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5 RIS FR 2 AH) (A4,870,140,242) | (A4,828,557,395) | (A4,372,650,313) | (A4,222,577,747) | (Ad4,107,236,828) | (Ad,048, 884, 259)

@) §F(D+E+F) A, 084, 314,507 Ab, 952, 435, 816 Ab, 574,518,928 Ab, 400, 463, 667 Ab, 297,578, 494 Ab, 340, 366, 397
H I#EEHEE A 67,173,515 A 66,427,016 A 60,032, 887 A 38,547 483 A 37,433,950 A 36,805, 995
RERHERE (G+H) A6, 151,488,022 AG,018, 862, 832 ADb, 634,551,815 Ab, 439,011,150 Ab, 335,012, 444 A5, 377,172,392
ENNEFEAHEIE A A2, 444, 349, 269 A2, 425,410, 622 A2,197,723, 463 A2, 124,043, 052 A2, 067, 081, 462 12,039, 421, 533

(Ficd 24 S 40 24 %8) (1 2,425,790,974) | ( 2,403,146,773) | ( 2,174,926,850) | ( 2,098,534,695) | ( 2,040,155,366) | (2,009,462, 726)

5E RIS FR 2 A5) (A4,870,140,243) | (Ad4,828,557,395) | (A4,372,650,313) | (A4,222,577,747) | (Ad4,107,236,828) | (Ad,048, 884, 259)

Sy Fl (i R N 4 1,962, 766, 607 1,940,918, 524 1,753,983, 307 1,691, 540, 675 1,646, 065, 424 1,620,719, 360
MRS 4 A\5, 669,905, 360 5,534,370, 734 /5,190,811, 659 A5, 006,508, 773 A4, 913,996, 406 A4, 958,470,219

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

(15) HEeAOFFEE (201645 A17H~20164E11 A 15H) IZLATF D@ Y T,

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

841 851 #5861 8T 88 891
H A 20164E 5 H17H~ [20164E 6 A 16 H~ [20164E 7 A 16 H~ |20164E 8 A 16 H ~ [20164E 9 F 16 H~ [2016410 4 18 H ~
20164£ 6 150  [2016487 A15H |20164: 8 A15H |20164F 9 A16H [20164E1017H  [20164E11/115H

a. Bl YSRIN A (REVERT:) 69, 241, 552 70, 509, 6944 61,736, 451 43,962, 414 42,709, 769 42,369, 327H
b, HIEAICE SRR (A - RERRARER) 0fY 0 0 0 0 0
c. BFEAVERICIE D DU HEE 42| 2, 425, 790, 9741 | 2,403, 146, 7731 | 2, 174, 926, 8501 | 2, 098, 534, 69511 | 2, 040, 155, 3661 | 2, 009, 462, 726
d. [FRERRRICTE » B A ECHEM RS 42| 1, 960, 698, 5701 | 1,936, 835, 84611 | 1,752,279, 7431 | 1, 686, 125, 74411 | 1, 640, 789, 6051 | 1, 615, 156, 028
e. HyBOxIERINE (a+b+c+d) | 4,455, 731,096 | 4,410,492, 3131 | 3,988, 943, 04411 | 3, 828, 622, 8531 | 3, 723, 654, 7401 | 3, 666, 988, 0811
£ BRGNS (1 TR %72 0) 3,979[ 3, 9831 3, 9861 3,972[1 3, 9781 3, 9851
g rfidd: 67, 173,515 66, 427,016 60, 032, 887H 38, 547, 483 37,433, 950 36, 805, 995
h. Ed4 (1 TR %7=0) 60H 60H 60H 40H 40H 40H

10 —




BAHTRENA - A~ FIESIRIE (FL3U53—R) BANER
ONEEDHMLE

84 2585 5861 T 88 ZH89HH

170 138720 55fid . (BliAA) 60 60 60 40H 40H 40H

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 (2016411 A 158 H7E)

<Bftwr— vHF—T7 K>
TR, Bi~x— ¥ —7 7 F4eK (18, 338,962T 1) DA T,
. E A

(A) [EN GREERL) tfit FREERIB R

89K

X 5 A ) v | DBBBEUT FEAF IRt
om A B|RE M %:EnéﬂALt#%E]\ttgg SELE | 260 E | 2R
TFH TFH % % % % %
IR 888, 910 890, 325 4.8 — — — 4.8
T IRALS ( 888,910)| ( 890, 325) (4.8) (—) (—) (—) (4.8)
T (i e 4,125, 000 4,130, 857 22.1 - — - 22.1
(B < i) ( 4,125,000)| ( 4,130, 857) (22.1) (—) (=) (=) (22.1)
N 3, 980, 000 3,983, 384 21.3 — — — 21.3
RS (3,980,000)| ( 3,983,384) (21.3) (—) (—) (—) (21.3)
ST 4,100, 000 4,112, 048 22.0 — — — 22.0
(BT EENESR) ( 4,100,000) ( 4,112, 048) (22.0) (—) (=) (—) (22.0)
R N 13, 093, 910 13,116, 615 70. 1 — — - 70. 1
H 8 (13,093, 910)| (13, 116, 615) (70. 1) (—) (—) (—) (70. 1)

* () 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,



BHRERENA - 41—V MEFRE (Lo 5a—k) gRASERE

(B) EWN Ghgad) AfHE  #minIBErs
p i , BIMIA _
F A w4 B O M| EETHA
LI % +M +HM
il AT ISHEEE S 10[H] 1.9 200, 000 200, 460 | 2016/12/28
el A5 (54) FRR234FESE 125 0.38 5, 000 5,003 | 2017/1/31
deMEE A% (54) R 14]0] 0.35 200, 000 200,283 | 2017/3/23
TRZS)IR ABEEE1430H] 1.77 100, 000 100, 174 | 2016/12/20
FERS IR B 3 1A 1.9 9, 000 9,004 | 2016/11/25
HFRIZATHSG G E  AZEEF44(] 1.8 100, 000 100, 055 | 2016/11/25
BRI AZEER3EES 1] 0.38 2, 500 2,500 | 2016/11/25
R AR SRR 3 [ 1.87 200, 000 200,371 | 2016/12/20
JIFTT - A% (54F) 531l 0.27 2, 000 2,001 | 2017/3/17
IR ASEERISAEEESS 1 (] 1.82 6, 000 6,012 | 2016/12/26
BT AZEERR23ERELR 1 6 0. 36 59, 410 59,445 | 2017/1/27
SWEd A 400 1.8 5, 000 5,010 | 2016/12/26
/N it 888, 910 890, 325
HkES Br< £RE)
AAREHERRA - EEEEERES  BUFREEFR21E 1.8 125, 000 125,103 | 2016/11/30
SATERARBUSHEEE S BURFIRTEZE26E] 0.1 350, 000 350,098 | 2017/1/20
FrEAVE EIBRZe A BB S 7 [ 0.217 100, 000 100, 028 | 2016/12/20
AARBUOREE S TAE BRI 25 191R] 0. 445 300, 000 300, 150 |  2016/12/20
W AR GRIEREE S (54F) & 9[H 0.34 100, 000 100,164 | 2017/4 /28
WA AR GRIEREE S (24F) 55 2[H 0.1 200, 000 200,108 | 2017/3/28
NEARFEMESR  F24RI BB 1.94 100, 000 100,191 | 2016/12/20
HARBOR &R BAE 55430001 B R 0.101 200, 000 200,006 | 2016/11/18
EIBR I8 TSR B27 Il M B Rk R fE 1.77 100, 000 100,592 | 2017/3/17
ATAALE S BB 55 141 1.9 100, 000 100,635 | 2017/3/17
TEAEE RS S 55 36nl U Bk RA fE 0. 167 100, 000 100,021 | 2016/12/20
B E R ZeEAAE B 2 (5] 0. 489 1, 500, 000 1,502,161 | 2017/2/24
A A A SRS S e B 25 38(a] 0.1 400, 000 400,153 | 2017/2/20
RAAEEER Z18[H 0. 387 30, 000 30,105 | 2017/9/20
o H AR B AE  H51508] 0. 931 420, 000 421,335 | 2017/3/17
/N B 4, 125, 000 4,130, 857
ERES
FTAES FIFET38[E 5 0.45 200, 000 200,031 | 2016/11/25
FTAES FIET39E 5 0.5 200, 000 200,116 | 2016/12/27
PETRES  FIEHT43EN S 0.4 300, 000 300,545 | 2017/4 /27
ERES FITEET38EIE 0.5 280, 000 280,054 | 2016/11/25
ERES FISEET39EIE 0.5 800, 000 800,471 | 2016/12/27
EAES R T40EN 5 0.5 200, 000 200,203 | 2017/1 /27
EAMES FIRHETALEN S 0.5 100, 000 100, 142 | 2017/2/27
ERES R T42E00 5 0.45 200, 000 200,328 | 2017/3/27
LAZ AheESE  FlRE265E 0.5 500, 000 500, 277 | 2016/12/27
LA E el FIfFEE266[E 0.45 300, 000 300,293 | 2017/1 /27
LA & AhefEds  FifE5268[E 0.4 500, 000 500, 733 | 2017/3/27
P TESR Rl (342 ZH166[E 0.2 100, 000 100,005 | 2016/11/25
PSR (34F) ZB167[H 0.2 100, 000 100, 023 | 2016/12/27
PR Rl (347) ZF169[H 0.2 100, 000 100,061 | 2017/2 /27




BRFRENA - 41—V FMESFRE (L3 ) 53—X) BASEE
FEBIHIAK

# i 7 F B & W B EEAEI
SRES % TFH TH
MLESR R (34 ZF171E 0.2 100, 000 100,095 | 2017/4 /27
/N #t 3, 980, 000 3, 983, 384
TEMES (EOREEAES
BEAFEE ) 55491[H] 0.527 100, 000 100, 053 | 2016/12/20
CZERGE TR AR S RO M 0.56 400, 000 400,246 | 2016/12/26
HPNFa—RL— MYT 57 R EHE RRE FIE T 2.08 100, 000 101,441 | 2017/7 /27
HPNFa—RL— MYT 28R EHE R FRIEA R fT 0.515 100, 000 100, 101 | 2017/1 /25
HPNFa—RL— MYT  FE20ERE A R FRIEA R fT 0. 46 100, 000 100,203 | 2017/4 /21
AT a—RL— MMT  F30ERE A ERRE R 0. 34 200, 000 200,501 | 2017/7 /25
ZEFORUTE J8MT  H1320m045 E L IR E RIBAL KRR 0. 46 500, 000 500, 446 | 2017/1 /24
SHEASRIT  SE56[EIFLAE M BRI REAL AR 0. 47 600, 000 600,511 | 2017/1/20
RYBT7AF oA GBI RE FINE AR 0.372 200, 000 200, 446 | 2017/ 6 /20
SHERT AT UAR&) — A ARRERRERIEM R 0. 554 200, 000 200,292 | 2017/2/23
=ZUF J V—2R F15EHAERRE RNEARHRIT 0. 66 600, 000 600, 284 | 2016/12/14
=ZUF JV—R F1EHAERRE RNBA R 0.578 100, 000 100,159 | 2017/2 /28
ZZEHET  ZBTIRHH R AL R 5 E AR 1.79 100, 000 100,578 | 2017/3/17
INHAESR  FeAlRIRLAE M IR E RNEAL R 0.21 100, 000 100,039 | 2017/1 /25
WHAREEE 5550 3.3 500, 000 504,472 | 2017/2/25
KIEH 28 7 A R E RNEAL RO 1 3.4 200, 000 202,269 | 2017/3/20
/N it 4, 100, 000 4,112, 048
& it 13, 093, 910 13,116, 615
R - FPATAE D BAT AT T E) D $5C,
. BN O HEES
N F89HIR
% ” ¥ WA I %
+HM %
DL e e e 999, 992 5.3
KURIE, 20T 7 RBAAN TV D~ W —T7 7 ROMEPFERFICH T 5 FHIEEOEIA,
K ABFHO HALARR I8 #5C,




J LS AL — D7 R—=USINL 41— )LR-FRUR A HL—
OS5 AJIPY., VS5 AAUD., Y5 ABRL, 75 RXZAR. 75 XTRY.
25 AUSD., Y5 AMXN

20154E9 H 30 H 5
(GBI 20144E10 H 1 H ~20154E9 H30H)

Q@77 U RO IR DIEY T,

i | T A~ BN R CONERERER
KRNAETO AR FEEL TERENREL, AL TLT A D
FECRIZINZ , RISy XL A OESZ BIRLET, K&
T HHEEMEIT, LU TBB+#& (S&PFE) LU T (B— AR 13RS £

woM J o #F | 72iFBalik (Moody” stt) LT (B3#& AT 1XBR<S) DA 03 5-Sh
TWAEIRELE T, A B TZRWMESR~DOTE IThHT-> T, &
B AT B —#% (S&PHE) LL_E B X OB3#4 (Moody” stt) LA _E
DIEAF LA LW S AE A~ EZITVET,

B &k 8| CRRVETOERIEYEEE

= 7t = | Za—r e T KRG AN T = —

& & B R = | BTy RO A MER S

Bl ¥ & B M 2 4| JP.E'AT A _RARA e R A R A

B R i; GRS IILT R (NI T NG ) T AT —

(ES 4 EiLs 17

HARRRE RIS I\ T AFATREREATEF SR ORI RS B A S LITIERN L TRV £,



I LT AL —TDFUR—=USINA A— LR RUR- AV h L

EHRHEE
201549 A 30 HIZH& T 92 5| R
CkRL)

2%

SRAT 1 EEFI B, 5,053
EHRF]E 43,130,878
= HUAL Y 4% 199,052
IS &5t 43,334,983
EH

Eraey ikt 3,974,593
B 722,124
REEH 144,802
4 R AR B 1,049
B 5 | 6R1 T M 36,749
SRt 216,805
RS 1,383
/B L T 5o 85
ST 36,100
EALE-$1 16,905
MR 120
A5 5,150,715
M BB 38,184,268
BEA MRS HICfRHHE R 7,686,551

SMELE T 3 L OV E & R LT LA AR D A
L E RS ML

BB A RE SR FEAT 2= 2

HIME 2R S I L SR TAR DAL 22 A%
i E

O R L DM PE DR

(244,722,982)

(237,036,431)

(41,537,699)
39,236,302

(2,301,397)

(201,153,560)




I LT AL —TDFUR—=USINA A— LR RUR- AV h L

HENE PE BH A
20154£9 H 30 H BifE
CkRL)
B fiXE / %Y Eeaill AHmER BELE (%)
F—ANIYT
B (B2 SFIE)
USD 700,000 NUFARM AUST LTD 6.375% 15/10/19 144 700,000 0.15
700,000 0.15
A —ANZUTE 700,000 0.15
NIa—4F
B (B2 R
USD 305,000 AIRCASTLE LTD 7.625% 15/04/20 345,413 0.07
USD 160,000 AIRCASTLE LTD 5.125% 15/03/21 161,200 0.04
506,613 0.11
RIa—FE 506,613 0.11
T
B (B2 SFIE)
USD 2,070,000 VRX ESCROW 5.875% 15/05/23 144A 1,961,325 042
USD 1,610,000 VRX ESCROW 6.125% 15/4/25 144A 1,521,450 0.32
USD 1,212,000 NOVELIS INC 8.75% 15/12/20 1,175,640 0.26
USD 1,100,000 VPII ESCROW CORP 7.5% 15/07/21 144A 1,138,500 0.25
USD 1,140,000 MATTAMY GROUP 6.5% 15/11/20 144A 1,105,800 0.24
USD 1,465,000 ULTRA PETROLEUM 5.75% 15/12/18 144A 1,054,800 0.23
USD 1,118,000 TRINIDAD DRIL 7.875% 15/01/19 144A 1,045,330 0.23
USD 1,261,000 PRECISION DRILLING 5.25% 15/11/24 1,002,495 0.22
USD 981,000 VPII ESCROW CORP 6.75% 15/8/18 144a 1,000,620 0.22
USD 835,000 NOVA CHEMICALS 5.25% 01/08/23 144A 808,906 0.18
USD 928,000 NEW GOLD INC 6.25% 15/11/22 144A 777,200 0.17
USD 695,000 AUTOMATION TOOLING 6.5% 15/6/23 144 707,163 0.15
USD 1,214,000 ULTRA PETROLEUM 6.125% 1/10/24 144A 691,980 0.15
USD 675,000 LUNDIN MINING 7.875% 1/11/22 144A 641,250 0.14
USD 739,000 MEG ENERGY CORP 6.375% 30/1/23 144A 580,115 0.13
USD 589,000 VALEANT PHARMA 5.625% 01/12/21 144A 563,599 0.12
USD 600,000 BOMBARDIER INC 7.5% 15/03/18 144A 563,262 0.12
USD 533,000 MASONITE INTL C 5.625% 15/3/23 144A 544,326 0.12
USD 566,000 BROOKFIELD RESID 6.125% 1/7/22 144A 536,285 0.12
USD 637,000 MEG ENERGY CORP 7% 31/03/24 144A 509,600 0.11
USD 514,000 NOVA CHEMICALS CORP 5% 01/05/25 144 485,730 0.11
USD 500,000 VRX ESCROW 5.375% 15/3/20 144A 482,500 0.10
USD 728,000 FIRST QUANTUM MIN 6.75% 15/02/20 14 476,389 0.10
USD 590,000 BOMBARDIER INC 4.75% 15/04/19 144A 472,000 0.10
USD 485,000 CASCADES INC 5.5% 15/07/22 144A 464,388 0.10
USD 425,000 OPEN TEXT 5.625% 15/01/23 144A 420,750 0.09
USD 360,000 QUEBECOR MEDIA 5.75% 15/01/23 352,800 0.08
USD 328,000 VIDEOTRON 5.375% 15/6/24 144A 321,440 0.07
USD 315,000 BOMBARDIER INC 5.5% 15/09/18 144A 270,900 0.06
USD 430,000 TASEKO MINES LTD 7.75% 15/04/19 236,500 0.05



I LT AL —TDFUR—=USINA A— LR RUR- AV h L

e /g Y Eat FFAMAE BEHE (%)
USD 240,000 1011778 BC/NEWRED 4.625% 15/01/22 1 232,800 0.05
USD 226,000 VIDEOTRON LTEE 5% 15/07/22 221,480 0.05
USD 188,000  PRECISION DRIL 6.625% 15/11/20 164,030 0.04

22,531,353 4.90
HFHE 22,531,353 4.90
TATUHEE
AT T T T AR
USD 633,000 TRANSOCEAN INC STUP 6.375% 15/12/21 465,255 0.10
465,255 0.10
HiRtE (EE&FE)
USD 585,000 SHELF DRILL HOLD 8.625% 1/11/18 144 459,225 0.10
459225 0.10
A~ iR 924,480 0.20
TSR
EESFIE
USD 1,730,000  SOCIETE GENERALE FRN 29/09/49 144A 1,698,600 0.36
USD 1,198,000 CREDIT AGRICOLE SA FRN 29/09/49 144 1,149,182 0.25
USD 345,000 BNP PARIBAS FRN 29/12/49 144a 345,217 0.08
3,192,999 0.69
HiRtE (EE&FE)
USD 3,080,000 NUMERICABLE GRP 6% 15/05/22 144A 2,941,400 0.64
2,941,400 0.64
75 AE 6,134,399 1.33
\Z4
TiatE (B E&fliE)
USD 447,000 UNITYMEDIA HESSEN 5.5% 15/01/23 144 447,000 0.10
447,000 0.10
KA gk 447,000 0.10
TANVGUR
TiatE (B EsflE)
USD 1,860,000  AERCAP IRELAND 4.5% 15/05/21 1,860,000 0.41
USD 992,000 AERCAP IRELAND 4.625% 01/07/22 989,520 0.21
USD 778,000  AERCAP IRELAND 4.25% 01/07/20 778,973 0.17
3,628,493 0.79
TANTURE 3,628,493 0.79
A&
HiRtE (EE&FE)
USD 1,272,000 SOFTBANK GROUP 4.5% 15/04/20  144A 1,231,550 0.27
1,231,550 0.27
H A 1,231,550 0.27
o ITng
AT T T T AR
USD 4,835,000 ARCELORMITTAL STUP 25/02/22 4,345,456 0.94
4,345,456 0.94



I LT AL —TDFUR—=USINA A— LR RUR- AV h L

W /g Y Eat FFAMAE BEHE (%)
HiRtE (EE&FE)
USD 4,935,000 INTELSAT JACK 7.25% 15/10/20  GDT 4,515,524 0.99
USD 1,008,000  ALTICE FINANCING 7.875% 15/12/19 14 1,040,760 0.23
USD 1,061,000 MALLINCKRODT FIN 5.75% 1/8/22 144A 1,021,213 0.22
USD 1,025,000  ALTICE SA 7.75% 15/05/22  144A 931,469 0.20
USD 740,000 MALLINCKRODT FIN 4.875% 15/04/20 14 703,000 0.15
USD 613,000  ALTICE FIN SA 6.625% 15/02/23 144A 583,883 0.13
USD 615,000 MALLINCKRODT FIN 5.5% 15/04/25 144A 549,656 0.12
USD 455,000 MALLINCKRODT INTL 4.75% 15/04/23 393,575 0.09
USD 400,000 MALLINCKRODT INTL 3.5% 15/04/18 388,500 0.08
USD 337,000  ALTICE FINANCING 6.5% 15/01/22 144A 323,520 0.07
USD 273,000  ALTICE SA 7.625% 15/02/23  144A 236,145 0.05
USD 250,000 INTEL JACKSON 7.25% 01/04/19 232,500 0.05
10,919,745 2.38
NI NI EH 15,265,201 3.32
> — VS
HiRtE (EE&FE)
USD 1,260,000 NAVIOS MARITIME 7.375% 15/1/22 144A 1,017,450 0.23
USD 1,048,000 NAVIOS SA LOGIST 7.25% 01/05/22 144 943,200 0.20
USD 165,000 NAVIOS MARITIME 8.125% 15/11/21 144 152,625 0.03
2,113,275 0.46
~ =Lk EE 2,113,275 0.46
AxTa
HiRtE (EE&FE)
USD 3,965,000 CEMEX SAB DE CV 7.25% 15/01/21 144A 3,965,000 0.86
USD 1,430,000 CEMEX SAB DE CV 5.7% 11/1/25 144A 1,283,425 0.28
USD 364,000 CEMEX SAB DE CV 6.125% 5/05/25 144A 333,060 0.07
5,581,485 1.21
AxLadt 5,581,485 1.21
FoF
HiRtE (EE&FE)
USD 1,600,000 MONTELL FIN 8.1% 15/03/27 144A 2,068,505 0.45
USD 1,140,000 NXP BV/NXP FD 4.625% 15/06/22 144A 1,131,450 0.25
USD 1,138,000  FIAT CHRYSLER AUTO 4.5% 15/04/20 1,081,100 0.23
USD 787,000  FIAT CHRYSLER AUTO 5.25% 15/04/23 731,910 0.16
USD 855,000 CONSTELLIUM NV 5.75% 15/05/24 144A 646,594 0.14
USD 521,000 NXP BV/NXP FD 5.75% 15/02/21  144A 539,235 0.12
USD 476,000 NXP BV/NXP FD 4.125% 15/06/20 144A 477,190 0.10
USD 420,000 NXP BV FUNDING 3.5% 15/09/16 144A 422,100 0.09
USD 328,000  SENSATA TECHNO 5% 01/10/25 144A 308,320 0.07
USD 256,000  SENSATA TECHNO 4.875% 15/10/23 144A 245,440 0.05
USD 185,000  SENSATA TECHNO 5.625% 01/11/24 144A 185,000 0.04
7,836,844 1.70
FFH 7,836,844 1.70




I LT AL —TDFUR—=USINA A— LR RUR- AV h L

MeE /g Y SR FEmAE Bl H (%)
AFXYR
EEEFIE
USD 773,000 RBS FRN 29/12/49 767,203 0.17
USD 515,000 BARCLAYS BK PLC FRN 29/12/49 535,251 0.12
USD 385,000 RBS FRN 29/12/49 385,481 0.08
1,687,935 0.37
Z DS
USD 318,000 LYNX/VIRGIN MED 5.375% 15/4/21 144 286,737 0.06
286,737 0.06
TiatE (B EsfliE)
USD 4,720,000 ROYAL BK SCOTLAND 6.1% 10/06/23 5,068,383 1.09
USD 1,212,000 JAGUAR LAND ROV 4.125% 15/12/18 144 1,181,700 0.26
USD 1,040,000 BARCLAYS BANK PLC 7.625% 21/11/22 1,167,400 0.25
USD 1,030,000 RBS 6.125% 15/12/22 1,115,081 0.24
USD 750,000 JAGUAR LAND ROV 5.625% 1/02/23 144A 736,875 0.16
USD 657,000 JAGUAR LAND ROV 4.25% 15/11/19 144 631,554 0.14
USD 480,000 VIRGIN MEDIA SEC 5.25% 15/01/26 144 441,600 0.10
USD 224,000  VIRGIN MEDIA FIN 5.75% 15/01/25 144 208,880 0.05
10,551,473 2.29
AXYRE 12,526,145 2.72
TAYH
EEE&RIE
USD 3,450,000 ILFC E-CAP TR II FRN 21/12/65 144A 3,208,500 0.69
USD 1,257,000 BANK OF AMERICA FRN 29/12/49 AA 1,222,433 0.27
4,430,933 0.96
Z DS
USD 3,267,000  UAL 2007 PASS 6.636% 02/07/22 071A 2,159,747 0.48
USD 2,000,000 CONTINENTAL AIR 9.558% 01/9/19 RJ04 836,074 0.18
USD 435,000 US AIRWAY 13-1B PTT 5.375% 15/05/23 431,119 0.09
USD 1,200,000 CONTINENTAL AIR 7.875% 02/7/18 RJO3 332,847 0.07
3,759,787 0.82
AT T T oS [ E T NE
USD 2,296,000  SABINE PASS LIQ 5.625% 15/04/23 2,031,960 0.45
USD 1,231,000  SABINE PASS LIQ 5.625% 01/02/21 1,126,365 0.24
3,158,325 0.69
TRt (B ESfiE)
USD 5,027,000 ACCESS MIDST PART 4.875% 15/05/23 4,624,839 1.01
USD 3,591,000 LEVEL 3 FIN 7% 01/06/20 W1 3,734,639 0.82
USD 3,889,000 DISH DBS CORP 6.75% 01/06/21 3,704,272 0.81
USD 3,491,000 UNIVISION COMM 6.75% 15/09/22 144A 3,613,184 0.79
USD 3,420,000  FIRST DATA CORP 6.75% 01/11/20 144A 3,590,999 0.79
USD 3,825,000  AVAYA INC 7% 01/04/19 144A 3,102,074 0.67
USD 2,880,000 EMBARQ CORP 7.995% 01/06/36 2,970,892 0.65
USD 2,617,000 SUN MERGER 5.875% 01/08/21 144A 2,682,424 0.58
USD 2,560,000 ADT CORP 6.25% 15/10/21 2,637,311 0.57
USD 2,521,000 CLEAR CHAN WLD 7.625% 15/3/20 WI-B 2,541,167 0.55
USD 3,000,000 CLAIRE'S ST 9% 15/03/19 144a 2,384,999 0.52
USD 2,376,000 CLEAR CHAN WLD 6.5% 15/11/22 W1 2,364,119 0.51
USD 2,144,000 TENET HEALTHCARE 6% 01/10/20 2,261,919 0.49
USD 2,141,000  SPRINT NEXTEL 9% 15/11/18 144A 2,249,376 0.49
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USD 2,143,000  NETFLIX INC 5.375% 01/02/21 2,224,433 0.48
USD 2,165,000 TUTOR PERINI 7.625% 01/11/18 2,186,649 0.48
USD 2,569,000  WPX ENERGY INC 6% 15/01/22 2,183,649 0.47
USD 2,000,000  FRESENIUS MED 5.75% 15/02/21  144A 2,144,999 0.47
USD 2,050,000  GANNETT CO 6.375% 15/10/23 2,137,124 0.46
USD 2,198,000  TENET HEALTHCARE 4.375% 1/10/21 2,134,807 0.46
USD 2,019,000 COVANTA HDGS CORP 6.375% 01/10/22 2,059,379 0.45
USD 1,975,000  MGM RESORTS INTL 6.625% 15/12/21 2,020,671 0.44
USD 1,980,000  SUPERVALU INC 7.75% 15/11/22 1,999,799 0.43
USD 2,250,000  ENERGY TRANSFER EQ 5.875% 15/01/24 1,988,437 0.43
USD 2,000,000  TARGA RES PAR 6.875% 01/02/21 1,969,999 0.43
USD 1,844,000  CIT GROUP INC 6.625% 01/04/18 144A 1,945,419 0.42
USD 2,000,000 H&E EQUIPMENTS SVCS 7% 01/09/22 WI 1,920,639 0.42
USD 1,900,000  LIBERTY MEDIA 8.25% 01/02/30 1,918,999 0.42
USD 2,000,000  HOLLY ENERGY PART 6.5% 01/03/20 1,899,999 0.41
USD 2,061,000 CABLEVISION SYSTEMS 8% 15/04/20 1,823,984 0.40
USD 1,875,000  NIELSEN FIN LLC 5% 15/04/22 144A 1,814,063 0.39
USD 1,773,000  JBS USA LLC 7.25% 01/06/21 144A 1,810,676 0.39
USD 1,759,000  CLEAR CHAN WLD 6.5% 15/11/22 wi 1,765,596 0.38
USD 1,725,000  CHS/COMM HEALTH 6.875% 01/02/22 WI 1,755,188 0.38
USD 2,101,000  UNIT CORP 6.625% 15/05/21 1,754,335 0.38
USD 1,800,000  SINCLAIR TELEVISION 5.375% 1/04/21 1,750,500 0.38
USD 1,850,000 QWEST CAPITAL FUNDING 7.75% 15/2/31 1,741,496 0.38
USD 1,613,000  FRESENIUS MED 5.875% 31/01/22 144A 1,729,943 0.38
USD 1,570,000  MASCO CORP 5.95% 15/03/22 1,727,236 0.38
USD 1,875,000  ASHLAND INC 4.75% 15/08/22 WI 1,725,000 0.37
USD 1,786,000  FRONTIER COMM 9.25% 01/07/21 1,723,490 0.37
USD 1,685,000  INGLES MKTS 5.75% 15/06/23 1,718,835 0.37
USD 1,577,000  GOODYEAR TIRE&RUBBER 7% 15/05/22 1,667,678 0.36
USD 1,606,000  JBS USA LLC 7.25% 01/06/21 144a 1,638,120 0.36
USD 1,646,000  SPRINT NEXTEL 7% 01/03/20 144A 1,633,655 0.35
USD 1,395,000  INTL LEASE FIN CORP 8.25% 15/12/20 1,632,150 0.35
USD 1,943,000  QEP RESOURCES 5.25% 01/05/23 1,632,120 0.35
USD 1,525,000  SPECTRUM BRANDS ESC 6.625% 15/11/22 1,606,969 0.35
USD 1,580,000 AECOM TECH 5.875% 15/10/24 144A 1,591,850 0.35
USD 1,565,000  GLP CAP LP 5.375% 01/11/23 1,583,584 0.34
USD 1,453,000 CHRYSLER GP 8.25% 15/06/21 WI 1,541,924 0.33
USD 1,810,000  WYNN LAS VEGAS 5.5% 01/03/25  144A 1,527,188 0.33
USD 1,805,000  SPRINT NEXTEL CORP 7% 15/08/20 1,521,841 0.33
USD 1,975,000  WINDSTREAM CORP 7.75% 01/10/21 1,512,514 0.33
USD 1,610,000  JBS USA LLC 5.875% 15/07/24 144A 1,505,350 0.33
USD 1,500,000  CIT GROUP INC 5% 15/08/22 1,498,125 0.33
USD 1,285,000  ALLY FINANCIAL 8% 01/11/31 1,480,963 0.32
USD 1,420,000 HCA INC 5.875% 01/05/23 1 1,466,150 0.32
USD 1,695,000 ~ WHITING PETROLEUM 5% 15/03/19 1,458,548 0.32
USD 1,445,000 DYNEGY INC 7.375% 01/11/22 WI 1,437,775 0.31
USD 1,715,000  MASTEC INC 4.875% 15/03/23 1,414,875 0.31
USD 1,417,000  ALLY FINANCIAL INC 3.6% 21/05/18 1,401,059 0.30
USD 1,500,000  SM ENERGY CO 6.5% 01/01/23 1,395,000 0.30
USD 1,380,000 AECOM TECH 5.75% 15/10/22 144A 1,390,350 0.30
USD 1,777,000  SPRINT CAPITAL 8.75% 15/03/32 1,386,060 0.30
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USD 1,250,000  SEALED AIR CORP 6.5% 01/12/20 144A 1,368,750 0.30
USD 1,335,000  CINCINNATI BELL 8.375% 15/10/20 1,348,350 0.29
USD 1,469,000 MARKWEST ENERGY 4.875% 01/06/25 1,347,808 0.29
USD 1,409,000  POLYONE CORP 5.25% 15/03/23 WI 1,324,460 0.29
USD 1,429,000 NRG ENERGY INC 6.625% 15/03/23 1,311,108 0.28
USD 1,503,000  ALCOA INC 5.9% 01/02/27 1,300,095 0.28
USD 1,150,000  HCA INC 7.5% 15/02/22 1,293,750 0.28
USD 1,235,000  JBS USA LLC 8.25% 01/02/20 144A 1,287,488 0.28
USD 1,485,000 CRESTWOOD MID 6.125% 01/03/22 1,284,525 0.28
USD 1,285,000  SEMINOLE HARD 5.875% 15/05/21 144A 1,268,938 0.28
USD 1,145,000 MGM RESORTS INTL 8.625% 01/02/19 1,259,500 0.27
USD 1,290,000  NEWFIELD EXPLOR CO 5.75% 30/01/22 1,251,300 0.27
USD 1,200,000  VALEANT PHARMACEUT 7% 01/10/20 144A 1,224,000 0.27
USD 1,617,000  WINDSTREAM CORP 7.50% 01/04/23 1,196,580 0.26
USD 1,212,000  CONCHO RES/MILDA CXO 6.5% 15/01/22 1,190,790 0.26
USD 1,461,000  SPRINT CORP 7.875% 15/09/23 1,168,800 0.25
USD 1,127,000  HERTZ CORP 7.375% 15/01/21 1,160,810 0.25
USD 1,159,000  SIX FLAGS ENTER 5.25% 15/01/21 144A 1,159,000 0.25
USD 1,062,000  HCA INC 6.50% 15/02/20 1,154,925 0.25
USD 1,226,000  ANTERO RESOURCE FIN 6% 01/12/20 1,146,310 0.25
USD 1,165,000  ENDO FIN LLC/FINCO 6% 15/07/23 144A 1,142,428 0.25
USD 1,084,000  LIVE NATION ENT 7% 01/09/20 144A 1,141,582 0.25
USD 1,137,000  POST HLDGS 6.75% 01/12/21 144A 1,133,447 0.25
USD 1,060,000  HCA INC 5.875% 15/03/22 1,131,550 0.25
USD 1,123,000  DYNEGY INC 6.75% 01/11/19 1,117,385 0.24
USD 1,150,000  CITGO PETROLEUM 6.25% 15/08/22 144A 1,109,750 0.24
USD 1,125,000  FRONTIER COMM CORP 8.5% 15/04/20 1,094,063 0.24
USD 1,363,000  HECLA MINING CO 6.875% 01/05/21 1,090,400 0.24
USD 1,225,000  NRG ENERGY 6.25% 01/05/24 WI 1,078,000 0.23
USD 1,175,000  CEMEX FINANCE 6% 01/04/24 144A 1,075,125 0.23
USD 1,106,000  ENERGIZER SPINCO 5.5% 15/06/25 144A 1,074,203 0.23
USD 1,087,000 CST BRANDS INC 5% 01/05/23 1,073,413 0.23
USD 1,095,000  SUNOCO LP/FIN 6.375% 01/04/23 144A 1,070,363 0.23
USD 1,090,000  DAVITA HEALTHCARE 5.125% 15/07/24 1,068,881 0.23
USD 1,055,000  HCA INC 4.25% 15/10/19 1,062,913 0.23
USD 1,000,000  MGM RESORTS INTL 7.75% 15/03/22 1,060,000 0.23
USD 980,000  CONSTELLATION BRANDS 6% 01/05/22 1,058,400 0.23
USD 1,192,000  CSC HOLDINGS INC 6.75% 15/11/21 1,051,940 0.23
USD 1,000,000  ASTHEAD CAPITAL INC 6.5% 15/7/22 14 1,040,000 0.23
USD 1,000,000  REGENCY ENERGY 6.5% 15/07/21 1,031,900 0.22
USD 1,040,000  ALLY FINANCIAL INC 4.125% 30/03/20 1,029,600 0.22
USD 975,000 CHS COMMUNITY 7.125% 15/07/20 1,014,000 0.22
USD 1,000,000  TENET HEALTHCARE 4.75% 01/06/20 1,010,000 0.22
USD 1,000,000  REYNOLDS GRP ISS 5.75% 15/10/20 1,010,000 0.22
USD 1,000,000  AMERIGAS PARTNER 6.25% 20/08/19 1,010,000 0.22
USD 1,010,000  SCIENTIFIC GAMES INTL 7% 1/1/22 144 1,004,950 0.22
USD 1,020,000  DARLING INGRED 5.375% 15/01/22 999,600 0.22
USD 1,014,000  TENET HEALTHCARE 4.5% 1/04/21 998,790 0.22
USD 1,040,000  DAVITA HEALTHCARE 5% 01/05/25 998,400 0.22
USD 1,000,000  SEALED AIR CORP 5.25% 1/04/23 144A 997,500 0.22
USD 1,055,000  NGL ENRGY/FIN 6.875% 15/10/21 996,975 0.22
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USD 1,000,000 LAMAR MEDIA CORP 5% 01/05/23 990,000 0.22
USD 990,000  T-MOBILE USA INC 6.633% 28/04/21 987,525 0.21
USD 1,000,000  HCA INC 5.375% 01/02/25 985,000 0.21
USD 1,000,000  STEEL DYNAMICS INC 6.375% 15/08/22 981,875 0.21
USD 1,040,000  ALLY FINANCIAL INC 4.625% 30/03/25 981,500 0.21
USD 1,000,000  TESORO LOGISTIC LP 6.125% 15/10/21 980,000 0.21
USD 1,396,000  CHESAPEAKE ENERGY 6.125% 15/02/21 977,200 0.21
USD 850,000 LENNAR CORP 12.25% 01/06/17 B 975,375 0.21
USD 1,077,000  CCO HLDGS LLC/CAP 5.875% 01/5/27 14 974,685 0.21
USD 1,000,000 ~ WMG ACQUISITION 5.625% 15/04/22 144 970,000 0.21
USD 985,000  PRESTIGE BRANDS 5.375% 15/12/21 144 957,913 0.21
USD 1,000,000  BLUELINE RENTAL FIN 7% 01/02/19 144 952,500 0.21
USD 1,210,000  SPRINT CORP 7.625% 15/02/25 934,725 0.20
USD 1,000,000 HARDWOODS ACQUIS 7.5% 01/08/21 144A 932,500 0.20
USD 790,000  STANDARD PACIFIC 8.375% 15/01/21 926,275 0.20
USD 965,000 FRONTIER COMM 11% 15/09/25 144A 925,194 0.20
USD 1,175,000  SPRINT CORP 7.125% 15/06/24  WI 916,500 0.20
USD 934,000 BUILD MAT CORP 5.375% 15/11/24 144A 915,320 0.20
USD 921,000 NOBLE ENERGY INC 5.875% 01/06/22 * 911,790 0.20
USD 980,000 CELANESE US HDGS 4.625% 15/11/22 911,400 0.20
USD 912,000 T-MOBILE USA 6.25% 01/04/21 900,600 0.20
USD 925,000 CIMAREX ENERGY 4.375% 01/06/24 896,340 0.19
USD 880,000 HOLOGIC INC 5.25% 15/07/22 144A 888,800 0.19
USD 886,000 HCA INC 5% 15/03/24 886,000 0.19
USD 1,000,000  PPL ENERGY SUPPLY 6.5% 01/06/25 144 880,000 0.19
USD 1,000,000  CRESTWOOD MIDSTREAM 6% 15/12/20 880,000 0.19
USD 893,000  T-MOBILE USA 6.625% 01/04/23 877,373 0.19
USD 940,000  MICRON TECHNO 5.5% 01/02/25 874,200 0.19
USD 875,000 CLEAR CHANNEL WORL 7.625% 15/3/20 A 872,813 0.19
USD 1,000,000  HILCORP ENERGY 5.75% 01/10/25 144A 870,000 0.19
USD 864,000 LYNX II CORP 6.375% 15/04/23  144A 859,680 0.19
USD 821,000  SHINGLE SPRINGS 9.75% 01/09/21 144A 857,945 0.19
USD 922,000 ZF NA CAPITAL 4.75% 29/04/25 144A 844,783 0.18
USD 876,000  AVIS BUDGET CAR 5.125% 01/06/22 144 840,960 0.18
USD 911,000  GUITAR CENTER INC 6.5% 15/04/19 144 835,843 0.18
USD 800,000  LIFEPOINT HOSP 6.625% 01/10/20 826,000 0.18
USD 780,000  J.B POINDEXTER 9% 01/04/22 144A 822,900 0.18
USD 898,000  ALCOA INC 5.4% 15/04/21 812,690 0.18
USD 808,000  NEPTUNE FINCO 6.625% 15/10/25 144A 808,000 0.18
USD 838,000 ZF NA CAPITAL 4% 29/04/20 144A 802,385 0.17
USD 965,000 ALCOA INC 5.125% 01/10/24 800,950 0.17
USD 806,000 HEALTHSOUTH CORP 5.75% 01/11/24 795,925 0.17
USD 812,000 VULCAN MATERIALS 4.5% 01/04/25 795,760 0.17
USD 771,000  CALPINE CORP 5.875% 15/01/24  144A 794,130 0.17
USD 775,000  CIT GROUP INC 5.25% 15/03/18 794,065 0.17
USD 690,000 VULCAN MATERIALS 7.50% 15/06/21 793,500 0.17
USD 853,000  QEP RESOURCES INC 6.875% 01/03/21 793,290 0.17
USD 857,000  JBS USA LLC 5.75% 15/06/25 144A 788,607 0.17
USD 890,000  SABINE PASS LIQ 5.75% 15/05/24 785,425 0.17
USD 799,000  HILCORP ENERGY 7.625% 15/04/21 144A 783,020 0.17
USD 760,000 LEVEL 3 FIN INC 6.125% 15/1/21 777,556 0.17
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USD 935,000 RAIN CII CARBON 8.25% 15/01/21 144a 776,050 0.17
USD 825,000  SINCLAIR TELE 5.625% 01/08/24 144A 767,250 0.17
USD 850,000  ADT CORP 4.125% 15/06/23 766,594 0.17
USD 800,000  CENTURY COMM 6.875% 15/5/22 144a 760,000 0.17
USD 730,000  WCI COMMUNITIES 6.875% 15/08/21 757,375 0.16
USD 750,000  HD SUPPLY INC 5.25% 15/12/21 144A 749,063 0.16
USD 731,000 IRON MOUNTAIN INC 6% 01/10/20 144A 729,173 0.16
USD 742,000 WR GRACE & CO 5.125% 01/10/21 144A 729,015 0.16
USD 790,000  WEST CORP 5.375% 15/07/22  144A 728,775 0.16
USD 711,000  NATIONSTAR MORT 9.625% 01/05/19 728,775 0.16
USD 864,000  SPRINT CORP 7.25% 15/09/21 717,120 0.16
USD 775,000  RJS POWER HDG 5.125% 15/07/19 144A 711,063 0.15
USD 713,000  T-MOBILE USA INC 6.731% 28/04/22 709,435 0.15
USD 679,000  PITTSBURGH GLASS 8% 15/11/18  144A 704,463 0.15
USD 1,050,000  CONSOL ENERGY 5.875% 15/04/22 703,500 0.15
USD 685,000 BLUE CUBE SPINCO 10% 15/10/25 144A 701,269 0.15
USD 675,000 CHS COMMUNITY 8% 15/11/19 701,156 0.15
USD 693,000  SPRINT NEXTEL CORP 11.5% 15/11/21 699,930 0.15
USD 687,000 DEAN FOODS 6.5% 15/03/23  144A 693,870 0.15
USD 680,000 CHS/COMM HEALTH 5.125% 01/08/21 691,900 0.15
USD 1,316,000  CNG HLDG INC 9.375% 15/05/20  144A 690,900 0.15
USD 1,062,000  ADVANCED MICRO 7.75% 01/08/20 690,300 0.15
USD 673,000 CNO FINANCIAL GROUP 5.25% 30/05/25 685,585 0.15
USD 705,000  T-MOBILE USA INC 6% 01/03/23 682,088 0.15
USD 705,000  T-MOBILE USA INC 6.375% 01/03/25 669,750 0.15
USD 670,000 TOPS HLDG MKTS II 8% 15/06/22 144A 668,325 0.15
USD 831,000  WPX ENERGY INC 5.25% 15/09/24 662,723 0.14
USD 659,000  SIRUS XM RADIO 5.75% 01/08/21 144A 659,000 0.14
USD 642,000 COTT BEVERAGES 6.75% 01/01/20 658,050 0.14
USD 679,000  UNITED RENTALS NA 4.625% 15/07/23 655,235 0.14
USD 800,000 COMPRESSCO PART 7.25% 15/08/22 652,000 0.14
USD 647,000 NUANCE COMM 5.375% 15/08/20  144A 650,559 0.14
USD 650,000 CLEAN HARBORS 5.125% 01/06/21 650,000 0.14
USD 879,000 CHESAPEAKE ENERGY 6.875% 15/11/20 643,868 0.14
USD 600,000 TENET HEALTHCARE 6.25% 01/11/18 643,500 0.14
USD 707,000 CCO HDGS LLC/CAP 5.375% 01/05/25 14 639,835 0.14
USD 644,000 SUNOCO LP/FIN 5.5% 01/08/20 144A 634,662 0.14
USD 610,000  FIDELITY&GUARANTY 6.375% 1/4/21 144 634,400 0.14
USD 540,000  SERVICE CORP INTL 8% 15/11/21 631,800 0.14
USD 585,000 MERITAGE HOMES CORP 7% 01/04/22 631,800 0.14
USD 625,000 HCA INC 5.25% 15/04/25 631,250 0.14
USD 600,000  HILTON WORLDWI 5.625% 15/10/21 623,250 0.14
USD 750,000  HILCORP ENERGY 5% 01/12/24 144A 622,500 0.14
USD 720,000  PLATFORM SPECIAL 6.5% 1/2/22 144A 619,200 0.13
USD 613,000 NOBLE ENERGY INC 5.875% 01/06/24 617,048 0.13
USD 600,000  M/I HOMES INC 8.625% 15/11/18 615,000 0.13
USD 1,025,000  COEUR D'ALENE MINES 7.875% 01/02/21 612,438 0.13
USD 705,000 CRESTWOOD MID 6.25% 01/04/23  144A 606,300 0.13
USD 640,000  UNITED RENTALS 5.75% 15/11/24 604,400 0.13
USD 632,000 ZF NA CAPITAL 4.5% 29/04/22 144A 598,820 0.13
USD 652,000 INFOR US INC 6.5% 15/05/22 144A 598,210 0.13
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USD 598,000 GRAPHIC PACKAGING 4.75% 15/04/21 598,000 0.13
USD 605,000  FIRST DATA CORP 5.375% 15/8/23 144A 597,438 0.13
USD 651,000 ALCOA INC 5.87% 23/02/22 595,665 0.13
USD 620,000 CLEARWATER PAP 5.375% 01/02/25 144A 595,200 0.13
USD 1,573,000  PEABODY ENERGY 10% 15/03/22 144A 593,808 0.13
USD 650,000 NRG ENERGY INC 6.25% 15/07/22 593,125 0.13
USD 600,000 HCA INC 4.75% 01/05/23 592,500 0.13
USD 579,000 REYNOLDS GRP ISS 7.125% 15/04/19 WI 589,133 0.13
USD 723,000 EP ENERGY/EVER 7.75% 01/09/22 585,630 0.13
USD 623,000 QUICKEN LOANS INC 5.75% 1/5/25 144A 585,620 0.13
USD 560,000  LIN TELEVISION 6.375% 15/01/21 585,200 0.13
USD 561,000 CROWN CASTLE INTL 4.875% 15/04/22 580,635 0.13
USD 557,000 R.R DONNELLEY & SONS 7.625% 15/6/20 579,280 0.13
USD 575,000  FRESENIUS MED 4.125% 15/10/20 144A 570,688 0.12
USD 683,000 PARKER DRILLING 7.5% 01/08/20 566,890 0.12
USD 575,000 CINEMARK USA 5.125% 15/12/22 566,375 0.12
USD 892,000 EVOLUTION ESC 7.5% 15/03/22 144A 561,960 0.12
USD 559,000  SIRIUS XM RADIO 6% 15/07/24 144A 561,795 0.12
USD 567,000  ALLY FINANCIAL INC 4.625% 19/05/22 561,330 0.12
USD 555,000  VPI ESCROW CORP 6.375% 15/10/20 144 559,163 0.12
USD 600,000 SUBURBAN PROPANE 5.5% 01/06/24 558,000 0.12
USD 530,000 RADIO SYSTEMS 8.375% 01/11/19 144A 555,175 0.12
USD 560,000 ASHTEAD CAPITAL 5.625% 1/10/24 144 554,400 0.12
USD 545,000  E*TRADE FINANCIAL 4.625% 15/09/23 553,175 0.12
USD 525,000 JM HUMBER CORP 9.875% 01/11/19 144A 551,906 0.12
USD 553,000 HCA INC 3.75% 15/03/19 550,235 0.12
USD 643,000  PHI INC 5.25% 15/03/19 549,765 0.12
USD 563,000 T-MOBILE USA INC 6.5% 15/01/24 544,703 0.12
USD 605,000 CONSOLIDATED COMM 6.5% 01/10/22 144 541,475 0.12
USD 575,000  BERRY PLASTICS CORP 5.125% 15/07/23 541,075 0.12
USD 618,000 EP ENERGY/EVER 9.375% 01/05/20 540,367 0.12
USD 544,000  PILGRIM'S PRI 5.75% 15/03/25 144A 533,120 0.12
USD 530,000 CEDAR FAIR/CANA 5.375% 01/06/24 WI 532,650 0.12
USD 545,000 ENDO FIN LLC/FINCO 6% 01/02/25 144A 525,925 0.11
USD 500,000  DAVITA INC 5.75% 15/08/22 524,375 0.11
USD 500,000  CINEMARK USA INC 7.375% 15/06/21 523,750 0.11
USD 600,000 COMMERCIAL METALS 4.875% 15/05/23 522,000 0.11
USD 755,000 ADVANCED MICRO 6.75% 01/03/19 520,950 0.11
USD 445,000  LIBERTY MUTUAL GP 7.8% 15/03/37 144 520,650 0.11
USD 580,000 QUAD GRAPHICS 7% 01/05/22 519,100 0.11
USD 519,000  LIFEPOINT HOSPI 5.5% 01/12/21 519,000 0.11
USD 720,000  SPRINT CAP CORP 6.875% 15/11/28 517,950 0.11
USD 500,000  NETFLIX INC 5.75% 01/03/24 515,000 0.11
USD 508,000 NOBLE ENERGY INC 5.625% 01/05/21 513,131 0.11
USD 482,000 E TRADE FINANCIAL 5.375% 15/11/22 509,860 0.11
USD 510,000 NEXSTAR BROAD 6.125% 15/02/22 144A 504,900 0.11
USD 530,000 VALEANT PHARM 5.5% 01/03/23 144A 502,175 0.11
USD 504,000 MEDIA GENERAL FIN 5.875% 15/11/22 1 501,480 0.11
USD 580,000 SM ENERGY CO 5.625% 01/06/25 498,800 0.11
USD 505,000 LEVI STRAUSS & CO 5% 01/05/25 493,638 0.11
USD 559,000 RANGE RESOURCES CORP 5% 15/03/23 491,920 0.11
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USD 490,000 TAYLOR MORRISON 5.875% 15/4/23 144A 491,225 0.11
USD 500,000 REGAL ENTERTAINMENT 5.75% 15/03/22 489,690 0.11
USD 525,000 RICE ENERGY 7.25% 01/05/23  144A 486,938 0.11
USD 490,000 TESORO CORP 5.125% 01/04/24 485,997 0.11
USD 502,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 484,430 0.11
USD 480,000 CDW LLC/FIN 5.5% 01/12/24 481,200 0.10
USD 500,000 REGAL ENTERTAINMENT 5.75% 15/06/23 478,125 0.10
USD 490,000 TRIBUNE MEDIA 5.875% 15/07/22 144A 475,300 0.10
USD 475,000  DYNEGY INC 7.625% 01/11/24 WI 471,438 0.10
USD 523,000 TERRAFORM POWER 5.875% 01/02/23 144 468,085 0.10
USD 455,000 AMSURG CORP 5.625% 30/11/20 464,100 0.10
USD 455,000  SPECTRUM BRANDS 5.75% 15/07/25 144A 461,825 0.10
USD 470,000  GANNETT CO 5.5% 15/09/24 144A 455,900 0.10
USD 460,000 SPEEDWAY MOTORSP 5.125% 01/02/23 451,950 0.10
USD 460,000  ESH HOSPITALITY 5.25% 01/05/25 144A 448,500 0.10
USD 450,000  LIVE NATION ENT 5.375% 15/06/22 144 443,250 0.10
USD 455,000  WESTERN REFINING 6.25% 01/04/21 441,350 0.10
USD 480,000  STEEL DYNAMICS 5.5% 01/10/24 440,100 0.10
USD 450,000 HORIZON PHARM FIN 6.625% 1/5/23 144 437,906 0.10
USD 431,000  ORBITAL ATK 5.25% 01/10/21 435,310 0.09
USD 431,000 CALERES INC 6.25% 15/08/23 144A 431,000 0.09
USD 417,000  FAMILY TREE ESC 5.75% 01/03/23 144A 430,553 0.09
USD 692,000 STONE ENERGY CORP 7.5% 15/11/22 429,040 0.09
USD 425,000  NETFLIX INC 5.5% 15/02/22 144A 427,125 0.09
USD 400,000 ZEBRA TECH 7.25% 15/10/22 144A 426,000 0.09
USD 411,000 DANA HOLDING CO 6.75% 15/02/21 425,385 0.09
USD 420,000  HILL-ROM HDG INC 5.75% 01/09/23 144 424,200 0.09
USD 420,000 EQUINIX INC 5.375% 01/01/22 416,850 0.09
USD 415,000  PLANTRONICS INC 5.5% 31/05/23 144A 412,925 0.09
USD 419,000  MICRON TECH INC 5.875% 15/02/22 412,715 0.09
USD 486,000 ANTERO RESOURCE 5.125% 1/12/22 410,670 0.09
USD 430,000  AMAG PHARMA 7.875% 01/09/23 144A 409,575 0.09
USD 463,636  ROSE ROCK MIND 5.625% 15/11/23 144A 406,841 0.09
USD 390,000 HALYARD HEALTH 6.25% 15/10/22 400,725 0.09
USD 405,000  FRESENIUS MED 4.75% 15/10/24 144A 399,938 0.09
USD 460,000 CEQUEL COM HLD 5.125% 15/12/21 144A 397,900 0.09
USD 381,000 MPG HOLDCO I 7.375% 15/10/22 397,193 0.09
USD 405,000  SABRE INC 5.375% 15/04/23 144A 394,875 0.09
USD 389,000  MSCI INC 5.25% 15/11/24 144A 393,863 0.09
USD 403,000 REVLON CONSUMER 5.75% 15/02/21 392,925 0.09
USD 555,000 COMSTOCK RES 10% 15/03/20 144A 386,824 0.08
USD 378,000 BLUE CUBE SPINCO 9.75% 15/10/23 144 385,560 0.08
USD 416,000 MIRCON TECH INC 5.25% 15/01/24 144A 383,760 0.08
USD 399,000  ALCOA INC 6.15% 15/08/20 383,040 0.08
USD 368,000  FTI CONSULTING INC 6% 15/11/22 W1 382,720 0.08
USD 427,000  ALCOA INC 6.75% 15/01/28 375,760 0.08
USD 403,000 BELDEN INC 5.25% 15/07/24 144A 373,783 0.08
USD 422,000  AES CORP 5.5% 15/03/24 372,415 0.08
USD 373,000 CEB INC 5.625% 15/06/23  144A 370,203 0.08
USD 400,000 NEWFIELD EXPL 5.375% 01/01/26 368,000 0.08
USD 378,000  ALERIS INTL INC 7.875% 01/11/20 366,698 0.08
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USD 383,000 SM ENERGY CO 6.5% 15/11/21 360,020 0.08
USD 424,000 HUNTSMAN INTL 5.125% 15/11/22 144A 357,220 0.08
USD 425,000  SUMMIT MID HDGS 5.5% 15/08/22 357,000 0.08
USD 365,000 BLUE RACER MID 6.125% 15/11/22 144A 351,313 0.08
USD 450,000  OASIS PETROLEUM 6.875% 15/03/22 351,000 0.08
USD 341,000 TENNECO INC 5.375% 15/12/24 349,951 0.08
USD 465,000 EP ENERGY/EVER 6.375% 15/06/23 348,750 0.08
USD 335,000  SERVICE CORP INTL 5.375% 15/05/24 348,400 0.08
USD 343,000 UNIVERSAL HEALTH 4.75% 01/08/22 144 348,145 0.08
USD 350,000 NCR CORP 6.375% 15/12/23 346,500 0.08
USD 345,000 CCO HLDGS LLC 6.625% 31/01/22 346,294 0.08
USD 340,000 RHP HOTEL /RHP FIN 5% 15/04/23 144A 339,150 0.07
USD 384,000 PBF LOGIST LP/FIN 6.875% 15/5/23 14 338,880 0.07
USD 329,000  POST HLDGS 7.75% 15/03/24 144A 337,636 0.07
USD 470,000  WINDSTREAM CORP 6.375% 01/08/23 328,527 0.07
USD 318,000 MURPHY OIL USA 6% 15/08/23 323,565 0.07
USD 325,000  ALLIANCE DATA SYST 5.375% 1/08/22 1 318,500 0.07
USD 315,000 CBS OUT AMER 5.625% 15/02/24 W1 318,150 0.07
USD 340,000  AVIS BUDGET CAR 5.25% 15/03/25 144A 312,800 0.07
USD 315,000 TELEFLEX INC 5.25% 15/06/24 312,638 0.07
USD 355,000  GENESIS ENERGY LP/GENESI 6% 15/5/23 312,400 0.07
USD 497,000  ADVANCED MICRO 7% 01/07/24 310,625 0.07
USD 309,000 OSHKOSH CORP 5.375% 01/03/25 308,228 0.07
USD 513,000  CALIFORNIA RES 5.5% 15/09/21 307,800 0.07
USD 325,000  UNIVISION COMM 5.125% 15/02/25 144A 304,525 0.07
USD 300,000 FELCOR LODGING LP 6% 01/06/25 300,750 0.07
USD 300,000  ENVISION HEALTH 5.125% 01/07/22 144 300,000 0.07
USD 291,000 LENNAR CORP 4.5% 15/11/19 293,910 0.06
USD 294,000  EQUINIX INC 5.75% 01/01/25 292,530 0.06
USD 300,000  ENERSYS 5% 30/04/23 144A 291,000 0.06
USD 292,000 CDW LLC/FIN 5% 01/09/23 290,905 0.06
USD 283,000 DUPONT FABROS TEC 5.875% 15/09/21 288,660 0.06
USD 287,000 BEACON ROOF 6.375% 01/10/23 144A 288,435 0.06
USD 305,000  GENESIS ENERGY LP 6.75% 01/08/22 283,650 0.06
USD 290,000 FRONTIER COMM 10.5% 15/09/22  144A 281,300 0.06
USD 288,000  ALERIS INTL INC 7.625% 15/02/18 280,080 0.06
USD 271,000  SPECTRUM BRANDS 6.125% 15/12/24 144 279,130 0.06
USD 263,000 GENCORP INC 7.125% 15/03/21 274,835 0.06
USD 297,000 DYNEGY INC 5.875% 01/06/23 274,725 0.06
USD 269,000  ENTEGRIS INC 6% 01/04/22 144A 274,380 0.06
USD 290,000  SIRUS XM RADIO 4.625% 15/05/23 144A 270,425 0.06
USD 255,000 CNO FINANCIAL GP 4.5% 30/05/20 260,738 0.06
USD 261,000  T-MOBILE USA INC 6.836% 28/04/23 258,390 0.06
USD 319,000  CENTURYLINK INC 5.625% 1/04/25 144A 253,605 0.06
USD 250,000 WR GRACE & CO 5.625% 01/10/24 144A 243,125 0.05
USD 259,000  MICRON TECHNO 5.25% 01/08/23  144A 240,870 0.05
USD 254,000 NCR CORP 5% 15/07/22 238,760 0.05
USD 417,000  PIONEER NRIJ 6.125% 15/03/22 235,605 0.05
USD 388,000 CALIFORNIA RES 6% 15/11/24 230,618 0.05
USD 232,000  CIT GROUP INC 3.875% 19/02/19 230,405 0.05
USD 224,000  SS&C TECH HOLD 5.875% 15/07/23 144A 225,792 0.05
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USD 325,000 CHEMOURS CO 6.625% 15/05/23 144A 222,625 0.05
USD 242,000  NATIONSTAR MORT 7.875% 01/10/20 222,035 0.05
USD 210,000  CBS OUT AMER 5.875% 15/03/25 WI 213,675 0.05
USD 252,000 QWEST CAPITAL FDING 6.875% 15/7/28 212,940 0.05
USD 197,000  VERISIGN INC 5.25% 01/04/25 197,493 0.04
USD 180,000  CHS/COMM HEALTH 5.125% 15/08/18 184,050 0.04
USD 190,000 LENNAR CORP 4.75% 30/05/25 181,450 0.04
USD 173,000  COMMSCOPE 5% 15/06/21 144A 168,026 0.04
USD 173,000 COMMSCOPE 5.5% 15/06/24  144A 165,648 0.04
USD 190,000 TERRAFORM POWER 6.125% 15/06/25 144 164,350 0.04
USD 215,000  WINDSTREAM CORP 7.5% 01/06/22 WI 160,444 0.03
USD 153,000 COMMSCOPE 4.375% 15/06/20 144A 153,000 0.03
USD 153,000 INFOR US INC 5.75% 15/08/20 144A 152,235 0.03
USD 228,000 CHEMOURS CO 7% 15/05/25 144A 149,910 0.03
USD 227,000  CALIFORNIA RES 5% 15/01/20 141,875 0.03
USD 135,000 MGM RESORTS INTL 6.75% 01/10/20 139,388 0.03
USD 485,000 COMSTOCK RES 9.5% 15/06/20 138,225 0.03
USD 140,000  NCR CORP 5.875% 15/12/21 WI 137,550 0.03
USD 117,000  POST HLDGS 8% 15/07/25 144A 119,925 0.03
USD 575,000 PEABODY ENERGY CORP 6.25% 15/11/21 117,875 0.03
USD 94,000 FRONTIER COMM 8.875% 15/09/20 144A 91,943 0.02
USD 74,000 AMERIGAS PARTNER 6.5% 20/05/21 75,110 0.02
USD 69,000 CEQUEL COM HLD 5.125% 15/12/21 144A 59,685 0.01
USD 15,000  SIRIUS XM RADIO 5.875% 1/10/20 144A 15,263 0.00

336,656,765 73.14

PFD #3X
- 3,000 PITNEY BOWES PFD 6.125% 30/10/49 F 3,187,500 0.69
3,187,500 0.69
7 AU 351,193,310 76.30
A MiEs A 430,620,148 93.56

(1) B A TR T IS CFRoR
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BRL 183,589,622 USD 43,100,000 November 04,2015 1,563,683
BRL 276,883,731 USD 67,000,000 November 04,2015 360,275
TRY 30,120,849 USD 9,747,248 October 20,2015 118,859
JPY 3,453,836,571 USD 28,713,656 October 08,2015 102,388
TRY 30,118,612 USD 9,770,237 October 20,2015 95,137
JPY 3,421,223,346 USD 28,466,782 October 20,2015 81,400
AUD 11,623,476 UsSD 8,141,780 October 08,2015 9,600
AUD 11,623,459 UsSD 8,149,904 October 08,2015 1,464
TRY 115,427 USD 37,465 October 08,2015 484
TRY 86,411 USD 28,225 October 08,2015 184
TRY 50,868 USD 16,615 October 08,2015 108
AUD 7,215 usSD 5,033 October 08,2015 27
AUD 10,773 USD 7,544 October 08,2015 11
AUD 1,202 USD 838 October 08,2015 4
TRY 2,599 USD 847 October 20,2015 3
ZAR 11,905 USD 849 October 20,2015 3
MXN 14,393 USD 843 October 08,2015 3
JPY 102,438 USD 853 October 08,2015 1
MXN 71,778 USD 4,223 October 20,2015 (6)
TRY 2,551 USD 845 October 08,2015 6)
MXN 14,326 USD 862 October 20,2015 (21)
AUD 11,878 USD 8,355 October 08,2015 (25)
BRL 6,779 USD 1,691 November 04,2015 (42)
TRY 110,571 USD 36,409 October 08,2015 57)
ZAR 45,378 USD 3,322 October 08,2015 67)
ZAR 79,993 USD 5,837 October 08,2015 99)
ZAR 45,471 USD 3,361 October 08,2015 99)
AUD 36,554 USD 25,735 October 08,2015 (100)
AUD 38,957 USD 27,427 October 08,2015 (107)
TRY 55,105 USD 18,249 October 08,2015 (132)
JPY 2,498,671 usSD 20,992 October 08,2015 (146)
ZAR 110,844 USD 8,284 October 08,2015 (333)
TRY 52,247 USD 17,532 October 08,2015 (356)
AUD 48,557 USD 34,802 October 08,2015 (750)
ZAR 637,106 USD 46,492 October 08,2015 (790)
MXN 14,245,107 USD 843,022 October 08,2015 (5,053)
TRY 30,121,686 USD 9,873,081 October 20,2015 (6,700)
MXN 10,489,419 USD 625,387 October 20,2015 (9,013)
AUD 11,623,330 USD 8,211,418 October 08,2015 (60,140)
AUD 11,395,519 USD 8,070,990 October 20,2015 (84,844)
AUD 11,395,452 USD 8,100,571 October 20,2015 (114,472)
ZAR 73,336,956 USD 5,422,598 October 08,2015 (161,857)
ZAR 70,688,570 USD 5,229,055 October 20,2015 (169,538)
TRY 30,064,339 USD 10,062,602 October 08,2015 (178.,473)
AUD 11,395,145 USD 8,166,559 October 20,2015 (180,675)
TRY 30,063,802 USD 10,091,571 October 08,2015 (207,619)
TRY 30,060,888 USD 10,188,388 October 08,2015 (305,893)
BRL 311,927,526 UsSD 76,500,000 November 04,2015 (614,271)
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BRL 126,916,560 UsSD 31,826,202 November 04,2015 (949,942)
BRL 347,179,031 UsSD 86,300,000 November 04,2015 (1,838,284)
USD 448,340 BRL 1,774,707 November 04,2015 16,589
USD 672,231 BRL 2,709,365 November 04,2015 13,097
USD 444,761 BRL 1,782,335 November 04,2015 11,154
USD 624,026 BRL 2,528,807 November 04,2015 8,818
USD 147,943 AUD 204,496 October 20,2015 4,629
USD 232,662 AUD 325,254 October 08,2015 4,566
USD 51,819 ZAR 687,343 October 20,2015 2,623
USD 157,111 TRY 475,844 October 20,2015 1,249
USD 90,283 AUD 127,010 October 08,2015 1,214
USD 47,526 AUD 66,309 October 20,2015 1,056
USD 21,682 ZAR 290,586 October 08,2015 837
USD 71,450 TRY 215,320 October 08,2015 661
USD 41,200 ZAR 565,158 October 08,2015 660
USD 80,794 TRY 244,892 October 20,2015 579
USD 14,156 ZAR 193,258 October 08,2015 294
USD 17,441 ZAR 240,065 October 08,2015 221
USD 14,991 AUD 21,107 October 20,2015 200
USD 94,450 JPY 11,296,962 October 20,2015 184
USD 162,064 AUD 230,994 October 20,2015 181
USD 50,701 TRY 153,799 October 08,2015 137
USD 14,231 TRY 43,101 October 20,2015 113
USD 11,776 TRY 35,490 October 08,2015 109
USD 6,669 BRL 27,026 November 04,2015 94
USD 2,517 ZAR 33,860 October 08,2015 88
USD 4,165 BRL 16,788 November 04,2015 81
USD 12,512 ZAR 173,317 October 08,2015 79
USD 22,514 TRY 68,524 October 20,2015 70
USD 53,157 TRY 162,125 October 20,2015 53
USD 14,316 MXN 242,557 October 08,2015 48
USD 70,132 JPY 8,399,112 October 20,2015 47
USD 20,096 JPY 2,403,234 October 08,2015 46
USD 28,973 TRY 87,990 October 08,2015 46
USD 830 BRL 3,287 November 04,2015 31
USD 849 ZAR 11,422 October 08,2015 30
USD 5,013 ZAR 69,490 October 08,2015 29
USD 851 TRY 2,537 October 08,2015 17
USD 857 AUD 1,198 October 08,2015 17
USD 11,642 TRY 35,507 October 20,2015 12
USD 2,274 MXN 38,540 October 08,2015 8
USD 6,011 ZAR 83,833 October 08,2015 ?2)
USD 841 MXN 14,353 October 08,2015 3)
USD 30,776 AUD 43,922 October 20,2015 6]
USD 868 JPY 104,875 October 08,2015 (7)
USD 28,649 TRY 87,178 October 08,2015 (12)
USD 2,490 JPY 300,018 October 08,2015 (13)
USD 5,819 JPY 699,908 October 20,2015 21)
USD 18,391 BRL 75,827 November 04,2015 (56)
USD 196,992 ZAR 2,747,035 October 08,2015 (62)
USD 14,969 TRY 45,929 October 20,2015 (75)
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USD 27,420 JPY 3,300,009 October 20,2015 (116)
USD 111,605 Y 13,391,143 October 20,2015 (136)
USD 34,080 TRY 104,569 October 20,2015 (171)
USD 46,759 TRY 143,336 October 20,2015 (191)
USD 27,937  AUD 40,110 October 08,2015 (192)
USD 24,827 JPY 2,999,416 October 08,2015 (198)
USD 35,308 AUD 50,648 October 08,2015 @211)
USD 77,280 JPY 9,300,651 October 20,2015 (328)
USD 91,343 JPY 10,997,956 October 20,2015 (428)
USD 1,045,764 TRY 3,182,191 October 08,2015 (432)
USD 37,627 TRY 115,806 October 08,2015 (446)
USD 62,883 PY 7,596,563 October 20,2015 (505)
USD 318,123 BRL 1,311,594 November 04,2015 (961)
USD 646,310  AUD 927,927 October 08,2015 (4,432)
USD 2,246,851 Y 269,863,783 October 08,2015 (4,675)
(2,499,986)
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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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201548 H19H 10, 206 - 44.7 —
8 AK 10, 207 0.0 48.6 —
9 HEK 10, 207 0.0 43.6 —
10A K 10, 208 0.0 44. 4 —
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 —
3HAR 10, 211 0.0 40.8 —
4 AR 10,211 0.0 39.9 —
5 XK 10,211 0.0 62. 4 —
6 AXK 10, 211 0.0 58.0 —
7THE 10,211 0.0 65. 1 —
# R
20164 8 H19H 10, 211 0.0 68.6 —
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