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20144F12 0190|2015 1 H19H | 2015%E 2 H19H | 2015%E 3 H19H | 2015%F 4 H20H | 2015%E 5 H19H
A A A A =] A
[V FEEIE:S 2,818, 236 2,881,221 2,503, 232 2,134,742 1,883, 332 2,037,770
Z HUEd 4 4 2,817, 602 2, 886, 328 2, 502, 669 2,134,239 1,882, 987 2,037, 328
3 HUFLEL 634 899 563 503 345 442
(B) HifiFrz#HTEELR A 3,834,102 A 3,841,035 6, 858, 063 4,630, 771 A 3,343,364 1,400, 763
TEE A 18, 459 52, 597 6, 992, 893 5,602, 401 215, 500 1,401, 189
e A 3,852,561 A 3,893,632 A 134,830 A 971,630 A 3,558,864 A 426
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F) EBmEEt=ELES 10, 347, 994 10, 850, 167 12,156, 639 10, 452, 429 9,532, 845 11,688,919
((GEE TR ) ( 839,767) | ( 8933,590) | ( 10,520,480) | ( 9,097,486) | ( 8,323,972) | ( 10,635, 361)
(FEE RS F Y %58) ( 1,951,227) | ( 1,916,577) | ( 1,636,159) | ( 1,354,943) | ( 1,208,873) | ( 1,053,558)
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b. RIS FRERG - BB o oy o 3, 750, 0229 0/ 0rY
c. [EERIEKICESD DI 8,396, 7751 8,933, 6051 11, 331, 9834 10, 452, 429 8,323, 975M 10, 635, 3751
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£ ERBUGES (1 T 4720) 1,365 1,400 954 1, 138M 1,120 1, 149
g Hyficd: 1,251, 05514 19, 175, 0244 1,291, 56214 1, 060, 27219 954, 4941 1,028, 509H
h. il (17 R%70) 35 535 35 35 35 35
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TEERIFIEES: (68.6%)
FAY (1.3%)
Noa—r (1.3%)
Regit Eins GmbH

USD 1,000,000  6.00% due 01/08/21 $ 985,000
IS ra—y 3t 985,000
KAY3t (Cost $975,472) 985,000

NIRRT INT (0.7%)
Nvra—r (0.7%)
Alison Bidco S.a.r.l.

USD 250,000  5.50% due 08/29/21 247,500
USD 250,000  5.50% due 08/29/21 247,500
Nora— g 495,000
NIRRT NTEE (Cost $495,000) 495,000

TAVA (66.6%)
nya—r (66.6%)
American Energy - Marcellus, LLC

USD 1,000,000  5.25% due 08/04/20 990,310
American Rock Salt Co., LLC

USD 997,500  4.75% due 05/20/21 984,533

USD 1,000,000  8.00% due 05/20/22 1,010,000
Amneal Pharmaceuticals, LLC

UsSD 1,248  4.75% due 11/01/19 1,245
Ancestry.com, Inc.

USD 498,744  4.50% due 12/28/18 493911
Apex Tool Group, LLC

USD 494975  4.50% due 01/31/20 476,621
Applied Systems, Inc.

UsSD 500,000 7.50% due 01/24/22 497,875
Ardagh Holdings USA, Inc.

USD 497,500  4.00% due 12/17/19 490,038
Asurion, LLC

USD 1,000,000  8.50% due 03/03/21 1,009,060
Avaya, Inc.

UsD 495,623  6.50% due 03/31/18 490,979
AZ Chem US, Inc.

USD 500,000  7.50% due 06/10/22 501,665
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Azure Midstream Energy, LLC

USD 962,500  6.50% due 11/15/18 952,875
Bats Global Markets, Inc.

USD 975,000  5.00% due 01/31/20 950,625
BMC Software Finance, Inc.

USDh 480,089  5.00% due 09/10/20 471,688
Brickman Group, Ltd., LLC

USD 997,494  4.00% due 12/18/20 974,631
Ciena Corp.

USD 1,000,000  3.75% due 07/15/19 988,130
Connolly Intermediate, Inc.

USD 997,500  5.00% due 05/14/21 991,266
Crosby US Acquisition Corp.

USD 496,250  3.75% due 11/23/20 473,919
Extreme Reach, Inc.

USD 500,000 10.50% due 01/22/21 501,250
Fieldwood Energy, LLC

USD 750,000  8.38% due 09/30/20 750,938
Fitness International, LLC

USD 997,500  5.50% due 07/01/20 987,525
Gates Global, LLC

USD 1,000,000  4.25% due 07/05/21 981,040
Golden Nugget, Inc.

USD 297,750 5.50% due 11/21/19 298,992

USD 694,750  5.50% due 11/21/19 697,647
Greeneden U.S. Holdings II, LLC

USD 496,250  4.50% due 11/13/20 492,940
GTCR Valor Cos, Inc.

USD 567,808  6.00% due 05/30/21 562,130

USD 1,000,000  9.50% due 11/30/21 990,000
Hampton Rubber Co.

USD 1,000,000  9.00% due 03/27/22 985,000
IMC OP, LP

UsD 1,000,000  5.25% due 08/15/20 996,250
Interactive Data Corp.

USD 997,500  4.75% due 05/02/21 991,575
Ton Media Networks, Inc.

USD 496,250  5.00% due 12/18/20 492,528
iStar Financial, Inc.

uUsD 619,900  7.00% due 03/19/17 633,847
J.C. Penney Corp., Inc.

USD 500,000  5.00% due 06/20/19 495,315
Jazz Acquisition, Inc.

USD 1,000,000  7.75% due 06/19/22 992,500
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Key Safety Systems, Inc.

USD 250,000  4.75% due 08/29/21 248,938
Leslie's Poolmart, Inc.

USD 989,901  4.25% due 10/16/19 973,815
Lineage Logistics, LLC

USDh 995,000  4.50% due 04/07/21 982,563
Metro-Goldwyn-Mayer, Inc.

USD 500,000  5.13% due 06/26/20 500,940
Mitel US Holdings, Inc.

USD 214,164 5.25% due 01/31/20 214,521
Noranda Aluminum Acquisition Corp.

USD 994,898  5.75% due 02/28/19 966,713
Nortek, Inc.

USD 748,125  3.75% due 10/30/20 736,282
Ntelos, Inc.

USD 744,304  5.75% due 11/09/19 741,200
OSG International, Inc.

USD 498,750  5.75% due 08/05/19 496,256
Otter Products, LLC

USD 997,500  5.75% due 06/03/20 987,525
Phibro Animal Health Corp.

USD 997,500  4.00% due 04/16/21 985,859
Polymer Group, Inc.

USD 743,244 5.25% due 12/19/19 739,527

USD 253,012 5.25% due 12/19/19 251,747
Portillo's Holdings, LLC

USD 1,000,000  4.75% due 08/02/21 985,000
Prowler Acquisition Corp.

USD 497,451  5.50% due 01/28/20 494,963
Roundy's Supermarkets, Inc.

USD 497,500  5.75% due 03/03/21 469,929
RP Crown Parent, LLC

USD 497,494 6.00% due 12/21/18 483,634
Sabre GLBL, Inc.

USD 997,481  4.00% due 02/19/19 983,516
Shearer's Foods, LLC

USD 1,000,000  7.75% due 06/30/22 988,750
Solenis International, LP

USD 1,000,000  4.25% due 07/20/21 979,750
STG-Fairway Acquisitions, Inc.

USD 497,477  6.25% due 02/28/19 496,546
Swift Transportation Co., LLC

USDh 995,000  3.75% due 06/09/21 988,164
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Tallgrass Operations, LLC

USD 411,568  4.25% due 11/13/18 408,687
TI Group Automotive Systems, LLC

UsSD 1,246,875  4.25% due 07/02/21 1,228,957
Time, Inc.

UsD 997,500  4.25% due 04/26/21 986,278
Travel Leaders Group, LLC

USD 974,684  7.00% due 12/05/18 966,155
UCT International, Inc.

USD 997,409  5.50% due 07/26/17 996,472
US Foods, Inc.

UsD 498,737  4.50% due 03/31/19 495,775
USI, Inc.

USD 746,231  4.25% due 12/27/19 732,239
William Morris Endeavor Entertainment, LLC

USD 498,750  5.25% due 05/06/21 490,645
Windsor Quality Food Co., Ltd.

UsD 990,175  5.00% due 12/26/20 985,640
Winebow Holdings, Inc.

USD 997,500  4.75% due 07/01/21 991,266
World Triathlon Corp.

USD 997,500  5.25% due 06/25/21 996,253
Zayo Group, LLC

uUsD 994,916  4.00% due 07/02/19 979,246
Noa—rEt 50,552,599
TAYAEE (Cost $50,826,668) 50,552,599
FEEFIFFESE (Cost $52,297,140) 52,032,599
ISR (14.5%)
TR A=r (14.5%)
EHTESE (14.5%)
Wells Fargo, Grand Cayman

USD 11,039,138  0.03% due 10/01/14 11,039,138
EHIREF 11,039,138
TR A=F (Cost $11,039,138) 11,039,138
SEHAREZRET (Cost $11,039,138) 11,039,138

FE I (%) RS

BREAMEHRAZ (Cost $63,336,278) 83.1 $ 63,071,737
REBLIOZOMERE 16.9 12,802,747
PR ERRAE 100.0% $ 75,874,484
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2014429 A 30 H BITE
Hoy HSIHEF ELOE wER D Tk REBEIME O REBRMER  ORESELIHL
JPY  Citibank N.A. 2,002,208 10/01/2014 USD 18,377 $ - $ 121y $ (121)
JPY  Citibank N.A. 4,006,488 10/03/2014 USD 36,649 - (119) (119)
JPY  Citibank N.A. 19,549,831  10/03/2014 USD 178,832 - (579) (579)
JPY  Citibank N.A. 803,067 10/07/2014 USD 7,318 5 - 5
USD  Brown Brothers Harriman & Co. 20 10/01/2014 JPY 2,208 - - -
USD Citibank N.A. 159,705 10/01/2014  JPY 17,400,000 1,054 - 1,054
USD Citibank N.A. 302,889 10/01/2014  JPY 33,000,000 2,000 - 2,000
USD  Citibank N.A. 9,193  10/02/2014  JPY 1,000,000 75 - 75
USD  Citibank N.A. 310,732 10/02/2014  JPY 33,800,000 2,549 - 2,549
USD Citibank N.A. 53,321 10/02/2014  JPY 5,800,000 438 - 438
USD  Citibank N.A. 47,805 10/02/2014  JPY 5,200,000 392 - 392
USD Citibank N.A. 1,839  10/02/2014  JPY 200,000 15 - 15
USD Citibank N.A. 18,295  10/03/2014  JPY 2,000,000 59 - 59
USD  Citibank N.A. 215,881 10/03/2014  JPY 23,600,000 699 - 699
USD  Citibank N.A. 27,443 10/03/2014  JPY 3,000,000 89 - 89
USD  Citibank N.A. 584,960 10/06/2014  JPY 64,000,000 1,405 - 1,405
USD  Citibank N.A. 12,796  10/06/2014  JPY 1,400,000 31 - 31
USD Citibank N.A. 13,710,010  10/06/2014  JPY 1,500,000,000 32,935 - 32,935
USD Citibank N.A. 1,828 10/06/2014  JPY 200,000 4 - 4
USD Citibank N.A. 21,936 10/06/2014  JPY 2,400,000 53 - 53
USD  Brown Brothers Harriman & Co. 50 10/07/2014  JPY 5,477 - - -
USD Citibank N.A. 750,830 10/07/2014  JPY 82,400,000 - (502) (502)
USD  Citibank N.A. 896,622  10/07/2014  JPY 98,400,000 - (599) (599)
USD Citibank N.A. 3,645 10/07/2014  JPY 400,000 - ) ?2)
$ 41,803 $ (1,922) $ 39,881
AARM ANy V7 T ZADIE AN LK
2014429 A 30 H BITE
By HGHET ESSPS WEH  5EY Tk RFEBETMNG O REBRMER RS
JPY  Citibank N.A. 3,518,644,288 10/30/2014 USD 32,295,052 $ - $ (205,988)  $ (205,988)
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* ELAEE(MEEIZ0. 8% D L&
FHEMMAR L, HARI10, 1911 6 HHZRIX10, 199 & 72 0 £ U 7z,

(M) <EHEMEEDHERE> (%) <SFHAIEFDHEB>
10,2001 0.25
10,198 0.20
10,196
10,194 0.157
EBRI-)IBZEYEF
10,192 0.104 l
10,190
10,188+ T-Bil3n BHIOFED
10,186 T T T T T T T T T T T 0.00 T T T T | T T T T T T J
135 4% 35 445
OEARRE

E A AE#F I, 20144FE 4 H O IEEBEBUME D BRI IAAFEHO REBOZEEZIT OOb Mzl TEE<
WL EAHEE S, RIS OUEE IV RIENDA A SN L RIEREREDHNEN T LA LD T,
HHIZFO OB E &R0 U, 20X ), HARITIE. ATFEL 2 %2 0w L5+ HIETTE1 - EiEm
B EMRGEL £ U7,

OEERI— I BAYEFIOHPB
320, 06% & ~0.07% & THRL £ U I,

OT-Bil (EEHEHAGTS) 3 » BYOFIE ) O#FS
- BRI/ 5 20134E 9 A1 & TlEM40.09% & THEFS L £ L 72,
- 20134F 9 HRLARE. B4 D ZEAL 221 THERO0. 2% B D 50.07% 5 O FEPH THERS L IR I12130.02% & &
TOFLI,
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W) BEMMOENAEELaT - v )L« R—=)1N— (CP) Z DB MR\ OREIC & v FIBEZNED
MEREZNY . dHOETa—) - -2 EFTEHRAEZTHS L THRIMDOEAEZR L VS THEHDO D &,
HEHL T LT,

(2) S OERIZ D E F LT, EEE A0 BUF AR AT SR, CPIc X > TR—= b7+ U A EfEEL,
FHEME L L EBEAERE| PO - -2 ARSI X 0ERALTEFV D L,

OSEBDERGE
BEHAM OB A ECCPEOMIAEMIEFNOHREIZ L VFEFNZOHBEEZX L. HbETa—)IL -
O— ECTHEHMAZITR ) & TRIMEOHERE X5 EH 2785178 TF,
SHBEBHEHETERBOEIT L. LALLLBEOEL BT %7,

O1Bp0OA) DER DR
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(1) &

B & e i #
" TH TH
& i 84,793, 709 58, 094, 433
(28, 403, 900)
¥oO% O OE F 4,391,973 —
(1, 935, 000)
HEHBREENEREED) 841, 662 —
(700, 000)
* GHITZFELNRE, REMTFIEEENTHE 2HA, )
* AR IZT 0 5T
# () NIFEEFIC L8N T EROBFIZEEEINTH A,
* fL SR BB E S0 IS F R T RIRE AL (Rt i) & ENnTH 0 28 A,
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(2) % oA fHEES

H M # e T #
2l TH T
A=Y X)L s "=/ — 1,099, 678 -
(600, 000)
* BRI ZTELRE.
* ARG 0 IE T,
% () IZEDRSIC X 28R TT,
O AEEDRH
(1) FP OB A
L] Il El L ES
X %) w1 | b BB BRI AR N w1 | BB B BRI AR
BMEE |y v [STDLE [ 20U [ e | R ) BAEK |y s SDLE [ 0L L |2k
% % % % % FH +H % % % % %
% F Z| 734 - - - 73.4 2,179, 350 2,179,848 | 25.2 - - - 25.2
(60.2) (=) (=) (=) | (60.2) (-) (=) (=) (=) (=) (=) (=)
Rk (BR < & mL6T) 6.6 - - - 6.6 2, 290, 000 2,301,511 26.6 - - - 26.6
(6.6) (=) (=) (=) | (6.6)] (2,29,000) | (2,301,511) | (26.6) (=) (=) (=) | (26.6)
& B ff % 0.9 - - - 0.9 540, 000 540, 935 6.3 - - - 6.3
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* ERAEHIE AT VELAN O AR AN & U CREEIEMIE IS X 0L T %9,

N OBEH) ~HEAE S

R # i} # il ¥ faEal A% HRFEAH
% FH FH
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HE RS R (2 4F) 832208 0.1 395, 000 395, 047 2014/11/15
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HE RS R (2 4F) 83250 0.1 140, 000 140, 036 2015/2/15
HE RS R (2 4F) 83270 0.1 129, 000 129, 026 2015/4/15
EEES FI (5 4F) 55850 0.7 132, 200 132, 277 2014/9/20
HE RS R (5 4F) 5860 0.6 115, 100 115,155 2014/9/20
EJE % R (104F) 552630 1.6 39, 900 39, 955 2014/9/20
EEES AT (104F) 552640 1.5 15, 050 15, 069 2014/9/20
HE S R (204F) 82700 5.0 13, 150 13, 210 2014/9/22
/N il - — 2,179, 848 -
Rk S (B < BRlE) | AARBGERRE - EERERIEEY  BURREES331E 1.8 63,000 63,029 2014/8/29
BT BURRAES 33400 1.5 100, 000 100, 379 2014/11/28
HARHER IR - SRR BU R EEE336/ 1.4 170, 000 170, 984 2015/1/28
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