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(B) HiMFEHTHEHR 14,246, 296 A 283,031 13,638, 820 A 26,943 810 7,905, 608 25,628,215
FEE A 14,411, 559 5,161 13,850, 469 12,818 8,115,590 26,094, 743
FEEH A 165,263 A 288,192 A 211, 649 A 26,956,628 A 209, 982 A 466, 528

(C) 1EFtHRENE A 623, 763 A 560, 963 A 634,525 A 641,698 A 557, 243 A 587,591
D) LHEHE(A+B+C) 14,981,679 523,884 14,319, 248 A 26,217,772 8,707, 607 26, 342,079
(E) AR HIERES A 484,265,523 A 475,096, 872 A 476,943,399 A 467,261,379 A 498, 865,085 A 478,041,493
(F) EBmEFEEEES A 374,610,998 A 404,449, 311 A 402,589, 358 A 408,801,594 A 409,190,813 A 396, 692, 480
(Bl 24 % FH 24 %5) (1,287,919,560) | ( 1,339,862,310) | ( 1,331,035,282) | ( 1,339,427,812) | ( 1,338,473,163) | ( 1,293,125, 279)

(52 BSR4 8) (A1,662,530,558) | (AL, 744,311,621) | (A1,733,624,640) | (Al,748,229,406) | (Al,747,663,976) | (Al,689,817,759)

@ §(D+E+F) A 843,804,842 A 879,022,299 A 865,153,509 A 902,280, 745 A 899,348,291 A 848,391,894
H) IREEHEE A 6,429,330 A 6,649, 486 A 6,603 604 A 6,636,043 A 6,629,781 A 6,402,044
REPZHEREE (G+H) A 850,324,172 A 885,671,785 A 871,757,113 A 908,916,788 A 905,978,072 A 854,793,938
BIMERE RIS A 374,610,998 A 404,449,311 A 402,589, 358 A 408,801,594 A 409,190,813 A 396,692, 480
(Ficl 24 % FH 24 %5) (1,287,919,561) | ( 1,339,862,312) | ( 1,331,035,287) | ( 1,339,427,812) | ( 1,338,473,166) | ( 1,293,125, 279)

(52 B LS A 2 58) (A1,662,530,559) | (AL, 744,311,623) | (A1,733,624,645) | (Al,748,229,406) | (Al,747,663,979) | (Al,689,817,759)

Sy il HE(R R AL 4 220, 167, 357 214, 043, 863 206, 880, 781 200, 143, 794 194, 299, 050 181, 944, 432
MR 4 A 695,880,531 A 695, 266, 337 A 676,048, 536 A 700,258,988 A 691,086, 309 A 640, 045, 890

*ARIE ORI O 1T (B) HEFEHTE B BIE I XM OFMHR AL D2 D EERET,
I ORBLO T (C) FEFEEREMNE 12 1 M5 FEBIM I 9 2 HABUFM A2 B0 TFRL TV ET,
FAERORBO P T F) BMERZBEE L H 2O, (FFEOBINE

EDER,

() B OFELEFE (20194F 1 H26 H~20194FE 7 H25H) [ZLAF D@y T,

TBINEE 2 LTl B TEAR 2 22 LW EE S 20V E T,

51204 12154 #5122 51234 #1245 #1254
I H 20194F 1 H26 H ~ [20194F 2 H26 H ~ [20194F 3 A 26 H ~ [20194F 4 A 26 H ~ [20194F 5 A28 H ~ [20194F 6 H26 H ~
201942 A25H  |20194FE 3 H25H  |20194F4 A25H  [20194FE 5 H27H  [20194F 6 H25H  [20194F 7 H25H

a. Bl Y SIS (RRAEERRTS) 1, 305, 1311 807, 0861 1,317, 060 726, 3611 1,277, 8381 1,273, 4351
b. AETECESRERAERY - RERRLELR) 0 0 0 oM 0 0
. EEEREKICED HIEFHE4 |1, 287,919, 5611 | 1, 339, 862, 3121 | 1, 331, 035, 2871 | 1, 339, 427, 8121 | 1, 338, 473, 1661 | 1, 293, 125, 2791
d. GEHARICED A REERRELS | 225,291,556[0| 219,886,263 | 212,167,325[0| 206, 053,476[9| 199, 650,993 | 187,073, 041
e. RIS (a+b+ce+d) |1,514,516, 248 | 1, 560, 555, 661F | 1, 544, 519, 672 | 1, 546, 207, 649F | 1, 539, 401, 997 | 1, 481, 471, 755
£ EBIAE (1 TR %4729) 9,422 9,387 9, 3551 9,320 9,287H 9,256
g. Hyfids 6, 429, 330 6, 649, 486 6, 603, 604 6, 636, 043 6, 629, 781 6, 402, 044
h. fd4 (1 5 H%7-0) 40 401 401 40 401 40

11 —




BAEKENA - A —)L FESRE @7 7UNTY Fa—R) BANER
OREEDHML

#1208 #1213 w1228 w1238 w1243 51251
15 RSy hide (BliAzr) 40H 40H 40H 40H 401 40/

ST B % O SEEMAEME R EA & MR E 721 LE 254, DA a4isilmani e & 720 9,

MATLRTO EUEMAE AR LA % LY | A5F% 0 LA ERTAZ TR 254, SELAZMRAZ LR 2 EH5 8 % lske,. TR
A ICAIA RS (RIS ERL) L0 £,

SASTEHT O SHEMAA EHCA L R E I FTH 254, SRS AL ES Glaie) L2 ET,

O&Hbt

BRUAFHEEISVEEA.

O (B&EBH FRBREETOHEAEEDHAM (20194 7 B 25 A7)

<BfHtvr— vHF—T7 K>
TR, B~ — ¥ —7 7 Fafk (8,270,654T0) ONETT,

.IEIW’AHE
(A) [EN (GRE) Akl AEERE R

#1258

X ) N s | 9 HBBELT FRAFIIRBIRA L
%’E ﬁ A7 %;\ uq: ﬁﬁ %’E ;ﬁﬂ AN = A= <3 ﬁ’ﬂ A M %—‘ 5ﬁ5u L 2ﬁ5u L 245'55'%(%_
T T % % % % %
T 1, 556, 000 1, 558, 827 18.5 — — — 18.5
W7 (A (1,556, 000)| (1, 558, 827) (18.5) (=) (=) (=) (18.5)
e e 1, 350, 000 1,351,274 16.0 — — — 16.0
(B < AxfhfE) (1,350, 000)| (1,351, 274) (16.0) (=) (—) (=) (16.0)
. 550, 000 550, 069 6.5 - - - 6.5
R (' 550,000)| ( 550,069) (6.5 (-) () (—)| (6.5
WL A 2, 600, 000 2, 606, 963 30.9 — — — 30.9
(Fie & IE NES) (2,600,000)| (2,606, 963) (30.9) (—) (—) (—) (30.9)
N ot 6, 056, 000 6, 067, 134 71.9 - - - 71.9
- 3 (6,056, 000)| (6,067, 134) (71.9) (—) (—) (-) (71.9)

* ()WNITIE RGETNEE T

RAALLRIE, 207 7 > RBAAN TV D~ —7 7 v ROMB ERBEIC KT 5 ek MEE O EI 4.
* RO BN AT ITEI 0 #5C,

* MOV TR S 33 MEERSEL D T — 22 AT LTV ET,

sk FEAFHIRI S VAR LA O A A IR & U CREAFREIC L W EE M L TV ES,



BRRENT - 1 —L FEFRE @7I7UH50 Fa—R) BASERE
(B) EHA OREEEE) AR EatihiIBE R

# 1 EAbi ES
Fil B H m & | F M | EESLAHA
A SRS % TM M
KRBT A5EH330[H] 1.48 116, 000 116,284 | 2019/9/27
KRBT AZEF331[A] 1. 41 100, 000 100,363 | 2019/10/29
Sod R ABEERR2 1A 23] 1.37 100, 000 100, 308 | 2019/10/18
BRI NSRS 4 1] 1.56 100, 000 100, 110 | 2019/ 8 /20
FRIER AZERR2VAEEESS 5 (] 1.35 100, 000 100, 312 | 2019/10/18
JRE R ABEERR2 VAR LSS 3 (] 1.41 140, 000 140,321 | 2019/9 /25
BER AZPRRUVEES 49 1.46 100, 000 100,012 | 2019/ 7 /29
fEf R ABEERR26ME LSS 4 [1] 0.135 100, 000 100, 025 | 2019/9 /26
I BB NSRS 1 (] 1.35 100, 000 100, 347 | 2019/10/28
HFEZATHIGHGE  AZEET9 1.34 100, 000 100,336 | 2019/10/25
REAR AZE (54F) FRR264FES 1 (0] 0.173 300, 000 300,008 | 2019/7 /31
SRS BRIV LSS 2 1] 1.35 100, 000 100, 352 | 2019/10/29
FEIREIR AL (54) FRk264FEEE 1 [ 0. 153 100, 000 100,043 | 2019/10/31
/I it 1, 556, 000 1, 558, 827
HES < /B
HARBUR@RIAERE S BUFPRGEEE27[E 0.372 60, 000 60,018 | 2019/8/19
AARGEHERRA - EEREEEES  BUFRIEEFS5E 1.4 90, 000 90,020 | 2019/7 /31
HARBUOR G SR THAE B sk R 55460 0.219 100, 000 100, 034 | 2019/9 /20
HARBOR G SRITAAE Btk RaE 5567 0.001 100, 000 100, 000 | 2019/ 9 /20
ARG BRI - EEEEAE S RSB 530m 1.38 400, 000 400, 848 | 2019/ 9 /20
M AR SR E SR 55 2 1H 1. 406 500, 000 500,045 | 2019/ 7 /26
EE RIS S 16RI R 2.07 100, 000 100, 306 | 2019/ 9 /20
/I &t 1, 350, 000 1,351, 274
ERES
FTAESR FIETTLIE S 0.2 350, 000 350, 064 | 2019/8 /27
LAZAHeEdE R E2960E 0.2 200, 000 200,004 | 2019/7 /26
/N 7 550, 000 550, 069
LEES GUREEIAES
HhEREE ) H554920H] 1. 405 350, 000 351,203 | 2019/10/25
WALFE S FE4520H] 1. 405 100, 000 100,582 | 2019/12/25
JUMNES 54230 0. 959 100, 000 100, 155 | 2019/9 /25
eWEEES 31919 0.514 550, 000 550,457 | 2019/ 9 /25
SZEFOLUF J8UT  H110/MRE LR R E RIRAL RO 1.485 400, 000 401,272 | 2019/10/16
SHARENE 3T EIHAE R R E RINER RO 1.493 100, 000 100,582 | 2019/12/20
HRRURATESE  FEeomIth(E MR E RNEAL AR 1.7 200, 000 200,815 | 2019/10/25
WA SGE B 16[mIAEE R E RINEAL AT 1.875 600, 000 601,684 | 2019/9 /20
EIRBA%E S o8nlf g i PR E [RINEAL FRFI 4T 1.474 200, 000 200,210 | 2019/8 /20
/I it 2, 600, 000 2, 606, 963
& it 6, 056, 000 6,067, 134

A -+ FPARAR D BALAIE) Y $57C,



FARENA - A —L FESFIRE @77V A5 Y Fa—R) BANER

. ENZ Ot ME
_ N 1250
X 7 E It #
T %
D2 S T Sy 499, 994 5.9

kWRIL, ZOT7 72 RBHAAN T DY —7 7 o ROMGERFICH T 2 A0 EI A,
* BEHO BALARNMIIE Y #5C,



I LT A N A— LR TFUR
JPY Class.~USD Class.”EUR Class.”AUD Class.”/BRL Class.”
ZAR Class.” TRY Class.” Currency Select Class.”MXN Class.”
JPY-N Class

20184F 3 H29 HRH

Q@Y7 7 FOMAMAITRDEY TT,

i W | 7 A~ Ui EEMNRE ONEREET
K RAVETOERE Y HEEEZ FERENRE L AT ETFA 2 ORRITMZ,

W 5 s RN F Yy XL o OBEEZER LE T RE TS FEMIT. L LTBBF
K (S&PHE) LT (B— 48 AT 12BR < ) F 72 1EBalté (Moody’st) LA T (B3#& AT 12 <)
AT EENTWDERE LET,

T BB 5 G| kAR ToOERRY FEEE

Z 3 & #H|Zu—nL-T7r X RFRL A= —

EBEMN S| /7267 a—KL—h- U —F T KTy hevRx—TRA A7

B B %& ATy hex DAL MRS

Paran s N

1,;@ %%ﬁfg % BT RN TNV TNAVT)T A« =—

* R RIS 3 C AT T REZ2 B AT BB O KR B b S AR LT ) 27,

[P AR 22 4E 13 OK[E 19404 S BRI A 552065 () H 2 5 ([ A b7 o« — v DITIES & REHAT D ZARH £ 11T H O 7200 (TR BRI S HEAMTA Lz DIl U7 AREA 28 Ly
SKEIE TR 6TV 2 P B B £ O O o0 RERSE R % %A S5 2 &R R THET IFArthur F. Bell, Jr. & Associates, LL.C. (I7—#— « ~ULtk)) % [
FEA LA LE LTz, 7—4— » ~ULttiECohen & Company (T—~tk)) & &0 Licioh, a—~U 3% 7 7 o ROMSL LIfRELA & LTHER L E T,

FET 2HA EPMSLOH=F M REFIC & - TIREOFIZIC2 D L UM 288 28R E | 2 —~ Ao DIz L7oRELA & L ToMLE b g, 7 @i 4 50 o —~ LI
HFbhEEA.




JLT - HARY N A= R TFUR

EHEE
20184 3 H29 HITH T3 2 A1
Ck F )

EaS

$R1T 1 R B 2,821, 148
fEFILE (R BERRT) 195, 830, 827
52 UAE 24 42 %5 (R BRI B4 bR t%) 442, 403
& A5 199, 094, 378
A

15 T T T = 19, 109, 248
&R 3, 154, 544
PR 1,402, 764
5| $RAT R 91, 855
SRAT FEOR 20, 940
= REER N 1, 052, 032
TS A 7,219
WA B ST EE 653
B PR S 35, 608
MEZ 99
#HAER 24, 874, 962
M EER 174, 219, 416
BEH MR EICR AR 22,900, 191
SELRRE B L USME AR LIk D4R 70, 595, 615
W SRS 93, 495, 806

B A MREZ Rl AR AR
HFE 28 el LS AR D Rl AR 4

(87, 092, 697)
(38, 161, 342)

LM =R

(125, 254, 039)

ERDRERICL SMEEDEREE

142, 461, 183




JLT ARy N A —LE - TR

HIR 1 RS ) MR MR AT AR LS PE fff A%
JPY Class (in JPY) 6, 133 7,680, 796 47, 103, 416, 853
USD Class (in JPY) 7,714 2,933, 846 22,632,538, 022
EUR Class (in JPY) 6, 049 27,183 164, 417, 150
AUD Class (in JPY) 3,529 17, 267, 251 60, 935, 153, 288
BRL Class (in JPY) 2,099 75,174, 125 157, 825, 213, 705
ZAR Class (in JPY) 3,027 295, 243 893, 607, 508
TRY Class (in JPY) 2,050 17, 613, 300 36, 115, 946, 155
Currency Select Class (in JPY) 5,284 2, 380, 483 12, 578, 374, 499
MXN Class (in JPY) 5, 781 521, 903 3,017,032, 122
JPY-N Class (in JPY) 9,693 351, 278 3,404, 943, 657



LT AR N - A—)LF - TFUF

HHNE PE BT
20184 3 A 29 H HAE
Ck Fv)
Bl HoE /m (1) fzaid] BENK MIBFELL R (%)
F—RESUT
TEHE BEEEMR
USD 7, 845, 000 FMG RES AUG 06 9.75% 01/03/22 144A 8, 644, 209 0. 27
UsD 4,975, 000 AUS FINANCE PTY 6.875% 1/11/19 144A 5,038, 183 0.16
USD 3, 750, 000 FMG RES AUG06 4.75% 15/05/22  144A 3,712, 500 0.11
17, 394, 892 0.54
A=A K7 VTR 17, 394, 892 0.54
F—X YT
TEHE BEEEME
USD 3, 200, 000 JBS INVEST 7.25% 03/04/24 144A 3, 160, 000 0.10
UsD 550, 000 JBS INVEST 7.75% 28/10/20 144A 562, 375 0. 02
3,722, 375 0.12
F—=A MU T 3,722, 375 0.12
ININT
TEHE BEEEME
USD 2, 350, 000 SILVERSEA CRUISE 7.25% 01/02/25 144 2,485, 125 0.08
2, 485, 125 0.08
S =EE 2, 485, 125 0.08
NI a—4
TEHE BEEEME
USD 12, 375, 000 DIGICEL LTD 6% 15/04/21 144A 11,559, 610 0.36
UsD 7, 600, 000 AIRCASTLE LTD 5% 01/04/23 7,799, 500 0.24
USD 5, 508, 000 FLY LEASING LTD 6.375% 15/10/21 5,721, 435 0.18
UsD 4, 275, 000 VIK CRUISES L 5.8750% 15/09/27 144A 4,029, 188 0.12
USD 3, 850, 000 NCL CORP 4.75% 15/12/21  144A 3, 888, 500 0.12
UsD 4, 300, 000 DIGICEL LTD 6.75% 01/03/23 144A 3,843, 125 0.12
USD 1, 600, 000 FLY LEASING LTD 5.2500% 15/10/24 1, 548, 000 0.05
UsD 1, 500, 000 VIKING CRUISES LTD 6.25% 15/5/25 14 1, 500, 000 0.05
UsD 1, 050, 000 AIRCASTLE LTD 6.25% 01/12/19 1, 090, 688 0.03
UsD 550, 000 WEATHERFORD BERMUDA 6.5% 01/08/36 393, 250 0.01
41,373, 296 1.28
NI a— 3 41, 373, 296 1.28




/LT

AU N A=K TP YR

e i /A (1) diil AT L PE LR (%)
e
TEitE (EEEHE

USD 11, 550, 000 1011778 BC UL 5.0000% 15/10/25 144A 10, 965, 280 0.33
USD 9, 825, 000 BOMBARDIER INC 8.75% 01/12/21 144A 10, 795, 218 0.33
USD 8, 450, 000 GARDA WORLD SEC 7.25% 15/11/21 144A 8, 534, 499 0.26
USD 8, 250, 000 QUEBECOR MEDIA 5.75% 15/01/23 8, 435, 624 0.26
USD 6, 475, 000 AIR CANADA 7.75% 15/04/21 144A 7,057,750 0.22
USD 6, 875, 000 KISSNER GR HDG 8.375% 01/12/22 144A 7,012, 500 0.22
USD 6, 700, 000 TECK RESOURCES LTD 4.75% 15/01/22 6, 783, 750 0.21
USD 6, 100, 000 VALEANT PHARMA 7% 15/03/24 144A 6, 344, 000 0.20
USD 7,200, 000 MEG ENERGY CORP 6.375% 30/1/23 144A 6,021, 000 0.19
USD 6, 261, 000 1011778 BC/NEW RED 4.25% 15/05/24 1 5,987, 081 0.19
[SN) 5,725, 000 TASEKO MINES  8.7500% 15/06/22 144A 5,968, 313 0.18
[SN) 5,750, 000 LG FINANCECO 5.875% 01/11/24  144A 5,965, 625 0.18
USD 6, 025, 000 NOVA CHEMICALS CORP 4.875% 01/06/24 5,761, 406 0.18
USD 5, 600, 000 BOMBARDIER INC 7.5% 15/03/25  144A 5,759, 600 0.18
USD 5, 450, 000 CASCADES INC 5.5% 15/07/22 144A 5,477, 250 0.17
USD 5,675, 000 NOVA CHEMICALS CORP 5.25% 01/06/27 5,391, 250 0.17
USD 6, 125, 000 VRX ESCROW 6. 125% 15/4/25 144A 5,259, 844 0.16
USD 5, 400, 000 FIRST QUANTUM 6. 8750% 01/03/26 144A 5, 130, 000 0.16
USD 5, 400, 000 FIRST QUANTUM 6.5000% 01/03/24 144A 5, 130, 000 0.16
USD 4,900, 000 IAMGOLD CORP 7% 15/04/25 144A 5,010, 250 0.15
USD 4,700, 000 PARAMOUNT RES 6. 875% 30/06/23 144A 4, 864, 500 0.15
USD 4,700, 000 COOKE/ALPHA 8.5000% 15/12/22 144A 4, 688, 250 0.14
USD 3,775, 000 TECK RESOURCES LTD 6.125% 01/10/35 3,973, 188 0.12
USD 4,000, 000 FIRST QUANTUM MIN 7.25% 01/04/23 14 3,970, 000 0.12
USDh 4, 425, 000 VRX ESCROW 5. 875% 15/05/23 144A 3, 877, 406 0.12
USD 4,025, 000 SEVEN GENS EN 5.3750% 30/09/25 144A 3, 858, 969 0.12
USD 4,100, 000 PRECISION DRILLING 5.25% 15/11/24 3, 848, 875 0.12
USD 3, 550, 000 VALEANT PHARMA 6.5% 15/03/22  144A 3, 665, 375 0.11
USD 2,900, 000 BOMBARDIER INC 6% 15/10/22 144A 2,872, 305 0.09
USD 2, 800, 000 PRECISION DRI 7.1250% 15/01/26 144A 2,789, 500 0.09
USD 2, 225, 000 HUDBAY MINERALS 7.625% 15/01/25 14 2, 366, 844 0.07
USD 2, 350, 000 1011778 BC/NEWRED 4.625% 15/01/22 1 2, 355, 875 0.07
USD 2, 250, 000 MATTAMY GROUP 6.5000% 01/10/25 144A 2, 269, 688 0.07
USDh 2,175, 000 BROOKFIELD RESID 6.375% 15/5/25 144 2,202, 188 0.07
USDh 2, 125, 000 VERMILION EN 5.625% 15/03/25  144a 2,077,188 0. 06
USDh 1, 975, 000 TECK RESOURCES LTD 6% 15/08/40 2,044, 125 0. 06
[SND) 2,000, 000 FIRST QUANTUM MIN 7.5% 01/04/25 144 1,970, 000 0. 06
usb 1, 825, 000 KINROSS GOLD CORP 5. 125% 01/09/21 1, 888, 875 0. 06
USD 1, 800, 000 ROCKPOINT GAS 7.0000% 31/03/23 144A 1, 786, 500 0. 06
USD 1, 650, 000 NORTHWEST/DOM 7. 1250% 01/11/22 144A 1,678,875 0. 05
USD 1, 575, 000 MOUNTAIN PROV 8.0000% 15/12/22 144A 1,573,031 0. 05
USD 1, 550, 000 PRECISION DRILL 6.5% 15/12/21 1,561, 625 0. 05
USD 1, 625, 000 CLEARWATER SEAFOOD 6.875% 1/5/25 14 1,547,813 0.05
USD 1, 400, 000 HUDBAY MINERALS 7.25% 15/01/23 144A 1,457,750 0. 05
USD 1, 175, 000 OPEN TEXT CORP 5.875% 01/06/26 144A 1,202, 730 0. 04
USD 1, 150, 000 PARKLAND FUEL 6.0000% 01/04/26 144A 1, 152, 875 0.04



JLT - HARY N A= R TFUR

BEEESS Pom /4w (1) fzai) FHmAE I PE L (%)
Usb 1, 100, 000 BOMBARDIER INC 6.125% 15/01/23 144A 1,097, 239 0.03
Usb 1, 000, 000 RITCHIE BROS 5.375% 15/01/25  144A 1, 000, 000 0.03
UsDb 550, 000 PRECISION DRILL 7.7500% 15/12/23 WI 571, 313 0. 02
Usb 500, 000 TECK RESOURCES 8.5% 01/06/24  144A 555, 000 0. 02
203, 558, 142 6.29
B HE 203, 558, 142 6.29
FATUES
TEtE EESNE
Usb 10, 950, 000 PARK AEROSPACE HDG 5. 25% 15/08/22 1 10, 689, 937 0.33
Usb 7,150, 000 NOBLE HDGS INTL 7.75% 15/01/24 6, 649, 500 0.21
UsDb 4,975, 000 TRANSOCEAN IN 7.5000% 15/01/26 144A 4,900, 375 0.15
UsD 4, 400, 000 WYNN MACAU LT 5.5000% 01/10/27 144A 4,312, 000 0.13
UsD 3, 950, 000 NOBLE HLDG IN 7.8750% 01/02/26 144A 3,910, 500 0.12
USsD 3, 600, 000 WYNN MACAU LT 4.8750% 01/10/24 144A 3,492, 000 0.11
USD 2, 800, 000 PARK AEROSPAC 3.6250% 15/03/21 144A 2,653, 000 0.08
USD 2, 000, 000 PARK AEROSPACE 5.5% 15/02/24  144A 1, 929, 400 0.06
USsD 1, 675, 000 SHELF DRL HOL 8.2500% 15/02/25 144A 1,670,813 0. 05
40, 207, 525 1.24
TA < UG REE 40, 207, 525 1.24
IIVR
TEtE EESNE
USD 31, 350, 000 NUMERICABLE GRP 6% 15/05/22 144A 30, 644, 625 0.94
USsDh 22, 325, 000 NUMERICABLE SFR 7.375% 01/05/26 144 * 21, 264, 563 0. 66
USD 4, 600, 000 SPCM SA 4.875% 15/09/25 144A 4, 473, 500 0.14
56, 382, 688 1.74
75 v RAE 56, 382, 688 1.74
N
PIKIE
Usb 3, 400, 000 SCHAEFFLER VE PIK 4.125% 15/9/21 14 3, 332, 000 0.11
3, 332, 000 0.11
LTEtE EESFE
USsDh 2, 000, 000 UNITYMEDIA KABEL 6. 125% 15/01/25 14 2, 095, 000 0. 06
2, 095, 000 0. 06
e 5, 427, 000 0.17
FALSUR
TEtE EESNE
USDh 2, 400, 000 ARDAGH PKG FIN 4.25% 15/09/22 144A 2, 388, 000 0.07
USD 1, 600, 000 JAMES HARDIE 5.0000% 15/01/28 144A 1, 552, 000 0.05
3, 940, 000 0.12
TANT v R 3, 940, 000 0.12
1597
TEtE EESNE
Usb 7, 800, 000 WIND TRE SPA 5.0000% 20/01/26 * 6,610, 500 0. 20
6,610, 500 0. 20
A2 TE 6,610, 500 0. 20




JLT - HARY N A= R TFUR

BEEESS Pom /4w (1) fzai) FHmAE I PE L (%)
Tr——
LTEtE (EESFE
Usb 2, 625, 000 DELPHI JERSEY 5.0000% 01/10/25 144A 2,513, 438 0.08
2,513, 438 0.08
Uy —v—it 2,513, 438 0.08
LoEVING
TEtE EESFE
USDh 11, 965, 000 ALTICE SA 7.75% 15/05/22  144A * 11,097, 538 0.34
Usb 7,900, 000 ALTICE FINANCING 7.5% 15/05/26 144A 7,761, 750 0.24
Usb 5, 200, 000 CONSOLIDATED NRG 6.75% 15/10/19 144 5, 265, 000 0.16
UsD 4,000, 000 TR OP / TR FI 5.3750% 01/09/25 144A 3, 930, 000 0.12
USsD 3, 275, 000 INTELSAT JACK 8% 15/02/24 144A 3, 434, 656 0.11
USD 4, 050, 000 MALLINCKRODT FIN 5.625% 15/10/23 14 3, 260, 250 0.10
USD 3, 550, 000 ALTICE SA 7.625% 15/02/23  144A 3, 035, 250 0. 09
UsD 2, 650, 000 MALLINCKRODT FIN 5.75% 1/8/22 144A 2,298, 875 0.07
UsD 2, 200, 000 ALTICE FINCO 7.625% 15/02/25  144A 2, 156, 000 0.07
UsD 1, 800, 000 INEOS GROUP HDGS 5.625% 01/08/24 14 1, 809, 000 0.06
USD 1, 600, 000 ALTICE FIN SA 6.625% 15/02/23 144A 1,584, 192 0.05
45,632, 511 1.41
N TINT R 45,632,511 1.41
Y=y LEES
TEtE EESNE
Usb 2,125, 000 NAVIOS MARITIME 8. 125% 15/11/21 144 1,734,531 0.05
1,734,531 0.05
PFD#k =
- 284, 737 SEASPAN CORP PFD 6.375% 30/04/19 7,276,739 0.23
7,276,739 0.23
~— ¥ VR 9,011, 270 0.28
Axa
TEtE EESNE
Usb 800, 000 CEMEX SAB DE CV 7.75% 16/04/26 144A 882, 400 0.03
882, 400 0.03
Ax L aEf 882, 400 0.03
r504
TEE EESNE
Usb 10, 350, 000 ZIGGO BOND FIN 6% 15/01/27 144A 9, 664, 313 0.29
Usb 7, 800, 000 NXP BV/NXP FD 4.625% 15/06/22 144A 7,975, 500 0.24
USD 5, 000, 000 VTR FIN 6.875% 15/01/24 144A 5, 181, 250 0.16
USD 4, 800, 000 NXP BV/NXP FD 4.125% 01/06/21 144A 4, 848, 000 0.15
USD 4,200, 000 NXP BV/NXP FD 4.625% 01/06/23 144A 4, 284, 000 0.13
UsD 3, 500, 000 NXP BV/NXP FD 3.875% 01/09/22 144A 3, 469, 375 0.11
USD 3, 200, 000 UPC HOLDING B 5.5000% 15/01/28 144A 2,951, 040 0. 09



LT AR N - A—)LF - TFUF

BEEESS Pom /4w (1) fzai) FHmAE I PE L (%)
USD 2, 600, 000 ALCOA NEDERLAND HDG 7% 30/09/26 144 2, 804, 750 0.09
Usb 2, 350, 000 ZIGGO SEC 5.5% 15/01/27 144A 2,203, 125 0.07
Usb 1, 800, 000 ALCOA NEDER HDG 6.75% 30/9/24 144A 1, 930, 500 0. 06
USD 1, 500, 000 CONSTELLIUM N 5.8750% 15/02/26 144A 1,481, 250 0. 05
UsDb 1, 200, 000 ZIGGO BONG FIN 5.875% 15/01/25 144A 1, 137, 000 0.04
UsD 625, 000 CLEAR CHANNEL 8.7500% 15/12/20 144A 653, 125 0. 02
48, 583, 228 1.50
A 48, 583, 228 1.50
JILIT—
TEtE EESNE
USsDh 150, 000 AKER BP ASA 5.8750% 31/03/25 144A 151, 875 0. 00
151, 875 0. 00
Ve 151, 875 0. 00
AR
EEEFIE
USD 1, 800, 000 CREDIT SUISSE GR FRN 29/12/49 144A 1, 840, 500 0. 06
1, 840, 500 0. 06
AA AFE 1, 840, 500 0.06
EE NS
EEEFIE
Usb 11, 100, 000 BARCLAYS BK PLC FRN 29/12/49 11, 446, 875 0.35
Usb 10, 250, 000 RBS FRN 29/03/49 * 10, 326, 875 0.32
USD 3, 789, 000 LLOYDS BANKING GR FRN 27/06/2166 4,092, 120 0.13
Usb 1, 200, 000 ROYAL BK SCOTLAND FRN 29/12/49 1, 303, 500 0. 04
27, 169, 370 0. 84
LTEtE EESE
Usb 11, 800, 000 TULLOW OIL 6.25% 15/04/22  144A 11, 918, 000 0.36
USDh 8, 005, 000 LYNX/VMED 6.375% 15/04/23 144A 8,121, 793 0.24
USD 6, 800, 000 KIRS MIDCO 3 8.6250% 15/07/23 144A 7,021, 000 0.22
UsDb 5, 000, 000 SENSATA TECHNO 6.25% 15/02/26 144A 5, 250, 000 0.16
USsD 3, 200, 000 KCA DEUTAG UK 9.6250% 01/04/23 144A 3, 240, 000 0.10
UsD 2, 600, 000 VIRGIN MEDIA SEC 5.5% 15/08/26 144 2,531, 750 0.08
UsD 2, 400, 000 ANGLO AMERICAN 4. 125% 27/09/22 144A 2,427, 060 0.08
USD 2, 200, 000 ALGECO SCOTSM 8.0000% 15/02/23 144A 2,197, 250 0.07
USD 2, 000, 000 VIRGIN MEDIA FIN 5.75% 15/01/25 144 1, 920, 000 0.06
UsD 1, 950, 000 TRONOX FINANC 5.7500% 01/10/25 144A 1,906, 125 0.06
USD 1, 800, 000 INMARSAT FIN 6.5% 01/10/24 144A 1, 836, 000 0.06
USD 200, 000 TULLOW OIL PL 7.0000% 01/03/25 144A 199, 500 0.01
48, 568, 478 1.50
A4 F Y ARG 75, 737, 848 2.34




JLT - HARY N A= R TFUR

BEEESS a1 fzai) ATAT4E T PEL R (%)
TAYA

EHEFIE
USD 12, 950, 000 BANK OF AMERICA CORP FRN 29/09/49 X 13, 678, 437 0.43
USD 10, 200, 000 CITIGROUP INC FRN 29/12/49 HYBRID 10, 465, 709 0.32
USD 7, 850, 000 ILFC E CAP TRUST I FRN 21/12/65 144 7,653, 750 0. 24
uUSD 6, 250, 000 JP MORGAN CHASE & CO FRN 29/01/49 * 6, 781, 250 0.21
uUSD 5,975, 000 JP MORGAN CHASE & CO FRN 29/12/49 U * 6, 251, 344 0.19
USD 5, 150, 000 SUMMIT MIDSTREAM FRN 15/06/66 A 5,233, 688 0.16
USD 4,800, 000 BANK OF AMERICA CORP FRN 29/07/49 K 4, 818, 000 0.15
USD 4, 350, 000 CITIGROUP INC FRN 29/12/49 T 4,583,813 0.14
USD 3, 400, 000 ENERGY TRANSFER FRN 15/02/66 A 3, 255, 500 0.10
usD 3, 300, 000 CHARLES SCHWAB FRN 01/06/66 3,229, 875 0.10
uUsSD 2, 350, 000 JP MORGAN CHASE & CO FRN 29/10/49 2,438, 125 0.08
uUSD 1, 700, 000 ENERGY TRANSFER FRN 15/02/66 B 1,612,875 0. 05
USD 1, 500, 000 GOLDMAN SACHS FRN 29/12/49 L 1,531,875 0.05
USD 1, 100, 000 BANK OF AMERICA FRN 29/12/49 DD 1,177,550 0.04
USD 1, 000, 000 BANK OF AMERICA CORP FRN 23/10/49 Z 1, 067, 500 0.03
uUsSD 1, 000, 000 CITIGROUP INC FRN 29/12/49 1, 031, 250 0.03
uUsD 775, 000 BANK OF AMER CRP FRN 15/09/66 FF 775, 000 0.02

75, 585, 541 2.34

ATy ITTYT/EHUE
USD 10, 445, 000 MURPHY OIL CORP 3.7% 01/12/22 10, 170, 819 0.32
USD 6, 450, 000 SOUTHWESTERN ENERGY 4.95% 23/01/25 6, 259, 725 0.19
uUSD 6, 200, 000 ENDO FIN LLC/FIN 5.375% 15/01/23 1 4, 650, 000 0.14
USD 3,900, 000 A SCHULMAN INC STUP 6.875% 01/06/23 4,104, 750 0.13
usD 3, 140, 000 LENNAR CORP 4.75% 15/11/22 3, 155, 700 0.10
USD 3, 800, 000 ENDO FIN LLC/FINCO 6% 01/02/25 144A 2, 736, 000 0.08
USD 2, 160, 000 CRESTWOOD MID 6.25% 01/04/23 WI 2,178, 900 0.07

33, 255, 894 1.03

LTEtE EESAE
usSD 17,725, 000 HCA INC 7.5% 15/02/22 * 19, 470, 025 0.61
usD 16, 675, 000 T-MOBILE USA INC 6% 01/03/23 17, 342, 499 0.54
USD 16, 910, 000 CLEAR CHAN WLD 6.5% 15/11/22 wi 17, 194, 087 0.53
USD 15, 630, 000 SPRINT CAPITAL 8.75% 15/03/32 16, 352, 887 0.51
UsD 15, 250, 000 TRANSDIGM INC 6% 15/07/22 15, 554, 999 0.48
USD 14, 675, 000 CONTINENTAL RESOURCES 5% 15/09/22 14,913, 468 0.46
uUsSD 14, 689, 000 LEVEL 3 FIN INC 5.625% 01/02/23 14, 707, 360 0. 45
usD 13, 850, 000 OASIS PETROLEUM 6. 875% 15/03/22 14, 075, 062 0.44
usD 13, 160, 000 MGM RESORTS INTL 6.75% 01/10/20 * 13, 982, 499 0.43
USD 14, 675, 000 CCO HDG LLC/CAP 5.125% 01/05/27 144 * 13,867, 874 0.43
USD 13, 760, 000 OWENS-BROCKWAY 5% 15/01/22 144A 13, 845, 999 0.43
USD 13, 475, 000 INCEPTION MRGR 8.625% 15/11/24 144A 13, 306, 562 0. 41
usD 12, 880, 000 EQUINIX INC 5.375% 01/04/23 * 13, 153, 699 0.41
usD 12, 750, 000 BUILD MAT CORP 5.375% 15/11/24 144A 12, 877, 499 0.40
usSD 11, 060, 000 NEPTUNE FINCO 10.125% 15/01/23 144A 12, 276, 599 0.38
USD 11, 375, 000 ASCENT RESOURCE 10% 01/04/22 144A 12,228,124 0.38
USD 10, 950, 000 MGM RESORTS INTL 6.625% 15/12/21 11,771, 249 0.36
USD 15, 525, 000 FRONTIER COMM 11% 15/09/25 11,713,146 0.36
usD 11, 150, 000 WESTERN DIGITAL 4. 7500% 15/02/26 11, 150, 111 0.34
uUsSD 11, 925, 000 CCO HOLDINGS 5.0000% 01/02/28 144A 11, 146, 297 0.34
uUsD 10, 890, 000 UNIVERSAL HOSPITAL 7.625% 15/08/20 10,971, 674 0. 34
USD 10, 805, 000 MRT MID PART/FIN 7.25% 15/02/21 10, 832, 012 0.33
usD 10, 875, 000 CCO HDGS LLC 5.75% 15/02/26 144A 10, 807, 030 0.33



LT AR N - A—)LF - TFUF

e i /A (1) diil AT L PE LR (%)

USD 10, 600, 000 ANTERO RESOURCE FIN 5.375% 01/11/21 10, 772, 249 0.33
USD 9, 831, 000 PRIME SECSRVC 9.25% 15/05/23 144A 10, 617, 479 0.33
USD 10, 525, 000 GRIFFON CORP 5.25% 01/03/22 10, 577, 624 0.33
USD 10, 525, 000 BUILDERS FIRSTS 5.625% 1/09/24 144A 10, 551, 312 0.33
USD 10, 200, 000 WPX ENERGY INC 6% 15/01/22 10, 505, 999 0.32
USD 10, 900, 000 CALPINE CORP 5.375% 15/01/23 10, 491, 249 0.32
USD 10, 075, 000 NRG ENERGY 6.625% 15/01/27 WI 10, 301, 687 0.32
USD 9, 650, 000 NCR CORP 6.375% 15/12/23 10, 011, 874 0.31
USD 9, 825, 000 FIRST DATA CORP 5.375% 15/8/23 144A 9,987,112 0.31
USD 10, 200, 000 CENTURYLINK INC 6.75% 01/12/23 W 9, 893, 999 0.31
USD 9, 587, 000 ZAYO GROUP LLC/CAP 6% 01/04/23 9, 826, 674 0.30
USD 9, 425, 000 SPRINT NEXTEL CORP 7% 15/08/20 * 9,801, 999 0.30
USD 10, 025, 000 AHERN RENTALS 7.375% 15/5/23 144A 9,749, 312 0.30
USD 9, 625, 000 BWAY HDGS CO 5.5% 15/04/24  144A 9,673,124 0. 30
USD 9, 245, 000 HCA INC 5.875% 01/05/23 * 9, 577, 357 0. 30
USD 9, 125, 000 XPO LOGISTICS 6.5% 15/06/22 144A 9, 432, 968 0.29
USD 9, 075, 000 SIRIUS XM RADIO 6% 15/07/24 144A 9, 324, 562 0.29
USD 9, 075, 000 REYNOLDS GRP ISS 5.125% 15/7/23 144 9, 154, 405 0.28
USD 8,675, 000 BOYD GAMING CORP 6.875% 15/05/23 9, 130, 437 0.28
USD 9, 375, 000 LEVEL 3 FINANCING 5. 375% 15/01/24 9, 128, 905 0.28
USD 9, 325, 000 POST HLDGS 5.75% 01/03/27 144A 9, 126, 843 0.28
USD 8, 950, 000 ELDORADO RESORTS 6.0000% 01/04/25 9, 084, 249 0.28
USDh 9, 000, 000 ALLY FINANCIAL INC 4.25% 15/04/21 9, 022, 499 0.28
USD 9, 300, 000 ROSE ROCK MID 5.625% 15/07/22 9, 020, 999 0.28
[SND) 9, 175, 000 NAVIENT CORP 5.875% 25/10/24 8, 980, 030 0.28
USD 9, 050, 000 SIX FLAGS ENT 5.5% 15/04/27 144A 8,902, 937 0.28
USD 8,670, 000 J2 CLOUD LLC/ 6.0000% 15/07/25 144A 8, 886, 749 0.27
USD 8, 625, 000 COMMSCOPE 5.5% 15/06/24  144A 8, 808, 280 0.27
usDh 8, 375, 000 SPRINT NEXTEL 7% 01/03/20 144A * 8,772,812 0.27
USD 8, 375, 000 CINEMARK USA 5.125% 15/12/22 8,532, 868 0. 26
USD 8,575,000 SM ENERGY CO 6.75% 15/09/26 8, 489, 249 0. 26
USD 8, 256, 000 ICAHN ENTER 6% 01/08/20 8,421,119 0. 26
USD 8, 100, 000 TENET HEALTHCARE 6% 01/10/20 8, 363, 249 0. 26
USD 8, 825, 000 DAE FUNDING 5