 5.625% 15/06/23  144A 367,405 0.08
USD 408,000 TOPS HLDG MKTS II 8% 15/06/22 144A 367,200 0.08
USD 375,000 ALLIANCE DATA SYST 5.375% 1/08/22 1 365,625 0.08
USD 344,000 AES CORP 6% 15/05/26 363,780 0.08
USD 352,000 CONTINENTAL RES 7.125% 01/04/21 363,440 0.08
USD 340,000 HD SUPPLY INC 5.25% 15/12/21 144A 362,100 0.08
USD 341,000 TENNECO INC 5.375% 15/12/24 358,050 0.08
USD 335,000 SERVICE CORP INTL 5.375% 15/05/24 355,938 0.08
USD 355,000 GENESIS ENERGY LP/GENESI 6% 15/5/23 352,338 0.08
USD 341,000 FIRST DATA CORP 5.375% 15/8/23 144A 351,230 0.08
USD 365,000 EMC CORP 2.65% 01/06/20 349,362 0.08
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USD 330,000 US FOODS INC 5.875% 15/06/24  144A 344,025 0.08
USD 315,000 TESORO LOGISTICS 6.375% 01/05/24 336,263 0.07
USD 325,000 UNITED RENTALS NA 4.625% 15/07/23 332,719 0.07
USD 315,000 TELEFLEX INC 5.25% 15/06/24 329,175 0.07
USD 305,000 TREEHOUSE FOODS INC 6% 15/02/24 144 328,638 0.07
USD 315,000 CBS OUT AMER 5.625% 15/02/24 WI 326,813 0.07
USD 325,000 UNIVISION COMM 5.125% 15/02/25 144A 326,625 0.07
USD 300,000 BALL CORP 5.25% 01/07/25 324,000 0.07
USD 309,000 OSHKOSH CORP 5.375% 01/03/25 323,678 0.07
USD 323,000 ENERSYS 5% 30/04/23 144A 322,596 0.07
USD 315,000 GROUP 1 AUTO 5.25% 15/12/23 144A 316,575 0.07
USD 287,000 WESTERN DIGITAL 7.375% 01/04/23 144 314,983 0.07
USD 305,000 GENESIS ENERGY LP 6.75% 01/08/22 314,150 0.07
USD 320,000 MICRON TECHNO 5.25% 01/08/23  144A 313,600 0.07
USD 320,000 SINCLAIR TELE 5.125% 15/02/27 144A 312,800 0.07
USD 310,000 NRG YIELD OPER 5% 15/09/26 144A 303,800 0.07
USD 292,000 CDW LLC/FIN 5% 01/09/23 301,855 0.07
USD 312,000 HUGHES SATELITE 6.625% 01/08/26 144 301,080 0.07
USD 300,000 ENVISION HEALTH 5.125% 01/07/22 144 298,500 0.07
USD 283,000 DUPONT FABROS TEC 5.875% 15/09/21 296,089 0.06
USD 281,000 QEP RESOURCES INC 6.875% 01/03/21 292,943 0.06
USD 271,000 SPECTRUM BRANDS 6.125% 15/12/24 292,680 0.06
USD 289,000 PULTEGROUP INC 5% 15/01/27 292,251 0.06
USD 265,000 WESTERN GAS PARTNERS 5.375% 1/06/21 288,456 0.06
USD 280,000 AXALTA COATING 4.875% 15/08/24 144A 287,700 0.06
USD 275,000 RYLAND GROUP 5.375% 01/10/22 286,688 0.06
USD 298,000 ENDO FIN LLC/FINCO 7.25% 15/01/22 1 286,080 0.06
USD 273,000 REVLON CONS PROD 6.25% 1/08/24 144A 281,873 0.06
USD 261,000 T-MOBILE USA INC 6.836% 28/04/23 280,575 0.06
USD 380,000 WEATHFORD BERMUDA 7% 15/03/38 279,300 0.06
USD 269,000 ENTEGRIS INC 6% 01/04/22 144A 278,415 0.06
USD 250,000 WR GRACE & CO 5.625% 01/10/24 144A 271,875 0.06
USD 260,000 LEVEL 3 FINANCING 5.375% 15/01/24 270,400 0.06
USD 280,000 FRONTIER COMM 6.25% 15/09/21 266,700 0.06
USD 377,000 EP ENERGY/EVER 9.375% 01/05/20 266,256 0.06
USD 276,000 RANGE RES CORP 4.875% 15/05/25 264,960 0.06
USD 255,000 CNO FINANCIAL GP 4.5% 30/05/20 261,694 0.06
USD 250,000 AMN HEALTHCARE 5.125% 01/10/24 144A 252,500 0.06
USD 224,000 RADIAN GROUP INC 7% 15/03/21 250,320 0.05
USD 264,000 WINDSTREAM CORP 7.50% 01/04/23 250,140 0.05
USD 245,000 NUSTAR LOGISTICS 4.8% 01/09/20 245,613 0.05
USD 242,000 NATIONSTAR MORT 7.875% 01/10/20 244,420 0.05
USD 255,000 WPX ENERGY INC 5.25% 15/09/24 240,975 0.05
USD 252,000 QWEST CAPITAL FDING 6.875% 15/7/28 238,140 0.05
USD 235,000 SIX FLAGS ENT 4.875% 31/07/24 144A 236,763 0.05
USD 236,000 SPRINT CORP 7.875% 15/09/23 236,590 0.05
USD 232,000 CIT GROUP INC 3.875% 19/02/19 236,350 0.05
USD 216,000 US STEEL CORP 8.375% 01/07/21 144A 235,440 0.05
USD 229,000 MICRON TECH INC 5.875% 15/02/22 233,008 0.05
USD 218,000 DISH DBS CORP 7.75% 01/07/26 144A 231,625 0.05
USD 225,000 XPO LOGISTICS 6.125% 01/09/23 144A 230,625 0.05
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USD 217,000 AMERIGAS FIN 5.875% 20/08/26 230,563 0.05
USD 217,000 AMERIGAS FIN 5.625% 20/05/24 229,478 0.05
USD 223,000 LENNAR CORP 4.875% 15/12/23 228,575 0.05
USD 220,000 LKQ CORP 4.75% 15/05/23 225,775 0.05
USD 230,000 BLUE RACER MID 6.125% 15/11/22 144A 225,400 0.05
USD 215,000 TELEFLEX INC 4.875% 01/06/26 222,525 0.05
USD 278,000 PARKER DRILLING 7.5% 01/08/20 221,705 0.05
USD 212,000 SIRUS XM RADIO 5.75% 01/08/21 144A 221,275 0.05
USD 210,000 CBS OUT AMER 5.875% 15/03/25 WI 219,450 0.05
USD 205,000 BOYD GAMING CORP 6.375% 1/4/26 1 217,300 0.05
USD 205,000 FRONTIER COMM 10.5% 15/09/22 216,403 0.05
USD 200,000 EQUINIX INC 5.875% 15/01/26 214,500 0.05
USD 356,000 EP ENERGY/EVER 7.75% 01/09/22 210,040 0.05
USD 210,000 TARGA RESOURCES 5.375% 1/02/27 144A 209,672 0.05
USD 200,000 CALLON PETRO 6.125% 01/10/24 144A 207,000 0.05
USD 190,000 MATCH GRP 6.375% 01/06/24 206,625 0.05
USD 200,000 REYNOLDS GRP ISS 5.75% 15/10/20 206,460 0.05
USD 197,000 VERISIGN INC 5.25% 01/04/25 206,358 0.04
USD 203,000 BELDEN INC 5.25% 15/07/24 144A 206,045 0.04
USD 200,000 FAGE INTL / USA 5.625% 15/8/26 144A 206,000 0.04
USD 200,000 CENTENE CORP 4.75% 15/05/22 205,500 0.04
USD 215,000 WINDSTREAM CORP 7.5% 01/06/22 WI 205,325 0.04
USD 200,000 RHP HOTEL /RHP FIN 5% 15/04/23 202,000 0.04
USD 197,000 RIVERS PITTS/FIN 6.125% 15/08/21 14 201,925 0.04
USD 190,000 TERRAFORM POWER 6.125% 15/06/25 144 197,125 0.04
USD 183,000 FRONTIER COMM 8.875% 15/09/20 197,068 0.04
USD 190,000 HANESBRANDS INC 4.875% 15/5/26 144A 195,225 0.04
USD 190,000 HANESBRANDS INC 4.625% 15/5/24 144A 195,225 0.04
USD 186,000 KAISER ALUMINIUM 5.875% 15/05/24 194,370 0.04
USD 188,000 HOLLY ENERGY PART 6% 01/08/24 144A 193,640 0.04
USD 175,000 PINNACLE FOODS 5.875% 15/01/24 144A 186,813 0.04
USD 170,000 MGP ESCROW 5.625% 01/05/24 144A 183,600 0.04
USD 189,000 CONTINENTAL RES 4.5% 15/04/23 181,913 0.04
USD 173,000 COMMSCOPE 5% 15/06/21 144A 179,055 0.04
USD 183,000 MIRCON TECH INC 5.25% 15/01/24 144A 176,138 0.04
USD 180,000 GENESIS ENERGY LP 5.625% 15/06/24 175,500 0.04
USD 164,000 T-MOBILE USA INC 6% 15/04/24 175,365 0.04
USD 160,000 ZAYO GRP LLC/CAP 6.375% 15/5/25 169,800 0.04
USD 150,000 CONSTELLATION BRAND 4.75% 01/12/25 162,328 0.04
USD 153,000 COMMSCOPE 4.375% 15/06/20 144A 157,590 0.03
USD 150,000 ARAMARK SERV INC 5.125% 15/01/24 156,000 0.03
USD 150,000 DCP MIDSTREAM OP 4.95% 01/04/22 152,625 0.03
USD 135,000 MGM RESORTS INTL 6.75% 01/10/20 151,200 0.03
USD 140,000 NCR CORP 5.875% 15/12/21 WI 147,350 0.03
USD 140,000 PERF FOOD GRP I 5.5% 01/06/24 144A 144,200 0.03
USD 139,000 NEWFIELD EXPL 5.625% 01/07/24 142,649 0.03
USD 117,000 POST HLDGS 8% 15/07/25 144A 133,892 0.03
USD 130,000 UNITED RENTALS 5.875% 15/09/26 133,169 0.03
USD 123,000 ZEBRA TECH 7.25% 15/10/22 133,148 0.03
USD 152,000 VALEANT PHARM 5.5% 01/03/23 144A 129,580 0.03
USD 110,000 DISH DBS CORP 7.875% 01/09/19 123,475 0.03
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USD 115,000 TOLL BROS FINANCE 5.625% 15/01/24 122,475 0.03
USD 118,000 VEREIT OPERAT PART 4.125% 01/06/21 121,835 0.03
USD 123,000 QEP RESOURCES INC 5.375% 01/10/22 121,155 0.03
USD 100,000 RSP PERMIAN 6.625% 01/10/22 104,750 0.02
USD 100,000 ORBITAL ATK 5.5% 01/10/23 104,500 0.02
USD 100,000 ALCOA INC 5.95% 01/02/37 100,550 0.02
USD 95,000 VALVOLINE FIN TWO 5.5% 15/07/24 144 99,631 0.02
USD 96,000 SABRE INC 5.25% 15/11/23 144A 97,800 0.02
USD 90,000 CITIZENS COMM 7.125% 15/03/19 96,638 0.02
USD 92,000 SBA COMM CORP 4.875% 01/09/24 144A 92,690 0.02
USD 86,000 CDW LLC/FIN 6% 15/08/22 91,698 0.02
USD 85,000 CENTRAL GARDEN PET 6.125% 15/11/23 91,269 0.02
UsSD 111,000 FREEPORT-MCMORAN 5.4% 14/11/34 91,020 0.02
USD 76,000 LENNAR CORP 4.5% 15/11/19 80,085 0.02
USD 75,000 TARGA RESOURCES 4.25% 15/11/23 72,094 0.02
USD 64,000 CCO HDGS LLC/CAP 5.375% 01/05/25 14 66,960 0.01
USD 63,000 CCO HDGS LLC/CAP 5.75% 01/09/23 66,623 0.01
USD 60,000 JC PENNEY CORP 5.875% 1/07/23 144A 62,475 0.01
USD 58,000 TREEHOUSE FOODS INC 4.875% 15/3/22 60,320 0.01
UsSD 52,000 VEREIT OPERAT PART 4.875% 01/06/26 54,665 0.01
USD 55,000 DCP MIDSTREAM OP 3.875% 15/03/23 52,663 0.01
USD 42,000 SM ENERGY CO 6.5% 15/11/21 42,630 0.01
USD 40,000 WMG ACQUISITION 5% 01/08/23 144A 40,700 0.01
USD 43,000 OASIS PETROLEUM 6.875% 15/01/23 40,635 0.01
USD 37,000 CHS/COMM HEALTH 5.125% 15/08/18 37,231 0.01
USD 35,000 GLP CAP LP 4.375% 15/04/21 36,881 0.01
USD 30,000 SIX FLAGS ENT 4.875% 31/07/24 REGS 30,225 0.01
USD 25,000 GENESIS ENERGY 5.75% 15/02/21 25,000 0.01
USD 20,000 LEVEL 3 COMM 5.75% 01/12/22 WI 20,900 0.00
UsSD 13,000 CALIFORNIA RES 5.5% 15/09/21 6,890 0.00
USD 10,000 CALIFORNIA RES 6% 15/11/24 4,700 0.00
351,046,066 76.53

PFD #=
- 3,000 PITNEY BOWES PFD 6.125% 30/10/49 F 3,090,938 0.67
3,090,938 0.67
T AVIIEE 365,453,346 79.67
BEEMEEE SR 429,158,822 93.56

(1) B iR IR T @ S TR
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201649 A 30 A BIfE
BEEW) g (5EY) T3 REBUHRLE CKR V)
BRL 164,970,900 UsD 50,000,000 November 03,2016 100,637
JPY 32,554,345 USD 318,829 October 11,2016 2,426
AUD 121,613 UsD 91,733 October 11,2016 1,020
AUD 45,836 USD 34,398 October 11,2016 560
JPY 8,388,325 usD 82,259 October 20,2016 554
AUD 41,649 uUsD 31,405 October 11,2016 360
AUD 65,618 USD 49,934 October 11,2016 112
ZAR 83,300 usD 5,880 October 11,2016 103
JPY 1,100,396 USD 10,790 October 20,2016 73
AUD 4,010 UsD 2,988 October 11,2016 70
AUD 5,256 USD 3,941 October 11,2016 68
ZAR 28,473 USD 1,981 October 11,2016 64
ZAR 28,240 USD 1,968 October 20,2016 56
AUD 2,650 USD 1,990 October 11,2016 31
AUD 15,494 usD 11,790 October 11,2016 27
AUD 1,399 USD 1,042 October 11,2016 24
JPY 201,924 usD 1,984 October 20,2016 9
JPY 101,966 USD 998 October 11,2016 8
AUD 1,309 USD 995 October 20,2016 3
AUD 1,322 uUsD 1,005 October 20,2016 2
JPY 101,529 UuSD 1,000 October 11,2016 1
JPY 101,855 UsD 1,005 October 11,2016 0
MXN 19,390 UuSD 991 October 11,2016 €))
JPY 1,201,890 UsD 11,863 October 11,2016 3)
JPY 101,675 UsD 1,010 October 11,2016 @)
BRL 6,463 USD 1,972 November 03,2016 (10)
JPY 100,997 UsD 1,006 October 11,2016 (10)
MXN 18,518 USD 988 October 11,2016 42)
BRL 28,893 UsD 8,867 November 03,2016 93)
TRY 32,066 USD 10,780 October 11,2016 (126)
TRY 76,227 USD 25,483 October 20,2016 (202)
JPY 5,498,631 USD 54,619 October 20,2016 (338)
JPY 13,385,492 USD 133,437 October 11,2016 (1,346)
BRL 84,743,068 USD 25,892,855 November 03,2016 (156,912)
BRL 219,402,863 USD 66,300,000 November 03,2016 (168,714)
BRL 243,351,600 USD 75,000,000 November 03,2016 (1,095,632)
BRL 268,610,284 USD 83,200,000 November 03,2016 (1,624,726)
JPY 2,526,247,514 USD 24,435,521 October 11,2016 494,175
AUD 30,217,140 USD 22,782,515 October 11,2016 263,761
ZAR 56,435,654 USD 3,833,129 October 11,2016 221,185
JPY 2,500,165,231 USD 24,666,534 October 20,2016 14,741
ZAR 56,470,195 USD 4,039,759 October 20,2016 9,867
usD 461,431 TRY 1,368,455 October 11,2016 6,741
USD 326,648 BRL 1,063,020 November 03,2016 3,816
usD 161,358 BRL 522,209 November 03,2016 2,767
USD 534,804 BRL 1,752,194 November 03,2016 2,674
USD 355,187 BRL 1,162,645 November 03,2016 2,099
USD 91,595 TRY 270,984 October 11,2016 1,556
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Wi (B wig (5EY) i 35 KREBUHE CKRV)
USD 150,246 TRY 448,289 October 11,2016 1,296
USD 159,103 JPY 15,998,303 October 11,2016 1,228
USD 101,432 AUD 131,488 October 20,2016 1,170
USD 30,879 ZAR 416,039 October 20,2016 1,044
USD 80,433 TRY 239,437 October 11,2016 877
USD 66,022 BRL 215,123 November 03,2016 691
USD 39,853 TRY 117,933 October 11,2016 668
USD 130,977 TRY 392,219 October 11,2016 656
USD 372,350 AUD 487,352 October 11,2016 652
USD 51,895 TRY 154,365 October 11,2016 605
USD 59,880 TRY 178,721 October 11,2016 498
USD 63,603 TRY 190,167 October 11,2016 418
USD 64,446 BRL 210,857 November 03,2016 410
USD 41,166 ZAR 568,113 October 11,2016 354
USD 49,006 TRY 146,444 October 11,2016 348
USD 39,764 AUD 51,735 October 11,2016 306
USD 31,871 TRY 95,122 October 11,2016 265
USD 22,848 TRY 68,017 October 11,2016 249
USD 48,024 BRL 157,342 November 03,2016 240
USD 11,837 TRY 35,020 October 11,2016 201
USD 32,841 AUD 42,800 October 11,2016 198
USD 10,735 TRY 31,837 October 11,2016 157
USD 51,852 TRY 155,594 October 11,2016 154
USD 12,929 BRL 42,075 November 03,2016 151
USD 33,393 TRY 100,062 October 11,2016 147
USD 17,925 JPY 1,804,851 October 11,2016 115
USD 23,659 TRY 71,056 October 20,2016 94
USD 20,375 TRY 61,057 October 11,2016 88
USD 3,960 ZAR 54,286 October 20,2016 68
USD 2,015 ZAR 27,230 October 20,2016 62
USD 1,997 ZAR 27,045 October 20,2016 58
USD 10,924 JPY 1,101,857 October 20,2016 47
USD 12,950 AUD 16,928 October 20,2016 42
USD 18,831 AUD 24,647 October 11,2016 33
USD 4,926 AUD 6,421 October 20,2016 30
USD 4,926 AUD 6,421 October 20,2016 30
USD 2,006 ZAR 27,611 October 20,2016 27
USD 1,008 BRL 3,263 November 03,2016 17
USD 1,007 JPY 101,298 October 11,2016 8
USD 1,012 BRL 3,316 November 03,2016 5
USD 1,005 JPY 101,398 October 20,2016 4
USD 2,986 JPY 303,932 October 11,2016 (13)
USD 38,665 TRY 116,676 October 20,2016 (29)
USD 7,883 ZAR 110,800 October 20,2016 (62)
USD 1,946 ZAR 27,968 October 11,2016 (63)
USD 27,804 AUD 36,552 October 20,2016 67)
USD 3,927 ZAR 56,335 October 20,2016 (112)
USD 84,359 AUD 110,926 October 20,2016 (224)
USD 249,105 JPY 25,269,283 October 11,2016 (259)
USD 6,854 ZAR 99,444 October 20,2016 277)
USD 24,379 JPY 2,503,122 October 20,2016 (331)
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1 (E) B (F20) it 4] REBUHALE CRI V)

USD 16,520  AUD 22,103 October 20,2016 (334)
USD 43,083 Y 4,399,930 October 11,2016 (336)
USD 50,989 AUD 67,314 October 20,2016 (339)
USD 22,586 ZAR 321,377 October 20,2016 (461)
USD 17,691 ZAR 255,310 October 20,2016 (618)
USD 66,871 JPY 6,893,154 October 11,2016 (1,152)
USD 191,096 Y 19,482,749 October 11,2016 (1,164)
USD 58,135 ZAR 835,317 October 11,2016 (1,873)
MXN 3,774,082 USD 202,026 October 11,2016 (9,281)
MXN 4,195,252 USD 227,833 October 20,2016 (13,788)
TRY 62,781,948 USD 21,043,179 October 11,2016 (182,920)
AUD 30,295,247 USD 23,342,245 October 20,2016 (241,683)
TRY 59,091,863 USD 19,960,898 October 20,2016 (363,329)
(2,723,576)
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(B) EWN Ghga) AfE  #miBIBErs
& Wi Y N S ‘ A
F B\ m & | F O | EEEAR
A &S % TH TH
HRHEE  ABEEE651E] 1.62 50, 000 50,062 | 2017/9/20
W) B (54F) 620 0.26 360, 000 360,089 | 2017/9/20
MR A% (54E) 3530 0.231 480, 000 480,101 | 2017/9/20
KB A5 (54) #586[H] 0.23 100, 000 100,024 | 2017/9 /27
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