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H I#EEHEE A 318,912,682 A 250,189,292 A 262,987,235 A 268,978,500 A 283,285,047 A 297,721,195
RERHERE (G+H) A 4,588, 468,478 A 5,213,611, 469 A 5,155,999, 674 A 6,348,037, 672 A 5,823,734,512 A 6,057,860, 618
ENNEFEAHEIE A A 2,580,185, 339 A 3,054,821, 527 A 3,342,139, 286 A 3,539,804, 710 A 3,889,543, 794 A 4,189,400, 861
(Ficd 24 S 40 24 %8) (' 14,899,351,135) | ( 16,514,205,467) | ( 17,451,050,49) | ( 17,930,751,278) | ( 19,017,851,720) | ( 20,102,098, 633)
Fe B RS FH 2 4H) (A17,479,536,474) | (A19,569,026,994) | (A20,793,189,782) | (A21,470,555,988) | (A22,907,395,514) | (A24,291,499, 494)
Sy Bl U R AL 4 1,256, 308, 485 1,339, 035, 793 1,448,911, 291 1,525,577, 650 1,630,015, 997 1,739, 677,838
MEHHLE S A 3,264,591, 624 A 3,497,825, 735 A 3,262,771, 679 A 4,333,810,612 A 3,564,206,715 | A 3,608,137, 595

R AL ORBLOF T (B) BMF ST ERRIIEHROFMBZIIC LD bDEEHET,
*AHARORPLO T C (C) EFTIHRENE 1 1L FEHIN 3 T A T BB S A L 81E B CTER L TWET,

FAEEORIO P T (F) BMERZBRE & H2 0, [EFEOBMN

St

X E D

(%) 4o EiEEE (201647 H26H ~201741 A25H) [FLAFO@Y TY,

B, SBIRREZ LIl DA Z 22 LS| W =y 2V E T,

#5904 FILH H5924 #5934 H5944 95
H A 20164E 7 H 26 F ~ [20164F 8 H 26 F ~ [20164F 9 A 27 H ~ [20164£10 H 26 [ ~ [20164E11 H 26 [ ~ [20164E12 A 27 H ~
2016458 A25H  [20164:9 A26H  [20164E10 25  [20164E11 A 25  [20164E12 26 [20174F 1 A25H

a. Bl YSRIN A (REVERT:) 365, 261, 1974 346, 117, 0054 389, 381, 0294 381, 575, 4414 422,189, 5294 424, 341, 5674
b, HIEAICE SRR (A - RERRARER) 0H 01 01 01 01 01
c. [EEERIRICE D DU FTE 4| 14,899, 351, 135H | 16,514,205, 467H | 17,451,050, 496H | 17,930, 751, 278H | 19,017,851, 720H | 20, 102, 098, 6334
d. [FRERRICE D DA ECHEMmREI 4| 1,209,959, 9701 | 1,243,108,080[ | 1,322,517,497[ | 1,412,980,709[ | 1,491,111,515M | 1,613,063, 466
e. XIS (a+b+e+d) | 16,474,572, 302 | 18, 103, 430, 552 | 19, 162, 949, 0229 | 19, 725, 307, 4289 | 20, 931, 152, 764 | 22, 139, 503, 6669
£ BRGNS (1 TR %72 0) 3,616 3,617H 3, 6434 3, 6664 3,694 3, T18M
g rfidd: 318,912, 68214 250, 189, 2924 262, 987, 2354 268, 978, 5004 283, 285, 0474 297,727, 1954
h. Ed4 (1 TR %7=0) 701 504 504 504 504 504

10 —




FADRENA - A —L FESBIE (Ma—2) BANER
ONEEDHMLE

ZH90HH I 921 ZH93H 4 ZH951)

170 138720 55fid . (BliAA) 70H 50H 50H 50H 50H 50H

KOTBLH B 1% OIEEMMARDMER oA & R E 7213 LNl 2 548, eI @Entiide L2 £,

KOYECHT O FEEMAAEBTA Z Lm Y | SRR O EEMEDEBCAZ TR 256, fial3 @Bl oAz ka2 o2 d@skide, Th
DI TEAIAR S (FERRLE) L7eh £,

KO BLHT O EHEMBEMERCA & M E I TREIZGE ., SRS RECALRE Filaide) &2vET,

O&sHbt
BRUFBHEEFIISVFEEA,

O (5&1EHh) HREETOHAEEDEM (20174 1 A25BEE)

<Bftwr— vHF—T7 K>
TR, Bi~x— =¥ —7 7 F4aK 19, 389, 002F 1) DA T,
. E A

(A) [EN GREERL) tfit FREERIB R

ERUER
X 53 . B + w| 9BBBKUT FRAFHI R R bR

om A B|RE M %:EnéﬂALt#%E]\ttgg SELE | 260 E | 2R

TFH TFH % % % % %

IR 816, 410 817, 529 4.1 — — — 4.1
T IRALS ( 816,410)| ( 817,529) (4.1 (—) (—) (—) (4.1)
T (i e 3, 160, 000 3,162, 525 16.0 - - - 16.0
(B < i) (3,160, 000)| (3, 162, 525) (16.0) (—) (=) (=) (16.0)
N 2,920, 000 2,922,129 14.8 — — — 14.8
RS (2,920, 000)| (2,922, 129) (14. 8) (—) (—) (—) (14. 8)
ST 2, 600, 000 2,606, 176 13.2 — — — 13.2
(BT EENESR) (2,600,000)| (2,606, 476) (13.2) (—) (=) (—) (13.2)
R N 9, 496, 410 9, 508, 660 48.0 — — - 48.0
H 8 (9,496, 410)| (9, 508, 660) (48.0) (—) (—) (—) (48.0)

* () WIZFEEBfIcHEETT,

MAAALLRIL, 207 7 2 FRMAAN TS vV —7 7 > FOME EREIK 2 B I 5,
* AR BALARN IYI Y $#5C,

FFHIIC OV TII BB R G, MRER S 7T =2 2 AFLTOVET,

*FRAFWIR A 1N O AHATTRRI & U CEHIFMEIC L Fl L T ET,



FHERENA - A —L MEFRE (Aa—X) BASERE

(B) EWN Ghgad) AfHE  #minIBErs
5, i H95 1A
F A w4 B O M| EETHA
A &S % TH TH
il AT IS E S 12[R] 1.9 50, 000 50,089 | 2017/2/28
el A5 (54) FRR234FEE 125 0.38 5, 000 5,000 | 2017/1/31
deMEE A% (54) RS 14]0] 0.35 200, 000 200, 127 | 2017/3/23
PRI B 145(0] 1.8 100, 000 100,260 | 2017/3/20
IR AGEPRISHERESS 4 [\ 1.79 200, 000 200,596 | 2017/3/27
BER ABTRR23FEESE 2 [ 0.37 100, 000 100,033 | 2017/2/23
JIIEET AZE (54F) #531E] 0.27 2, 000 2,001 | 2017/3/17
BT AFEFREES 1A 0. 36 159, 410 159,420 | 2017/1 /27
/N 7t 816, 410 817, 529
HkES Br< £RE)
HABUREE S TAHE BB 521 10] 0. 46 100, 000 100,069 | 2017/3/17
MG A SRR SRR ES: (54) 9 0. 34 100, 000 100,093 | 2017/4 /28
WA ARG E S (24F) 55 2[H 0.1 200, 000 200,051 | 2017/3/28
St IR TIE S SR e p B 1.77 100, 000 100,248 | 2017/3/17
ABTAALE S BB 5 14]] 1.9 100, 000 100, 266 | 2017/ 3 /17
B E R ZeEAE B S 2 (5] 0. 489 1, 500, 000 1,500,685 | 2017/2/24
H AP SR P B 5 38(a] 0.1 400, 000 400, 057 | 2017/ 2 /20
WHAEMHER 518/ 0. 387 130, 000 130,353 | 2017/9/20
o H AR E R AE  H51508] 0. 931 530, 000 530,698 | 2017/3/17
/N 7 3, 160, 000 3,162, 525
ERES
PLES FIEET43EWE 0.4 300, 000 300,315 | 2017/4 /27
PETRES  FIEHT45EN S 0.35 200, 000 200,297 | 2017/6 /27
TS FIEHT5LENE 0.25 20, 000 20,047 | 2017/12/27
ERES FISEET40ENE 0.5 200, 000 200,017 | 2017/1/27
ERES PSRN S 0.5 100, 000 100, 046 | 2017/ 2 /27
ERES R T42E0 5 0.45 200, 000 200,158 | 2017/3/27
LAX thedEs  FlfE266E 0.45 300, 000 300,031 | 2017/1 /27
LA Z el FIfFEE267E 0.45 100, 000 100,041 | 2017/2/27
LA E Aheitids Rl E5268E 0.4 500, 000 500,341 | 2017/3/27
LAE el FIfFEE271E 0.35 200, 000 200,301 | 2017/6 /27
ML R (14) 55500 0.01 100, 000 100,002 | 2017/2/15
P TESR Rl (342 ZH169[E] 0.2 100, 000 100,022 | 2017/2/27
FTESR R (349 ZH171E 0.2 100, 000 100, 058 | 2017/4 /27
LS R (34 ZH173[E 0.2 500, 000 500, 447 | 2017/6 /27
/N it 2,920, 000 2,922,129
TEMES (EOREEANES
HEREE)  HAL1RE] 3.125 100, 000 100, 748 | 2017/4 /25
HPNFa—RL— MYT 57 EREHE RRE FIEA T 2.08 100, 000 101,039 | 2017/7 /27
HPNFa—R L — MYT  HE20ERE A R FIEA s fT 0. 46 200, 000 200,223 | 2017/4/21
AT a—RL— MUT  FE30ERE A ERRE R R 0. 34 200, 000 200,364 | 2017/7 /25
BB Ty AT A FI8IEHAE IRRE FINEAL R 0. 479 100, 000 100,066 | 2017/3/17
BB Ty AT oA F19EHAE FRRE FINEA R 0.372 200, 000 200,305 | 2017/6 /20
A%y B4 SFA3EIAE fIRRE RINEALREFO 1 0.57 100, 000 100,223 | 2017/6 /20
SHERT AT UAR&) — A ARSI ERIBEM R 0. 554 300, 000 300,132 | 2017/2/23
Z2#UF J V—2 17 HAE R E RINEA RO 0.578 100, 000 100,051 | 2017/2 /28




FHERENA - A —L MEFRE (Aa—X) BASERE

#; i : 951K ‘
F A w4 B O | EETHA
TEES (EOREEZANES % TFH TH
=ZUF J UV —R F19EHHAERRE RNEARHIT 0. 487 300, 000 300,476 | 2017/5/29
ZZEHIET  ZETIRHH R AL R E AR 1.79 100, 000 100,245 | 2017/3/17
WHARRRESGE 555 3.3 500, 000 501,369 | 2017/2/25
AAEFER o2 1.77 100, 000 100,242 | 2017/3/17
KIEH 2 7 A R E RNEAL RO 1 3.4 200, 000 200,985 | 2017/3/20
/N #t 2, 600, 000 2,606, 476
& it 9, 496, 410 9, 508, 660
R - PR D BAT AT T E) 0 $5C,
| EnzotniEs
N F95HIR
% ” i b, %
+HM %
Ov— Tl e R 899, 993 4.5

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

* BRHOBAANTEI Y 5T,



I LT TAR N A—)LF- D7
JPY Class.”USD Class.”EUR Class.”AUD Class.”BRL Class.”
ZAR Class.” TRY Class.”Currency Select Class.””MXN Class

20164E3 H 31 H

(GHE IR 20154E4 H 1 H ~20164E3 H31H)

Q@77 U RO IR DIEY T,

i R | rA~ BN ONEREE
KRVETO @A B EEEL ETBREENREL, AL DLT A D
AR A PRI ATy eV A OBEZRIELET, E

M J BF | TAOFEEMIL, LU TBBH 4 (S&PH) LA T (B— KA 1<) E
721EBal#g (Moody’ sth) LA T (B3#E AT 1L BR<) DAEAF 23T H-Z4 T
WAIESRELET,

T &' o 8| KRAETORERED R

= X s | Te— e T R TR N —

B & @ M & | T a—FRL—h U —F TUR Ty RV AN AT

' M 2 | BT Ry b kO A MER S

f; H %éj% ﬁgc:;j = i: IILTG R (NI T NG )T AT —

HARRREF IS

BT AFAIRERERTE SR OER R E FLH LITIERR L TR £,

MmNt KE 1940 BRI EHAIGE2065(4) B 2 (T A b7 1« L— b SIS E | REIITH O ZRE £ 7T 0720 (BRI A L7 DL Lo REA SR L

KL TR BTN 2 T4 0 JEEB#
ST U ARERA N TR L LTz, AR

K OZOMOLEREMZEHSED 2 LARO LA TOET, BEm &I Arthur F. Bell, Jr. & Associates, L.L.C. (7 —4— « ~Lit )&,
1T B8 E MO EFVREFIC & > TREORIIEIT AR D LHITT 2 BAEME . 77— — « ~ULko DIz L2 RELA & LT OMizid sk

b, Efo, WMEED T —¥— - SIS RRRE AR AR I Tbh EY A, |



I LTI N A—LE-TF7UR

AR AR E
201643 A 31 AT T 92 HRIHA R
CKkRL)

)@

SRAT O EEFI B 74,585
BEHFE 155,235,361
= B fic X4 435 472,281
X 3& A5 155,782,727
EH

5 T T R S 12,484,629
EHERH 2,055,842
REEH 914,346
2 AR 225
B5 | ERAT 97,608
SRIT RHCE 27,540
= F RN 685,725
TEHS R 7,401
HEAN R FE TR 178
B 31,651
e 120
BREF 16,305,265
i ERE 139,477,462
PE A RE SR 7E B IR D4R (144,524,663)
S | RANTAR DR LT (118,624)

S EEE B LGB LSRR
BeE A MhRE R 2R S

LS | BN TAR DR =R

H ] 2 B ST LB AR D R 22 R 4

E O RIC L AHE FE D B BR

(116,378,150)

(261,021,437)

(120,914,903)
178,176
107,623,105

(13,113,622)

(134,657,597)




I LTI N A—LE-TF7UR

BRI P Y 7-0HE pEMDA,  FEATI AR Tl PEATF&
JPY Class (in JPY) 6,484 2,696,261 17,483,082,442
USD Class (in JPY) 8,346 2,043,835 17,057,359,230
EUR Class (in JPY) 6,089 15,150 92,251,561
AUD Class (in JPY) 4,005 20,135,230 80,632,800,248
BRL Class (in JPY) 2,018 42,268,647 85,281,612,411
ZAR Class (in JPY) 2,519 438,680 1,105,064,216
TRY Class (in JPY) 2,860 2,230,896 6,379,391,063
MXN Class (in JPY) 6,085 32,201 195,938,395
Currency Select Class (in JPY) 5,825 1,471,785 8,573,761,566



I LTI N A—LE-TF7UR

HE N & PE A S
201643 A 31 HBIfE
CKkRL)
BE BE / pEEY SA] FTMAE M REE R (%)
A—ANFYT
WA (B E&FIE)
USD 3,800,000 TRANSFIELD SVC 8.375% 15/05/20 144A 3,885,500 0.20
USD 4,975,000 AUS FINANCE PTY 6.875% 1/11/19 144A 3,855,625 0.20
USD 975,000 FMG RES AUG 06 9.75% 01/03/22 144A 965,250 0.05
8,706,375 0.45
F—ZNSY T 8,706,375 0.45
A=A T
(B EeF &)
USD 3,200,000 JBS INVEST 7.25% 03/04/24 144A 2,936,000 0.15
USD 550,000 JBS INVEST 7.75% 28/10/20 144A 539,000 0.03
3,475,000 0.18
F—ZNTE 3,475,000 0.18
NIa—4
A (E EeF &)
USD 8,375,000 DIGICEL LTD 6% 15/04/21 144A% 7,484,737 0.39
USD 4,925,000 NCL CORP 4.625% 15/11/20  144A 4,937,313 0.26
USD 2,400,000 FLY LEASING 6.75% 15/12/20 2,370,000 0.12
USD 1,910,000 AIRCASTLE LTD 7.625% 15/04/20 2,151,042 0.11
USD 1,425,000 AIRCASTLE LTD 5% 01/04/23 1,426,781 0.07
USD 1,500,000 VIKING CRUISES LTD 6.25% 15/5/25 14 1,256,250 0.07
USD 1,325,000 WEATHERFORD BERMUDA 5.125% 15/09/20 1,126,250 0.06
20,752,373 1.08
SNRa—HAE 20,752,373 1.08
HFE
W BHAE (B ESFH)
USD 9,275,000 MPL 2 ACQUISITION 9.875% 15/8/18 14 9,472,093 0.50
USD 9,852,000 MATTAMY GROUP 6.5% 15/11/20  144A 8,891,429 0.46
USD 7,550,000 QUEBECOR MEDIA 5.75% 15/01/23 7,719,875 0.40
USD 7,300,000 BROOKFIELD RESID 6.5% 15/12/20 144A 6,989,750 0.36
USD 8,450,000 GARDA WORLD SEC 7.25% 15/11/21 144A 6,506,500 0.34
USD 6,500,000 KISSNER MILLING CO 7.25% 01/06/19 1 6,061,250 0.31
USD 5,700,000 1011778 BC/NEWRED 4.625% 15/01/22 1 5,812,290 0.30
USD 6,950,000 IAMGOLD CORP 6.75% 01/10/20  144A 5,282,000 0.27
USD 6,425,000 VRX ESCROW 5.875% 15/05/23 144A 5,011,500 0.26
USD 4,625,000 CASCADES INC 5.5% 15/07/22 144A 4,448,672 0.23
USD 7,200,000 MEG ENERGY CORP 6.375% 30/1/23 144A 4,248,000 0.22
USD 5,500,000 VRX ESCROW 6.125% 15/4/25 144A 4,235,000 0.22
USD 4,500,000 VPII ESCROW CORP 6.75% 15/8/18 144a 4,083,750 0.21
USD 5,600,000 MEG ENERGY CORP 6.5% 15/03/21 144A* 3,360,000 0.17



I LTI N A—LE-TF7UR

e Bk / Ee2il] BT FUETELER (%)
USD 4,100,000 PRECISION DRILLING 5.25% 15/11/24 2,849,500 0.15
USD 3,025,000 AURICO GOLD 7.75% 01/04/20 144A 2,790,563 0.14
USD 2,175,000 BROOKFIELD RESID 6.375% 15/5/25 144 1,859,625 0.10
USD 1,675,000 MDC PARTNERS INC 6.5% 01/05/24 144A 1,702,219 0.09
USD 1,650,000 NOVELIS INC 8.75% 15/12/20 1,662,375 0.09
USD 3,525,000 MILLAR WESTERN 8.5% 01/04/21 1,489,313 0.08
USD 1,850,000 FIRST QUANTUM MIN 7.25% 15/10/19 14 1,332,000 0.07
USD 1,050,000 SEVEN GENERATION 6.75% 01/05/23 144 989,625 0.05
USD 1,100,000 TRINIDAD DRIL 7.875% 15/01/19  144A 840,125 0.04
USD 1,575,000  THOMPSON CREEK MET 7.375% 01/06/18 393,750 0.02
USD 400,000 TECK RESOURCES LTD 4.75% 15/01/22 278,000 0.01
98,309,204 5.09
S 2 E 98,309,204 5.09
TA2 VR
AT T TIT | F T NE
USD 3,750,000 TRANSOCEAN INC STUP 6.375% 15/12/21 2,475,000 0.13
2,475,000 0.13
EEH-EEEEAE)
USD 4,775,000 BCP SINGAPORE VI 8% 15/04/21 144A 3,163,438 0.16
3,163,438 0.16
A= B 5,638,438 0.29
TSR
B AE (B B SFIE)
USD 6,075,000 SPCM SA 6% 15/01/22 144A 6,196,500 0.33
USD 6,200,000  NUMERICABLE GRP 4.875% 15/05/19 144 6,134,125 0.32
USD 6,000,000 NUMERICABLE GRP 6% 15/05/22 144A 5,850,000 0.30
USD 3,450,000 REXEL SA 5.25% 15/06/20 144A 3,537,975 0.18
21,718,600 1.13
TS5 A5 21,718,600 1.13
KA
HEAE (B B SFIE)
USD 5,006,000 UNITYMEDIA HESSEN 5.5% 15/01/23 144* 5,156,180 0.26
USD 2,000,000 UNITYMEDIA KABEL 6.125% 15/01/25 14 2,070,000 0.11
7,226,180 0.37
KAYEF 7,226,180 0.37
TANVTUR
B AE (B B EFIE)
USD 1,600,000 ALLEGION PLC 5.875% 15/09/23 1,684,000 0.10
USD 1,200,000 GRIFOLS WORLDWIDE 5.25% 01/04/22 1,233,744 0.06
USD 450,000 AERCAP IRELAND 4.625% 30/10/20 460,548 0.02
3,378,292 0.18
TANTURE 3,378,292 0.18




I LTI N A—LE-TF7UR

EN Bk / Ee2il] BT FBFELL (%)
ARF TV
EEHEEEEAE)
USD 4,650,000 B COMM 7.375% 15/02/21 144A 5,033,625 0.26
5,033,625 0.26
AART )V 5,033,625 0.26
NI I
AT T T T /T NE
USD 13,375,000 ARCELORMITTAL 7% 15/10/39 11,368,750 0.59
USD 5,375,000 ARCELORMITTAL 5.5% 01/03/21 5,237,266 0.27
16,606,016 0.86
HEAE (B B SFIE)
USD 8,560,000 ALBEA BEAUTY HDGS 8.375% 1/11/19 14 9,020,099 0.46
USD 5,325,000 GESTAMP FUND LUX 5.625% 31/5/20 144 5,424,844 0.27
USD 8,875,000 INTELSAT JACK 5.5% 01/08/23* 5,325,000 0.28
USD 5,550,000 TOPAZ MARINE 8.625% 01/11/18  144A 4,939,500 0.26
USD 4,400,000 CONSOLIDATED NRG 6.75% 15/10/19 144 4,070,000 0.21
USD 3,500,000 ALTICE SA 7.75% 15/05/22  144A 3,405,938 0.18
USD 2,650,000 MALLINCKRODT FIN 5.75% 1/8/22 144A 2,438,000 0.13
USD 2,175,000 MALLINCKRODT FIN 5.625% 15/10/23 14 1,957,500 0.10
USD 1,800,000 INTELSAT JACK 8% 15/02/24 144A 1,845,000 0.10
USD 1,725,000 MALLINCKRODT FIN 5.5% 15/04/25 144A 1,509,375 0.08
USD 200,000 ALTICE FINCO 7.625% 15/02/25  144A 190,500 0.01
40,125,756 2.08
NI T NI E 56,731,772 2.94
RAm g )%=
EEHEEEEAE)
USD 2,125,000 NAVIOS MARITIME 8.125% 15/11/21 144 1,413,125 0.07
1,413,125 0.07
PFD #k3X
USD 284,737 SEASPAN CORP PED 6.375% 30/04/19 7,145,133 0.37
7,145,133 0.37
~ =V R 8,558,258 0.44
Axa
B AE (B B SFIE)
USD 800,000 CEMEX SAB DE CV 7.75% 16/04/26 144A 818,000 0.04
818,000 0.04
AF oz 818,000 0.04




I LTI N A—LE-TF7UR

e Bk / Ee2il] BT FUETELER (%)
FTH
EEHEEEEAE)
USD 5,000,000 VTR FIN 6.875% 15/01/24 144A 4,893,750 0.25
USD 1,200,000 ZIGGO BONG FIN 5.875% 15/01/25 144A 1,176,000 0.06
6,069,750 0.31
ISR EE 6,069,750 0.31
INT z—
EEHEEEEAE)
USD 6,200,000 PETROLEUM GEO 7.375% 15/12/18 144A 4,216,000 0.22
4.216,000 0.22
Ve 4,216,000 0.22
AR —F
EEHEEEEAE)
USD 5,750,000 PERSTORP HDGS AB 8.75% 15/05/17 144 5,735,625 0.30
5,735,625 0.30
A= —F L E 5,735,625 0.30
AAR
EEhSFUE
USD 1,800,000 CREDIT SUISSE GR FRN 29/12/49 144A 1,655,989 0.09
1,655,989 0.09
ARG 1,655,989 0.09
AFYR
EEhSFUE
USD 12,250,000 RBS FRN 29/03/49 U* 11,897,813 0.62
USD 8,900,000 BARCLAYS BK PLC FRN 29/12/49 8,841,776 0.46
USD 7,009,000 LLOYDS BANKING GR FRN 30/04/49 6,938,910 0.36
27,678,499 1.44
FDOMEE
USD 4,200,000 LYNX/VIRGIN MED 5.375% 15/4/21 144 3,940,650 0.20
3,940,650 0.20
EEHEEEEAE)
USD 11,800,000 TULLOW OIL 6.25% 15/04/22  144A 8,319,000 0.44
USD 5,000,000 SENSATA TECHNO 6.25% 15/02/26 144A 5,287,500 0.27
USD 2,400,000 ANGLO AMERICAN 4.125% 15/04/21 144A 2,004,000 0.10
USD 2,400,000 ANGLO AMERICAN 4.125% 27/09/22 144A 1,950,000 0.10
USD 1,400,000 ANGLO AMERICAN 4.875% 14/05/25 144A 1,148,000 0.06
18,708,500 0.97
AXYZF 50,327,649 2.61




I LTI N A—LE-TF7UR

i Bk / 3 SEm%E WBFER (%)
T AYT
EEEAE
USD 9,675,000 BANK OF AMERICA CORP FRN 29/09/49 X 9,541,969 0.48
USD 8,325,000 CITIGROUP INC FRN 29/12/49 HYBRID 8,020,613 0.41
USD 6,250,000 JP MORGAN CHASE & CO FRN 29/01/49%* 6,862,500 0.36
USD 7,850,000 ILFC E CAP TRUST I FRN 21/12/65 144 6,378,125 0.33
USD 1,500,000 GOLDMAN SACHS FRN 29/12/49 L 1,466,250 0.08
USD 1,100,000 BANK OF AMERICA FRN 29/12/49 DD 1,130,250 0.06
33,399,707 1.72
ZOMES
USD 7,270,000 TENASKA ALABAMA 7% 30/06/21  144A 3,510,746 0.18
USD 2,225,000 US AIRWAY 12-2C PTT 5.45% 03/06/18 2,225,000 0.12
5,735,746 0.30
PIK{&
USD 1,640,000 CENTURY INTERM PIK 9.75% 15/2/19 14 1,664,600 0.09
1,664,600 0.09
AT T T T /T NE
USD 5,450,000 SABINE PASS LIQ 5.625% 15/04/23 5,191,125 0.27
USD 4,410,000 SABINE PASS LIQ 5.625% 01/02/21 4,233,600 0.22
USD 4,325,000 ENDO FIN LLC/FIN 5.375% 15/01/23 1 4,070,906 0.21
USD 2,140,000 LENNAR CORP 4.75% 15/11/22 2,134,650 0.11
USD 1,850,000 MURPHY OIL CORP 3.7% 01/12/22 1,452,250 0.08
USD 1,400,000 JACK COOPER HLDG 9.25% 1/06/20 144A 994,000 0.05
18,076,531 0.94
IR (E EeFI &)
USD 13,843,000 PLAINS EXPLORATION 6.875% 15/02/23 10,659,109 0.56
USD 9,585,000 ASTHEAD CAPITAL INC 6.5% 15/7/22 14 10,160,099 0.54
USD 9,674,000 PENSKE AUTO 5.75% 01/10/22 9,843,294 0.52
USD 9,550,000 BUILD MAT CORP 5.375% 15/11/24 144A 9,717,124 0.51
USD 9,333,000 QVC INC 5.125% 02/07/22 9,700,859 0.51
USD 9,245,000 HCA INC 5.875% 01/05/23* 9,661,024 0.51
USD 9,425,000 RADIO SYSTEMS 8.375% 01/11/19 144A 9,660,624 0.51
USD 9,650,000 APX GROUP INC 6.375% 01/12/19 9,601,749 0.51
USD 8,475,000 HCA INC 7.5% 15/02/22* 9,588,190 0.51
USD 9,100,000 LIFEPOINT HOSPI 5.5% 01/12/21 9,463,999 0.49
USD 9,415,000 PALACE ENT HDG 8.875% 15/04/17 144A%* 9,132,549 0.47
USD 8,000,000 MGM RESORTS INTL 6.625% 15/12/21 8,519,999 0.44
USD 8,100,000 SIRIUS XM RADIO 6% 15/07/24 144A 8,484,749 0.44
USD 13,000,000 GENON ENERGY 9.875% 15/10/20 Wil 8,449,999 0.44
USD 8,207,000 POLYONE CORP 5.25% 15/03/23 Wl 8,227,517 0.43
USD 8,150,000 SPRINT NEXTEL 7% 01/03/20 144A% 8,166,218 0.42
USD 10,525,000 SUMMIT MID HDGS 7.5% 01/07/21 WI 8,156,874 0.42
USD 7,212,000 CONSTELLATION BRANDS 6% 01/05/22 8,151,001 0.42
USD 7,840,000 EQUINIX INC 5.375% 01/04/23* 8,114,399 0.42
USD 7,525,000 HCA HLDG 6.25% 15/02/21 8,108,187 0.42
USD 9,300,000 CONSOLIDATED COMM 6.5% 01/10/22 8,090,999 0.42
USD 8,475,000 ICAHN ENTS FIN 5.875% 01/02/22 8,051,249 0.42
USD 10,280,000 SPRINT CAPITAL 8.75% 15/03/32* 7,966,999 0.41



I LTI N A—LE-TF7UR

Bk B/ gEm” ik} AR LIS AIERERLE (%)
USD 6,950,000 ALLY FINANCIAL 8% 01/11/31 7,940,374 0.41
USD 7,700,000 CCO HDGS LLC/CAP 5.25% 30/09/22* 7,935,773 0.41
USD 8,100,000 SABINE PASS LIQ 6.25% 15/03/22 7,897,499 0.41
USD 9,175,000 NAVIENT CORP 5.875% 25/10/24 7,798,750 0.40
USD 11,225,000 RESOLUTE FOREST 5.875% 15/05/23 7,576,875 0.39
USD 7,010,000 MGM RESORTS INTL 6.75% 01/10/20* 7,518,225 0.39
USD 7,525,000 CONCHO RES/MILDA CXO 6.5% 15/01/22 7,506,188 0.39
USD 9,425,000 SPRINT NEXTEL CORP 7% 15/08/20* 7,469,313 0.39
USD 7,500,000 SUNOCO LP/FIN 6.375% 01/04/23  144A 7,443,750 0.39
USD 8,950,000 CENTURYTEL INC 7.6% 15/09/39 P 7,383,750 0.38
USD 7,125,000 NTL CINEMEDIA LLC 7.875% 15/07/21 7,374,375 0.38
USD 7,600,000 SUBURBAN PROPANE 5.5% 01/06/24 7,353,000 0.38
USD 8,635,000 CABLEVISION SYSTEMS 5.875% 15/09/22 7,318,163 0.38
USD 7,100,000 STEEL DYNAMICS INC 6.375% 15/08/22 7,313,000 0.38
USD 8,625,000 ARTESYN ESC INC 9.75% 15/10/20 144A 7,309,688 0.38
USD 7,950,000 ANTERO RESOURCE FIN 5.375% 01/11/21 7,294,125 0.38
USD 7,050,000 CCOH SAFARI 5.75% 15/02/26 144A 7,208,625 0.37
USD 7,075,000 NIELSEN FIN LLC 5% 15/04/22 144A 7,207,833 0.37
USD 7,050,000 ENVISION HEALTH 5.125% 01/07/22 144 7,120,500 0.37
USD 6,650,000 KB HOME 8% 15/03/20 6,999,125 0.36
USD 7,025,000 LADDER CAP FIN 7.375% 01/10/17 6,972,313 0.36
USD 7,300,000 CLEAR CHAN WLD 6.5% 15/11/22 WI 6,962,375 0.36
USD 6,640,000 INVENTIV HEALTH 9% 15/01/18  144A 6,864,100 0.36
USD 6,491,000 WMG HOLDINGS 13.75% 01/10/19 6,831,778 0.35
USD 7,125,000 CENTURLINK INC 5.8% 15/03/22* 6,799,922 0.35
USD 6,575,000 IRON MOUNTAIN INC 5.75% 15/08/24 6,741,348 0.35
USD 8,450,000 PLAINS EXPLORATION 6.5% 15/11/20 6,738,875 0.35
USD 6,900,000 CALPINE CORP 5.375% 15/01/23 6,641,250 0.34
USD 6,455,000 MOLINA HEALTH 5.375% 15/11/22 144A 6,616,375 0.34
USD 6,640,000 CEQUEL COM HLD 6.375% 15/09/20 144A 6,565,300 0.34
USD 6,390,000 CITIZENS COMM 7.125% 15/03/19 6,549,750 0.34
USD 7,025,000 UNIVERSAL HOSPITAL 7.625% 15/08/20 6,494,613 0.34
USD 6,650,000 BLOCK COMMS INC 7.25% 01/02/20 144A 6,400,625 0.33
USD 6,105,000 HD SUPPLY INC 5.25% 15/12/21 144A 6,391,141 0.33
USD 6,350,000 SLM CORP 8% 25/03/20 MTN* 6,318,250 0.33
USD 6,125,000 FRONTIER COMM 9.25% 01/07/21 6,262,813 0.32
USD 6,050,000 WR GRACE & CO 5.125% 01/10/21 144A 6,261,750 0.32
USD 5,800,000 NEPTUNE FINCO 10.125% 15/01/23 144A 6,191,500 0.32
USD 6,175,000 CARDTRONICS INC 5.125% 01/08/22 6,117,109 0.32
USD 6,625,000 SOUTHERN STAR 5.125% 15/7/22 144A 6,111,563 0.32
USD 8,400,000 SPRINT NEXTEL CORP 6% 15/11/22* 6,111,000 0.32
USD 5,750,000 MERITAGE HOMES CORP 7% 01/04/22 6,080,625 0.31
USD 5,925,000 CIT GROUP INC 5% 15/08/22 5,980,517 0.31
USD 5,582,000 TRAC INTERMODAL 11% 15/08/19 5,972,740 0.31
USD 6,075,000 SONIC AUTO INC 5% 15/05/23 5,953,500 0.31
USD 6,675,000 JMC STREEL GP 8.25% 15/03/18  144A* 5,940,750 0.31
USD 6,800,000 MRT MID PART/FIN 7.25% 15/02/21 5,916,000 0.31
USD 5,900,000 AMC NETWORKS INC 5% 01/04/24 5,900,000 0.31
USD 8,900,000 ROSE ROCK MID 5.625% 15/07/22 5,874,000 0.30
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USD 5,900,000 DISH DBS CORP 5.125% 01/05/20 5,870,500 0.30
USD 6,225,000 TAYLOR MORRISON 5.625% 01/03/24 144 5,851,500 0.30
USD 8,450,000 PRODUCTION RES GROUP 8.875% 01/5/19 5,809,375 0.30
USD 6,200,000 ALLIANCE DATA SYST 5.375% 1/08/22 1 5,797,000 0.30
USD 6,050,000 VIKING CRUISES 8.5% 15/10/22  144A 5,717,250 0.30
USD 5,500,000 T-MOBILE USA 6.25% 01/04/21 5,706,250 0.30
USD 5,450,000 CCO HLDGS LLC/CAP 5.875% 1/4/24 144 5,657,781 0.29
USD 5,401,000 ABC SUPPLY 5.625% 15/04/21 144A 5,569,781 0.29
USD 5,350,000 RSIHOME PROD INC 6.5% 15/3/23 144A 5,564,000 0.29
USD 5,370,000 GREYSTAR REAL 8.25% 01/12/22 144A 5,557,950 0.29
USD 6,750,000 HEXION US FIN 6.625% 15/04/20 WI 5,501,250 0.28
USD 5,550,000 HARLAND CLARKE 9.75% 01/08/18 144A 5,473,688 0.28
USD 7,150,000 PLAINS EXPLOR 6.75% 01/02/22 5,434,000 0.28
USD 5,250,000 AMERICAN GREETINGS 7.375% 01/12/21 5,368,125 0.28
USD 5,610,000 HILCORP ENERGY 7.625% 15/04/21 144A 5,357,550 0.28
USD 4,925,000 L BRANDS 6.875% 01/11/35 5,355,938 0.28
USD 5,975,000 FERRELLGAS PART 6.75% 15/01/22 5,317,750 0.28
USD 5,650,000 DISH DBS CORP 5.875% 15/07/22* 5,282,750 0.27
USD 5,300,000 HALYARD HEALTH 6.25% 15/10/22 5,280,125 0.27
USD 5,775,000 WEST CORP 5.375% 15/07/22  144A 5,226,375 0.27
USD 12,625,000 DENBURY RESOURCES 4.625% 15/07/23 5,176,250 0.27
USD 5,050,000 CINEMARK USA 5.125% 15/12/22 5,169,938 0.27
USD 6,200,000 INTREPID AVIATION 6.875% 15/2/19 14 5,146,000 0.27
USD 5,025,000 T-MOBILE USA INC 6% 01/03/23 5,111,380 0.26
USD 5,075,000 BANKRATE INC 6.125% 15/08/18  144A 5,049,625 0.26
USD 4,900,000 NCR CORP 6.375% 15/12/23 5,047,000 0.26
USD 5,300,000 TARGA RESOURCES 4.125% 15/11/19 5,008,500 0.26
USD 6,475,000 WINDSTREAM CORP 7.5% 01/06/22 WI 4,985,750 0.26
USD 4,715,000 FTI CONSULTING INC 6% 15/11/22  WI 4,938,963 0.26
USD 4,650,000 T-MOBILE USA 6.625% 01/04/23 4,870,875 0.25
USD 12,800,000 CHESAPEAKE ENERGY 6.125% 15/02/21 4,864,000 0.25
USD 6,650,000 SPRINT CAP CORP 6.875% 15/11/28 4,854,500 0.25
USD 4,625,000 J.B POINDEXTER 9% 01/04/22 144A 4,821,563 0.25
USD 6,550,000 SPRINT CORP 7.125% 15/06/24 W1 4,814,250 0.25
USD 5,400,000 KINDRED HEALTH 6.375% 15/04/22 4,806,000 0.25
USD 4,800,000  DYNEGY INC 6.75% 01/11/19 4,776,000 0.25
USD 4,550,000 T-MOBILE USA INC 6.731% 28/04/22 4,732,000 0.25
USD 5,975,000 CRESTWOOD MIDSTREAM 6% 15/12/20 4,690,375 0.24
USD 4,525,000 T-MOBILE USA INC 6.375% 01/03/25 4,625,410 0.24
USD 7,650,000 GRAFTECH INTL 6.375% 15/11/20 4,570,875 0.24
USD 4,325,000 PINNACLE ENTERT 6.375% 01/08/21 4,568,281 0.24
USD 4,500,000  HEALTHSOUTH CORP 5.75% 01/11/24 4,545,000 0.24
USD 4,450,000 GIBRALTAR STEEL 6.25% 01/02/21 4,516,750 0.23
USD 4,975,000 TRIUMPH GROUP 5.25% 01/06/22 4,477,500 0.23
USD 5,150,000 SLM CORP 6.125% 25/03/24 MTN 4,454,750 0.23
USD 4,600,000 CENTURYLINK INC 6.75% 01/12/23 w 4,450,500 0.23
USD 4,375,000 LEVEL 3 FINANCING 5.375% 15/1/24 14 4,418,750 0.23
USD 4,175,000 VECTOR GROUP LTD 7.75% 15/02/21 4,383,750 0.23
USD 4,225,000 FELCOR LODGING LP 6% 01/06/25 4,362,313 0.23
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USD 6,625,000 NWH ESCROW CORP 7.5% 01/08/21 144a 4,339,375 0.22
USD 4,325,000 FIRST DATA CORP 5% 15/01/24 144A 4,322,297 0.22
USD 4,450,000 ESH HOSPITALITY 5.25% 01/05/25 144A 4,305,375 0.22
USD 3,906,000 HUGHES SATELITE 7.625% 15/06/21 4,303,904 0.22
USD 4,200,000 COTT BEVERAGES 5.375% 01/07/22 4,293,660 0.22
USD 4,175,000 T-MOBILE USA INC 6.125% 15/01/22 4,289,813 0.22
USD 4,175,000 AMSURG CORP 5.625% 15/07/22 4,274,156 0.22
USD 3,600,000 INTL LEASE FIN CORP 8.25% 15/12/20 4,198,500 0.22
USD 3,800,000 CEMEX FINANCE 9.375% 12/10/22 144A 4,180,000 0.22
USD 4,145,000 GROUP 1 AUTO 5% 01/06/22 4,124,275 0.21

USD 4,875,000 RANGE RESOURCES CORP 5% 15/03/23 4,119,375 0.21

USD 3,950,000 GENCORP INC 7.125% 15/03/21 4,098,125 0.21

USD 3,750,000 DISH DBS CORP 7.875% 01/09/19* 4,096,875 0.21

USD 3,675,000 GREIF INC 7.75% 01/08/19 4,088,438 0.21

USD 5,075,000 HECLA MINING CO 6.875% 01/05/21 4,085,375 0.21

USD 4,930,000 VPI ESCROW CORP 6.375% 15/10/20 144 4,065,722 0.21

USD 3,850,000 SCOTTS MIRACLE 6% 15/10/23 144A 4,052,125 0.21

USD 4,200,000 CALPINE CORP 5.75% 15/01/25 4,032,000 0.21

USD 4,000,000 COMMSCOPE 5.5% 15/06/24  144A 4,030,000 0.21

USD 4,075,000 GRIFFON CORP 5.25% 01/03/22 4,018,969 0.21

USD 3,825,000 HUNTINGTON INGALLS 5% 15/11/25 144A 4,001,715 0.21

USD 3,900,000 CCO HDGS LLC/CAP 5.125% 15/02/23* 3,958,500 0.21

USD 4,450,000 DRIVETIME AUTO GP 8% 01/06/21 144A 3,871,500 0.20
USD 9,881,000 CHESAPEAKE ENERGY 6.625% 15/08/20 3,853,590 0.20
USD 3,900,000 A SCHULMAN INC 6.875% 01/06/23 144A 3,841,500 0.20
USD 3,750,000 HCA INC 5.25% 15/06/26 3,829,688 0.20
USD 3,454,000 ALLY FINANCIAL INC 7.5% 15/09/20 W1 3,825,305 0.20
USD 3,825,000 KB HOME 7% 15/12/21 3,825,000 0.20
USD 3,975,000 ENDO 5.75% 15/01/22 144A 3,776,250 0.20
USD 3,625,000 CEDAR FAIR/CANA 5.375% 01/06/24 W1 3,751,875 0.19
USD 5,350,000 SUNCOKE ENERGY 7.375% 01/02/20 144A 3,745,000 0.19
USD 3,650,000 REYNOLDS GRP ISS 5.75% 15/10/20* 3,732,125 0.19
USD 3,775,000 SLM CORP 5.5% 15/01/19 MTN 3,718,375 0.19
USD 3,843,000 TARGA RES PAR 6.375% 01/08/22 3,708,495 0.19
USD 3,550,000 HCAINC 5.875% 15/02/26 3,638,750 0.19
USD 3,600,000 MERCER INTL 7% 01/12/19 3,618,000 0.19
USD 4,450,000 VALEANT PHARMA 6.75% 15/08/21 144A* 3,604,500 0.19
USD 3,600,000 MERCER INTL 7.75% 01/12/22 3,577,500 0.19
USD 4,875,000 WINDSTREAM CORP 6.375% 01/08/23* 3,570,938 0.18
USD 3,800,000 ENDO FIN LLC/FINCO 6% 01/02/25 144A 3,562,500 0.18
USD 3,475,000 GOODYEAR TIRE&RUB 5.125% 15/11/23 3,553,188 0.18
USD 4,211,000 GLOBAL SHIP LEASE 10% 01/04/19 144A 3,537,240 0.18
USD 3,600,000 RADIAN GROUP INC 5.25% 15/06/20 3,510,000 0.18
USD 3,325,000 POST HLDGS 6.75% 01/12/21 144A 3,499,563 0.18
USD 3,175,000 FRESENIUS MED 5.875% 31/01/22 144A 3,484,563 0.18
USD 3,350,000 T-MOBILE USA INC 6.5% 15/01/26 3,458,875 0.18
USD 3,250,000 CARMIKE CINEMAS INC 6% 15/6/23 144A 3,416,563 0.18
USD 3,300,000 BOYD GAMING CORP 6.375% 1/4/26 1 3,399,000 0.18
USD 3,825,000 CVR REF LLC/COFF 6.5% 01/11/22 3,394,879 0.18
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USD 3,245,000 NATIONAL CINEMEDIA 6% 15/04/22 3,378,824 0.18
USD 3,925,000 ENERGY TRANSFER EQ 5.875% 15/01/24 3,370,594 0.17
USD 3,275,000 CEB INC 5.625% 15/06/23  144A 3,332,313 0.17
USD 3,425,000 HUNTSMAN INTL 5.125% 15/11/22  144A 3,330,813 0.17
USD 3,250,000 NCR CORP 5.875% 15/12/21 W1 3,323,125 0.17
USD 3,375,000 ALLY FINANCIAL INC 5.75% 20/11/25 3,315,938 0.17
USD 7,500,000 CNG HLDG INC 9.375% 15/05/20  144A 3,300,000 0.17
USD 4,400,000 CRESTWOOD MID 6.125% 01/03/22 3,289,000 0.17
USD 3,125,000 CENTENE ESC CORP 6.125% 15/2/24 144 3,269,531 0.17
USD 3,250,000 SABRA HEALTH 5.5% 01/02/21 3,258,125 0.17
USD 3,125,000 CENTENE ESC CORP 5.625% 15/2/21 144 3,250,000 0.17
USD 3,400,000 CEMEX FINANCE 6% 01/04/24 144A 3,223,200 0.17
USD 2,830,000 MGM RESORTS INTL 8.625% 01/02/19 3,215,588 0.17
USD 3,050,000 ARGOS MERGER 7.125% 15/03/23 144A 3,213,938 0.17
USD 3,085,000 AMSURG CORP 5.625% 30/11/20 3,162,125 0.16
USD 3,425,000 DYNEGY INC 7.375% 01/11/22 WI 3,151,000 0.16
USD 4,175,000 SESILLC 7.125% 15/12/21 WI 3,149,537 0.16
USD 3,450,000 INFOR US INC 6.5% 15/05/22 W1 3,146,366 0.16
USD 3,650,000 CONTINENTAL RESOURCES 5% 15/09/22 3,139,000 0.16
USD 3,150,000 WEYERHAEUSER REAL 5.875% 15/6/24 3,130,313 0.16
USD 3,075,000 FRONTIER COMM 10.5% 15/09/22  144A 3,113,438 0.16
USD 3,000,000 REGAL ENTERTAINMENT 5.75% 15/03/22 3,097,500 0.16
USD 3,200,000 XPO LOGISTICS 6.5% 15/06/22 144A 3,080,000 0.16
USD 2,950,000 DUPONT FABROS TEC 5.875% 15/09/21 3,079,063 0.16
USD 3,275,000 PBF LOGIST LP/FIN 6.875% 15/5/23 W1 3,053,938 0.16
USD 3,275,000 NRG ENERGY INC 6.625% 15/03/23 3,045,750 0.16
USD 2,950,000 REALOGY GROUP 5.25% 01/12/21  144A 3,038,500 0.16
USD 3,175,000 CENTURY COMM 6.875% 15/05/22 3,032,125 0.16
USD 2,857,000 UNIVISION COMM 6.75% 15/09/22 144A 3,028,420 0.16
USD 3,375,000 COMMERCIAL METALS 4.875% 15/05/23 3,020,625 0.16
USD 3,025,000 SUNOCO LP/FIN 5.5% 01/08/20 144A 3,009,875 0.16
USD 2,950,000 EXAMWORKS GROUP INC 5.625% 15/04/23 3,009,000 0.16
USD 6,525,000 EP ENERGY/EVER 6.375% 15/06/23 2,968,875 0.15
USD 2,997,000 SPRINT NEXTEL 8.375% 15/08/17 2,967,030 0.15
USD 2,825,000 EQUINIX INC 5.875% 15/01/26 2,966,250 0.15
USD 3,050,000 KINDRED HEALTH 8.75% 15/01/23 2,901,313 0.15
USD 2,950,000 COGENT COM 5.375% 01/03/22  144A 2,898,375 0.15
USD 3,375,000 MIRCON TECH INC 5.25% 15/01/24 144A 2,818,125 0.15
USD 3,175,000 HARLAND CLARKE 6.875% 01/03/20 144A 2,794,000 0.14
USD 3,375,000 MICRON TECHNO 5.5% 01/02/25 2,784,375 0.14
USD 2,725,000 MERITAGE HOMES CORP 6% 01/06/25 2,731,813 0.14
USD 3,075,000 MERITOR INC 6.25% 15/02/24 2,721,375 0.14
USD 2,560,000 CABLEVISION SYSTEMS 8.625% 15/09/17* 2,704,000 0.14
USD 2,725,000 PENN NTL GAMING 5.875% 01/11/21 2,697,750 0.14
USD 2,725,000 CTP TRAN PROD/FINA 8.25% 15/12/19 1 2,684,125 0.14
USD 2,725,000 CITGO PETROLEUM 6.25% 15/08/22 144A 2,629,625 0.14
USD 2,525,000 QORVO INC 7% 01/12/25 144A 2,626,000 0.14
USD 2,475,000 SALLY HDGS/CAP 5.625% 01/12/25 2,623,500 0.14
USD 2,575,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 2,613,625 0.14
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USD 2,625,000 WEYERHAEUSER REAL 4.375% 15/6/19 2,605,313 0.13
USD 2,550,000 HD SUPPLY INC 5.75% 15/04/24  144A 2,601,000 0.13
USD 2,350,000 MICROSEMI CORP 9.125% 15/04/23 144A 2,585,000 0.13
USD 3,000,000 NATIONSTAR MORT 6.5% 01/06/22 2,580,000 0.13
USD 2,475,000 NETFLIX INC 5.5% 15/02/22 2,574,000 0.13
USD 3,100,000 WINDSTREAM CORP 7.75% 01/10/21 2,557,500 0.13
USD 3,600,000 SM ENERGY CO 6.5% 01/01/23 2,556,000 0.13
USD 2,575,000 LENNAR CORP 4.875% 15/12/23 2,555,688 0.13
USD 2,385,000 CALATLANTIC GROUP 6.25% 15/12/21 2,551,950 0.13
USD 2,525,000 AMC ENTERTAINMT 5.75% 15/06/25 2,550,250 0.13
USD 2,475,000 CHURCHILL DOWNS 5.375% 15/12/21 144 2,549,250 0.13
USD 2,175,000 SERVICE CORP INTL 8% 15/11/21 2,544,750 0.13
USD 2,450,000 CONSTELLATION BRAND 4.75% 01/12/25 2,541,875 0.13
USD 2,500,000 SILGAN HOLDINGS INC 5% 01/04/20 2,537,500 0.13
USD 3,475,000 OUTERWALL 5.875% 15/06/21 2,536,750 0.13
USD 2,800,000 DYNEGY INC 7.625% 01/11/24 WI 2,527,000 0.13
USD 3,800,000 ADVANCED MICRO 7% 01/07/24 2,508,000 0.13
USD 3,150,000 TMX FIN LLC 8.5% 15/09/18 144A 2,504,250 0.13
USD 2,775,000 TIME INC 5.75% 15/04/22 144A 2,455,875 0.13
USD 2,355,000 NATIONSTAR MORT 9.625% 01/05/19 2,437,425 0.13
USD 2,350,000 SS&C TECH HOLD 5.875% 15/07/23 144A 2,429,313 0.13
USD 2,549,000 FERRELLGAS PART LP 8.625% 15/06/20 2,408,805 0.12
USD 2,250,000 TREEHOUSE FOODS INC 6% 15/02/24 144 2,373,075 0.12
USD 2,200,000 MPT OPER PARTNER 6.375% 01/03/24 2,304,500 0.12
USD 2,450,000 ANTERO RESOURCE 5.625% 1/6/23 2,254,000 0.12
USD 2,525,000 FERRELLGAS LP 6.75% 15/06/23 144A 2,222,000 0.12
USD 2,150,000 GANNETT CO 4.875% 15/09/21 144A 2,214,500 0.11
USD 2,200,000 FRONTIER COMM 11% 15/09/25 144A 2,205,500 0.11
USD 2,240,000 MPG HOLDCO 17.375% 15/10/22 2,189,600 0.11
USD 3,125,000 SUNCOKE ENRGY PART 7.375% 1/2/20 14 2,187,500 0.11
USD 2,650,000 LAREDO PETROLEUM INC 6.25% 15/03/23 2,173,000 0.11
USD 1,850,000 STANDARD PACIFIC 8.375% 15/01/21* 2,159,875 0.11
USD 2,180,000 NEXSTAR BROAD 6.125% 15/02/22 144A 2,147,300 0.11
USD 2,500,000 PLATFORM SPECIAL 6.5% 1/2/22 144A 2,118,750 0.11
USD 7,575,000 ALTA MESA HDGS/FIN 9.625% 15/10/18 2,102,063 0.11
USD 2,200,000 ENDO FIN LLC/FINCO 6% 15/07/23 144A 2,095,500 0.11
USD 4,189,000 AMERICAN GILSONITE 11.5% 1/09/17 14 2,042,138 0.11
USD 1,900,000 BOYD GAMING CORP 6.875% 15/05/23 2,011,625 0.10
USD 2,000,000 COMMSCOPE 5% 15/06/21 144A 2,000,000 0.10
USD 1,950,000 REGAL ENTERTAINMENT 5.75% 15/06/23 1,979,250 0.10
USD 1,875,000 SPIRIT AEROSYS 5.25% 15/03/22 1,940,625 0.10
USD 2,000,000 ICAHN ENTER 6% 01/08/20 1,940,000 0.10
USD 2,100,000 CEQUEL COM HLD 5.125% 15/12/21 144A 1,932,000 0.10
USD 2,400,000 ADVANCED MICRO 6.75% 01/03/19 1,920,000 0.10
USD 1,875,000 ABC SUPPLY 5.75% 15/12/23 144A 1,912,500 0.10
USD 2,130,000 CHS/COMM HEALTH 6.875% 01/02/22  WI 1,911,675 0.10
USD 3,450,000 SANCHEZ ENERY CORP 6.125% 15/1/23 1,906,125 0.10
USD 1,750,000 NEPTUNE FINCO 10.875% 15/10/25 144A 1,904,350 0.10
USD 1,950,000 KENNEDY WILSON 5.875% 01/04/24 1,898,813 0.10



I LTI N A—LE-TF7UR

Bk B/ gEm” ik} AR LIS AIERERLE (%)
USD 1,925,000 ALLY FINANCIAL INC 3.25% 05/11/18 1,886,500 0.10
USD 1,670,000 RYLAND GROUP 6.625% 01/05/20 1,816,125 0.09
USD 1,750,000 LYNXII CORP 6.375% 15/04/23  144A 1,815,625 0.09
USD 1,760,000 GCIINC 6.75% 01/06/21 WI 1,804,000 0.09
USD 1,750,000 RADIAN GROUP INC 7% 15/03/21 1,802,500 0.09
USD 2,000,000 WESTERN REFINING 7.5% 15/02/23 1,780,000 0.09
USD 1,800,000 TARGA RESOURCES 6.75% 15/03/24 144A 1,766,250 0.09
USD 1,675,000 CENTRAL GARDEN PET 6.125% 15/11/23 1,742,000 0.09
USD 1,700,000 GROUP 1 AUTO 5.25% 15/12/23 144A 1,678,750 0.09
USD 1,725,000 ENERSYS 5% 30/04/23 144A 1,656,000 0.09
USD 1,775,000 REGENCY ENERGY 5% 01/10/22* 1,635,221 0.08
USD 1,575,000 RYLAND GROUP 5.375% 01/10/22 1,606,500 0.08
USD 1,750,000 NRG ENERGY 6.25% 01/05/24 W1 1,601,250 0.08
USD 1,475,000 TENET HEALTHCARE 6% 01/10/20 1,578,250 0.08
USD 1,500,000 SINCLAIR TELE 5.875% 15/3/26 144 A 1,535,625 0.08
USD 1,425,000 SPECTRUM BRANDS 5.75% 15/07/25 1,503,375 0.08
USD 1,450,000 STANDARD IND 5.125% 15/02/21  144A 1,484,438 0.08
USD 1,472,000 EL PASO CORP 7.42% 15/02/37 WI* 1,440,384 0.07
USD 2,100,000 WINDSTREAM HDGS 6.75% 01/04/28* 1,422,750 0.07
USD 2,000,000 SUMMIT MID HDGS 5.5% 15/08/22 1,420,000 0.07
USD 1,325,000 UNITED RENTALS 7.625% 15/04/22 1,414,292 0.07
USD 1,525,000 COMM SALES&LEAS 8.25% 15/10/23 1,409,847 0.07
USD 1,410,000 CLEAR CHAN WLD 6.5% 15/11/22 wi 1,408,238 0.07
USD 1,325,000 MEDNAX INC 5.25% 01/12/23 144A 1,374,688 0.07
USD 1,550,000 CARRIZO OIL&GAS INC 6.25% 15/04/23 1,371,750 0.07
USD 3,125,000 DENBURY RES 5.5% 01/05/22 1,343,750 0.07
USD 2,250,000 TMS INTL CORP 7.625% 15/10/21 144A 1,338,750 0.07
USD 1,275,000 WESCO DISTRI 5.375% 15/12/21 1,294,125 0.07
USD 1,400,000 WOODSIDE HOMES CO 6.75% 15/12/21 14 1,253,875 0.06
USD 1,275,000 TARGA RES PAR 6.875% 01/02/21* 1,247,906 0.06
USD 1,210,000 XPO LOGISTICS 7.875% 01/09/19 144A 1,246,324 0.06
USD 1,672,000 CRESTWOOD MID 6.25% 01/04/23  144A 1,237,280 0.06
USD 1,225,000 CENTURYLINK INC 7.5% 01/04/24 Y 1,225,000 0.06
USD 1,725,000 TPC GROUP INC 8.75% 15/12/20  144A 1,216,125 0.06
USD 1,350,000 RICE ENERGY 6.25% 01/05/22 1,167,750 0.06
USD 1,400,000 CONTINENTAL RES 4.5% 15/04/23 1,162,000 0.06
USD 1,925,000 FGI OPERATING CO 7.875% 1/5/20 1,155,000 0.06
USD 1,075,000 HRG GROUP 7.875% 15/07/19 1,131,438 0.06
USD 975,000 BLUE CUBE SPINCO 10% 15/10/25 144A 1,109,063 0.06
USD 1,000,000 LENNAR CORP 12.25% 01/06/17 B 1,105,000 0.06
USD 1,675,000 COMPRESSCO PART 7.25% 15/08/22 1,097,125 0.06
USD 1,050,000 PINNACLE FOODS 5.875% 15/01/24 144A 1,091,344 0.06
USD 1,000,000 ACADIA HEALTH 6.5% 01/03/24 144A 1,040,000 0.05
USD 950,000 ALERIS INTL INC 9.5% 01/04/21 144A 963,063 0.05
USD 925,000 SINCLAIR TELE 5.625% 01/08/24 144A 936,563 0.05
USD 2,250,000 PIONEER NRIJ 6.125% 15/03/22 900,000 0.05
USD 900,000 WILLIAM LYON HOME 7% 15/08/22 865,692 0.04
USD 850,000 LEVEL 3 FIN INC 5.25% 15/3/26 144A 850,000 0.04
USD 1,100,000 TERRAFORM POWER 6.125% 15/06/25 144 849,750 0.04
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USD 725,000 STANDARD IND 5.5% 15/02/23 144A 741,313 0.04
USD 700,000 QORVO INC 6.75% 01/12/23 144A 721,000 0.04
USD 655,000 KEHE DISTRIBUTORS 7.625% 15/8/21 14 627,163 0.03
USD 650,000 MATADOR RES 6.875% 15/04/23 615,875 0.03
USD 575,000 ANTERO RESOURCE  5.125% 1/12/22 520,375 0.03
UsSD 1,600,000 CLOUD PEAK ENERGY 6.375% 15/03/24 512,000 0.03
UsD 450,000 BALL CORP 4.375% 15/12/20 467,381 0.02
USD 500,000 OASIS PETROLEUM 6.875% 15/03/22 367,500 0.02
USD 341,000 ALERIS INTL INC 7.625% 15/02/18 347,820 0.02
USD 300,000 TEAMHEALTH INC 7.25% 15/12/23 144A 321,000 0.02
USD 325,000 ISTAR FINANCIAL 6.5% 01/07/21 317,281 0.02
USD 300,000 ANADARKO PETRO CORP 6.6% 15/03/46 302,009 0.02
USD 300,000 ANADARKO PETRO CORP 5.55% 15/03/26 301,246 0.02
USD 175,000 ARAMARK SERV INC 5.125% 15/01/24 14 184,888 0.01
USD 200,000 WILLIAMS CO INC 4.55% 24/06/24 152,000 0.01
USD 150,000 CHEMOURS CO 7% 15/05/25 144A 117,750 0.01
UsD 75,000 TOLL BROS FIN CORP 4.875% 15/11/25 74,250 0.00
1,311,630,355 67.94

T A) I EF 1,370,506,939 70.99

MAEBESF 1,678,858,069 86.97

(1) i IR TR TRoR

*EBAHUTHAREL TELANLILTO DA fliFE S
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AUD 144,679,358  USD 104,321,051 April 08,2016 6,404,706
AUD 144,680,975  USD 105,621,452 April 08,2016 5,105,542
AUD 144,683,394  USD 106,459,488 April 08,2016 4,269,357
BRL 419,273,745  USD 112,107,887 May 03, 2016 3,527,566
BRL 794,963,396  USD 216,100,000 May 03, 2016 3,150,439
AUD 144,442,561  USD 107,671,818 April 20, 2016 2,812,025
AUD 144,444471  USD 107,686,242 April 20, 2016 2,799,062
AUD 144,438,715  USD 108,681,467 April 20,2016 1,799,434
BRL 527,973,984  USD 144,000,000 May 03, 2016 1,614,915
BRL 440,448,499  USD 120,200,000 May 03, 2016 1,275,438
BRL 439,240,440  USD 120,000,000 May 03, 2016 1,142,256
JPY 8,402,326,506  USD 73,913,391 April 08,2016 916,146
JPY 8,404,622,776  USD 74,085,440 April 20, 2016 788,474
TRY 27,163,430  USD 9,146,336 April 08,2016 402,629
ZAR 73,576,471  USD 4,540,168 April 20, 2016 359,236
TRY 27,163,277  USD 9,215,200 April 08,2016 333,711
TRY 27,164,903  USD 9,224,671 April 08,2016 324,812
TRY 27,086,573  USD 9,233,660 April 20,2016 257,337
ZAR 73,790,425  USD 4,684,713 April 08,2016 241,263
TRY 27,083,944  USD 9,291,201 April 20,2016 198,875
TRY 27,083,863  USD 9,305,698 April 20, 2016 184,349
AUD 3,095,572  USD 2,306,854 April 20, 2016 60,943
BRL 17,564,763  USD 4,794,355 May 03, 2016 49,996
BRL 5394719  USD 1,442,004 May 03, 2016 45,856
MXN 14,429,802  USD 801,410 April 20, 2016 32,451
MXN 14,530,282  USD 812,941 April 08,2016 27,702
BRL 3,131,142 USD 836,952 May 03, 2016 26,615
EUR 413,797  USD 453,158 April 08,2016 15,245
BRL 5,076,950  USD 1,387,283 May 03, 2016 12,936
AUD 750,527  USD 563,298 April 20, 2016 10,778
JPY 77,929,897  USD 686,960 April 08,2016 7,069
AUD 337,670  USD 251,635 April 20, 2016 6,648
EUR 273,584  USD 303,727 April 20, 2016 6,067
AUD 122,742 USD 88,380 April 08,2016 5,557
BRL 1,498,890  USD 408,235 May 03, 2016 5,158
BRL 498,313  USD 133,198 May 03, 2016 4,236
AUD 499,183  USD 378,679 April 08,2016 3,355
TRY 338,302  USD 115,268 April 20, 2016 3,271
TRY 296,956  USD 101,181 April 20,2016 2,871
ZAR 566,683  USD 35,206 April 08,2016 2,623
BRL 989,670  USD 270,872 May 03, 2016 2,078
JPY 19,185,310  USD 168,811 April 08,2016 2,050
JPY 19,483,454  USD 171,595 April 08,2016 1,921
JPY 18,887,947  USD 166,350 April 08,2016 1,862
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39,578,253  USD 350,754 April 08,2016 1,722
429,115  USD 27,243 April 08,2016 1,402
12,289,290  USD 108,119 April 08,2016 1,327
142,539  USD 38,100 May 03, 2016 1,212
20,484,294  USD 181,324 April 08,2016 1,105
349,715  USD 95,455 May 03, 2016 995
367,845  USD 100,514 May 03, 2016 937
8,797,562  USD 77,423 April 08,2016 926
198,339  USD 12,322 April 08,2016 918
27,189,884  USD 241,596 April 08,2016 552
23,789,520  USD 211,382 April 08,2016 483
31,983  USD 23,998 April 20, 2016 465
27,154  USD 20,380 April 20, 2016 390
158,582 USD 8,849 April 20, 2016 314
84,558  USD 64,444 April 20, 2016 234
79,760  USD 4,451 April 20, 2016 158
1,402,866  USD 12,343 April 08, 2016 150
69,595  USD 4,505 April 08,2016 141
7,396,409  USD 65,731 April 08,2016 139
1,101,889  USD 9,702 April 08,2016 111
5,699,087  USD 50,647 April 08,2016 107
48,694  USD 13,327 May 03, 2016 102
79,039  USD 4,476 April 08,2016 96
67,466  USD 4,411 April 08,2016 93
4,717  USD 3,531 April 08,2016 79
27210  USD 1,767 April 08,2016 49
13,227 USD 3,602 May 03, 2016 46
27,890  USD 1,817 April 08,2016 44
1,625  USD 1,804 April 20, 2016 37
78,726 USD 4,518 April 08,2016 36
2,391  USD 1,794 April 20, 2016 35
812  USD 902 April 20, 2016 18
1,190  USD 894 April 20,2016 16
817  USD 914 April 20, 2016 12
103,501  USD 912 April 08,2016 9
2372 USD 1,805 April 20, 2016 9
1218 USD 924 April 08,2016 8
103,456  USD 915 April 08,2016 6
30,972  USD 1,794 April 08,2016 2)
307,144  USD 20,519 April 08,2016 (15)
96,481  USD 33,906 April 20,2016 (100)
1,100,840  USD 9,907 April 08,2016 (104)
2,001,379  USD 17,980 April 20, 2016 (151)
5,901,692  USD 52,853 April 08,2016 (294)
118,569  USD 90,994 April 20,2016 (300)
342,649  USD 120,418 April 20, 2016 (356)
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JPY 27,792,859  USD 248,024 April 08,2016 (507)
JPY 20,188,300  USD 180,797 April 08,2016 (1,005)
JPY 124,258,432 USD 1,108,887 April 08,2016 (2,266)
AUD 2,538437  USD 1,948,078 April 20, 2016 (6,432)
JPY 138,749,338  USD 1,246,524 April 20, 2016 (10,454)
MXN 150,000,000  USD 8,021,175 April 22,2016 645,240
ZAR 131,800,000  USD 8,404,004 May 27, 2016 309,376
MXN 149,000,000  USD 8,284,635 May 27, 2016 295,052
TRY 22,840,000 USD 7,640,840 May 27, 2016 279,506
INR 576,300,000  USD 8,392,188 April 22, 2016 266,042
BRL 54,104,000 USD 14,717,771 May 03, 2016 204,080
TRY 9,924,000  USD 3,326,852 April 22,2016 148,577
INR 550,900,000  USD 8,079,489 May 27, 2016 141,537
ZAR 19,400,000  USD 1,195,273 April 22,2016 96,019
MXN 13,000,000  USD 718,994 April 22, 2016 32,095
ZAR 9,500,000 USD 600,906 May 27, 2016 27,145
MXN 9,000,000 USD 499,938 April 22, 2016 20,046
MXN 13,000,000  USD 739,565 May 27, 2016 8,998
INR 37,000,000  USD 546,488 May 27, 2016 5,659
USD 364,699  ZAR 5,600,000 April 22,2016 (8,045)
USD 43211  JPY 4,802,500 April 08,2016 442
USD 105,027  TRY 298,965 April 20, 2016 272
USD 8,019 JPY 901,078 April 08,2016 (©6)
USD 920 AUD 1,214 April 20,2016 ©)
USD 896  JPY 101,908 April 08,2016 (11
USD 895 MXN 15,711 April 20, 2016 (12)
USD 877 EUR 789 April 08,2016 (16)
USD 903  TRY 2,615 April 08,2016 (16)
USD 897  AUD 1,199 April 08,2016 (20)
USD 895 EUR 811 April 08,2016 24)
USD 899  MXN 16,093 April 08,2016 (32)
USD 904  ZAR 14,034 April 08, 2016 (32)
USD 895  ZAR 13,952 April 20, 2016 (34)
USD 1,802  AUD 2,414 April 08,2016 (46)
USD 2,675  ZAR 41,568 April 20, 2016 (92)
USD 5343  TRY 15,476 April 08,2016 (96)
USD 1,767  AUD 2,454 April 08,2016 (111)
USD 7,079  EUR 6,364 April 08,2016 (125)
USD 11,635  TRY 33,566 April 20, 2016 (126)
USD 2,661  ZAR 41,893 April 08,2016 (135)
USD 6,218  AUD 8,333 April 08,2016 (159)
USD 3,592 ZAR 56,349 April 20, 2016 (160)
USD 993,289  AUD 1,298,828 April 20, 2016 (182)
USD 17,902  TRY 51,646 April 20, 2016 (194)
USD 20246  JPY 2,300,011 April 08,2016 (237)
USD 12301  ZAR 188,142 April 08,2016 (258)
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USD 23,394 TRY 67,505 April 20, 2016 (260)
USD 400,502 JPY 45,002,408 April 08, 2016 (280)
USD 18,618 TRY 53,889 April 08, 2016 (326)
USD 13,210 MXN 234,583 April 08, 2016 (361)
USD 26,931 TRY 77,756 April 08, 2016 (403)
USD 22,117 TRY 64,166 April 08, 2016 (440)
USD 23,756  TRY 69,127 April 20,2016 (465)
USD 106,815 BRL 389,061 May 03, 2016 (487)
USD 43,105 TRY 124,454 April 08, 2016 (645)
USD 81,786 JPY 9,294,654 April 08, 2016 (990)
USD 106,136 TRY 306,266 April 20, 2016 1,177)
USD 472,548 AUD 620,036 April 20, 2016 (1,716)
USD 146,695 JPY 16,671,241 April 08, 2016 (1,776)
USD 349,861 AUD 459,739 April 20, 2016 (1,793)
USD 196,315 TRY 568,554 April 20,2016 (2,903)
USD 255,842 ZAR 3,913,007 April 08,2016 (5,375)
USD 392,978 AUD 522,699 April 20,2016 (6,833)
USD 1,867,277 BRL 6,801,304 May 03, 2016 (8,518)
USD 1,244,474 AUD 1,642,063 April 20, 2016 (11,537)
USD 1,469.887  JPY 167,045,921 April 08,2016 (17,792)

40,643,188

S /) GIES )
20164E3 H 31 H BifE
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BRL (105) FUT BMF US DOLLAR May 2016 (5,319,847) 115,904

(5,319,847) 115,904

115,904
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1081 (201248 H20H) 10, 181 0.1 100. 7 - 2,216
111 (201348 A19H) 10, 191 0.1 80.9 - 5,297
1281 (201448 A19H) 10, 199 0.1 59. 7 - 8, 648
1381 (20154 8 H19H) 10, 206 0.1 44.7 — 22,034
1451 (20164 8 H19H) 10, 211 0.0 68.6 — 19, 722
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9 HEK 10, 207 0.0 43.6 —
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11H=E 10, 209 0.0 48.8 —
12H% 10, 209 0.0 48.5 —
20164F 1 HR 10, 210 0.0 51.8 —
2 AR 10, 211 0.0 49.1 —
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4 AR 10,211 0.0 39.9 —
5 XK 10,211 0.0 62. 4 —
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