Ao O—/NILiIRY RiE(E
DI—X

ERHRSE (ZFhR)

F36H CREB2017£9 A6 H) $H378 CRER201741086H) 2388 CRER201741156H)
F39H CREB20174F12R 6 H) 408 CRER2018%1 A9 R) 418 CRER2018F2H6H)

ER & HARE (201748 A8 B~20184£2 6 H)

ZREDHGESEN

TRIEBANOZCEEEBHY. E<HEHLEBELETFET,
LM REBOERKRREFICDODWNTCHMEB L EITET,
SHEE L BOBBUTEBYET &5, SAVELEFET,

QLT 7V FOMUEMAEIRDEY TY,

B & fB

BMERE BN BEEES

B & # &

2014F8 A1ITAMNH2024E8 H6HETTY,

E R H

AZTONEREEETHD /LT  RILF IF—Sv—X - T R—F0—NL Ry R—UD7 S REZRTFHELVFHAETD

ERNEOHREEXTHITN YR — IP—T 72 RZIHIAHF~OEREEZBEL T, BFEYEFERSE (N - 1 —ILFE) 2ECHFED

EFEBLVRRLECORERITEMEE (NI 0—) 2REANLITERETR L L. BKEDA VHLTA U ORREFRIN

REXMEOREENDIZLERELES.

BIWRABHE~DBRELEE, BEORRICBNTIEZ, /LT ILF - IEx—Cvy—X - Ty R=7O0—nNJIL - Ry F—=USDY 5 X

%‘g%ﬁ%«wﬁﬁfzgt LETH, HICHRIEFRTT. SBRERNET 7Y RONBUES L URBULL VIS T 7Y ROESBAE
D5 ARE o

BRIO— LKy Rigfs | 227 IAMTF RE—I9—X - T7 Y E—FA—NL - Ry R-UDY S AREEESE & UHHT
Y Doz TEE k= YT U KBS ETERANRL LET, BB ATV vl - A—A—X0OEHA
LS VICENERERF CEERETIBENHYFES,
J LT RVTF -
FHRBERE| IX—C¥—X - T7 v R— |BRAEYEBEE N - A—LRE) 2E8CHROESES LUK RLETOLERITEMNEE (N
gO—mL - Ry R— O—Y) #XFBREVEELET,
Usbs 5 x
HHYA- ABBRRROEMEMIS T BRENSL LET
T H—Tp R bt} RO EEF MEE BREN o
BMITO—NILIRY REE | REEFESFSOREENSICIEFRRERTEE A,
s Da—2X NEBTEE~NDEEREFITVER A,
AL BRADEEEFTVEL A,

o B A

BRERIC, RAIE LTHF - EELSZFNBZEZFOICHBEET I EZRBARELFET, L, BEMPKEFIZL ST, TERE
AR ERDFENHY T, 45, MRBAOEEMBEKEFCL>TE, PESESKRESCEHTIHENHYET. BREDE
BlzoWTid, HICHBRERTS. TAHDER—DERETVES.

BR7EIMIRIA L

RRBEARXAXBI-12-1

YiR—h5(4¥)L _0120—753104
(RAIBSRD EREEDTFAIORN~F %58

E R—LR—  http://www.nomura-am.co.jp/




FHIO—LRY FIRE Do—X

OmEI0HA D ERERR

: b 3 e | fe e ‘" i ;

o | e Ll ow = LA B R E e R g g | R M
M M % % % % =M
1281 (201549 4 7 ) 11, 296 10 A 5.0 0.0 — 98.5 15, 082
1381 (20154£104 6 H) 11,153 10 A 1.2 0.0 — 99. 1 14, 281
143 (20154E11 4 6 H) 11,482 10 3.0 0.0 — 98.8 13,951
1541 (20154£12 7 H) 11, 396 10 A 0.7 0.0 — 99.0 13,512
16441 (2016451 4 6 H) 10, 902 10 A 4.2 0.0 — 99.0 12,338
1741 (2016422 4 8 H) 10, 491 10 A 3.7 0.0 — 98.3 11,537
1841 (201643 4 7 H) 10, 353 10 A 1.2 0.0 — 99. 2 11,192
1931 (20164£4 7 6 A) 10, 190 10 A 15 0.0 — 99.0 10, 752
2031 (20164E 5 H 6 H) 10, 159 10 A 0.2 0.0 — 99.2 10, 508
2131 (20164£ 6 H 6 H) 10, 246 10 1.0 0.0 — 99.0 10, 474
2231 (20164E 7 A 6 H) 9,611 10 A 6.1 0.0 — 99.0 9, 606
2381 (201648 H 8 H) 9, 705 10 1.1 0.0 — 99.0 9,326
24 (201649 H 6 H) 10, 023 10 3.4 0.0 — 99.0 9,411
2581 (20164£10 7 6 H) 9, 980 10 A 0.3 0.0 — 99. 1 9,169
268 (20164£11 5 7 H) 9, 963 10 A 0.1 0.0 — 98.9 8, 805
2741 (20164E12 6 A) 11,047 10 11.0 0.0 — 99.0 9, 190
281 (2017461 A 6 H) 11, 402 10 3.3 0.0 — 99.0 8, 622
2011 (201742 H 6 H) 11, 108 10 A 2.5 0.0 — 99. 1 7, 880
3011 (2017463 A 6 H) 11,330 10 2.1 0.0 — 99.2 7,670
31 (2017464 H 6 H) 10, 927 10 A 3.5 0.0 — 98.8 7,153
32 (201745 H 8 H) 11,111 10 1.8 0.0 — 99. 2 7,076
331 (2017466 H 6 H) 11,071 10 A 0.3 0.0 — 99.0 6, 889
34 (2017427 H 6 ) 11, 251 10 1.7 0.0 — 99. 2 6,725
3511 (20174£ 8 A 7 H) 10, 966 10 A 2.4 0.0 — 99. 1 6, 290
3641 (201749 H 6 H) 10, 865 10 A 0.8 0.0 — 99.0 6, 083
3THI(2017T4E10H 6 H) 11,218 10 3.3 0.0 — 99.0 6,030
38 (2017T4E11H 6 H) 11,351 10 1.3 0.0 — 99. 1 5, 785
3981 (20174E12H 6 H) 11, 159 10 A 1.6 0.0 — 99. 1 5,451
404 (201841 H 9 A) 11,275 10 1.1 0.0 — 99. 2 5, 196
4141 (20184E2 H 6 ) 10, 925 10 A 3.0 0.0 — 99. 3 4,734

k FEYEMRAR O T RT3y Bl 2iA 7,
¥ Ty REw =7 7 REfAANET O T, MESEALE] THEHEmE)
KAESRI LR ITE N TR — 58 0 TR,

IFFERZ TR L TR Y £,

*MT 7 RE BE LUUMNEEY 7> RICRET 57 7V K47 - 77 U X ChY | B 2R TMYR AL Lo, <v T

~—7ETHY FEA,




FHIO—ILRY FiRiE Do—XR
OZERHihOREEME L TREDHTR

wooom M 5 e T

W vk s|AL A ORI B OR G &

a9 &) M % % % %

201748 H 7 H 10, 966 — 0.0 — 99. 1

#5361 8 AR 10, 920 AO. 4 0.0 - 98.5
€./ )

2017429 H 6 H 10, 875 0.8 0.0 — 99.0
g ™\

2017429 H 6 A 10, 865 — 0. — 99.0

H3TH 9 AR 11,214 3.2 0.0 — 99.3
M *

20174E10H 6 H 11,228 3.3 0.0 - 99.0
a9 &)

20174£10H 6 H 11,218 - 0. - 99.0

#5383 10K 11, 320 0.9 0.0 - 98.5
a *

20174E11H 6 H 11, 361 1.3 0.0 - 99. 1
g "\

20174E11H 6 H 11, 351 — 0. - 99. 1

#5393 11LAR 11, 055 N2.6 0.0 - 99. 1
€./ )

20174E12H 6 H 11, 169 AL 6 0.0 - 99. 1
a9 &)

20174£12H 6 H 11, 159 - 0.0 - 99. 1

A0 128K 11, 190 0.3 0.0 - 98.9
a *

20184F 1 H 9 H 11, 285 1.1 0.0 — 99.2
a9 &)

201841 H9H 11,275 — 0.0 — 99. 2

413 1 AR 10, 838 A3.9 0.0 - 98.9
€./ )

201842 H 6 H 10, 935 A3.0 0.0 — 99. 3

kIR I EMAIT S BL A S, R ITH T,
kW77 NP —T 7 REMAANETTOT, MEFHALER],

R SR EM LRI E VTR — I8 0TI,

MEFHEMIER ) TRELREZLRL TRV £7,




BRI O—/NLRY FRE DI—X

AL )
OC:ERBZEB
O IE P DA EMEEFDHR

(M) (BAM)
11,600 14,000
11,400 12,000
11,200 10,000
11,000 8,000
10,800 6,000
10,600 4,000
10,400 I I I I I 2,000

2017/8/7 2017/9/6 2017/10/6 2017/11/6 2017/12/6 2018/1/9 2018/2/6

— EAfEE (E#) —— DIREBIREEEME () TSR (BE#) ‘

536595 1 10,966H
FATEAR 110,925F (BfthEcs: (BhAdy) (60F3)
B & = 0.2% DEEBREN—X)

(¥) HREBREZEMEBEL. HEE BdH) EHERKICBRELELLOEALGLTHELEZLOT, 77 FERAOEENL AT+ —
RURERTHDTY . 1ERHIE (201768 A7 H) DENEEMBER—LHBHLIITHEBIELTEBYET,

CE) PREEZERETIHEINCODVTREEFHACHAOI—RICEIYRAYET, F=. 77V FOBABHBICLYRBEHELEY
YEF, LEN2T, BLROBEHROBEDRRETTHOTREHY FEA,

GE) EEEERDT. MRUTE2MEOBEEALTRRLTEYET,

O&FEMEDN T L EHER
EEMEEIL. BEMRAE10966MN 5 BERBAKRIZIX10925H T Y F L1,

- EEMICTHRELTWVS, SFIEIYEERE U - /1 —ILFE) Z2E8THROEHF LUK
FILETOLERITEMEE \ovO—2) DDA VhLT A (FIFIRA)

- EEMICRELTVS, BRIEYEBEEE O\ 1 M —ILFE) 25T HEDEHESIUXF
IWETOLEMBITEMEE Ny O0—2) hoDXF Y ERIILSA Y (F=1FOR) (lK
EHERE)

A/ BRERREEICONDEBER. A/ RKFILDABEE
KENE, BAFAE. BB, R, A - 1L FEOES . FREOEM, BRFHEL L ILEORGT S (RitE
WRT2E4FT.) $E4HET,



BRI a—/ LRy FE Da—X

ORERE
<NA A4 =)L FEE#HHIE>

KT UTBHEICE HBFIREOERICHT IHFENTFE o LB EEXRITT1TE10A
TR T TR2HRICHBLEL, TOE&. XERANEORFBEELZZENEABREDSIET
FRHAZ 1 FEEEZVTIABTTHDEfmhozC e EMD, THETIEEREHY F LA,
MR NRRICHER L2 &0, 2AICKBHREELRZENRIL. EEFE~DOHFNS
Fof-léiaEMDERL., BERHBTEENY EGYELE,

<NnNvHyR—rthiz>
BHRBRALKERFRENERINI-Z L0, KBFIREEENRIL . DEEE~DOHF
NEFEFof-Ctiaéhn, BERBBITEEAY ELGRYELT,

QL I77UFDR— T+ F
(B O—IWRY FRE Da—X (ABAYPHL EANERH)]

[/ LS TILF - IRx—Txy—X D7 R=450—N)L- KRy F—USDY S5 R] il
HFELV [HFHRTR— vH—T7 U F] BIAFEIEREGREL. FEOHDET D [/
LS TILF - Ir—Txv—X-T7oR=450—N)L RV K—USDY S R] ZRIHE~D
RELEE, et zHFLEL,

[JLAS " INF - I3x—Vx—X 772 F=45a—N) RV F—=USDY 5 X]
FERERNETHD [/ LT IILF - IF+—P¥—X:T7oR=450—nN)L K> F]
DR—F 7+ UAIZBITZEBBMIFRLERIZDONTIE., BEREAKIRE T, AAAIZ49%., AA

¥%5.2%. A¥10.3%., BBB#%6.6%. BB#%16.8%. B#%36.9%., CCCHELT H & U EHK115.0% &

TYFEL,
* LS &PH 5B LN L A—TF 4 —XHONT A DEFBEDENHOBMIZE Y ET, BAATNSAREIREBHNHAREOER
EEAT B LRI LY ET,

[BHvR— vH—T 72 K]
BE1ELHOARELIT—IvIL - R—N—FDEHHBIAEHF~ADEREEXITL. bt
Ta—J)L- O—C%TCERZITS L THRIMOEREZRY L=,



OEI7UFDRUFI—V LDER
L7V RE EELTHEET 7 FITRET S T7 08 - 4T -7 20XTHY. EE
EERTEVGEBLDFELLGV O, AVFI—UFRLHY FEA,
T3201F. EREEGRDOE T 7 o FOMAREMBEREETT,

(%)
6.0

EEfME (HBIHER)

BRI O0—/ILRy FE

Do—Xx

-6.0

#5365

2017/9/6

375
2017/10/6

(F) BEMERDOEEERFHEEZIAHS T,

O5 B E

IR B DLNTIE,
[ZHRBEZEITLE LT,

55385
2017/11/6

5394

2017/12/6

408
2018/1/9

EAEER

418

2018/2/6

HEOSRRENHENT, RAIE LT, #flF - BAFREFZHD

BREDERICOVNTIE, BICHIRZERITS. TABRER—DERZITVEYT,

O#RBEREDAR
(HA7 : M. 15704720 - BlAR)
5363 3T 381 394 401 Fa1iy
H H 201748 § 8 H~|20174 9 B 7 H~|20174108 7 H~|20174:118 7 H~[20174128 7 A~ 201851 A10H ~
201T49H 60 [2017410/ 6 1 [20174E11L 6 0 |20174120 6 0 20184119 0 [2018 2 A 6 H
E1 10 10 10 10 10 10
(CSp- ST =) 0. 092% 0. 089% 0. 088% 0.090% 0. 089% 0.091%
LI DOILEE 10 10 10 10 10 10
Sl ENIVEIS - - — — —
Sy B T 2,741 2,765 2,787 2,802 2,824 2, 840

() S AEAERARL R T LW e (BLAA) OUIRIEMEMAE (DRLEIAZ) ([T 2HETHY . 77 v FOREER L IFRRY £,
(1) B OUEE, LY ORAELSMINE AT EE T CRIEL TV 2D BF 3 BN & L —R L RWEaRHY £,

— 5



FHIO—LRY FIRE Do—X
O5#HMERA#

[(FH5O—/ IR FIRE DI—R (ABAvYPHL 8ASERE)]

[/ LS - TILF - I2—Tv—X D7 R=45O0—=n\)L Ry F—USDY S R] Sl
HHLY [HHYR— IH—T 72 F] IRMFEFEREXRELET . BEOKRICH
WTIK. /LS INF-Ifx—%—XT7oRF=450—=N\)L- RV FE=USDY SR ~
DEEZFFDE LFEFTH, RELLE(CITHFICHRBIEIH T T, EREFR T 7> FORBEMES &
URBMLGELUICT7 U FOESHREZHEDSARET I LEZEARLETDHLOD. TD
BREEF, B90%ULEEFBRLELET,

[VAS - ILF - I1x—V¥%—X- 77 F=450—n)L - KRy F—USDY 5 X]
SHEYEFEERE O\ M —ILFE) Z2EOCHRDEESLUXRFILETORERITEME
¥ \oon—y) 2REMNBITERERNRE L. BKEDA VHLTA O OFEFREFREHN
HIERMEORERZRSZLEZBELET,

BHE. BT 7 2 FILEEHLERFICAI Y | REIRIE | OFHER IOV TIEIOBF A &5
WEDRZETIHENHY FT.

[BHvR— vH—T 72 K]
BE1ELAOARBELIT—2vIL - R—R—Z50EMRE@IEHE~DTZRELZTL., Hbt
Ta—J)L - O—V%TERZITS CETRIMOEREEZK > TERWV:-LET,

BARITICKDVA T AEAHKRDS & EEBLGREMREQGIAAFEDFEY PREER
DEDA—IL-A—2DEMIIAFTRELGDIP IAFTAFEY DEE~NDEREFZRAL T,
HEEMENTET D ENMEBESNAFEFTOTIBELLSLY,

SHREBBIEMECBHBYFET LS. LAHLIBEVLWELET,

XIEEET /AT « TERGIZET 2 EREGRHREICONT
BETVNT « TIEISEOSREGIICBL T, ERMICRFIOBIENATOATEY., 772 FAREMISERT 2 LHRSRMINGIA LR
FERILFOEEZS 1T, AEREMBMEIZTS-H0HERE L TREFERMIIDENHIEENHYET ., TOHE. BMMICHREF
ERETAHEO, 77V FOREHLGIEREFROBALESATAY, SHICHANSEICHFINIBREDRLSTOAG NI EN
BESNET, £, TOHRHREL T, RENLGFERERREBMUICHANEZZEELERTI 7V FONRT+—I U ANELT BI5E
NHYES,



BRI O—/NLRY FRE DI—X

O1FAYE-YDERREM (20178 B8 A~2018% 2 B 6 A)
36~ A1
g i) I
- i & | & % X B » & =
] %
(a) 17 it W Pl 60 0.541 (a) 13 FEHEN = ' Bl 1 0 Y-85 B e AR X 13 FESR AN %
(& 5 = # ) (10) (0.092) | 77 RO & ZHICHE D BE, THRHEA~DIER, BEETEOMER,
RO R %
( W % = ) (48) (0.433) | BAZORE B, EHREESXMEHOEMN, NENTO7 7 FOFH
BLUHEBE TS
( = % = # ) (2 0.016) | 77~ ROMEDRE - 0, ZLAH01 b OKRROFE %
b = o M #H H 0 0.001 | (o) ZDfE 1 =1Er I 0% DR+ R BIR O F-Y0 5% 2 He 1 %
(B & £ H ) (0 (0.001) |BEEEMAZ, BEBEANEICKI Y 77 ROBEIRD B
& 7t 60 0. 542
VERIYI ] o0 SR FLHEMIAR X, 11, 089F1 T,

*AERR O (HEBEOD75 bOREEBSE GL) (X, B - AEFIC K D ZAEHE NHIEDIA S 57, M L) S LA
BT,

* A QHULHA = L ICHARIIENBEA L THY 25,

*ZOWPIANL, 207 7 ¥ FIMBAN TS F =7 7 2 FEZHS D ) b, 7 7 2 FISHIET 5 bOEAHET
*EAHORMIE, 207 7> FEAHANTOSRERIGS (=7 7> FER<) B> ERAEEDEEA,

FBLCEIL 1T 000 OZRZRORMEH (MARBOMEE L) 2 RN VAR TR L T100%F Uk bOT, HA T LI
AN BRI IS A L <Y £,

OFERUEEIDIRR (201748 B8 B~201842 A 6 A)
. BEIERIA
HE36HA~ A1
# 1 i T = T
E S B E | & i
6] =] TH H TH
N | AT T vp=y5=R 77V F=Fa=nb Ry F-15) 7 A 1, 842 18, 536 150, 970 1, 509, 415

* RRUTZITIE LI,
* BFOFAATG XLV 5T,



BRI O—/NLRY FRE DI—X

OFERMFZEANEDEEIIRRE (201748 B8 B~201842 B 6 A)

. FIZREA & DEEIRR

<HE#I/O—/NLRY FEE DI—X>
BEBHISSVWERA

<Bftvr— vHF—T7 K>

36~ 411
X I\ -y ﬁ - % s ﬁ - - —
~ 7| RMEE SiEmmEa ] B TS SimmmEs] D
L OIGIRIB A L OEGIRID C
=P [Epaae| % =P =P %
IR 16, 308 1,208 7.4 — -

[ CEH®RAHE 0. 0% |
MOEBHRATIG L E, v =7 7 2 FOBRFEOROGFHIMNT 2L 7 7 > RO~ —7 7 v Rt n&oEl&,

FIERRA LT, BERFER UG IENCET 2EEBIEE LHICHE SN ORAEBBRATHY | 7 7 > FITRDFIFBGA &35
AR AS T,

O AEEDEH (20184 2 A 6 BERE)
. J7YE 47 77 VABEAREBERT 7Y FOBRE
. ERELEFS EZEEFS
# i o i o % T W W %
u] u] FM %
JAT o INF o=V =R Ty R=F o=~ R R=USD7 T A 627, 268 478, 140 4,699, 638 99.3
& it 627, 268 478, 140 4,699, 638 99. 3
k LR IE, U PERRKEIC T B RTAMAE O H R,
* FEAAE O BT AT ) 0 #C,
| BRAGREE
& i 351K AR
] u] s 5] g FF A AR
Fr Fr T
i~ pr— =77 K 980 980 1, 000

* DEC - FHAIAEO HALATN LY Y #5C,



OIREEEMEDIEK

BRI O0—/ILRy FE

Do—Xx

(20185 2 A 6 BBR7E)

% H _ . AR
iF il il . =S
TH %
BB S RELARFE SR 4,699, 638 97.3
Wi~ r— v —7 7K 1, 000 0.0
a—)L - m— % O 131, 160 2.7
B 5 e A 4,831, 798 100. 0
* BEAOHAL ARG ZE) Y #5C,
O¥E. 8. tARUVEEMEEDIKR
= H 361 FI3THIR 38R F39MIR AR AR
- 201749 A 6 HEUE[20174E10 A 6 HBU(E (2017411 6 HBUE(20174E121 6 HEBUE[20184E 1 A 9 HBUE[20184E 2 H 6 HELfE
M M A A A A
A &E 6,122,275, 141 6,068, 865, 508 5,837,091, 652 5,529,983, 967 5, 256, 269, 058 4,831,798, 072
gL . m— 96, 424, 988 69, 144, 236 66,472, 512 52, 298, 666 100, 541, 375 54, 723, 469
BB (EFC2 IR GRAMAR) | 6, 024,849,270 | 5,970,707,379 | 5,733,651,901 | 5,401,244, 478 | 5,154, 726,800 | 4,699, 638, 060
i< x— <¥=77 2 R GHEE) 1, 000, 833 1, 000, 833 1,000, 883 1,000, 883 1,000, 883 1,000, 785
ERIINE - 28,013,010 35, 966, 356 75, 439, 940 - 76, 435, 758
B) A& 38,912, 054 38, 050, 715 51,752, 883 18, 360, 567 59, 523, 424 96, 982, 489
ARADIL LS 5 B 4 5,598, 901 5, 376, 253 5,096, 958 4, 885, 336 4,608, 983 4,333,907
RILEA 4 27,811,216 27,296, 813 41, 240, 205 68, 483,424 49, 604, 742 88, 533, 605
HRALE T 5,490, 812 5, 366, 853 5,404, 844 4,981,797 5, 298, 999 4,106, 704
RILFE 155 73 74 59 113 69
T DAL H 10,970 10, 723 10, 802 9,951 10, 587 8,204
C) fEEMRE(A—B) 6,083, 363, 087 6,030, 814,793 5,785, 338, 769 5, 451, 623, 400 5,196, 745, 634 4,734,815, 583
JLAR 5,598,901,653 | 5,376,253,656 | 5,096,958,222 | 4,885,336,606 | 4,608,983,191 | 4,333,907, 571
TR R A5 4 484,461, 434 654, 561, 137 688, 380, 547 566, 286, 794 587, 762, 443 400, 908, 012
(D) ZEEHRAK 5,598,901, 6530 | 5,376,253, 6560 | 5,096, 958, 2221 | 4,885, 336, 6061 | 4,608,983, 1910 | 4,333,907,5710
1AO%:YEEMBE(C/D) 10, 865M 11, 218M 11, 351H 11, 159H 11, 275H 10, 925M
(1) SE36H 1 T AIE5,736,500,6 7411 H536~4 1] HBINGRE SCARHILI1,911,666 1. H536~4 11 h— R AfKI S0 A% 1,494,504,769F . 1 A

W= ) MG PEAAIT. H5365H11.0865M, HE37HI 12181, #E38HI1. 13511, 3911159, 4011127509, 541111.0925[9 T4,




FHIO—LRY FIRE Do—X
OEHEDIK;
53644 F3TH 53844 53944 H5404 AL

H H 201748 A 8 A~ [20174£9 B 7 A~ [20174£10 8 7 A~ [20174E11 0 7 A~ [20174£12 8 7 A~ 20184 1 A10A ~
2017T4E9 A6 B [20174E10A 6 B [2017TAE11A 6 B [20174E12 0 6 B [20188E1 A9 H  [20184E2 A 6 H

A A A A A A
(A) ERHZEIE 18,407, 527 17,723, 388 16,849, 915 16, 233, 503 15,179, 683 14,381,167
= i 4 4 18,410, 475 17,726, 443 16,852, 349 16,236, 337 15, 182, 420 14,383,103
TALFIR A 2,948 A 3,055 A 2,434 A 2,834 A 2,737 A 1,936
(B) FiEFEHTEELE A 64,083 818 181, 374, 005 60,537,111 A100, 118,777 47,332,158 A158,563, 267
TEE A 1,322,498 185, 441,732 62, 652, 422 4,707, 381 48, 557, 142 7,554, 844
FEEH A 65,406,316 A 4,067,727 A 2,115,251 A104, 826, 158 A 1,225,584 A166,118, 111
C) {ETHME A 5,501,782 A 5,377,576 A 5,415 646 A 4,991,748 A 5,309, 586 A 4,114,908
(D) HHEHEE(A+B+C) A 51,178,073 193,719, 817 71,971, 440 A 88,877,022 57,202, 255 A148, 297,008
(E) RIfRHERE 133,814, 656 74,517, 567 249, 840, 704 300, 955, 166 196, 047, 471 234,607,747
(F) EBmEEEEES 407,423,752 391, 700, 006 371, 665, 361 359, 093, 986 339,121,700 318,931,180
(Ficd 24 S 4H 24 %8) (451,340, 147) | ( 435,471,637) | (  413,917,424) | ( 407,795,082) | ( 386,232,084) | ( 363,404,810)
5 RIS FR 2 AH) (A 43,916,395) | (A 43,771,631) | (A 42,252,063) | (A 48,701,096) | (A 47,110,384) | (A 44, 473,630)
@) §F(D+E+F) 490, 060, 335 659, 937, 390 693, 477, 505 571,172,130 592, 371, 426 405, 241,919
H I#EEHEE A 5,598 901 A 5,376,253 A 5,096,958 A 4,885,336 A 4,608,983 A 4,333,907
RERHERE (G+H) 484,461,434 654, 561,137 688, 380, 547 566, 286, 794 587,762, 443 400, 908, 012
ENNEFEAHEIE A 407,423, 752 391, 700, 006 371, 665, 361 359, 093, 986 339, 121, 700 318, 931, 180
(Ficd 24 S 40 24 %8) (451,340, 147) | ( 435,471,637) | ( 413,917,425) | ( 407,795,085) | ( 386,232,084) | ( 363,404,810)
5E RIS FR 2 A5) (A 43,916,395) | (A 43,771,631) | (A 42,252,064) | (A 48,701,099) | (A 47,110,384) | (A 44, 473,630)
Sy Fl (i R N 4 1,083,776, 932 1,051,182, 453 1,006,990, 520 961, 345, 782 915, 654, 375 867, 582, 038
MRS 4 A1, 006,739, 250 A 788,321,322 A 690,275,334 AT54,152, 974 667,013, 632 AT85, 605, 206

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

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

St

X E D

(%) 4ozt HEiEfE (2017428 4 8 H~20184:2 A 6 H) [FLAFO@Y TY,

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

#3630

H37

#3830

#3930

#4030

B4

TH A 201748 A 8 A~ 201749 A 7 A~ [20174£10 8 7 A~ [20174611 0 7 A~ [20174£12 8 7 A~ [20184E 1 A10A ~
201749 A6 0 |20174E104 6 B |20174E113 6 B |20174E12/ 6 H |20184E1 9 H |20184E2 4 6 [

a. Bl Y SRIE (REPER) 12, 906, 23911 17, 245, 11511 15, 671, 27711 11, 242, 0361 13, 890, 82011 10, 266, 5221
b. AETRRSAE ARG - RRRBRER) 0 0 0 0 0 0fY
c. [BRERRKICEY DINGSFRHEA: | 451,340, 147H | 435,471,637 | 413,917,425/ |  407,795,0851 | 386,232, 08419 | 363,404, 810H
d. FEARICED D HRERRLE | 1,076, 469,594 | 1,039, 313,591 | 996,416, 2011 | 954,989, 08214 | 906,372, 538F9 | 861,649, 423
e. XIS (a+b+e+d) | 1,540,715,980[ | 1,492, 030, 3431 | 1, 426, 004, 9031 | 1, 374, 026,203 | 1, 306, 495, 442 | 1, 235, 320, 755
£ FR B (1 N %7=0) 2, 75114 2,775 2, 79714 2,81214 2, 834[1 2, 85004
g N4 5,598, 901 5,376, 253 5, 096, 958 4, 885, 336 4,608, 9831 4,333,907
h. AHd4(1 5 0%7-0) 10/ 10/ 10/ 10/ 10/ 10/

10 —
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#3640 3T #3810 #3040 #5401 AT
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KOTELVE D 1% O IEYEMRARAME R oA & AR E 7213 B2 554

KOPRLAT O FEEMRD EBITCAZ LY | 3B O FEEME ER LA Z TR 5354
DRI TEAFARE: (FER Sy B 4)
T ECRT OO SEVEMAEDME R TA & AA E 72X T E 2 54,

O&sHbt

LT,

SR I AR AL e L e £,

TR TALRES (Frloie) L ET,

oy T A K I T Nl S TR 1 AR T S O R

BRUFBHEEFIISVFEEA,

O (B&FEM) BREETODMAEEDHM

(20184 2 A 6 HERTE)

<Bftwr— vHF—T7 K>
TR, Bi~x— V=77 K17, 544, 728F0) DA T,

MAAALLRIL, 207 7 2 FRMAAN TS vV —7 7 > FOME EREIK 2 B I 5,
* AR BALARN IYI Y $#5C,
FFHIIC OV TII BB R G, MRER S 7T =2 2 AFLTOVET,
*FRAFWIR A 1N O AHATTRRI & U CEHIFMEIC L Fl L T ET,

. ERAHE
(A) [EWN GRER) AfEAE  FRIERIB R
EZIEES
X 4y A . v | DBBBEUT BRI bR
om A B|RE M %:EnéﬂALt#%E]\tt}ﬁ SELE | 260 E | 2R
TFH TFH % % % % %
IR 1, 740, 000 1,741, 732 9.7 — — — 9.7
T IRALS (1,740, 000)| (1,741, 732) (9.7 (—) (—) (—) (9.7
T (i e 3, 462, 000 3, 466, 742 19. 4 - - - 19. 4
(B < i) (3,462, 000)| (3,466, 742) (19. 4) (—) (=) (=) (19. 4)
N 1, 640, 000 1,641, 144 9.2 — — — 9.2
RS (1,640, 000)| (1,641, 144) (9.2 (—) (—) (—) (9.2
ST 2,609, 000 2,620, 399 14.6 — — — 14.6
(BT EENESR) (2,609, 000)| (2,620, 399) (14. 6) (—) (=) (—) (14. 6)
R N 9, 451, 000 9, 470, 019 52.9 — — - 52.9
H 8 (9,451, 000)| (9, 470, 019) (52.9) (—) (—) (—) (52.9)
% () PRI RBETHES T,




FHIO—ILRY FiRiE Do—XR
(B) EWN Ghgad) AfHE  #minIBErs
& W AR
F A w4 | O | EETHA
A &S % TH TH
dbHEE AR I9EE S 160 1.58 600, 000 601,147 | 2018/3/23
FZE)IR ABEE152[R] 1.53 110, 000 110,192 | 2018/3/20
M AFE (54F) 556[R] 0.29 900, 000 900,312 | 2018/3/20
TABAT  ABEERRAE LSS 9 [1] 0.14 30, 000 30,006 | 2018/3/22
WER AZ (54) FAebFREH 2 [ 0.26 100, 000 100,073 | 2018/5/15
/N it 1, 740, 000 1,741,732
HES < £RE)
NEARZELES BUFRAESE885E] 1.7 33, 000 33,159 | 2018/5/22
AAREHERRA - GRS BUFREEF5200 1.6 44, 000 44,042 | 2018/2/28
AAREHERRA - GRS BUFMREEF56/0 1.4 25, 000 25,069 | 2018/4 /20
HABUREE S TAHE BB BIE 235 0. 265 100, 000 100,099 | 2018/ 6 /20
AARBUOREE ST B BIE ZE5 1R 0. 101 600, 000 600,099 | 2018/ 3 /20
AARBUOREE S TS BRI 55 46(0] 1.69 200, 000 200,387 | 2018/3/20
AARREE R - EHRFREES I ERIRE 40 1.69 500, 000 503,070 | 2018/ 6 /20
WG A LR s E S F39[a] 0. 808 100, 000 100,440 | 2018/ 8 /28
MG NSRRGSR ES: (247) 3 0.03 100, 000 100, 007 | 2018/ 2 /28
A ARBEOR G 5554 S Ba (i 0. 009 1, 470, 000 1,470,082 | 2018/5/11
EBTAAME S MR 102[H] 0.1 40, 000 40,006 | 2018/ 3/20
WHAEMER #5220 0. 401 150, 000 150,219 | 2018/6 /20
o H AR E EAE S5490m] 0. 501 100, 000 100,058 | 2018/ 3 /20
/N B 3, 462, 000 3, 466, 742
ERES
ML FIFEET5AENE 0.2 100, 000 100,025 | 2018/ 3 /27
FTAES FIfTEET56[E 5 0.3 300, 000 300,258 | 2018/5/25
EMRES FIFEET53E 0.25 50, 000 50,008 | 2018/2/27
Bk RIS T55E R 0.3 750, 000 750,505 | 2018/ 4 /27
Bk RIS T560E R 0.3 290, 000 290,250 | 2018/ 5 /25
LAX hetEs  FlfEs1E 0.25 100, 000 100, 053 | 2018/ 4 /27
LAEAHeEsr FiftEE2820E 0.3 50, 000 50,043 | 2018/5/25
/N 7 1, 640, 000 1,641, 144
TEMES (EOREEAES
BAVEEE )  £H469] 1.7 300, 000 303,587 | 2018/10/25
WEET 279 0.579 100, 000 100,030 | 2018/ 2 /23
JUNET  55343[H] 2.825 100, 000 100,810 | 2018/5/25
eMEEES 296l 2.027 100, 000 100, 750 | 2018/ 6 /25
S 315 0.82 509, 000 509,863 | 2018/4 /25
ZZEME BRI ALHI R AR 1.99 200, 000 201,102 | 2018/5/22
SHERT 7 AT A& ) — A & T RMERIRE RIBA R 0. 442 300, 000 300,648 | 2018/8/6
ERAREE  F584[RFEE R E FINEALHHRIAT 0. 388 100, 000 100,023 | 2018/ 2/28
AABEER 2640 1.82 600, 000 601,236 | 2018/3/20
NTT Rat  $170aAE MR E RNEC A 1.77 200, 000 202,154 | 2018/9/20
BB 55 360a kLA i FR A [RIMEAL R 0.717 100, 000 100,192 | 2018/5/18
/)N At 2, 609, 000 2, 620, 399
= it 9,451, 000 9,470,019

kI - AR EALAGZE) Y £ C,




BRI O—/NLRY FRE DI—X

| EnzotniEs
R TS
R 7 R H %
+M %
av— )b e = N— 4, 899, 998 27.4

KURIE, 20T 7 RBAAN TV D~ W —T 7 ROMEFERFICH T 5 FHiEEOEIA,
* BFAO BN L0 T,




Nomura Multi Managers Fund — Global Bond
JDT N TF R DR R TR =T a— L RN

20164£12 H 31 H i

@Y7 7 RO TR D@D T,
4 T | A~ Rl R AR COME B R T
T B B E N 2| SRR FEE (A A A NE) 2 ET I ROB SIS LUK A ToEm T I (v rr—)
@A A= LEH 2 E L R OB EB LUK B TO N 7u— 2% TR E R LU, @KEDAL T DA DR
PR RMIEREFEMEEORM R XD LE FRLET,
KINA A= VRELIE AZE =R TUR T T =X I DA BB+ LU T, HDVNEL—T 4 — R f L RAZ— X
HAZL DI AT 3Bl LU F O S (AT D72\ WG AR RS O 5 L2 A 3 LIS AbOe @ A Ed, ) 20V ET,
2 /*‘:/7;@/;&;\ TR SN FEOIRE LR E QAT ET DD, AT HEO RIS AND
AN S

SR ) ITRE T LET, Zede. TRE I H 7= DRCAy HERIT, SRS LT, S PERR AR D25 % LL 150 % AN IZHERF 9

LHILEFEARELET,
P B kR EEASre 0k
It L RS R ONA A — VR EE FEEE I REL, @K EDA LT LT A DR R/
- SREMEOREXNSILE BIRLET,
o KRN TON Ia— e FEEG R R LU, BKEDA LT DT A ORERE PRI
REFHMEOKEZRHIEE HIFLET,

ANTT VT AT A A A= NRIEE G RO 2 EERERREL, @AKEDAL A LT A LFXEH
SNV U — R WAL DRI E D=L - UF— DiERE HIELET,

@/ /a—r OB oTiE, EEL T, @GR T EREITH AR FIEMLSELS, BIRHCB W TAY 4 —
ReTUR 77— R4 L ARAT BB+ BLF . AWV I A —F 4 — R AL _RAX — R4 LA AT 3Bal L F D% 0 (B4

Boow J g PRVERBRSROEHEERTLLHNESNOLOEE A ET ) ITEREETNET,

@JPY I TAIZOWTIL, FEEHRIB SR/ 0B SRR E U CTHIUE E AR A KL L7 B LIS R AR R FE O KR
D E WO RIS Z1TVET,

@USDITAIZHONWTIE, K TEHARE~y VEITVER A,

@CRSIZ T AIZOWTIE, FEMZBGE 710 DH T, A& U THUE EREEZ KR MRS L 74 L I RIBERL E O KR
NVETED KRV LIS OBRIE 1% B O A RS 21TV ET,

@ EFRI SN, HRDE S LOKR LV TON a0 —r OMERZT B GRS 0@ EL, KRG 2t
DE T AEFEM EEDBL oy e AR ELET, B

@R G S ORIEICHT- > TlL, HAKHIRER 7 a8 15t T2 B OE G2 FmHRL . &5 G I 0E
FUZBOTENA T AT LA S a8 E LT,

@ B E I LI TR E LRI E B LB X O 7 U R REOV AV RHEO R AL T =2 — L SBIEL THEIR
BRER 2 AENE 3B 15 U FEOBL 43 R O 78 ORI B G AR &40 AR Z M ATV ET,

< CRSZTAITKIF D@ 153E ) 7 ¢ >

@FHILL T, JP BT TNRAVR R R AT IR T a—RBEWNIP BT TRA R R e AT I A
=V ey« T a— R EOEE D H D | BFKIE, T H A BNV SR B L AR
DEVSODIBEEARE T LI LA MALLET, BEMEITEHMIC R, EH) RETZEELET,

@ LB Y DT I AR — Vv —Z DN TUL, JFHIE LT, M PERREHD10% ~ 30 % R ORI NICHERF T2 L& JARLL

.77’;5"\)(3/5/1/1“%}12fﬁﬁﬁiﬁ‘ﬂi’%%!@ﬁbf\ RSN AMENALL FEIT6 U LERDLEENHVET, ZOHE, 1iEE
LD AR~V —T EROFMHELZ DL ENHVET,

= =t 2 th| Za—r e T U R NT AR T =

B & BB & | BTy R OA MRS

OB AT 24

-

S PERIRE RIS\ T AT ATREZRIEL T F HAR I O R RS EA D LITHERNE L TRV E T,

G L TV DHMABEOIMB L UG A ERIL, /47 VT 2=V y =X T 7R ==L R ROAERERE FEN DS R LIZH DT,

Mt rtid, KE 1940 B G BIRNEH I 2065 (4) T2 5 (THART £ /b — )V DITHESE AREHATH DR H ET LA DT (TG iR
SAEAMEAM LI TS U 7o RER A NIZRIL | RIENETRO OV TS MU 1 3 KOV OO W B i@ A A SE AT LD RO B TNET,
PeE il 21X Arthur F. Bell, Jr. & Associates, L.L.C. ([ 77— —«~YL 4 ))& SZU7ZACERA IS EMmLELT,

BB ZNRE T D56 EIMNLOH ZF N BRI > TURBEOFIR IR DL M 555 5RE 7 —— ULt O TINZ U7 AREEA | &L TO AT
XD, £, #iE 50T — Y — LRI A RS R A T I T ER A, |

JIET R (NI TN ) A T—




I LS INFIR—So—RTFUR =T O— LRk

MEEFEE
201651231 AR
(BRRITAK L Z7)
ERE
B RS 295489562
(HRFGSFM: 262,345,263 K1)
A TR A 9,198,178
st BRIEIE LA AR DR 2225 4,041,199
T VAT T WG N ARD TR LG 1,650,246
BFRNAD 7T BHNAR DAL 705
Ta—h—nbDSZ 4 5,212,123
ZASRERRFEAT AL A 721,240
S E 2,692,973
Bl 3 L OBLA S AR D FILE 644
AT 7,100
BRELTF 279,013,970
A
ST 4 455,281
BRNAT T BN AR DR 2R 206,652
S AN ARD A TR 97,632
ILV e T T AV AT T RN AR DM 2R 111,399
AR AR BUR S 323,374
Ta—h—~DFL 8,328,058
ESiN-di| 707,367
BEEE 10,229,763
A PERR A 268,784,207
AR — 0 M 72015 H:
IR M 720 PEAT RS FATHZASALSHL A PERRAE
A A 25 A1) 8,852 172,422 1,526,279,706
WEEL 7R TAN) 5,453 2,435,905 13,284,086,794
KR ZA(H) 10,455 1,593,702 16,661,593,227
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ERFEE
2016512 A31 BIZ# T 9 55T AIHAR
(BRRITAK L Z7)

IR 4

HYT O ERE 47,385
TE AR 14,793,781

SRIAT 7 AR 55 BRI B 11,919
2 U S 45 460,906
HEUL 2% 334
INgE A 15,314,325

#H

P A 3 O () 5 T 1 e 2,464,184
R BT M 312,402
TRAEZH 94,087
TRUR UL 4,168
BRIAT T BHNARDIALFIE 7,746
Esfayagsiist 2,056
5 | 44T 154,059
SRATFHORH 413,945

ZREHM 62,532
TS 2,003

SRR A 31,172
RS 62,192
ST AR 14,200
MeF 724
#HEF 3,625,470
[P S <EisEn 11,688,855
BB AGRESIE B LR DA (4,953,034)
U/ S Ol YTk (1,138,227)
SMEE 5 J O E AR e L R DR A 973,851

BRIAT T EHNARDHHES 219,260
IUP R F T4V AT PRI AR DL (269,920)
M S AR A (5,168,070)
A A RIE SR A HE A% 0D B 20,012,006
e EAINARD IR 45 D HE R (562,843)
BRNAT T FHNAR DA S OHE I (243,819)
TPy T T AV AT T RN AR D FEATHR 4 OB I8 1,091

HIME 2 R S0 LA AR D REAIHE 45 D HE IR 7,202,144
ARG 2= AR 26,408,579
T FH O FAZ LD ME FE DR IAE 32,929,364




I LS INFIR—So—RTFUR =T O— LRk

MEELBHES
20165F12A31 BIZIR T 9 HEHAIHR
(BABIZAK L ZT)

el rERR AR 340,279,090
USRS EEizEA 11,688,855
WA S H AR AR (5,168,070)
ARG 2 AR 26,408,579
T FH G FAT LD I PE D HE AR 32,929,364
ZASILAORAT R4 43,375,783
ZASRESR D B RS (97,562,519)
(54,186,736)
ZH DIy (50,237,511)
ARG PERRAH 268,784,207
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2016512831 BIZ# T 3 SEHBIHAR

CREZE)
HARMZZA
WIS FES AL 148,525
AT ASTERE 96,877
R Z S e AR (72,980)
WIRBUERAT B S ASAE S HL 172,422
WIgELIRIFA
W SRS 2,388,696
FATZASAETREL 543,556
B RS A AR AL (496,347)
HIRBUERATH S AR 2,435,905
KRNI TR
W Z S REAR AL 2,261,640
FATRZASTERE 93,403
B RS A LA AL (761,341)
WIRBUERAT B S ASAE S HL 1,593,702
HETIER
201651231 AR
CREZE)
2016 2015 2014
IR EERRAECKR L) 268,784,207 340,279,090 423,023,063
AARM 27 A(H)
AR PERR AR 1,526,279,706 1,294,344,326 1,408,343,284
HIZR T 0 Y720l A% 8,852 8,715 9,694
WwEELINTA(H)
IR PERR AR 13,284,086,794 15,977,090,312 21,608,194,312
IR 1 E Y 7= D EAT RS 5,453 6,689 10,002
KRNI TA(H)
AR PERR AR 16,661,593,227 23,711,779,645 27,530,491,534
IR 1 0247 D PEAT kS 10,455 10,484 11,375



I LS INFIR—So—RTFUR =T O— LRk

HAAEEHH
20165E12831HK%E
(BHBIIHKFLZeR)

i - ﬁi‘;ﬁ Sl A T4 AR (%)
F—Z+3YU7
EHEFIRE
USD 700,000 WESTPAC BKG CORP FRN 28/02/23 EMTN 722,017 709,854 0.27
722,017 709,854 0.27
TEHEEESFE
UsD 72,000 FMG RES AUG 06 9.75% 01/03/22 144A 68,133 83,525 0.03
68,133 83,525 0.03
Bt A—RNUT 790,150 793,379 0.30
~L¥F—
Eff
EUR 1,305,000 BELGIUM KINGDOM 2.6% 22/06/24 72 1,862,486 1,621,956 0.60
1,862,486 1,621,956 0.60
Bt RF— 1,862,486 1,621,956 0.60
NI1—FHE
TEHEEESFE
USD 300,000 AIRCASTLE LTD 5.125% 15/03/21 306,375 319,499 0.11
USD 200,000 DIGICEL LTD 6.75% 01/03/23  144A 200,000 180,326 0.07
USD 153,000 NCL CORP 4.625% 15/11/20  144A 153,044 155,678 0.06
USsD 112,000 VIKING CRUISES LTD 6.25% 15/5/25 14 112,000 104,160 0.04
USD 89,000 NCL CORP 4.75% 15/12/21  144A 89,000 88,945 0.03
USD 89,000 WEATHERFORD BERMUDA 6.75% 15/09/40 67,552 71,200 0.03
USsD 25,000 WEATHERFORD BERMUDA 6.5% 01/08/36 20,375 20,063 0.01
948,346 939,871 0.35
Gt Sa—FHE 948,346 939,871 0.35
BEI7—OUHE
TEHEEESFE
USD 650,000 SINOPEC GRP OVERS 3.90% 17/5/22 REG 662,600 668,469 0.25
662,600 668,469 0.25
GEt SEHY UV 662,600 668,469 0.25
hr5
TEHEEESFE
USD 440,000 VPII ESCROW CORP 7.5% 15/07/21 144A 465,117 371,799 0.13
USD 358,000 BOMBARDIER INC 6% 15/10/22 144A 359,402 336,519 0.12
USD 310,000 BROOKFIELD RESID 6.375% 15/5/25 144 310,035 309,225 0.11
USD 200,000 BKW 6% 01/04/22 144A 200,115 209,000 0.07
USsD 172,000  BOMBARDIER INC 7.5% 15/03/25  144A 169,805 169,939 0.06
UsD 149,000 NORBORD INC 6.25% 15/04/23 144A 150,025 154,215 0.06
USsD 200,000 VRX ESCROW 6.125% 15/4/25 144A 171,253 150,250 0.06
USD 150,000 TECK RESOURCES LTD 6.125% 01/10/35 146,813 145,500 0.05
USD 128,000 TECK RESOURCES LTD 6% 15/08/40 106,011 121,600 0.05
USD 125,000 TECH RESOURCES LTD 6.25% 15/07/41 99,750 120,460 0.04
USsD 146,000 VRX ESCROW 5.875% 15/05/23 144A 146,000 110,230 0.04
USD 100,000 TECK RESOURCES LTD 4.75% 15/01/22 88,135 100,250 0.04
UsD 75,000 OPEN TEXT CORP 5.875% 01/06/26 144A 75,156 79,313 0.03



I LS INFIR—So—RTFUR =T O— LRk

i - ﬁi‘;ﬁ iz, A A4 AR (%)
USD 75,000 CASCADES INC 5.75% 15/07/23  144A 75,000 76,125 0.03
USD 75,000 FIRST QUANTUM MIN 6.75% 15/02/20 14 71,250 74,813 0.03
USD 75,000 TAMGOLD CORP 6.75% 01/10/20  144A 70,500 73,125 0.03
USD 58,000 TECK RESOURCES LTD 3.75% 01/02/23 46,183 54,810 0.02
UsD 50,000 PARAMOUNT RES 6.875% 30/06/23 144A 50,563 53,000 0.02
USD 50,000 BOMBARDIER INC 6.125% 15/01/23 144A 44,031 47,670 0.02
USsD 50,000 MEG ENERGY CORP 7% 31/03/24  144A 42,875 45,250 0.02
USD 41,000 LG FINANCECO 5.875% 01/11/24  144A 41,000 41,615 0.02
USD 92,000 CONCORDIA HEALTH 9.5% 21/10/22 144A 65,310 32,660 0.01
USD 34,000 CONCORDIA INTL 9% 01/04/22 144A 34,105 28,645 0.01
UsD 25,000 KINROSS GOLD CORP 5.125% 01/09/21 25,875 25,391 0.01
USD 25,000 PRECISION DRILL 6.5% 15/12/21 20,813 25,313 0.01
USD 25,000 KISSNER GR HDG 8.375% 01/12/22 144A 25,000 25,250 0.01
USD 76,000 CONCORDIA HLTH COR 7% 15/04/23 144A 64,719 23,940 0.01
USD 25,000 PRECISION DRILLING 5.25% 15/11/24 20,000 23,375 0.01
USD 25,000 GARDA WORLD SEC 7.25% 15/11/21 144A 22,188 23,250 0.01
UsD 25,000 MEG ENERGY CORP 6.375% 30/1/23 144A 21,688 22,250 0.01
USD 27,000 VALEANT PHARMA 5.625% 01/12/21 144A 21,229 20,925 0.01
USD 200,000 SANJEL CORP 7.5% 19/06/19 153,000 200 0.00
3,402,946 3,095,907 1.15
Bt Ty 3,402,946 3,095,907 1.15
TARVEE
B EERIEH
USD 500,000 STNY 07-1AAl CLO FRN 18/04/22 147,899 149,473 0.05
USD 750,000 WESTW 07-2A A1 CLO FRN 25/4/22 74,312 75,954 0.03
222,211 225,427 0.08
RFVITTIT /AR
USD 50,000 TRANSOCEAN INC STUP 3.8% 15/10/22 39,833 43,875 0.02
39,833 43,875 0.02
TEHEEESFE
USD 650,000 MIZUHO FIN GP CAY 4.2% 18/7/22 REGS 680,982 678,595 0.24
USD 400,000 UPCB FINANCE IV 5.375% 15/1/25 144A 390,500 403,000 0.15
UsD 214,000 SEAGATE HDD CAY 4.75% 01/06/23 196,078 212,128 0.08
USD 200,000 NEXTEER AUTO 5.875% 15/11/21  144A 200,000 207,500 0.08
UsD 200,000 WYNN MACAU 5.25% 15/10/21 144A 193,500 201,500 0.07
USD 200,000 ALIBABA GP HDGS 2.5% 28/11/19 199,236 200,899 0.07
USD 84,000 NOBLE HDGS INTL 6.95% 01/04/45 57,818 69,930 0.03
USD 101,000 NOBLE HDGS INTL 6.05% 01/03/41 59,228 69,690 0.03
USsD 72,000 SEAGATE HDD CAY 4.75% 01/01/25 55,260 68,594 0.03
USD 50,000 NOBLE HDGS INTL 7.75% 15/01/24 49,005 47,030 0.02
USD 3,000 NOBLE HDGS INTL 4.9% 01/08/20 2,483 3,045 0.00
2,084,090 2,161,911 0.80
Gt AU 2,346,134 2,431,213 0.90
RFE=hH#FE
Eff
USD 100,000 DOMINICAN REP 7.45% 30/04/44  144A 111,440 101,000 0.03
111,440 101,000 0.03
ZTOHES
UsD 100,000 DOMINICAN REP 5.875% 18/04/24 REGS 103,100 100,254 0.04
103,100 100,254 0.04
At RI=HdmE 214,540 201,254 0.07
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TSR
EHEFIRE
EUR 200,000 SCOR SE FRN 27/05/48 223,520 215,225 0.09
EUR 200,000 TOTAL SA 2.625% 29/12/49 231,595 197,814 0.07
USsD 200,000 BNP PARIBAS FRN 29/12/49 144A 200,000 197,250 0.07
USD 200,000 EDF FRN 29/12/49 144A 210,000 189,500 0.07
865,115 799,789 0.30
Ef®
EUR 450,000 FRANCE OAT 3.25% 25/05/45 697,408 651,584 0.24
697,408 651,584 0.24
TEHEEESFE
USD 500,000 EDF 6.95% 26/01/39 671,500 619,176 0.24
USD 600,000 BNP PARIBAS 4.25% 15/10/24 601,250 600,469 0.22
EUR 400,000 BANQUE FED CRED 2.625% 18/03/24 EMT 553,530 475,335 0.18
USD 407,000 NUMERICABLE SFR 7.375% 01/05/26 144 409,250 416,158 0.15
USD 400,000 NUMERICABLE GRP 6% 15/05/22 144A 405,750 409,876 0.15
EUR 300,000 BNP PARIBAS 2.375% 20/05/24 ~ EMTN 406,397 350,138 0.13
3,047,677 2,871,152 1.07
Bt 7% 4,610,200 4,322,525 1.61
KAy
EHEFIRE
EUR 700,000 ALLIANZ SE FRN 29/09/49 879,224 754,954 0.29
USD 200,000 DEUTSCHE BANK FRN 29/12/49 200,130 182,044 0.07
1,079,354 936,998 0.36
Eff
EUR 35,000 BUNDESREP DEUTSCHLAND 2.5% 15/8/46 51,321 51,791 0.02
EUR 25,000 BUNDES DEUTSCH 3.25% 04/07/42 38,716 40,689 0.01
90,037 92,480 0.03
TEHEEESFE
UsD 400,000 UNITYMEDIA KABEL 6.125% 15/01/25 14 401,250 411,000 0.15
401,250 411,000 0.15
Gt Ry 1,570,641 1,440,478 0.54
H—oP—58
EHEFIRE
USD 200,000 CREDIT SUISSE GUERNSEY FRN 11/12/49 213,167 209,644 0.08
213,167 209,644 0.08
BEt: H—rU—B 213,167 209,644 0.08
AVRRIT
Eff
EUR 150,000 REP OF INDONESIA 2.625% 14/6/23 REG 168,781 158,563 0.06
168,781 158,563 0.06
Gt AURERVT 168,781 158,563 0.06
FANTUE
EHEFIE
USD 200,000 ARDAGH PKG FIN FRN 15/12/19 144A 197,875 204,000 0.08
197,875 204,000 0.08
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el
EUR 1,250,000 IRISH GVT 2.4% 15/05/30 1,524,401 1,514,042 0.56
1,524,401 1,514,042 0.56
EEHEE TS FID
USD 200,000 GRIFOLS WORLDWIDE 5.25% 01/04/22 209,000 207,000 0.08
USD 50,000 ALLEGION PLC 5.875% 15/09/23 50,000 53,000 0.02
259,000 260,000 0.10
HE TANLTUR 1,981,276 1,978,042 0.74
BA
[l
JPY 99,700,000 JAPAN GVT 10YR 0.1% 10/03/25 CPI 20 1,021,043 903,259 0.34
JPY 27,750,000 JAPAN GVT 10YR 1.7% 20/03/17 285 245,335 238,040 0.09
JPY 20,400,000 JAPAN GVT 2YR 0.1% 15/03/17 350 179,546 174,364 0.06
JPY 11,600,000 JAPAN GVT 20YR 3.5% 20/03/17 34 103,056 99,891 0.04
1,548,980 1,415,554 0.53
SEHIE S
JPY 690,000,000 JAPAN T-BILL 0% 06/02/17 642 6,608,688 5,894,672 2.19
6,608,688 5,894,672 2.19
A3 BA 8,157,668 7,310,226 272
ot TG
RA A2 DAV RPIKE
USD 200,000 ARD FIN SAPIK 7.125% 15/09/23 144A 199,000 197,500 0.07
EUR 100,000 ARD FIN SA PIK 6.625% 15/09/23 REGS 107,668 104,983 0.04
306,668 302,483 0.11
RATYIT TV /IR
USD 149,000 ARCELORMITTAL 7% 15/10/39 149,381 163,504 0.06
USD 25,000 ARCELORMITTAL STUP 25/02/22 23,563 28,297 0.01
172,944 191,801 0.07
&EEEESFIE
EUR 800,000 EFSF 0.75% 05/06/17 EMTN 899,820 846,509 0.32
USD 1,600,000 INTELSAT LUX 8.125% 01/06/23 1,695,350 500,000 0.20
USD 414,000 WIND ACQUIS FIN 7.375% 23/04/21 144 404,931 430,560 0.16
USD 379,000 MALLINCKRODT INTL 4.75% 15/04/23 356,695 329,730 0.12
USD 380,000 INTEL JACKSON 7.25% 01/04/19 379,577 319,200 0.12
USD 222,000 WIND ACQUIS FIN 4.75% 15/07/20 144A 223,110 223,665 0.08
USD 201,000 ALTICE FINANCING 7.5% 15/05/26 144A 201,000 209,040 0.08
USD 214,000 MALLINCKRODT FIN 5.75% 1/8/22 144A 217,886 205,975 0.08
USD 200,000 ALTICE FIN SA 6.625% 15/02/23 144A 200,000 205,500 0.08
USD 200,000 COVERIS HDGS SA 7.875% 01/11/19 144 204,400 198,500 0.07
USD 125,000 CAMELOT FINANCE 7.875% 15/10/24 144 125,469 129,438 0.05
USD 75,000 MALLINCKRODT FIN 5.5% 15/04/25 144A 75,000 67,125 0.02
USD 37,000 INTELSAT JACK 8% 15/02/24 144A 37,000 38,018 0.01
USD 100,000 INTELSAT LUX 7.75% 01/06/21 36,300 32,750 0.01
USD 13,000 INTELSAT LUX 6.75% 01/06/18 7,296 10,530 0.00
USD 4,000 INTELSAT CONNECT 12.5% 1/04/22 144A 6,735 2,460 0.00
5,070,569 3,749,000 1.40

22



I LS INFIR—So—RTFUR =T O— LRk

i - ﬁi‘;ﬁ Sl A T AR (%)
EHEEES
EUR 773,594 ESM TBILL 0% 12/01/17 868,093 814,102 0.30
868,093 814,102 0.30
Gt ArkrTIAT 6,418,274 5,057,386 1.88
Ao
Ef®
MXN 150,000 MEXICAN BONOS DES 6.5% 9/0622 M 1,118,652 699,737 0.26
MXN 107,600 MEXICAN BONOS DES 7.75% 13/11/42 M 855,577 514,957 0.19
MXN 90,000 MEXICAN BONOS DES 4.75% 14/06/18 M 664,958 422,718 0.16
MXN 60,000 MEXICAN BONOS DES 85%31/529 M 533,837 308,927 0.11
MXN 25,000 MEXICAN BONOS DES 5.75% 05/03/26 M 110,503 107,365 0.04
3,283,527 2,053,704 0.76
TEHEEESFE
USD 200,000 CEMEX SAB DE CV 5.7% 11/1/25 144A 199,999 202,906 0.08
USD 120,000 PEMEX 6.5% 13/03/27 144A 118,913 124,200 0.05
USD 10,000 PETROLEOS MEX 6.375% 04/02/21 REGS 11,075 10,650 0.00
USD 10,000 PETROLEOS MEX 5.5% 27/06/44 9,413 8,372 0.00
339,400 346,128 0.13
Bt AFxva= 3,622,927 2,399,832 0.89
e
EHEFIE
UsD 600,000 ABN AMRO BK 6.25% 13/09/22 EMTN 655,860 613,504 0.23
USsD 350,000 ING BANK NV FRN 21/11/23 EMTN 356,761 353,784 0.13
1,012,621 967,288 0.36
Ef®
EUR 300,000 NETHERLANDS GVT 1.75% 15/07/23 409,024 355,234 0.13
409,024 355,234 0.13
TEHEEESFE
EUR 450,000 RABOBANK NED 3.875% 25/07/23 639,508 543,966 0.19
USD 375,000 CONSTELLIUM NV 5.75% 15/05/24 144A 312,188 350,624 0.13
USD 278,000 ZIGGO SEC 5.5% 15/01/27 144A 278,000 270,878 0.10
UsD 250,000 LBC TANK TERM 6.875% 15/05/23  144A 263,750 255,853 0.10
USD 200,000 MARFRIG HLDG EUR 6.875% 24/6/19 14 203,500 205,000 0.08
USD 200,000 FIAT CHRYSLER AUTO 5.25% 15/04/23 199,250 203,660 0.08
UsD 200,000 ZIGGO BONG FIN 5.875% 15/01/25 144A 200,000 200,000 0.07
EUR 100,000 BAYER CAP CORP 1.25% 13/11/23 EMTn 123,258 109,966 0.04
USD 85,000 MYLAN NV 3.95% 15/06/26 144A 84,346 79,390 0.03
USsD 40,000 PETROBRAS GBL FIN 8.375% 23/05/21 39,601 43,200 0.02
USD 20,000 PETROBRAS GBL FIN 4.875% 17/03/20 18,466 19,774 0.01
2,361,867 2,282,311 0.85
Bt ATz 3,783,512 3,604,833 1.34
Za—U—5UK
Ef®
NZD 100,000 NEW ZEAL GVT 2.5% 20/09/35 CPI 81,271 71,270 0.03
81,271 71,270 0.03
Bt =a—Y—FuF 81,271 71,270 0.03
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Bl P o kA AR PTG 4 4H FLALESR (%)
A=K
Eff
PLN 5,000,000 POLAND GVT BOND 5.75% 25/10/21 1021 1,566,192 1,340,876 0.50
PLN 2,500,000 POLAND GVT BOND 5.75% 23/09/22 0922 778,499 675,258 0.25
2,344,691 2,016,134 0.75
Bit W—=FoN 2,344,691 2,016,134 0.75
JI)h)a
RATFITTIT/E AR
UsD 20,000 PUERTO RICO SALES 0% 01/08/32 15,040 10,000 0.00
15,040 10,000 0.00
TEHEEEEFE
UsD 245,000 PUERTO RICO SALES FIRS 5.25% 1/8/41 163,846 115,150 0.05
UsD 95,000 PUERTO RICO CMWL SERA 5.375% 1/7/33 74,456 58,900 0.03
UsD 80,000 PUERTO RICO CMWLTH SERA 5.5% 1/7/26 65,300 50,000 0.03
UsD 80,000 PUERTO RICO SALES TAX 5.375% 1/8/39 33,880 37,600 0.01
UsD 270,000 PUERTO RICO SALES 0% 01/08/34 46,842 29,933 0.01
UsD 55,000 PUERTO RICO SALES 5.5% 01/08/42 38,981 25,850 0.01
UsD 35,000 PUERTO RICO CMWLTH IMP 5.75% 1/7/41 27,431 21,481 0.01
UsD 45,000 PUERTO RICO SALES TAX 5.25% 1/08/27 34,998 21,150 0.01
UsD 20,000 PUERTO RICO AQUE 5.25% 01/07/42 14,106 14,900 0.01
UsD 25,000 PUERTO RICO SALES TAX 5.5% 01/08/37 20,442 11,750 0.00
USD 20,000 PUERTO RICO SALES 5% 01/08/43 9,546 9,400 0.00
UsD 10,000 PUERTO RICO AQUE 5% 01/07/33 6,969 7,475 0.00
UsD 15,000 PUERTO RICO SALES TAX 6% 01/08/39 12,480 7,275 0.00
UsD 15,000 PUERTO RICO SALES TAX 5.75% 1/08/37 12,576 7,050 0.00
UsD 15,000 PUERTO RICO SALES TAX 5% 01/08/35 C 11,464 7,050 0.00
UsD 10,000 PUERTO RICO CMWLTH 5.5% 01/07/32 7,000 6,225 0.00
UsD 10,000 PUERTO RICO SALES TAX 5.5% 01/08/28 7,813 4,700 0.00
UsD 5,000 PUERTO RICO CMWLTH 5.5% 01/07/28 3,698 3,863 0.00
UsD 5,000 PUERTO RICO SALES 5.25% 01/08/43 3,465 2,350 0.00
595,293 442,102 0.17
HEt: FARN= 610,333 452,102 0.17
BE
TEHEEESFE
UsD 800,000 KOREA DEVEL BK 3% 14/09/22 794,056 805,750 0.30
UsD 200,000 EXP-IMP BK KOREA 4% 29/01/21 212,391 209,204 0.08
1,006,447 1,014,954 0.38
aFt #E 1,006,447 1,014,954 0.38
SUAR—IL
EHEFIRE
USD 400,000 UTD OVERSEAS BK FRN 19/09/24 EMTN 403,064 407,999 0.15
USD 300,000 DBS BK SINGAPORE FRN 21/09/22 REGS 309,962 302,609 0.11
713,026 710,608 0.26
Ef®
SGD 750,000 SINGAPORE GVT 2.125% 01/06/26 565,810 503,233 0.19
565,810 503,233 0.19
Bk - 1,278,836 1,213,841 0.45
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AORZ7F
Eff
EUR 1,000,000 REP OF SLOVENIA 2.25% 25/03/22 1,151,180 1,168,650 0.43
1,151,180 1,168,650 0.43
T e 1,151,180 1,168,650 0.43
m7Ih
Ef®
ZAR 8,405,000 REP OF STH AFRICA 6.5% 28/2/41 R214 556,298 437,128 0.16
556,298 437,128 0.16
Gt ETTUA 556,298 437,128 0.16
ARAY
L@ EEELRE
USD 200,000 ABENGOA GREENFIELD 6.5% 01/10/19 14 200,000 8,000 0.00
200,000 8,000 0.00
Bt Ay 200,000 8,000 0.00
RA)T—TY
Eff
SEK 500,000 SWEDISH GVT 2.5% 12/05/25 1058 70,196 64,830 0.03
SEK 500,000 SWEDISH GVT 1.5% 13/11/23 1057 70,257 60,134 0.02
140,453 124,964 0.05
TiEtEEEERIE
EUR 580,000 NORDEA HYPOTEK AB 3.5% 18/01/17 EMT 608,458 611,235 0.22
608,458 611,235 0.22
Bt AVz—F 748,911 736,199 0.27
A1FYR
EHLFE
USD 350,000 RBS FRN 29/03/49 370,750 324,016 0.11
USD 200,000 BARCLAYS BK PLC FRN 29/12/49 200,500 208,762 0.08
USsD 200,000 LLOYDS BANKING GR FRN 30/04/49 196,000 205,866 0.08
USD 50,000 BARCLAYS PLC FRN 30/06/49 48,625 46,819 0.02
815,875 785,463 0.29
Ef®
GBP 10,000 UK TREAS GILT 3.25% 22/01/44 16,967 15,880 0.01
16,967 15,880 0.01
L@ EEELRE
GBP 350,000 HSBC HLDGS PLC 6.75% 11/09/28 675,917 528,120 0.20
USD 430,000 INTL GAME 6.5% 15/02/25  144A 407,846 461,175 0.17
UsD 300,000 BARCLAYS BANK PLC 7.625% 21/11/22 328,875 329,250 0.12
USD 200,000 VIRGIN MEDIA FIN 5.75% 15/01/25 144 201,688 199,270 0.07
UsD 200,000 HSBC HDGS PLC 2.65% 05/01/22 199,812 195,062 0.07
EUR 100,000 LLOYDS BANK 1% 19/11/21  EMTN 123,706 108,682 0.04
USD 25,000 ENSCO PLC 5.75% 01/10/44 14,750 18,125 0.01
1,952,594 1,839,684 0.68
At A¥UR 2,785,436 2,641,027 0.98
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Rk P Eid HUASIFAT Rk FAALEE (%)
TAIAH
HEERIEH

USD 1,050,000 HLA2015-2A A CLO FRN 25/07/27 1,039,340 1,046,010 0.38
USD 1,000,000 ZCCP 2015 1AACOM CLO FRN 16/07/27 983,336 991,701 0.36
USD 575,000 CHAIT 2016-A7 A7 1.06% 16/09/19 574,950 574,287 0.20
USD 500,000 APID 2012-10A A FRN 30/10/22 499,000 500,018 0.18
USD 500,000 OCP 2015-9A A1 CLO FRN 15/07/27 500,000 499,542 0.18
USD 440,000 POPLR 05-4 M1 FRN 25/09/35 379,500 403,240 0.15
USD 400,000 OFSBS 2013- SA A2L CLO FRN 17/04/25 400,000 399,999 0.15
USD 465,000 GSAMP 06-HE1 M1 FRN 25/01/36 384,788 398,480 0.15
USD 440,000 CARR 05-NC5 M1 FRN 25/10/35 381,150 396,779 0.15
USD 425,000 RAMP 06 RZ1 M3 FRN 25/03/36 339,469 365,345 0.14
USD 350,000 NAVSL 2016-5A A 1.7374% 25/07/65 342,417 347,440 0.13
USD 300,000 MRAFT 2016-2 A FRN 10/03/19 300,000 300,000 0.11
USD 307,332 MSAC 05-HE3 M4 FRN 25/07/35 266,611 296,700 0.11
USD 285,000 SVHE 05-2 M5 FRN 25/07/35 252,225 269,346 0.10
USD 280,000 HASC 06-OPT2 M2 FRN 25/01/36 228,900 263,666 0.10
USD 250,000 PARL 15-1A AFRN 20/07/27 249,350 249,752 0.09
USD 500,000 SLMA 03-1 ASA FRN 15/12/32 234,022 237,222 0.09
USD 250,000 SLMA 2007-1 AS FRN 26/01/26 221,487 230,354 0.09
USD 250,000 RASC 05-KS12 M2 FRN 25/01/36 211,250 223,147 0.08
USD 1,000,000 ELAT 07-2 A2E FRN 25/05/37 191,760 213,433 0.08
USD 200,000 PHEAA 2016-1A A FRN 25/09/65 186,672 187,142 0.07
USD 200,000 SLMA 2008-5 A4 FRN 25/07/23 175,309 175,594 0.07
USD 150,000 NAVSL 2016-7A A FRN 25/03/66 148,203 149,715 0.06
USD 150,000 ECMC 2016-A1 A FRN 26/07/66 139,270 138,859 0.05
USD 150,000 FBRSI 05-2 M2 FRN 25/09/35 131,438 135,258 0.05
USD 200,000 HELT 2007-FRE1 2A FRN 25/04/37 122,000 131,822 0.05
USD 150,000 JPMAC 07-CH2 AV5 FRN 25/01/37 117,281 129,176 0.05
USD 230,000 SVHE 07-12A3 FRN 25/03/37 116,924 121,376 0.05
USD 150,000 GSAMP 06-HE8 A2C FRN 25/01/37 111,084 110,171 0.04
USD 120,000 AMIT 2005-4 M3 FRN 25/10/35 96,600 107,094 0.04
USD 250,000 FCLO 6A A CLO FRN 09/08/19 96,990 99,974 0.04
USD 100,000 SLMA 08-4 A4 FRN 25/07/22 95,328 95,082 0.04
USD 510,000 HEMT 04-5 M2 FRN 25/02/35 93,885 94,722 0.04
USD 100,000 NAVSL 2016-6A Al 1% 25/03/66 92,140 92,155 0.03
USD 100,000 JPMAC 06-CH1 M1 FRN 25/07/36 82,000 91,759 0.03
USD 100,000 CARR 06-RFC1 A4 FRN 25/05/36 80,375 87,312 0.03
USD 100,000 SLMA 05-4 A3 FRN 25/01/27 74,597 77,485 0.03
USD 200,000 NSLT 2005-4 A3 FRN 22/06/26 76,088 76,787 0.03
USD 200,000 ACE 06-ASP4 A2C FRN 25/08/36 66,794 76,011 0.03
USD 80,000 GSAA2005-10 M4 FRN 25/06/35 71,500 74,088 0.03
USD 110,000 CARR 2005-NC1 M3 FRN 25/02/35 68,993 73,115 0.03
USD 100,000 SLMA 08-2 A3 FRN 25/04/23 71,462 72,156 0.03
USD 110,000 VOLT 15-NPL8 A1 3.5% 26/06/45 69,596 69,700 0.03
USD 200,000 SCHOL 10-A AFRN 28/10/41 68,393 69,178 0.03
USD 270,000 PPSI 04-WHQ1 M4 FRN 25/09/34 51,366 52,205 0.02
USD 100,000 HEF 2005-1 A4 FRN 25/02/30 43,013 43,509 0.02
USD 100,000 SLMA 2003-14 A5 FRN 25/01/23 27,294 27,541 0.01
USD 150,000 ACCSS 2006-1 A2 FRN 25/08/23 11,068 11,181 0.00

10,565,218 10,876,628 4.05

NoHo—y

USD 2,538,125 TIBCO SOFTWARE FRN 25/11/20 TL 2,441,615 2,553,467 0.96
USD 2,150,000 CLEAR CHANNEL COM FRN 30/07/19 TEO1 2,140,875 1,749,562 0.66
USD 1,514,310 ALBERTSONS LLC FRN 25/08/21 TL B4 1,506,151 1,534,343 0.58
USD 1,513,184 CERIDIAN CORP FRN 15/9/20 REP$1STTL 1,508,698 1,506,873 0.57
USD 1,274,565 ADVANTAGE FRN 23/07/21 1STINIT TL 1,255,523 1,281,256 0.49
USD 1,136,704 TRAVEL PORT FRN 15/08/21 TLO1 1,123,934 1,150,025 0.44
USD 1,109,849 DELL INTL FRN 02/06/23 TLB 1,111,800 1,130,353 0.42
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USD 1,120,500 KINETIC CONCEPTS FRN 4/5/18 $ TE1 1,116,298 1,125,518 0.42
USD 1,090,282 GATES GLOBAL FRN 12/6/21 INIT$ TLO1 1,077,257 1,092,723 0.41
USD 1,037,227 LIFE TIME FRN 10/6/22 CLOSDATE TL 1,032,041 1,045,747 0.39
USD 1,000,000 ZIGGO BV FRN 31/08/24 USD TDO1 980,500 1,009,509 0.38
USD 1,001,096 ENERGY FUTURE FRN 30/06/17 DIP TL 1,002,310 1,008,478 0.38
USD 978,725 GO DADDY OPER FRN 13/05/21 INITL 972,916 990,591 0.37
USD 990,000 INFORMATICA DOLLAR FRN 30/6/22 TL 987,525 987,628 0.37
USD 982,513 GOBP/GROCERY FRN 21/10/21 1STINITTL 975,205 983,740 0.37
USD 981,913 AMERICAN TIRE FRN 24/9/21 INIT TL 977,003 980,891 0.36
USD 956,866 EQUINOX HLDG FRN 31/01/20 NEW TBO1 955,180 968,229 0.36
USD 985,416 ACOSTA INC FRN 26/09/21 INIT TL 981,701 963,555 0.36
USD 942,155 INFOR US FRN 03/06/20 TB501 927,490 945,000 0.35
USD 932,953 FIRST DATA CORP FRN 10/07/22 USD TL 928,289 944,265 0.35
USD 978,194 SEARS HLDG FRN 30/06/18 TLO1 954,286 940,900 0.35
USD 925,000 EYEMART EXP LLC FRN 16/12/21 TL 920,375 927,313 0.35
USD 918,369 PETCO ANIMAL SUP FRN 26/01/23 TLB1 897,768 924,302 0.34
USD 886,875 COMPUWARE CORP FRN 11/12/21 TB201 842,531 893,637 0.33
USD 855,743 ZEBRA TECHNO FRN INIT 27/10/21 TLO1 849,325 866,842 0.32
USD 836,894 COMMUNICATIONS SAL FRN 24/10/22 TL1 820,156 849,238 0.32
USD 834,733 NATIONAL FIN PART FRN 01/07/20 TL 830,683 843,602 0.31
USD 826,653 BIJS WHOLESALE FRN 26/9/19 1ST TL 818,168 835,879 0.31
USD 755,578 US FOODS FRN 15/06/23 INTL TL 753,689 764,630 0.28
USD 750,000 LEVEL 3 FIN FRN 31/05/22 TB 744,375 760,155 0.28
USD 750,000 RITE AID CORP FRN 21/8/20 2ND TL1 752,813 756,716 0.28
USD 750,000 DELOS INTL LEASE FRN 27/02/21 TL 746,250 756,428 0.28
USD 734,962 ATKORE INTL FRN 15/12/23 1ST TL 731,288 742,312 0.28
USD 736,875 PRO MACH GRP FRN 15/10/21 1ST $ TL 729,506 737,428 0.27
USD 723,621 FITNESS INT FRN 01/07/20 TLB 719,399 725,658 0.27
USD 723,067 VALEANT FRN 05/08/20 E1 TB TLO1 720,657 722,514 0.27
USD 708,235 SIG COMBIBLOC FRN 03/02/22 $ TLO1 704,694 715,098 0.27
USD 693,840 MICRO HLDG FRN 08/07/21 INIT 1STLO1 690,758 698,829 0.26
USD 666,368 ZAYO GROUP LLC FRN 02/07/19 TB 660,815 674,604 0.25
USD 642,543 WARNER MUSI/WMG ACQ FRN 1/7/20 TC 620,722 649,450 0.24
USD 639,124 CATALENT PHARMA FRN 20/05/21 $ TL 639,124 645,001 0.24
USD 663,293 YORK RISK SVC FRN 1/10/21 INIT TL 657,812 630,957 0.23
USD 632,602 CENGAGE LEARN FRN 07/06/23 TLB 628,570 617,354 0.23
USD 641,511 OPAL ACQ FRN 21/11/20 1ST TB 640,416 614,247 0.23
USD 602,499 CITYCENTER HDGS FRN 09/10/20  TBO1 603,252 610,533 0.23
USD 600,000 SAFEWAY GROUP FRN 04/08/23 TL 594,500 609,624 0.23
USD 617,063 CARECORE NTL INIT FRN 05/03/21 TLO1 612,435 608,579 0.23
USD 594,000 NAVISTAR INTL FRN 17/08/17 TB 585,090 602,316 0.22
USD 568,161 EP ENERGY FRN 30/06/21 TL 559,011 595,859 0.22
USD 588,136 PRESTIGE BRANDS FRN 03/09/21 TB03 585,196 593,724 0.22
USD 567,725 BLACKBOARD FRN 30/06/21 TL B 01 569,480 573,050 0.21
USD 503,317 AVAGO TECHNO FRN 01/02/23 TB301 499,279 511,181 0.19
USD 500,000 GREENEDEN FRN 17/11/23 INIT $ TL 492,500 509,845 0.19
USD 509,732 BMC INIT FRN 10/09/20 USD TLO1 505,973 508,840 0.19
USD 500,000 LEVEL 3 FIN FRN 1/8/19 TLB3 498,125 507,625 0.19
USD 500,000 ON SEMI 2016 NEW PEP FRN 31/3/23 TL 492,500 507,275 0.19
USD 500,000 RACKSPACE HOS FRN 26/10/23 TB 497,500 507,240 0.19
USD 500,000 DYNEGY FIN IV ESC FRN 27/06/23 TL 495,000 507,188 0.19
USD 499,696 FIRST DATA FRN 24/03/21 EXT USD TL 495,863 506,115 0.19
USD 500,000 ANCESTRY FRN 14/10/23 1STTL 497,500 506,093 0.19
USD 498,750 PQ CORPORATION FRN 04/11/22 TB1 503,114 506,077 0.19
USD 500,000 ALPHA TOPCO/DELTA FRN 30/7/21 TB301 496,875 505,820 0.19
USD 498,724 MACOM TECHNO FRN 7/05/21 INIT TL 493,987 505,582 0.19
USD 500,000 ALPHA TOPC FRN 29/7/22 2ND FAC TLO1 501,875 505,000 0.19
USD 497,500 NUMERICABLE USD FRN 08/01/24 TB701 492,525 504,920 0.19
USD 500,000 DIGITALGLOBE FRN 22/12/23 TL 498,750 504,375 0.19
USD 500,000 UBER TECHNO FRN 07/07/23 TL 490,000 501,875 0.19
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USD 497,475 PETSMART FRN 11/03/22 TB 201 496,853 499,567 0.19
USD 490,000 AMERICAN AIRLINES 15 FRN 12/10/21TB 486,325 493,790 0.18
USD 488,726 TRANS UNION FRN 09/04/21 TB201 482,616 493,789 0.18
USD 490,009 AMERICAN AIRLINE B FRN 27/6/19TL01 486,334 493,295 0.18
USD 488,750 DPX HLDS INCREM FRN 11/03/21 USD TL 483,863 493,129 0.18
USD 488,665 USI COMPASS INVEST FRN 27/12/19 TL 482,557 492,147 0.18
USD 491,250 BASS PRO GROUP FRN 05/06/20 TL 490,022 490,712 0.18
USD 487,179 UNIVISION FRN 01/03/20 INC2013 TLO1 483,525 490,579 0.18
USD 481,955 DAVITA HEALTHCARE FRN 02/06/21 TB 480,148 487,618 0.18
USD 714,636 CUMULUS MEDIA FRN 19/12/20 TLO1 707,453 484,759 0.18
USD 465,417 BURLINGTON COAT FRN 13/08/21 TB401 461,926 469,571 0.17
USD 459,091 U NEXSTAR BROADCAST FRN 26/9/23 TB 457,943 463,753 0.17
USD 455,332 BERRY PLASTICS FRN 06/01/21 TLG 446,226 458,938 0.17
USD 454,545 TRANSDIGM INC FRN 21/05/21 TD 450,000 458,593 0.17
USD 447,857 TEX OPER COMP FRN 04/08/23 TLO1 443,379 453,874 0.17
USD 428,084 STERIGENICS NORD FRN 16/5/22 INITTL 427,013 431,029 0.16
USD 487,437 NEIMAN MARCUS FRN 25/10/20 TLO1 483,781 425,167 0.16
USD 409,515 CCM MERGER FRN 08/08/21 TLB 407,468 414,634 0.15
USD 430,664 OPAL ACQ FRN 21/11/20 1ST TB02 429,929 412,361 0.15
USD 404,065 BERLIN PACK FRN 1/10/21 1STINTLO1 403,283 408,136 0.15
USD 405,505 INEOS FRN 04/05/18 DOLLAR TLO1 402,464 407,300 0.15
USD 403,782 LTS BUYER FRN 13/04/20 1ST TLB 402,622 407,062 0.15
USD 403,993 U VIRGIN MEDIA BRIS FRN 31/1/25 FAC 402,983 406,417 0.15
USD 398,750 DIEBOLD INC FRN 05/04/23 DOL TBO1 400,245 405,479 0.15
USD 391,995 UNIVISION REPLA FRN 01/3/20 1STLO1 389,794 394,731 0.15
USD 387,522 RBS GLOBAL FRN 21/08/23 TBO1 384,615 389,750 0.15
USD 376,748 TTM TECHNOLOGIE FRN 07/05/21 TB 361,586 382,399 0.14
USD 361,687 RBS GLOBAL FRN 21/08/23 TB02 358,974 363,767 0.14
USD 356,653 CAPITAL AUTOMOT FRN 19/03/19 TB101 356,207 360,833 0.13
USD 354,643 HILTON WORLW FRN 26/10/20 INTLB201 353,313 358,356 0.13
USD 342,965 LINEAGE LOGIST FRN 07/04/21 TL 339,535 341,250 0.13
USD 331,053 COTIVITI CORP FRN 22/09/23 TB 329,958 334,640 0.12
USD 328,947 CSC HOLDING FRN 11/10/24 TL BO1 326,480 333,059 0.12
USD 299,057 MINERALS TECHNO FRN 31/05/21 TB2 298,309 303,169 0.11
USD 297,750 ENDO 15 FRN 24/06/22 INCR TBO1 297,006 299,665 0.11
USD 289,768 VALEANT PHAR FRN 13/2/19 ILD2 TB 286,379 290,058 0.11
USD 327,624 AVAYA FRN 30/03/18 TB601 328,443 286,507 0.11
USD 286,338 BASS PRO GP FRN 01/04/24 INITL02 283,475 284,038 0.11
USD 271,795 PRISO ACQ FRN 01/05/22 INITIAL  TL 270,436 274,343 0.10
USD 268,219 PARTY CITY FRN 19/08/22 TLO4 267,548 271,117 0.10
USD 260,648 BERLIN PACK FRN 1/10/21 1ST INTL02 260,144 263,274 0.10
USD 250,000 CAPITAL AUTOMOTIVE 30/4/20 2ND TLO1 250,000 253,958 0.09
USD 250,000 ABACUS INNOV FRN 09/06/23 TLB 249,375 252,858 0.09
USD 247,725 COTIVITI CORP FRN 22/09/23 TB02 246,906 250,409 0.09
USD 246,915 POWER BUYER FRN 06/05/20 1STLO1 242,594 247,687 0.09
USD 243,251 RIVERBED TECHNO FRN 24/04/22 TL 242,034 245345 0.09
USD 248,386 QUORUM HEALTH FRN 12/04/22 TL02 247,710 244,142 0.09
USD 240,000 DOLLAR TREE FRN 26/05/22 TB2 240,000 244,099 0.09
USD 223,360 IMG WORLDWIDE FRN 06/05/21 1ST TLO1 220,568 226,153 0.08
USD 220,165 AMWINS GROUP FRN 06/09/19 1ST TL02 220,109 222,889 0.08
USD 214,485 SABRE FRN 18/02/19 TB02 213,144 217,188 0.08
USD 216,216 DELLINTL FRN 31/12/19 TLALI 215,676 216,303 0.08
USD 213,662 BASS PRO GP FRN 01/04/24 INITLO1 211,525 211,945 0.08
USD 203,844 UNIVAR USAFRN 01/7/22 INIT $ TLO1 202,825 206,094 0.08
USD 203,826 SUPERVALU FRN 21/03/19  TL02 202,616 205,586 0.08
USD 199,767 UNIVAR USA FRN 01/07/22 INIT $ TL02 198,768 201,972 0.08
USD 195,993 ASURION FRN 29/07/22 INCREM 1ST TB4 194,394 198,860 0.07
USD 195,466 SCIENTIFIC GAME FRN 18/10/20 B1 TL1 192,045 198,276 0.07
USD 196,931 CCC INFO SYST FRN 20/12/19 TL 196,685 197,546 0.07
USD 191,863 SABRE FRN 18/02/19 TB 190,664 194,281 0.07
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USD 191,606 AMWINS GROUP FRN 06/09/19 1ST TLO1 191,558 193,978 0.07
USD 189,000 SGMS ESCROW CORP FRN 01/10/21 TB202 185,456 191,684 0.07
USD 152,394 SUPERVALU FRN 21/03/19 TL 151,489 153,710 0.06
USD 148,875 PETCO ANIMAL SUPP FRN 26/01/23 TB2 145,153 149,936 0.06
USD 147,144 ADVANCEPIERRE FOOD FRN 26/5/23 TL 146,409 149,697 0.06
USD 132,804 BURGER KING/TIM FRN 10/12/21 TL B2 132,472 134,174 0.05
USD 127,500 MA FINANCE/MICRO 7/10/19 INITC TLO1 121,125 129,273 0.05
USD 127,778 REVLON CONSUM FRN 07/09/23 INITTBO1 127,139 129,259 0.05
USD 125,085 ALERE FRN 03/06/22 TB 124,772 125,259 0.05
USD 119,939 BE AEROSPACE FRN 19/11/21 TL03 119,340 120,764 0.04
USD 119,939 BE AEROSPACE FRN 19/11/21 TL02 119,340 120,764 0.04
USD 119,939 BE AEROSPACE FRN 19/11/21 TLO1 119,340 120,764 0.04
USD 116,958 DOLLAR TREE FRN 06/07/22 INIT TB3 116,483 118,237 0.04
USD 116,371 JAGUAR HDG CIE II FRN 18/08/22 TLO1 115,762 117,826 0.04
USD 115,000 CORTES NP ACQ FRN 29/09/23 INT TL 111,550 116,438 0.04
USD 113,179 PARTY CITY FRN 19/08/22 TL02 112,896 114,402 0.04
USD 105,000 SGMS ESCROW FRN 01/10/21 TB201 103,031 106,491 0.04
USD 102,143 TEX OPER COMP FRN 04/08/23 TL02 101,121 103,515 0.04
USD 100,000 LONESTAR INTER HDG FRN 10/8/21 TL 99,000 103,250 0.04
USD 99,750 KFC HOLDING FRN 06/02/23 TLB 99,251 101,355 0.04
USD 96,340 JAGUAR HDG CIE II FRN 18/08/22 TL02 95,836 97,545 0.04
USD 95,677 MPH ACQ FRN 25/05/23 INIT TL 95,199 97,506 0.04
USD 95,101 LA QUINTA PROP FRN 14/04/21 INITL 94,269 95,295 0.04
USD 88,110 INEOS US FRN 12/03/22 USD TERM 87,669 89,356 0.03
USD 86,926 CITGO PETROLEUM FRN 09/0518 TLO1 87,578 88,411 0.03
USD 86,735 MA FINANCE/MICRO FRN 19/11/21 TB201 82,832 88,006 0.03
USD 166,799 NEW MILLENIUM HOLD FRN 21/12/20 TL 408,422 85,624 0.03
USD 80,798 RBS GLOBAL FRN 21/08/23 TBO03 80,192 81,263 0.03
USD 79,765 SIG COMBIBLOC FRN 03/02/22 $ TL02 79,366 80,538 0.03
USD 76,000 KRONOS INC FRN 20/10/24 TB 75,240 77,069 0.03
USD 75,000 U MOHEGAN TRIBAL GAM FRN 30/9/23 TB 74,250 75,774 0.03
USD 75,000 LIONS GATE ENT FRN 08/12/23 TB 74,625 75,625 0.03
USD 74,049 THE CHEMOURS CO FRN 07/05/22 TLB 73,679 73,865 0.03
USD 87,866 HERCULES OFF FRN 14/1/19 1ST TL 53,050 70,146 0.03
USD 71,707 YORK RISK SVC FRN 1/10/21 INIT TL2 71,115 68,212 0.03
USD 76,419 GETTY IMAGES FRN 18/10/19 INIT TLO1 63,135 66,930 0.02
USD 63,889 REVLON CONSUM FRN 07/09/23 INITTB03 63,569 64,630 0.02
USD 63,889 REVLON CONSUM FRN 07/09/23 INITTB04 63,569 64,630 0.02
USD 63,889 REVLON CONSUM FRN 07/09/23 INITTBO05 63,569 64,630 0.02
USD 63,889 REVLON CONSUM FRN 07/09/23 INITTBO07 63,569 64,630 0.02
USD 63,889 REVLON CONSUM FRN 07/09/23 INITTB02 63,569 64,630 0.02
USD 63,889 REVLON CONSUM FRN 07/09/23 INITTB06 63,569 64,630 0.02
USD 63,889 REVLON CONSUM FRN 07/09/23 INITTB08 63,569 64,630 0.02
USD 58,500 U LIONS GATE ENTERT FRN 08/02/17 TL 58,500 58,500 0.02
USD 50,000 CHESAPEAKE NRJ FRN 23/8/21 CLATL 50,000 54,563 0.02
USD 50,000 ANCESTRY FRN 14/10/24 2ND LIEN TL 49,500 51,250 0.02
USD 50,000 ASURION FRN 03/03/21 2ND TLO1 48,625 50,922 0.02
USD 50,000 SERTA SIMM FRN 21/10/24 2ND INIT TL 49,250 50,417 0.02
USD 49,375 21ST CENT ONC FRN 14/04/22 TB 48,881 45,672 0.02
USD 46,331 DRUMM INVEST FRN 04/05/18 TLO1 46,679 45,462 0.02
USD 40,909 U MISSION BROAD FRN 26/09/23 TB 40,807 41,325 0.02
USD 125,000 TEXAS COMP EXT FRN 10/10/17 TLO1 76,563 36,510 0.01
USD 34,205 TRANSDIGM INC FRN 21/05/21 TD02 33,863 34,509 0.01
USD 33,485 POWER BUYER FRN 06/05/20 1STL02 32,899 33,590 0.01
USD 29,000 CAMELOT FRN 16/09/23 INITIAL  TL02 28,855 29,393 0.01
USD 50,000 AMERICAN NRG FRN 4/8/20 INIT 1STL 43,500 27,667 0.01
USD 25,000 U MULTIPLAN FRN 25/05/23 TLB 25,344 25,478 0.01
USD 25,000 ASURION FRN 3/11/23 INCREM IST TB5 24,875 25,388 0.01
USD 24,938 WESTERN DIGIT FRN 29/04/23 TLB 24,938 25,374 0.01
USD 25,000 U UFC FRN 18/08/23 TL 25,188 25,363 0.01
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USD 25,000 U SCIENTIFIC GAME FRN 18/10/20 TL 25,375 25,359 0.01
UsSD 25,000 FORTERRA FIN SENIOR FRN 20/10/23 TL 24,875 25,338 0.01
USD 25,000 RP CROWN FRN 21/09/23 INITL 24,875 25,328 0.01
USD 25,000 DONNELLEY FIN FRN 27/09/23 TB 24,875 25,302 0.01
UsSD 24,750 PINNACLE FOOD 4TH AM FRN 13/1/23 TI 24,626 25,188 0.01
USD 25,000 CALPINE CORPORATION FRN 03/11/17 TL 24,750 25,125 0.01
USD 24,747 RHP HOTEL PROP FRN 15/01/21 TBO1 24,809 25,072 0.01
UsSD 21,815 DTZ FRN 04/11/21 INIT 1ST TLO7 21,706 21,946 0.01
USD 21,000 CAMELOT FRN 16/09/23 INITIAL ~ TLO1 20,895 21,284 0.01
USD 20,722 PARTY CITY FRN 19/08/22 TLO3 20,670 20,946 0.01
UsSD 20,390 IMG WORLDWIDE FRN 06/05/21 1ST TL02 20,135 20,645 0.01
USD 19,880 AVAYA FRN 30/04/20 TB701 13,817 17,326 0.01
USD 16,500 U LIONS GATE ENTERT FRN 05/02/17 TL 16,500 16,500 0.01
UsSD 16,078 ADVANTAGE FRN 23/07/21 1STINIT TL02 15,838 16,163 0.01
USD 13,904 ENERGY FUTURE FRN 30/06/17 DIP TL02 13,921 14,007 0.01
USD 13,831 POWER BUYER FRN 06/05/20 1STL03 13,589 13,874 0.01
UsSD 13,171 HILTON WORLWIDE FRN 23/9/20 INITL02 13,121 13,309 0.00
USD 12,913 HILTON WORLWIDE FRN 26/10/20 INTLO1 12,865 13,049 0.00
USD 11,725 MAGNUM HUNT RES FRN 15/04/19  TLO1 11,255 11,784 0.00
UsSD 11,581 CERIDIAN REP US FRN 15/9/20 1STTL03 11,546 11,532 0.00
USD 9,775 PARTY CITY FRN 19/08/22 TLO1 9,750 9,880 0.00
USD 9,309 DTZ FRN 04/11/21 INIT IST TLO1 9,262 9,365 0.00
UsSD 3,301 ADVANTAGE FRN 23/07/21 1STINIT TL03 3,252 3,318 0.00
USD 2,633 LIFE TIME FRN 10/6/22 CLOSDATE TL06 2,619 2,654 0.00
USD 1,659 DTZ FRN 04/11/21 INIT 1ST TL10 1,650 1,668 0.00
UsSD 1,589 CENGAGE LEARN FRN 07/06/23 TLB02 1,579 1,551 0.00
USD 1,250 DIEBOLD INC FRN 06/11/23 DOL TB02 1,255 1,271 0.00
USD 1,250 BASS PRO GROUP FRN 05/06/20 ~ TLO7 1,247 1,249 0.00
UsSD 1,256 NEIMAN MARCUS FRN 25/10/20 TL13 1,247 1,096 0.00
USD 891 HILTON WORLW FRN 25/10/23 INITTB206 888 903 0.00
USD 750 SGMS ESCROW CORP FRN 01/10/21 TB207 736 761 0.00
UsSD 573 IMG WORLDWIDE FRN 06/05/21 1ST TL18 566 580 0.00
USD 532 DTZ 2015 1 FRN 04/11/21 TLO2 529 535 0.00
USD 504 SCIENTIFIC GAME FRN 18/10/20 B1 TL9 495 511 0.00
UsSD 83 DTZ 2015 1 FRN 04/11/21 TLO9 83 84 0.00
USD 52 IMG WORLDWIDE FRN 06/05/21 1ST TL19 52 53 0.00
USD 32 DTZ 2015 1FRN 04/11/21 TLO8 32 32 0.00

80,613,298 80,702,151 30.03

E—Y—UERS

UsSD 400,000 MABS 05-HE2 M2 FRN 25/10/35 351,000 366,452 0.13
USD 300,000  MRAFT 2016-1 AFRN 10/09/18 300,000 300,000 0.11
UsSD 600,000 DBALT 07-OA3 Al FRN 25/07/47 192,928 186,877 0.07
UsD 5,025,000 GNR 10-20 SE IO FRN 20/02/40 167,502 176,870 0.07
USD 650,000 LXS 06-16N A4A FRN 25/11/46 162,799 165,794 0.06
UsSD 2,000,000 GNR 2014-20 SAIO FRN 20/02/44 150,103 164,632 0.06
UsSD 2,000,000 FNR 13-121 SATO FRN 25/12/43 141,553 140,656 0.05
USD 400,000 BSMF 07-ARS5 2A1 FRN 25/06/37 134,466 133,418 0.05
UsSD 2,500,000 GNR 10-101 S IO FRN 20/08/40 116,824 106,759 0.04
UsSD 400,000 AHMA 06-2 1A1 FRN 25/09/46 107,507 102,974 0.04
USD 1,059,596 GNR 15-110 IO FRN 20/08/45 112,908 102,923 0.04
UsSD 570,000 LXS 05-7N 1A1A FRN 25/12/35 89,920 91,242 0.03
UsSD 185,000 JPALT 07-A2 12A3 FRN 25/06/37 80,658 83,163 0.03
USD 1,000,000 GNR 2015-57 AS 10 FRN 20/04/45 78,932 82,573 0.03
UsSD 300,000 SAMI 05-AR7 5A1 FRN 25/03/46 81,323 79,942 0.03
UsSD 200,000 IMSA 07-1 A2 FRN 25/03/37 76,147 79,756 0.03
USD 1,000,000 GNR 13-181 SAIO FRN 20/11/43 70,547 74,512 0.03
UsSD 750,000 FNR 15-81 SAIO FRN 25/11/45 71,043 68,482 0.03
UsSD 100,000 LSTRZ 2015-3 AFRN 01/03/20 66,506 67,291 0.03
USD 400,000 LUM 06-7 1A1 FRN 25/12/36 63,047 65,541 0.02
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USD 500,000 G2SF4 2015-159 HS IO FRN 20/11/45 60,594 62,486 0.02
USD 500,000 FNR 15-82 MS 10 FRN 25/11/45 56,767 61,679 0.02
USD 525,000 FNR 14-87 10 FRN 25/01/45 53,318 51,388 0.02
USD 800,000 IMJA 07-A1 A3 6% 25/08/37 53,139 50,782 0.02
USD 200,000 LXS 06-14N 1A1A FRN 25/09/46 47,160 48,170 0.02
USD 500,000 G2SF5 2012-149 MS IO FRN 20/12/42 27,461 28,586 0.01
USD 775,000 GNR 10-31 SATO FRN 20/03/40 26,446 28,273 0.01
USD 250,000 GNR 14-41 SAT0O FRN 20/03/44 19,983 22,443 0.01
USD 250,000 GNR 2013-134 DS IO FRN 20/09/43 17,464 18,666 0.01
USD 250,000 FHR 4320 SD IO FRN 15/07/39 19,017 18,596 0.01
2,997,062 3,030,926 1.13
R DEBRIES
USD 1,100,000 FHMS K044 A2 2.811% 25/01/25 1,132,976 1,099,145 0.42
USD 2,400,000 WFRBS 14-C21 XA IO 1.36% 15/08/47 192,687 139,457 0.05
USD 1,750,000 UBSBB 12-C4 XA 10 FRN 10/12/45 172,408 117,327 0.04
USD 2,150,000 CGCMT 13-GC15 XA IO FRN 10/09/46 141,743 89,957 0.03
USD 1,000,000 CGCMT 15-GC27 XA IO FRN 10/02/48 105,766 82,072 0.03
USD 1,500,000 WFRBS 14-C22 XA 10 0.971% 15/09/57 96,411 71,568 0.03
USD 1,300,000 GSMS 15-GC30 XA 10 FRN 10/05/50 79,455 63,972 0.02
1,921,446 1,663,498 0.62
EHLFIE

USD 493,000 GOLDMAN SACHS FRN 29/12/49 L 501,395 507,257 0.19
USD 454,000 LINCOLN NATL CORP FRN 17/05/66 460,780 367,739 0.14
USD 335,000  BANK OF AMERICA CORP FRN 29/07/49 K 362,705 344,212 0.13
USD 250,000 JP MORGAN CHASE & CO FRN 29/01/49 264,375 270,767 0.10
USD 255,000 CITIGROUP INC FRN 29/12/49 M 252,086 252,832 0.09
USD 188,000 JP MORGAN CHASE & CO FRN 29/04/49 1 206,565 194,673 0.07
USD 185,000 ILFC E CAP TRUST I FRN 21/12/65 144 177,600 162,338 0.06
USD 150,000 BANK OF AMERICA CORP FRN 23/10/49 Z 150,875 157,751 0.06
USD 142,000 MORGAN STANLEY FRN 29/12/49 142,000 143,714 0.05
USD 138,000 MORGAN STANLEY FRN 29/07/49 H 137,160 137,331 0.05
USD 141,000 ILFC E-CAP TR II FRN 21/12/65 144A 137,475 124,080 0.05
USD 100,000 BANK OF AMERICA CORP FRN 29/09/49 X 99,938 100,625 0.04
USD 100,000 PNC PFD FDING TR FRN 29/03/49 144a 97,750 96,500 0.04
USD 90,000 JP MORGAN CHASE & CO FRN 29/12/49 R 91,908 90,463 0.03
USD 85,000 CAPITAL ONE FINCL CO FRN 29/12/49 E 85,000 86,063 0.03
USD 75,000 JP MORGAN CHASE & CO FRN 29/12/49 U 75,188 76,172 0.03
USD 75,000 ENTREPRISE PRODUCTS FRN 01/08/66 A 76,688 70,540 0.03
USD 70,000 AMERICAN EXPRESS FRN 29/12/49 70,000 66,413 0.02
USD 65,000 VOYAFINANCIALINC FRN 15/05/53 66,491 63,863 0.02
USD 60,000 PRUDENTIAL FIN FRN 5.2% 15/03/44 60,512 59,290 0.02
USD 50,000 CITIGROUP INC FRN 29/12/49 Q 50,000 50,746 0.02
USD 50,000  GOLDMAN SACHS FRN 31/12/49 M 50,219 50,500 0.02
USD 39,000  GOLDMAN SACHS CAP II FRN 01/12/49 30,018 31,828 0.01
USD 25,000 BANK OF AMERICA FRN 29/12/49 DD 25,000 26,125 0.01
USD 25,000 CITIGROUP INC FRN 29/12/49 T 25,000 25,725 0.01
USD 25,000 JPMORGAN CHASE CO FRN 29/12/49 V 24,625 25,019 0.01
3,721,353 3,582,566 133

- 23,700 ISHARES IBOXX USD H/Y CORP BOND ETF 2,119,320 2,052,421 0.76
- 56,070 SPDR BLOOMBERG BARCLAYS H'Y BD ETF 2,076,431 2,044,032 0.76
- 55,294 POWERSHARES SENIOR LOAN ETF 1,292,758 1,291,944 0.48
- 6,570 ISHARES JP MORGAN USD EMERGING ETF 748,230 725,459 0.27
6,236,739 6,113,856 227

31 —
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- 4,875 UCI HOLDINGS INC COMMON STOCK 77,406 143,812 0.06
- 10,628 DENBURY RESOURCES INC 25,937 40,227 0.02
- 2,148 HALCON RESOURCES CORP 72,714 20,084 0.01
- 6,086 NII HOLDINGS INC 123,841 13,085 0.00
- 5,054 NEW MILLENIUM HOLDCO INC COM 81,777 8,847 0.00
- 5,174 HERCULES OFFSHORE INC ESC 298,352 5,847 0.00
- 160 MIDSTATES PETROLEUM CO INC 152,597 3,280 0.00
832,624 235,182 0.09
ZOtES
USD 366,000 GLEN MEADOW FRN 12/02/67 144A 337,386 282,734 0.10
USD 570,801 ITHEART COMM INC PIK 14% 01/02/21 523,125 217,618 0.08
USD 200,000 RED OAK POWER 9.2% 30/11/29 B 212,875 208,500 0.08
USD 435,000 ELWOOD ENERGY 8.159% 05/07/26 184,118 183,709 0.07
USD 200,000 AMER AIRL 13-2 B PT 5.6% 15/7/20 14 161,660 163,632 0.06
USD 400,000 HOMER CITY GEN PIK 8.637% 01/10/19 309,122 127,689 0.05
USD 110,000 AMER AIRLINES 14-1 B 4.375% 1/10/22 92,382 90,350 0.03
USD 185,000 HOMER CITY GEN PIK 8.734% 01/10/26 173,469 72,984 0.03
USD 50,000 CONTL AIRLINES 6.125% 29/04/18 12-3 52,688 51,938 0.02
USD 9,000 US AIRWAYS 6.75% 2012-2B 03/12/22 7,903 8,042 0.00
USD 570,801 ITHEART COMM INC PIK 14% 1/2/21 ESC 0 1,027 0.00
2,054,728 1,408,223 0.52
RA A2 DAV RPIKE
USD 75,000 INFOR SOFT PIK 7.125% 01/05/21 144A 73,656 77,250 0.03
USD 15,189 NEW DAY ALU PIK 10% 28/10/20 0 0 0.00
73,656 77,250 0.03
RATFVITIT /B AR
USD 300,000 SABINE PASS LIQ 5.625% 15/04/23 284,208 319,652 0.11
USD 205,000 HP ENTERPRISE CO 4.4% 15/10/22 144A 216,671 213,249 0.08
USD 184,000 TERRAFORM GLOBAL 9.75% 15/08/22 144 177,830 196,420 0.07
USD 175,000 MURPHY OIL CORP 3.7% 01/12/22 136,781 169,258 0.06
USD 144,000 SABINE PASS LIQ 5.625% 01/02/21 142,020 154,456 0.06
USD 130,000 HP ENTERPRISE CO 4.9% 15/10/25 144A 130,351 133,508 0.05
USD 100,000 SOUTHWESTERN ENERGY 4.95% 23/01/25 100,781 102,250 0.04
USD 50,000 SOUTHWESTERN ENERGY 4.05% 23/01/20 50,813 51,641 0.02
USD 25,000 RITE AID CORP 6.875% 15/12/28 27,313 29,500 0.01
USD 25,000 CRESTWOOD MID 6.25% 01/04/23 WI 25,000 25,500 0.01
USD 50,000 JACK COOPER HLDG 9.25% 01/06/20 47,250 21,625 0.01
USD 25,000 BONANZA CREEK 6.75% 15/04/21 9,594 18,625 0.01
1,348,612 1,435,684 0.53
EBEAEEESFID
USD 600,000 DAIMLERCHRYSLER NA 8.5% 18/01/31 914,421 901,523 0.33
USD 834,000 CENTURLINK INC 7.65% 15/03/42 826,420 719,324 0.26
USD 625,000 KENNEDY WILSON 5.875% 01/04/24 624,999 636,718 0.23
USD 590,000  BOYD GAMING CORP 6.875% 15/05/23 595,379 634,249 0.23
USD 700,000 ANHEUSER-BUSCH INBEV 3.75% 15/07/42 668,037 627,807 0.22
USD 600,000 VERIZON COMM 4.15% 15/03/24 622,757 626,020 0.22
USD 632,000 AMGEN INC 4.563% 15/06/48 REGS 609,113 609,435 0.22
USD 600,000 APPLE INC 2.4% 03/05/23 575,674 583,225 0.21
EUR 500,000  GOLDMAM SACHS GP 2.5% 18/10/21 EMTN 676,051 573,024 0.20
USD 600,000 BMC SOFTWARE 8.125% 15/07/21 144A 590,430 560,624 0.20
USD 563,000 SCIENTIFIC GAMES INTL 10% 01/12/22 515,102 560,184 0.20
USD 506,000 SPRINT NEXTEL 9% 15/11/18 144A 573,223 557,864 0.20
USD 550,000 MICRON TECHNO 5.25% 01/08/23 144A 548,999 552,062 0.20
USD 530,000  ADVANCED MICRO 7% 01/07/24 521,828 549,874 0.19
USD 519,000 UNIVISION COMM 6.75% 15/09/22 144A 542,714 544,949 0.19
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USD 477,000 HCAINC 7.5% 15/02/22 552,370 540,798 0.19
USD 510,000 SPRINGLEAF FIN CORP 5.25% 15/12/19 509,999 513,824 0.18
USD 500,000  MORGAN STANLEY 3.75% 25/02/23 505,516 512,865 0.18
USD 500,000 METLIFE INC 3.6% 10/04/24 507,166 512,454 0.18
USD 499,000 GRIFFON CORP 5.25% 01/03/22 486,220 505,611 0.18
USD 475,000 GOLDMAN SACHS GP 5.15% 22/05/45 489,669 498,120 0.18
USD 500,000 ANHEUSER-BUSH INBEV 2.5% 15/07/22 480,999 491,572 0.17
USD 565,000 AVAYAINC 7% 01/04/19 144A 550,237 490,137 0.17
EUR 400,000 JPMORGAN CHASE CO 2.875% 24/5/28 EM 529,250 488,052 0.17
USD 500,000 SUMMIT MID HDGS 5.5% 15/08/22 504,999 487,499 0.17
USD 400,000 HUGHES SATELITE 7.625% 15/06/21 439,127 438,999 0.16
USD 405,000 CITGO HOLDING 10.75% 15/02/20 144A 392,343 434,362 0.16
USD 400,000 T-MOBILE USAINC 6% 01/03/23 401,489 422,499 0.15
USD 368,000 BUILDERS FIRSTS 10.75% 15/8/23 144A 366,445 422,279 0.15
USD 400,000 LYNXII CORP 6.375% 15/04/23 144A 425,499 415,499 0.15
USD 400,000 VOLKSWAGEN GRP 2.45% 20/11/19 REGS 399,103 398,914 0.15
USD 375,000 MIDAS INT HOLD 7.875% 01/10/22 144A 370,562 387,187 0.14
USD 346,000 SPRINT CAPITAL 8.75% 15/03/32 335,011 381,464 0.14
USD 330,000 MGM RESORTS INTL 6.625% 15/12/21 355,684 368,774 0.14
USD 350,000 TENET HEALTHCARE 6% 01/10/20 380,064 366,624 0.14
USD 350,000 CCO HDGS LLC/CAP 5.75% 01/09/23 351,749 365,749 0.14
USD 365,000 CLEAR CHAN WLD 7.625% 15/3/20 WI-B 379,494 364,769 0.14
USD 347,000 UNITED CONTINENTAL 6.375% 01/06/18 367,874 362,614 0.13
USD 350,000 ALLY FINANCIAL INC 5.125% 30/09/24 344,126 356,124 0.13
USD 338,000 INFOR US INC 6.5% 15/05/22 WI 340,885 352,787 0.13
USD 339,000 DISH DBS CORP 5.875% 15/11/24 339,008 348,830 0.13
USD 334,000 VIKING CRUISES 8.5% 15/10/22 144A 365,458 346,524 0.13
USD 350,000 CONSOL ENERGY 5.875% 15/04/22 354,375 344,924 0.13
USD 350,000 UNIT CORP 6.625% 15/05/21 341,250 339,499 0.13
USD 399,000 CHS COMMUNITY 8% 15/11/19 429,960 332,366 0.12
USD 314,000 KB HOME 7.625% 15/05/23 317,632 328914 0.12
USD 300,000 HCAINC 5.875% 15/03/22 324,750 323,249 0.12
USD 300,000 NCR CORP 6.375% 15/12/23 313,250 322,499 0.12
USD 325,000 GROUP 1 AUTO 5% 01/06/22 321,673 320,937 0.12
USD 313,000 SUNOCO LP/FIN 6.25% 15/04/21 WI 313,780 318,868 0.12
USD 447,000 CHS/COMM HEALTH 6.875% 01/02/22 WI 438,702 310,664 0.12
USD 311,000 NRG ENERGY INC 7.25% 15/05/26 144A 308,139 309,444 0.12
USD 295,000 ONEMAIN FIN 7.25% 15/12/21 144A 301,777 307,537 0.11
USD 306,000 REVLON CONSUMER 5.75% 15/02/21 307,552 306,764 0.11
USD 302,000 CLEAR CHAN WLD 6.5% 15/11/22 WI 318,048 301,999 0.11
USD 296,000 UNITED RENTALS 5.5% 15/07/25 278,517 301,919 0.11
USD 325,000 DYNEGY INC 7.625% 01/11/24 WI 312,644 299,812 0.11
USD 300,000 LMI AEROSPACE INC 7.375% 15/07/19 301,500 299,249 0.11
USD 283,000 CABLEVISION SYSTEMS 7.75% 15/04/18 314,728 298,564 0.11
USD 285,000 LEVI STRAUSS&CO 6.875% 01/05/22 310,333 298,537 0.11
USD 282,000 US AIRWAYS GROUP 6.125% 01/06/18 292,850 293,632 0.11
USD 305,000 ASHTON WOODS USA 6.875% 15/2/21 144 296,273 293,562 0.11
USD 297,000 FERRELLGAS LP 6.75% 15/06/23 294,090 291,802 0.11
USD 300,000 ALLIANCE DATA SYST 5.375% 1/08/22 1 292,188 288,749 0.11
USD 275,000 ZAYO GROUP LLC/CAP 6% 01/04/23 276,677 285,999 0.11
USD 275,000 COTT BEVERAGES 6.75% 01/01/20 275,000 284,968 0.11
USD 271,000 T-MOBILE USA INC 6.731% 28/04/22 282,350 283,534 0.11
USD 275,000 CRESTWOOD MIDSTREAM 6% 15/12/20 282,219 281,875 0.10
USD 269,000 CARRIZO OIL&GAS INC 7.5% 15/09/20 276,385 278,415 0.10
USD 289,000 NAVIENT CORP 5.875% 25/10/24 282,537 274,550 0.10
USD 310,000 HEXION US FIN 6.625% 15/04/20 WI 309,438 274,350 0.10
USD 290,000 K HOVNANIAN ENT 7.25% 15/10/20 144A 307,103 273,412 0.10
USD 259,000 FRONTIER COMM 10.5% 15/09/22 262,083 273,245 0.10
USD 350,000 HEXION US FINANCE 9% 15/11/20 339,924 273,000 0.10
USD 264,000 SUNOCO LP/FIN 5.5% 01/08/20 WI 264,000 269,280 0.10
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USD 275,000 SONIC AUTO INC 5% 15/05/23 268,039 267,438 0.10
USD 275,000 SLM CORP 6.125% 25/03/24 MTN 281,375 267,094 0.10
USD 265,000 SUNOCO LP/FIN 6.375% 01/04/23 WI 265,000 266,988 0.10
USD 250,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 250,063 265,000 0.10
USD 266,000 DISH DBS CORP 5% 15/03/23 253911 264,670 0.10
USD 250,000 HOCKEY MERG 7.875% 01/10/21 144A 260,000 264,103 0.10
USD 245,000 SPRINT CORP 7.875% 15/09/23 262,536 261,538 0.10
USD 250,000 LEVEL 3 FIN INC 6.125% 15/1/21 263,750 259,375 0.10
USD 239,000 DIEBOLD INC 8.5% 15/04/24 WI 238,753 253,340 0.09
USD 250,000 ALLY FINANCIAL INC 3.5% 27/01/19 252,500 251,250 0.09
USD 287,000 DJO FINCO LTD 8.125% 15/06/21 144A 277,261 248,973 0.09
USD 280,000 ORTHO-CLINICAL 6.625% 15/05/22 144A 263,306 248,500 0.09
USD 228,000 SPRINGLEAF FINANCE 7.75% 1/10/21 W1 217,574 240,540 0.09
USD 315,000 CHS COMMUNITY 7.125% 15/07/20 329,938 239,495 0.09
USD 231,000 PLY GEM INDS 6.5% 01/02/22 225,633 237,064 0.09
USD 200,000 NEPTUNE FINCO 10.875% 15/10/25 144A 200,000 237,000 0.09
USD 275,000 VPI ESCROW CORP 6.375% 15/10/20 144 286,688 236,242 0.09
USD 225,000 LTF MERGER 8.5% 15/06/23 144A 224,354 232,875 0.09
USD 226,000 CERIDIAN CORP 11% 15/03/21 144A 224,538 232,215 0.09
USD 225,000 CEQUEL COM HLD 6.375% 15/09/20 144A 235,708 231,750 0.09
USD 270,000 FRONTIER COMM 9% 15/08/31 216,695 230,175 0.09
USD 222,000 WINDSTREAM CORP 7.75% 01/10/21 226,383 228,216 0.08
USD 217,000 RITE AID CORP 6.75% 15/06/21 WI 226,196 227,738 0.08
USD 225,000 PRISO ACQ CORP 9% 15/05/23 144A 225,000 225,000 0.08
USD 215,000 AMERICAN AIRLINES 4.625% 1/3/20 144 215,000 217,688 0.08
USD 250,000 CENTURYTEL INC 7.6% 15/09/39 P 244,063 215,625 0.08
USD 174,000 SPRINT NEXTEL CORP 11.5% 15/11/21 150,510 213,585 0.08
USD 214,000 KRONOS ACQUISITION 9% 15/08/23 144A 203,901 213,465 0.08
USD 200,000 DIAMOND 1 FIN/2 5.875% 15/06/21 144 206,938 212,723 0.08
USD 200,000 CIT GROUP INC 5.5% 15/02/19 144A 213,698 211,000 0.08
USD 200,000 ASHTEAD CAPITAL 5.625% 1/10/24 144 204,500 209,500 0.08
USD 205,000 FREEPORT MCMORAN 6.75% 1/2/22 144A 193,550 209,100 0.08
USD 200,000 AMERICAN EQU INV 6.625% 15/07/21 213,500 208,500 0.08
USD 205,000 L BRANDS 6.75% 01/07/36 205,156 207,563 0.08
USD 190,000 CHESAPEAKE ENERGY 8% 15/12/22 WI 143,596 205,295 0.08
USD 217,000 NRG ENERGY 6.625% 15/01/27 144A 217,125 205,065 0.08
USD 200,000 ACCESS MIDST PART 4.875% 15/05/23 206,375 203,519 0.08
USD 200,000  WEYERHAEUSER REAL 4.375% 15/6/19 190,750 203,500 0.08
USD 200,000 BEAZER HOMES USA 7.25% 01/02/23 191,400 203,000 0.08
USD 465,000 AVAYA INC 10.5% 01/03/21 144A 420,825 199,950 0.07
USD 190,000 SONIC AUTOMOTIVE 7% 15/07/22 207,100 199,025 0.07
USD 200,000 JEFFERIES FIN LLC 7.5% 15/04/21 144 200,000 198,000 0.07
USD 194,000 L BRANDS 6.875% 01/11/35 197,839 197,880 0.07
USD 250,000 EP ENERGY/EVER 6.375% 15/06/23 137,125 197,500 0.07
USD 194,000 WHITING PETROLEUM 5.75% 15/03/21 176,128 193,193 0.07
USD 185,000 GENESIS ENERGY LP 6.75% 01/08/22 182,807 192,215 0.07
USD 186,000 AMERICAN AIRLINES 5.5% 1/10/19 144A 186,365 192,045 0.07
USD 184,000 WISE METALS GRP 8.75% 15/12/18 144A 171,118 191,360 0.07
USD 186,000 SM ENERGY CO 6.125% 15/11/22 144,548 188,325 0.07
USD 180,000 CALPINE CORP 6% 15/01/22 144A 189,300 188,100 0.07
USD 175,000 T-MOBILE USA INC 6.5% 15/01/24 178,668 187,688 0.07
USD 175,000 RICE ENERGY 7.25% 01/05/23 175,273 185,500 0.07
USD 195,000 COMPRESSCO PART 7.25% 15/08/22 180,000 184,275 0.07
USD 175,000 RSI HOME PROD INC 6.5% 15/3/23 144A 175,563 182,875 0.07
USD 182,000 NUSTAR LOGISTICS 4.8% 01/09/20 150,605 182,455 0.07
USD 175,000 JBS USALLC 7.25% 01/06/21 144A 184,094 181,127 0.07
USD 177,000 PDC ENERGY INC 6.125% 15/09/24 144A 179,025 180,983 0.07
USD 175,000 HCAINC 5.875% 15/02/26 175,978 180,250 0.07
USD 161,000 WPX ENERGY INC 8.25% 01/08/23 161,650 179,918 0.07
USD 175,000 BUILD MAT CORP 5.375% 15/11/24 144A 175,000 179,813 0.07
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USD 175,000 TPAYMENT INC 9.5% 15/12/19 144A 158,688 179,375 0.07
USD 165,000 INTL LEASE FIN CORP 6.25% 15/05/19 180,394 177,375 0.07
USD 170,000 ALBERTSONS LLC 6.625% 15/06/24 144A 175,790 177,225 0.07
USD 175,000 CONTINENTAL RESOURCES 5% 15/09/22 166,000 176,643 0.07
USD 200,000 ENDO FIN LLC/FINCO 6% 15/07/23 144A 200,000 175,250 0.07
USD 180,000 GOLDMAN SACHS GP 2.35% 15/11/21 179,815 174,713 0.07
USD 165,000 LIFEPOINT HOSPI 5.5% 01/12/21 170,069 171,497 0.06
USD 167,000 COTT BEVERAGES 5.375% 01/07/22 159,770 169,923 0.06
USD 177,000 UNIVISION COMM 5.125% 15/02/25 144A 179,159 169,256 0.06
USD 175,000 HARLAND CLARKE 6.875% 01/03/20 144A 178,219 168,875 0.06
USD 165,000 MORGAN STANLEY 4.35% 08/09/26 MTN 168,851 168,749 0.06
USD 175,000 ITALICS MERGER 7.125% 15/07/23 144A 175,000 167,125 0.06
USD 167,000 GOODYEAR TIRE&RUBBER 5% 31/05/26 168,094 166,238 0.06
USD 156,000 NUSTAR LOGISTICS 7.65% 15/04/18 176,300 165,945 0.06
USD 160,000 DIAMOND 1/2 FIN 4.42% 15/06/21 144A 167,605 165,411 0.06
USD 153,000 COMM SALES&LEAS 8.25% 15/10/23 153,913 162,180 0.06
USD 195,000 FREEPORT-MCMORAN 5.45% 15/03/43 99,450 161,366 0.06
USD 150,000 HCA HLDG 6.25% 15/02/21 159,938 161,250 0.06
USD 156,000 TEMPUR SEALY INTL 5.625% 15/10/23 158,041 161,070 0.06
USD 155,000 REGAL ENTERTAINMENT 5.75% 15/06/23 150,915 158,246 0.06
USD 150,000 CHARTER COMM 4.908% 23/07/25 150,953 157,823 0.06
USD 146,000 SABINE PASS LIQ 5.875% 30/6/26 144A 146,169 157,315 0.06
USD 174,000 ENLINK MIDSTREAM 5.05% 01/04/45 108,009 157,313 0.06
USD 147,000 TESORO LOGISTICS 6.375% 01/05/24 149,558 157,290 0.06
USD 150,000 AMKOR TECHNO INC 6.375% 01/10/22 158,250 156,563 0.06
USD 153,000 FELCOR LODGING LP 5.625% 01/03/23 155,797 156,060 0.06
USD 150,000 BEAZER HOMES USA 5.75% 15/06/19 145,500 155,250 0.06
USD 150,000 CHESAPEAKE ENERGY 6.5% 15/08/17 139,083 154,500 0.06
USD 165,000 TRIUMPH GROUP 5.25% 01/06/22 159,806 153,863 0.06
USD 150,000 HARLAND CLARKE 9.75% 01/08/18 144A 160,688 153,375 0.06
USD 133,000  ONEOK INC 7.5% 01/09/23 131,177 152,950 0.06
USD 129,000 WESTERN DIGITAL 10.5% 01/04/24 144A 129,153 152,543 0.06
USD 150,000 NATIONSTAR MORT/CAP 6.5% 01/08/18 150,000 152,438 0.06
USD 150,000 TRANSOCEAN INC 6% 15/03/18 151,250 151,875 0.06
USD 185,000 WEATHERFORD INTL 6.8% 15/06/37 138,373 151,700 0.06
USD 143,000 CORTES NP ACQ 9.25% 15/10/24 144A 143,225 151,580 0.06
USD 140,000 MGM RESORTS INTL 6% 15/03/23 141,198 151,200 0.06
USD 160,000 ROWAN COMPANIES 4.875% 01/06/22 113,800 151,200 0.06
USD 144,000 BALL CORP 5.25% 01/07/25 144,000 150,480 0.06
USD 150,000 NEW ENTERPRISE 11% 01/09/18 144,094 149,625 0.06
USD 133,000 POST HLDGS 8% 15/07/25 144A 147,218 148,960 0.06
USD 150,000 ICAHN ENTS FIN 5.875% 01/02/22 144,614 148,875 0.06
USD 148,000 TEMPUR SEALY INTL 5.5% 15/6/26 148,248 148,740 0.06
USD 150,000 CALPINE CORP 5.375% 15/01/23 149,350 146,625 0.05
USD 138,000 PROJECT HOMESTAKE 8.875% 1/3/23 144 139,748 146,624 0.05
USD 132,000 DISH DBS CORP 7.875% 01/09/19 149,393 146,520 0.05
USD 155,000  DYNEGY INC 8% 15/01/25 144A 151,613 145,313 0.05
USD 141,000 BELDEN INC 5.5% 01/09/22 144A 144,525 145,230 0.05
USD 148,000 MENS WEARHOUSE 7% 01/07/22 146,280 145,040 0.05
USD 140,000 CCO HDGS LLC 5.75% 15/02/26 144A 140,000 144,900 0.05
USD 135,000 HP INC 4.65% 09/12/21 147,335 143,965 0.05
USD 154,000 AVIS BUDGET CAR 5.25% 15/03/25 144A 140,910 143,605 0.05
USD 140,000 BEAZER HOMES USA 7.5% 15/09/21 137,373 143,500 0.05
USD 150,000  TOWNSQUARE MEDIA 6.5% 01/04/23 144A 150,429 143,250 0.05
USD 155,000 VIACOM INC 3.45% 04/10/26 154,227 143,165 0.05
USD 175,000 IHEART COMMUNICATIONS 9% 15/12/19 145,297 143,063 0.05
USD 150,000 AT&T 4.75% 15/05/46 136,822 142,287 0.05
USD 132,000  BOYD GAMING CORP 6.375% 1/4/26 1 133,164 142,164 0.05
USD 136,000 OWENS-BROCKWAY 5.875% 15/08/23 144A 134,339 141,780 0.05
USD 150,000 RR DONNELLEY 6% 01/04/24 145,875 141,375 0.05
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USD 138,000 REYNOLDS GRP ISS 5.125% 15/7/23 144 138,875 140,933 0.05
USD 135,000 LEVEL 3 FIN INC 5.375% 15/08/22 WI 134,156 139,388 0.05
USD 277,000 CLAIRE'S ST 9% 15/03/19 144a 283,075 138,500 0.05
USD 121,000 ALLY FINANCIAL INC 8% 15/03/20 143,990 137,033 0.05
USD 128,000 FIRST DATA CORP 7% 01/12/23 144A 130,438 136,800 0.05
USD 135,000 ANHEUSER BUSCH IN 3.65% 01/02/26 136,365 136,787 0.05
USD 133,000 US AIRWAY 12-2C PTT 5.45% 03/06/18 134,663 136,658 0.05
USD 125,000 NATHAN'S FAMOUS 10% 15/03/20 144A 129,000 135,938 0.05
USD 134,000  HEALTHSOUTH CORP 5.75% 01/11/24 131,678 135,675 0.05
USD 130,000 CONCHO RESOURCES 5.5% 01/04/23 127,075 134,719 0.05
USD 143,000 EVOLUTION ESC 7.5% 15/03/22 144A 143,000 132,990 0.05
USD 130,000 CITIGROUP INC 4.4% 10/06/25 136,198 132,758 0.05
USD 115,000 CHARTER COMM 6.484% 23/10/45 WI 115,000 132,595 0.05
USD 125,000 INCEPTION MRGR 8.625% 15/11/24 144A 125,599 132,306 0.05
USD 125,000 RADIAN GROUP INC 5.25% 15/06/20 125,000 130,625 0.05
USD 158,000 GENWORTH HDGS INC 4.9% 15/08/23 129,031 130,350 0.05
USD 135,000 SM ENERGY CO 5.625% 01/06/25 135,000 130,275 0.05
USD 135,000 GENERAL MOTORS FIN 4% 06/10/26 134,812 129,550 0.05
USD 130,000 HEXION INC 10% 15/04/20 127,125 129,350 0.05
USD 125,000 CENTURYLINK INC 6.75% 01/12/23 w 125,563 127,813 0.05
USD 121,000 EQUINIX INC 5.875% 15/01/26 121,429 127,340 0.05
USD 117,000 SPRINGLEAF FIN 8.25% 15/12/20 117,000 127,238 0.05
USD 132,000  WINDSTREAM CORP 7.50% 01/04/23 122,434 127,050 0.05
USD 150,000 TPC GROUP INC 8.75% 15/12/20 144A 117,563 126,750 0.05
USD 132,000 CLEAR CHANNEL WORL 7.625% 15/3/20 A 137,610 126,720 0.05
USD 125,000 WILLIAM LYON HOM 5.75% 15/04/19 125,625 126,250 0.05
USD 150,000 JC PENNEY CORP INC 6.375% 15/10/36 132,563 126,188 0.05
USD 125,000 CBL&ASSOCIATES LP 5.95% 15/12/26 123,206 125,586 0.05
USD 125,000 ALLY FINANCIAL INC 3.25% 05/11/18 124,823 125,156 0.05
USD 116,000 SABINE PASS LIQ 5.625% 1/03/25 114,189 124,555 0.05
USD 119,000 DAVITA INC 5.75% 15/08/22 126,803 124,355 0.05
USD 119,000 NRG ENERGY INC 7.875% 15/05/21 129,582 124,058 0.05
USD 117,000 HOLOGIC INC 5.25% 15/07/22 144A 118,647 123,289 0.05
USD 130,000 TENET HEALTHCARE 8.125% 1/4/22 129,495 122,655 0.05
USD 137,000 FRONTIER COMM 7.625% 15/04/24 145,952 122,615 0.05
USD 118,000 FIRST DATA CORP 5.75% 15/01/24 144A 117,986 121,762 0.05
USD 115,000 CITGO PETROLEUM 6.25% 15/08/22 144A 121,025 120,175 0.04
USD 118,000 GULFPORT ENERGY 6.375% 15/5/25 144A 118,000 119,499 0.04
USD 116,000 CALLON PETRO 6.125% 01/10/24 144A 116,894 119,480 0.04
USD 125,000 DYNEGY INC 7.375% 01/11/22 WI 119,783 119,375 0.04
USD 114,000 ALTA MESA HDGS 7.875% 15/12/24 144A 115,363 117,990 0.04
USD 125,000 MICROSOFT CORP 3.95% 08/08/56 121,881 117,628 0.04
USD 150,000 MURRAY ENERGY 11.25% 15/04/21 144A 105,000 116,250 0.04
USD 112,000 LIVE NATION ENT 5.375% 15/06/22 144 113,400 115,920 0.04
USD 115,000 BK OF AMERICA CORP 3.95% 21/4/25 L 118,565 114,276 0.04
USD 105,000 ENTERTAINMENT PROP 5.75% 15/08/22 116,241 112,937 0.04
USD 100,000 DISH DBS CORP 7.75% 01/07/26 102,460 112,750 0.04
USD 114,000 CALPINE CORP 5.25% 01/06/26 144A 114,000 112,290 0.04
USD 116,000 CALPINE CORP 5.75% 15/01/25 118,018 111,940 0.04
USD 148,000 IHEART COM 10.625% 15/03/23 147,108 111,740 0.04
USD 112,000 XERIUM TECHNO 9.5% 15/08/21 144A 110,365 111,720 0.04
USD 102,000 CABLEVISION SYSTEMS 8% 15/04/20 114,832 111,690 0.04
USD 125,000 KINDRED HEALTH 6.375% 15/04/22 126,128 111,563 0.04
USD 100,000 ENERGY TRANSFER EQ 7.5% 15/10/20 94,375 111,500 0.04
USD 100,000 POST HLDGS 7.75% 15/03/24 144A 100,000 111,000 0.04
USD 100,000 DIAMOND 1/2 FIN 7.125% 15/06/24 144 101,903 110,955 0.04
USD 108,000 ANTERO RESOURCE FIN 5.375% 01/11/21 99,137 110,430 0.04
USD 100,000 WESTERN DIGITAL 7.375% 01/04/23 144 100,431 110,000 0.04
USD 112,000 CBL & ASSOCIATES LP 5.25% 01/12/23 106,281 109,966 0.04
USD 109,000 BUILDERS FIRSTS 5.625% 1/09/24 144A 109,348 109,545 0.04
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USD 103,000 NAVIENT CORP 6.625% 26/07/21 103,000 108,923 0.04
USD 100,000 CHENIERE CORP CHRIS 7% 30/6/24 144A 100,000 108,812 0.04
USD 135,000 K HOVNANIAN ENT 9.125% 15/11/20 144 126,263 108,338 0.04
USD 135,000 VIACOM INC 4.375% 15/03/43 106,691 107,251 0.04
USD 100,000 POST HLDGS 6.75% 01/12/21 144A 102,875 106,750 0.04
USD 99,000 DOLLAR TREE INC 5.75% 01/03/23 99,715 104,823 0.04
USD 104,000 HUGHES SATELITE 6.625% 01/08/26 144 103,325 104,520 0.04
USD 100,000 EMDEON INC 6% 15/02/21 144A 100,000 104,500 0.04
USD 100,000 HUNT COS INC 9.625% 01/03/21 144A 102,750 104,375 0.04
USD 100,000 DANA HOLDING CO 6% 15/09/23 105,583 104,375 0.04
USD 100,000 SPRINGLEAF FIN CORP 6.9% 15/12/17 M 106,125 104,280 0.04
USD 100,000 HRG GROUP 7.75% 15/01/22 98,883 104,250 0.04
USD 100,000 TRANSDIGM INC 6% 15/07/22 99,250 104,000 0.04
USD 100,000 JDA ESC/BOND 7.375% 15/10/24 144 101,750 103,750 0.04
USD 100,000 NEXSTAR BROAD 6.125% 15/02/22 144A 100,482 103,500 0.04
USD 96,000 RITE AID CORP 6.125% 01/04/23  144A 96,000 103,200 0.04
USD 100,000 WELLCARE HEALTH 5.75% 15/11/20 104,500 103,000 0.04
USD 100,000 WINDSTREAM CORP 7.75% 15/10/20 98,438 102,800 0.04
USD 100,000 FREEPORT MCMORAN 6.5% 15/11/20 144A 74,636 102,750 0.04
USD 100,000 LEVEL 3 COMM 5.75% 01/12/22 W1 100,107 102,750 0.04
USD 250,000 LINN ENERGY LLC 8.625% 15/4/20 159,515 102,500 0.04
USD 103,000  HEALTHSOUTH CORP 5.75% 15/09/25 103,000 102,485 0.04
USD 100,000 RIVERS PITTS/FIN 6.125% 15/08/21 14 102,380 102,250 0.04
USD 100,000 CNH CAPITAL L 3.875% 16/07/18 99,642 101,625 0.04
USD 98,000 FRONTIER COMM 11% 15/09/25 100,138 101,185 0.04
USD 100,000 SPRINT NEXTEL CORP 9.125% 1/03/17 W 103,375 101,125 0.04
USD 100,000 OWENS-BROCKWAY 5.375% 15/01/25 144A 101,000 100,750 0.04
USD 100,000 LAREDO PETROLEUM 5.625% 15/01/22 81,000 100,750 0.04
USD 97,000 FIRST DATA CORP 6.75% 01/11/20 144A 102,456 100,638 0.04
USD 100,000 CATERPILLAR FIN 2.25% 01/12/19 MTN 99,920 100,385 0.04
USD 95,000 OWENS-BROCKWAY 6.375% 15/08/25 144A 95,000 100,225 0.04
USD 113,000 TENET HEALTHCARE 6.75% 15/06/23 112,159 99,723 0.04
USD 100,000 HESS CORP 4.3% 01/04/27 99,790 99,344 0.04
USD 95,000 POST HLDGS 7.375% 15/02/22 100,225 99,038 0.04
USD 97,000 TARGA RESOURCES 5% 15/01/18 97,000 98,698 0.04
USD 100,000 ROSE ROCK MIND 5.625% 15/11/23 WI 97,265 97,500 0.04
USD 97,000 DAVITA HEALTHCARE 5.125% 15/07/24 95,909 96,788 0.04
USD 100,000 REALOGY GROUP 4.875% 01/06/23 144A 99,269 96,500 0.04
USD 97,000 BOISE CASCADE CO 5.625% 1/9/24 144A 97,000 96,273 0.04
USD 78,000 DIAMOND 1/2 FIN 8.35% 15/07/46 144A 77,938 95,812 0.04
USD 95,000 ALLY FINANCIAL INC 5.75% 20/11/25 94,001 94,763 0.04
USD 88,000 ENSEMBLE S MERGER 9% 30/09/23 144A 86,498 93,280 0.03
USD 100,000 CLOUD PEAK ENERGY 8.50% 15/12/19 76,000 92,500 0.03
USD 95,000 TRON MOUNTAIN US 5.375% 01/06/26 14 95,000 91,913 0.03
USD 100,000 ERAC USAFIN 4.2% 01/11/46 144A 99,238 91,104 0.03
USD 97,000 VERIZON COMMUN 4.672% 15/03/55 90,851 91,094 0.03
USD 91,000 PILGRIM'S PRI 5.75% 15/03/25 144A 91,000 90,773 0.03
USD 84,000 TARGA RESOURCES 6.75% 15/03/24 84,000 90,090 0.03
USD 90,000 GENERAL MOTORS 3.2% 06/07/21 89,835 89,168 0.03
USD 90,000 ALBERTSONS 5.75% 15/03/25 144A 90,000 89,100 0.03
USD 87,000 CHENIERE CORP 5.875% 31/03/25 144A 87,000 88,767 0.03
USD 82,000 BEAZER HOMES USA 8.75% 15/03/22 144 82,000 88,560 0.03
USD 83,000 REYNOLDS GRP ISS 7% 15/07/24 144A 83,000 88,239 0.03
USD 90,000 MERITOR INC 6.25% 15/02/24 90,648 88,200 0.03
USD 85,000 AIR LEASE CORP 3.875% 01/04/21 89,474 87,330 0.03
USD 86,000 FIRST DATA CORP 5% 15/01/24 144A 86,000 86,458 0.03
USD 85,000 FORD MOTOR CO 5.291% 08/12/46 85,000 86,255 0.03
USD 81,000 UNITED RENTALS 7.625% 15/04/22 90,227 85,253 0.03
USD 81,000 FREEPORT MCMORAN 6.875% 15/2/23 144 68,850 85,253 0.03
USD 83,000 UNIVERSAL HEALTH 4.75% 01/08/22 144 83,596 84,370 0.03
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USD 85,000 GENERAL MOTORS FIN CO 4.3% 13/07/25 80,932 84,172 0.03
USD 100,000 ANNA MERGER SUB 7.75% 01/10/22 144A 101,917 84,000 0.03
USD 80,000 KINDER MORGAN INC 5.55% 01/06/45 79,121 83,912 0.03
USD 75,000  MGM RESORTS INTL 6.75% 01/10/20 81,188 83,438 0.03
USD 70,000 GENERAL MOTORS CO 6.75% 01/04/46 72,188 81,874 0.03
USD 75,000 PRIME SECSRVC 9.25% 15/05/23 144A 78,038 81,656 0.03
USD 75,000 GREYSTAR REAL 8.25% 01/12/22 144A 75,563 81,188 0.03
USD 80,000 FORD MOTOR CO 4.346% 08/12/26 80,000 80,683 0.03
USD 120,000 RESOLUTION FDG STRIP 0% 15/04/29 87,780 80,633 0.03
USD 75,000 ECO SERVICES 8.5% 01/11/22 144A 75,000 79,688 0.03
USD 75,000 RCN TELE SER CAP 8.5% 15/08/20 144A 79,063 79,500 0.03
USD 75,000 PATRIOT MERGER CORP 9% 15/07/21 144 74,625 79,125 0.03
USD 75,000 MATCH GRP 6.375% 01/06/24 75,531 79,125 0.03
USD 75,000 FBM FINANCE INC 8.25% 15/08/21 144A 75,000 79,125 0.03
USD 75,000 SPECTRUM BRANDS 6.125% 15/12/24 75,000 79,125 0.03
USD 75,000 INVENTIV HEALTH 7.5% 01/10/24 144A 75,000 78,555 0.03
USD 75,000 MPT OPER PARTNER 6.375% 01/03/24 75,000 78,469 0.03
USD 75,000 CALPINE CORP 5.875% 15/01/24 144A 80,250 78,188 0.03
USD 75,000 HALCON RES CORP 8.625% 01/02/20 144 74,063 78,000 0.03
USD 75,000 FELCOR LODGING LP 6% 01/06/25 75,000 78,000 0.03
USD 75,000 CHURCHILL DOWNS 5.375% 15/12/21 75,750 77,813 0.03
USD 75,000 SPRINT NEXTEL 8.375% 15/08/17 78,225 77,813 0.03
USD 79,000 AVIS BUDGET CAR 5.5% 01/04/23 76,567 77,618 0.03
USD 75,000 COGENT COM 5.375% 01/03/22 144A 75,000 77,438 0.03
USD 75,000 LUCENT TECHNOLOGIES 6.5% 15/01/28 76,688 77,438 0.03
USD 75,000 ENERGY TRANSFER EQ 5.875% 15/01/24 71,116 77,438 0.03
USD 77,000 ALLY FINANCIAL INC 3.25% 13/02/18 76,456 77,385 0.03
USD 75,000 ARAMARK SERV INC 5.125% 15/01/24 14 77,813 77,344 0.03
USD 75,000 CINEMARK USA 5.125% 15/12/22 75,188 77,250 0.03
USD 75,000 CPG MERGER SUB 8% 01/10/21 144A 79,125 77,250 0.03
USD 75,000 TRANSDIGM INC 6.375% 15/06/26 144A 75,000 77,025 0.03
USD 74,000 T-MOBILE USA 6.25% 01/04/21 77,515 76,960 0.03
USD 75,000 ICAHN ENTER 6% 01/08/20 70,800 76,594 0.03
USD 75,000 AK STEEL CORP 7.625% 15/05/20 69,164 76,500 0.03
USD 75,000 COMPASS INV/ONEX 7.75% 15/01/21 144 74,719 76,500 0.03
USD 80,000 AMGEN INC 4.4% 01/05/45 86,314 76,454 0.03
USD 80,000 ABBVIE INC 4.45% 14/05/46 79,462 76,376 0.03
USD 75,000 DONNELLEY FIN 8.25% 15/10/24 144A 75,000 76,313 0.03
USD 75,000 CEQUEL COM HLD 5.125% 15/12/21 144A 68,813 76,313 0.03
USD 74,000 AMER AIRLN 13-1 C 6.125% 15/07/18 1 77,515 76,220 0.03
USD 75,000 LOGO MERGER SUB 8.375% 15/10/20 144 75,563 76,125 0.03
USD 75,000 LANDRY'S INC 6.75% 15/10/24 144A 75,000 76,125 0.03
USD 75,000 MERITAGE HOMES CORP 6% 01/06/25 75,000 75,938 0.03
USD 75,000 TARGA RESOURCES 4.125% 15/11/19 75,000 75,938 0.03
USD 77,000 CONTINENTAL RES 4.5% 15/04/23 69,108 75,460 0.03
USD 70,000 APPLE INC 4.65% 23/02/46 74,796 75,357 0.03
USD 75,000 LADDER CAP FIN 7.375% 01/10/17 77,625 75,000 0.03
USD 75,000 SPEEDWAY MOTORSP 5.125% 01/02/23 75,000 74,813 0.03
USD 75,000 FREEPORT-MCMORAN 2.375% 15/03/18 58,688 74,438 0.03
USD 75,000 NEXSTAR ESCROW 5.625% 01/08/24 144A 75,000 74,438 0.03
USD 75,000 MIRCON TECH INC 5.625 15/1/26 144A 69,703 74,344 0.03
USD 61,000 EL PASO CORP 7.75% 15/01/32 58,228 74,338 0.03
USD 75,000 TENET HEALTHCARE 5.5% 01/03/19 76,781 73,781 0.03
USD 75,000 CALPINE CORP 5.5% 01/02/24 75,000 72,375 0.03
USD 72,000 TARGA RESOURCES 5.125% 1/02/25 144A 72,138 71,460 0.03
USD 67,000 DIAMOND 1/2 FIN 5.45% 15/06/23 144A 66,971 71,059 0.03
USD 72,000 CNH INDUS CAP 3.875% 15/10/21 71,598 70,830 0.03
USD 125,000 APPVION INC 9% 01/06/20 144A 65,781 70,625 0.03
USD 70,000 WELLS FARGO & CO 4.75% 07/12/46 MTN 69,867 70,623 0.03
USD 69,000 NAVIENT CORP 5% 26/10/20 68,562 70,380 0.03
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USD 65,000 ANHEUSER BUSCH IN 4.9% 01/02/46 64,847 70,056 0.03
USD 66,000 INFOR US INC 5.75% 15/08/20 144A 65,715 69,135 0.03
USD 66,000 JBS USALLC 5.75% 15/06/25 144A 64,250 66,825 0.02
USD 65,000 ABBOTT LABORATORIES 4.9% 30/11/46 64,494 66,514 0.02
USD 75,000 AVAYA INC 9% 01/04/19 144A 58,000 66,188 0.02
USD 78,000 FRONTIER COMM 6.875% 15/01/25 77,709 66,105 0.02
USD 64,000 TESORO LOGISTICS 5.875% 1/10/20 66,400 66,000 0.02
USD 65,000 ALLY FINANCIAL INC 5.5% 15/02/17 68,911 65,244 0.02
USD 64,000 VEREIT OPERAT PART 4.125% 01/06/21 64,280 64,960 0.02
USD 60,000 ENERGY TRANSF PARTN 6.5% 01/02/42 70,691 64,665 0.02
USD 65,000 AIR LEASE CORP 2.125% 15/01/20 64,768 64,015 0.02
USD 62,000 GULFPORT ENERGY 6% 15/10/24 144A 62,000 63,085 0.02
USD 75,000 NWH ESCROW CORP 7.5% 01/08/21 144a 70,500 63,000 0.02
USD 68,000 GENWORTH FINANCIAL 7.625% 24/09/21 69,688 62,730 0.02
USD 60,000 LIFEPOINT HEALTH 5.875% 01/12/23 60,000 60,750 0.02
USD 58,000 TRON MOUNTAIN 4.375% 01/06/21 144A 58,000 59,305 0.02
USD 55,000 T-MOBILE USA 6.625% 01/04/23 58,141 58,300 0.02
USD 50,000 GMAC 8% 01/11/31 58,500 57,875 0.02
USD 50,000  MANITOWOC FOOD 9.5% 15/02/24 50,000 57,625 0.02
USD 50,000 WILLIAMS CO INC 7.5% 15/01/31 A 51,983 56,375 0.02
USD 55,000 NOVELIS CORP 5.875% 30/09/26 144A 55,000 55,550 0.02
USD 57,000 ENLINK MILDSTREAM PRTN 4.15% 1/6/25 46,313 55,229 0.02
USD 50,000 KINDER MORGAN ENE 6.5% 01/09/39 57,736 55,115 0.02
USD 50,000 CLIFFS NATURAL RES 8.25% 31/3/20 14 52,500 54,750 0.02
USD 54,000 SPRINGLEAF FINANCE 6% 01/06/20 WI 53,460 54,743 0.02
USD 54,000 PARSLEY ENERGY 5.375% 15/01/25 144A 54,000 54,184 0.02
USD 50,000 MERITAGE HOMES CORP 7% 01/04/22 52,250 54,125 0.02
USD 50,000 WESTERN REFINING 7.5% 15/02/23 42,000 54,000 0.02
USD 50,000 ALERIS INTL INC 9.5% 01/04/21 144A 51,250 53,625 0.02
USD 50,000 CONTURA ENERGY INC 10% 01/08/21 144 52,750 53,375 0.02
USD 50,000  BEACON ROOF 6.375% 01/10/23 50,000 53,344 0.02
USD 55,000 VIACOM INC 3.875% 01/04/24 52,998 53,293 0.02
USD 50,000 MIDCONTINENT COM 6.875% 15/08/23 14 50,917 53,250 0.02
USD 50,000 GOLDEN NUGGET ESC 8.5% 01/12/21 144 50,063 53,125 0.02
USD 75,000 GENON ENERGY INC 9.5% 15/10/18 78,150 53,016 0.02
USD 50,000  ELDORADO RES INC 7% 01/08/23 WI 50,000 53,000 0.02
USD 50,000 SPRINT CAP CORP 6.9% 01/05/19 51,125 52,938 0.02
USD 52,000 DYNEGY INC 6.75% 01/11/19 53,690 52,910 0.02
USD 50,000 US CONCRETE INC 6.375% 01/06/24 50,000 52,875 0.02
USD 50,000 TENET HEALTHCARE 6.25% 01/11/18 52,188 52,813 0.02
USD 50,000 CENTRAL GARDEN PET 6.125% 15/11/23 50,000 52,750 0.02
USD 50,000  GOODYEAR TIRE&RUBBER 7% 15/05/22 52,808 52,750 0.02
USD 50,000 NEWFIELD EXPLOR CO 5.75% 30/01/22 45,750 52,688 0.02
USD 50,000 HERC RENTALS INC 7.5% 01/06/22 144A 51,500 52,688 0.02
USD 50,000 CIT GROUP INC 6.625% 01/04/18 144A 52,938 52,688 0.02
USD 50,000 DEAN FOODS 6.5% 15/03/23 144A 50,000 52,625 0.02
USD 50,000 STANDARDAERO AVIAT 10% 15/07/23 144 49,325 52,625 0.02
USD 50,000 PARSLEY ENERGY 6.25% 01/06/24 144A 50,500 52,615 0.02
USD 50,000 PRESTIGE BRANDS 6.375% 01/03/24 144 50,000 52,500 0.02
USD 50,000 CBS RADIO INC 7.25% 01/11/24 144A 50,625 52,500 0.02
USD 50,000 RANGE RESOURCES 5.75% 01/06/21 144A 41,500 52,375 0.02
USD 50,000 A SCHULMAN INC 6.875% 01/06/23 144A 50,000 52,250 0.02
USD 50,000 MULTI-COLOR 6.125% 01/12/22 144A 50,000 52,250 0.02
USD 50,000  WR GRACE & CO 5.125% 01/10/21 144A 50,000 52,125 0.02
USD 50,000 MGIC INVESTMENT CORP 5.75% 15/08/23 50,000 52,125 0.02
USD 50,000 HRG GROUP 7.875% 15/07/19 52,250 52,125 0.02
USD 50,000 RANGE RESOURCES 5.875% 1/07/22 144A 46,625 52,000 0.02
USD 50,000 CLOUD PEAK ENERGY 12% 01/11/21 50,531 52,000 0.02
USD 50,000 SALLY HDGS/CAP 5.625% 01/12/25 50,438 52,000 0.02
USD 50,000 WAVEDIVISION ESC 8.125% 1/09/20 144 53,000 52,000 0.02
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USD 50,000 CABLEVISION SYSTEMS 8.625% 15/09/17 52,125 52,000 0.02
USD 50,000 ALLY FINANCIAL 6.25% 01/12/17 52,250 51,875 0.02
USD 50,000 TESORO CORP 5.375% 01/10/22 51,125 51,875 0.02
USD 50,000 SS&C TECH HOLD 5.875% 15/07/23 50,000 51,813 0.02
USD 50,000 TERRAFORM POWER 6.125% 15/06/25 144 38,875 51,750 0.02
USD 50,000 WILLIAM LYON HOME 7% 15/08/22 51,000 51,750 0.02
USD 50,000 MERCER INTL 7% 01/12/19 50,000 51,625 0.02
USD 50,000 GIBRALTAR STEEL 6.25% 01/02/21 52,063 51,500 0.02
USD 50,000 NBTY INC 7.625% 15/05/21 144A 50,000 51,500 0.02
USD 50,000 SM ENERGY CO 6.75% 15/09/26 50,167 51,500 0.02
USD 50,000 ABC SUPPLY 5.75% 15/12/23 144A 50,000 51,500 0.02
USD 50,000 FRESENIUS MED 4.125% 15/10/20 144A 50,000 51,500 0.02
USD 50,000 SABRA HEALTH 5.5% 01/02/21 49,750 51,375 0.02
USD 50,000 NABORS INDUS 5% 15/09/20 49,844 51,375 0.02
USD 50,000 TRANSOCEAN INC 9% 15/07/23 144A 49,750 51,250 0.02
USD 50,000 HECLA MINING CO 6.875% 01/05/21 46,344 51,125 0.02
USD 50,000 MEDIACOM LLC/CORP 5.5% 15/04/21 50,750 51,125 0.02
USD 50,000  MOHEGAN TRIBAL 7.875% 15/10/24 144A 49,636 51,000 0.02
USD 50,000 ARUBAINV 8.75% 15/02/23 144A 50,000 51,000 0.02
USD 50,000 CONSTELL BRANDS 7.25% 15/05/17  WI 52,750 51,000 0.02
USD 50,000 FREEPORT MCMORAN 6.625% 1/5/21 144A 37,625 51,000 0.02
USD 50,000 JACK OHIO FIN 10.25% 15/11/22 144 50,000 50,875 0.02
USD 50,000 BANKRATE INC 6.125% 15/08/18 144A 49,500 50,625 0.02
USD 50,000 RHP HOTEL /RHP FIN 5% 15/04/23 50,000 50,500 0.02
USD 50,000 CHESAPEAKE ENERGY 6.625% 15/08/20 47,000 50,500 0.02
USD 50,000 SABINE PASS LIQUEF 5% 15/03/27 144A 50,688 50,438 0.02
USD 50,000 CRESCENT COMM 8.875% 15/10/21 144A 50,281 50,375 0.02
USD 50,000 TESORO CORP 4.75% 15/12/23 144A 50,000 50,250 0.02
USD 50,000 WHITING PETROLEUM 5% 15/03/19 48,063 50,196 0.02
USD 50,000 ALERIS INTL INC 7.875% 01/11/20 41,500 50,125 0.02
USD 50,000 BLUE RACER MID 6.125% 15/11/22 144A 49,988 50,063 0.02
USD 50,000 CHESAPEAKE ENERGY 6.875% 15/11/20 46,354 50,000 0.02
USD 50,000 BMC EAST LLC 5.5% 01/10/24 144A 50,000 49,875 0.02
USD 50,000 SUNCOKE ENERGY 7.375% 01/02/20 144A 51,000 49,750 0.02
USD 50,000 ALERE INC 6.375% 01/07/23 144A 50,000 49,688 0.02
USD 50,000 GRAY TELE INC 5.875% 15/07/26 144A 50,500 49,625 0.02
USD 50,000 RANGE RESOURCES 5% 15/03/23 144A 49,438 49,500 0.02
USD 50,000 LENNAR CORP 4.875% 15/12/23 49,313 49,500 0.02
USD 50,000 GROUP 1 AUTO 5.25% 15/12/23 144A 50,000 49,500 0.02
USD 50,000 EMC CORP 1.875% 01/06/18 49,406 49,442 0.02
USD 50,000 COOPER STANDARD 5.625% 15/11/26 50,000 49,438 0.02
USD 50,000 GEO GROUP INC 6% 15/04/26 50,000 49,125 0.02
USD 50,000 PBF LOGIST LP/FIN 6.875% 15/5/23 WI 50,000 49,125 0.02
USD 50,000 BLUELINE RENTAL FIN 7% 01/02/19 144 51,250 48,750 0.02
USD 50,000 CEB INC 5.625% 15/06/23 144A 50,000 48,625 0.02
USD 48,000 COMM SALES&LEAS 7.125% 15/12/24 144 48,160 48,380 0.02
USD 45,000 SCIENTIFIC GAMES INTL 7% 1/1/22 144 45,000 48,263 0.02
USD 50,000 SINCLAIR TELE 5.125% 15/02/27 144A 50,000 47,500 0.02
USD 50,000 SOUTHWESTERN ENERGY 4.1% 15/03/22 39,188 47,240 0.02
USD 46,000 MERITOR INC 6.75% 15/06/21 46,575 47,035 0.02
USD 50,000 HILLMAN GROUP INC 6.375% 15/7/22 14 42,750 47,000 0.02
USD 50,000 EMBARQ CORP 7.995% 01/06/36 52,375 46,375 0.02
USD 50,000 KINDRED HEALTH 8.75% 15/01/23 50,042 46,688 0.02
USD 46,000 UNITED RENTALS 5.5% 15/05/27 46,000 45,655 0.02
USD 50,000 INN MOUNTAIN GODS 8.75% 30/11/20 14 46,750 45,500 0.02
USD 43,000 CENTURYLINK INC 7.5% 01/04/24 Y 43,197 45,150 0.02
USD 50,000 CHAPARRAL ENERGY 7.625% 15/11/22 12,406 44,750 0.02
USD 50,000 INTREPID AVIATION 6.875% 15/2/19 14 45,875 44,750 0.02
USD 51,000 HERTZ CORP 5.5% 15/10/24 144A 51,000 44,561 0.02
USD 50,000 PEABODY ENERGY 10% 15/03/22 144A 35,675 44,469 0.02
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USD 42,000 KB HOME 7% 15/12/21 42,339 44310 0.02
USD 45,000 OMEGA HEATLH INV 4.5% 15/01/25 44,609 44,024 0.02
USD 50,000 CNG HLDG INC 9.375% 15/05/20 144A 37,688 43,375 0.02
USD 40,000 DENBURY RESOURCES 9% 15/05/21 144A 20,664 43,300 0.02
USD 44,000 DIAMONDBACK EN 4.75% 01/11/24  144A 44,000 43,120 0.02
USD 39,000 CENTURYLINK INC 6.45% 15/06/21 39,731 41,340 0.02
USD 40,000 KINDER MORGAN 5.5% 01/03/44 37,957 40,967 0.02
USD 50,000 VALEANT PHARMA 7.25% 15/07/22 144A 45,104 40,875 0.02
USD 50,000 NORTHERN OIL AND GAS 8% 01/06/20 47,500 40,750 0.02
USD 50,000 K HOVNANIAN ENT 8% 01/11/19 144A 50,000 40,000 0.01
USD 44,000 SEAGATE HDD CAY 4.875% 01/06/27 34,473 39,574 0.01
USD 39,000 STARWOOD PROP TST 5% 15/12/21 144A 39,000 39,523 0.01
USD 42,000 TRONOX FINANCE 6.375% 15/08/20 39,040 39,270 0.01
USD 37,000 SM ENERGY CO 6.5% 15/11/21 35,058 37,740 0.01
USD 35,000 EP ENERGY/EVER 8% 29/11/24 144A 35,000 37,615 0.01
USD 33,000 MICRON TECH INC 7.5% 15/09/23 144A 33,000 36,548 0.01
USD 50,000 RRIENERGY INC 7.875% 15/06/17 45,875 35,625 0.01
USD 50,000 SUNGARD AVAIL 8.75% 01/04/22 144A 34,875 34,250 0.01
USD 31,000 OASIS PETROLEUM 6.5% 01/11/21 28,404 31,581 0.01
USD 25,000 RITE AID CORP 7.7% 15/02/27 28,458 31,250 0.01
USD 30,000 SLM CORP 4.875% 17/06/19 MTN 30,600 31,050 0.01
USD 40,000 PUERTO RICO CMWLTH 6% 01/07/44 29,600 30,350 0.01
USD 30,000 CONSOLIDATED EDISON 4.3% 01/12/56 C 29,739 29,851 0.01
USD 28,000 NOVELIS CORP 6.25% 15/08/24 144A 28,000 29,680 0.01
USD 33,000 WINDSTREAM CORP 6.375% 01/08/23 29,618 29,453 0.01
USD 25,000 WILLIAMS COS 7.875% 01/09/21 20,729 28,563 0.01
USD 25,000 SOLERALLC/FIN 10.5% 01/03/24 144A 23,750 28,125 0.01
USD 25,000 MGM RESORTS INTL 8.625% 01/02/19 28,438 28,094 0.01
USD 25,000 RADIAN GROUP INC 7% 15/03/21 25,000 27,813 0.01
USD 25,000 GREIF INC 7.75% 01/08/19 28,625 27,750 0.01
USD 25,000 HCAINC 8% 01/10/18 27,906 27,250 0.01
USD 25,000 NCI BUILDING SYS 8.25% 15/01/23 144 25,000 27,000 0.01
USD 25,000 WPX ENERGY INC 7.5% 01/08/20 15,313 26,875 0.01
USD 25,000 CLOUD CRANE LLC 10.125% 01/08/24 14 25,000 26,750 0.01
USD 25,000 MURPHY OIL CORP 6.875% 15/08/24 25,417 26,625 0.01
USD 25,000 INTL LEASE FIN CORP 5.875% 01/04/19 26,813 26,550 0.01
USD 25,000 PINNACLE FOODS 5.875% 15/01/24 W1 25,000 26,500 0.01
USD 25,000 SCOTTS MIRACLE 6% 15/10/23 144A 25,000 26,438 0.01
USD 25,000 MPH ACQUISITION 7.125% 01/06/24 144 25,000 26,315 0.01
USD 25,000 TESORO LOGISTIC LP 6.125% 15/10/21 25,063 26,250 0.01
USD 25,000 ENGILITY CORP 8.875% 01/09/24 144A 25,000 26,188 0.01
USD 25,000 MPG HOLDCO I 7.375% 15/10/22 25,000 26,125 0.01
USD 25,000 XPO LOGISTICS 6.125% 01/09/23  144A 25,375 26,125 0.01
USD 25,000  YUM BRANDS INC 6.25% 15/03/18 27,000 26,125 0.01
USD 25,000 T-MOBILE USAINC 6.633% 28/04/21 26,094 26,094 0.01
USD 25,000 ECLIPSE RESOURCES 8.875% 15/07/23 23,563 26,094 0.01
USD 25,000 RADIO SYSTEMS 8.375% 01/11/19  144A 26,000 26,063 0.01
USD 25,000 CBS OUT AMER 5.625% 15/02/24 W1 25,938 26,063 0.01
USD 25,000 PENN NTL GAMING 5.875% 01/11/21 24,063 26,063 0.01
USD 25,000 ANIXTER INC 5.125% 01/10/21 25,000 26,000 0.01
USD 25,000 VALVOLINE FIN TWO 5.5% 15/07/24 144 25,000 25,875 0.01
USD 25,000 ISLE OF CAPRI CAS 5.875% 15/03/21 26,031 25,875 0.01
USD 25,000 COMMUNICATION SALES 6% 15/04/23 144 24,813 25,813 0.01
USD 25,000 COMMSCOPE 5.5% 15/06/24 144A 24,813 25813 0.01
USD 25,000 JCPENNEY CORP 5.875% 1/07/23 144A 25,000 25,781 0.01
USD 25,000 ARAMARK SERV INC 5.125% 15/01/24 25,000 25,781 0.01
USD 25,000 PENSKE AUTO 5.75% 01/10/22 25,063 25,750 0.01
USD 25,000 CVR PART /NITROGE 9.25% 15/06/23 1 24,375 25,750 0.01
USD 25,000 SEALED AIR CORP 5.125% 1/12/24 144A 25,000 25,688 0.01
USD 25,000 GCIINC 6.75% 01/06/21 WI 25,781 25,625 0.01
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USD 25,000 CARRIZO OIL&GAS INC 6.25% 15/04/23 22,344 25,625 0.01
USD 25,000 CENTURY COMM 6.875% 15/05/22 24,565 25,625 0.01
USD 25,000 CHESAPEAKE ENERGY 8% 15/01/25 144A 24,631 25,563 0.01
USD 25,000 VERSUM MATERIALS 5.5% 30/09/24 144A 25,000 25,563 0.01
USD 25,000 ASBURY AUTO 6% 15/12/24 26,063 25,563 0.01
USD 25,000 KFC HOLD PIZZA 5% 01/06/24 144A 25,000 25,531 0.01
USD 25,000 GANNETT CO 4.875% 15/09/21 144A 24,633 25,438 0.01
USD 25,000 CEQUEL COM HLD 5.125% 15/12/21 144A 24,313 25,438 0.01
USD 25,000 NABORS INDUS 4.625% 15/09/21 24813 25413 0.01
USD 25,000 SM ENERGY CO 6.5% 01/01/23 23,281 25,406 0.01
USD 25,000 JONES ENERGY 9.25% 15/03/23 23,000 25,375 0.01
USD 25,000 NATIONAL CINEMED 5.75% 15/08/26 WI 25,000 25,375 0.01
USD 25,000 SCIENT GAMES 8.125% 15/9/18 25,188 25313 0.01
USD 25,000 ALLIANCE DATA SY 5.875% 1/11/21 144 25,000 25,313 0.01
USD 25,000 TESORO CORP 5.125% 15/12/26 144A 25,000 25,285 0.01
USD 25,000 NAVISTAR INTL CORP 8.25% 01/11/21 24,625 25,250 0.01
USD 25,000 ANTERO RESOURCE  5.125% 1/12/22 22,813 25,250 0.01
USD 25,000 AMERIGAS PART/FIN 5.5% 20/05/25 25,000 25,250 0.01
USD 25,000 ANTERO MIDSTREAM 5.375% 15/09/24 14 25,000 25,250 0.01
USD 25,000 DIAMONDBACK EN 5.375% 31/05/25 144A 24,792 25,143 0.01
USD 25,000  WMG ACQUISITION 5% 01/08/23 144A 25,000 25,125 0.01
USD 24,000 COEUR D'ALENE MINES 7.875% 01/02/21 20,640 25,020 0.01
USD 25,000 SELECT MEDICAL 6.375% 01/06/21 24,639 25,000 0.01
USD 25,000 KCG HOLDINGS 6.875% 15/03/20 144A 24,313 25,000 0.01
USD 26,000 SPEEDY CASH 10.75% 15/05/18 144A 18,572 24,895 0.01
USD 25,000 NATIONSTAR MORT 6.5% 01/06/22 20,875 24,875 0.01
USD 25,000 KINDER MORGAN 5.4% 01/09/44 22,000 24,851 0.01
USD 25,000 AMERICAN MIDSTREAM 8.5% 15/12/21 14 25,000 24,844 0.01
USD 25,000 TALLGRASS NRG PRT 5.5% 15/9/24 144A 25,000 24,813 0.01
USD 25,000 MSCIINC 4.75% 01/08/26 144A 25,000 24,750 0.01
USD 25,000 ARAMARK SERV INC 4.75% 01/06/26 144 25,000 24,750 0.01
USD 25,000 UNIVERSAL HOSPITAL 7.625% 15/08/20 23,479 24,750 0.01
USD 25,000 MRT MID PART/FIN 7.25% 15/02/21 21,938 24,688 0.01
USD 25,000 SPRINT CAP CORP 6.875% 15/11/28 24,781 24,688 0.01
USD 25,000 ROSE ROCK MID 5.625% 15/07/22 12,500 24,563 0.01
USD 25,000 SIRIUS XM RADIO 5.375% 15/07/26 144 25,000 24,438 0.01
USD 25,000 SHEA HOMES LP 5.875% 01/04/23 144A 25,000 24375 0.01
USD 25,000 SHEA HOMES LP 6.125% 01/04/25 144A 25,000 24,188 0.01
USD 25,000 WILLIAMS CIE 3.7% 15/01/23 17,375 24,125 0.01
USD 25,000 WOODSIDE HOMES CO 6.75% 15/12/21 14 24,125 24,125 0.01
USD 25,000 NRG YIELD OPER 5% 15/09/26 144A 25,000 23,875 0.01
USD 25,000 GRAPHIC PACK 4.125% 15/08/24 25,000 23,875 0.01
USD 25,000 BILL BARRETT CORP 7% 15/10/22 19,750 23,875 0.01
USD 25,000 CENTURYLINK INC 5.625% 1/04/25 24,563 23,750 0.01
USD 25,000 SANCHEZ ENERY CORP 6.125% 15/1/23 20,882 23,750 0.01
USD 23,000 CCO HLDGS LLC/CAP 5.5% 01/05/26 144 23,000 23,460 0.01
USD 25,000 EP ENERGY/EVER 9.375% 01/05/20 22,938 23,047 0.01
USD 25,000 FREEPORT-MCMORAN 3.875% 15/03/23 23,375 22917 0.01
USD 25,000 FLEXI VAN LSG 7.875% 15/08/18 144A 25,438 22,750 0.01
USD 25,000 RESOLUTE FOREST 5.875% 15/05/23 24,125 22,438 0.01
USD 25,000 CALIFORNIA RES 8% 15/12/22 144A 21,688 22,250 0.01
USD 25,000 WEEKLEY HOMES LLC 6% 01/02/23 22,313 22,250 0.01
USD 25,000 ENDO 5.75% 15/01/22 144A 22,156 22,063 0.01
USD 25,000 HARLAND CLARKE 9.25% 01/03/21 144A 25,688 22,000 0.01
USD 100,000 RUE21 INC 9% 15/10/21 144A 80,583 22,000 0.01
USD 25,000 FREEPORT-MCMORAN 5.4% 14/11/34 22,125 20,938 0.01
USD 20,000 SOUTHERNWESTERN ENR 7.5% 01/02/18 19,663 20,800 0.01
USD 25,000 VALEANT PHARMA 6.75% 15/08/21 144A 26,156 20,750 0.01
USD 25,000 CF INDUSTRIES INC 5.375% 15/03/44 22,875 20,633 0.01
USD 21,000 HUGHES SATELITE 5.25% 01/08/26 144A 21,000 20,580 0.01
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USD 25,000 CLOUD PEAK ENERGY 6.375% 15/03/24 11,563 18,125 0.01
USD 16,000 ADVANCED MICRO 7.5% 15/08/22 14,840 17,280 0.01
USD 25,000 99 CENTS ONLY STORE 11% 15/12/19 WI 20,896 17,188 0.01
USD 25,000 GENON ENERGY 9.875% 15/10/20 WI 26,000 17,063 0.01
USD 15,000  ROWAN COMPANIES INC 7.375% 15/6/25 15,000 15,384 0.01
USD 13,000 CALPINE CORP 7.875% 15/01/23 144A 14,105 13,553 0.01
USD 11,000 GENWORTH FINANCIAL 7.2% 15/02/21 10,588 10,042 0.00
USD 10,000 PUERTO RICO AQUE&SE 5.125% 01/07/37 7,125 7,450 0.00
USD 10,000 THEART COMMUNICATIONS 9% 01/03/21 8,850 7,400 0.00
USD 25,000 CLAIRE'S ST ESC 8.875% 15/3/19 15,594 4,875 0.00
USD 25,000 SABINE OIL GAS CORP 9.75% 15/02/17 11,875 0 0.00
USD 25,000 SEVENTY SEVEN ENER ESC 6.5% 15/7/22 0 0 0.00
USD 150,000 MIDWAY GAMES CV 10.75% 01/10/20 DFT 0 0 0.00
USD 200,000 MIDWAY GAMES CV 9.25% ESC 01/06/21 0 0 0.00
USD 51,000 SANDRIDGE ENERGY ESC 7.5% 15/03/21 0 0 0.00
80,527,638 80,772,973 30.06
TBAERS|
USD 1,145,000 FNCL 30YR TBA 4% 18/01/17 REG A 1,200,592 1,202,965 0.44
USD 860,000 FGLMC 30YR TBA 4% 18/01/17 REG A 901,509 902,731 0.33
USD 665,000 FNCL 30YR TBA 3% 18/01/17 REG A 660,436 659,597 0.24
USD 420,000 FGLMC 30YR TBA 3% 18/01/17 REG A 417,276 416,194 0.15
USD 380,000 G2SF 30YR TBA 3% 24/01/17 REGC 385,174 384,038 0.14
USD 225,000 FGCI 15YR TBA 3% 23/01/17 REGB 230,941 230,766 0.09
USD 155,000 FNCI 15YR TBA 3% 23/01/17 REG B 159,190 158,923 0.06
USD 130,000 FGCI 15YR TBA 2.5% 23/01/17 REGB 130,208 130,081 0.05
USD 125,000 FNCI 15YR TBA 2.5% 23/01/17 REGB 125,293 125,078 0.05
USD 90,000 FNCL30YR TBA4.5% 18/01/17 REGA 96,648 96,722 0.04
USD 90,000 G2SF 30YR TBA 4% 24/01/17 95,310 95,513 0.04
USD 80,000 FNCL30YR TBA3.5% 18/01/17 REGA 82,025 81,900 0.03
USD 65,000 G2SF 30YR TBA 3.5% 24/01/17 REGC 67,318 67,519 0.03
4,551,920 4,552,027 1.69
SEHE S
USD 1,000,000 US TREAS BILL 0% 26/01/17 999,613 999,736 0.37
999,613 999,736 0.37
Bl
- 15,925 GMAC CAP TST I PFD FRN 15/02/40 402,680 403,699 0.15
- 733 COWEN GROUP PFD 8.25% 15/10/21 18,325 18,845 0.01
421,005 422,544 0.16
[l
USD 6,300,000 US TREAS NOTE 0.125% 15/07/26 (CPI) 6,167,089 6,131,934 227
USD 865,000 US TREAS NOTE 3.875% 15/04/29 (CPI) 1,818,656 1,735,336 0.65
USD 1,400,000 US TREAS NOTE 3.625% 15/08/43 1,609,817 1,547,875 0.58
USD 770,000 US TREAS NOTE 3.75% 15/11/43 935,350 869,739 0.32
USD 550,000 US TREAS NOTE 0.625% 15/01/26 (CPI) 571,600 563,247 0.21
USD 500,000 US TREAS NOTE 0.125% 15/04/18 (CPI) 516,427 527,436 0.20
USD 460,000 US TREAS NOTE 2% 31/12/21 458,761 461,222 0.17
USD 300,000 US TREAS NOTE 0.125% 15/04/20 (CPI) 311,496 312,621 0.12
USD 300,000 US TREAS NOTE 0.125% 15/01/23 CPI 308,249 311,451 0.12
USD 175,000 US TREAS NOTE 2.5% 15/01/29  (CPI) 247,943 237,080 0.09
USD 200,000 US TREAS NOTE 3.625% 15/02/44 238,109 220,875 0.08
USD 200,000 US TREAS NOTE 0.125% 15/04/19 (CPI) 206,263 208,774 0.08
USD 85,000 US TREAS NOTE 3.625% 15/04/28 (CPI) 172,864 166,643 0.06
USD 90,000 US TREAS NOTE 2% 15/01/26 (CPD) 126,725 123,253 0.05
USD 100,000 US TREAS NOTE 0.125% 15/01/22 (CPI) 103,367 106,860 0.04
USD 60,000 US TREAS NOTE 2.375% 15/08/24 61,125 60,150 0.02
USD 20,000 US TREAS NOTE 1.75% 30/09/22 20,359 19,594 0.01
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USD 10,000 US TREAS NOTE 1.875% 31/10/22 10,255 9,853 0.00
USD 5,000 US TREAS NOTE 3.875% 15/08/40 5,663 5,724 0.00
13,890,118 13,619,667 5.07

IS5k

- 1,138 MIDSTATES PETROLEUM CO INC WTS 2020 70,676 2,048 0.00
- 583 HALCON RESOURCES WTS 2020 2,506 1,207 0.00
- 99 SANDRIDGE ENERGY INC WTS 2022 0 347 0.00
- 41 SANDRIDGE ENERGY INC WTS 2022 0 166 0.00
73,182 3,768 0.00
Bt TAUM 210,828,212 209,496,679 77.95
HMARESEH 262, 345, 263 255, 489, 562 95.05

O SHEME 1T T T T H
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JPY 12,837,953 Usb 108,706 201741 H 12H 1,021
JPY 10,572,775 Usb 90,064 201741 H25H 373
JPY 10,578,403 UsD 90,064 20171 H12H 350
JPY 184,596 USD 1,622 20174F1 H12H (45)
JPY 1,062,499 USD 9,321 20174E1 H 12H (240)
JPY 4,207,027 USD 36,401 20171 H 12H (443)
USD 17,562,066 EUR 15,850,000 201741 H19H 865,869
USD 869,235 EUR 774,875 20174E1 H12H 53,314
EUR 739,000 USD 810,242 20171 H19H (31,789)
EUR 1,900,000 USD 2,043,286 20174E1 H19H (41,850)
BRL 94,800,000 USD 27,613,929 20174E2H2H 1,225,891
ZAR 94,100,000 USD 6,403,691 201741 H25H 438,469
MXN 288,500,000 USD 13,689,205 20174E1 H25H 184,694
ZAR 26,500,000 USD 1,849,012 20174E1 H25H 77,845
ZAR 16,300,000 USD 1,147,552 201741 A 25 H 37.646
TRY 28,200,000 USD 7,865,999 20174E2H 23 H 34,895
INR 686,000,000 USD 10,008,169 20174E2H 23 H 33,549
INR 672,000,000 USD 9,838,225 201741 H25H 30,798
ZAR 185,800,000 USD 13,415,162 20174E2H 23 H 24,614
ZAR 11,600,000 USD 820,864 20174E2 H 23 H 18,218
INR 79,000,000 USD 1,147,206 201741 H25H 12,992
INR 77,000,000 Usb 1,122,582 201741 H25H 8,243
INR 55,000,000 Usb 800,106 201741 H25H 7,626
USD 796,434 ZAR 10,900,000 20171 H25H 3,878
USD 956,357 ZAR 13,100,000 20174E1 H25H 3,836
USD 605,166 INR 41,000,000 20174E1 H25H 3,038
TRY 4,300,000 USD 1,296,574 2017421 H25H (84,523)
MXN 183,000,000 USD 8,889,104 20174E2 H 23 H (120,211)
TRY 28,200,000 USD 8,467,197 201741 H25H (518,390)
JPY 710,947,846 USD 6,062,011 201741 H25H 19,270
USD 121,218 JPY 13,962,577 20174E1 H12H 1,879
UsD 10,454 JPY 1,228,492 201741121 (45)
USD 10,454 JPY 1,227,802 20174F1 H25H (47)
UsD 11,246 JPY 1,321,458 2017T4E1 A 121 (48)
UsD 11,246 JPY 1,320,716 201741 A 25H 51
JPY 706,662,751 USD 6,210,869 20174F1 H 12H (170,953)
USD 3,897,014 JPY 397,820,871 201741 H11H 497,001
USD 3,885,614 JPY 397,820,871 201741 H11H 485,602
USD 6,804,112 NZD 9,300,000 201741 H19H 345,335
USD 2,998,468 JPY 312,000,000 201741 H19H 330,654
USD 2,500,000 JPY 265,440,000 201741 H19H 230,306
BRL 9,060,000 USD 2,608,218 20172 H 2R 147,993
USD 2,370,329 CHF 2,300,000 201741 H19H 112,222
USD 1,514,495 PLN 5,940,000 201741 H19H 101,005
USD 1,811,394 KRW 2,072,000,000 20174F1 H19H 88,959
RUB 78,800,000 USD 1,215,861 201741 H19H 71,631
ZAR 24,919,475 USD 1,750,000 201741 H19H 64,155
USD 1,465.767 CNH 10,000,000 2017451 A 19A 42335

— 45



I LS INFIR—So—RTFUR =T O— LRk

WA N FeAim g HeA e i e
UsSb 1,250,000 NOK 10,499,929 201741 H19H 33,666
Usb 1,150,000 JPY 131,465,125 201741 H19H 25,883
USD 2,652,019 ILS 10,100,000 2017421 A 19H 23.739
USD 1,250,664 GBP 1,000,000 201741 H19H 21,171
USD 525,419 SGD 730,000 201741 H19H 20,911
USD 739,467 AUD 999,101 201743 H 15 H 19,734
USD 1,804,332 SEK 16,200,000 201741 H19H 19,619
Usb 621,375 TWD 19,500,000 201741 H19H 17,489
SEK 8,772,897 EUR 902,129 2017423 H 15 H 16,472
USD 855,189 GBP 684,000 20174E1H6H 14,524
USD 839,657 GBP 671,577 20174E1H6H 14,260
USD 487,853 GBP 385,188 201743 H 15H 13,646
USD 263,170 KRW 300,854,050 201741 H 13 H 13,072
USD 1,421,012 CAD 1,900,000 201741 H19H 12,381
EUR 934,294 USD 973,327 201742 H9H 11,882
USD 385,045 GBP 304,016 20174E3H 16 H 10,770
USD 600,000 KRW 708,840,000 201741 H19H 10,747
USD 312,833 AUD 419,000 20174F1 H 12H 10,549
USD 600,000 KRW 709,140,000 20174E1 H19H 10,498
USD 314,696 NZD 439,063 20174E3H 16 H 10,266
USD 333,162 TWD 10,459,297 20174F1 H 13 H 9,341
SEK 5,018,810 EUR 516,479 201743 H 16 H 9,014
Usb 289,929 KRW 338,707,750 201741 H20H 8,363
RUB 8,735,691 USD 134,250 2017421 H 26 H 8,269
USD 568,443 TWD 18,087,881 201741 H20H 8,257
USD 291,370 CAD 382,426 20174E3H 16 H 7,662
USD 246,844 JPY 28,012,682 201743 H21H 6,609
SEK 3,846,660 EUR 396,419 201743 H 16 H 6,312
SEK 2,744,776 EUR 281,170 201743 H 16 H 6,293
SEK 2,589,255 EUR 265276 20174E3 22 5.908
USD 247,183 KRW 291,003,938 201741 H19H 5,274
USD 211,718 KRW 248,479,457 201741 H19H 5,160
USD 180,025 JPY 20,429,842 201743 H 21 H 4,820
USD 171,678 GBP 135,869 20174E3H 16 H 4,409
USD 337,597 JPY 38,890,412 20174E3H 16 H 4,196
USD 253,780 JPY 29,123,005 201743 H 15H 4,113
USD 245,586 TWD 7,752,679 20174E6 H 16 H 3,971
USD 237,387 SGD 337,910 20174E3H 16 H 3,920
EUR 666,926 USD 700,629 201743 H 15H 3,831
RUB 4,097,625 USD 63,113 20174E1 H26 H 3,738
USD 118,022 CAD 154,418 201741 H20H 3,538
USD 198,606 CNH 1,387,960 20174E3H 15 H 3,457
RUB 3,862,468 USD 59,633 201741 H26 H 3,381
RUB 3,926,570 USD 61,000 20174E1 H26 H 3,061
USD 118,990 AUD 161,000 20173 H15H 3,009
USD 246,161 TWD 7,856,248 20174E1 H12H 2,936
USD 104,091 IPY 11,812,642 20174E3H 21 H 2,787
EUR 114,000 GBP 95,709 20174E3H 15H 2,587
USD 445,482 CAD 596,961 20174E3 H 22 H 2,578
USD 245,776 TWD 7,856,248 201741 H12H 2,551
USD 246,028 TRY 873,276 20174E3H 15H 2,470
USD 130,443 IDR 1,727,730,180 201741 H 12H 2,460
Usb 85,737 NOK 721,532 201743 H 16 H 2,127
PLN 1,393,752 EUR 311,696 201743 H 15H 2,122
USD 60,466 AUD 81,000 20174E3H 16 H 2,115
USD 124,862 TWD 3,941,920 20174F6 H 16 H 2,011
BRL 283,996 USD 84,449 20174F2H 2H 1,947
USD 66,896 KRW 78,220,423 20174E1 H19H 1,873
USD 59,458 AUD 80,000 20174E3H 16 H 1,828
USD 63.827 KRW 74615450  20174E1 A 13H 1,800
USD 121,806 KRW 144,371,657 20174E2H9H 1,788
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USD 61,000 KRW 71,248,000 201741 A13H 1,772
USD 60,000 KRW 70,068,600 201741 A 13H 1,752
UsD 59,289 NZD 83,000  20174E3H15H 1,740
USD 59,694 KRW 69,746,412 201741 A 19H 1,715
USD 60,000 KRW 70,157,455 2017414 19H 1,679
UsSD 59,476 GBP 47,000  20174E3H15H 1,614
USD 57,006 KRW 66,640,014 2017414 19H 1,609
USD 63,000 MXN 1,286,176 201743 H 15H 1,528
UsD 38,352 KRW 44,430,075 201741 H13H 1,418
USD 63,925 TWD 2,019,726  20174£1H13H 1,394
USD 87,207 MYR 385,261 201741 H12H 1,367
UsSD 85,528 CAD 113,545  20174E1H20H 1,347
RUB 3,697,530 USD 59,000 201741 H26H 1,324
USD 227,762 TWD 7,265,629 201746 A 20 H 1,287
UsSD 60,360 GBP 48,000  20174E3H15H 1,267
UsSD 61,134 CNH 425891 201743 H15H 1,253
SEK 555,522 EUR 57,000  20174E3H15H 1,175
UsD 29,859 NZD 41,351 20174E1 HOH 1,131
SEK 545,386 EUR 56,000  20174:3H15H 1,112
JPY 14,126,580 USD 120,000 201743 A15H 1,105
UsD 78,858 GBP 63,161 2017435 15H 1,100
USD 60,000 KRW 70,869,600 201741 A 19H 1,087
USD 191,457 TWD 6,107,500 201746 H20H 1,082
UsD 27,709 AUD 36,908  20174E1H12H 1,082
ZAR 514,159 UsSD 36,000  20174E3H15H 1,061
SEK 553,711 EUR 57,000  20174:3H15H 975
UsD 60,000 MXN 1,235,029  20174E3H 15H 972
USD 61,000 TWD 1,939,263 201741 H13H 960
USD 61,000 TWD 1,939,843 201741 H13H 942
UsD 60,000 CAD 79,665 201743 15H 899
USD 61,000 CNH 427,782 201743 H15H 853
EUR 54,720 USD 56,948  20174E3H15H 851
UsD 120,000 JPY 13,898,832 20174E3H 15H 847
UsSD 59,000 MXN 1,217,358  20174E3H 151 817
JPY 15,258,587 USD 130,000 201743 H15H 810
RUB 3,665,670 UsD 59,000 201741 H26H 804
USD 60,000 MXN 1,238,595  20174E3H15H 802
USD 52,950 KRW 62,756,340 201741 H19H 781
UsD 59,000 MXN 1,218,160  20174E3H15H 779
USD 60,000 TWD 1,912,320 201741 H20F 775
SEK 1,280,000 USD 140,314 201741 H27H 768
UsD 60,000 TWD 1,912,932 20174E1H20H 756
JPY 7,084,716 USD 60,000 201743 H 150 736
USD 60,000 CNH 421,680  20174E3H 150 711
EUR 56,000 UsSD 58,450  20174E3H15H 701
EUR 56,000 USD 58,475  20174E3H15H 676
USD 59,827 EUR 56,000  20174E3H15H 676
ZAR 342,012 UsSD 24,000  20174E3H15H 653
JPY 7,072,626 USD 60,000  20174E3H 15H 633
EUR 57,000 USD 59,630 20174E3H15H 577
PHP 6,410,547 UsD 128,609  20174F119H 565
RUB 3,711,300 USD 60,000 201741 H26H 548
HUF 16,607,048 EUR 52,774  201743H 16 H 547
JPY 7,062,030 USD 60,000  20174E3H15H 542
USD 119,000 SGD 171,452 201743 A 15H 541
SEK 282,112 EUR 29,000  20174E3H15H 540
EUR 52,685 UsD 55,114 201743 15H 536
JPY 6,941,645 USD 59,000  20174E3H15H 510
USD 57,662 CNH 402,284 201741 H23H 486
UsSD 62,936 ILS 239,695  20174E3H 15H 459
CHF 171,214 EUR 159,269 201743 H15H 420
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USD 27,000 CLP 17,797,320 201741 H19H 397
USD 20,137 NOK 170,439 201741H27H 392
UsD 61,000 IDR 818,315,000 201741 12H 382
ARS 425,985 USD 26,222 2017T4E1A6H 372
USD 18,000 CAD 23,794 201743 H15H 348
UsD 58,000 JPY 6,725,448  20174E3H 15H 344
CAD 78,632 USD 58,000  20174E3H15H 335
USD 58,000 JPY 6,727,246 201743 H 15H 328
UsSD 53,079 CNH 370,756  20174F120H 324
USD 60,520 EUR 57,000  20174E3H15H 313
SEK 492,328 USD 53,951 2017421 H27TH 313
UsD 58,000 JPY 6,729276  20174E3H 15H 311
PLN 250,104 EUR 56,000  20174E3H15H 310
JPY 6,916,959 USD 59,000  20174E3H15H 298
UsSD 60,938 EUR 57,413  20174E3H15H 294
KRW 142,298,560 USD 118,000 201741 H19H 292
EUR 31,408 USD 32,890  20174E3H15H 286
UsSD 37,532 MYR 167,224 201741 19H 282
RUB 3,693,300 USD 60,000 201741 H26H 255
CNY 370,756 USD 53,079 201741 H20A 237
MYR 337,142 UsD 74,887  2017T4E1H12H 232
USD 77,755 CNH 553,153 20174F4 H5H 208
CNY 402,486 USD 57,662 201741 H23A 208
UsSD 59,000 JPY 6,858,632  20174E3H 15H 202
USD 14,915 PLN 62,000  20174F1H26H 164
AUD 81,000 NZD 83,932 20174E3H15H 155
CLP 18,702,642 UsD 27,802 20174E1H19H 153
ARS 328,902 USD 20,030 201741 H25H 143
ARS 287,450 USD 17,825 201741 H6H 120
ARS 645,287 UsD 39,722 20174E1H18H 118
EUR 21,840 HUF 6,772,038  20174E3H 16 H 115
EUR 11,407 CZK 304,931 201746 H21H 98
CZK 3,296,440 EUR 122,226 201746 H21H 97
USD 58,000 JPY 6,755,306 201743 H15H 88
KRW 155,181,883 USD 128,920  20174£1H20H 81
UsSD 59,000 TRY 211253 201743/ 15H 81
CLP 36,031,781 USD 53,778 201741 H19H 80
USD 58,000 KRW 69,674,472 201741 H31H 80
INR 15,589,956 UsSD 228,759  2017T4E1H30H 76
UsD 59,142 AUD 82,000  20174E3H15H 71
USD 58,000 CAD 78,0902 20174E3H15H 66
NOK 510,999 EUR 56,000  20174E3H 15H 63
EUR 57,000 PLN 252,981 201743 H 15H 62
RUB 3,680,766 USD 60,000 201741 H26H 50
UsD 59,669 NZD 86,000  20174E3H 15H 40
INR 1,448,029 USD 21,266 2017#1A9H 35
CHF 61,153 EUR 57,000  20174:3H15H 31
CZK 1,644,682 EUR 61,000 20174621 H 29
NOK 510,699 EUR 56,000  20174:3H15H 28
USD 59,000 RUB 3,615,171 201741 H26H 20
CZK 1,644,407 EUR 61,000  20174E6 21 H 18
USD 59,000 IDR 798,199,200 201741 H27H 16
CAD 79,539 USD 59,000  20174:3H15H 7
MYR 52,507 UsSD 11,689  20174£119H 7
CZK 1,541,596 EUR 57,578 2017411 H22H 2
USD 61,129 MXN 1,279,157 201743 H 15H 7
JPY 6,764,540 USD 58,000  20174E3H15H 9)
KRW 70,953,400 USD 59,000 201741 H31H (17)
UsSD 59,000 JPY 6,888,368  20174E3H 15H (53)
UsSD 165,649 HUF 48,883,033  20174E3H 16 H (54)
JPY 5,600,122 EUR 45,505 201743 H15H (58)
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NOK 509,956 EUR 56,000 201743 H 16 H (58)
Usb 58,000 CAD 78,266 201743 H 16 H (63)
GBP 47,000 UsD 57,931 20173 H 15H (69)
CZK 1,546,895 EUR 57,849 2017411 H21H (78)
NOK 509,694 EUR 56,000 201743 H 16 H (89)
ZAR 331,725 UsD 24,000 201743 H 15H (89)
TWD 1,902,160 USD 59,000 201741 H20H (90)
EUR 56,000 SEK 536,160 20174E3H 16 H 92)
USD 59,000 JPY 6,893,029 201743 H15H (93)
JPY 6,753,462 USD 58,000 20174E3H 15 H (104)
AUD 82,000 USD 59,178 20174E3H 16 H (107)
PY 6,057,170 EUR 49285  20174E3 A 151 (132)
USD 124,729 INR 8,506,583 201741 H30H (133)
HUF 17,723,010 EUR 57,000 201743 H 16 H (134)
KRW 41,883,205 USD 35,000 201741 H20H (183)
USD 59,000 RUB 3,628,470 20174E1 H 26 H (197)
CZK 1,397,111 EUR 52,248 201749 H 21 H (213)
Cop 71,390,557 USD 23913 20171 H1TH (220)
USD 59,000 RUB 3,629,975 20174E1 H26 H (222)
INR 6,681,409 USD 98,299 201741 H30H (227)
USD 128,239 INR 8,752,366 20171 H30H (231)
USD 59,000 JPY 6,909,637 20174E3H 16 H (235)
IDR 236,598,666 USD 17,749 20174E1 H1TH (238)
USD 59,461 EUR 56,520 201743 H 15 H (241)
PY 6,044,528 EUR 49285  20174E3 A 150 (241)
cop 255,386,175 USD 84,845 20174E1 H26 H (243)
GBP 48,000 USD 59,351 201743 H 15H (259)
IDR 320,640,000 Usb 24,000 201741 HITH (268)
Usb 59,000 JPY 6,913,974 201743 H 16 H (273)
CZK 1,621,200 EUR 60,424 201746 H21H (285)
USD 58,845 EUR 56,000 20174E3H 16 H (306)
NZD 22,000 USD 15,609 20174E1 H9H (325)
USD 59,000 JPY 6,920,228 2017423 H 15H (326)
NOK 516,683 EUR 57,000 201743 H 16 H (335)
TWD 1,893,900 Usb 59,000 201741 H20H (345)
ZAR 1,173.573 USD 84,943  20174E3 7150 (350)
USD 59,000 JPY 6,925,833 20174E3H 16 H (374)
USD 58,776 EUR 56,000 201743 H 16 H (375)
JPY 2,399,000 USD 20,880 20171 H 11 H (378)
USD 59,815 EUR 57,000 20174E3H 16 H (393)
USD 59,812 EUR 57,000 20174E3H 16 H (396)
GBP 47,689 EUR 56,000 201743 H 15H (441)
CNH 416,472 UsD 59,000  20174E3 A 15H (443)
MYR 246,651 UsD 55386 201741 A 19H (444)
EUR 57,000 PLN 255,171 201743 H15H (458)
CNH 416,355 USD 59,000 20174E3H 16 H (460)
USD 59,743 EUR 57,000 20174E3H 16 H (464)
USD 60,000 JPY 7,053,366 20174F3H 15 H (468)
EUR 56,023 SEK 539,863 201743 H 16 H (477)
CAD 80,222 Usb 60,000 201743 H 16 H (486)
EUR 57,000 SEK 549,285 201743 H 15H (486)
USD 24,000 ZAR 339,850 20174E3H 16 H (497)
GBP 48,000 JPY 6,951,120 20174E3H 16 H (498)
CAD 80,202 USD 60,000 2017423 H 15H (500)
KRW 70,365,229 USD 59,000 201741 H20H (506)
CNH 997,808 USD 140,829 20174E3H 16 H (536)
USD 64,463 PHP 3,226,080 20171 H19H (543)
CAD 78,794 USD 59,000 20174E3H 16 H (545)
USD 59,000 JPY 6,945,952 20174E3H 16 H (547)
USD 59,000 JPY 6,946,040 201743 H 15 H (547)
IDR 803,191,200 Usb 60,000 201741 H1TH (553)
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MXN 5,254,009 usb 253,455 201741 H19H (567)
CNH 403,451 usb 57,306 201743 H 16 H (580)
TWD 1,918,050 USD 60,000 20171 H19H (601)
AUD 81,000 USD 58,955 20174E3H 16 H (605)
EUR 57,000 HUF 17,942,460 20174E3H 16 H (610)
CAD 80,051 USD 60,000 201743 H 15 H (613)
USD 120,000 JPY 14,070,720 20174E3H 16 H (626)
EUR 49,532 USD 52,956 20174E3H 16 H (636)
CNH 429,226 USD 61,000 201743 H 15 H (650)
USD 59,557 EUR 57,000 20174E3H 16 H (651)
EUR 57,000 SEK 551,056 20174E3H 16 H (682)
CzZK 4,088,387 EUR 152,957 20179 H 20 H (701)
MXN 1,219,075 USD 59,000 20174E3H 16 H (735)
USD 59,000 PHP 2,965,255 201741 H19H (751)
PLN 3,431,161 USD 816,554 20174E3H 15H (805)
MXN 1,847,908 USD 89,142 20174E3H 15 H (823)
KRW 71,124,000 USD 60,000 201741 H19H (875)
IDR 1,135,084,042 USD 84,961 20174F1 H 12H (878)
TWD 3,911,174 UsD 122,000  20174E1 A 131 (909)
NOK 363,271 USD 43,035 201741 H2TH (950)
TWD 1,959,816 USD 61,648 201741 H20H (953)
GBP 48,000 USD 60,063 20174E3H 15 H (970)
TRY 548,632 USD 154,000 20174E3H 15 H (985)
KRW 74,209,440 USD 62,738 201741 H19H (1,049)
USD 193,611 SEK 1,766,194 201741 H2TH (1,060)
JPY 6,871,980 Usb 60,000 201743 H 16 H (1,087)
TWD 3,748,217 USD 117,179 20171 H12H (1,136)
AUD 81,000 USD 59,489 20174E3H 16 H (1,139)
TWD 3,514,544 UsD 110,000 201741 20H (1,153)
TWD 2,626,490 USD 82,513 20171 H 12H (1,199)
EUR 201,556 SEK 1,937,773 201743 H 16 H (1,217)
JPY 11,421,185 EUR 93,877 201743 H 16 H (1,248)
GBP 100,000 UsD 124,251 20171 H19H (1,302)
AUD 81,000 USD 59,681 20174E3H 16 H (1,331)
NZD 183,933 USD 128,909 20174E3H 16 H (1,377)
USD 119,000 RUB 7,382,165 201721 H 26 H (1,437)
USD 119,962 EUR 115,000 201743 A 15 H (1,510)
CAD 78,569 USD 60,000 20174E3H 16 H (1,712)
USD 60,000 RUB 3,792,000 20171 H 26 H (1,865)
NOK 1,022,967 EUR 114,000 201743 H 16 H (1,875)
GBP 46,225 Usb 58,800 201741 H6H (1,988)
AUD 81,000 UsD 60,351 20173 H 15H (2,000)
IDR 1,198,275,627 Usb 90,847 201741 H9H (2,048)
KRW 118,121,165 Usb 100,495 201741 H19H (2,303)
USD 61,000 RUB 3,880,972 201741 H26H (2,317)
USD 61,000 RUB 3,891,495 20174F1 H 26 H (2,488)
GBP 151,078 USD 188,239 20174E1H6H (2,558)
JPY 4,009,537 UsD 36,883 20174E1A11H .616)
USD 61,000 RUB 3,903,390 201741 H26 H (2,682)
USD 175,687 CLP 119,481,395 201741 H19H (2,908)
CAD 261,724 USD 197,145 20171 H20H (3,104)
USD 527,980 EUR 502,972 20174E3H 16 H (3,299)
NOK 2,065,817 EUR 229,995 20174E3H 16 H (3,554)
IDR 2,357.436,020 USD 178,796  20174E1 A 12H (4,166)
GBP 471,778 USD 584,345 20174E1H6H (4,509)
GBP 318,113 USD 395,923 20174E1H6H (4,949)
MXN 5,495,685 UsD 268,219 201743 H 15 H (5,556)
GBP 303,165 USD 378,529 20174E1H6H (5,926)
NZD 305,523 USD 218,221 20174E3H 15 H (6,383)
MXN 6,277,504 UsD 306,593 201743 H 15H (6,564)
MXN 6,204,520 USD 303,585 20174E3H 16 H (7,043)
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Usb 920,000 MXN 19,270,320 201741 H19H (7,528)
AUD 457,795 Usb 341,799 20174E1 H 12H (11,526)
ZAR 23,867,375 USD 1,750,000 20171 H19H (12,439)
NZD 1,300,000 USD 917,400 201741 H19H (14,561)
NZD 1,600,000 USD 1,126,955 20174F1 H19H (15,768)
MXN 18,780,880 UsD 920,000 201741 A 19H (16,030)
INR 140,000,000 Usb 2,079,619 201741 H19H (22,353)
NOK 10,510,000 usb 1,250,000 201741 H 19H (32,499)
USD 2,737,792 EUR 2,628,000 201742 9H (33,421)
JPY 129,963,225 USD 1,150,000 20174F1 H19H (38,725)
USD 800,000 ZAR 11,588,640 20174E1 H19H (43,661)
MXN 24,920,375 USD 1,250,000 20171 H19H (50,521)
JPY 42,019,787 USD 415,000 201741 H19H (55,702)
JPY 42,016,882 USD 415,000 20174E1 H19H (55,727)
KRW 1,796,140,000 USD 1,550,000 20171 H19H (56,884)
JPY 42,391,650 USD 420,000 201741 H19H (57,522)
USD 1,750,000 ZAR 24,902,500 201741 H19H (62,919)
NOK 25,800,000 USD 3,134,620 20171 H19H (145,894)
AUD 6,200,000 USD 4,768,227 201741 H19H (296,142)

4,041,199

— 51
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BUFOR g
USD 6 FUT 90 DAY EURODOLLAR 201743 H 1,484,325 75
GBP 18 FUT 90 DAY STERLING 20174812 H 2,751,805 1,444
GBP 18 FUT 90 DAY STERLING 2017426 H 2,753,188 706
GBP 18 FUT 90 DAY STERLING 20174E3 H 2,753,879 707
GBP 18 FUT 90 DAY STERLING 2017429 H 2,752,635 1,091
AUD 72 FUT AUST 3YR BOND 6% 201743 H 5,792,095 (5,610)
CAD 2 FUT CAN BD 10YR 6% 20174E3 H 203,810 1,209
EUR 36 FUT EURO BUND 10YR 6% 201743 H 6,217,875 101,811
USD 3 FUT GBP CURRENCY 201743 H 231,675 (4,681)
GBP 5 FUT LONG GILT 10YR 4% 20174E3 H 773,100 12,227
USDh 1 FUT SEK CURRENCY 201743 H 221,300 2,678
USD 7 FUT US LONG BD 20YR 6% 201743 H 1,052,188 (12,701)
uUSD 18 FUT US ULTRA NOTE 10YR 6% 201743 H 2,407,781 (15,103)
29,395,656 83,853
TENFFBR g
JPY (40) FUT 10YR MINI JGB 201743 H (5,133,823) (3,076)
USD 2) FUT 90 DAY EURODOLLAR 2018412 H (489,925) 2,050
USD (1) FUT 90 DAY EURODOLLAR 2019412 H (244,150) 1,250
USD 1) FUT 90 DAY EURODOLLAR 20194E3 H (244,738) 1,138
USD 2) FUT 90 DAY EURODOLLAR 201849 H (490,575) 1,750
UsD 1) FUT 90 DAY EURODOLLAR 20194E9 H (244,350) 1,213
USD ) FUT 90 DAY EURODOLLAR 201946 H (244,525) 1,180
GBP (70) FUT 90 DAY STERLING 20174E12 A (10,701,466) (91,392)
CAD (25) FUT CAN BD 10YR 6% 201743 H (2,547,620) 24,644
uUSD 3) FUT CANADIAN DOLLAR 20174E3 H (223,620) (1,950)
EUR (12) FUT EUR OAT 201743 H (1,916,941) (17,540)
EUR 47) FUT EURO BOBL 5YR 6% 201743 A (6,608,462) (42,372)
EUR 51 FUT EURO BUND 10YR 6% 201743 H (8,808,656) (102,968)
EUR 3) FUT EURO BUXL 30YR 4% 20174E3 H (547,734) 7,828
UsD 0 FUT EURO FX CURRENCY 20174E3 H (926,581) (1,504)
UsD (19) FUT FED FUND 30DAY 201744 H (7,861,087) 517
IPY 0 FUT JPN 10YR BD 6% (OSE) 201743 H (1,283,114) 769
GBP 6) FUT LONG GILT 10YR 4% 201743 H (773,100) (15,053)
USD 3) FUT MXN CURRENCY 201743 H (72,060) 930
USD @) FUT NEW ZEALAND DOLLAR 201743 H (69,410) 1,751
UsD (13) FUT SOUTH AFRICAN RAND 201743 1 (468,325) (5,799)
USD (37 FUT US LONG BD 20YR 6% 201743 H (5,561,563) (1,249)
USD (61) FUT US NOTE 10YR 6% 201743 H (7,569,719) 25,655
USD (86) FUT US NOTE 2YR 6% 20174E3 H (18,631,093) 9,531
USD 98) FUT US NOTE 5YR 6% 201743 H (11,520,360) 6,786
USD (O] FUT US ULTRA BOND 30YR 6% 201743 H (1,437,750) 9,243
UsD @) FUT US ULTRA NOTE 10YR 6% 201743 H (936,359) 5,183
(95,557,106) (181,485)
(97,632)



JLTRNFRIR—Tr—RT7oR =T A=\ LRIk
RS - RRTYTR

20164F12 A 31 HBIE, 77 NIZLL FORRFE GFIAY v 7K H L T,

Tt ]S, REBUALE

i i Falr I CKI L) CKI L)
SEK 19,010,000 Receive Fixed (0.05%) - Pay Floating (3M SEK-STIBOR) 20184E6 H15H 566 13,833
SEK 14,490,000 Receive Fixed (-0.33%) - Pay Floating (3M SEK-STIBOR) 20184E9 A 15H 0 (341)
SEK 3,590,000 Receive Floating (3M SEK-STIBOR) - Pay Fixed (1.25)% 20274E3H 15 H 0 (3,589)
SEK 18,710,000 Receive Floating (3M SEK-STIBOR) - Pay Fixed (0.5%) 20224E3 A 15 0 (16,577)
NZD 5,280,000 Receive Fixed (2.35%) - Pay Floating (3M NZD LIBOR) 20194E2 22 H 0 (12,904)
NZD 1,330,000 Receive Fixed (3.00%) - Pay Floating (3M NZD LIBOR) 20224E3H15H 0 (4,869)
CAD 2,690,000 Receive Fixed (1.25%) - Pay Floating (3M CAD) 20224E3 A 15 0 (24,631)
CAD 7,540,000 Receive Fixed (1.00%) - Pay Floating (3M CAD) 20194E3 A 15H 0 (16,354)
GBP 520,000 Receive Floating (6M GBP LIBOR) - Pay Fixed (1.50%) 20274E3H 15 H 0 (14,690)
GBP 870,000 Receive Floating (6M GBP LIBOR) - Pay Fixed (1.75%) 20324E3 A 151 0 (48,361)
GBP 280,000 Receive Floating (6M GBP LIBOR) - Pay Fixed (1.75%) 20474E3 A 15 H 0 (28,084)
GBP 4,690,000 Receive Fixed (0.60%) - Pay Floating (3M GBP LIBOR) 20194E3H 15 H 0 (6,296)
usD 500,000 Receive Fixed (1.75%) - Pay Floating (3M USD LIBOR) 20274E3H 15 H 0 (27,123)
USD 2,090,000 Receive Floating (3M USD LIBOR) - Pay Fixed (1.50%) 20224E3 A 15 H 0 49,492
USD 450,000 Receive Fixed (2.25%) - Pay Floating (3M USD LIBOR) 204T4E3H 15 H 0 (30,362)
USD 7,970,000 Receive Floating (3M USD LIBOR) - Pay Fixed (1.25%) 20194:3 A 151 0 38,418
USD 4,440,000 Receive Fixed (2.25%) - Pay Floating (3M USD LIBOR) 20194E121 19 H 0 7,203
USD 1,010,000 Receive Floating (3M USD LIBOR) - Pay Fixed (2.60%) 2023412 H19H 0 (7,581)
USD 1,230,000 Receive Floating (3M USD LIBOR) - Pay Fixed (2.79%) 20284E12 A 20 H 0 (17,630)
USD 8,680,000 Receive Fixed (2.25%) - Pay Floating (3M USD LIBOR) 20194F12 1 20 B 0 13,899
MXN 6,070,000 Receive Fixed (6.00%) - Pay Floating (MXN TIIE BANXICO) 202743 A 3H 0 (40,238)
MXN 800,000 Receive Floating (MXN TIIE BANXICO) - Pay Fixed (5.50%)  20224£3 H9H 0 3,528
MXN 1,340,000 Receive Fixed (5.25%) - Pay Floating (MXN TIIE BANXICO) 202043 H 11H 0 (3,904)
JPY 24,710,000 Receive Floating (JPY LIBOR 6M) - Pay Fixed (0.75%) 2037T4E3H 15 H 0 (4,021)
PLN 2,770,000 Receive Fixed (1.77144%) - Pay Floating (WIBOR PLN 6M) 202149 H21H 139 (17,177)
EUR 250,000 Receive Fixed (0.25%) - Pay Floating (6M EUR-EURIBOR) 20244E8 116 H 0 (5,511)
EUR 450,000 Receive Fixed (0.075) - Pay Floating (6M EUR-EURIBOR) 20274E3H 15 H 0 2,515
EUR 600,000 Receive Floating (6M EUR-EURIBOR) - Pay Fixed (0.00%)  20224E3 15 0 3,729
EUR 1,170,000 Receive Floating (6M EUR-EURIBOR) - Pay Fixed (1.25%) 20474E3 A 15 H 0 (2,193)
NOK 13,650,000 Receive Fixed (1.50%) - Pay Floating (3M NOK NIBOR) 20224E3H 15 H 0 (6,833)
705 (206,652)

FERR4 - JLOURTIHIN ATV TERE
20164E12 31 ABIME, 77 RIZLL FORKIEIL Vb T 73V AT T L TN,
i i s i ot
TRF g g
USD 1,730,000 CDX NA HY 27 500BP 5% 202141220 H (106,716)
(106,716)
TRTI g A a
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