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/N it 1, 720, 000 1,720, 922
TEMHES (EOREEZAES
HPNFa—RL— MYT  FE2AR R E R R E FINEN £ 0. 595 200, 000 200,671 2016/1 /20
AHFNFa—RL— MRT  F525RIREE L RIRRE RINEA AR 0. 755 100, 000 100,593 | 2016/4 /20
ZEFURUFE JOMT  B116H5E L IR E RIEAL RO 0.49 400, 000 400,279 | 2015/7 /16
FRIAERAT 511 mIAL A R R E RINEAL 4 FO fF 1.37 500, 000 500,660 | 2015/ 6 /24
FHEASRIT  HE50mIFL1E R BRE RINEAL RO fF 0.5 100, 000 100,068 | 2015/ 7 /17
=ZUF JV—X  H13EFHERBRE FNEA ReR 0. 796 400, 000 402,589 | 2016/4 /22
/N it 1, 700, 000 1, 704, 864
& it 13, 527, 000 13, 553, 674
S} BET + TR WAL AT G 0 #57C,
. EN Z O HEE S
E] 1 x
X LN
- ” Wil I %
+M %
R V. 2, 299, 266 10. 6
REHEE, 077y RBHAAN TV S —7 7 o FOREFEREICRT 2 iHliEO S &,
% SO BATRTEITYI 0 $5C,
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75,231,412
303,842

75,535,254

6,964,580
1,265,375
253,619
48,811
379,902
10,458

34

63,260
22,285
3,534
200
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66,523,196

46,007,168
61,049,307

107,056,475

(39,832,429)
(60,968,726)

(100,801,155)

72,778,516
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RN PE B
20144F 9 A30H BifE
Ck Fv)
iy i  mmY FEATAE B R
(%)
A —ANFVT
HimthE (EELfIE)
USsD 1,200,000 NUFARM AUST LTD 6.375% 15/10/19 144 1,225,500 0.13
USD 606,000 BLUESCOPE STEEL 7.125% 1/5/18 144A 630,240 0.06
1,855,740 0.19
A =AU T E 1,855,740 0.19
F—ZAN)T
HimtE (EE LRI
USsD 300,000 SAPPI PAPIER HDGS 7.75% 15/7/17 144 322,500 0.03
322,500 0.03
F—ARN) T E 322,500 0.03
NIa—H
HimtE (EELfIE)
USD 510,000 FLY LEASING 6.75% 15/12/20 530,400 0.05
530,400 0.05
NIa—FE 530,400 0.05
HEEY VS
T EE (B esflE)
USD 3,050,000 STUDIO CITY FIN 8.5% 01/12/20 144A 3,263,500 0.33
3,263,500 0.33
YHHY 7 — VLR R 3,263,500 0.33
HFF
T EE (B esflE)
USD 3,865,000 PRECISION DRIL 6.625% 15/11/20 4,009,937 0.42
USD 3,730,000 TRINIDAD DRIL 7.875% 15/01/19 144A 3,858,218 0.40
USD 2,127,000 NOVELIS INC 8.75% 15/12/20 2,275,889 0.24
USD 1,996,000  VPII ESCROW CORP 7.5% 15/07/21 144A 2,110,769 0.22
USD 1,981,000 VPII ESCROW CORP 6.75% 15/8/18 144a 2,075,097 021
USD 1,820,000 MASONITE INTL 8.25% 15/04/21  144A 1,950,312 0.20
USD 1,800,000 GARDA WORLD SEC 7.25% 15/11/21 144A 1,809,000 0.18
USD 1,765,000 ULTRA PETROLEUM 5.75% 15/12/18 144A 1,769,413 0.18
USD 1,285,000 QUEBECOR MEDIA 5.75% 15/01/23 1,272,150 0.13
USD 1,304,000 NORDBORD INC 5.375% 01/12/20  144A 1,261,620 0.13
USD 1,261,000 PRECISION DRILLING 5.25% 15/11/24 1 1,220,018 0.12
USD 1,195,000 TASEKO MINES LTD 7.75% 15/04/19 1,189,025 0.12
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Bi§sy FE  EmY e FRAMAE B g
(%)
USD 1,152,000 FIRST QUANTUM MIN 7.25% 15/05/22 14 1,171,956 0.12
USD 1,214,000 ULTRA PETROLEUM 6.125% 1/10/24 144A 1,153,300 0.12
USD 1,092,000 KODIAK OIL & GAS 5.5% 01/02/22 1,092,000 0.11
USD 1,103,000 VIDEOTRON 5.375% 15/6/24 144A 1,089,213 0.11
USD 1,000,000 BOMBARDIER INC 7.5% 15/03/18  144A 1,082,500 0.11
USD 1,000,000 MEG ENERGY CORP 7% 31/03/24  144A 1,020,000 0.10
USD 952,000 MATTAMY GROUP 6.5% 15/11/20  144A 967,518 0.10
USD 928,000 NEW GOLD INC 6.25% 15/11/22  144A 937,280 0.10
USD 916,000 BOMBARDIER INC 4.75% 15/04/19  144A 909,130 0.09
USD 900,000 VALEANT PHARMA 5.625% 01/12/21 144A 882,000 0.09
USD 835,000 NOVA CHEMICALS 5.25% 01/08/23 144A 872,575 0.09
USD 850,000 KODIAK OIL&GAS 5.5% 15/01/21 852,125 0.09
USD 789,000 BROOKFIELD RESID 6.125% 1/7/22 144A 787,028 0.08
USD 739,000 MEG ENERGY CORP 6.375% 30/1/23 144A 739,924 0.08
USD 728,000 FIRST QUANTUM MIN 7% 15/02/21 144A 735,280 0.07
USD 728,000 FIRST QUANTUM MIN 6.75% 15/02/20 14 732,550 0.07
USD 725,000 MEG ENERGY CORP 6.5% 15/03/21 144A 730,438 0.07
USD 627,000 BOMBARDIER INC 6.125% 15/01/23 144A 614,068 0.06
USD 500,000 FIRST QUANTUM MIN 7.25% 15/10/19 14 515,000 0.05
USD 485,000 CASCADES INC 5.5% 15/07/22 144A 470,450 0.05
USD 410,000 CATAMARAN CORP 4.75% 15/03/21 394,369 0.04
USD 351,000 NEW GOLD INC 7% 15/04/20 144A 372,060 0.04
USD 329,000 BAYTEX ENERGY 5.125% 01/06/21 144A 316,663 0.03
USD 329,000 BAYTEX ENERGY CORP 5.625% 1/6/24 14 315,840 0.03
USD 226,000 VIDEOTRON LTEE 5% 15/07/22 223,740 0.02
USD 204,000 HUDBAY MINERALS 9.5% 01/10/20 216,240 0.02
43,994,695 4.49
B 43,994,695 4.49
A~ R
T EE (B esflE)
USD 3,000,000 WYNN MACAU 5.25% 15/10/21 144A 2,880,000 0.29
USD 1,750,000 SHELF DRILL HOLD 8.625% 1/11/18 144 1,824,375 0.19
USD 1,070,000 UPCB FINANCE 7.25% 15/11/21 144A 1,144,900 0.12
5,849,275 0.60
A~ B 5,849,275 0.60
TR
EEEFIE
USD 1,198,000 CREDIT AGRICOLE SA FRN 29/09/49 144 1,141,095 0.12
1,141,095 0.12
EimttE (B e M)
USD 5,313,000 NUMERICABLE GRP 6% 15/05/22 144A 5,273,153 0.54
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BGENS FE  EmY e AN B g
(%)
USD 1,000,000 LAFARGE SA 7.125% 15/07/36 1,125,000 0.11
USD 800,000 NUMERICABLE GRP 6.25% 15/05/24 144A 794,000 0.08
USD 393,000 CGG SA 6.875% 15/01/22 144A 349,770 0.04
UsD 349,000 NUMERICABLE GRP 4.875% 15/05/19 144 342,020 0.03
7,883,943 0.80
752G 9,025,038 0.92
TANVGUR
HimthE (EELfIE)
UsD 1,860,000 AERCAP IRELAND 4.5% 15/05/21 144A 1,799,550 0.18
1,799,550 0.18
TANT KRR 1,799,550 0.18
AA
@ (EELfE)
USD 2,173,000 EACCESS LTD 8.25% 01/04/18 144A 2,281,650 0.23
USD 2,271,000 SOFTBANK CORP 4.5% 15/04/20  144A 2,256,806 0.23
4,538,456 0.46
H ARG 4,538,456 0.46
NI TN
AT T T IZ T AR
USD 8,320,000 ARCELOR MITTAL 6.25% 25/02/22 8,881,600 0.91
USD 1,000,000 ARCELORMITTAL STUP 01/06/19 1,207,500 0.12
10,089,100 1.03
EiEtE (B e ef M)
USD 7,695,000 INTELSAT JACK 7.25% 15/10/20  GDT 8,041,274 0.81
USD 3,382,000 FRESENIUS MED CARE 6.875% 15/07/17 3,703,290 0.38
USD 2,702,000 INTELSAT JACKSON HDGS 8.5% 01/11/19 2,823,590 0.29
UsD 2,225,000 APERAM 7.75% 01/04/18 144A 2,325,125 0.24
UsD 2,215,000 ALTICE SA 7.75% 15/05/22  144A 2,253,763 0.23
USD 1,861,000 MALLINCKRODT FIN 5.75% 1/8/22 144A 1,856,348 0.19
USD 1,450,000 INTEL JACKSON 7.25% 01/04/19 1,510,175 0.15
USD 1,475,000 WIND ACQUIS FIN 4.75% 15/07/20 144A 1,404,938 0.14
USD 1,320,000 MALLINCKRODT INTL 4.75% 15/04/23 1,230,900 0.13
UsD 1,008,000 ALTICE FIANCING 7.875% 15/12/19 144 1,071,000 0.11
UsD 1,000,000 CALCIPAR SA 6.875% 01/05/18 144A 1,030,000 0.11
USD 887,000 ALTICE FINANCING 6.5% 15/01/22 144A 900,305 0.09
USD 750,000 INTELSAT JACK 5.5% 01/08/23 706,875 0.07
USD 530,000 INTELSAT JACKSON 7.5% 01/04/21 563,125 0.06
USD 400,000 MALLINCKRODT INTL 3.5% 15/04/18 384,000 0.04
29,804,708 3.04
NI T NTE 39,893,808 4.07
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W FE  EmY e FRAMAE B g
(%)
=XV
HimthE (EELfIE)
USD 1,308,000 NAVIOS SA LOGIST 7.25% 01/05/22 144 1,294,920 0.13
1,294,920 0.13
~ =TV R 1,294,920 0.13
AxT
@ (B ELfE)
USD 5,750,000 CEMEX SAB DE CV 5.7% 11/1/25 144A 5,499,875 0.56
UsD 5,018,000 CEMEX SAB DE CV 7.25% 15/01/21 144A 5,268,900 0.54
10,768,775 1.10
AXT ot 10,768,775 1.10
FIUHE
@ (EELfE)
USD 1,600,000 MONTELL FIN 8.1% 15/03/27 144A 2,131,498 0.23
UsD 1,845,000 VTR FIN 6.875% 15/01/24 144A 1,891,125 0.19
UsD 748,000 SENSATA TECHNO 4.875% 15/10/23 144A 719,950 0.07
USD 521,000 NXPBV/NXPFD 5.75% 15/02/21  144A 531,420 0.05
USD 420,000 NXP BV FUNDING 3.5% 15/09/16 144A 419,475 0.04
5,693,468 0.58
FF B E 5,693,468 0.58
N z—
BBt (E e efME)
USD 1,422,000 PETROLEUM GEO 7.375% 15/12/18 144A 1,443,330 0.15
1,443,330 0.15
N - —3 1,443,330 0.15
AFYR
EiEttE (B e i)
USD 8,160,000 ROYAL BK SCOTLAND 6.1% 10/06/23 8,749,094 0.90
USD 1,560,000 BARCLAYS BANK PLC 7.625% 21/11/22 1,696,499 0.17
USD 1,212,000 JAGUAR LAND ROV 4.125% 15/12/18 144 1,208,970 0.12
USD 1,030,000 RBS 6.125% 15/12/22 1,091,354 0.11
USD 997,000 VIRGIN MEDIA FIN 6% 15/10/24 144A 994,508 0.10
UsD 872,000 VIRGIN MEDIA FIN 8.375% 15/10/19 910,194 0.09
USD 750,000 JAGUAR LAND ROV 5.625% 1/02/23 144A 768,750 0.08
USD 585,000 INMARSAT FIN 4.875% 15/05/22 144A 568,913 0.06
15,988,282 1.63
AXY 23 15,988,282 1.63
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BGEES FE  EmY e A4 Bt bR
(%)
TAVA
EEE&FIE
USD 4,315,000 ILFC E-CAP TR II FRN 21/12/65 144A 4,228,700 0.43
USD 2,260,000 BANK OF AMERICA FRN 29/12/49 2,440,800 0.25
USD 2,320,000 BANK OF AMERICA CORP FRN 29/12/49 2,227,200 0.23
USD 999,000 CITIGROUP INC FRN 29/12/49 HYBRID 998,688 0.10
USD 995,000 MORGAN STANLEY FRN 29/07/49 H 985,050 0.10
USD 960,000 GOLDMAN SACHS FRN 29/12/49 L 964,800 0.10
11,845,238 1.21
s&2lifi-es

USD 12,950,000 CONTINENTAL AIR 7.875% 02/7/18 RJO3 4,570,048 0.46
USD 4,767,000 UAL 2007 PASS 6.636% 02/07/22 071A 3,409,420 0.35
USD 2,000,000 CONTINENTAL AIR 9.558% 01/9/19 RJ04 1,061,792 0.11
USD 435,000 US AIRWAY 13-1B PTT 5.375% 15/05/23 446,963 0.05
9,488,223 0.97

AT T T T I A
USD 3,370,000 CHESAPEAKE OIL 6.625% 15/11/19 3,462,675 0.35
USD 1,231,000  SABINE PASS LIQ 5.625% 01/02/21 1,252,543 0.13
4,715,218 0.48

T EE (EeLflE)
USD 20,000,000 QVC INC 7.375% 15/10/20 144A 21,308,619 2.18
USD 11,229,000 EMBARQ CORP 7.995% 01/06/36 12,137,425 1.25
USD 10,801,000 LEVEL 3 FIN 7% 01/06/20 WI 11,368,052 1.17
USD 9,500,000 REGENCY ENERGY 6.5% 15/07/21 9,927,499 1.02
USD 8,984,000 REYNOLDS GRPISS 7.125% 15/04/19 W1 9,253,519 0.95
USD 8,905,000 SM ENERGY CO 6.625% 15/02/19 9,216,674 0.94
USD 8,000,000 EL PASO CORP 6.5% 15/9/20 W1 8,999,999 0.92
USD 8,635,000 CCO HDGS LLC/CAP 6.5% 30/04/21 8,958,812 0.91
USD 7,278,000 CHRYSLER GP 8.25% 15/06/21 WI 7,905,727 0.81
USD 7,500,000 TUTOR PERINI 7.625% 01/11/18 7,762,499 0.79
USD 6,490,000 ALLY FINANCIAL INC 8% 15/03/20 7,544,624 0.77
USD 6,291,000 SPRINT NEXTEL 9% 15/11/18 144A 7,237,795 0.74
USD 6,566,000 UNIVISION COMM 6.75% 15/09/22 144A 7,009,204 0.71
USD 6,414,000 DISH DBS CORP 6.75% 01/06/21 6,782,804 0.69
USD 6,085,000 INTL LEASE FIN CORP 6.25% 15/05/19 6,503,343 0.66
USD 6,000,000 TARGA RES PAR 6.875% 01/02/21 6,374,999 0.65
USD 5,300,000 CALPINE CORP 7.875% 15/01/23 144A 5,763,749 0.59
USD 5,264,000 CLEAR CHAN WLD 6.5% 15/11/22 wi 5,342,959 0.54
USD 5,000,000 REYNOLDS GRPISS 7.875% 15/08/19 W1 5,274,999 0.54
USD 5,000,000 MARKWEST ENERGY 6.75% 01/11/20 5,249,999 0.54
USD 4,750,000 QEP RESOURCES INC 6.875% 01/03/21 5,153,749 0.53
USD 5,325,000 AVAYA INC 7% 01/04/19 144A 5,138,624 0.52
USD 5,027,000 ACCESS MIDST PART 4.875% 15/05/23 5,127,539 0.52
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Bl =y TR/ AHE Y SR AR fitd =
(%)

USD 4,782,000 HILCORP ENERGY 7.625% 15/04/21 144A 5,033,054 0.51
USD 4,875,000 UNITED RENTALS 5.75% 15/11/24 4,862,812 0.50
USD 4,604,000 ENDO FIN LLC/FINCO 7% 15/07/19 144a 4,799,669 0.49
USD 4,529,000 NEWFIELD EXPLOR 6.875% 01/02/20 4,653,547 0.47
USD 4,479,000 DENALI BORROWER 5.625% 15/10/20 144 4,590,974 0.47
USD 4,315,000 CIT GROUP INC 5% 15/05/17 4,379,724 0.45
USD 3,980,000 CABLEVISION SYSTEMS 8% 15/04/20 4,368,049 0.45
USD 3,987,000 CONCHO RES/MILDA CXO 7% 15/01/21 4,216,252 0.43
USD 3,950,000 BIOMET INC 6.5% 01/08/20 4,172,187 0.43
USD 3,920,000 FIRST DATA CORP 6.75% 01/11/20 144A 4,115,999 0.42
USD 3,835,000 VALEANT PHARMA 6.875% 01/12/18 144A 3,950,049 0.40
USD 3,375,000  VULCAN MATERIALS 7.50% 15/06/21 3,923,437 0.40
USD 3,805,000  SPRINT NEXTEL CORP 7% 15/08/20 3,914,393 0.40
USD 3,610,000 HCAINC 6.50% 15/02/20 3,903,312 0.40
USD 3,500,000 CHESAPEAKE ENERGY 6.875% 15/11/20 3,893,749 0.40
USD 3,747,000 HOLLY ENERGY PART 6.5% 01/03/20 3,859,409 0.39
USD 3,415,000 MGM RESORTS INTL 8.625% 01/02/19 3,824,799 0.39
USD 3,740,000  UNIT CORP 6.625% 15/05/21 3,768,049 0.38
USD 3,654,000 METROPCS WIRELESS 6.625% 15/11/20 3,736,214 0.38
USD 3,646,000 T-MOBILE USA 6.25% 01/04/21 3,645,999 0.37
USD 3,411,000 MARKWEST ENERGY 6.25% 15/06/22 3,555,967 0.36
USD 3,515,000 SUN MERGER 5.25% 01/08/18 144A 3,550,149 0.36
USD 3,327,000 GOODYEAR TIRE&RUBBER 7% 15/05/22 3,543,254 0.36
USD 3,287,000 H&E EQUIPMENTS SVCS 7% 01/09/22  WI 3,484,220 0.36
USD 3,169,000 CHRYSLER GP 8% 15/06/19 WI 3,347,256 0.34
USD 3,221,000 CLEAR CHAN WLD 7.625% 15/3/20 WI-B 3,333,735 0.34
USD 2,946,000 SPRINT NEXTEL 7% 01/03/20 144A 3,211,140 0.33
USD 3,006,000 OMNICARE INC 7.75% 01/06/20 3,186,360 0.32
USD 2,979,000 FRESENIUS MED 5.625% 31/07/19  144A 3,120,503 0.32
USD 3,000,000  VALEANT PHARMACEUT 7% 01/10/20 144A 3,097,500 0.32
USD 2,955,000 TOPS HLDG CORP 8.875% 15/12/17 3,080,588 0.31
USD 3,125,000 HJ HEINZ 4.25% 15/10/20 3,078,125 0.31
uUsD 3,000,000 UNITED RENTALS 6.125% 15/06/23 3,060,000 0.31
USD 3,000,000 ANTERO RESOURCE FIN 6% 01/12/20 3,052,500 0.31
USD 3,000,000 CLAIRE'S ST 9% 15/03/19 144a 3,045,000 0.31
USD 2,590,000 LIBERTY MUTUAL GP 7.8% 15/03/37 144 3,043,250 0.31
USD 3,198,000 TENET HEALTHCARE 4.375% 1/10/21 3,038,100 0.31
uUsDh 3,000,000 REYNOLDS GRP ISS 5.75% 15/10/20 3,030,000 0.31
USD 2,900,000 HILCORP ENERGY 8% 15/02/20 144A 3,026,875 0.31
USD 2,945,000 WHITING PETROLEUM 5% 15/03/19 3,003,900 0.31
USD 2,900,000 BALL CORP 5.75% 15/05/21 3,001,500 0.31
USD 2,775,000 MASCO CORP 5.95% 15/03/22 2,990,063 0.30
USD 2,850,000 WPX ENERGY INC 6% 15/01/22 2,921,250 0.30
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USD 2,825,000 HOLOGIC INC 6.25% 01/08/20 2,888,563 0.29
USD 2,800,000 ADT CORP 6.25% 15/10/21 2,863,000 0.29
USD 2,650,000 NEWFIELD EXPLOR CO 5.75% 30/01/22 2,833,645 0.29
uUsSD 2,600,000 FRESENIUS MED 5.75% 15/02/21  144A 2,743,000 0.28
USD 2,600,000 HCA INC 7.25% 15/09/20 2,723,500 0.28
USD 2,850,000 POLYONE CORP 5.25% 15/03/23 WI 2,721,750 0.28
USD 2,550,000 GANNETT CO 6.375% 15/10/23 144A 2,645,625 0.27
USD 2,617,000 SUN MERGER 5.875% 01/08/21 144A 2,630,085 0.27
USD 2,407,000 SPRINT CAPITAL 8.75% 15/03/32 2,581,508 0.26
uUsD 2,510,000 LEVEL 3 FIN INC 6.125% 15/1/21 144A 2,572,750 0.26
USD 2,625,000 CLEAN HARBORS 5.125% 01/06/21 2,565,938 0.26
USD 2,160,000 INTL LEASE FIN CORP 8.25% 15/12/20 2,543,400 0.26
USD 2,435,000 RAIN CII CARBON 8.25% 15/01/21 144a 2,532,400 0.26
USD 2,405,000 DYCOM INVEST 7.125% 15/01/21 2,531,263 0.26
USD 2,005,000 ALLY FINANCIAL 8% 01/11/31 2,486,200 0.25
uUsSD 2,325,000 BUILDING MAT CORP 6.75% 1/5/21 144A 2,458,688 0.25
USD 2,260,000 INTL WIRE GROUP 8.5% 15/10/17 144A 2,423,850 0.25
USD 2,352,000 TESORO LOGISTICS 5.875% 1/10/20 2,422,560 0.25
USD 2,250,000 CHESAPEAKE ENERGY 6.125% 15/02/21 2,413,125 0.25
USD 2,423,000 ASHLAND INC 3.875% 15/04/18 WI 2,410,885 0.25
USD 2,299,000 DELUXE CORP 7% 15/03/19 2,408,203 0.25
USD 2,376,000 CLEAR CHAN WLD 6.5% 15/11/22 WI 2,399,760 0.24
USD 2,225,000 CONCHO RES/MILDA CXO 6.5% 15/01/22 2,341,813 0.24
USD 2,065,000 HCAINC 7.5% 15/02/22 2,312,800 0.24
USD 2,296,000  SABINE PASS LIQ 5.625% 15/04/23 2,304,610 0.24
USD 2,250,000 ENERGY TRASNFER EQ 5.875% 15/01/24 2,272,500 0.23
USD 2,071,000  VIKING CRUISES 8.5% 15/10/22  144A 2,267,745 0.23
USD 2,250,000 INGLES MKTS 5.75% 15/06/23 2,261,250 0.23
USD 2,245,000 DARLING INGRED 5.375% 15/01/22 2,250,613 0.23
USD 2,125,000 CHS COMMUNITY 7.125% 15/07/20 2,241,875 0.23
USD 1,940,000 ALLY FINANCIAL INC 7.5% 15/09/20 W1 2,231,000 0.23
USD 2,295,000 CABLEVISION SYSTEMS 5.875% 15/09/22 2,203,200 0.22
USD 1,960,000 JM HUMBER CORP 9.875% 01/11/19 144A 2,190,300 0.22
USD 2,143,000 NETFLIX INC 5.375% 01/02/21 2,188,539 0.22
USD 2,154,000  SIRIUS XM RADIO 6% 15/07/24 144A 2,175,540 0.22
USD 2,000,000 CINEMARK USA INC 7.375% 15/06/21 2,155,000 0.22
USD 1,900,000 CHESAPEAKE ENERGY 7.25% 15/12/18 2,151,750 0.22
USD 2,000,000 FIRST DATA CORP 8.875% 15/8/20 144A 2,140,000 0.22
USD 2,023,000 JBS USALLC 7.25% 01/06/21 144A 2,134,265 0.22
UsSD 2,000,000 IPALCO ENTREP 7.25% 01/04/16 ~ 144A 2,130,000 0.22
USD 2,148,000 GRAPHIC PACKAGING 4.75% 15/04/21 2,126,520 0.22
USD 2,019,000 COVANTA HDGS CORP 6.375% 01/10/22 2,124,998 0.22
USD 1,900,000 LIBERTY MEDIA 8.25% 01/02/30 2,082,875 0.21
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USD 2,130,000 CELANESE US HDGS 4.625% 15/11/22 2,066,100 0.21
USD 2,000,000 DAVITAINC 5.75% 15/08/22 2,065,000 0.21
USD 2,000,000 AMERIGAS PARTNER 6.25% 20/08/19 2,045,000 0.21
USD 2,005,000 VPI ESCROW CORP 6.375% 15/10/20 144 2,035,075 0.21
USD 2,055,000 ROSETTA RESOURCES 5.875% 01/06/22 2,034,450 0.21
USD 1,950,000 QWEST CAPITAL FUNDING 7.75% 15/2/31 1,993,875 0.20
USD 1,844,000  CIT GROUP INC 6.625% 01/04/18  144A 1,977,690 0.20
USD 1,725,000 SERVICE CORP INTL 7.625% 01/10/18 1,949,250 0.20
USD 2,180,000 ADT CORP 4.125% 15/06/23 1,937,475 0.20
uUsD 2,014,000 TENET HEALTHCARE 4.5% 1/04/21 1,933,440 0.20
USD 1,844,000 BUMBLE BEE ACQ 9% 15/12/17 144A 1,926,980 0.20
USD 2,075,000 PEABODY ENERGY CORP 6.25% 15/11/21 1,903,813 0.19
USD 1,775,000  CHS COMMUNITY 8% 15/11/19 1,885,938 0.19
USD 1,904,000 CRESTWOOD MIDSTREAM 6% 15/12/20 1,884,960 0.19
USD 1,943,000 QEP RESOURCES 5.25% 01/05/23 1,884,710 0.19
USD 1,855,000 AMSURG CORP 5.625% 30/11/20 1,882,825 0.19
USD 1,750,000 SEALED AIR CORP 6.5% 01/12/20  144A 1,872,500 0.19
USD 1,854,000  SIRUS XM RADIO 5.75% 01/08/21 144A 1,854,000 0.19
USD 1,875,000 ASHLAND INC 4.75% 15/08/22 WI 1,818,750 0.19
USD 1,500,000 MGM MIRAGE 11.375% 01/03/18 1,796,250 0.18
USD 1,799,000 BALL CORP 5% 15/03/22 1,785,508 0.18
USD 1,725,000 CHS/COMM HEALTH 6.875% 01/02/22 144 1,776,750 0.18
USD 1,955,000 WEST CORP 5.375% 15/07/22  144A 1,774,163 0.18
USD 1,867,000  DISH DBS CORP 5% 15/03/23 1,773,650 0.18
USD 1,800,000  SINCLAIR TELEVISION 5.375% 1/04/21 1,773,000 0.18
USD 1,800,000 QEP RESOURCES INC 5.375% 01/10/22 1,764,000 0.18
USD 1,655,000 ALLY FINANCIAL 6.25% 01/12/17 1,762,575 0.18
USD 1,735,000 CALIFORNIA RES 6% 15/11/24 144A 1,758,856 0.18
USD 1,869,000 CROWN AMER/CAP CORP 4.5% 15/01/23 1,738,170 0.18
USD 1,713,000 T-MOBILE USA INC 6.731% 28/04/22 1,730,130 0.18
USD 1,644,000 TENET HEALTHCARE 6% 01/10/20 1,722,090 0.18
USD 1,613,000 FRESENIUS MED 5.875% 31/01/22 144A 1,709,780 0.17
uUsDh 1,788,000 HECLA MINING CO 6.875% 01/05/21 1,698,600 0.17
USD 1,736,000 CEMEX FINANCE 6% 01/04/24 144A 1,692,600 0.17
USD 2,141,000 CNG HLDG INC 9.375% 15/05/20  144A 1,691,390 0.17
USD 1,606,000 JBS USALLC 7.25% 01/06/21 144a 1,686,300 0.17
USD 1,660,000 PENSKE AUTO 5.75% 01/10/22 1,684,900 0.17
USD 1,600,000 TELEFLEX INC 6.875% 01/06/19 1,676,000 0.17
USD 1,592,000 IRON MOUNTAIN 8.375% 15/08/21 1,647,720 0.17
USD 1,525,000 ALLIANT TECHSYSTEMS 6.875% 15/09/20 1,627,938 0.17
USD 1,400,000 STANDARD PACIFIC 8.375% 15/01/21 1,617,000 0.16
USD 1,715,000 CEQUEL COM HLD 5.125% 15/12/21 144A 1,612,100 0.16
USD 1,715,000 MASTEC INC 4.875% 15/03/23 1,612,100 0.16
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USD 1,659,000  SIX FLAGS ENTER 5.25% 15/01/21 144A 1,609,230 0.16
USD 1,455,000 CRESTVIEW DS MERGER 10% 01/9/21 W1 1,604,138 0.16
USD 1,525,000 SPECTRUM BRANDS ESC 6.625% 15/11/22 1,597,438 0.16
UsSD 2,115,000 ACE CASH EXPRESS 11% 01/02/19  144A 1,586,250 0.16
USD 1,606,000 CROWN CASTLE INTL 5.25% 15/01/23 1,581,910 0.16
USD 1,503,000 ALCOA INC 5.9% 01/02/27 1,576,594 0.16
USD 1,496,000 CB RICHARD ELLIS 6.625% 15/10/20 1,572,670 0.16
USD 1,637,000 POST HLDGS 6.75% 01/12/21 144A 1,559,243 0.16
USD 1,480,000 POLYONE CORP 7.375% 15/09/20 1,557,700 0.16
UsSD 1,500,000 SM ENERGY CO 6.5% 01/01/23 1,556,250 0.16
USD 1,610,000 JBS USALLC 5.875% 15/07/24 144A 1,549,625 0.16
USD 1,461,000  SPRINT CORP 7.875% 15/09/23 144A 1,519,440 0.15
USD 1,531,000 HCAINC 5% 15/03/24 1,490,811 0.15
USD 1,383,000 EP ENERGY/EVER 9.375% 01/05/20 1,490,183 0.15
USD 1,485,000 CRESTWOOD MID 6.125% 01/03/22 1,485,000 0.15
USD 1,483,000 CALIFORNIA RES 5.5% 15/09/21 144A 1,481,146 0.15
USD 1,504,000 CEDAR FAIR LP 5.25% 15/03/21 1,473,920 0.15
USD 1,429,000 NRG ENERGY INC 6.625% 15/03/23 1,454,008 0.15
USD 1,420,000 HCAINC 5.875% 01/05/23 1 1,444,850 0.15
USD 1,495,000 AVIS BUDGET CAR 5.125% 01/06/22 144 1,442,675 0.15
USD 1,375,000 M/I HOMES INC 8.625% 15/11/18 1,438,594 0.15
UsSD 1,290,000 FRONTIER COMMS 8.125% 01/10/18 1,431,900 0.15
USD 1,360,000 HCA INC 5.875% 15/03/22 1,428,000 0.15
USD 1,449,000 HARDWOODS ACQUIS 7.5% 01/08/21 144A 1,427,265 0.15
USD 1,453,000 HCAINC 3.75% 15/03/19 1,420,308 0.14
USD 1,465,000 HCAINC 4.75% 01/05/23 1,417,388 0.14
USD 1,160,000 LENNAR CORP 12.25% 01/06/17 B 1,415,200 0.14
USD 1,218,000 FRONTIER COMM 9.25% 01/07/21 1,385,475 0.14
USD 1,300,000  LIFEPOINT HOSP 6.625% 01/10/20 1,374,750 0.14
USD 1,300,000  OASIS PETROLEUM 6.875% 15/03/22 1,374,750 0.14
USD 1,280,000  J.B POINDEXTER 9% 01/04/22 144A 1,374,400 0.14
USD 1,200,000  GRATON ECONOMIC 9.625% 1/09/19 144A 1,371,000 0.14
USD 1,380,000 AECOM TECH 5.75% 15/10/22 144A 1,369,650 0.14
USD 1,330,000 CIT GROUP INC 5.25% 15/03/18 1,361,588 0.14
USD 1,333,000 DUPONT FABROS TEC 5.875% 15/09/21 1,359,660 0.14
USD 1,304,000 STONE ENERGY CORP 7.5% 15/11/22 1,356,160 0.14
USD 1,405,000 SEMINOLE HARD 5.875% 15/05/21 144A 1,355,825 0.14
USD 1,290,000 PARKER DRILLING 7.5% 01/08/20 1,348,050 0.14
USD 1,213,000 CERIDAN CORP 8.875% 15/07/19 144A 1,337,333 0.14
USD 1,425,000 COEUR D'ALENE MINES 7.875% 01/02/21 1,335,938 0.14
USD 1,235,000 JBS USA LLC 8.25% 01/02/20 144A 1,318,363 0.13
USD 1,300,000 COMPRESSCO PART 7.25% 15/08/22 144A 1,303,250 0.13
USD 1,181,000 NATIONSTAR MORT 9.625% 01/05/19 1,290,243 0.13
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USD 1,358,000 SBA COMM CORP 4.875% 15/07/22 144A 1,283,310 0.13
USD 1,225,000 DAVITA INC 6.625% 01/11/20 1,283,188 0.13
USD 1,315,000 DAVITA HEALTHCARE 5.125% 15/07/24 1,278,838 0.13
USD 1,183,000 VIASYSTEMS INC 7.875% 01/05/19 144A 1,236,235 0.13
USD 1,265,000 RR DONNELLEY 6% 01/04/24 1,233,375 0.13
USD 1,300,000  GRIFFON CORP 5.25% 01/03/22 1,225,250 0.12
USD 1,219,000  LIFEPOINT HOSPI 5.5% 01/12/21 1,225,095 0.12
USD 1,230,000 CHS/COMM HEALTH 5.125% 01/08/21 144 1,223,850 0.12
USD 1,215,000 SERVICE CORP INTL 5.375% 15/5/24 14 1,221,075 0.12
uUsD 1,188,000 AUDATEX NORTH AMER 6% 15/6/21 144A 1,220,670 0.12
USD 1,225,000 NRG ENERGY 6.25% 01/05/24 144A 1,218,875 0.12
USD 1,171,000 NEWFIELD EXPLOR CO 7.125% 15/05/18 1,202,471 0.12
USD 1,202,000 CALIFORNIA RES 5% 15/01/20 144A 1,202,000 0.12
USDh 1,150,000 CITGO PETROLEUM 6.25% 15/08/22 144A 1,196,000 0.12
USD 1,100,000 ALCOA INC 5.72% 23/02/19 1,193,300 0.12
uUsD 1,150,000 PINNACLE ENTERT 6.375% 01/08/21 1,190,250 0.12
USD 1,032,000 POTLATCH CORP 7.5% 01/11/19 1,184,220 0.12
USD 1,135,000 ACTUANT CORP 5.625% 15/06/22 1,180,400 0.12
USD 1,100,000 HD SUPPLY INC 8.125% 15/04/19 1,179,750 0.12
USD 1,148,000 BLUELINE RENTAL FIN 7% 01/02/19 144 1,179,570 0.12
USD 1,130,000 REGENCY ENERGY 5.875% 01/03/22 1,169,550 0.12
UsSD 1,175,000  SPRINT CORP 7.125% 15/06/24  144A 1,164,719 0.12
USD 1,084,000 LIVE NATION ENT 7% 01/09/20 144A 1,149,040 0.12
USD 1,085,000 TENET HEALTHCARE 6.25% 01/11/18 1,147,388 0.12
USD 1,175,000 ALLIANCE DATA SYST 5.375% 1/08/22 1 1,139,750 0.12
USD 1,090,000 E*TRADE FINANCIAL 6.375% 15/11/19 1,139,050 0.12
USD 1,143,000 T-MOBILE USA 6.625% 01/04/23 1,137,285 0.12
USD 1,120,000 T-MOBILE USA INC 6.633% 28/04/21 1,131,200 0.12
USD 1,095,000 CHS/COMM HEALTH 5.125% 15/08/18 1,122,375 0.11
USD 1,000,000  DISH DBS CORP 7.875% 01/09/19 1,119,250 0.11
USD 1,000,000 MGM RESORTS INTL 7.75% 15/03/22 1,110,000 0.11
USD 1,021,000 BE AEROSPACE INC 5.25% 01/04/22 1,097,575 0.11
USD 1,030,000 RADIO SYSTEMS 8.375% 01/11/19  144A 1,096,950 0.11
USD 990,000 SEALED AIR CORP 8.375% 15/09/21 144 1,093,950 0.11
USD 1,050,000  FIRST DATA CORP 7.375% 15/6/19 144A 1,092,000 0.11
USD 1,055,000 NGL ENRGY/FIN 6.875% 15/10/21 144A 1,086,650 0.11
USD 990,000 MTR GAMING 11.5% 01/08/19 1,080,338 0.11
USD 1,000,000 AK STEEL CORP 8.75% 01/12/18 1,080,000 0.11
USD 1,062,000  ADVANCED MICRO 7.75% 01/08/20 1,077,930 0.11
USD 1,038,000 EP ENERGY/EVER 6.875% 01/05/19 1,076,925 0.11
USD 1,071,000 WESTERN REFINING 6.25% 01/04/21 1,076,355 0.11
USD 1,000,000  UNIVISION COMM 7.875% 01/11/20 144A 1,070,000 0.11
USD 1,041,000 T-MOBILE USA INC 5.25% 01/09/18 1,068,326 0.11
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USD 980,000 CONSTELLATION BRANDS 6% 01/05/22 1,068,200 0.11
USD 1,000,000 ZAYO GROUP LLC/CAP 8.125% 01/01/20 1,060,000 0.11
USD 1,000,000 STEEL DYNAMICS INC 6.375% 15/08/22 1,056,250 0.11
USD 1,000,000 WINDSTREAM CORP 7.75% 15/10/20 1,052,500 0.11
USD 978,000 CIMAREX ENERGY CO 5.875% 01/05/22 1,051,350 0.11
USD 1,087,000 CST BRANDS INC 5% 01/05/23 1,048,955 0.11
USD 1,030,000  'WCI COMMUNITIES 6.875% 15/08/21 1,048,025 0.11
USD 1,010,000 AMKOR TECHNOLOGIES 6.625% 01/06/21 1,047,875 0.11
USD 1,078,000 FRONTIER COMM 6.875% 15/01/25 1,045,660 0.11
UsSD 1,000,000 WINDSTREAM CORP 8.125% 01/09/18 1,042,500 0.11
USD 995,000 HERTZ CORP 7.375% 15/01/21 1,042,263 0.11
USD 1,000,000 ASTHEAD CAPITAL INC 6.5% 15/7/22 14 1,040,000 0.11
USD 1,000,000 TESORO LOGISTIC LP 6.125% 15/10/21 1,030,000 0.11
USD 1,050,000 CONSOL ENERGY 5.875% 15/04/22 144A 1,008,000 0.10
USD 969,000 CNL LIFESTYLE 7.25% 15/04/19 WI 998,070 0.10
uUsSD 907,000 R.R DONNELLEY & SONS 7.625% 15/6/20 997,700 0.10
USD 935,000 OPPENHEIMER HLDGS 8.75% 15/4/18 W1 993,438 0.10
USD 1,023,000 LINN ENERGY LLC/FIN 6.5% 15/09/21 992,310 0.10
USD 1,000,000 TENET HEALTHCARE 4.75% 01/06/20 987,500 0.10
USD 899,000 ALCOAINC 6.15% 15/08/20 985,732 0.10
USD 1,000,000 SEALED AIR CORP 5.25% 1/04/23  144A 985,000 0.10
USD 1,000,000 ENVISION HEALTH 5.125% 01/07/22 144 982,500 0.10
USD 1,000,000 ENERGY XXI GULF 7.5% 15/12/21 980,000 0.10
USD 1,015,000 COMMERCIAL METALS 4.875% 15/05/23 974,400 0.10
USD 920,000 FIDELITY&GUARANTY 6.375% 1/4/21 144 963,700 0.10
USD 915,000 CSC HOLDINGS INC 6.75% 15/11/21 960,750 0.10
USD 975,000 FREESCALE SEMIC 5% 15/05/21 144A 955,500 0.10
USD 965,000 ALCOA INC 5.125% 01/10/24 954,828 0.10
USD 898,000 ALCOA INC 5.4% 15/04/21 951,048 0.10
USD 925,000 ARAMARK CORP 5.75% 15/03/20 948,125 0.10
USD 952,000 ALERIS INTL INC 7.875% 01/11/20 947,240 0.10
USD 925,000 CIMAREX ENERGY 4.375% 01/06/24 927,313 0.09
USD 931,000 ALLIANT TECHSYS 5.25% 01/10/21 144A 926,345 0.09
USD 900,000 HILTON WORLDWI 5.625% 15/10/21 144A 924,750 0.09
USD 985,000 PRESTIGE BRANDS 5.375% 15/12/21 144 923,438 0.09
USD 940,000 MICRON TECHNO 5.5% 01/02/25 144A 914,150 0.09
USD 905,000 AECOM TECH 5.875% 15/10/24 144A 903,869 0.09
USD 835,000 SALIX PHARMA 6% 15/01/2021 144A 901,800 0.09
USD 921,000 WPX ENERGY INC 5.25% 15/09/24 900,278 0.09
USD 875,000 CLEAR CHANNEL WORL 7.625% 15/3/20 A 899,063 0.09
USD 930,000 QUAD GRAPHICS 7% 01/05/22 144A 898,613 0.09
USD 920,000 EXTERRAN PARTNERS 6% 01/10/22 144A 897,000 0.09
USD 890,000 SABINE PASS LIQ 5.75% 15/05/24 144A 896,675 0.09
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USD 864,000 LYNXII CORP 6.375% 15/04/23  144A 889,920 0.09
USD 864,000 SPRINT CORP 7.25% 15/09/21 144A 885,600 0.09
USD 693,000 SPRINT NEXTEL CORP 11.5% 15/11/21 874,913 0.09
USD 875,000 REGAL ENTERTAINMENT 5.75% 15/03/22 872,813 0.09
USD 880,000 CHEMTURA CORP 5.75% 15/07/21 871,200 0.09
USD 860,000 SINCLAIR TELEVISION 6.125% 1/10/22 870,750 0.09
USD 882,000 NUANCE COMM 5.375% 15/08/20  144A 859,950 0.09
USD 900,000 ADVANCED MICRO 7% 01/07/24 851,625 0.09
USD 864,000 ROSETTA RESOURCES 5.875% 01/06/24 846,720 0.09
uUsD 823,000 LYNXICORP 5.375% 15/04/21 144A 833,288 0.08
USD 850,000 ROSETTA RESOURCES 5.625% 01/05/21 833,000 0.08
USD 767,000 MERITAGE HOMES CORP 7% 01/04/22 816,855 0.08
USD 822,000 CHESAPEAKE ENERGY 3.25% 15/03/16 815,835 0.08
USD 911,000 GUITAR CENTER INC 6.5% 15/04/19 144 815,345 0.08
USD 843,000 CROWN CASTLE INTL 4.875% 15/04/22 811,388 0.08
uUsSD 825,000 CINEMARK USA 5.125% 15/12/22 810,563 0.08
USD 820,000 CLEARWATER PAP 5.375% 01/02/25 144A 809,750 0.08
USD 771,000 CALPINE CORP 5.875% 15/01/24  144A 801,840 0.08
USD 750,000 CINCINNATI BELL 8.375% 15/10/20 796,875 0.08
USD 815,000 TELEFLEX INC 5.25% 15/06/24 144A 790,550 0.08
USD 825,000 SINCLAIR TELE 5.625% 01/08/24 144A 789,938 0.08
uUsSD 821,000 ENERGY XXI GULF 6.875% 15/3/24 144A 771,740 0.08
USD 760,000 FREESCALE SEMIC 6% 15/01/22 144A 771,400 0.08
USD 750,000 HERTZ CORP 6.75% 15/04/19 770,625 0.08
USD 723,000 EPENERGY/EVER 7.75% 01/09/22 760,958 0.08
USD 775,000 RJS POWER HDG 5.125% 15/07/19 144A 757,563 0.08
USD 755,000 ADVANCED MICRO 6.75% 01/03/19 756,888 0.08
USD 755,000 SWIFT ENERGY CO 7.875% 01/03/22 755,000 0.08
USD 742,000 WR GRACE & CO 5.125% 01/10/21 144A 748,029 0.08
USD 709,000 T-MOBILE USA INC 6.464% 28/04/19 723,180 0.07
USD 679,000 PITTSBURGH GLASS 8% 15/11/18  144A 721,438 0.07
USD 750,000 HILCORP ENERGY 5% 01/12/24 144A 715,313 0.07
USD 650,000 JARDEN CORP 7.5% 01/05/17 708,500 0.07
USD 705,000 T-MOBILE USA INC 6% 01/03/23 694,425 0.07
USD 651,000 ALCOA INC 5.87% 23/02/22 693,315 0.07
USD 705,000 T-MOBILE USA INC 6.375% 01/03/25 692,663 0.07
USD 690,000 CBS OUT AMER 5.25% 15/02/22 144A 686,550 0.07
USD 616,000 ENERGY TRANSFER EQ 7.5% 15/10/20 683,760 0.07
USD 671,000 T-MOBILE USA INC 6.836% 28/04/23 679,388 0.07
USD 665,000 HARLAND CLARKE 6.875% 01/03/20 144A 673,313 0.07
USD 652,000 JEFFERIES GROUP 7.375% 01/04/20 669,930 0.07
USD 686,000 ANTERO RESOURCE  5.125% 1/12/22 144 660,275 0.07
USD 650,000 NRG ENERGY INC 6.25% 15/07/22 144A 656,500 0.07
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USD 643,000 PHIINC 5.25% 15/03/19 645,411 0.07
USD 654,000 NIELSEN FIN LLC 5% 15/04/22 144A 639,285 0.07
USD 540,000 SERVICE CORP INTL 8% 15/11/21 633,150 0.06
USD 645,000 SEVENTY SEVEN ENER 6.5% 15/7/22 144 632,100 0.06
USD 600,000 STEEL DYNAMICS 5.125% 01/10/21 144A 603,000 0.06
USD 633,000 RAYONIER AM 5.5% 01/06/24 144A 602,933 0.06
USD 645,000 CENVEO CORP 6% 01/08/19 144A 599,850 0.06
USD 605,000 T-MOBILE USA INC 6.125% 15/01/22 599,737 0.06
USD 570,000 CELANESE US HDGS 6.625% 15/10/18 588,525 0.06
UsSD 603,000 REVLON CONSUMER 5.75% 15/02/21 587,925 0.06
USD 549,000 RIVERS PITT LP/FIN 9.5% 15/06/19 586,058 0.06
USD 564,000 WELLS ENTS INC 6.75% 01/02/20 144A 578,100 0.06
USD 579,000 KRATOS DEFENSE 7% 15/05/19 144A 573,210 0.06
USD 600,000 SUBURBAN PROPANE 5.5% 01/06/24 570,000 0.06
USD 546,000 PILGRIM'S PRIDE 7.875% 15/12/18 568,523 0.06
UsSD 559,000 RANGE RESOURCES CORP 5% 15/03/23 567,385 0.06
USD 538,000 WINDSTREAM CORP 7.5% 01/06/22 WI 564,900 0.06
USD 563,000 T-MOBILE USA INC 6.5% 15/01/24 561,593 0.06
USD 513,000 GENCORP INC 7.125% 15/03/21 552,758 0.06
USD 564,000 REGENCY ENERGY 5% 01/10/22 552,720 0.06
USD 567,000 KEY ENERGY 6.75% 01/03/21 544,320 0.06
USD 525,000 INVENTIV HEALTH 9% 15/01/18  144A 539,438 0.06
USD 513,000 CYRUSONE LP/FIN 6.375% 15/11/22 532,238 0.05
USD 485,000 COMSTOCK RES 9.5% 15/06/20 531,075 0.05
USD 500,000 SUBURBAN PROP 7.375% 01/08/21 WI 521,250 0.05
USD 515,000 SIRIUS XM RADIO 5.875% 1/10/20 144A 516,288 0.05
USD 530,000 CEDAR FAIR/CANA 5.375% 01/06/24 144 511,450 0.05
USD 500,000 CHESAPEAKE EN 5.375% 15/06/21 510,000 0.05
USD 510,000 CBS OUT AMER 5.875% 15/03/25 144A 507,450 0.05
USD 483,000 FTI CONSULTING INC 6% 15/11/22  WI 492,660 0.05
USD 503,000 LEVEL 3 ESCROW 5.375% 15/08/22 144A 491,683 0.05
USD 505,000 ADT CORP 4.125% 15/04/19 491,113 0.05
USD 505,000 AMSTED IND 5% 15/03/22 144A 490,507 0.05
USD 480,000 STEEL DYNAMICS 5.5% 01/10/24 144A 482,400 0.05
USD 478,000  SPIRIT AEROSYS 5.25% 15/03/22  144A 478,000 0.05
USD 490,000 TESORO CORP 5.125% 01/04/24 474,075 0.05
USD 470,000 GANNETT CO 5.5% 15/09/24 144A 459,425 0.05
USD 470,000 GANNETT CO 4.875% 15/09/21 144A 451,200 0.05
USD 450,000 LIVE NATION ENT 5.375% 15/06/22 144 447,750 0.05
USD 425,000 AMKOR TECHNO INC 6.375% 01/10/22 438,813 0.04
USD 430,000 SBA TELECOM 5.75% 15/07/20 435,375 0.04
USD 411,000 DANA HOLDING CO 6.75% 15/02/21 432,578 0.04
USD 423,000 ENTEGRIS INC 6% 01/04/22 144A 431,460 0.04
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USD 419,000 MICRON TECH INC 5.875% 15/02/22 144 429,475 0.04
USD 420,000 ARTESYN ESC INC 9.75% 15/10/20 144A 423,150 0.04
USD 398,000 CONSOL ENERGY INC 8.25% 01/04/20 417,900 0.04
USD 425,000 SUMMIT MID HDGS 5.5% 15/08/22 416,500 0.04
USD 415,000 RSP PERMIAN 6.625% 01/10/22 144A 413,963 0.04
USD 417,000 PIONEER NRIJ 6.125% 15/03/22 144A 412,830 0.04
USD 422,000 AES CORP 5.5% 15/03/24 409,340 0.04
USD 380,000 MERITAGE HOMES 7.15% 15/04/20 WI 408,500 0.04
USD 385,000 ACTIVISION BLIZ 6.125% 15/9/23 144A 408,100 0.04
UsSD 394,000 RIDGEBURY CRUDE 7.625% 20/3/17 401,880 0.04
USD 395,000 CHESAPEAKE ENERGY 4.875% 15/04/22 392,038 0.04
USD 426,000 RESOLUTE FOREST 5.875% 15/05/23 391,920 0.04
USD 403,000 BELDEN INC 5.25% 15/07/24 144A 385,873 0.04
USD 367,000 FIRST CASH FIN 6.75% 01/04/21 381,680 0.04
USD 370,000 CARDTRONICS INC 5.125% 01/08/22 144 367,688 0.04
USD 350,000 NCR CORP 6.375% 15/12/23 367,500 0.04
USD 353,000 XPO LOGISTICS 7.875% 01/09/19 144A 366,238 0.04
USD 335,000 FRESENIUS MED 6.5% 15/09/18 144a 365,988 0.04
USD 379,000 BC MOUNTAIN LLC 7% 01/02/21 144A 356,260 0.04
USD 345,000 WCI COMMUNITIES 6.875% 15/08/21 144 351,038 0.04
USD 344,000 ALERIS INTL INC 7.625% 15/02/18 344,860 0.04
USD 339,000 WHITEWAVE FOODS 5.375% 01/10/22 341,543 0.03
USD 343,000 UNIVERSAL HEALTH 4.75% 01/08/22 144 339,570 0.03
USD 340,000 CENTENE CORP 4.75% 15/05/22 339,150 0.03
USD 347,000 SANMINA CORP 4.375% 01/06/19 144A 336,590 0.03
USD 318,000 MURPHY OIL USA 6% 15/08/23 327,540 0.03
USD 315,000 CBS OUT AMER 5.625% 15/02/24  144A 313,425 0.03
USD 275,000 TAYLOR MORRISON 7.75% 15/04/20 144A 293,219 0.03
USD 280,000 HEALTHSOUTH CORP 5.75% 01/11/24 283,500 0.03
USD 270,000 AMSTED IND 5.375% 15/09/24 144A 263,925 0.03
USD 250,000 WR GRACE & CO 5.625% 01/10/24 144A 254,375 0.03
USD 255,000 AVIS BUDGET CAR 5.5% 01/04/23 253,088 0.03
USD 252,000 QWEST CAPITAL FDING 6.875% 15/7/28 249,493 0.03
USD 254,000 NCR CORP 5% 15/07/22 249,047 0.03
USD 242,000 AUDATEX NORTH AMER 6.125% 1/11/23 1 248,050 0.03
USD 242,000 NATIONSTAR MORT 7.875% 01/10/20 243,210 0.02
USD 242,000 FRONTIER COMM 6.25% 15/09/21 236,555 0.02
USD 235,000 UNIVERSAL HEALTH 3.75% 01/8/19 144A 233,825 0.02
USD 232,000 CIT GROUP INC 3.875% 19/02/19 225,040 0.02
uUsD 220,000 JEFFERIES FIN LLC 6.875% 15/4/22 14 217,250 0.02
USD 196,000 LENNAR CORP 6.95% 01/06/18 213,150 0.02
USD 177,000 ALCOA INC 6.75% 15/01/28 201,135 0.02
USD 180,000 ANTERO RESOURCE FIN 5.375% 01/11/21 176,850 0.02



J LS HLoY— DR —USHNA - A— LR RUR- AV h L

mE FEXE / mEmY e AN BE LR
(%)
USD 173,000 COMMSCOPE 5.5% 15/06/24  144A 168,675 0.02
USD 173,000 COMMSCOPE 5% 15/06/21 144A 168,675 0.02
USD 131,000 TOLL BROS FINANCE 6.75% 01/11/19 146,393 0.01
USD 140,000 NCR CORP 5.875% 15/12/21 W1 142,800 0.01
USD 90,000 BASIC ENERGY SVC 7.75% 15/10/22 94,275 0.01
USD 74,000 AMERIGAS PARTNER 6.5% 20/05/21 75,480 0.01
748,297,359 76.31
PFD #=
- 3,000 PITNEY BOWES PFD 6.125% 30/10/49 F 3,247,500 0.33
- 34,000 HARTFORD FINL PFD 7.875% 15/04/42 997,985 0.10
4,245,485 0.43
T AU E 778,591,523 79.40
BB A MRESA 924,853,260 94.31

(1) B TR TR TR
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(B (529) CKRL)
AUD 15,989,922 USD 13,943,532 November 10,2014 20,794
BRL 9,124 USD 3,663 November 04,2014 28
ZAR 31,114 USD 2,750 October08,2014 11
TRY 2,170 USD 950 October08,2014 2
JPY 207,249 USD 1,900 October20,2014 4)
BRL 2,338 USD 955 November04,2014 (10)
AUD 1,112 USD 988 October08,2014 (15)
MXN 12,708 USD 958 October20,2014 (16)
TRY 2,104 USD 944 October08,2014 21
JPY 701,909 USD 6,465 October08,2014 (43)
AUD 1,122 USD 1,047 October08,2014 (65)
BRL 4,444 USD 1,871 November04,2014 (74)
AUD 5,181 USD 4,625 October08,2014 (89)
JPY 2,699,956 USD 24,807 October20,2014 (101)
ZAR 51,753 USD 4,708 October08,2014 (114)
BRL 8,817 USD 3,689 November04,2014 (122)
AUD 30,296 USD 26,622 October20,2014 (123)
AUD 29,876 USD 26,670 October08,2014 (515)
AUD 17,545 USD 15,883 October08,2014 (523)
JPY 2,801,507 USD 26,220 October08,2014 (588)
AUD 33,009 USD 29,560 October20,2014 (689)
MXN 716,412 USD 54,016 October20,2014 (897)
ZAR 689,140 USD 62,544 October08,2014 (1,365)
MXN 850,287 USD 64,787 October08,2014 (1,688)
AUD 54,452 USD 49,632 October08,2014 (1,961)
JPY 10,901,357 USD 102,031 October08,2014 (2,288)
AUD 109,900 USD 100,172 October08,2014 (3,958)
BRL 540,765 USD 225,576 November04,2014 (6,817)
AUD 171,858 USD 160,007 October08,2014 (9,552)
BRL 626,958 USD 269,419 November04,2014 (15,792)
TRY 44,161,636 USD 19,222,692 November10,2014 (20,876)
BRL 3,160,873 USD 1,358,307 November04,2014 (79,617)
BRL 26,100,799 USD 10,735,754 November04,2014 (177,011)
ZAR 103,817,884 USD 9,396,839 October20,2014 (200,006)
JPY 5,132,260,369 USD 47,249,463 October20,2014 (286,592)
AUD 16,158,203 USD 14,419,742 October20,2014 (286,838)
TRY 38,810,341 USD 17,327,747 October20,2014 (362,567)
AUD 16,158,712 USD 14,519,733 October20,2014 (386,384)
BRL 40,748,925 USD 16,900,000 November04,2014 (415,544)
TRY 38,810,313 USD 17,392,574 October20,2014 (427,407)
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ZAR 108,284,030 USD 10,080,631 October08,2014 (467,530)
TRY 38,808,982 USD 17,451,572 October20,2014 (486,987)
AUD 16,158,307 USD 14,626,176 October20,2014 (493,181)
BRL 40,748,120 USD 17,100,000 November04,2014 (615,870)
BRL 45,384,192 USDh 18,900,000 December02,2014 (674,566)
BRL 94,717,311 USD 39,000,000 November04,2014 (683,325)
BRL 41,681,763 USD 17,600,000 November04,2014 (738,176)
AUD 16,449,879 USD 15,254,466 October08,2014 (853,197)
AUD 16,449,844 USD 15,270,883 October08,2014 (869,645)
AUD 16,449,557 USD 15,321,775 October08,2014 (920,788)
TRY 46,990,499 USD 21,562,396 October08,2014 (955,104)
TRY 46,998,829 USD 21,572,356 October08,2014 (961,410)
TRY 46,995,107 USD 21,584,319 October08,2014 (975,006)
BRL 113,956,635 UsD 46,900,000 December02,2014 (1,137,169)
BRL 103,568,438 USD 43,100,000 November04,2014 (1,202,715)
BRL 66,661,868 USDh 28,000,000 December02,2014 (1,229,854)
BRL 64,191,875 USD 27,500,000 November04,2014 (1,531,999)
BRL 81,894,845 USD 34,700,000 November04,2014 (1,570,489)
BRL 63,805,941 USD 27,400,000 November04,2014 (1,588,123)
JPY 4,700,392,023 USD 44,825,833 October08,2014 (1,818,680)
BRL 111,509,372 USD 46,700,000 December02,2014 (1,919,943)
BRL 85,088,362 USD 36,700,000 November04,2014 (2,278,592)
BRL 145,659,429 USD 61,500,000 November04,2014 (2,575,343)
BRL 105,456,634 USD 45,700,000 November04,2014 (3,038,869)
BRL 105,950,281 USD 45,900,000 November04,2014 (3,039,171)
BRL 144,115,255 USD 61,400,000 November04,2014 (3,100,020)
BRL 142,483,427 USD 61,400,000 November04,2014 (3,760,155)
USD 1,770,152 TRY 3,855,517 October08,2014 79,347
USD 905,162 AUD 969,476 October08,2014 56,421
USD 917,331 BRL 2,170,623 November04,2014 39,233
USD 697,066 BRL 1,631,706 November04,2014 36,981
USD 672,239 BRL 1,596,056 November04,2014 26,576
USD 540,886 BRL 1,292,847 November04,2014 17,881
USD 748,117 BRL 1,813,992 November04,2014 14,290
USD 588,739 BRL 1,420,534 November04,2014 14,080
USD 757,982 BRL 1,842,081 November04,2014 12,792
USD 19,222,692 TRY 43,804,671 October08,2014 12,518
USD 193,257 AUD 206,989 October08,2014 12,046
USD 280,600 ZAR 3,029,748 October08,2014 11,629
USD 299,258 AUD 330,566 October08,2014 9,859
USD 473,511 ZAR 5,223,753 October08,2014 9,764
USD 811,681 BRL 1,986,384 November04,2014 8,115
USD 449,953 TRY 1,008,187 October08,2014 7,822
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(Fvy) (789) CkR)
USD 297,936 TRY 665,805 October08,2014 5,953
USD 166,479 TRY 366,936 October08,2014 5,563
USD 123,729 TRY 269,491 October08,2014 5,546
USD 434,429 AUD 490,345 October20,2014 5,544
USD 80,744 AUD 86,530 October08,2014 4,990
USD 113,997 TRY 248,905 October08,2014 4,842
USD 151,977 TRY 336,789 October08,2014 4,282
USD 206,951 JPY 22,197,800 October08,2014 3,848
USD 126,913 TRY 281,279 October08,2014 3,561
USD 252,661 TRY 568,520 October08,2014 3,342
USD 52,431 AUD 56,156 October08,2014 3,268
USD 203,004 TRY 456,951 October08,2014 2,612
USD 118,826 ZAR 1,312,230 October20,2014 2,581
USD 55,289 TRY 120,424 October08,2014 2,478
USD 161,047 AUD 181,241 October08,2014 2,377
USD 91,144 TRY 202,644 October08,2014 2,277
USD 264,147 TRY 597,515 October08,2014 2,112
USD 340,467 JPY 36,999,562 October20,2014 1,902
USD 69,068 TRY 154,083 October08,2014 1,496
USD 57,817 TRY 128,861 October08,2014 1,307
UsSD 69,029 JPY 7,404,183 October08,2014 1,284
USD 59,188 ZAR 652,969 October08,2014 1,221
USD 19,993 ZAR 215,876 October08,2014 829
USD 18,591 ZAR 200,744 October08,2014 771
USD 148,336 AUD 168,809 October20,2014 685
USD 71,653 ZAR 801,849 October20,2014 620
USD 291,530 JPY 31,796,476 October20,2014 576
USD 23,333 ZAR 257,100 October08,2014 509
USD 86,977 ZAR 976,823 October20,2014 445
USD 39,579 ZAR 441,869 October20,2014 436
USD 7,643 ZAR 82,468 October08,2014 322
USD 11,188 ZAR 122,730 October08,2014 293
USD 117,444 IPY 12,806,729 October20,2014 256
USDh 17,433 ZAR 195,496 October20,2014 115
USD 27,587 JPY 3,002,972 October20,2014 109
USD 5,515 ZAR 61,318 October20,2014 83
USD 933 BRL 2,185 November04,2014 50
USD 2,759 BRL 6,706 November04,2014 47
USDh 14,740 AUD 16,788 October08,2014 43
USD 979 TRY 2,138 October08,2014 42
USD 85,172 JPY 9,303,862 October20,2014 37
USD 961 BRL 2,331 November04,2014 18
USD 934 TRY 2,094 October08,2014 16
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USD 989 AUD 1,117 October20,2014 13
USD 2,740 BRL 6,775 November04,2014 0
USD 34,696 ZAR 392,036 October20,2014 (32)
USD 27,430 TRY 63,205 November10,2014 (52)
USD 533,237 BRL 1,318,294 November04,2014 (62)
USD 27,441 AUD 31,486 October08,2014 (123)
USD 109,603 TRY 252,549 November10,2014 (207)
USD 108,674 JPY 11,902,586 October20,2014 (240)
USD 135,049 TRY 308,553 October08,2014 (264)
USD 71,257 AUD 81,944 November10,2014 (306)
USD 137,800 PY 15,104,753 October20,2014 (416)
USD 523,724 BRL 1,304,387 November04,2014 (3,949)
USD 13,943,532 AUD 15,953,698 October08,2014 (23,348)
(41,736,288)
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1. BEMEBEOHS
* ELAEE(MEEIZ0. 8% D L&
FHEMMAR L, HARI10, 1911 6 HHZRIX10, 199 & 72 0 £ U 7z,

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

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

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

OT-Bil (EEHEHAGTS) 3 » BYOFIE ) O#FS
- BRI/ 5 20134E 9 A1 & TlEM40.09% & THEFS L £ L 72,
- 20134F 9 HRLARE. B4 D ZEAL 221 THERO0. 2% B D 50.07% 5 O FEPH THERS L IR I12130.02% & &
TOFLI,
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2. R=FT74UF

W) BEMMOENAEELaT - v )L« R—=)1N— (CP) Z DB MR\ OREIC & v FIBEZNED
MEREZNY . dHOETa—) - -2 EFTEHRAEZTHS L THRIMDOEAEZR L VS THEHDO D &,
HEHL T LT,

(2) S OERIZ D E F LT, EEE A0 BUF AR AT SR, CPIc X > TR—= b7+ U A EfEEL,
FHEME L L EBEAERE| PO - -2 ARSI X 0ERALTEFV D L,

OSEBDERGE
BEHAM OB A ECCPEOMIAEMIEFNOHREIZ L VFEFNZOHBEEZX L. HbETa—)IL -
O— ECTHEHMAZITR ) & TRIMEOHERE X5 EH 2785178 TF,
SHBEBHEHETERBOEIT L. LALLLBEOEL BT %7,

O1Bp0OA) DER DR

* (a) (RER IS, P o % & H AR BIE OS2 M B0 AL TR L 72

TH H =T 0T,
S ZIEHE Z EICHRBEYBEAL TH Y 27,
@ #’* B & H % 0H
= At 0

OHAFRMFEE R UEE|MRR (H20134E8H20H % 20144E8H19H)
(1) &

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

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

* () WEIE LB TNEE T,

* AL, B REREICTT 2O # &,

* RO PAIAN I 0 #5T,

* —HIFFHAANZL,

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

N OBEH) ~HEAE S

R # i} # il ¥ faEal A% HRFEAH
% FH FH
EH O 3 % | EEf% A (24) 53200 0.1 260, 000 260, 016 2014/9/15
EEES A (2 4F) 55321 [H] 0.1 547, 300 547, 339 2014/10/15
HE RS R (2 4F) 832208 0.1 395, 000 395, 047 2014/11/15
EEES A (2 4F) 5532300 0.1 202, 650 202, 676 2014/12/15
EEES FIH(2 4F) 5532400 0.1 190, 000 190, 037 2015/1/15
HE RS R (2 4F) 83250 0.1 140, 000 140, 036 2015/2/15
HE RS R (2 4F) 83270 0.1 129, 000 129, 026 2015/4/15
EEES FI (5 4F) 55850 0.7 132, 200 132, 277 2014/9/20
HE RS R (5 4F) 5860 0.6 115, 100 115,155 2014/9/20
EJE % R (104F) 552630 1.6 39, 900 39, 955 2014/9/20
EEES AT (104F) 552640 1.5 15, 050 15, 069 2014/9/20
HE S R (204F) 82700 5.0 13, 150 13, 210 2014/9/22
/N il - — 2,179, 848 -
Rk S (B < BRlE) | AARBGERRE - EERERIEEY  BURREES331E 1.8 63,000 63,029 2014/8/29
BT BURRAES 33400 1.5 100, 000 100, 379 2014/11/28
HARHER IR - SRR BU R EEE336/ 1.4 170, 000 170, 984 2015/1/28
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o # i = S e ST 4E fEREHH
% FH FH
RS (B < SRALED | HAREERRE - SRS HIERE  BOF (REEE337/ 1.3 71,000 71,447 2015/2/27
HAR B IRE - BB R ARI R UM RS 338 1.5 54, 000 54, 453 2015/3/27
HARHGER G - SRR BU R34 1.3 100, 000 100, 927 2015/5/29
HARHGE G - SRR BUFREEE343m 1.3 171, 000 172,781 2015/6/30
HAR B IRE - BB R ERI R UM REES 345 1.2 50, 000 50, 524 2015/7/29
b E RS S BUREREESE 193] 1.5 100, 000 100, 139 2014/9/26
R EE R BURREEE 19500 1.4 211, 000 212, 205 2015/1/26
B E RS S BUREREESE 198 1.3 10, 000 10, 103 2015/6/26
Bl e aUE S S BURERIESS 141[1] 1.5 53,000 53, 202 2014/11/28
[ B 6 BURFLREFEE 14508 1.4 10, 000 10, 087 2015/4/20
Bt e S BURERIESS147[1] 1.2 50, 000 50, 526 2015/7/29
NEERES  BURFRAESES42/H 1.8 55,000 55,019 2014/8/26
NEARERS BUFREEEE843R 1.5 30, 000 30, 048 2014/9/29
NERERS  BUFREEEE844 /R 1.6 12, 000 12,034 2014/10/28
NEERES  BURFRAESES45/H 1.5 60, 000 60, 228 2014/11/28
WNERERS  BURREEEE84T IR 1.4 100, 000 100, 572 2015/1/27
WNEREERS BUFREEEE848/R] 1.3 105, 000 105, 654 2015/2/24
HUNEZEES  BURRAES 182[0] 1.5 70, 000 70, 098 2014/9/24
H AWM BUFREFE 1408 1.5 375, 000 375, 359 2014/9/17
WS BUF RS 220H 0.4 120, 000 120, 214 2015/3/10
BV E B2 S BURFEREESE 4T 1.3 150, 000 151, 488 2015/6/17
/I i — - 2,301,511 —
& Al f& Z% | WL RAETEVS 1.0 100, 000 100, 022 2014/8/27
LS RISV E 0.65 70, 000 70, 231 2015/3/27
Bk RTINS 1.05 70, 000 70,016 2014/8/27
BEMGZE RIAETI9RIN S 0.7 100, 000 100, 404 2015/4/27
LA EAHEMIE  FIfTH2370 1.0 50, 000 50, 011 2014/8/27
LA EAHEMS:  FIfTE2420 0.7 50, 000 50, 130 2015/1/27
WS FIGE(3 4F) 14600 0.3 100, 000 100, 118 2015/3/27
/N il - — 540, 935 -
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