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Syl G4 (a+b+c+d)

2,133,798, 3281

2,770,701, 2931

2,601, 771, 8821

2,651, 447, 432H4

e. 2,243,042, 160[ | 2, 161, 633, 05714

£ Bl BNgE (15 H%720) 1,618[ 1, 556 1, 545 2,033 1,895[ 1,937M
g Srfild: 13, 856, 877H] 13, 887, 8451 13, 803, 4021 13, 623, 8741 13,722, 9634 13, 686, 23314
h. 4 (1 T n%4720) 1019 10H9 1019 1019 1019 1019
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T T % % % % %
e 2, 020, 000 2, 020, 007 9.2 - — — 9.2
IHAGES (11,910,000) ( 1,909, 991) (8.7) (-) (-) ) 8
N 1,201, 600 1, 206, 976 5.5 — — — 5.5
7 AL (1,201,600)| ( 1,206, 976) (5.5 (=) (=) (=) (5.5
R 5 4, 776, 000 4,795, 030 21.7 — - — 21.7
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~ 1, 370, 000 1,373, 267 6.2 - - — 6.2
GRS ot ol
K ( 1,370,000 ( 1,373, 267) (6.2) (—) (—) (- (6.2
SR 1, 200, 000 1,207, 492 5.5 — — — 5.5
(F e ih NESR) ( 1,200,000 ( 1,207,492) (5.5) (—) (=) (=) ( 5.5)
N o | 10,567,600 | 10,602,773 418. 1 — — — 418. 1
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ElEHE S % TH TFH
EREMRES 5553000 — 380, 000 379,996 | 2015/8/10
E RS SE532[F1% — 400, 000 399, 996 -
EREMRES  H541(A] — 500, 000 499,999 | 2015/9/28
E A IRES:  55542[ — 200, 000 199,999 | 2015/10/5
[EJEMEHRES:  55546[0] — 100, 000 99,999 | 2015/10/19
EEFIRES:  5547(8] — 300, 000 299,999 | 2015/10/26
EERIRES  55548[H] — 30, 000 29,999 | 2015/11/2
EEES FIT (24) %3310 0.1 60, 000 60,005 | 2015/8/15
EEES Fl (24) 55333[H 0.1 50, 000 50,010| 2015/10/15

/N 7 2, 020, 000 2,020, 007
5B
RS AFEE625(0] 1.41 200, 000 200,308 | 2015/9/18
HEE  AFEERITHEES 6 (5] 1.4 105, 100 105,188 | 2015/8/31
il AR TR S 12[R] 1.6 50, 000 50,390 | 2016/ 2 /24
RN AZEE136[] 1.5 90, 000 90,462 | 2015/12/28
KRBT AZEH284[0] 1.6 300, 000 301,361 | 2015/11/27
FBE AZERSHEES 1[0 2.1 6, 500 6,621 | 2016/7 /27
HFRATHG A E  AZEE31E 1.5 50, 000 50,147 | 2015/10/23
HFEIZFAT GG A2 1.6 100, 000 100,442 | 2015/11/25
HFEIZFAT GG AR 34E] 1.4 200, 000 201,221 | 2016/1/25
FEIFAT G AZE35(A] 1.6 100, 000 100,831 | 2016/ 2 /25

/N it 1, 201, 600 1, 206, 976
YiRES Gr< £/E)
AAREERRA - EEREEERRE  BOFRAES346/H 1.4 300, 000 300,235| 2015/8/26
AARGEHER A - EHREEERE BUNRAEF 34T 1.3 352, 000 352,563 | 2015/9/22
B R HE RS BURRAESE 199[H] 1.4 50, 000 50,041 | 2015/8/28
Porf s E B S BURFPRAESS 148 1.3 20, 000 20,036 | 2015/9/30
AU EE AR S BUMPRRESE 27 1.4 300, 000 300,282 | 2015/8/31
NEARFEMES BUNRAESE854[] 1.4 60, 000 60,026 | 2015/8/18
NEARFEMES BUNRIESES61E 1.6 29, 000 29,272 2016/3 /17
NEAEFEES BUFRIESE862[E 1.8 117, 000 118,407 | 2016/ 4 /20
HARBORGRAREE S BUFERAES 3 0.8 30, 000 30,005 | 2015/8/14
HAREHGE SR « AR BORFIRAERE SR 1 1.5 100, 000 100,550 | 2015/12/25
HAREHGERS IR - EA R BURFIRAEESE 3 1.5 590, 000 593,993 | 2016/1 /29
HARE UGBS R - A BURFIRREES 5 1.6 558, 000 562,756 | 2016/ 2 /26
HAREHGE SR - AR BURFIRREE 110 1.8 170, 000 172,097 | 2016/4 /26
EHRbEHGE S BURRRESS 1 8] 1.6 400, 000 403,944 | 2016/ 3 /28
P ERR 2 U E SR B RAEE 1718 0. 051 300, 000 300,000 | 2016/3/7
BARHE KR - BRI MR E S 1190 0. 067 200, 000 199,992 | 2015/12/18
ARG 248 1 [ 0.135 200, 000 200,060 | 2016/ 2 /26
HHRbEGEAE S el 0.315 100, 000 100,032 | 2015/9 /24
Bt sl E B s RS A 6 (Al 0. 589 100, 000 100, 184 | 2015/12/18
EARE GRS BB 20 0.417 100, 000 100,036 | 2015/9/18
FEAREHE R AE RSB S 3T 0. 385 200, 000 200,335| 2016/2/26
7§ B AEEHERK 16 0. 246 200, 000 200,048 | 2015/9/18
A AREEER  F17E 0. 196 300, 000 300,125| 2015/12/18

/N it 4,776, 000 4,795, 030
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LEES EUREEZAES
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NI X T A F A E19EAE R R E R AT 2.04 200, 000 202,352 | 2016/3/18
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~ 7 W e %
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MEEMESE
201451231 B
(BEEITAK )

B

PG AT AAE S5 REATG 395,231,449
(RFZ: 400,614,3102K %)

B TEA% 56,961,426
P2 AR R s VI Py a B 4 531,611
S BLS | BN AR DAL 4 1,957,752
BFNAT 7 BRI S 15
ZASALSFFAT RIS 6,805,137
Ta—h—InbDZ 4 1,401,375
ERIErESS 3,776,670
AT 35,500
B 466,700,935
Al

AT A 6,984,647
BFNAT T RHNARHAREBIH 1,809,693
TR AR DR EDUR 351,494
HVE] 2R S0 I LA AR DR 254 4,818,977
Ta—H— DKL 28,512,888
RALE 1,200,158
HRALFIF 15
“EaE 43,677,872
I PERRE 423,023,063

ZASRES— 0 S 70 I
HATR 1 1 Y 7= PEA S BT AR ALAEL W PERRAE

HAM 27 2(M) 9,694 145,280 1,408,343,284
WEEL 7T A(M) 10,002 2,160,384 21,608,194,312
KRAITA(M) 11,375 2,420,356 27,530,491,534
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fEHFE 4,078,242

BRNADT 7 B | AN AR 25 BOR B 2,870
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MR 2,735

Iz A Et 4,277,688

M

P TR R R OV [R] 452 1 ) v 922,828

B BT M 115,805

RAE A 34,767

BRNADT 7 B | AN AR D S 2,854
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B | R4 7 16,305

SRATFHOEH 142,560

ZRE 23,177

RN 26,309

WSS TEF AR 561

SRR A 19,932

LAl P 83,649

AR EF R A 5,500

Mt 200

#HAE 1,395,007

MG AL 2,882,681

G A MRESRC B R D HEAR 22271

PZE GRS ST 2% i=F A (658,066)
F T A TN AR LB 32,690

SMEE R L UYME 2R e LR AR D R4 (7,129,416)
BRIAT 7 B3 | AN ARDIEE 934,821

IV YR T T 4 vk AT TN AR DL (548,266)
Y EBUME A (7,345,966)
B G A MRES R AR AR DI (5,382,891)
SRS | AN AR D R R 4 0D HE U (351,494)
BFRNAD 7 BL5 | HNAR D AT RS O HE Ik (1,809,693)
IL Vb T T 4R AT T BN AR DR IS OFE I 531,611

S E 2 R P USRI AR D AR 2 003 i (4,818,977)
YA A=A (11,831,444)
T ORE FAT L DG PE O HEEE (16,294,729)
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ZAS RS DFAT R4 453,576,831
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HAZERH

2014512831 BRE
(BRBIT AR ZE)
N Hodw/ ) . [N
ifs ) S h R (i 4
w1 TR iZ4ES AR A (%)
F—Z+SUT
EHSFIE
usD 700,000 WESTPAC BKG CORP FRN 28/02/23 EMTN 722,017 720,330 0.17
usD 650,000 ANZ FRN 08/08/22 EMTN 670,962 673,871 0.16
1,392,979 1,394,201 0.33
Eff
AUD 1,300,000 AUSTRALIAN GVT 2.75% 21/04/24 137 1,076,341 1,060,120 0.25
1,076,341 1,060,120 0.25
ZTOhEH
usD 139,000 FMG RES AUGO6 6.875% 01/02/18 144A 64,712 56,259 0.01
64,712 56,259 0.01
TEHEEESFE
UsD 225,000 FMG RES AUG 06 8.25% 01/11/19  144A 198,938 205,853 0.05
198,938 205,853 0.05
it A—ANYT 2,732,970 2,716,433 0.64
NLF—
Ef
EUR 1,400,000 KINGDOM OF BELGIUM 3% 28/09/19 67 2,020,299 1,934,318 0.45
EUR 1,305,000 BELGIUM KINGDOM 2.6% 22/06/24 72 1,862,486 1,843,402 0.44
3,882,785 3,777,720 0.89
BFF rE— 3,882,785 3,777,720 0.89
ACEE - 11
ZEtEEEEME
usD 500,000 AIRCASTLE LTD 5.125% 15/03/21 510,625 500,953 0.13
usD 295,000 NCL CORP 5% 15/02/18 299,125 295,201 0.07
USD 200,000 DIGICEL GP LTD 7.125% 01/04/22 144A 200,250 189,545 0.04
usD 145,000 NCL CORP 5.25% 15/11/19  144A 145,000 146,270 0.03
1,155,000 1,131,969 0.27
it RS 1,155,000 1,131,969 0.27
I
ZTO1hESH
UsD 200,000 BRAZIL MINAS 5.333% 15/02/28  REGS 204,500 197,425 0.05
204,500 197,425 0.05
ZEtEEEERR
UsD 100,000 VALE SA 5.625% 11/09/42 100,659 93,322 0.02
100,659 93,322 0.02
BEt TV 305,159 290,747 0.07

21
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HEI7—OUHEE
TEAEEESFE
usD 650,000 SINOPEC GRP OVERS 3.90% 17/5/22 REG 662,600 663,121 0.15
usD 650,000 CNOOC 3.875% 02/05/22 REGS 657,497 659,984 0.16
USD 483,000 STUDIO CITY FIN 8.5% 01/12/20  144A 533,111 506,541 0.12
1,853,208 1,829,646 0.43
At WY VR 1,853,208 1,829,646 0.43
Hh+5
ZEtEEEERE
usD 635,000 VPII ESCROW CORP 7.5% 15/07/21 144A 693,349 686,617 0.17
UsD 600,000 BOMBARDIER INC 6% 15/10/22 144A 616,124 607,128 0.14
USD 440,000 BARRICK GOLD CORP 4.1% 01/05/23 427,650 426,969 0.10
usD 325,000 BKW 6% 01/04/22 144A 325,188 333,697 0.08
USD 300,000 ULTRA PETROLEUM 5.75% 15/12/18 144A 303,000 276,275 0.07
USD 250,000 VPII ESCROW CORP 6.75% 15/8/18 144a 267,188 265,138 0.06
usD 217,000 AINSWORTH LUMBER 7.5% 15/12/17 144A 225,737 224,134 0.05
USD 175,000 NORTEL NETWORKS 10.75% 15/07/16 204,125 197,379 0.05
USD 150,000 KODIAK OIL&GAS 8.125% 01/12/19  WI 161,802 153,460 0.04
usD 150,000 FIRST QUANTUM MIN 7% 15/02/21 144A 147,188 134,463 0.03
USD 100,000 VALEANT PHARMA 5.625% 01/12/21 144A 98,625 100,919 0.02
USD 100,000 KISSNER MILLING CO 7.25% 01/06/19 1 103,500 100,109 0.02
usD 90,000 BOMBARDIER INC 7.75% 15/03/20  144A 97,875 97,781 0.02
USD 93,000 NOVELIS INC 8.375% 15/12/17 97,301 96,523 0.02
USD 78,000 EVRAZ INC NA CANADA 7.5% 15/11/19 1 78,000 75,562 0.02
uUsD 75,000 MEG ENERGY CORP 7% 31/03/24  144A 67,750 67,649 0.02
USD 50,000 MEG ENERGY CORP 6.5% 15/03/21 144A 43,875 45,074 0.01
USD 25,000 LUNDIN MINING 7.875% 1/11/22 144A 25,000 25,139 0.01
usD 25,000 LUNDIN MINING 7.5% 1/11/20 144A 25,000 24,787 0.01
USD 25,000 THOMPSON CREEK MET 7.375% 01/06/18 25,094 20,580 0.00
4,033,371 3,959,383 0.94
Gt oy 4,033,371 3,959,383 0.94
TARVES
ZEtEEEEME
usD 650,000 MIZUHO FIN GP CAY 4.2% 18/7/22 REGS 680,982 677,957 0.15
UsD 315,000 TRANSOCEAN INC 3.8% 15/10/22 296,445 254,523 0.06
USD 200,000 SEAGATE HDD CAY 4.75% 01/06/23 201,250 207,717 0.05
usD 200,000 NEXTEER AUTO 5.875% 15/11/21  144A 200,000 198,858 0.05
USD 200,000 ALIBABA GP HDGS 2.5% 28/11/19 REGS 199,236 196,472 0.05
USD 50,000 TRANSOCEAN INC 6.8% 15/03/38 54,019 43,355 0.01
1,631,932 1,578,882 0.37
Bt A~ HEE 1,631,932 1,578,882 0.37
aOovE7?
TiEEEE SR
usD 100,000 ECOPETROL SA 5.875% 28/05/45 106,650 93,015 0.02
106,650 93,015 0.02
HFf: aoeT 106,650 93,015 0.02
=S U]
TEAEEEESFE
UsD 200,000 BANCO NAL COSTA 6.25% 1/11/23 REGS 207,180 199,484 0.05
207,180 199,484 0.05
BEt axzYL 207,180 199,484 0.05
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EiE
USD 100,000 DOMINICAN REP 7.45% 30/04/44 144A 111,440 109,656 0.03
111,440 109,656 0.03
At FI=piFnE 111,440 109,656 0.03
TSR
B2 FIE
EUR 600,000 GDF EDF FRN 10/07/49 846,664 816,962 0.19
EUR 600,000 EDF FRN 31/12/49 819,796 785,916 0.19
USD 300,000 EDF FRN 29/12/49 144A 315,000 315,780 0.07
GBP 100,000 CREDIT AGRICOLE SA FRN 29/06/49 165,037 157,555 0.04
USD 120,000 SOCIETE GENERALE FRN 31/12/49 144A 114,132 109,500 0.03
2,260,629 2,185,713 052
Eix
EUR 1,100,000 FRANCE OAT 1.75% 25/11/24 1,457,626 1,457,335 0.34
1,457,626 1,457,335 0.34
ERUEER A
EUR 600,000 BANQUE FED CRED 2.625% 18/03/24 EMT 830,295 826,002 0.19
USD 800,000 NUMERICABLE GRP 6% 15/05/22 144A 783,375 806,840 0.19
EUR 600,000 BPCE 2.125% 17/03/21 EMTN 805,714 788,920 0.19
USD 500,000 EDF 6.95% 26/01/39 671,500 679,885 0.16
USD 600,000 BNP PARIBAS 4.25% 15/10/24 601,250 608,388 0.14
EUR 300,000 BNP PARIBAS 2.375% 20/05/24 EMTN 406,397 406,998 0.10
USD 400,000 NUMERICABLE GRP 4.875% 15/05/19 144 403,000 395,652 0.09
4,501,531 4512,685 1.06
HEt: TR 8,219,786 8,155,733 1.92
kA
EHEFIR
EUR 700,000 ALLIANZ SE FRN 29/09/49 879,224 858,932 0.20
UsSD 200,000 DEUTSCHE BANK FRN 29/12/49 200,130 194,660 0.05
1,079,354 1,053,592 025
EiE
EUR 585,000 BUNDESREP DEUTSCHLAND 2.5% 15/8/46 853,816 915,124 0.22
EUR 500,000 BUNDESREP DEUTSCHLAND 2% 15/08/23 696,790 692,204 0.16
1,550,606 1,607,328 0.38
RATVIT TV /B IR
EUR 100,000 MERCK KGAA FRN 12/12/74 122,920 126,156 0.03
122,920 126,156 0.03
EEEERSAE
USD 600,000 UNITYMEDIA KABEL 6.125% 15/01/25 14 601,250 620,931 0.15
UsSD 550,000 UNITYMEDIA KABEL 5% 15/01/25 144A 546,000 552,741 0.13
1,147,250 1,173,672 028
BEF Ry 3,900,130 3,060,748 0.94
Fs
B2 FIE
USD 400,000 CREDIT SUISSE GUERNSEY FRN 11/12/49 430,500 417,476 0.10
430,500 417,476 0.10
BEF H—U— 430,500 417,476 0.10
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TEAEEESFE
usD 650,000 BANK OF CHINA HK 3.125% 23/01/19 EM 659,760 656,159 0.16
659,760 656,159 0.16
ARt Ek 659,760 656,159 0.16
TANIUR
EHEFIE
USD 200,000 ARDAGH PKG FIN FRN 15/12/19 144A 199,750 195,000 0.05
199,750 195,000 0.05
Eff
EUR 700,000 IRISH GVT 2.4% 15/05/30 866,821 919,279 0.21
866,821 919,279 0.21
TEHEEEEFE
usD 700,000 GRIFOLS WORLDWIDE 5.25% 1/04/22 144 710,750 717,186 0.17
EUR 125,000 ARDAGH PACK 9.25% 15/10/20 REGS 176,859 160,423 0.04
887,609 877,609 0.21
At TANVTUR 1,954,180 1,991,888 0.47
1327
EE
EUR 450,000 BTPS 5.5% 01/11/22 714,374 701,243 0.16
EUR 370,000 BTPS 2.35% 15/09/19 CPI 568,893 539,561 0.13
EUR 280,000 BTPS 4.5% 01/02/18 392,682 379,634 0.09
EUR 245,000 BTPS 4.5% 01/03/26 379,848 366,540 0.09
EUR 230,000 BTPS 2.55% 15/09/41 CPI 343,461 338,965 0.08
EUR 240,000 BTPS 3.75% 01/09/24 338,354 338,779 0.08
EUR 200,000 BTPS 4.75% 01/09/21 308,432 295,070 0.07
EUR 200,000 BTPS 4% 01/02/37 272,185 279,920 0.07
EUR 180,000 BTPS 2.5% 01/12/24 227,093 229,670 0.05
EUR 130,000 BTPS 4.5% 01/05/23 193,381 191,827 0.05
EUR 150,000 REP OF ITALY 1.15% 15/05/17 197,656 184,656 0.04
EUR 100,000 BTPS 5% 01/09/40 161,026 160,016 0.04
4,097,385 4,005,881 0.95
AFt AT 4,097,385 4,005,881 0.95
NoEVITNG
RA A2 DAV RPIKE
USD 782,882  ARDAGH FIN PIK 8.625% 15/06/19 144A 763,125 777,843 0.18
USD 25,000 CAPSUGEL SAPIK 7% 15/05/19  144A 25,438 25,025 0.01
788,563 802,868 0.19
RTFVITVT /B AR
usD 625,000 ARCELORMITTAL 7% 15/10/39 663,244 643,660 0.15
UsD 150,000 ARCELOR MITTAL 5.5% 01/03/21 151,500 155,322 0.04
usD 25,000 ARCELORMITTAL STUP 01/06/19 31,281 30,124 0.01
846,025 829,106 0.20
TEAEEEEFE
usD 1,500,000 INTELSAT LUX 8.125% 01/06/23 1,616,249 1,525,378 0.35
USD 1,000,000 WIND ACQUIS FIN 7.375% 23/04/21 144 989,000 947,779 0.22
usD 610,000 MALLINCKRODT INTL 4.75% 15/04/23 574,100 586,914 0.14
usD 480,000 INTEL JACKSON 7.25% 01/04/19 505,918 500,737 0.12
USD 325,000 MALLINCKRODT FIN 5.75% 1/8/22 144A 328,563 336,179 0.08
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usD 230,000 TELECOM ITALIA CAP 6.999% 04/06/18 256,910 254,330 0.06
UsD 230,000 ALTICE SA 7.75% 15/05/22  144A 243,934 230,727 0.05
usD 200,000 ARCELORMITTAL 5.75% 05/08/20 213,640 206,316 0.05
usD 200,000 CONSOLID NRG 6.75% 15/10/19 144 198,000 195,750 0.05
CHF 150,000 AGUILA 3 SA7.875% 31/01/18  REG2 154,998 148,808 0.04
usD 100,000 BEVERAGE PACK 5.625% 15/12/16  144A 101,750 98,289 0.02
UsD 125,000 NII INTL TELECOM 11.375% 15/8/19 14 93,875 90,104 0.02
UsD 70,000 INTELSAT JACKSON 7.5% 01/04/21 74,550 74,953 0.02
usD 75,000 NII INTL TELECOM 7.875% 15/8/19 144 57,281 53,692 0.01
usD 50,000 INTELSAT JACK 7.25% 15/1020  GDT 52,650 52,790 0.01
5,461,418 5,302,746 1.24
BE oIS 7,096,006 6,934,720 1.63
ELab2d1% 1]
TEAEEESFE
USD 50,000 NAVIOS MARITIME 8.125% 15/11/21 144 51,500 49,582 0.01
51,500 49,582 0.01
e R S i 7 51,500 49,582 0.01
A¥Ta
EE
MXN 107,150 MEXICAN BONOS DES 7.75% 13/11/42 M 888,265 833,382 0.20
MXN 100,000 MEXICAN BONOS DES 6.5% 9/06/22 M 761,944 710,461 0.17
MXN 90,000 MEXICAN BONOS DES 4.75% 14/06/18 M 664,958 608,509 0.14
MXN 60,000 MEXICAN BONOS DES 8.5% 31/529 M 533,837 492,364 0.12
2,849,004 2,644,716 0.63
TEAEEESFE
USD 200,000 TRUST F/14015.25% 15/12/24  REGS 213,600 207,984 0.05
usD 200,000 CEMEX SAB DE CV 5.7% 11/1/25 144A 200,000 192,530 0.05
UsD 200,000 MEXICHEM SAB DE 5.875% 17/09/44 144 198,300 189,466 0.04
USD 100,000 GRUPO BIMBO SAB 4.875% 27/06/44 144 99,650 100,438 0.02
711,550 690,418 0.16
EHEEES
MXN 1,264,250 MEXICAN CETES 0% 05/03/15  BI 937,683 852,122 0.21
MXN 1,077,237 MEXICAN CETES 0% 19/03/15  BI 732,323 725,211 0.17
MXN 595,139 MEXICAN CETES 0% 19/02/15  BI 415,175 401,584 0.09
MXN 304,366 MEXICAN GVT 0% 31/12/14  BI 224,824 206,137 0.05
MXN 264,014 MEXICAN CETES 0% 01/04/15  BI 178,174 177,540 0.04
MXN 232,079 MEXICAN CETES 0% 05/02/15  BI 156,592 156,752 0.04
MXN 199,294 MEXICAN T-BILLS 0% 29/01/15  BI 146,016 134,692 0.03
MXN 183,571 MEXICAN CETES 0% 12/03/15  BI 123,668 123,638 0.03
MXN 86,897 MEXICAN CETES 0% 26/03/15  BI 58,717 58,443 0.01
2,973,172 2,836,119 0.67
Bt Axva 6,533,726 6,171,253 1.46
E iz
EHEFIE
UsD 600,000 ABN AMRO BK 6.25% 13/09/22 EMTN 655,861 649,750 0.16
USD 350,000 ING BANK NV FRN 21/11/23 EMTN 356,761 356,922 0.08
usD 200,000 KONINKLIJKE KPN FRN 28/03/73  144A 208,000 210,100 0.05
EUR 100,000 ABN AMRO BANK FRN 29/03/49 128,863 123,313 0.03
GBP 50,000 STANDARD LIFE FDG FRN 29/06/49 EMTN 81,632 78,139 0.02
1,431,117 1,418,224 0.34
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Eff
EUR 300,000 NETHERLANDS GVT 1.75% 15/07/23 409,024 402,213 0.10
409,024 402,213 0.10
RA A2 AL RPIOR
UsD 400,000 SCHAEFFLER PIK 6.25% 15/11/19 144A 405,250 410,500 0.10
usD 200,000 SCHAEFFLER PIK 6.75% 15/11/22 144A 200,000 209,371 0.05
605,250 619,871 0.15
TEAEEESFE
EUR 650,000 RABOBANK NED 3.875% 25/07/23 923,734 904,860 0.20
UsD 750,000 NXP BV/NXP FD 3.75% 01/06/18  144A 755,938 750,596 0.17
UsD 500,000 CONSTELLIUM NV 8% 15/01/23 144A 500,000 498,418 0.12
USD 250,000 LBC TANK TERM 6.875% 15/05/23  144A 263,750 251,250 0.06
usD 200,000 SCHAEFFLER FIN 4.75% 15/05/21 144A 200,000 200,331 0.05
USD 200,000 MARFRIG HLDG EUR 6.875% 24/6/19 14 203,500 188,215 0.04
EUR 100,000 BAYER CAP CORP 1.25% 13/11/23 EMTn 123,258 125,170 0.03
EUR 50,000 UPC HOLDING BV 8.375% 15/08/20 REGS 68,324 65,269 0.02
USD 25,000 SENSATA TECHNO 5.625% 01/11/24 144A 25,000 25,878 0.01
3,063,504 3,009,987 0.70
Bl AT 5,508,895 5,450,295 1.29
Za—S—5 K
Ef
NZD 250,000 NEW ZEAL GVT 5.5% 15/04/23 423 231,531 220,718 0.06
NZD 125,000 NEW ZEAL GVT 2.5% 20/09/35 CPI 99,503 100,084 0.02
NZD 125,000 NEW ZEAL GVT 2% 20/09/25  CPI 105,711 99,976 0.02
NZD 50,000 NEW ZEAL GVT 4.5% 15/04/27 0427 40,666 41,650 0.01
477,411 462,428 0.11
B =a—Y—IFUK 477,411 462,428 0.11
JI)h)a
RFITTIT/FI AR
UsD 155,000 PUERTO RICO SALES 0% 01/08/32 115911 118,165 0.03
115911 118,165 0.03
ZEtEEEEME
usD 445,000 PUERTO RICO CMWLTH 8% 01/07/35 396,649 384,831 0.10
usD 185,000 PUERTO RICO SALES FIRS 5.25% 1/8/41 140,017 127,622 0.04
USsD 95,000 PUERTO RICO CMWL SERA 5.375% 1/7/33 74,456 68,093 0.02
usD 80,000 PUERTO RICO CMWLTH SERA 5.5% 1/7/26 65,300 60,636 0.01
UsD 270,000 PUERTO RICO SALES 0% 01/08/34 46,842 50,963 0.01
USD 65,000 PUERTO RICO SALES TAX 6% 01/08/42 53,666 49,170 0.01
usD 35,000 PUERTO RICO CMWLTH IMP 5.75% 1/7/41 27,431 25,119 0.01
usD 25,000 PUERTO RICO SALES TAX 5.5% 01/08/37 20,442 18,281 0.00
USD 20,000 PUERTO RICO AQUE 5.25% 01/07/42 14,106 13,725 0.00
usD 15,000 PUERTO RICO SALES TAX 6% 01/08/39 12,480 11,405 0.00
usD 15,000 PUERTO RICO SALES TAX 5.75% 1/08/37 12,576 11,173 0.00
USD 15,000 PUERTO RICO SALES TAX 5% 01/08/35 C 11,464 10,435 0.00
usD 10,000 PUERTO RICO AQUE 5% 01/07/33 6,969 6,900 0.00
usD 5,000 PUERTO RICO SALES TAX 5.375% 1/8/36 3,934 3,577 0.00
USD 5,000 PUERTO RICO SALES TAX 5.375% 1/8/39 3,880 3,512 0.00
890,212 845,442 0.20
R YAV 1,006,123 963,607 0.23
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TEAEEESFE
usD 800,000 KOREA DEVEL BK 3% 14/09/22 794,056 802,826 0.19
usD 700,000 EXP-IMP BK KOREA 4% 29/01/21 743,370 748,672 0.18
1,537,426 1,551,498 0.37
BEf: wE 1,537,426 1,551,498 0.37
vy
ZTOHEH
USD 110,000 RUSSIAN FED FRN 31/03/30 REGS 74,815 75,202 0.02
74,815 75,202 0.02
At my7 74,815 75,202 0.02
SUHR—IL
EHEFIGE
USD 700,000 UTD OVERSEAS BK FRN 19/09/24 EMTN 705,361 710,024 0.17
705,361 710,024 0.17
TEAEEESFE
USD 700,000 DBS BK SINGAPORE 3.625% 21/09/22 RE 723,244 721,496 0.17
723,244 721,496 0.17
Bt SuHE—L 1,428,605 1,431,520 0.34
m7IUh
EE
ZAR 5,930,000 REP OF STH AFRICA 6.5% 28/2/41 R214 422,877 396,874 0.09
422,877 396,874 0.09
TEAEEESFE
USD 400,000 KOREA WATER RES 2% 16/04/18 399,544 397,014 0.10
399,544 397,014 0.10
ARt MTTUA 822,421 793,888 0.19
ARAY
EfE
EUR 400,000 SPANISH GVT 4.4% 31/10/23 607,296 601,328 0.13
EUR 335,000 SPANISH GVT 5.15% 31/10/44 557,872 579,478 0.14
EUR 370,000 SPANISH GVT 4.65% 30/07/25 590,826 572,435 0.14
EUR 230,000 BONOS Y OBLIG DE EST 5.9% 30/07/26 394,769 392,399 0.09
EUR 300,000 SPANISH GOVT 0.55% 30/11/19 CPI 381,273 369,293 0.09
EUR 200,000 SPANISH GVT 2.75% 31/10/24 267,486 267,066 0.06
EUR 200,000 BONOS Y OBLIG DE EST 2.1% 30/04/17 257,426 252,230 0.06
EUR 40,000 SPANISH GVT 5.85% 31/01/22 67,928 63,909 0.02
3,124,876 3,098,138 0.73
TEAEEESFE
EUR 510,000 BONOS Y OBLIG DEL EST 4.5% 31/01/18 714,545 693,671 0.17
EUR 250,000 BONOS Y OBLIG DEL EST 0.5% 31/10/17 308,867 303,262 0.07
USD 200,000 ABENGOA GREENFIELD 6.5% 01/10/19 14 200,000 170,222 0.04
1,223,412 1,167,155 0.28
At Ay 4,348,288 4,265,293 1.01

27 —
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EHSFIE
usD 200,000 NORDEA BANK AB FRN 29/09/49  144A 200,000 198,048 0.05
200,000 198,048 0.05
EfE
SEK 15,000,000 SWEDISH GVT 1.5% 13/11/23 1057 2,107,723 2,027,069 0.48
2,107,723 2,027,069 0.48
B AY=—F 2,307,723 2,225,117 0.53
RAR
EHEFIE
usD 180,000 CREDIT SUISSE GR FRN 29/12/49 144A 178,425 173,819 0.04
178,425 173,819 0.04
At A2 178,425 173,819 0.04
AFR
E—H—UE RS
GBP 200,000 ESAIL 07-PR1X FRN 13/09/45 129,973 123,009 0.03
129,973 123,009 0.03
EHEFIE
usD 350,000 RBS FRN 29/03/49 u 370,750 367,732 0.08
usD 250,000 BARCLAYS PLC FRN 30/06/49 243,125 238,750 0.06
USD 200,000 BARCLAYS BK PLC FRN 29/12/49 200,500 206,082 0.05
GBP 100,000 LLOYDS BANK FRN 16/12/21  EMTN 181,570 179,098 0.04
usD 135,000 HSBC HOLDINGS FRN 29/12/49 135,000 135,711 0.03
EUR 75,000 RBS FRN 16/03/22 EMTN 112,452 108,002 0.03
GBP 50,000 SCOTTISH WIDOWS PLC FRN 31/12/49 80,852 77,877 0.02
1,324,249 1,313,252 0.31
EE
GBP 880,000 UK TREAS GILT 3.25% 22/01/44 1,493,110 1,562,831 0.37
GBP 115,000 UK TREASURY 1.75% 07/09/22 184,047 180,946 0.04
1,677,157 1,743,777 0.41
ZTOhEH
UsD 375,000 MU FINANCE PLC 8.375% 01/02/17 144A 265,520 263,309 0.06
265,520 263,309 0.06
TEHEEESFE
GBP 350,000 HSBC HLDGS PLC 6.75% 11/09/28 675,916 680,135 0.15
USD 600,000 VIRGIN MEDIA FIN 6% 15/10/24 144A 610,949 629,111 0.14
usD 600,000 CEVA GROUP PLC 7% 01/03/21 144A 595,875 579,922 0.13
USD 550,000 HSBC HDGS PLC 4.25% 14/03/24 566,102 572,293 0.14
USsD 500,000 BARCLAYS BANK PLC 7.625% 21/11/22 548,125 548,561 0.13
usD 375,000 JAGUAR LAND ROV 8.125% 15/5/21 144A 415,969 411,765 0.10
USD 400,000 ABENGOA YIELD 7% 15/11/19 144A 400,000 394,509 0.09
EUR 300,000 GLAXOSMITHKLINE 0.625% 02/12/19 EM 370,860 367,865 0.09
UsD 300,000 TULLOW OIL 6.25% 15/04/22  144A 255,000 252,473 0.06
EUR 200,000 ASTRAZENECA 0.875% 24/11/21 EMTN 248,174 245,034 0.06
USD 200,000 JAGUAR LAND ROV 4.25% 15/11/19 144 200,000 200,777 0.05
usD 200,000 ALGECO SCOTSMAN 8.5% 15/10/18  144A 208,750 194,174 0.05
USD 200,000 ALGECO SCOTSMAN 10.75% 15/10/19 144 190,000 173,206 0.04
GBP 100,000 ANGLIAN WATER 7% 31/01/18 EMTN 175,541 166,211 0.04
usD 125,000 RBS 1.875% 31/03/17 125,944 124,830 0.03



JALT - RVF IR —Vr—X T R=5a—nN)L - KUK

__ -
s i, S B S e
EUR 100,000 LLOYDS BANK 1% 19/11/21 EMTN 123,706 123,282 0.03
GBP 50,000 ROYAL BK SCOTLAND 9.625% 22/06/15 84,816 80,413 0.02

5,795,727 5,744,561 135
aEt: AXUR 9,192,626 9,187,908 2.16
TA)H

AR
UsD 465,000 GSAMP 06-HE1 M1 FRN 25/01/36 384,787 386,422 0.10
usD 415,000 GSAMP 05-HE6 M1 FRN 25/11/35 382,058 382,402 0.10
USD 420,000 INABS M3-05B FRN 25/08/35 381,413 381,399 0.09
UsSD 440,000 CARR 05-NC5 M1 FRN 25/10/35 381,150 381,271 0.09
usD 730,000 AMSI 04-R3 M1 FRN 25/05/34 382,619 380,125 0.09
USD 440,000 POPLR 05-4 M1 FRN 25/09/35 379,500 379,835 0.09
UsSD 415,000 LBMLT 05-1 M3 FRN 25/02/35 375,834 376,410 0.09
usD 2,200,000 PCHLT 05-4 1A2 FRN 25/12/35 356,205 355,971 0.08
USD 1,000,000 ELAT 07-2 A2E FRN 25/05/37 330,155 342,586 0.08
UsD 425,000 RAMP 06 RZ1 M3 FRN 25/03/36 339,469 340,715 0.08
usD 307,332 MSAC 05-HE3 M4 FRN 25/07/35 266,611 271,544 0.06
USD 295,000 CMLTI 06-WFH1 M2 FRN 25/01/36 262,550 264,187 0.06
UsD 250,000 RAMP 05-RS7 M1 FRN 25/07/35 216,563 216,867 0.05
usD 240,000 CARR 06-NC1 A4 FRN 25/01/36 192,150 187,224 0.04
USD 230,000 SVHE 07-1 2A3 FRN 25/03/37 187,519 182,882 0.04
UsD 510,000 HEMT 04-5 M2 FRN 25/02/35 178,729 179,047 0.04
usD 200,000 ACE 06-ASP4 A2C FRN 25/08/36 115,472 115,076 0.03
USD 200,000 GSAA 07-52A2A FRN 25/04/47 89,907 89,147 0.02
USD 100,000 CARR 06-RFC1 A4 FRN 25/05/36 80,375 81,104 0.02

5,283,066 5,294,214 1.25

NoHo—y
USD 3,000,000 ALBERTSON'S FRN 25/08/21 TB4 2,987,812 3,005,999 0.70
UsD 2,150,000 CLEAR CHANNEL COM FRN 30/07/19 TEO1 2,140,874 2,060,301 0.48
usD 1,994,975 KINETIC CONCEPTS FRN 4/5/18 $ TE1 1,987,493 1,969,209 0.46
USD 1,846,843 US FOODSERVICE FRN 31/03/19 TLO1 1,842,721 1,838,301 0.42
UsD 1,833,333 TIBCO SOFTWARE FRN 25/11/20 TL 1,741,666 1,782,916 0.41
USD 1,750,000 LEVEL 3 FIN FRN 31/01/22 B 1,736,874 1,754,103 0.40
USD 1,750,000 TRAVEL PORT FRN 15/08/21 TLO1 1,743,124 1,749,999 0.40
UsD 1,745,536 HD SUPPLY FRN 28/06/18 TL 1,737,119 1,731,352 0.40
usD 1,705,556 BURGER KING/TIM FRN 24/09/21 TBO1 1,688,749 1,701,998 0.39
USD 1,500,000 TRIBUNE CO FRN 27/12/20 TLO1 1,491,249 1,477,973 0.34
UsD 1,500,000 SERVICEMASTER FRN 16/6/21 INIT TL 1,489,374 1,474,553 0.34
usD 1,498,750 TELX GROUP FRN 09/04/20 INIT ISTL 1,490,568 1,461,281 0.34
USD 1,250,000 ENERGY FUT DIP/TXU FRN 19/06/16 TL 1,251,562 1,251,175 0.29
UsSD 1,250,000  METRO GOLDWYN FRN 26/6/20 2NDL TLO1 1,248,124 1,237,500 0.28
USD 1,250,000 GATES GLOBAL FRN 12/6/21 INITS TLO1 1,234,999 1,220,313 0.28
USD 1,214,286  ACOSTA INC FRN 26/09/21 INIT TLO1 1,208,928 1,216,235 0.29
UsD 1,225,806 ADVANTAGE SAL FRN 11/7/21 INIT 1STL 1,206,854 1,215,847 0.29
usD 1,193,716 BWAY HOLD FRN 08/08/20 INIT TLO1 1,197,293 1,187,747 0.28
USD 1,121,951 ZEBRA TECHNO FRN INIT 27/10/21 TLO1 1,113,536 1,129,244 0.27
UsSD 1,100,000 CERIDIAN CORP FRN 15/9/20 REP$1STTL 1,097,813 1,085,568 0.26
usD 1,022,462 SABRE FRN 18/02/19 TB 1,012,611 1,006,614 0.24
USD 1,000,000 EYEMART EXP LLC FRN 16/12/21 TL 995,000 997,500 0.24
UsSD 997,500 INTERACTIVE DATA FRN 23/04/21 TL 1,001,864 993,011 0.23
usD 1,000,000 U MEDIA GENERAL FRN 03/07/20 TB2 987,500 990,415 0.23
USD 997,462 TASIS HEALTHCARE FRN 03/05/18 TB201 999,956 990,400 0.23
UsSD 998,744 POLYMER GP FRN 19/12/19 INIT TLO1 999,989 987,508 0.23
usD 998,721 INFOR US FRN 03/06/20 TB501 983,112 971,021 0.23
USD 989,969 CUMULUS MEDIA FRN 19/12/20 TLO1 980,019 963,156 0.23
UsSD 967,824 CARECORE NTL INIT FRN 05/03/21 TL02 960,565 959,757 0.23
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UsD 950,000 GOBP/GROCERY FRN 21/10/21 ISTINITTL 942,750 952,375 0.23
usD 1,000,000 COMPUWARE CORP FRN 11/12/21 TB201 950,000 951,460 0.22
USD 950,000 CENGAGE LEARN FRN 06/03/20 TLO1 944,250 942,400 0.22
UsSD 947,870 NORD ANGLIA EDUC FRN 31/3/21 ISTTL 942,259 940,761 0.22
usD 997,500 SOUTHCROSS NRG FRN 6/8/21 INIT TL 1,005,605 937,650 0.22
USD 948,744 BJS WHOLESALE FRN 26/9/19 1ST TL 939,005 933,834 0.22
UsSD 948,107 BLUE COAT SYS FRN 31/05/19 ISTTL 927,839 925,589 0.22
usD 928,677 HJ HEINTZ CO FRN 05/06/20 TB2 925,706 925,032 0.22
USD 900,000 U DAVITA HEALTH FRN 02/06/21 TB 896,625 892,535 0.21
UsSD 905,000 MA FINANCE/MICRO FRN 7/10/21 TBTLO1 864,275 878,135 0.21
USD 870,000 FIRST DATA FRN 24/03/18 2018 $ TLO1 862,100 854,505 0.20
USD 845,425 HARLAN CLARKE FRN 30/06/17 B2 TL02 848,043 842,957 0.20
UsSD 848,363 SEARS HLDG FRN 30/06/18 TLO1 828,275 819,730 0.19
usD 850,000 NORANDA ALUMINIUM 17/02/19 TBO1 817,750 816,000 0.19
USD 804,398 PRESTIGE FRN 15/08/21 TB2 800,376 805,070 0.19
UsSD 776,848 SMART&FINAL ST FRN 08/11/19 1STTLO1 774,377 769,080 0.18
usD 750,000 PILOT TRAVEL FRN 30/09/21 INIT TBO1 746,250 752,344 0.18
USD 750,000 SENSATA TECH FRN 8/10/21 THIRD AMTL 744,375 751,313 0.18
UsSD 748,747 AMERICAN TIRE FRN 19/6/18 INIT TL 748,745 750,619 0.18
usD 750,000 INC RESEARCH FRN 30/10/21 TL 742,500 749,374 0.18
USD 750,000 MATTRESS HDGS FRN 01/10/21 TL 744,688 747,656 0.18
UsSD 748,111 DELL INTL LLC FRN 29/04/20 TB 748,111 747,643 0.18
USD 750,000 PRO MACH GRP FRN 15/10/21 1ST $ TL 742,500 747,188 0.18
USD 750,000 CITYCENTER HDGS FRN 09/10/20  TBO1 750,938 745,076 0.18
UsSD 750,000 CONNOLLY FRN 14/05/21 ST TL 747,188 744,844 0.18
usD 748,750 GO DADDY OPER FRN 13/05/21 INITL 744,697 743,756 0.18
USD 748,082 UNITED SURGICAL FRN 19/4/17 EXTTL 745,277 743,406 0.18
UsSD 748,726 ZAYO GROUP LLC FRN 02/07/19 TL 742,487 742,414 0.18
usD 748,125 CATALENT PHARMA FRN 20/05/21 $ TL 748,125 740,644 0.18
USD 750,000  NEW ALBERTSON FRN 24/06/21 TBO1 741,563 740,393 0.18
UsSD 735,495 DRUMM INVEST FRN 04/05/18 TLO1 741,012 739,173 0.17
usD 750,000 ALLIED SEC FRN 12/02/21 1ST TLO1 738,750 738,986 0.17
USD 750,000 ATKORE INTL FRN 09/04/21 1ST TLO1 746,250 737,813 0.17
UsSD 752,273 ABC SUPPLY FRN 05/04/20 TLB 742,765 730,645 0.17
usD 748,047 BMC INIT FRN 10/09/20 USD TLO1 744,931 730,049 0.17
USD 748,750 FITNESS INT FRN 01/07/20 TL B 744,381 718,800 0.17
UsSD 718,337 LANDMARK AV FRN 25/10/19 US 1STLO1 716,538 712,949 0.17
usD 717,902 DELTEK FRN 10/10/18 1ST TL03 715,210 711,147 0.17
USD 704,856 MINERALS TECH FRN 7/05/21 INIT TL 706,618 699,393 0.17
UsSD 700,000 DEALER TIRE FRN 17/12/21 INIT TL 693,000 697,375 0.16
usD 676,829 YORK RISK SVC FRN 1/10/21 INIT TL 670,907 674,572 0.16
USD 678,000 BERLIN PACK FRN 01/10/21 1STL 676,688 673,552 0.16
UsSD 676,304 MICRO HLDG FRN 08/07/21 INIT 1STL02 674,614 668,977 0.16
usD 670,192 NUMERICABLE US FRN 23/4/20 TB1 669,019 668,725 0.16
USD 670,000  MAGNUM HUNT RES 17/10/19 FRN 2ND TL 649,900 659,950 0.16
UsSD 661,611 PERFORMANCE FOOD FRN 14/11/19 TL 660,782 650,860 0.15
usD 650,000 U AVAGO TECHNO FRN 06/05/21 TL 649,188 649,054 0.15
USD 648,532 AVAYA FRN 30/03/18 TB601 646,404 639,797 0.15
UsD 600,000 VIRGIN MEDIA FRN 07/06/20 TLB 589,625 590,241 0.14
usD 579,808 NUMERICABLE US LL FRN 23/4/20 TB2 578,793 578,538 0.14
USD 555,556 HILTON WORLWIDE FRN 23/9/20 INITLO1 552,083 549,481 0.13
UsSD 550,000 PACKERS HDG FRN 25/11/21 INIT TL 548,250 549,313 0.13
usD 550,000 U ONE CALL MED FRN 27/11/20 IST TL 550,000 546,906 0.13
USD 544,783 BLACKBOARD FRN 04/10/18 TB3 546,826 540,697 0.13
UsD 532,176 CARECORE NTL INIT FRN 05/03/21 TLO1 528,185 527,740 0.12
usD 500,000 AMERICAN AIRLINES FRN 08/10/21 TBO1 496,250 501,070 0.12
USD 500,000 UALBERTSON'S LLC FRN 11/08/21 TB4 498,125 501,000 0.12
UsD 500,000 ESH HOSPITALITY FRN 06/06/17 TL 505,625 500,315 0.12
usD 500,000 AURIS LUX III SIEM FRN 10/12/21 TB2 495,000 499,690 0.12
USD 500,000 U DELL LLC FRN 29/04/20 TB 497,500 499,688 0.12
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UsD 498,747 CRC HEALTH FRN 28/03/21 1ST TBO1 501,864 499,161 0.12
usD 500,000 U BURGER KING FRN 24/09/21 1ST TLB 496,250 498,958 0.12
USD 500,000 TRANSFIRST INC FRN 7/11/21 1st TLO1 495,000 498,228 0.12
UsSD 500,000 CITGO PETROLEUM FRN 23/7/21 TB 502,500 497915 0.12
usD 500,000 STHIHDGS FRN 30/07/21 INIT TL 498,125 497,708 0.12
USD 498,750 MILLENIUM LABO FRN 15/04/21 TB 500,620 497,503 0.12
UsSD 500,000 AKORN FRN 16/04/21 TL 500,000 497,500 0.12
usD 500,000 LEVEL 3 FIN FRN 1/8/19 TLB3 498,125 497,190 0.12
USD 500,000 NATIONAL FIN PART FRN 01/07/20 TL 497,500 496,250 0.12
UsSD 500,000 VALEANT FRN 05/08/20 E1 TB TLO1 499,375 496,095 0.12
usD 498,747 TRANS UNION LLC FRN 31/03/21 TL 492,513 495,006 0.12
USD 498,737 AMERICAN AIRLINE B FRN 27/6/19TLO1 494,997 494,373 0.12
UsSD 500,000 SUPERVALU FRN 21/03/19 TL 498,125 492,853 0.12
usD 498,750 TRANSDIGM INC FRN 21/05/21 TD 493,763 491,900 0.12
USD 498,750 CIENA CORPORATION FRN 15/7/19 TLO1 498,127 491,892 0.12
UsSD 498,741 USI COMPASS INVEST FRN 27/12/19 TL 492,506 491,571 0.12
usD 498,639 CAPITAL AUTOMOT FRN 19/03/19 TBI101 498,016 489,913 0.12
USD 500,000 ALPHA TOPCO/DELTA FRN 30/7/21 TB301 496,875 489,125 0.12
UsSD 500,000 ALPHA TOPC FRN 29/7/22 2ND FAC TLO1 501,875 488,750 0.12
usD 497,487 NEIMAN MARCUS FRN 25/10/20 TLO1 493,756 487,709 0.12
USD 497,487 FREESCALE SEMI FRN 28/02/20 B4 TLO1 495,622 487,694 0.12
UsSD 497,421 UNIVISION FRN 01/03/20 INC2013 TLO1 493,690 487,597 0.12
usD 498,742 INEOS FRN 04/05/18 DOLLAR TLO1 495,001 485,084 0.11
USD 489,796 CCM MERGER FRN 08/08/21 TLB 487,347 484,898 0.11
UsSD 497,494 HUB INTL LTD FRN 02/10/20 INIT TLO1 491,275 484,228 0.11
usD 497,500 PATHEON INC FRN 23/01/21 $ TL 492,525 484,025 0.11
USD 495,737 MPH ACQ FRN 19/03/21 INIT TL 484,673 483,963 0.11
UsSD 488,235 MICHAELS STOR FRN 28/1/20 INC TL 483,963 482,135 0.11
usD 479,855 AECOM TECH CORP FRN 17/09/21 TBO1 478,055 480,754 0.11
USD 498,532 AVAYA FRN 26/10/17 TB301 482,330 479,124 0.11
UsD 481,061 SOPHIA HLDGS FRN 19/07/18 TLB1 478,656 476,450 0.11
usD 470,000 U DTZ FRN 06/10/21 1ST TL 462,950 470,000 0.11
USD 470,331 LA QUINTA PROP FRN 14/04/21 INITL 466,216 466,018 0.11
UsSD 465,000 MUELLER WATER FRN 19/11/21 INI TLO1 462,675 465,486 0.11
usD 460,288 DOOSAN FRN 27/05/21 TBO1 461,439 457,987 0.11
USD 460,773 QUIKRETE FRN 28/09/20 INIT IST TLO1 457,317 455,244 0.11
UsSD 450,000 IBC CAPITAL FRN 9/9/21 1ST INI TLO1 450,000 449,062 0.11
usD 455,332 BERRY PLASTICS FRN 06/01/21 TEO1 446,226 444 844 0.11
USD 450,000 U CERIDIAN HCM FRN 15/09/20 TL1 447,750 444,096 0.10
UsSD 438,238 KRONOS FRN 30/10/19 ISTLIEN  TLO1 437,690 435,793 0.10
usD 550,000 FTS INTL FRN 16/4/21 INIT TLO1 539,340 431,063 0.10
USD 431,106 ZIGGO BV FRN 15/01/22 TB301 423,611 420,169 0.10
UsD 412,500 BE AEROSPACE FRN 19/11/21 TL02 410,438 411,675 0.10
usD 412,500 BE AEROSPACE FRN 19/11/21 TL03 410,438 411,675 0.10
USD 412,500 BE AEROSPACE FRN 19/11/21 TL04 410,438 411,675 0.10
UsSD 412,500 BE AEROSPACE FRN 19/11/21 TLO1 410,438 411,675 0.10
usD 425,000 MA FINANCE/MICRO 7/10/19 INITC TLO1 403,750 408,531 0.10
USD 400,000 U EQUINOX FITNESS FRN 31/01/20 TL 399,000 397,500 0.09
UsD 406,766 ZIGGO BV FRN 15/1/22 $ TB101 399,694 396,446 0.09
usD 400,000 RENAISSANCE LEARN FRN 09/04/21 1STL 395,000 392,500 0.09
USD 398,995 BRICKMAN FRN 18/12/20 INITL 1STL 395,005 389,020 0.09
UsD 387,522 RBS GLOBAL FRN 21/08/20 TBO1 384,373 380,450 0.09
usD 389,300 UNIVAR INC NEW FRN 30/06/17 BO1 389,300 377,804 0.09
USD 361,687 RBS GLOBAL FRN 21/08/20 TB02 358,748 355,086 0.08
UsSD 352,941 STYROLUTION DOL FRN 07/11/19 B1 TL2 345,882 343,676 0.08
usD 350,000 LINEAGE LOGIST FRN 07/04/21 TL 346,500 340,960 0.08
USD 337,127 PERFORMANCE FOOD FRN 14/11/19 TL02 336,704 331,648 0.08
USD 300,000 U SCIENTIFIC GAME FRN 01/10/21 TB2 294,375 296,400 0.07
usD 296,296 HILTON WORLWIDE FRN 23/9/20 INITL02 294,444 293,056 0.07
USD 310,796 GARDNER FRN 23/07/20 INITIAL $ TLO1 308,465 291,906 0.07
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UsD 280,000 DTZ FRN 04/11/21 ISTLINIT TLO3 275,800 280,000 0.07
usD 275,000 CLEAR CHANNEL COMM FRN 29/1/16 TB 273,063 272,799 0.06
USD 250,000 ALBERTSONS LLC FRN 25/8/21 TB41 248,750 250,500 0.06
UsD 250,000 U INTRAWEST ULC FRN 09/12/20 TL 248,125 250,208 0.06
usD 250,000 U CAPITALAUTO FRN 30/04/20 2ND TB 250,000 250,000 0.06
USD 250,000 U GO DADDY FRN 13/05/21 TB 248,125 248,333 0.06
UsD 251,891 SPRINGER SCI FRN 14/8/20 INIT TB302 250,002 248,008 0.06
usD 250,000 VALEANT PHAR FRN 13/2/19 ILD2 TB 247,813 247,901 0.06
UsSD 250,000 MALLINCKRODT FRN 06/03/21 INIT TBO1 247,500 245224 0.06
UsSD 250,934 POWER BUYER FRN 06/05/20 1STLO1 246,543 245,080 0.06
usD 248,272 RBS GLOBAL FRN 21/08/20 TB04 246,255 243,741 0.06
USD 246,156 PARTY CITY 14 REP FRN 27/07/19 TL04 242257 241,387 0.06
UsSD 241,064 ZIGGO BV FRN 15/1/22 $ TB201 236,873 234,948 0.06
usD 237,668 PARTY CITY 14 REP FRN 27/07/19 TLO1 233,903 233,063 0.06
USD 227,942 IMG WORLDWIDE FRN 06/05/21 1ST TLO1 225,092 221,105 0.05
UsD 218,688 AMWINS FRN 06/09/19 1ST TL02 218,688 217,504 0.05
usD 218,750 BURLINGTON COAT FRN 13/08/21 TB302 217,109 216,472 0.05
USD 212,203 PARTY CITY 14 REP FRN 27/07/19 TL03 208,842 208,092 0.05
UsD 200,000 U HUDSON BAY FRN 4/11/20 INIT ISTTL 199,500 200,292 0.05
usD 200,000 U PACKERS SANIT FRN 25/11/21 1TLB 198,000 199,750 0.05
USD 200,000 U IBC CAP/GOODPACK FRN 9/9/21 TL 200,000 199,583 0.05
UsSD 200,000  DOUGLAS DYNAMICS FRN 10/12/21 TLO1 198,000 199,500 0.05
usD 199,500 SAGE PROD FRN 13/12/19 INIT 1STLO1 198,503 198,752 0.05
USD 200,000 U SCIENTIFIC GAME FRN 18/10/20 TL 196,500 197,688 0.05
UsSD 200,000 U CERIDIAN LLC&HCM FRN 09/05/17 TB2 198,750 197,376 0.05
usD 196,875 BURLINGTON COAT FRN 13/08/21 TB303 195,398 194,825 0.05
USD 200,000 WARNER MUSI/'WMG ACQ FRN 1/7/20 TBO1 190,000 192,250 0.05
UsD 170,627 SPRINGER SCI FRN 14/8/20 INIT TB301 169,347 167,997 0.04
usD 200,000 U FTS INTL TECH FRN 16/4/21 TLB 195,500 156,750 0.04
USD 156,766 U ZIGGO FRN 15/01/22 USD STRIP TB31 152,651 152,789 0.04
UsSD 150,000 OPAL ACQ FRN 21/11/20 ISTTB 149,625 149,156 0.04
usD 147,915 U ZIGGO FRN 15/01/22 USD STRIP TB11 144,032 144,162 0.03
USD 150,000 U NORANDA ALU FRN 28/02/19 TLB 145,625 144,000 0.03
UsSD 145,455 ABC SUPPLY FRN 05/04/20 TB04 143,616 141,273 0.03
usD 139,476 HARLAN CLARKE FRN 30/06/17 B2 TLO1 139,908 139,069 0.03
USD 126,568 AMWINS FRN 06/09/19 1ST TLO1 126,568 125,883 0.03
UsSD 108,063 BURLINGTON COAT FRN 13/08/21 TB301 107,252 106,937 0.03
usD 100,000 U CARECORE BRIDGE FRN 30/09/15 TL 100,000 100,000 0.02
USD 100,000 U AMWINS FRN 06/08/19 DD TL1 99,750 99,750 0.02
UsSD 100,000 U MATTRESS HDGS FRN 01/10/21 TL 99,250 99,688 0.02
USD 100,000 FIRST DATA FRN 24/03/21 EXT $ TL 99,500 98,799 0.02
USD 100,000 U ABC SUPPLY FRN 16/04/20 1STLB 98,125 97,125 0.02
USD 100,000 U SEARS HLDGS FRN 30/06/18 ISTL 97,250 96,625 0.02
USD 97,059 STYROLUTION $ FRN 07/11/19 B1 TLO1 95,118 94,511 0.02
USD 97,325 UNIVAR INC NEW FRN 30/06/17 B04 97,325 94,451 0.02
UsSD 95,319 U ZIGGO FRN 15/01/22 USD STRIP TB21 92,817 92,901 0.02
usD 74,811 CHS EXTENDED FRN 27/01/21 TDO1 74,499 74,745 0.02
USD 75,000 U CALPINE CORP FRN 01/04/18 TL 74,438 74,414 0.02
USD 74,074 HILTON WORLWIDE FRN 23/9/20 INITL06 73,611 73,264 0.02
usD 73,171 ' YORK RISK SVC FRN 27/07/18 DD TL 72,896 72,927 0.02
USD 77,389 GARDNER FRN 23/07/20 INITIAL $ TL0O2 76,809 72,686 0.02
UsSD 74,364 ADS WASTE HLDGS FRN 09/10/19 TB201 72,412 72,482 0.02
usD 53,730 AMWINS FRN 06/09/19 1ST TL03 53,730 53,439 0.01
USD 51,281 BWAY HOLD FRN 08/08/20 INIT TL03 51,435 51,024 0.01
USD 50,000 FIRST DATA 17 2ND FRN 24/03/17 TLO1 49,250 49,381 0.01
usD 48,934 U INTERNET BRAND FRN 08/07/21 DD TL 48,812 48,404 0.01
USD 44,036 SPRINGER SCI FRN 14/8/20 INIT TB304 43,706 43,358 0.01
USD 43,337 AVAGO NEW HOLD FRN 16/04/21 TL 42,930 43,274 0.01
USD 35,000  MUELLER WATER FRN 19/11/21 TL02 34,825 35,037 0.01
USD 33,896 POWER BUYER FRN 06/05/20 1STL02 33,302 33,105 0.01
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UsD 30,190 DELTEK FRN 10/10/18 1ST TLO1 30,076 29,906 0.01
usD 28,511 LANDMARK AV FRN 25/10/19 CAD 1STLO1 28,439 28,297 0.01
USD 28,552 PARTY CITY 14 REP FRN 27/07/19 TLOS 28,100 27,999 0.01
UsSD 25,000 ARYSTA LIFE FRN 29/5/20 IN 1ST TLO1 24,969 24,922 0.01
usD 25,000 HCAINC FRN 31/03/17 TB5 24,750 24,854 0.01
USD 24,937 DIAMONDS FOODS INC FRN 20/8/18 TL 24,781 24,797 0.01
UsD 25,000 BRIGHT HORIZONS FRN 30/01/20 TB 24,688 24,695 0.01
usD 25,000 TRANSDIGM INC FRN 28/02/20  TL CO01 24,563 24,625 0.01
USD 25,000 DELTA AIRLINES FRN 18/10/18  TB1 24,500 24,567 0.01
UsSD 25,000 SBA SENIOR FIN IT FRN 24/03/21 TBI1 24,375 24,556 0.01
usD 24,762 MICRO HLDG FRN 08/07/21 INIT 1STLO1 24,700 24,493 0.01
USD 24,938 MEN'S WEARHOUSE FRN 18/06/21 TLB 24,813 24,439 0.01
UsD 25,000 PINNACLE FOODS FRN 29/04/20 TGO1 24,375 24336 0.01
usD 25,000 U PINNACLE FOODS FRN 16/04/20 TG 24,563 24,336 0.01
USD 25,000 CHECKOUT HDGS FRN 09/04/21 1ST TB 24,406 23,906 0.01
UsSD 25,000 U CHECKOUT HDGS FRN 09/04/21 1ST TB 24313 23,906 0.01
usD 24,165 PARTY CITY 14 REP FRN 27/07/19 TL02 23,782 23,696 0.01
USD 24937 GETTY IMAGES FRN 18/10/19 INIT TLO1 23,035 23,027 0.01
UsD 21,064 ZIGGO BV FRN 15/01/22 TB2 02 TL 20,698 20,529 0.00
usD 20,808 IMG WORLDWIDE FRN 06/05/21 1ST TL02 20,548 20,184 0.00
USD 18,748 QUIKRETE FRN 28/09/20 INIT 1ST TL02 18,608 18,523 0.00
UsD 18,128 SPRINGER SCI FRN 14/8/20 INIT TB303 17,992 17,848 0.00
usD 15,170 POWER BUYER DD FRN 06/05/20 1STL 14,905 14,816 0.00
USD 14,068 SPRINGER SCI FRN 14/8/20 INIT TB305 13,963 13,851 0.00
UsD 12,097 ADVANTAGE SAL FRN 23/07/21 DD ISTL 11,885 11,998 0.00
usD 12,097 ADVANTAGE FRN 23/7/21 ISTDD  TL02 12,097 11,998 0.00
USD 12,082 UNIVAR INC NEW FRN 30/06/17 TBO05 12,082 11,725 0.00
UsSD 10,515 MICHAELS STOR FRN 28/1/20 INC TL 10,423 10,383 0.00
usD 6,538 AVAGO NEW HOLD FRN 16/04/21 TL02 6,477 6,529 0.00
USD 3,128 BWAY HOLD FRN 08/08/20 INIT TL04 3,138 3,112 0.00
USD 2,273 ABC SUPPLY FRN 05/04/20 TB06 2,244 2,207 0.00
usD 1,908 DELTEK FRN 10/10/18 1ST TL02 1,901 1,890 0.00
USD 1,819 LANDMARK AV FRN 25/10/19 US 1STL02 1,815 1,806 0.00
USD 1,256 NEIMAN MARCUS FRN 25/10/20 TL0O6 1,247 1,232 0.00
usD 1,256 FREESCALE SEMI FRN 28/02/20 B4 TL11 1,252 1,232 0.00
USD 1,253 HUB INTL LTD FRN 02/10/20 INIT TL03 1,237 1,220 0.00
UsSD 1,250 PATHEON INC FRN 23/01/21 TLO3 1,238 1,216 0.00
usD 1,117 KRONOS FRN 30/10/19 1ST LIEN TLO7 1,115 1,110 0.00
USD 1,010 MINERALS TECH FRN 7/05/21 INIT TLO02 1,012 1,002 0.00
UsSD 1,005 BRICKMAN FRN 18/12/20 INITL 1STL02 995 980 0.00
usD 573 IMG WORLDWIDE FRN 06/05/21 1ST TL03 566 556 0.00
USD 500 SAGE PROD FRN 13/12/19 INIT 1STL02 498 498 0.00
UsSD 189 CHS EXTENDED FRN 27/01/21 TD04 188 189 0.00
usD 73 LANDMARK AV FRN 25/10/19 CAD 1STL02 73 72 0.00
USD 52 IMG WORLDWIDE FRN 06/05/21 1ST TL04 52 51 0.00

121,225,283 120,580,173 28.50

- URRIES
UsD 933,000 AIREM 07-1A 2A1 FRN 20/09/66 716,310 706,585 0.16
USD 430,000 CMLTI 06-AR9 1A3 FRN 25/11/36 376,788 378,016 0.09
USD 425,000 SVHE 2005-D01 M5 FRN 25/05/35 375,063 375,778 0.09
UsD 600,000 DBALT 07-OA3 Al FRN 25/07/47 272,492 272,205 0.06
UsSD 2,100,000 GSMS 12-GCJ9 XA 10 FRN 10/11/45 250,810 241,717 0.06
USD 650,000 LXS 06-16N A4A FRN 25/11/46 206,873 206,223 0.05
UsD 1,000,000 CWALT 05-IM1 A1 FRN 25/01/36 199,382 196,325 0.05
USD 600,000 RALI2007-QH9 A1 FRN 25/11/37 172,839 170,101 0.04
USD 400,000 BSMF 07-ARS 2A1 FRN 25/06/37 157,701 158,238 0.04
USD 570,000 LXS 05-7N 1A1A FRN 25/12/35 115,181 116,479 0.03
USD 105,000 GCCFC 07-GG11 A4 5.736% 10/12/49 115,314 113,729 0.03
USD 200,000 IMSA 07-1 A2 FRN 25/03/37 102,093 101,112 0.02
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UsD 800,000 IMJA 07-A1 A3 6% 25/08/37 85,542 83,260 0.02
usD 400,000 LUM 06-7 1A1 FRN 25/12/36 84,511 82,867 0.02
USD 90,000 MLMI 05-A8 A3A3 FRN 25/08/36 77,850 77,263 0.02

3,308,749 3,279,898 078

ERTDEERIS
UsD 325,000 CSMC 07-C1 A3 5.383% 15/02/40 284,530 280,231 0.07
UsSD 226,000 GSMS 07-GG10 A4 FRN 10/08/45 224,085 220,923 0.05
USD 225,000 CSMC 06-C4 A3 5.467% 15/09/39 199,460 196,360 0.05
UsSD 2,400,000 WFRBS 14-C21 XA 10 1.36% 15/08/47 196,985 191,043 0.05
UsSD 175,000 GCCFC 07 GG9 A4 5.444% 10/03/39 189,937 186,559 0.04
USD 1,750,000 UBSBB 12-C4 XA IO FRN 10/12/45 180,329 175,182 0.04
UsD 2,150,000 CGCMT 13-GC15 XA 10 FRN 10/09/46 147,298 140,685 0.03
UsSD 125,000 CSMC 07-C4 A4 FRN 15/09/39 112,770 111,636 0.03
USD 115,000 CWCI07-C3 A4 FRN 15/05/46 112,028 110,795 0.03
UsD 100,000 WBCMT 07-C32 FRN 15/06/49 109,301 107,352 0.03
UsSD 100,000 CMLT 08 LS1 A4B FRN 10/09/17 101,582 100,174 0.02
USD 1,500,000 WFRBS 14-C22 XA 10 0.971% 15/09/57 98,023 97,129 0.02
USD 1,100,000 WEFRBS 14-LC14 XA 1O FRN 15/03/47 95,921 92,872 0.02
USD 1,115,000 CGCMT 13-GC17 XA IO FRN 10/11/46 89,189 85,395 0.02

2,141,438 2,096,336 050

B R
USD 805,000 GOLDMAN SACHS FRN 29/12/49 L 820,623 813,049 0.20
usD 825,000 CITIGROUP INC FRN 29/12/49 HYBRID 822,312 812,624 0.19
USD 950,000 GOLDMAN SACHS CAP II FRN 01/12/49 732,812 699,437 0.17
USD 600,000 LINCOLN NATL CORP FRN 17/05/66 619,000 600,720 0.14
usD 550,000 BANK OF AMERICA CORP FRN 29/12/49 541,250 534,716 0.13
USD 464,000 JP MORGAN CHASE & CO FRN 29/04/49 1 509,820 499,380 0.12
USD 463,000 CITIGROUP INC FRN 29/11/49 N 463,385 464,158 0.11
usD 420,000 MORGAN STANLEY FRN 29/07/49 H 420,968 422,646 0.10
UsSD 350,000 GE CAP TRUSTIFRN 15/11/67 378,350 377,125 0.09
USD 325,000  BANK OF AMERICA CORP FRN 29/07/49 K 359,906 347,750 0.08
usD 325,000 ILFC E CAP TRUSTIFRN 21/12/65 144 312,000 302,250 0.07
UsSD 250,000 JP MORGAN CHASE & CO FRN 29/01/49 264,375 265,245 0.06
USD 255,000  BANK OF AMERICA CORP FRN 29/09/49 X 255,688 254,013 0.06
usD 250,000 ING US INC FRN 15/05/53 253,750 248,159 0.06
UsSD 225,000 ALLSTATE CORP FRN 15/08/53 241,425 237,102 0.06
USD 225,000 JPMORGAN CHASE CO FRN 29/12/49 V 222,625 221,526 0.05
usD 190,000 JP MORGAN CHASE & CO FRN 29/12/49 R 194,028 189,719 0.04
UsSD 185,000 GENERAL ELEC CAP FRN 29/06/49 188,201 185,000 0.04
USD 180,000 AMERICAN EXPRESS FRN 29/05/49 180,000 182,835 0.04
usD 195,000 BANK OF AMERICA CORP FRN 29/12/49 U 186,186 179,888 0.04
UsSD 180,000 CITIGROUP INC FRN 29/12/49 M 181,405 177,750 0.04
USD 150,000 BANK OF AMERICA CORP FRN 23/10/49 Z 150,875 153,681 0.04
usD 150,000 PRUDENTIAL FIN FRN 5.2% 15/03/44 152,235 148,313 0.04
UsSD 141,000 ILFC E-CAP TR II FRN 21/12/65 144A 137,475 135,184 0.03

3,588,604 8,452,270 2.00

-- 155,400 POWERSHARES SENIOR LOAN 3,823,319 3,724,161 0.88
- 33,270 ISHARES JP MORGAN USD EMERGING 3,808,149 3,676,002 0.87
- 34,500 ISHARES IBOXX USD H/Y CORP BOND BP 3,223,472 3,097,410 0.73
-- 74,470 SPDR BARCLAYS CAPITAL HIGH ETF 3,053,524 2,884,223 0.68
- 25,800 ISHARES 0-5 HIGH YIELD CORP ET 1,300,313 1,253,106 0.30
- 16,100 ISHARES EMERGING MKTS LOC CUR ETF 805,337 740,761 0.18
- 14,800 ISHARES EMERGING MKTS CORP ETF 765,423 726,532 0.17
16,779,537 16,102,195 3.81
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usD 550,000 IHEART COMM INC PIK 14% 01/20/21 552,928 448,821 0.10
USD 400,000 HOMER CITY GEN PIK 8.637% 01/10/19 395,441 394,021 0.09
USD 270,000 GENERAL MOTORS 5.2% 01/04/45 270,610 284,175 0.07
usD 200,000 AMER AIRL 13-2 B PT 5.6% 15/7/20 14 192,349 191,645 0.05
USD 170,000 AMER AIRLINES 14-1 B 4.375% 1/10/22 173,825 172,550 0.04
1,585,153 1,491212 035
RA A2 HAVRPIOE
USD 900,000 FIRST DATA PIK 8.75% 15/01/22 144A 982,863 968,052 0.22
USD 200,000 CARLSON TRAVEL PIK 8.25% 15/8/19 14 201,000 200,721 0.05
USD 75,000 ANCESTRY PIK 9.625% 15/10/18 144A 76,500 73,564 0.02
USD 25,000 MARIPO/NEIMAN PIK 8.75% 15/10/21 14 25,750 26,538 0.01
1,286,113 1,268,875 0.30
T—I
USD 5,940,908 FNCL POOL AE0825 6% 01/10/39 1,120,409 1,123,457 0.27
USD 104,620 FNCL POOL 901640 6% 01/12/36 8,266 8,288 0.00
usD 46,580 FNCL POOL 911567 6% 01/04/37 1,794 1,798 0.00
1,130,469 1,133,543 0.27
RATVT T/ B AR
USD 900,000 SABINE PASS LIQ 5.625% 15/04/23 852,624 885,031 0.22
USD 250,000 ENERGY FUT HDG 11.75% 01/03/22 144A 284,688 295,722 0.07
usD 250,000 REYNOLDS GRP ISS STUP 8.5% 15/05/18 259,313 255,762 0.06
USD 225,000 SERVICE CORP INTL 7% 15/06/17  WI 248,625 242,537 0.06
USD 200,000 REYNOLDS GRP ISS STUP 9% 15/04/19 210,900 206,853 0.05
usD 138,000 SALIX PHARMA 6% 15/01/2021 144A 136,445 141,323 0.03
USD 100,000 SABINE PASS LIQ 5.625% 01/02/21 98,500 98,286 0.02
USD 75,000 LINN NRG LLC/FIN STUP 01/11/19 58,750 62,334 0.01
usD 50,000 ARMORED AUTOGROUP INC STUP 1/11/18 51,625 49,793 0.01
2,201,470 2,237,641 0.53
BEHEEES R
USD 3,000,000 FED HOME LOAN BK 0.26% 21/07/15 3,002,249 3,003,515 0.70
USD 1,960,000 REYNOLDS GRP ISS 9.875% 15/08/19 W1 2,130,755 2,078,869 0.48
usD 1,712,000 SPRINT CORP 7.875% 15/09/23 1,849,247 1,700,506 0.39
USD 1,500,000 KINETICS/KCIUSA 10.5% 01/11/18 1,653,749 1,635,971 0.38
USD 1,425,000 SPRINT CORP 7.125% 15/06/24  WI 1,459,851 1,338,908 0.31
usD 1,190,000 CHS/COMM HEALTH 6.875% 01/02/22 WI 1,245,868 1,262,609 0.29
USD 1,171,000 T-MOBILE USA INC 6.731% 28/04/22 1,240,307 1,208,197 0.28
USD 1,100,000 LEAR CORP 5.25% 15/01/25 1,101,349 1,113,726 0.25
usD 1,100,000 HCA INC 3.75% 15/03/19 1,085,562 1,106,723 0.25
USD 1,025,000 CHS COMMUNITY 8% 15/11/19 1,113,468 1,094,854 0.25
USD 947,000 CINCINNATI BELL 8.375% 15/10/20 1,025,076 995,395 0.24
usD 920,000 NRG ENERGY INC 7.875% 15/05/21 1,005,862 991,950 0.23
USD 1,000,000 CHESAPEAKE ENERGY 4.875% 15/04/22 1,003,785 979,999 0.23
USD 982,000 BEAZER HOMES USA 5.75% 15/06/19 959,319 948,730 0.22
usD 885,000 DENALI BORROWER 5.625% 15/10/20 144 921,048 926,150 0.22
USD 600,000 DAIMLERCHRYSLER NA 8.5% 18/01/31 914,421 918,434 0.22
USD 819,000 SUNGARD DATA SYST 7.625% 15/11/20 866,739 868,759 0.21
usD 850,000 CENTURLINK INC 7.65% 15/03/42 849,264 864,062 0.20
USD 715,000 EL PASO NATURAL GAS 7.25% 01/06/18 821,524 808,693 0.19
USD 775,000 UNITED RENTALS 5.75% 15/11/24 777,524 801,957 0.19
usD 925,000 AVAYA INC 10.5% 01/03/21 144A 832,570 787,379 0.19
USD 800,000 AVAYA INC 7% 01/04/19 144A 793,874 784,839 0.19
USD 750,000 KCG HOLDINGS 8.25% 15/06/18 144A 778,124 769,198 0.18
usD 750,000 AVIS BUDGET CAR 5.125% 01/06/22 144 733,749 755,164 0.18
USD 680,000 CABLEVISION SYSTEMS 7.75% 15/04/18 758,718 751,903 0.18
USD 860,000 CALIFORNIA RES 6% 15/11/24 144A 809,302 745,698 0.18
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UsD 650,000 ACTIVISION BLIZ 5.625% 15/9/21 144A 691,530 684,348 0.16
usD 690,000 SPRINGLEAF FIN CORP 5.25% 15/12/19 689,999 681,450 0.16
USD 650,000 DAVITA INC 6.625% 01/11/20 682,499 679,876 0.16
UsD 650,000 CCO HLDGS LLC 7% 15/01/19 680,374 674,545 0.16
usD 661,000 CALPINE CORP 5.75% 15/01/25 652,425 669,208 0.16
EUR 500,000 GOLDMAM SACHS GP 2.5% 18/10/21 EMTN 676,051 660,551 0.16
UsD 599,000 UNITED RENTALS 7.625% 15/04/22 667,232 657,982 0.16
usD 555,000 HCAINC 7.5% 15/02/22 642,637 638,002 0.15
USD 600,000 MGM RESORTS INTL 6.625% 15/12/21 653,194 632,633 0.15
UsSD 745,000 LINN ENERGY LLC/FIN 7.75% 1/2/21 764,499 624,904 0.15
usD 591,000 CCO HDGS LLC/CAP 6.5% 30/04/21 622,165 622,658 0.15
USD 600,000 VERIZON COMM 4.15% 15/03/24 622,757 621,101 0.15
UsSD 490,000 AMGEN INC 6.4% 01/02/39 609,113 620,489 0.15
usD 600,000 T-MOBILE USA INC 6.5% 15/01/24 612,576 616,303 0.15
USD 599,000 DISH DBS CORP 5.875% 15/11/24 144A 593,562 604,993 0.14
UsSD 600,000 KENNEDY WILSON 5.875% 01/04/24 599,999 604,349 0.14
usD 575,000 K HOVNANIAN ENT 7.25% 15/10/20 144A 610,374 595,891 0.14
USD 430,000 FHLB 5.5% 15/07/36 576,049 590,314 0.14
UsSD 825,000 HEXION US FINANCE 9% 15/11/20 801,249 586,590 0.14
USD 600,000 SONIC AUTO INC 5% 15/05/23 584,812 586,281 0.14
USD 600,000 APPLE INC 2.4% 03/05/23 575,674 584,662 0.14
USD 545,000 UNIVISION COMM 7.875% 01/11/20 144A 588,512 582,153 0.14
usD 500,000 AVIATION CAP GR 7.125% 15/10/20 144 577,499 574,882 0.14
USD 540,000 LEVEL 3 FINANCING 8.125% 01/7/19 W1 574,549 571,392 0.14
UsSD 535,000 CLEAR CHAN WLD 7.625% 15/3/20 WI-B 563,762 564,958 0.13
usD 550,000 ALLY FINANCIAL INC 5.125% 30/09/24 540,770 563,816 0.13
USD 530,000 CHRYSLER GP 8% 15/06/19 WI 569,988 560,840 0.13
UsSD 553,000 POST HLDGS 7.375% 15/02/22 581,908 556,690 0.13
usD 524,000 FREESCALE SEMIC 6% 15/01/22 144A 548,073 545,823 0.13
USD 550,000 CLAIRE'S ST 9% 15/03/19 144a 562,063 542,298 0.13
UsSD 525,000 HD SUPPLY INC 5.25% 15/12/21 144A 526,344 535,820 0.13
usD 525,000 T-MOBILE USA INC 6% 01/03/23 526,956 529,970 0.13
USD 550,000 WEST CORP 5.375% 15/07/22 144A 528,125 527,671 0.12
UsSD 500,000 HD SUPPLY INC 7.5% 15/07/20 534,375 525,590 0.12
usD 500,000 ALLY FINANCIAL INC 5.5% 15/02/17 529,519 525,181 0.12
USD 500,000 UNITED CONTINENTAL 6.375% 01/06/18 529,375 524,139 0.12
UsSD 500,000 T-MOBILE USA INC 5.25% 01/09/18 516,875 519,098 0.12
usD 500,000 AUX NORTH AMER 6.125% 1/11/23 1 522,500 518,526 0.12
USD 575,000 ORTHO-CLINICAL 6.625% 15/05/22 144A 545,469 517,747 0.12
UsSD 500,000 DISH DBS CORP 4.625% 15/07/17 520,625 517,747 0.12
usD 525,000 GROUP 1 AUTO 5% 01/06/22 144A 519,625 514,194 0.12
USD 502,000 CLEAR CHAN WLD 6.5% 15/11/22 WI 528,675 512,998 0.12
UsSD 500,000  MORGAN STANLEY 3.75% 25/02/23 505,517 512,873 0.12
usD 500,000 LEE ENTERPRISES 9.5% 15/03/22 144A 520,625 512,057 0.12
USD 500,000 CCO HDGS LLC/CAP 5.75% 01/09/23 502,500 508,545 0.12
UsSD 475,000 UNIVISION COMM 8.5% 15/05/21 144A 518,943 506,236 0.12
USD 395,000 VERIZON COMM 6.55% 15/09/43 499,562 505,145 0.12
USD 450,000 NUSTAR LOGISTICS 7.65% 15/04/18 510,750 504,851 0.12
USD 465,000 LEVISTRAUSS&CO 6.875% 01/05/22 506,625 503,960 0.12
usD 500,000 REGENCY ENERGY 5.875% 01/03/22 537,500 498,437 0.12
USD 500,000 KB HOME 4.75% 15/05/19 495,000 493,070 0.12
USD 500,000 ALLY FINANCIAL INC 3.5% 27/01/19 505,000 491,773 0.12
usD 500,000 SPRINT CAPITAL 8.75% 15/03/32 516,600 490,000 0.12
USD 500,000 ANHEUSER-BUSH INBEV 2.5% 15/07/22 481,000 485,876 0.11
USD 480,000 MGM RESORTS INTL 6% 15/03/23 475,656 482,400 0.11
usD 475,000 LEVEL 3 ESCROW 5.375% 15/08/22 144A 472,031 478,255 0.11
USD 490,000 FREEPORT-MCMORAN 4.55% 14/11/24 485,440 476,882 0.11
USD 500,000 SUMMIT MID HDGS 5.5% 15/08/22 505,000 475,954 0.11
usD 450,000 MICRON TECH INC 5.875% 15/02/22 144 465,750 474,375 0.11
USD 444,000 SPRINGLEAF FIN CORP 6.9% 15/12/17 M 482,805 470,956 0.11
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UsD 500,000 BMC SOFTWARE 8.125% 15/07/21 144A 505,625 470,759 0.11
usD 569,000 ASSOC MATERIAL 9.125% 01/11/17 541,370 469,769 0.11
USD 450,000 MPH ACQUISIT HDG 6.625% 1/04/22 14 461,219 465,431 0.11
UsD 474,000 GENWORTH FINANCIAL 7.625% 24/09/21 485,767 463,125 0.11
usD 414,000 HUGHES SATELITE 7.625% 15/06/21 462,500 457,176 0.11
USD 400,000 SPRINT NEXTEL 9% 15/11/18 144A 471,525 455,381 0.11
UsD 450,000 FRESENIUS MED 4.125% 15/10/20 144A 450,000 452,897 0.11
usD 425,000 CIT GROUP INC 5.5% 15/02/19 144A 453,645 448,830 0.11
USD 439,000 AMERICAN AIRLINES 5.5% 1/10/19 144A 438,176 446,710 0.11
UsSD 450,000 SABINE PASS LIQ 5.75% 15/05/24 452,929 444304 0.11
usD 400,000 CHRYSLER GP 8.25% 15/06/21 WI 442,750 443,702 0.10
USD 500,000 ADVANCED MICRO 7% 01/07/24 511,250 428,445 0.10
UsD 375,000 MGM RESORTS INTL 8.625% 01/02/19 429,438 427,891 0.10
usD 400,000 LYNX IT CORP 6.375% 15/04/23 144A 425,500 418,768 0.10
USD 400,000 ASHTEAD CAPITAL 5.625% 1/10/24 144 407,000 410,960 0.10
UsSD 390,000 AMERISTAR CASINOS 7.5% 15/04/21 412,425 407,996 0.10
usD 400,000 CALPINE CORP 5.375% 15/01/23 398,266 404,808 0.10
USD 400,000 VOLKSWAGEN GRP 2.45% 20/11/19 REGS 399,104 401,658 0.09
UsSD 365,000  HUNTSMAN INT LLC 8.625% 15/03/21 395,386 392,622 0.09
usD 365,000 BIOMET INC 6.5% 01/08/20 391,798 390,799 0.09
USD 375,000 RITE AID CORP 6.75% 15/06/21 WI 389,375 385,901 0.09
UsSD 395,000 DISH DBS CORP 5% 15/03/23 386,588 383,003 0.09
usD 375,000 SELECT MEDICAL 6.375% 01/06/21 379,188 382,164 0.09
USD 375,000 MICRON TECHNO 5.5% 01/02/25 144A 369,635 381,069 0.09
UsSD 365,000 CEQUEL COM HLD 6.375% 15/09/20 144A 380,300 380,090 0.09
usD 425,000 HEXION US/NOVA 8.875% 01/02/18 425,813 377,466 0.09
USD 350,000 TENET HEALTHCARE 6% 01/10/20 380,065 375,954 0.09
UsSD 350,000  HCAHLDG 7.75% 15/05/21 376,590 374,724 0.09
usD 317,000  MGM MIRAGE 11.375% 01/03/18 386,713 372,689 0.09
USD 350,000 LIFEPOINT HOSP 6.625% 01/10/20 372,875 369,504 0.09
UsD 350,000 WINDSTREAM CORP 7.75% 15/10/20 376,475 360,954 0.09
usD 350,000 NRG ENERGY 6.25% 01/05/24 144A 358,729 359,539 0.08
USD 325,000 PANTRY INC 8.375% 01/08/20 346,125 358,487 0.08
UsSD 300,000 GENERAL MOTORS 6.25% 02/10/43 348,141 357,000 0.08
usD 350,000 STEEL DYNAMICS 5.125% 01/10/21 144A 350,625 355,908 0.08
USD 350,000 IHS INC 5% 01/11/22 144A 350,000 347,228 0.08
UsSD 307,000 TEKNIPLEX INC 9.75% 01/06/19 144A 335,578 333,349 0.08
usD 375,000 SPRINT CAP CORP 6.875% 15/11/28 362,563 332,813 0.08
USD 310,000  WYNN LAS VEGAS 7.75% 15/08/20 331,444 329,971 0.08
UsD 314,000 FRONTIER COMM 7.625% 15/04/24 334,519 328,854 0.08
usD 350,000 CONSOL ENERGY 5.875% 15/04/22 144A 354,375 326,124 0.08
USD 315,000  DANA HOLDING CO 5.375% 15/09/21 327,994 324,201 0.08
UsSD 300,000 CHECKERS DRIVE-IN 11% 01/12/17 144A 327,750 324,131 0.08
usD 325,000 CENTURYTEL INC 7.6% 15/09/39 P 327,688 322,974 0.08
USD 325,000 OMEGA HEATLH INV 4.5% 15/01/25 144A 322,176 321,657 0.08
UsSD 297,000 MERITAGE HOMES 7.15% 15/04/20 WI 324,473 319,716 0.08
usD 325,000 HEXION US FIN 6.625% 15/04/20 WI 336,125 318,949 0.08
USD 312,000 NEWFIELD EXPLOR 6.875% 01/02/20 324,090 317,077 0.07
UsSD 325,000 MIDAS INT HOLD 7.875% 01/10/22 144A 322,563 315,832 0.07
USD 350,000 UNIT CORP 6.625% 15/05/21 341,250 313,771 0.07
USD 300,000 US AIRWAYS GROUP 6.125% 01/06/18 315,000 311,483 0.07
USD 263,000 ALLY FINANCIAL INC 8% 15/03/20 315,455 310,748 0.07
usD 305,000 TENET HEALTHCARE 5.5% 1/03/19 144A 304,744 310,510 0.07
USD 302,000 WINDSTREAM CORP 7.75% 01/10/21 318,987 310,034 0.07
USD 300,000 DISH DBS CORP 4.25% 01/04/18 304,500 307,723 0.07
usD 275,000 SEALED AIR CORP 8.375% 15/09/21 144 309,905 307,440 0.07
USD 300,000 T-MOBILE USA 6.625% 01/04/23 317,130 305,848 0.07
UsSD 304,000 MERITAGE HOMES CORP 4.5% 1/03/18 306,135 304,216 0.07
usD 300,000 CCOH SAFARI 5.75% 01/12/24 298,438 303,719 0.07
USD 285,000 BOISE CASCADE CO 6.375% 01/11/20 299,963 299,609 0.07
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UsD 285,000 FIRST DATA CORP 7.375% 15/6/19 144A 301,488 299,452 0.07
usD 324,000 COTT BEVERAGES 5.375% 01/07/22 144 311,308 298,673 0.07
USD 300,000 CORPORATE OFF 3.7% 15/06/21 301,677 298,673 0.07
UsD 376,000 GETTY IMAGES 7% 15/10/20 144A 319,600 295,612 0.07
USD 308,000 NAVIENT CORP 5.875% 25/10/24 305,151 294,863 0.07
USD 300,000 SM ENERGY CO 6.625% 15/02/19 311,625 294,302 0.07
UsD 450,000 WARREN RESOURCES 9% 01/08/22 144A 282,375 292,981 0.07
UusD 300,000 LMIAEROSPACE INC 7.375% 15/07/19 1 301,500 292,839 0.07
USD 270,000 VIKING CRUISES 8.5% 15/10/22 144A 297,525 292,708 0.07
USD 279,000 ARAMARK CORP 5.75% 15/03/20 289,412 287,011 0.07
usD 280,000 KINDER MORGAN INC 5.55% 01/06/45 279,056 286,811 0.07
USD 275,000 COTT BEVERAGES 6.75% 01/01/20 144A 275,000 275,698 0.07
UsSD 290,000 ASHTON WOODS USA 6.875% 15/2/21 144 285,150 274,487 0.06
usD 250,000 FREESCALE SEMIC 10.75% 01/08/20 278,750 273,902 0.06
USD 262,000 FIRST CASH FIN 6.75% 01/04/21 276,160 272,892 0.06
USD 256,000 GOOD TIRE&RUBBER 6.5% 01/03/21 271,906 272,318 0.06
UusD 250,000 RSC EQUIP RENT 8.25% 01/02/21 275,938 272,317 0.06
USD 250,000 INTL LEASE FINANCE 5.875% 15/08/22 274,063 271,793 0.06
USD 275,000 SLM CORP 6.125% 25/03/24 MTN 281,375 270,815 0.06
UsD 255,000 ZEBRA TECH 7.25% 15/10/22 144A 262,344 270,124 0.06
USD 260,000 HERTZ CORP 6.75% 15/04/19 271,445 269,289 0.06
USD 270,000 SANMINA CORP 4.375% 01/06/19 144A 267,000 268,291 0.06
UsD 250,000 LANDRY'S INC 9.375% 01/05/20  144A 269,688 265,941 0.06
USD 250,000 DANA HOLDING CO 6.75% 15/02/21 265,625 265,198 0.06
USD 250,000  MARIPOSA BOR 8% 15/10/21 144A 256,438 265,070 0.06
usD 250,000 DANA HOLDING CO 6% 15/09/23 265,625 262,994 0.06
USD 350,000 NORTHERN OIL AND GAS 8% 01/06/20 W1 339,500 262,868 0.06
USD 250,000 HILTON WORLDWI 5.625% 15/10/21 262,625 260,984 0.06
usD 250,000 LEVEL 3 FIN INC 6.125% 15/1/21 263,750 260,351 0.06
USD 245,000 HEALTHSOUTH CORP 7.75% 15/09/22 262,456 259,881 0.06
USD 245,000 DAVITA INC 5.75% 15/08/22 261,538 259,805 0.06
UusD 250,000 LIFEPOINT HOSPI 5.5% 01/12/21 262,188 257,315 0.06
USD 250,000 STANDARD PACIFIC 6.25% 15/12/21 264,870 256,708 0.06
USD 276,000 WHITING PETROLEUM 5.75% 15/03/21 248,533 256,630 0.06
usD 235,000 UNITED RENTALS 7.375% 15/05/20 255,445 253,953 0.06
USD 235,000 HUGHES SATELITE 6.5% 15/06/19 255,938 252,706 0.06
USD 250,000 GENERAL MOTORS 3.25% 15/05/18 249,688 252,007 0.06
usD 268,000 GRIFFON CORP 5.25% 01/03/22 258,278 251,399 0.06
USD 225,000 HCAINC 6.50% 15/02/20 250,750 251,213 0.06
USD 250,000 EQUINIX INC 5.375% 01/01/22 248,938 251,082 0.06
usD 251,000 FRONTIER COMM 6.875% 15/01/25 250,063 250,967 0.06
USD 250,000 CENTRAL GARDEN & PET 8.25% 01/03/18 248,125 250,788 0.06
UsSD 275,000 DENBURY RES 5.5% 01/05/22 274,125 250,738 0.06
usD 250,000 TENET HEALTHCARE 5% 01/03/19 144A 255,000 250,580 0.06
USD 250,000 HOCKEY MERG 7.875% 01/10/21 144A 260,000 250,409 0.06
UsD 250,000 TRIUMPH GROUP 5.25% 01/06/22 249,375 249,846 0.06
usD 250,000 REALOGY CORP4.5% 15/04/19 144A 246,538 249,657 0.06
USD 250,000 ALLIANCE DATA SYST 5.375% 1/08/22 1 242,250 247358 0.06
UsD 250,000 BELDEN INC 5.5% 01/09/22 144A 256,250 246,735 0.06
usD 235,000 ALCATEL LUCENT 6.75% 15/11/20 144A 237,350 245,896 0.06
USD 250,000  SBACOMM CORP 4.875% 15/07/22 144A 246,875 241,737 0.06
UsSD 235,000 CONCHO RESOURCES 5.5% 01/04/23 229,713 237,825 0.06
usD 275,000 PEABODY ENERGY CORP 6.25% 15/11/21 268,375 237,613 0.06
USD 226,000 GLP CAPLP4.375% 01/11/18 230,238 231,296 0.05
UsD 200,000 QWEST CORP 6.75% 01/12/21 231,438 231,111 0.05
usD 225,000 AVIS BUDGET CAR 5.5% 01/04/23 225,563 228,836 0.05
USD 235,000 CARRIZO OIL&GAS INC 7.5% 15/9/20 14 237,488 225,933 0.05
USD 225,000 REVLON CONSUMER 5.75% 15/02/21 227,483 225911 0.05
usD 200,000 JARDEN CORP 7.5% 01/05/17 220,000 220,091 0.05
USD 300,000 FTSINT 6.25% 01/05/22 144A 287,625 216,401 0.05
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UsD 231,000 PLY GEM INDS 6.5% 01/02/22 144a 225,633 215,220 0.05
usD 198,000 LEVEL 3 FINANCING 8.625% 15/7/20 WI 219,285 214,933 0.05
USD 225,000 KINDRED HEALTH 6.375% 15/04/22 144A 227,031 214,151 0.05
UsSD 200,000 AMERICAN EQU INV 6.625% 15/07/21 213,500 212,796 0.05
usD 219,000 ANTERO RESOURCE FIN 5.375% 01/11/21 203,968 212,273 0.05
USD 210,000 AIR LEASE CORP 4.25% 15/09/24 208,312 212,134 0.05
UsD 250,000 SANCHEZ NRG CORP 6.125% 15/1/23 14 235,960 209,173 0.05
usD 200,000 HEALTHSOUTH CORP 8.125% 15/02/20 213,000 208,398 0.05
USD 200,000 BUILDING MATERIALS 9% 15/09/18 144A 212,313 208,127 0.05
USD 200,000 BUILDERS FIRSTS 7.625% 01/06/21 144 209,250 205,304 0.05
usD 200,000 METLIFE INC 3.6% 10/04/24 203,324 205,238 0.05
USD 190,000 SONIC AUTOMOTIVE 7% 15/07/22 207,100 204,519 0.05
UsSD 200,000 DYNEGY FINANCE I 7.625% 1/11/24 144 201,938 204,468 0.05
usD 200,000 ACCESS MIDST PART 4.875% 15/05/23 206,375 203,418 0.05
USD 200,000 HCAINC 4.25% 15/10/19 198,000 203,273 0.05
UsSD 200,000 ALCATEL-LUCENT 4.625% 01/07/17 144A 201,000 202,098 0.05
usD 200,000 TRANSDIGM INC 6.5% 15/07/24 206,750 201,939 0.05
USD 200,000 CABLEVISION SYSTEMS 5.875% 15/09/22 193,500 201,906 0.05
UsD 200,000 EQUINIX INC 5.375% 01/04/23 204,500 200,914 0.05
usD 200,000 FFCB 0.25% 02/12/15 199,976 200,048 0.05
USD 200,000 SLM CORP 4.875% 17/06/19 MTN 204,000 199,735 0.05
UsD 190,000 EDUCATION REALT 4.6% 01/12/24 189,983 194,706 0.05
usD 190,000 ISLE OF CAPRI CAS 5.875% 15/03/21 194,300 193,627 0.05
USD 225,000 PHIINC 5.25% 15/03/19 223313 191,469 0.05
UsSD 200,000 DYNEGY INC 5.875% 01/06/23 187,563 191,407 0.05
usD 190,000 CDW LLC/FIN 5.5% 01/12/24 189,300 190,001 0.04
USD 175,000  MEDTRONIC INC 4.625% 15/3/45 144A 181,291 189,716 0.04
UsSD 200,000 PLY GEM INDS 6.5% 01/02/22 199,000 188,342 0.04
usD 175,000 CCO HDGS LLC 7.375% 01/06/20 187,688 186,270 0.04
USD 175,000 SALLY HDGS/CAP 6.875% 15/11/19 188,563 186,050 0.04
UsSD 200,000 JEFFERIES FIN LLC 7.5% 15/04/21 144 200,000 185,798 0.04
usD 175,000 HOLOGIC INC 6.25% 01/08/20 183,645 182,162 0.04
USD 175,000 ALERE INC 8.625% 01/10/18 182,875 181,211 0.04
UsSD 170,000 SPIRIT AEROSYSTEM 6.75% 15/12/20 W1 181,050 180,307 0.04
usD 175,000 DYNEGY FINANCE 17.375% 1/11/22 144 170,806 178,845 0.04
USD 175,000 CEDAR FAIR LP 5.25% 15/03/21 177,375 177,031 0.04
UsSD 175,000 BUILD MAT CORP 5.375% 15/11/24 144A 175,000 174,988 0.04
usD 175,000 FREESCALE SEMIC 5% 15/05/21 144A 173,188 173,109 0.04
USD 220,000 BREITBURN ENER 7.875% 15/04/22 227,700 171,900 0.04
UsSD 175,000  HARLAND CLARKE 6.875% 01/03/20 144A 178,219 170,859 0.04
usD 200,000 UNIVERSAL HOSPITAL 7.625% 15/08/20 201,250 167,244 0.04
USD 175,000 REGAL ENTERTAINMENT 5.75% 15/06/23 168,575 164,855 0.04
UsSD 150,000 ENTERTAINMENT PROP 5.75% 15/08/22 166,284 163,856 0.04
usD 150,000 AMC ENTERTAINMENT 9.75% 01/12/20 165,375 163,214 0.04
USD 164,000 CARRIZO OIL&GAS 8.625% 15/10/18 170,199 162,503 0.04
UsSD 162,000 LIVE NATION ENT 5.375% 15/06/22 144 164,025 162,302 0.04
usD 165,000 TRINITY INDUSTRIES 4.55% 1/10/24 164,815 160,248 0.04
USD 150,000 HCA HLDG 6.25% 15/02/21 159,938 160,009 0.04
UsSD 150,000 CHS COMMUNITY 7.125% 15/07/20 161,438 159,526 0.04
usD 150,000 LEVEL 3 FIN INC 9.375% 01/04/19 WI 162,738 159,100 0.04
USD 150,000 WR GRACE & CO 5.625% 01/10/24 144A 152,875 156,768 0.04
USD 165,000 APACHE CORP 4.75% 15/04/43 169,311 155,911 0.04
usD 132,000 ALLY FINANCIAL INC 7.5% 15/09/20 W1 153,080 155,260 0.04
USD 161,000 K HOVNANIAN ENT 8% 01/11/19 144A 161,000 154,754 0.04
UsD 150,000  MARKWEST ENERGY PART 6.5% 15/08/21 152,625 154,353 0.04
usD 150,000 SIRIUS XM RADIO 6% 15/07/24 144A 156,563 154,096 0.04
USD 150,000 PINNACLE ENTERT 6.375% 01/08/21 158,396 152,872 0.04
UsSD 150,000 KLX INC 5.875% 01/12/22 144A 151,266 151,419 0.04
usD 150,000 ICAHN ENTS FIN 5.875% 01/02/22 150,750 151,012 0.04
USD 140,000 NRG ENERGY INC 8.25% 01/09/20 148,225 149,546 0.04
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UsD 150,000 ICAHN ENTR/FIN 4.875% 15/03/19 WI 149,813 149,411 0.04
usD 150,000 GENON ENERGY INC 9.5% 15/10/18 158,563 149,380 0.04
USD 150,000 CEDAR FAIR/CANA 5.375% 01/06/24 144 149,250 149,221 0.04
UsSD 150,000 RR DONNELLEY 6% 01/04/24 145,875 147,344 0.03
usD 150,000  AMKOR TECHNO INC 6.375% 01/10/22 158,250 145,033 0.03
USD 136,000 ONEMAIN FIN 7.25% 15/12/21 144A 136,330 138,607 0.03
USD 132,000 CLEAR CHANNEL WORL 7.625% 15/3/20 A 137,610 137,415 0.03
usD 250,000 HERCULE OFFSHORE 10.25% 01/04/19 14 271,875 133,907 0.03
USD 125,000 MSCIINC 5.25% 15/11/24 144A 125,500 129,978 0.03
USD 125,000  WELLCARE HEALTH 5.75% 15/11/20 129,844 129,236 0.03
usD 100,000 ALLY FINANCIAL 8% 01/11/31 125,000 127,643 0.03
USD 125,000 DIRECT TV HDGS 3.95% 15/01/25 124,141 126,912 0.03
USD 125,000  OWENS-BROCKWAY 5.375% 15/01/25 144A 126,031 126,732 0.03
usD 151,000 SUN PRODUCTS 7.75% 15/03/21 144A 120,045 126,283 0.03
USD 110,000 ENERGY TRANSF PARTN 6.5% 01/02/42 129,600 126,277 0.03
USD 125,000 NIELSEN FIN LLC 5% 15/04/22 144A 126,063 125,859 0.03
usD 125,000 WILLIAM LYON HOM 5.75% 15/04/19 125,625 125,136 0.03
USD 130,000 LUCENT TECHNOLOGIES 6.45% 15/03/29 119,925 124,505 0.03
UsSD 131,000 SM ENERGY CO 6.125% 15/11/22 144A 125,869 123,388 0.03
usD 120,000 KINDER MORGAN 5.5% 01/03/44 113,872 122,580 0.03
USD 110,000 KINDER MORGAN ENE 6.5% 01/09/39 127,018 122,411 0.03
USD 225,000 ENERGY XXI GULF 7.5% 15/12/21 231,500 121,696 0.03
usD 130,000 NOBLE ENERGY INC 5.05% 15/11/44 129,045 120,679 0.03
USD 125,000 CIMAREX ENERGY 4.375% 01/06/24 126,844 119,052 0.03
USD 125,000 ANTERO RESOURCE 5.125% 1/12/22 144 114,125 118,686 0.03
usD 133,000 CALIFORNIA RES 5% 15/01/20 144A 130,200 118,207 0.03
USD 115,000 CITGO PETROLEUM 6.25% 15/08/22 144A 121,025 116,941 0.03
USD 125,000 SCIENTIFIC GAMES INTL 10% 1/12/22 1 112,331 115,199 0.03
usD 150,000 HALCON RESOURCES 8.875% 15/05/21 142,750 112,671 0.03
USD 100,000 VERIZON COMM 5.15% 15/09/23 111,777 110,579 0.03
USD 100,000 COMCAST CORP 4.65% 15/07/42 106,287 108,533 0.03
usD 106,000 ONEMALIN FIN 6.75% 15/12/19 144A 106,305 108,262 0.03
USD 100,000 ACTIVISION BLIZ 6.125% 15/9/23 144A 108,750 108,186 0.03
USD 117,000 ROSETTA RESOURCES 5.625% 01/05/21 101,835 107,239 0.03
usD 100,000 CYRUSONE LP/FIN 6.375% 15/11/22 104,250 106,923 0.03
USD 105,000  DYNEGY FINANCE 16.75% 1/11/19 144A 105,225 106,712 0.03
USD 100,000 WALGREENS BOOTS 4.8% 18/11/44 103,471 106,555 0.03
usD 100,000 INTL LEASE FIN 6.75% 01/09/16 144A 106,500 106,544 0.03
USD 100,000 TEMPUR SEALY INTL 6.875% 15/12/20 108,100 106,125 0.03
USD 100,000 UNITED RENTALS 6.125% 15/06/23 101,750 105,182 0.02
usD 100,000 HCA INC 5.25% 15/04/25 100,375 104,652 0.02
USD 100,000 NCR CORP 6.375% 15/12/23 105,250 104,207 0.02
USD 100,000 GCIINC 8.625% 15/11/19 WI 104,688 104,086 0.02
usD 150,000 SANDRIDGE ENERGY 8.75% 15/01/20 145,500 103,637 0.02
USD 100,000 SABINE PASS LNG 7.5% 30/11/16 108,500 103,038 0.02
USD 100,000 ADT CORP 6.25% 15/10/21 101,750 102,934 0.02
usD 100,000 UNITED CONTINENTAL 6% 01/12/20 103,625 102,662 0.02
USD 100,000 NAIENTER HLDGS 5% 01/08/18 144A 103,250 102,325 0.02
USD 100,000 HCA INC 4.75% 01/05/23 98,000 101,730 0.02
usD 100,000 CCOH SAFARI 5.5% 01/12/22 100,000 101,700 0.02
USD 100,000 JEFFERIES GP LLC 6.5% 20/01/43 110,614 101,082 0.02
USD 100,000 LEVEL 3 COMM 5.75% 01/12/22 144A 100,107 100,813 0.02
usD 150,000 JC PENNEY CORP INC 6.375% 15/10/36 132,563 100,788 0.02
USD 100,000 WELLS FARGO&CO 3.3% 09/09/24 MTN 100,441 100,786 0.02
USD 100,000 AIR LEASE CORP 3.875% 01/04/21 101,875 100,680 0.02
usD 114,000 ROSETTA RESOURCES 5.875% 01/06/24 101,953 100,678 0.02
USD 150,000 SANDRIDGE ENERGY 8.125% 15/10/22 146,750 100,677 0.02
USD 100,000 STANDARD PACIFIC CO 5.875% 15/11/24 100,000 100,246 0.02
UusD 100,000 FHLB 0.3% 04/01/16 99,998 100,036 0.02
USD 100,000 CATERPILLAR FIN 2.25% 01/12/19 MTN 99,920 99,985 0.02
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UsD 100,000 SPRINGLEAF FINANCE 6% 01/06/20 WI 99,000 99,645 0.02
usD 100,000 SPRINT CORP 7.25% 15/09/21 99,500 99,420 0.02
USD 100,000 FELCOR LODGING LP 5.625% 01/03/23 100,190 99,204 0.02
UsSD 112,000 CALIFORNIA RES 5.5% 15/09/21 144A 104,313 97,617 0.02
usD 150,000 ENERGY XXI GULF 9.25% 15/12/17 150,375 97,586 0.02
USD 100,000 REYNOLDS AMERICAN 4.75% 01/11/42 95,421 96,577 0.02
UsSD 100,000 K HOVNANIAN ENT 7% 15/01/19 144A 100,000 95,595 0.02
usD 100,000 HARLAND CLARKE 9.25% 01/03/21 144A 102,750 94,767 0.02
USD 100,000 REGAL ENTERTAINMENT 5.75% 01/02/25 93,500 92,929 0.02
USD 90,000 TRANSDIGM INC 6% 15/07/22 91,773 89,944 0.02
usD 100,000 AK STEEL CORP 8.375% 01/04/22 95,375 89,655 0.02
USD 75,000 FIRST DATA CORP 11.75% 15/08/21 87,188 86,667 0.02
UsD 100,000 COMPRESSCO PART 7.25% 15/08/22 144A 99,250 86,161 0.02
usD 80,000 K HOVNANIAN ENT 9.125% 15/11/20 144 86,800 86,092 0.02
USD 125,000 CHASSIX INC 9.25% 01/08/18 144A 77,406 84,459 0.02
UsSD 83,000 SEALED AIR CORP 5.125% 1/12/24 144A 83,000 83,630 0.02
usD 83,000 NAVIENT CORP 5% 26/10/20 82,473 81,575 0.02
USD 100,000 RUE21 INC 9% 15/10/21 144A 76,333 80,629 0.02
UsSD 79,000 AVIS BUDGET CAR 5.5% 01/04/23 144A 78,704 80,347 0.02
usD 75,000 MGM MIRAGE INC 7.5% 01/06/16 80,813 80,099 0.02
USD 150,000 MIDSTATES PETRO 10.75% 01/10/20 122,719 79,605 0.02
UsSD 75,000 KINDRED ESCROW 8.75% 15/01/23 144A 75,063 79,539 0.02
usD 75,000 CALPINE CORP 5.875% 15/01/24 144A 80,250 79,466 0.02
USD 75,000 CCO HLDGS LLC 8.125% 30/04/20 80,063 79,182 0.02
USD 75,000 NORTEK INC 10% 01/12/18 79,088 78,694 0.02
usD 75,000 VPIESCROW CORP 6.375% 15/10/20 144 77,438 78,289 0.02
USD 75,000 SPRINT NEXTEL CORP 6% 01/12/16 79,313 78,214 0.02
USD 75,000 CHESAPEAKE ENERGY 5.75% 15/03/23 73,563 77,698 0.02
usD 75,000 BALL CORP 5% 15/03/22 77,813 77,496 0.02
USD 75,000 JBS USALLC 7.25% 01/06/21 144A 80,719 77,360 0.02
USD 70,000 NRG ENERGY INC 7.625% 15/01/18 77,700 77,045 0.02
USD 75,000 DISH DBS 7.75% 31/05/15 77,906 76,925 0.02
USD 75,000 DAVITA HEALTHCARE 5.125% 15/07/24 74,953 76,867 0.02
USD 75,000 AMAZON.COM IN C 3.8% 05/12/24 74,729 76,722 0.02
usD 75,000 GREYSTAR REAL 8.25% 01/12/22 144A 75,000 76,636 0.02
USD 75,000 HALYARD HEALTH 6.25% 15/10/22 144A 75,531 76,269 0.02
UsD 75,000 ECO SERVICES 8.5% 01/11/22 144A 75,000 76,254 0.02
usD 75,000 SPECTRUM BRANDS 6.125% 15/12/24 144 75,000 76,116 0.02
USD 75,000 EQUINIX INC 5.75% 01/01/25 75,000 75,931 0.02
UsSD 93,000 GENWORTH HDGS INC 4.9% 15/08/23 76,208 74,911 0.02
usD 75,000 EARTHLINK 8.875% 15/05/19 74,375 74,103 0.02
USD 75,000 REALOGY GROUP 5.25% 01/12/21 144A 75,000 72,979 0.02
USD 75,000 TARGA RESOURCES 4.125% 15/11/19 144 75,000 72,101 0.02
usD 75,000 WINDSTREAM CORP 6.375% 01/08/23 72,563 70,650 0.02
USD 75,000 PEABODY ENERGY 6% 15/11/18 WI 72,375 68,692 0.02
USD 75,000 BI-LO LLC 9.25% 15/02/19 144A 74,063 68,319 0.02
usD 75,000 LINN ENERGY LLC 8.625% 15/4/20 70,500 65,339 0.02
USD 75,000 APX GROUP INC 8.75% 01/12/20 68,063 64,218 0.02
USD 75,000 LINN ENERGY LLC/FIN 6.5% 15/5/19 W1 65,375 63,074 0.01
usD 75,000 TMX FIN LLC 8.5% 15/09/18 144A 78,750 61,558 0.01
USD 60,000 KINDER MORGAN 5.4% 01/09/44 56,314 60,172 0.01
USD 75,000 CAESARS ENTERT 9% 15/02/20 58,750 56,888 0.01
usD 50,000 BERRY PLASTICS CORP 9.75% 15/01/21 56,600 55,774 0.01
USD 50,000 INTL LEASE FIN CORP 7.125% 1/9/18 1 56,625 55,669 0.01
USD 50,000 FIRST DATA CORP 8.875% 15/8/20 144A 53,875 53,845 0.01
USD 50,000 GENERAL MOTORS CO 4.875% 02/10/33 53,500 53,531 0.01
USD 50,000 AMC NETWORKS INC 7.75% 15/07/21 WI 55,250 53,430 0.01
USD 50,000 KINDRED ESCROW 8% 15/01/20 144A 50,000 53,068 0.01
USD 50,000 JPMORGAN CHASE& CO 3.875% 01/02/24 52,096 52,259 0.01
USD 50,000 ACCURIDE CORP 9.5% 01/08/18 52,500 52,158 0.01
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UsD 50,000 SABRA HEALTH 5.5% 01/02/21 49,750 52,078 0.01
usD 50,000 LANDRY'S HDGS 11 10.25% 01/01/18 14 51,875 51,519 0.01
USD 50,000 WR GRACE & CO 5.125% 01/10/21 144A 50,000 51,345 0.01
UsSD 50,000 JPMORGAN CHASE&CO 3.625% 13/05/24 50,734 51,258 0.01
usD 50,000 T-MOBILE USA INC 6.375% 01/03/25 50,938 50,930 0.01
USD 50,000  DANA HOLDING CO 5.5% 15/12/24 50,000 50,873 0.01
UsSD 50,000 ENERGY TRASNFER EQ 5.875% 15/01/24 51,125 50,867 0.01
usD 50,000  MORGAN STANLEY 3.7% 23/10/24 50,185 50,720 0.01
USD 50,000 MERCER INTL 7.75% 01/12/22 144A 50,000 50,717 0.01
UsD 50,000 ANNA MERGER SUB 7.75% 01/10/22 144A 50,000 50,715 0.01
usD 50,000 FRESENIUS MED 4.75% 15/10/24 144A 50,125 50,631 0.01
USD 50,000 MERCER INTL 7% 01/12/19 144A 50,000 50,564 0.01
UsD 50,000 MEDIACOM LLC/CORP 5.5% 15/04/21 50,750 50,330 0.01
usD 50,000 MULTI-COLOR 6.125% 01/12/22 144A 50,000 50,096 0.01
USD 50,000 SEALED AIR CORP 4.875% 1/12/22 144A 50,000 49,731 0.01
UsD 50,000 DR HORTON INC 3.75% 01/03/19 50,125 49,679 0.01
usD 50,000 INTERACTIVE DATA 5.875% 15/4/19 144 50,188 49,625 0.01
USD 50,000 AMERICAN GILSONITE 11.5% 1/09/17 14 54,313 49,277 0.01
UsSD 50,000 HUNTSMAN INTL 5.125% 15/11/22  144A 50,000 49,228 0.01
usD 50,000 VERISIGN INC 4.625% 01/05/23 49,000 49,107 0.01
USD 50,000 NAVISTAR INTL CORP 8.25% 01/11/21 51,875 49,079 0.01
UsSD 50,000 SANCHEZ ENERY CORP 7.75% 15/6/21 44,500 47,326 0.01
USD 50,000 RESOLUTE FOREST 5.875% 15/05/23 48,250 47,226 0.01
USD 45,000 SCIENTIFIC GAMES INTL 7% 1/1/22 144 45,000 45,754 0.01
UsD 43,000 TESORO LOGISTICS 6.25% 15/10/22 144 43,000 43,297 0.01
usD 75,000 ARCH COAL INC 8% 15/01/19 144A 51,375 42,988 0.01
USD 50,000 HALCON RESOURCES 9.75% 15/07/20 36,313 38,051 0.01
UsD 50,000 CONN'S INC 7.25% 15/07/22 144A 44,438 37,568 0.01
usD 75,000 ALPHA NATURAL RES 9.75% 15/04/18 52,875 34,875 0.01
USD 39,000 ROSETTA RESOURCES 5.875% 01/06/22 35,824 34,777 0.01
UsSD 50,000 SUNGARD AVAIL 8.75% 01/04/22 144A 34,875 29,547 0.01
usD 40,000 PUERTO RICO CMWLTH 6% 01/07/44 29,600 28,308 0.01
USD 25,000 MGM RESORTS INTL 10% 01/11/16  144A 28,406 27,946 0.01
UsSD 25,000 SUMMIT MAT LLC/FIN 10.5% 31/01/20 27,500 27,763 0.01
usD 25,000 CALPINE CORP 7.875% 15/01/23 144A 27,125 27,581 0.01
USD 25,000 21ST CENTURY FOX 4.75% 15/09/44 144 26,253 27,344 0.01
UsSD 25,000 RITE AID CORP 7.7% 15/02/27 27,375 27,320 0.01
usD 25,000 NBC UNIVERSAL 4.45% 15/01/43 25,727 26,521 0.01
USD 25,000 GENERAL MOTORS 4.375% 25/09/21 26,375 26,143 0.01
UsD 25,000 HEALTHSOUTH CORP 5.75% 01/11/24 25,906 26,113 0.01
usD 25,000 WALGREENS BOOTS 4.5% 18/11/34 25,249 26,056 0.01
USD 25,000 PINNACLE ENTER 7.75% 01/04/22 27,313 26,041 0.01
UsD 25,000 WHITEWAVE FOODS 5.375% 01/10/22 25,000 25,866 0.01
usD 25,000 AECOM TECH 5.75% 15/10/22 144A 25,000 25,799 0.01
USD 25,000 MPG HOLDCO 17.375% 15/10/22 144A 25,000 25,796 0.01
UsSD 25,000 RCN TELE SER CAP 8.5% 15/08/20 144A 25,500 25,784 0.01
usD 25,000 IMS HEALTH INC 6% 01/11/20 144A 25,969 25,781 0.01
USD 25,000 BECTON DICKISON 3.734% 15/12/24 25,000 25,740 0.01
UsD 25,000 AMSURG CORP 5.625% 30/11/20 25813 25,723 0.01
usD 25,000 21ST CENTURY FOX 3.7% 15/09/24 144A 25,632 25,716 0.01
USD 25,000 VERIZON COMM 4.862% 21/08/46 144A 25,696 25,708 0.01
UsD 25,000 GENERAL MOTORS CO 5% 01/04/35 24,690 25,680 0.01
usD 25,000 AVAYA INC 9% 01/04/19 144A 25,500 25,581 0.01
USD 25,000 JAC HOLDING 11.5% 01/10/19 144A 25,000 25,529 0.01
UsSD 25,000 OMNICARE INC 5% 01/12/24 25,000 25,505 0.01
usD 25,000 HARBINGER GROUP 7.75% 15/01/22 144a 25,000 25,291 0.01
USD 25,000 FRONTIER COMM 6.25% 15/09/21 25,000 25,232 0.01
USD 25,000 GRAPHIC PACK 4.875% 15/11/22 25,000 25,178 0.01
usD 25,000 RANGE RESOURCES CORP 5% 15/03/23 25,000 25,177 0.01
USD 25,000 CONSOLID COMM 6.5% 01/10/22 144 25,000 25,110 0.01
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UsD 25,000 ANIXTER INC 5.125% 01/10/21 25,000 25,046 0.01
usD 25,000 HUNTSMANN INTL 4.875% 15/11/20 24,750 24,978 0.01
USD 25,000 GENON ENERGY 9.875% 15/10/20 WI 26,000 24,909 0.01
UsD 25,000 TESORO LOGISTICS 5.5% 15/10/19 144A 25,000 24,845 0.01
usD 25,000 GANNETT CO 4.875% 15/09/21 144A 24,633 24,796 0.01
USD 25,000 CARDTRONICS INC 5.125% 01/08/22 144 24,563 24,424 0.01
UsSD 25,000 TPC GROUP INC 8.75% 15/12/20 144A 25,875 24,348 0.01
usD 25,000 BLUE RACER MID 6.125% 15/11/22 144A 24,613 24,298 0.01
USD 25,000 CEQUEL COM HLD 5.125% 15/12/21 144A 24,313 24,233 0.01
UsSD 25,000 BMC SOFTWARE 7.25% 01/06/18 24,500 24,206 0.01
usD 75,000 ALPHA NATURAL RES 6% 01/06/19 36,000 23,658 0.01
USD 25,000 PENN NTL GAMING 5.875% 01/11/21 24,063 23,480 0.01
UsSD 25,000 AK STEEL CORP 7.625% 01/10/21 24,831 22,789 0.01
usD 25,000 HECLA MINING CO 6.875% 01/05/21 23,469 22,036 0.01
USD 50,000 COLT DEFENSE/FIN 8.75% 15/11/17 32,000 20,274 0.00
UsD 25,000  MAGNUM HUNTER 9.75% 15/05/20 25,125 19,526 0.00
usD 25,000 CAESARS ENTERT 8.5% 15/02/20 19,250 19,151 0.00
USD 25,000 ACE CASH EXPRESS 11% 01/02/19 144A 17,469 17,643 0.00
UsSD 50,000 NII CAPITAL CORP 10% 15/08/16 10,438 17,285 0.00
usD 25,000 SANDRIDGE ENERGY 7.5% 15/03/21 22,375 16,526 0.00
USD 25,000 GYMBOREE CORP 9.125% 01/12/18 9,250 9,636 0.00
UsD 25,000 ARCH COAL INC 7.25% 15/06/21 9,750 7,886 0.00
usD 10,000 PUERTO RICO AQUE&SE 5.125% 01/07/37 7,125 6,713 0.00
USD 25,000 NII CAPITAL CORP 7.625% 01/04/21 4,172 4,631 0.00
UsD 2,000 HALCON RES CORP 9.25% 15/02/22 1,485 1,462 0.00

128,515,850 125,778,905 29.72

TBAHR5|
USD 3,770,000 FNCL 30YR TBA 4% 14/01/15 REGA 4,007,595 4,023,297 0.95
USD 3,325,000 FNCL30YR TBA4.5% 14/01/15 REGA 3,601,714 3,609,703 0.85
UsD 1,745,000 FGLMC 30YR TBA 4% 14/01/15 REG A 1,852,751 1,860,061 0.44
USD 1,390,000 FGLMC 30YR TBA 4.5% 14/01/15 REGA 1,503,920 1,506,847 0.36
USD 435,000 FNCL30YR TBA 5% 14/01/15 REGA 481,559 480,675 0.11

11,447,539 11,480,583 2.71

EMEEES
usD 2,500,000 US TREAS BILL 0% 19/03/15 2,499,631 2,501,553 0.59
USD 2,500,000 US TREAS BILL 0% 17/09/15 2,497,445 2,498,925 0.59

4,997,076 5,000,478 118

s

-- 26,925 GMAC CAP TST I PFD FRN 15/02/40 714,964 708,396 0.17
- 6,500 ALLY FINANCIAL PFD FRN 31/12/49 171,925 173,420 0.04
- 2,618 MORGAN STANLEY PFD FRN 31/12/49 1 65,450 66,000 0.02
- 733 COWEN GROUP PFD 8.25% 15/10/21 18,325 18,875 0.00

970,664 966,691 0.23

B
usD 1,932,000 US TREAS NOTE 3.125% 15/08/44 1,910,131 2,081,427 0.50
USD 2,000,000 US TREAS NOTE 2.25% 31/01/15 2,008,178 2,003,750 0.47
UsSD 2,000,000 US TREAS NOTE 0.25% 15/01/15 2,001,413 2,000,000 0.47
usD 2,000,000 US TREAS NOTE 1.625% 31/12/19 1,989,127 1,995,000 0.47
USD 1,500,000 US TREAS NOTE 2.125% 31/12/21 1,500,000 1,513,828 0.36
UsD 1,500,000 US TREAS NOTE 1.5% 30/11/19 1,493,181 1,488,750 0.35
usD 785,000 US TREAS NOTE 2% 15/01/26 (CPI) 1,112,906 1,074,610 0.25
USD 1,000,000 US TREAS NOTE 2% 31/10/21 998,830 1,001,719 0.24
UsD 800,000 US TREAS NOTE 3% 15/11/44 814,683 841,250 0.20
usD 625,000 US TREAS NOTE 2.75% 15/02/24 659,766 657,227 0.16
USD 285,000 US TREAS NOTE 3.875% 15/04/29 (CPI) 593,115 590,745 0.14
UsSD 25,000 US TREAS NOTE 5.5% 15/08/28 34,027 34,152 0.01
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usD 15,000 US TREAS NOTE 3.875% 15/08/40 18,009 18,338 0.00

15,133,366 15,300,796 3.62
B3 TAYY 324,594,467 320,463,810 75.75
ARFERXIT

Eff
USD 60,000 REP OF BENEZUELA 9.25% 7/5/28 30,393 26,742 0.01
usD 60,000 REP OF BENEZUELA 7.65% 21/04/25 25,665 25,785 0.01
UsD 30,000 BOL REP OF VZLA 8.25% 13/10/24 REGS 15,965 13,222 0.00
USD 20,000 REP OF BENEZUELA 7% 31/03/38 9,480 8,296 0.00
usD 10,000 REP OF BENEZUELA 9% 07/05/23 5,750 4,442 0.00

87,253 78,487 0.02

ZTO1hESH
USD 100,000 PETROLEOS VENEZ 6% 16/05/24 REGS 40,557 38,222 0.01
usD 50,000 PETROLEOS VENEZU 6% 15/11/26 REGS 23212 18,661 0.00

63,769 56,883 0.01

TiEEEE SR
usD 50,000 PETROLEONS VENEZUELA 5.375% 12/04/27 18,950 17,787 0.01
USD 10,000 PETROLEOS DE VEN 5.5% 12/04/37 4,475 3,532 0.00

23,425 21,319 0.01
Bt _ERRXxT 174,447 156,689 0.04
HBABESE 400,614,340 395,231,449 93.43

© ST S R TS T
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INR 329,000,000 USD 5,287,264 20154F1 H23H (136,779)
INR 330,000,000 USD 5,309,948 20154F1 H23H (143,808)
TRY 8,100,000 USD 3,540,984 20154E1 H 231 (68,473)
ZAR 40,000,000 USD 3,521,880 2015421 H23H (93,984)
MXN 201,500,000 USD 14,834,283 20154F1 H23H (1,201,939)
INR 330,000,000 USD 5,304,613 20154E1 H 23 H (138,473)
ZAR 40,000,000 USD 3,522,584 20154F1 H23H (94,688)
TRY 8,100,000 usD 3,528,643 20154F1 H23H (56,132)
TRY 8,100,000 USD 3,546,099 20154E1 H 231 (73,588)
ZAR 39,500,000 USD 3,490,417 20154F1 H23H (105,369)
INR 337,000,000 USD 5,428,042 201541 H23H (152,317)
BRL 87,100,000 usDb 33,076,117 201541 H5H (898,297)
BRL 3,900,000 USD 1,528,932 2015421 H5H (88,134)
TRY 10,400,000 USD 4,634,998 201541 H23H (176,466)
TRY 12,700,000 USD 5,671,413 20154£1 H23H (226,859)
IPY 736,790,704 USD 6,179,912 2015%F1 A 13H (12,948)
JPY 709,469 usD 5,945 20154F1 H13H 7
INR 490,000,000 USD 7,827,476 20154E2H20H (197,656)
TRY 11,000,000 USD 4,758,197 201542 H 20 H (69,450)
ZAR 58,000,000 USD 5,001,552 201542 H20H (53,071)
INR 490,000,000 USD 7,831,667 20154E2H 20 A (201,847)
TRY 11,000,000 USD 4,794,282 201542 H20H (105,535)
ZAR 18,400,000 USD 1,583,572 201541 H23H (6,740)
TRY 3,300,000 USD 1,444,859 20154£1 H 23 A (30,132)
ZAR 58,000,000 USD 4,989,462 2015422 H20H (40,981)
BRL 4,300,000 USD 1,643,260 201541 H 5 H (54,688)
MXN 27,000,000 usD 1,872,480 20154£1 H 231 (45,814)
ZAR 58,900,000 USD 5,064,445 2015425201 (39,177)
TRY 10,200,000 usD 4,434,011 201542 H20H (86,264)
INR 480,000,000 USD 7,665,283 201542 H 20H (191,174)
MXN 298,000,000 USD 20,530,486 2015422 H20H (405,632)
JPY 737,441,896 usD 6,235,552 201541 H23H (62,556)
USD 22,071 JPY 2,613,553 201541 4131 196
JPY 134,926 USD 1,139 2015421 H13H (10)
USD 22,071 JPY 2,613,354 201541 H23H 195
IPY 134,916 USD 1,139 20154E1 H 231 (10)
INR 106,000,000 USD 1,685,483 20154F1 H23H (26,056)
MXN 23,000,000 USD 1,554,359 20154F1 H23H 1,691
TRY 3,300,000 USD 1,386,188 20154E1 H 23 H 28,539
BRL 4,000,000 USD 1,445,870 2015421 H5H 31,871
USD 52,939 JPY 6,167,133 20154F1 H13H 1,320
UsSDh 52,939 JPY 6,166,630 20154£1 H 231 1,319
ZAR 16,600,000 UsD 1,407,298  20154E1 230 15,279
BRL 99,300,000 USD 35,875,574 201542 H 3 H 543,622
Usb 36,201,240 BRL 99,300,000 201541 H5H (483,692)
IPY 1,559,409 USD 13,153 201541 A 13H (101)
JPY 1,559,304 usD 13,153 201541 H23H (101)
INR 90,000,000 USD 1,418,775 20154£1 H23H (9,828)
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BRL 3,800,000 USD 1,417,382 2015422 H 3 H (23,696)
USD 137,635 JPY 16,432,381 20154F1 H13H 95
USb 137,635 JPY 16,431,417 20154E1 H 231 91
TRY 2,600,000 USD 1,113,843 20154F1 H23H 790
JPY 454,951 usD 3,799 201541 H13H 9
IPY 454,915 USD 3,799 20154E1 H 231 9
USD 14,727 IPY 1,773,002 20154F1 H23H (115)
UsSD 21,473 JPY 2,585,182 20154F1 H23H (167)
Usb 14,727 JPY 1,773,134 20154E1 A 131 (115)
USD 21,473 IPY 2,585,376 201541 H13H (167)
CLP 481,344,000 UsD 800,000 20154E1 H20 H (10,432)
BRL 7,035,690 USD 2,784,207 201541 H5H (184,974)
UsD 1,698,218 KRW 1,900,000,000 2015451 A 22 (34,347
MYR 1,900,000 usD 550,358 20154F1 H22H (8,420)
INR 105,000,000 USD 1,677,852 20154E1 H 221 (33,713)
PHP 12,900,000 USD 286,349 20154F1 H22H 1,405
PLN 4,500,000 USD 1,340,985 20154E1 H22H (69,656)
AUD 1,000,000 USD 844,466 20154E1 H22H (29,491)
HUF 260,000,000 USD 1,053,331 201541 H22H (49,937)
ZAR 14,300,000 USD 1,286,432 20154E1 H22H (60,762)
Usb 456,248 CZK 10,100,000 20154E1 H 221 12,324
USD 19,903,568 EUR 16,000,000 201541 A 220 418,770
USD 1,766,475 ILS 7,000,000 201541 H22H (23,904)
UsSb 6,241,483 JPY 742,000,000 20154E1 H 221 30,383
USD 4,545,408 CHF 4,400,000 20154F1 H22H 89,247
CNY 6,200,000 USD 1,002,667  20154F1 H22H (5,982)
USD 471,223 GBP 300,000 20154E1 H 221 5,076
USD 4,201,826 SEK 31,300,000 20154F1 H 221 200,975
USD 2,287,808 CAD 2,600,000 201541 H22H 52,890
USD 7,803,330 NZD 10,000,000 20154E1 H 221 (6,469)
NOK 26,200,000 USD 3,739,734 2015421 H22H (222,346)
USD 770,532 MXN 10,900,000 201541 H22H 33,054
MXN 10,900,000 USD 769,484 20154E1 H 221 (32,006)
NZD 2,300,000 USD 1,778,383 2015415221 17,871
NZD 1,100,000 UsD 836,790 201541 H22H 22,288
CAD 1,545,631 USD 1,345,000 20154E1 H 221 (16,400)
NOK 10,000,000 USD 1,397,875 20154F1 H22H (55,361)
UsSD 1,371,791 SEK 10,300,000 20154E1 H22H 55,217
UsSb 251,606 CZK 5,567,500 20154E1 H 221 6,899
ZAR 5,780,220 USD 499,339 20154F1 H22H (3,910)
IDR 3,108,000,000 USD 250,000 2015421 H15H (1,047)
UsSb 993,161 CNY 6,182,415 20154E1 H 221 (698)
UsD 220,000 JPY 25946,470 2015451 H22 A 2,808
SEK 29,250,000 USD 3,890,831 20154E1 H22H (152,017)
Usb 3,858,540 NOK 27,660,000 20154E1 H 221 145,145
AUD 1,000,000 NZD 1,061,386 20154F1 H22H (13,946)
EUR 1,000,000 GBP 791,648 201541 H22H (12,280)
IDR 6,216,500,000 usD 500,000 20154£1 H 151 (2,053)
USD 217,786 KRW 240,000,000 20154F1 H22H (1,064)
EUR 1,100,000 USD 1,369,844 201541 H22H (30,264)
UsSDb 2,636,621 BRL 7,035,690 201541 H5H 37,388
BRL 7,035,690 USD 2,614235  20154E2A 30 (33,830)
UsD 178,764 ILS 700,000 201541 H22H (274)
USD 182,025 KRW 200,000,000 20154E1 H 221 (350)
HUF 63,280,940 EUR 200,000 20154F1 H22H 654
ZAR 5,500,000 usD 473,291 201541 H22H (1,880)
USD 470,000 CAD 544,977 20154E1 H 221 1,547
PLN 853,310 EUR 200,000 201541 H22H (2,485)
INR 11,900,000 uUsD 187,078 201541 H22H (742)
USD 180,000 JPY 21,559,608 20154E1 H 221 (470)
USD 180,000 CHF 176,518 2015421 H22H 1,229
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USD 269,154 EUR 220,000 20154F1 H22H 1,238
NZD 700,000 uUsD 540,504 20154E1 H22H 6,182
Usb 615,468 SEK 4,800,000 20154E1 H 221 1,919
USD 143,756 MXN 1,943,000 20154F1 H29H 12,340
USD 47,290 PHP 2,132,662 20154F1 A 120 (309)
INR 24,755,000 USD 398,150 20154E1 4151 (9,921)
USD 180,031 MXN 2,452,164 20154F2H19H 14,418
NZD 42,376 UsD 33,183 2015%F1 H8H (41)
AUD 311,069 USD 265,746 20154£3H 181 (13,214)
USD 198,592 NZD 255,364 201543 H 18H 225
UsD 140,609 SGD 182,486 201543 H 18 H 2,832
INR 8,394,530 USD 135,000 20154E1 H27H (3,691)
NOK 933,000 USD 136,885 2015423 H18H (11,830)
UsD 131,788 SGD 171,256 201543 H 18 H 2,489
HUF 45,111,330 USD 183,000 20154£3H 18 H (9,155)
CAD 382,757 USD 339,534 201543 4 18H (10,923)
USD 159,175 BRL 409,000 20154F1 H 16 H 8,500
TRY 513,596 USD 225,000 20154E3H 18H (7,314)
USD 209,419 NZD 268,132 2015423 H18H 1,134
CAD 380,953 USD 337,668 201543 H 18H (10,605)
CAD 155,098 usD 137,000 20154£3H 18 (3,843)
USD 265,622 AUD 311,069 2015423 H18H 13,090
USD 250,000 CNH 1,550,718 20154E3H 18H 2,591
CLP 81,542,000 usD 136,770 2015521 H9H (2,929)
USD 271,573 AUD 320,000 201543 7 18H 11,790
GBP 176,000 usD 275,542 2015434 18H (2,188)
RUB 3,131,400 usD 68,000 20154£1 H 26 F (14,518)
TRY 299,328 USD 131,399 2015423 H18H (4,530)
UsD 191,715 NZD 248,980 201543 H 18H (1,693)
ZAR 875,456 usD 78,185 2015423 H 181 (3,820)
GBP 50,502 USD 79,165 20154F1 H9H (686)
USD 828,135 GBP 528,294 20154E1 H9H 7177
USD 80,428 CHF 77,521 20154234181 1,828
USD 46,351 INR 2,890,000 201541 H15H 1,028
USD 274,000 CNH 1,701,537 201543 H 18H 2,528
UsSb 131,279 SGD 171,224 20154E3H 181 2,004
HUF 29,112,722 USD 118,215 20154F3 H18H (6,023)
TRY 314,986 uUsD 138,584 201543 H 18 H (5,078)
Usb 62,868 PHP 2,830,023 20154E1 413 H (291)
USD 139,427 PLN 470,000 20154F3 H18H 6,949
USD 235,296 NZD 304,000 20154E3 H18H (851)
NzZD 178,000 USD 138,021 20154£3H 181 249
USD 197,769 GBP 125,988 2015%F1 H9H 1,987
USD 70,000 JPY 8,204,371 201543 H 18 H 1,288
Usb 48,000 TRY 108,641 20154E3 4 18H 1,953
USD 139,000 CNH 862,558 2015423 H 18H 1,383
USD 279,000 CNH 1,733,293 201543 H 18 H 2,462
ZAR 675,004 USD 60,427 20154£3 4 18H (3,090)
USD 267,000 CNH 1,656,922 20154E3A18H 2,647
USD 31,000 CAD 35,003 201543 H 18H 949
EUR 111,500 USD 139,323 20154£3H 18 (3,475)
GBP 59,604 USD 93,835 201541 H9H (1,211)
USD 106,890 EUR 85,883 201543 18H 2,253
HUF 29,051,097 USD 117,137 20154£3H 181 (5,183)
USD 282,000 CAD 321,584 2015423 H 18H 5,908
INR 8,813,910 usD 141,000 20154E1 H27H (3,131)
EUR 113,000 NOK 989,620 20154£3 4 181 5,032
USD 93,160 BRL 241,000 20154F1 H13H 4,308
UsD 141,000 CAD 161,589 201543 H 18H 2,270
Usb 103,000 cop 227,511,859 201541 H9H 7,570
EUR 113,000 NOK 985,371  20154E3A18H 5,601
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IPY 8,414,245 USD 71,000 201543 H 18H (531)
USD 36,600 CLP 22,324,170 2015%F1 H9H (42)
Usb 142,000 CAD 162,452 20154E3H 181 2,529
USD 143,000 MYR 492,196 2015421 H9H 2,442
USD 537,000 CHF 519,037 201543 H 18 H 10,738
USb 209,974 CNH 1,304,357 20154E3H 181 1,870
USD 71,405 AUD 85,000 201543 H 18H 2,400
USD 385,436 EUR 309,320 2015423 H18H 8,571
Usb 282,000 CAD 322,157 20154E3H 18 H 5,416
USD 253,000 CNH 1,572,775 201543 4 18H 2,072
JPY 33,911,776 USD 287,000 2015423 H18H (2,989)
PLN 479,859 USD 143,000 20154E3H 181 (7,743)
JPY 16,865,420 UsD 143,000  20154E37 181 (1,752)
USD 86,257 AUD 103,000 2015423 H18H 2,640
NzZD 182,000 USD 142,299 20154E3H 18 H (922)
USD 287,000 CAD 326,767 201543 4 18H 6,458
USD 336,976 CHF 325,518 201543 H 18H 6,926
USDh 287,000 JPY 34,076,371 20154E3H 18 H 1,611
USD 204,315 CNH 1,268,942 2015423 H18H 1,862
USD 143,000 JPY 16,983,536 201543 H18H 763
Usb 66,000 RUB 3,550,800 20154E1 H26 A 5,355
USD 286,000 JPY 33,974,512 20154E3H 18 1,464
TRY 292,540 usD 128,799 201543 18H (4,807)
UsSb 72,500 BRL 188,523 20154£1H 16 A 3,048
USD 23,760 coP 53201016 201541 H9A 1,445
MXN 1,819,719 usD 129,097 201543 4 18H (6,419)
UsSb 472,573 CHF 457,918 2015434 181 8,281
USD 29,000 MYR 99,710 20154F1 H9H 525
EUR 116,000 usD 143,890 201543 H 18H (2,560)
cop 166,439,555 USD 72,500 2015421 H9H (2,687)
EUR 116,000 USD 143,469 201543 H 181 (2,138)
TRY 286,038 usD 125,071 201543 18H (3,835)
USD 82,877 ZAR 934,963 2015423 H 181 3,457
USD 436,957 CHF 425567 2015430 18H 5,466
UsSD 32,018 JPY 3,821,000 20154F1 H15H 36
UsDh 203,190 CNH 1,262,218 20154E3H 181 1,810
Ccop 66,482,500 USD 29,000 2015421 H9H (1,114)
GBP 183,750 EUR 233,000 201543 H 18H 1,511
USb 43,000 MYR 148,631 2015421 H9H 555
USD 121,550 BRL 313,418 20154F1H9H 5,881
UsD 177,464 BRL 457,920 20154217 9H 8,465
UsSDb 142,182 NZD 185,000 20154£3H 181 (1,526)
UsD 708,275 EUR 574,553 20154E37 181 8,259
JPY 17,362,517 usD 145,000 201543 H18H 411
Usb 73,000 ZAR 831,069 20154E3H18H 2,405
USD 474,390 CHF 463,000 20154F3 H 18H 4,946
EUR 97,000 usD 119,600 201543 H 18 H (1,419)
UsSb 288,253 AUD 347,000 20154E3H 18 H 6,551
PLN 493,550 EUR 118,000 201543 A 18H (4,651)
USsD 146,212 EUR 118,000  20154E3H 18H 2,445
Usb 71,364 MYR 248,629 2015421 H9H 362
USD 65,709 MYR 229,105 20154F1 H9H 283
UsD 125,689 BRL 328,188 201541 H15H 4,755
Usb 840,421 MXN 11,872,540 20154£1 H20 A 37,073
JPY 8,795,186 USD 73,000 201543 7 18H 660
UsD 73,000 KRW 81,438,800 20154E1 H9H (1,315)
Usb 146,000 TRY 336,165 2015423 H 181 3,518
USD 73,000 ZAR 839,685 201543 7 18H 1,673
USD 111,916 cop 258,928,000 20154E1 H9H 3,308
USDh 145,000 CAD 166,458 201543 H 181 2,090
USD 85,076 BRL 223,674 2015411150 2,654
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USD 44311 MYR 154,664 2015421 H9H 143
USD 4,970,995 EUR 4,022,410 20154F1 H28H 72,194
UsSb 519,087 EUR 420,032 20154E1 H 281 7,539
USD 290,078 EUR 236,000 2015423 H 18H 2,544
EUR 85,883 usD 105,782 201543 H 18 H (1,145)
NOK 522,970 EUR 59,000 20154E3H 181 (1,787)
IPY 8,839,679 USD 73,000 201543 H 18H 1,032
USD 73,000 BRL 191,099 2015%F1 H9H 2,473
USb 133,000 MXN 1,909,415 20154E3H 181 4,275
USD 146,000 TRY 339,231 20154F3H18H 2,218
USD 73,000 CAD 83,642 201543 H18H 1,190
Usb 348,000 CNH 2,173,879 20154E3H 181 1,169
USD 289,528 NZD 383,000 20154F3H 18H (7,986)
JPY 35,542,407 EUR 239,000 201543 H 18 H 6,478
GBP 187,927 EUR 239,000 20154E3H 18 H 689
EUR 150,653 USD 184,928 201541 H28H (1,451)
EUR 59,500 JPY 8,824,593 201543 H 18 H (1,413)
EUR 237,000 USD 292,675 20154E3H 18H (3,922)
USD 73,000 ZAR 851,238 2015423 H 18H 692
EUR 237,000 usD 292,574 201543 H 18H (3,822)
EUR 119,000 JPY 17,620,972 20154£3H 181 (2,590)
USD 73,000 BRL 191,625 201541 H13H 2351
UsD 610,416 MXN 8,808,918 201541 H20H 14,367
Usb 146,000 IPY 17,394,623 2015423 H 18 320
USD 146,380 EUR 118,000 2015423 H18H 2,613
USD 146,000 JPY 17,408,018 201543 18H 208
cop 103,825,260 USD 44,000 2015521 H9H (451)
USD 73,000 ZAR 848,245 201543 7 18H 946
CNH 457,279 usD 73,000 201543 H 18H (44)
Usb 123,840 EUR 100,000 2015421 H 281 2,052
USD 143,657 NZD 188,000 2015423 H 18H (2,381)
ZAR 850,302 UsD 72,500 201543 H 18H (272)
Usb 72,500 BRL 190,701 20154E1 4121 2,174
USD 145,500 JPY 17236221 201543118 H 1,147
UsD 73,658 EUR 59,000 201543 H 18H 1,774
UsSb 146,000 JPY 17,226,321 20154E3H 181 1,730
NOK 534,735 EUR 59,000 201543 H 18H (210)
EUR 59,000 USD 73,373 201543 H 18 H (1,489)
Usb 184,178 EUR 148,000 20154£3H 181 3,860
NZD 187,000 USD 144,579 201543 H 18H 683
JPY 17,310,198 USD 146,000 2015423 H18H (1,027)
Usb 73,000 KRW 80,519,000 20154E1 4151 (452)
NZD 154,000 USD 119,104 201543 A 18H 524
CNH 1,371,428 usD 219,000 201543 H 18 H (196)
CAD 334,969 USD 291,000 20154£3 4 18H (3,417)
USD 317,922 EUR 256,567 20154F1 H28H 5,455
USD 73,000 BRL 194,231 201541 H15H 1,427
Usb 73,000 KRW 80,628,500 20154E1 A 15H (552)
USD 95,784 GBP 61,009 2015%F1 H9H 977
AUD 145,000 UsD 119,346 20154E3 H 18 H (1,632)
Usb 74,000 IDR 930,920,000 20154E1 416 A (557)
USD 280,279 EUR 225,206 2015421 H28H 6,006
ZAR 878,306 USD 74,000  20154E3H 18H 607
Usb 539,730 MXN 8,006,901 20154£1 420 A (2,051)
MXN 2,176,595 USD 147,250 201543 4 18H (513)
BRL 1,579,415 UsD 589,000 20154E1 H 16 H (7,146)
NzZD 188,500 Usb 145,974 2015434 18H 452
UsSD 292,522 AUD 358,000 2015423 H 18H 1,891
UsD 525,005 EUR 422,134 20154F1 H 28 H 10,897
MXN 2,183,719 USD 147,000 2015434 18H 217
CAD 171,332 USD 147,000 201543 H 18H 95
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USD 90,000 TRY 218,192 20154F3 H18H (2,480)
EUR 237,000 usD 295,328 201543 H 18 H (6,576)
BRL 397,973 usD 147,000 20154E1H 151 (350)
USD 74,000 IDR 952,224,600 20154F1 H20H (2,208)
EUR 50,426 usD 62,737 20154F1 H28H (1,325)
UsSb 295,000 IPY 34,306,287 20154E3H 181 7,685
USD 74,000 IDR 944,906,000 20154F1 H20H (1,623)
RUB 14,068,253 usD 220,500 201541 H20H 20,707
MXN 1,094,149 USD 74,000 20154£3H 181 (237)
EUR 118,000 USD 146,984 2015423 H18H (3,217)
USD 185,797 EUR 148,000 201543 H 18H 5,479
BRL 202,812 usb 74,000 2015421 H9H 849
CNH 1,740,027 USD 278,000 2015423 H 18H (388)
CAD 171,138 usD 147,000 201543 H 18 H (71)
UsSb 147,639 EUR 118,000 20154E3H 18H 3,872
BRL 204,832 USD 74,000 20154F1 H9H 1,595
NOK 2,214,839 EUR 236,000 201543 H 18 H 9,331
NOK 565,460 EUR 59,000 20154E3H18H 3,908
USD 121,212 EUR 96,818 2015421 H28H 3,299
IDR 970,968,800 USD 74,000  20154E1 H20H 3,709
Usb 148,000 TRY 357,590 20154E3H 181 (3,563)
JPY 17,245,231 USD 147,000 2015434 18H (2,571)
ZAR 877,011 UsD 74,000 201543 18H 497
BRL 403,668 usD 147,000 2015521 H9H 1,977
EUR 59,000 NOK 553,520 201543 18H (2,307)
MYR 259,617 usD 74,000 201541 H20H 64
MYR 259,650 USD 74,000 20154£1 H20 A 74
MYR 514,654 USD 147,000 201541 H20H (178)
UsD 156,473 CHF 149,855 201542 H 10H 4,650
CHF 38,495 USD 40,000 20154£3H 18 (969)
IDR 778,971,360 USD 59,200 201541 H20H 3,143
UsD 262,655 MXN 3,890,473 201543 H 18H 376
Usb 415,282 EUR 333,163 2015421 H 281 9,531
EUR 116,000 HUF 36,507,056 2015431 18 644
UsD 27819 SEK 212,219 20154E2H 12H 690
IPY 17,024,885 USD 145,000 20154E3H 181 (2,417)
MXN 4,076,370 USD 278,720 201543 H 18H (3,909)
USD 72,000 MXN 1,057,068 201543 H 18 H 737
Usb 72,000 BRL 196,272 20154E1 416 H (306)
USD 58,000 IDR 747,393,800 20154F1 H20H (1,815)
EUR 59,000 NOK 539,921 201543 H 18 H (485)
Usb 144,360 EUR 117,000 20154E3H 181 1,812
USD 362,000 CHF 354,891 20154F3 H 18H 2,169
USD 289,000 SGD 380,022 201543 H18H 2,082
AUD 162,000 USD 131,470 20154£3 4 18H 45
NZD 187,000 USD 143,466 201543 4 18H 1,795
CNH 2,724,452 usD 433,500 201543 H 18 H 1,172
EUR 117,000 PLN 497,342 20154E3 4 18H 2,364
USD 325,974 EUR 265,348 20154F1 H28H 2,812
USD 396,134 MXN 5,775,240 20154E2H 19H 6,090
EUR 60,000 NOK 546,243 20154£3H 18 (114)
USD 74,000 BRL 198,039 2015421 H 16 H 1,043
USD 68,000 RUB 4,369,000 201541 H20H (6,909)
IPY 17,556,056 USD 148,000 20154£3 4 18 (968)
IPY 17,619,651 USD 148,000 2015423 H 18H (436)
GBP 189,306 EUR 241,000 20154E3 H 18 H 394
EUR 31,625 HUF 9,944,829 20154£3H 18 207
EUR 30,000 HUF 9,436,050 201543 4 18H 187
UsSD 74,000 BRL 197,765 20154E1 H23H 1,274
EUR 242,000 USD 296,131 20154£3 4 18 (1,286)
UsSD 59,000 RUB 3,452,267 201541 H20H (191)
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CNH 279,846 USD 44,475 201543 H 18 H 173
UsSD 405,167 GBP 261,000 201543 H 18 H (205)
CNH 971,674 USD 154,617 201543 H 18H 409
CNH 534,375 USD 85,000 201543 H18H 257
BRL 209,748 usD 77,000 20154E1 H26 H 73
CHF 65,050 USD 66,000 201543 H 18H (45)
EUR 63,000 NOK 571,275 201543 H18H 186
EUR 8,066 HUF 2,536,191 20154E3 H 18 H 53
INR 5,424,275 USD 85,000 201541 H15H 68
EUR 190,000 USD 230,839 201543 H18H 651
CNH 875,048 UusD 139,244 20154E3 H 18 H 367

(4,818,977
FRE2 - EWMRK
20M44F 1231 BBTE, 77 U RIZLL T ORRF IO AL T,
. ” : BT R S T
W K st i i o
FSEBF T
AUD 4 FUT AUST 10YR BOND 6% 20154E3H 417,812 2,619
CAD 10 FUT CAN BOND 10YR 6% 201543 H 1,189,197 20,726
NZD 3 FUT NEW ZEALAND 3MO BILL 2015412 2,326,370 549
USD 15 FUT US LONG BD 20YR 6% 201543 H 2,167,500 39,132
EUR 2 FUT 3MO EURO EURIBOR 20154124 608,385 213
JPY 4 FUT 3MO EUROYEN TFX 201543 H 835,467 209
USD 6 FUT 90 DAY EURODOLLAR 20164F12 A 1,471,950 300
UsD 38 FUT 90 DAY EURODOLLAR 201546 H 9,458,675 2,258
USD 19 FUT 90 DAY EURODOLLAR 201549 H 4,718,888 2,100
JPY 4 FUT 3MO EUROYEN TFX 201546 H 835,593 (42)
24,029,837 63,064
TEVFFOA g
USD (18) FUT EURO FX CURRENCY 2015423 1 (2,740,950) 30,735
USD (1 FUT GBP CURRENCY 20154E3 1 (97,256) 706
UsD (13) FUT MXM CURRENCY 2015423 A (439,400) 18,200
USD 9) FUT RAND CURRENCY 2015423 1 (383,850) 10,367
USD (125) FUT US NOTE 5YR 6% 2015423 (14,853,516) 6,305
EUR (12) FUT EUR OAT 2015423 (2,150,885) (31,667)
EUR (63) FUT EURO BOBL 5YR 6% 201543 (9,992,805) (64,430)
EUR (56) FUT EURO BUND 10YR 6% 2015423 (10,627,220) (177,134)
EUR (6) FUT EURO BUXL 30YR 4% 201543 /1 (1,132,129) (50,843)
JPY 193] FUT JPN 10YR BD 6% (TSE) 201543 (2,473,679) (11,382)
GBP (35) FUT LONG GILT 10YR 4% 2015423 (6,478,267) (140,926)
USD 3) FUT NEW ZEALAND DOLLAR 2015438 (233,730) (3,225)
USD (123) FUT US NOTE 10YR 6% 2015423 1 (15,584,485) (30,789)
USD (5) FUT US ULTRA BOND 30YR 6% 2015423 (825,938) (23,786)
JPY (46) FUT 10YR MINI JGB 201543 1 (5,687,538) (25.458)
USD (194) FUT US 2YRNOTE 6% 2015423 1 (42,404,155) 73,769
(116,105,303) (419,558)
(351,494)
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BiERS ) faEs i A CERL) CRRL)
UsD 1,355,000 Receive Fixed (4.5%) - Pay Floating (3M USD LIBOR) 20234-12H 19H 0 102,503
USD 1,580,000 Receive Fixed (3.75%) - Pay Floating (3M USD LIBOR) 20344212 H 18 H 0 82,776
USD 1,310,000 Receive Fixed (3.5%) - Pay Floating (3M USD LIBOR) 204441220 0 0 37,250
USD 490,000 Receive Floating (3M USD LIBOR) - Pay Fixed (1.5%) 20184203 H 18 H 0 (1,279)
USD 6,500,000 Receive Floating (3M USD LIBOR) - Pay Fixed (2.25%) 20204203 H 18 H 0 (120,177)
usD 10,500,000 Receive Floating (3M USD LIBOR) - Pay Fixed (2.5%) 20224E03 A 18 H 0 (271,941)
UsD 260,000 Receive Fixed (3%) - Pay Floating (3M USD LIBOR) 20254203 H 18 H 0 16,032
USD 3,900,000 Receive Floating (3M USD LIBOR) - Pay Fixed (3.25%) 20304203 H 18 H 0 (352,767)
usD 110,000 Receive Floating (3M USD LIBOR) - Pay Fixed (3.5%) 204503 H 18 H 0 (18,538)
CAD 2,130,000 Receive Fixed (4%) - Pay Floating (3M CAD) 20234-12H 19H 0 108,855
CAD 380,000 Receive Fixed (3.75%) - Pay Floating (3M CAD) 20344212 H 18 H 0 8,129
CAD 110,000 Receive Fixed (2.5%) - Pay Floating (3M CAD) 202503 H 18 H 0 1,561
BRL 221,628 Receive Fixed (12.2625%) - Pay Floating (BRAZIL CETIP) 2021401 H04 H 0 (894)
BRL 112,299  Receive Fixed (12.43%) - Pay Floating (BRAZIL CETIP) 2021401 H04 H 0 (73)
BRL 72,775 Receive Fixed (12.59%) - Pay Floating (BRAZIL CETIP) 20214F01 H04 H 0 184
BRL 72,815 Receive Fixed (12.58%) - Pay Floating (BRAZIL CETIP) 2021401 H04 H 0 169
BRL 77,585 Receive Fixed (12.6%) - Pay Floating (BRAZIL CETIP) 2021401 H04 H 0 212
BRL 73,245 Receive Fixed (12.48%) - Pay Floating (BRAZIL CETIP) 20214F01 H04 B 0 19
BRL 354,685 Receive Fixed (12.04%) - Pay Floating (BRAZIL CETIP) 2021401 H04 H 0 (3,091)
BRL 216,792 Receive Fixed (12.19%) - Pay Floating (BRAZIL CETIP) 2021401 H04 H 0 (1,253)
BRL 262,395 Receive Fixed (12.216%) - Pay Floating (BRAZIL CETIP) 20214F01 H04 B 0 (1,384)
BRL 92,278 Receive Fixed (12.225%) - Pay Floating (BRAZIL CETIP) 2021401 H04 H 0 (470)
BRL 152,483  Receive Fixed (12.5266%) - Pay Floating (BRAZIL CETIP) 2021401 H04 H 0 129
BRL 265,000 Receive Fixed (12.57%) - Pay Floating (BRAZIL CETIP) 20214F01 H04 B 0 453
BRL 317,651 Receive Fixed (12.6483%) - Pay Floating (BRAZIL CETIP) 2021401 H04 H 0 1,039
MXN 3,170,000 Receive Fixed (7.39%) - Pay Floating (28D MXN-TIIE) 20244212 H03 H 0 1,396
MXN 3,030,000 Receive Fixed (7.46%) - Pay Floating (28D MXN-TIIE) 20244F12H 04 H 0 1,794
MXN 2,860,000 Receive Fixed (7.4%) - Pay Floating (28D MXN-TIIE) 20244-12H 04 H 0 1,320
JPY 373,200,000 Receive Fixed (1.25%) - Pay Floating (JPY LIBOR 6M) 20234212 H19H 0 86,933
JPY 81,800,000 Receive Fixed (1.5%) - Pay Floating (JPY LIBOR 6M) 2045fF03 H 21 H 0 27,710
JPY 395,170,000 Receive Fixed (0.5%) - Pay Floating (JPY LIBOR 6M) 20254203 H 18 H 0 (15,682)
NZD 1,520,000 Receive Fixed (4.5%) - Pay Floating (3M BBR) 2019412 H17H 356 26,808
NZD 580,000 Receive Fixed (4.5%) - Pay Floating (3M BBR) 202503 H 18 H 0 12,556
AUD 1,960,000 Receive Fixed (4.5%) - Pay Floating (6M BBR) 2024409 H 17H 0 49,300
AUD 1,195,000 Receive Floating (6M BBR) - Pay Fixed (3.75%) 2019412 H17H (341) (45,604)
AUD 550,000 Receive Floating (6M BBR) - Pay Fixed (4.5%) 20244F12H 18 H 0 (12,886)
AUD 340,000 Receive Fixed (3.5%) - Pay Floating (6M BBR) 20254203 H 18 H 0 5,926
PLN 1,090,000 Receive Floating (6M WIBOR) - Pay Fixed (2.805%) 2024411 H07H 0 (3,751)
SEK 3,435,000 Receive Floating (3M SEK-STIBOR) - Pay Fixed (3.5%) 20234F12H 19H 0 (37,485)
SEK 3,015,000 Receive Floating (3M SEK-STIBOR) - Pay Fixed (1.5%) 20254203 H 18 H 0 (7,167)
EUR 1,505,000 Receive Floating (6M EUR-EURIBOR) - Pay Fixed (3.25%) 20234212 H19H 0 (191,494)
EUR 110,000 Receive Floating (6M EUR-EURIBOR) - Pay Fixed (2.25%) 20344F12H 18 H 0 (4,054)
EUR 1,640,000 Receive Floating (6M EUR-EURIBOR) - Pay Fixed (2%) 2024412 H 18H 0 (68,096)
EUR 60,000 Receive Floating (6M EUR-EURIBOR) - Pay Fixed (2.25%) 20454203 H 18 H 0 (14,091)
EUR 1,785,000 Receive Floating (6M EUR-EURIBOR) - Pay Fixed (1.5%) 202503 H 18 H 0 (137,124)
EUR 210,000 Receive Floating (6M EUR-EURIBOR) - Pay Fixed (1.25%) 20224203 H 18 H 0 (12,064)
EUR 600,000 Receive Fixed (0.75%) - Pay Floating (6M EUR-EURIBOR) 20204203 H 18 H 0 13,014
CHF 920,000 Receive Floating (6M LIBOR) - Pay Fixed (1.5%) 20244F12H 18 H 0 (23,940)
MYR 100,000 Receive Fixed (4.85%) - Pay Floating (3M KLIBOR) 20244F-12H 12H 0 485
MYR 440,000 Receive Fixed (4.846%) - Pay Floating (3M KLIBOR) 20244212 H 16 H 0 2,109
MYR 170,000 Receive Fixed (4.83%) - Pay Floating (3M KLIBOR) 20244F12H 16 H 0 786
NOK 7,495,000 Receive Floating (6M NOK-NIBOR) - Pay Fixed (3.5%) 2024412 H 18H 0 (45,043)
ZAR 3,220,000 Receive Fixed (8.7325%) - Pay Floating (3M JIBAR) 2024412 H 10 H 0 1,854
ZAR 4,060,000 Receive Fixed (8.732%) - Pay Floating (3M JIBAR) 20244F12H 17H 0 2,285
GBP 2,555,000 Receive Floating (6M GBP-LIBOR) - Pay Fixed (3.75%) 20234-12H 19H 0 (269,709)
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GBP 1,680,000 Receive Floating (6M GBP-LIBOR) - Pay Fixed (3.25%) 2034412 H 18H 0 (113,405)
GBP 1,780,000 Receive Floating (6M GBP-LIBOR) - Pay Fixed (3%) 20444212 H20 H 0 (90,620)
GBP 1,110,000 Receive Fixed (3.25%) - Pay Floating (6M GBP-LIBOR) 20244F12H 18 H 0 70,878
GBP 1,070,000 Receive Floating (6M GBP-LIBOR) - Pay Fixed (3.25%) 2024409 H 17H 0 (70,180)
GBP 1,890,000 Receive Floating (6M GBP-LIBOR) - Pay Fixed (3%) 20254203 H 18 H 0 (293,956)
GBP 735,000 Receive Floating (6M GBP-LIBOR) - Pay Fixed (3.25%) 204503 H20 H 0 (245,940)
15 (1,809,693)

EERA - LY T IHILN Ry TERE

20144E12 A 3L AFRAE, 77V RIZBL FORIFEIL D v b F 7 4Lk AT T A LTV,

. - REBLS
& S
it “i % i B Sl
=0 S N = AV I Ao

USD 5,175,000 CDX MARK NA HY 23 ICE 5 5% 20194£12H20H 323,720

USD 12,850,000 CDX NAIG 23 15Y 100BP 1% 20194F12H20H 207,891
531,611
531,611
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1. BEMEBEOHS
* ELAEE(MEEIZ0. 8% D L&
FHEMMAR L, HARI10, 1911 6 HHZRIX10, 199 & 72 0 £ U 7z,

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

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

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

OT-Bil (EEHEHAGTS) 3 » BYOFIE ) O#FS
- BRI/ 5 20134E 9 A1 & TlEM40.09% & THEFS L £ L 72,
- 20134F 9 HRLARE. B4 D ZEAL 221 THERO0. 2% B D 50.07% 5 O FEPH THERS L IR I12130.02% & &
TOFLI,



2. R=FT74UF

BRIYX— IY-—TJ7UF

(D EFABHH OO A EP 2 — 2 v )b - A= )/¥— (CP) F O R A MFESF N\ DR EIT & 0 FIEEIE D
WREZXY . dHOETa— ) - 0— FTEMAZTZ) 2L THRIMOHERZK S E WS TT#0b &,

HHLTEZVWO U,

@) FHOERIZDE XU T, B2 Ao BURFREEE ST SRR CPIC X > THR— b7 4 U A ZHEEL
WENMEICBI L Cld BHRBEIGI>a—)) - 00— REI X VE#EBAL TE0LD £ L7,

OS#EDERAE

BEHAM OB A ECCPEOMIAEMIEFNOHREIZ L VFEFNZOHBEEZX L. HbETa—)IL -
O— ECTHEHMAZITR ) & TRIMEOHERE X5 EH 2785178 TF,

S b XHECEEHVET L. XA L <BEVHL BT ET,

O1Bp0OA) DER DR

TH H X HA
@ R & #®& H % (0]
= At 0

* (a) (RER IS, P o % & H AR BIE OS2 M B0 AL TR L 72
HDTT,
#EHE CEATFPRIEIE AL TH 0 27,

OHAFRMFEE R UEE|MRR (H20134E8H20H % 20144E8H19H)

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



BRIYX— IY-—TJ7UF

(2) % oA fHEES

H M # e T #
2l TH T
A=Y X)L s "=/ — 1,099, 678 -
(600, 000)
* BRI ZTELRE.
* ARG 0 IE T,
% () IZEDRSIC X 28R TT,
O AEEDRH
(1) FP OB A
L] Il El L ES
X %) w1 | b BB BRI AR N w1 | BB B BRI AR
BMEE |y v [STDLE [ 20U [ e | R ) BAEK |y s SDLE [ 0L L |2k
% % % % % FH +H % % % % %
% F Z| 734 - - - 73.4 2,179, 350 2,179,848 | 25.2 - - - 25.2
(60.2) (=) (=) (=) | (60.2) (-) (=) (=) (=) (=) (=) (=)
Rk (BR < & mL6T) 6.6 - - - 6.6 2, 290, 000 2,301,511 26.6 - - - 26.6
(6.6) (=) (=) (=) | (6.6)] (2,29,000) | (2,301,511) | (26.6) (=) (=) (=) | (26.6)
& B ff % 0.9 - - - 0.9 540, 000 540, 935 6.3 - - - 6.3
(0.9) (=) (=) (=] 0.9 (540, 000) (540,935) | (6.3) (=) (=) (=) | .3
LEL RS (R ORBEARS) - - - - - 140, 000 140, 014 1.6 - - — 1.6
(=) (=) (=) (=) (=) (140, 000) (140,014) | (1.6) (=) (=) (=) (.6
& ] s80.9 - — — 80.9 5, 149, 350 5,162,309 | 59.7 — — - 59.7
(67.7) (=) (=) (=) | 67.7)| (2,970,000) | (2,982,460) | (34.5) (=) (=) (=) | (34.5)

* () WEIE LB TNEE T,

* AL, B REREICTT 2O # &,

* RO PAIAN I 0 #5T,

* —HIFFHAANZL,

F FHI I DV TR G 3, B WMEtE L 7 - 22 AFL T ET,
* ERAEHIE AT VELAN O AR AN & U CREEIEMIE IS X 0L T %9,

N OBEH) ~HEAE S

R # i} # il ¥ faEal A% HRFEAH
% FH FH
EH O 3 % | EEf% A (24) 53200 0.1 260, 000 260, 016 2014/9/15
EEES A (2 4F) 55321 [H] 0.1 547, 300 547, 339 2014/10/15
HE RS R (2 4F) 832208 0.1 395, 000 395, 047 2014/11/15
EEES A (2 4F) 5532300 0.1 202, 650 202, 676 2014/12/15
EEES FIH(2 4F) 5532400 0.1 190, 000 190, 037 2015/1/15
HE RS R (2 4F) 83250 0.1 140, 000 140, 036 2015/2/15
HE RS R (2 4F) 83270 0.1 129, 000 129, 026 2015/4/15
EEES FI (5 4F) 55850 0.7 132, 200 132, 277 2014/9/20
HE RS R (5 4F) 5860 0.6 115, 100 115,155 2014/9/20
EJE % R (104F) 552630 1.6 39, 900 39, 955 2014/9/20
EEES AT (104F) 552640 1.5 15, 050 15, 069 2014/9/20
HE S R (204F) 82700 5.0 13, 150 13, 210 2014/9/22
/N il - — 2,179, 848 -
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