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NS EE U T LE Yt HHBRICH/ RGN 5 ZHhON DI TR RBFR TOEEMBONKECHOS TBECH/ENENS
FIONSHENHIET.

FRRORESENBZRLCHELESEE, QRYFWNSICMATEHEZFNSEI/ELEEESDEE [P
MEAOZEBHERLTVETFIXE. ON6FE TIHT ERMICHZREFNEEPOLCHEESIL o,

TOREEMBAN TELTVERT . — A, OQTIFESFNEICMNZ TRERFINSES D ZDELIZIZH, e e (R
DELBTDEEDNATSICEEMAHNTELTVWET . QO6FENS10FBETICREEEEEHT

6,000M34) (B2 HZINZSIE 42,030+ 55 BMAZINZSHE Y5 3,970M) DREHRESHEL  RAMEL SRS
3,000AIC8>TVET, FRIOFICHV T, BERSENAE D RN S BE, Bt CHHEEEED
EEMIEIE6,970M (3,000M+3,970M) [CARYET. HERROERER
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(2016 31

) )
112,920,022,645 99.12
— 1,004,357,566 0.88
— 113,924,380,211 100.00
)
(2016 31
188,687.954 | 578,324.46 |109,122,860,237 | 581,633.87 |109,747,306,341 | 96.33
FOF1
Us$
2,300.789 |1,378,630.78 | 3,171,938,546 |1,378,968.82 | 3,172,716,304 | 2.78
(2016 31 )
)
99.12
99.12
)

2016

2016

31

31

28




2016 31

) )
2006 11 279,832 281,590 1.0352 1.0417
2007 12 254,941 256,475 1.0803 1.0868
2007 10 204,841 206,200 0.9802 0.9867
2008 10 159,511 160,774 0.8207 0.8272
2008 10 167,195 168,712 0.8264 0.8339
2009 10 108,178 109,670 0.5438 0.5513
10 2009 10 144,082 145,774 0.6386 0.6461
11 2010 10 172,850 174,845 0.6498 0.6573
12 2010 10 179,667 181,951 0.5901 0.5976
13 2011 10 150,253 151,779 0.5911 0.5971
14 2011 12 125,751 127,257 0.5011 0.5071
15 2012 12 109,806 111,040 0.5339 0.5399
16 2012 10 106,377 107,659 0.4980 0.5040
17 2013 11 146,562 148,007 0.6085 0.6145
18 2013 10 267,344 270,030 0.5973 0.6033
19 2014 10 303,234 306,144 0.6251 0.6311
20 2014 10 303,010 305,981 0.6118 0.6178
21 2015 10 229,700 231,801 0.6561 0.6621
22 2015 10 165,514 167,172 0.5991 0.6051
23 2016 10 115,244 116,630 0.4988 0.5048

2015 215,027 0.6441

207,286 0.6438

205,146 0.6621

189,669 0.6428

181,954 0.6360

168,786 0.6068

157,685 0.5782

10 157,856 0.5914

11 150,915 0.5814

12 134,559 0.5490

2016 126,211 0.5321

113,451 0.4878

113,924 0.4984

)
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2006 11 2006 11 -0390

2006 12 2007 12 -0390

2007 13 2007 10 .0390

2007 11 2008 10 .0390

2008 11 2008 10 .0420

2008 11 2009 10 .0450
10 2009 11 2009 10 .0450
11 2009 11 2010 10 .0450
12 2010 11 2010 10 .0450
13 2010 11 2011 10 .0375
14 2011 11 2011 12 .0360
15 2011 13 2012 12 .0360
16 2012 13 2012 10 .0360
17 2012 11 2013 11 .0360
18 2013 12 2013 10 .0360
19 2013 11 2014 10 .0360
20 2014 11 2014 10 .0360
21 2014 11 2015 10 .0360
22 2015 11 2015 10 .0360
23 2015 11 2016 10 .0360

30




2006 11 2006 11 1.

2006 12 2007 12 8.

2007 13 2007 10 5.

2007 11 2008 10 12.

2008 11 2008 10 5.

2008 11 2009 10 28.
10 2009 11 2009 10 25.
11 2009 11 2010 10 8.
12 2010 11 2010 10 2.
13 2010 11 2011 10 6.
14 2011 11 2011 12 9.
15 2011 13 2012 12 13.
16 2012 13 2012 10 0.
17 2012 11 2013 11 29.
18 2013 12 2013 10 4.
19 2013 11 2014 10 10.
20 2014 11 2014 10 3.
21 2014 11 2015 10 13.
22 2015 11 2015 10 3.
23 2015 11 2016 10 10.
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)

)

)
2006 11 2006 11 36,615,978,947 48,457,940,527 | 270,330,195,166
2006 12 2007 12 22,653,803,131 56,985,605,891 | 235,998,392,406
2007 13 2007 10 13,354,804,720 40,375,153,640 | 208,978,043,486
2007 11 2008 10 12,522,420,728 27,132,490,743 | 194,367,973,471
2008 11 2008 10 22,001,083,045 14,043,828,984 | 202,325,227,532
2008 11 2009 10 11,484,011,632 14,894,736,936 | 198,914,502,228
10 2009 11 2009 10 36,904,356,519 10,182,282,807 | 225,636,575,940
11 2009 11 2010 10 63,651,841,174 23,289,047,959 | 265,999,369,155
12 2010 11 2010 10 69,648,824,549 31,168,883,308 | 304,479,310,396
13 2010 11 2011 10 35,030,524,828 85,304,557,536 | 254,205,277,688
14 2011 11 2011 12 56,898,691,195 60,140,143,822 | 250,963,825,061
15 2011 13 2012 12 14,914,169,753 60,197,275,200 | 205,680,719,614
16 2012 13 2012 10 44,585,414,896 36,643,649,518 | 213,622,484,992
17 2012 11 2013 11 93,399,587,169 66,178,461,913 | 240,843,610,248
18 2013 12 2013 10 236,180,063,976 29,437,788,759 | 447,585,885,465
19 2013 11 2014 10 110,904,076,131 73,377,087,437 | 485,112,874,159
20 2014 11 2014 10 81,163,787,728 71,029,507,080 | 495,247,154,807
21 2014 11 2015 10 15,434,878,614 | 160,571,645,103 | 350,110,388,318
22 2015 11 2015 10 5,752,896,174 79,590,248,633 | 276,273,035,859
23 2015 11 2016 10 3,993,939,918 49,245,373,015 | 231,021,602,762
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27 10 28 10
) )
276,107

2,399,251,690

165,190,578,550

2,062

2,862,826,625
114,164,168,885
260,215

78

167,590,108,409

117,027,255,803

167,590,108,409

117,027,255,803

1,657,638,215
275,853,058
4,707,245
136,510,132

490,319

1,386,129,616
308,494,881
2,915,101
84,537,919

612,161

2,075,198,969

1,782,689,678

2,075,198,969

1,782,689,678

276,273,035,859

110,758,126,419

11,042,789,090

231,021,602,762

115,777,036,637

9,112,685,138

165,514,909,440

115,244,566,125

165,514,909,440

115,244,566,125

167,590,108,409

117,027,255,803
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27 11
27 10

27 11
28 10

13,457,543,677
346,510
16,773,910,589

1,538,982,329

9,622,651,359
223,067
17,999,574,773

7,004,243,983

4,855,002,731

15,380,944,330

31,993,796 22,750,968
927,820,125 659,778,058

3,765,856 4,002,266
963,579,777 686,531,292

5,818,582,508

16,067,475,622

5,818,582,508

16,067,475,622

5,818,582,508

164,011,150

120,409,713,999

28,211,704,862
28,211,704,862
2,063,399,702
2,063,399,702

10,842,146,222

16,067,475,622

349,652,180

110,758,126,419

21,483,013,626
21,483,013,626
1,785,551,665
1,785,551,665

8,998,548,737

110,758,126,419

115,777,036,637
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27 11 27 11
27 10 28 10
12 133 60

61
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27 10 ) 28 10
350,110,388,318 276,273,035,859
5,752,896,174 3,993,939,918
79,590,248,633 49,245,373,015
276,273,035,859 231,021,602,762

110,758,126,419

115,777,036,637
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27 11 27 11
27 10 28 10
27 11 27 11
27 10 27 10 13
2,301,193, 233 1,671,920,145
29,611,350, 184 24,445 581,713
11,394,729,243 10,798,168, 443
43,307,272,660 36,915,670, 301
330,306,412, 208 270,773,127,126
0.131112 0.136334
0.0060 0.0060
1,981,838,473 1,624,638,762
27 11 27 10 14
27 11 27 11 10
2,208,841,355 1,813,770,113
28,668,639, 623 23,911,685, 382
11,280,978,889 10,577,011,221
42,158,459, 867 36,302,466,716
319,309,995, 356 264,617,114,480
0.132029 0.137188
0.0060 0.0060
1,915,859,972 1,587,702,686
27 12 27 11 1
27 10 27 12 10
2,287,013,373 1,583,418,941
27,349,279,781 23,063,780, 434
10,996, 152,930 10,392,419, 206
40,632,446,084 35,039, 618,581
304,256,468, 479 255,022,250, 884
0.133546 0.137398
0.0060 0.0060
1,825,538,810 1,530,133,505
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27 11 27 11
27 10 28 10
27 11 27 12 11
27 10 28 12
2,014,908,005 1,404,458,628
26,297,351,203 22,053,650,128
10,979,066,134 9,930,724,884
39,291,325,342 33,388,833,640
292,256,422 ,538 243,415,459,955
0.134441 0.137168
0.0060 0.0060
1,753,538,535 1,460,492,759
27 11 28 13
27 10 28 10
2,037,253,801 1,289,418,105
25,633,070,123 21,311,845,290
10,924,150,222 9,500,691,654
38,594,474,146 32,101,955,049
284,622,036,216 234,908,568,248
0.135599 0.136657
0.0060 0.0060
1,707,732,217 1,409,451,409
27 11 28 11
27 10 28 10
1,812,481,887 1,297,663,052
24,916,801,781 20,983,523,438
10,887,945,418 9,201,151,702
37,617,229,086 31,482,338,192
276,273,035,859 231,021,602,762
0.136159 0.136274
0.0060 0.0060
1,657,638,215 1,386,129,616
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27 11 27 11
27 10 28 10
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27 10 28 10
3,592,754,262 4,078,295,516
3,592,754,262 4,078,295,516
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10

28 10 )

0.5991

0.4988

(

(

)

)

FOF1

us$

190,822.778

2,300.789

979,388,366.94

28,149,969.35

1,007,538,336.29

(114,164,168,885)

114,164,168,885

(114,164,168, 885)

(

)

100.0

100.0
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26 12 31

FOF1

FOF1
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26 12 31

53

2,138,184,566
20,375,595
11,015,699

35,630,308

2,205,206,168

7,194,455
19,395
1,181,736
214,580
1,648
63,642
9,259
10,202
9,111

491

17,688

8,722,207

2,196,483,961




26 12 31

( ) )
3,000,000 R&R Ice Cream Plc 8.25 15/05/2020 2,465,053 0.11
600,000 Gala Electric Casinos Plc 11.50 01/06/2019 980,046 0.05
3,600,000 River Cree Enterprises LP 11.00 20/01/2021 3,375,530 0.15
2,450,000 Algeco Scotsman Global Finance Plc 9.00 15/10/2018 3,009,242 0.14
1,750,000 Ardagh Glass Finance Plc 8.75 01/02/2020 2,191,768 0.10
4,000,000 Axalta Coating Sys?ems US Holdings Inc / Axalta Coating 5. 75 01/02/2021 5,106,899 0.23
Systems Dutch Holding B
5,000,000 Europcar Groupe SA 11.50 15/05/2017 6,806,536 0.31
4,000,000 Infor US Inc 10.00 01/04/2019 5,263,964 0.24
1,000,000 LyondellBasell Industries AF SCA 8.37 15/08/2015 0 0.00
2,150,000 Matterhorn Financing & CY SCA 9.00 15/04/2019 2,654,943 0.12
1,292,000 Unify Germany Holdings BV 10.75 15/11/2015 1,504,759 0.07
26,538,111 1.21
2,750,000 Mobile Challenger Intermediate Group SA 8.75 15/03/2019 2,797,768 0.13
900,000 Sunrise Communications International SA 5.63 31/12/2017 930,044 0.04
6,000,000 UPC Holding BV 6.75 15/03/2023 6,599,366 0.30
10,327,178 0.47
9,600,000 1011778 BC ULC / New Red Finance Inc 6.00 01/04/2022 9,864,000 0.45
5,300,000 21st Century Oncology Inc 9.88 15/04/2017 4,849,500 0.22
2,150,000 Accudyne Industries Borrower / Accudyne Industries LLC 7.75 15/12/2020 2,031,750 0.09
10,000,000 ADS Waste Holdings Inc 8.25 01/10/2020 10,050,000 0.46
3,500,000 Advanced Micro Devices Inc 6.75 01/03/2019 3,316,250 0.15
2,000,000 AECOM Technology Corp 5.75 15/10/2022 2,071,591 0.09
2,650,000 AECOM Technology Corp 5.88 15/10/2024 2,733,026 0.12
8,200,000 Aguila 3 SA 7.88 31/01/2018 7,964,250 0.36
4,000,000 Ahern Rentals Inc 9.50 15/06/2018 4,140,000 0.19
2,550,000 Air Canada 6.75 01/10/2019 2,658,375 0.12
850,000 Air Canada 8.75 01/04/2020 916,215 0.04
3,692,698 Air Canada 2013-1 Class B Pass Through Trust 5.38 15/05/2021 3,785,200 0.17
2,400,000 Aircastle Ltd 4.63 15/12/2018 2,412,000 0.11
4,000,000 Aircastle Ltd 6.25 01/12/2019 4,230,000 0.19
7,000,000 AK Steel Corp 7.63 15/05/2020 6,527,500 0.30
2,000,000 AK Steel Corp 7.63 01/10/2021 1,845,000 0.08
3,000,000 Alcatel-Lucent USA Inc 8.88 01/01/2020 3,277,500 0.15
5,600,000 Alcatel-Lucent USA Inc 6.75 15/11/2020 5,894,000 0.27
3,000,000 Alcatel-Lucent USA Inc 6.45 15/03/2029 2,895,000 0.13
1,793,000 Alcoa Inc 6.15 15/08/2020 2,011,522 0.09
4,500,000 Alcoa Inc 5.13 01/10/2024 4,764,375 0.22
3,750,000 Algeco Scotsman Global Finance Plc 8.50 15/10/2018 3,656,250 0.17
4,860,000 Algeco Scotsman Global Finance Plc 10.75 15/10/2019 4,252,500 0.19
5,000,000 Ally Financial Inc 6.25 01/12/2017 5,425,000 0.25
8,300,000 Ally Financial Inc 8.00 01/11/2031 10,603,250 0.48
2,700,000 Alphabet Holding Co Inc 7.75 01/11/2017 2,295,000 0.10
1,700,000 Altice Financing SA 6.50 15/01/2022 1,659,625 0.08
1,600,000 Altice Finco SA 9.88 15/12/2020 1,714,000 0.08
3,000,000 Altice Finco SA 8.13 15/01/2024 2,932,500 0.13
1,000,000 American Axle & Manufacturing Inc 5.13 15/02/2019 1,022,500 0.05
3,000,000 American Axle & Manufacturing Inc 6.25 15/03/2021 3,135,000 0.14
4,000,000 Ancestry.com Inc 11.00 15/12/2020 4,480,000 0.20
5,000,000 Anna Merger Sub Inc 7.75 01/10/2022 5,050,000 0.23
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4,450,000 Antero Resources Finance Corp 5.38 01/11/2021 4,338,750 0.20
5,000,000 APX Group Inc 6.38 01/12/2019 4,787,500 0.22
3,900,000 APX Group Inc 8.75 01/12/2020 3,344,250 0.15
2,000,000 ArcelorMittal 6.00 01/03/2021 2,070,000 0.09
4,000,000 ArcelorMittal 6.75 25/02/2022 4,263,750 0.19
1,200,000 Arch Coal Inc 8.00 15/01/2019 681,000 0.03
3,100,000 Arch Coal Inc 7.00 15/06/2019 945,500 0.04
3,000,000 Arch Coal Inc 9.88 15/06/2019 1,080,000 0.05
4,801,681 Ardagh Finance Holdings SA 8.63 15/06/2019 4,758,330 0.22
5,350,000 Ardagh Packaging Finance Plc 9.13 15/10/2020 5,711,125 0.26
1,525,000 Ardagh Packaging Finance Plc / Ardagh Holdings USA Inc 6.25 31/01/2019 1,505,937 0.07
1,650,000 Ardagh Packaging Finance Plc / Ardagh Holdings USA Inc 9.13 15/10/2020 1,753,125 0.08
555,882 Ardagh Packaging Finance Plc / Ardagh Holdings USA Inc 7.00 15/11/2020 553,103 0.03
1,300,000 Ardagh Packaging Finance Plc / Ardagh Holdings USA Inc 6.00 30/06/2021 1,254,500 0.06
2,650,000 Asbury Automotive Group Inc 6.00 15/12/2024 2,716,250 0.12
5,000,000 Ashland Inc 4.75 15/08/2022 5,025,000 0.23
5,000,000 Ashtead Capital Inc 5.63 01/10/2024 5,150,000 0.23
200,000 Aspect Software Inc 10.63 15/05/2017 189,000 0.01
6,000,000 Atrium Windows & Doors Inc 7.75 01/05/2019 5,070,000 0.23
4,000,000 Atwood Oceanics Inc 6.50 01/02/2020 3,620,000 0.16
2,000,000 Axalta Coating SysFems US Holdings Inc / Axalta Coating 7.38 01/05/2021 2,130,000 0.10
Systems Dutch Holding B
900,000 Ball Corp 5.75 15/05/2021 947,250 0.04
6,000,000 Ball Corp 5.00 15/03/2022 6,217,500 0.28
7,350,000 Bank of America Corp 6.25 29/09/2049 7,313,250 0.33
7,000,000 Bank of America Corp 6.50 29/10/2049 7,175,000 0.33
3,200,000 Barclays Plc 8.25 29/12/2049 3,304,000 0.15
2,150,000 Beazer Homes USA Inc 7.50 15/09/2021 2,171,500 0.10
3,000,000 Beazer Homes USA Inc 7.25 01/02/2023 2,925,000 0.13
5,000,000 Berry Petroleum Co LLC 6.38 15/09/2022 3,887,500 0.18
3,150,000 BI-LO LLC / BI-LO Finance Corp 9.25 15/02/2019 2,882,250 0.13
10,000,000 BMC Software Finance Inc 8.13 15/07/2021 9,450,000 0.43
3,050,000 Boxer Parent Co Inc 9.00 15/10/2019 2,584,875 0.12
3,000,000 Brookfield Residential Properties Inc 6.50 15/12/2020 3,146,250 0.14
2,750,000 Bro?kfle!d Residential Properties Inc / Brookfield 6.13 01/07/2022 2,860,550 0.13
Residential US Corp
4,000,000 Builders FirstSource Inc 7.63 01/06/2021 4,100,000 0.19
4,330,000 Bumble Bee Holdco SCA 9.63 15/03/2018 4,568,150 0.21
68,000 Bumble Bee Holdings Inc 9.00 15/12/2017 71,910 0.00
7,300,000 BWAY Holding Co 9.13 15/08/2021 7,354,750 0.33
12,650,000 Caesars Entertainment Operating Co Inc 9.00 15/02/2020 9,487,500 0.43
500,000 Calcipar SA 6.88 01/05/2018 505,000 0.02
200,000 Calpine Corp 6.00 15/01/2022 213,500 0.01
3,364,000 Calpine Corp 5.38 15/01/2023 3,422,870 0.16
970,000 Calpine Corp 7.88 15/01/2023 1,074,275 0.05
7,500,000 Casella Waste Systems Inc 7.75 15/02/2019 7,631,250 0.35
4,000,000 CBRE Services Inc 5.00 15/03/2023 4,090,000 0.19
2,900,000 CBRE Services Inc 5.25 15/03/2025 2,972,500 0.14
3,850,000 CBS_Outdoor Americas Capital LLC / CBS Outdoor Americas 5 88 15/03/2025 3,917,375 0.18
Capital Corp
3,300,000 CCO Holdings LLC / CCO Holdings Capital Corp 7.00 15/01/2019 3,439,425 0.16
2,500,000 CCO Holdings LLC / CCO Holdings Capital Corp 7.38 01/06/2020 2,662,500 0.12
7,500,000 CCO Holdings LLC / CCO Holdings Capital Corp 6.50 30/04/2021 7,912,500 0.36
3,900,000 CCO Holdings LLC / CCO Holdings Capital Corp 6.63 31/01/2022 4,182,750 0.19
6,200,000 CCO Holdings LLC / CCO Holdings Capital Corp 5.75 01/09/2023 6,293,000 0.29
12,150,000 CCOH Safari LLC 5.75 01/12/2024 12,332,250 0.56
3,000,000 Century Communities Inc 6.88 15/05/2022 2,992,500 0.14
2,000,000 Cequel Communications Holdings | LLC / Cequel Capital Corp 6.38 15/09/2020 2,090,000 0.10
2,900,000 Cequel Communications Holdings 1 LLC / Cequel Capital Corp 5.13 15/12/2021 2,827,500 0.13
5,000,000 Chaparral Energy Inc 9.88 01/10/2020 3,400,000 0.15
4,000,000 Chaparral Energy Inc 8.25 01/09/2021 2,760,000 0.13
1,000,000 Chaparral Energy Inc 7.63 15/11/2022 662,500 0.03
1,950,000 Chesapeake Energy Corp 6.63 15/08/2020 2,093,812 0.10
500,000 Chesapeake Energy Corp 6.88 15/11/2020 542,500 0.02
1,650,000 Chesapeake Energy Corp 6.13 15/02/2021 1,744,875 0.08
6,300,000 Chesapeake Energy Corp 5.75 15/03/2023 6,536,250 0.30
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10,950,000 CHS/Community Health Systems Inc 5.13 15/08/2018 11,388,000 0.52
1,500,000 CHS/Community Health Systems Inc 5.13 01/08/2021 1,571,250 0.07
10,000,000 CHS/Community Health Systems Inc 6.88 01/02/2022 10,700,000 0.49
4,800,000 Churchill Downs Inc 5.38 15/12/2021 4,752,000 0.22
6,650,000 CIT Group Inc 5.25 15/03/2018 6,965,875 0.32
10,600,000 CIT Group Inc 5.50 15/02/2019 11,249,250 0.51
986,000 CIT Group Inc 5.38 15/05/2020 1,045,160 0.05
6,500,000 Citigroup Inc 5.90 29/12/2049 6,418,750 0.29
8,350,000 Citigroup Inc 6.30 29/12/2049 8,287,375 0.38
5,550,000 Clearwater Paper Corp 4.50 01/02/2023 5,397,375 0.25
1,700,000 Clearwater Paper Corp 5.38 01/02/2025 1,683,000 0.08
3,000,000 Cleaver-Brooks Inc 8.75 15/12/2019 3,176,250 0.14
3,850,000 Commercial Metals Co 4.88 15/05/2023 3,715,250 0.17
2,200,000 CommScope Holding Co Inc 6.63 01/06/2020 2,282,500 0.10
2,900,000 CommScope Inc 5.00 15/06/2021 2,885,500 0.13
1,900,000 CommScope Inc 5.50 15/06/2024 1,881,000 0.09
1,000,000 Concho Resources Inc 7.00 15/01/2021 1,060,000 0.05
5,000,000 Concho Resources Inc 5.50 01/10/2022 5,050,000 0.23
3,750,000 Concho Resources Inc 5.50 01/04/2023 3,787,500 0.17
1,050,000 Constellation Brands Inc 3.75 01/05/2021 1,050,000 0.05
2,000,000 Constellation Brands Inc 6.00 01/05/2022 2,215,000 0.10
7,000,000 Constellation Brands Inc 4.25 01/05/2023 6,956,250 0.32
1,800,000 Constellation Brands Inc 4.75 15/11/2024 1,822,500 0.08
3,850,000 Constellation Enterprises LLC 10.63 01/02/2016 3,031,875 0.14
5,750,000 Constellium NV 5.75 15/05/2024 5,002,500 0.23
5,192,000 Continental Airlines 2012-3 Class C Pass Thru Certificates 6.13 29/04/2018 5,477,560 0.25
5,000,000 CorelLogic Inc 7.25 01/06/2021 5,250,000 0.24
6,000,000 Cott Beverages Inc 5.38 01/07/2022 5,512,500 0.25
7,285,000 Credit Suisse Group AG 7.50 11/12/2023 7,594,612 0.35
5,000,000 Credit Suisse Group AG 6.25 18/12/2024 4,800,000 0.22
13,000,000 Crimson Merger Sub Inc 6.63 15/05/2022 11,700,000 0.53
11,050,000 Crown Castle International Corp 5.25 15/01/2023 11,298,625 0.51
7,500,000 CrownRock LP / CrownRock Finance Inc 7.13 15/04/2021 7,068,750 0.32
1,100,000 CSC Holdings LLC 7.88 15/02/2018 1,237,500 0.06
3,000,000 CSC Holdings LLC 8.63 15/02/2019 3,510,000 0.16
4,000,000 CSC Holdings LLC 5.25 01/06/2024 4,040,000 0.18
4,000,000 CVR Refining LLC / Coffeyville Finance Inc 6.50 01/11/2022 3,820,000 0.17
5,000,000 CyrusOne LP / CyrusOne Finance Corp 6.38 15/11/2022 5,362,500 0.24
7,000,000 DH Services Luxembourg Sarl 7.75 15/12/2020 7,385,000 0.34
2,500,000 Diamondback Energy Inc 7.63 01/10/2021 2,456,250 0.11
7,650,000 Digicel Group Ltd 8.25 30/09/2020 7,458,750 0.34
2,000,000 Digicel Group Ltd 7.13 01/04/2022 1,895,000 0.09
3,300,000 Digicel Ltd 7.00 15/02/2020 3,283,500 0.15
10,000,000 DISH DBS Corp 6.75 01/06/2021 10,775,000 0.49
8,050,000 DISH DBS Corp 5.88 15/11/2024 8,130,500 0.37
3,750,000 DJO Finance LLC / DJO Finance Corp 9.88 15/04/2018 3,862,500 0.18
7,000,000 Downstream Development Authority of the Quapaw Tribe of 10.50 01/07/2019 6,545,000 0.30

Oklahoma

3,000,000 DR Horton Inc 3.75 01/03/2019 2,966,250 0.14
1,000,000 DR Horton Inc 4.75 15/02/2023 1,002,500 0.05
7,000,000 DuPont Fabros Technology LP 5.88 15/09/2021 7,157,500 0.33
3,230,000 Dynacast International LLC / Dynacast Finance Inc 9.25 15/07/2019 3,480,325 0.16
5,000,000 Eagle Spinco Inc 4.63 15/02/2021 4,762,500 0.22
3,950,000 Emeco Pty Ltd 9.88 15/03/2019 3,026,490 0.14
2,600,000 EnPro Industries Inc 5.88 15/09/2022 2,622,750 0.12
5,000,000 Entercom Radio LLC 10.50 01/12/2019 5,475,000 0.25
4,200,000 Equinix Inc 4.88 01/04/2020 4,200,000 0.19
3,100,000 Equinix Inc 5.38 01/01/2022 3,123,250 0.14
6,350,000 Equinix Inc 5.38 01/04/2023 6,381,750 0.29
4,000,000 Equinix Inc 5.75 01/01/2025 4,060,000 0.18
3,450,000 Felcor Lodging LP 5.63 0170372023 3,467,250 0.16
1,100,000 Fidelity & Guaranty Life Holdings Inc 6.38 01/04/2021 1,160,500 0.05
7,830,000 First Data Corp 6.75 01/11/2020 8,417,250 0.38
5,426,000 First Data Corp 11.25 15/01/2021 6,158,510 0.28
13,000,000 First Data Corp 8.75 15/01/2022 14,023,750 0.64
1,100,000 FMG Resources August 2006 Pty Ltd 6.00 01/04/2017 1,050,500 0.05
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955,556 FMG Resources August 2006 Pty Ltd 6.88 01/02/2018 874,333 0.04
1,800,000 FMG Resources August 2006 Pty Ltd 8.25 01/11/2019 1,653,750 0.08
4,900,000 Freescale Semiconductor Inc 6.00 15/01/2022 5,132,750 0.23
6,500,000 Fresenius Medical Care US Finance Il Inc 5.63 31/07/2019 6,971,250 0.32
2,000,000 Fresenius Medical Care US Finance Inc 5.75 15/02/2021 2,160,000 0.10
650,000 Frontier Communications Corp 8.13 01/10/2018 737,750 0.03
14,000,000 Frontier Communications Corp 8.50 15/04/2020 15,645,000 0.71
3,000,000 Frontier Communications Corp 9.25 01/07/2021 3,487,500 0.16
5,750,000 Frontier Communications Corp 6.25 15/09/2021 5,836,250 0.27
3,800,000 FTS International Inc 6.25 01/05/2022 2,750,250 0.13
3,900,000 GameStop Corp 5.50 01/10/2019 3,934,005 0.18
3,500,000 Gannett Co Inc 5.13 15/07/2020 3,578,750 0.16
17,000,000 Gates Global LLC / Gates Global Co 6.00 15/07/2022 16,362,500 0.74
1,000,000 GBC Jefferson Smurfit (Escrow Bonds) 8.25 01/10/2012 0 0.00
1,350,000 Genesis Energy LP / Genesis Energy Finance Corp 5.75 15/02/2021 1,275,750 0.06
8,000,000 CGetty Images Inc 7.00 15/10/2020 6,280,000 0.29
2,370,000 Gibraltar Industries Inc 6.25 01/02/2021 2,429,250 0.11
8,000,000 GLP Capital LP / GLP Financing Il Inc 4.88 01/11/2020 8,135,000 0.37
8,000,000 GLP Capital LP / GLP Financing Il Inc 5.38 01/11/2023 8,255,000 0.38
940,000 Graphic Packaging International Inc 4.88 15/11/2022 945,875 0.04
5,000,000 Gulfmark Offshore Inc 6.38 15/03/2022 3,762,500 0.17
5,000,000 Halcon Resources Corp 9.75 15/07/2020 3,825,000 0.17
7,100,000 Halcon Resources Corp 8.88 15/05/2021 5,378,250 0.24
900,000 Halcon Resources Corp 9.25 15/02/2022 668,250 0.03
1,250,000 Halyard Health Inc 6.25 15/10/2022 1,281,250 0.06
7,500,000 Harbinger Group Inc 7.88 15/07/2019 8,006,250 0.36
4,300,000 Hardwoods Acquisition Inc 7.50 01/08/2021 4,257,000 0.19
2,500,000 HCA Holdings Inc 6.25 15/02/2021 2,675,000 0.12
1,000,000 HCA Inc 3.75 15/03/2019 1,007,500 0.05
15,000,000 HCA Inc 6.50 15/02/2020 16,837,500 0.77
10,000,000 HCA Inc 7.50 15/02/2022 11,475,000 0.52
9,000,000 HCA Inc 4.75 01/05/2023 9,213,750 0.42
8,000,000 HCA Inc 5.00 15/03/2024 8,290,000 0.38
9,250,000 HCA Inc 5.25 15/04/2025 9,689,375 0.44
3,750,000 HD Supply Inc 11.00 15/04/2020 4,265,625 0.19
10,000,000 HD Supply Inc 7.50 15/07/2020 10,575,000 0.48
12,500,000 HD Supply Inc 11.50 15/07/2020 14,359,375 0.65
7,850,000 HD Supply Inc 5.25 15/12/2021 8,046,250 0.37
9,250,000 Hexion US Finance Corp 8.88 01/02/2018 8,371,250 0.38
3,000,000 Hexion US Finance Corp / Hexion Nova Scotia Finance ULC 9.00 15/11/2020 2,175,000 0.10
5,350,000 HSBC Holdings Plc 6.38 29/12/2049 5,470,375 0.25
4,150,000 Huntsman International LLC 4.88 15/11/2020 4,139,625 0.19
3,000,000 Huntsman International LLC 8.63 15/03/2021 3,240,000 0.15
3,450,000 Huntsman International LLC 5.13 15/11/2022 3,406,875 0.16
1,350,000 IAC/InterActiveCorp 4.75 15/12/2022 1,319,625 0.06
1,900,000 iHeartCommunications Inc 10.00 15/01/2018 1,638,750 0.07
10,000,000 iHeartCommunications Inc 9.00 15/12/2019 9,937,500 0.45
2,500,000 iHeartCommunications Inc 14.00 01/02/2021 2,050,000 0.09
3,550,000 IHS Inc 5.00 01/11/2022 3,523,375 0.16
2,500,000 Inmarsat Finance Plc 4.88 15/05/2022 2,487,500 0.11
10,000,000 Intelsat Jackson Holdings SA 6.63 15/12/2022 10,350,000 0.47
1,600,000 Intelsat Luxembourg SA 6.75 01/06/2018 1,640,000 0.07
9,000,000 Intelsat Luxembourg SA 7.75 01/06/2021 9,157,500 0.42
4,900,000 Intelsat Luxembourg SA 8.13 01/06/2023 4,985,750 0.23
10,600,000 International Lease Finance Corp 5.88 01/04/2019 11,395,000 0.52
5,400,000 International Lease Finance Corp 6.25 15/05/2019 5,889,375 0.27
2,500,000 iStar Financial Inc 4.00 01/11/2017 2,437,500 0.11
2,500,000 Jack Cooper Holdings Corp 9.25 01/06/2020 2,600,000 0.12
1,000,000 Jeferson Smurfit Corp US 7.50 01/06/2013 0 0.00
5,600,000 Jefferies Finance LLC / JFIN Co-Issuer Corp 7.38 01/04/2020 5,236,000 0.24
1,000,000 Jefferies Finance LLC / JFIN Co-Issuer Corp 6.88 15/04/2022 922,500 0.04
4,000,000 Jefferies LoanCore LLC / JLC Finance Corp 6.88 01/06/2020 3,680,000 0.17
3,576,000 Jo-Ann Stores LLC 8.13 15/03/2019 3,352,500 0.15
7,000,000 JPMorgan Chase & Co 6.10 29/10/2049 7,043,750 0.32
3,000,000 JPMorgan Chase & Co 5.00 29/12/2049 2,947,500 0.13
5,200,000 Jurassic Holdings 111 Inc 6.88 15/02/2021 4,914,000 0.22
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7,000,000 Kodiak Oil & Gas Corp 8.13 01/12/2019 7,192,500 0.33
1,500,000 L Brands Inc 7.00 01/05/2020 1,710,000 0.08
5,000,000 L Brands Inc 6.63 01/04/2021 5,643,750 0.26
4,425,000 Laredo Petroleum Inc 9.50 15/02/2019 4,425,000 0.20
1,950,000 Laredo Petroleum Inc 5.63 15/01/2022 1,720,875 0.08
4,576,000 Laredo Petroleum Inc 7.38 01/05/2022 4,301,440 0.20
3,000,000 Lennar Corp 4.75 15/11/2022 2,902,500 0.13
6,500,000 Level 3 Financing Inc 8.13 01/07/2019 6,938,750 0.32
2,050,000 Level 3 Financing Inc 6.13 15/01/2021 2,132,000 0.10
10,000,000 LifePoint Hospitals Inc 5.50 01/12/2021 10,325,000 0.47
6,000,000 Linn Energy LLC / Linn Energy Finance Corp 6.25 01/11/2019 5,040,000 0.23
5,000,000 Lloyds Banking Group Plc 7.50 30/04/2049 5,100,000 0.23
1,750,000 Lundin Mining Corp 7.88 01/11/2022 1,770,037 0.08
3,000,000 Magnetation LLC / Mag Finance Corp 11.00 15/05/2018 2,085,000 0.09
15,665,000 Magnum Hunter Resources Corp 9.75 15/05/2020 12,414,512 0.57
2,000,000 Marina District Finance Co Inc 9.88 15/08/2018 2,110,000 0.10
3,000,000 McGraw-Hill G!obal_Educatlon Holdings LLC / McGraw-Hill 9.75 01/04/2021 3,337,500 0.15
Global Education Finance
2,198,000 Mcron Finance Sub LLC / Mcron Finance Corp 8.38 15/05/2019 2,340,870 0.11
4,750,000 MEG Energy Corp 6.50 15/03/2021 4,393,750 0.20
10,000,000 MEG Energy Corp 6.38 30/01/2023 8,975,000 0.41
2,500,000 MEG Energy Corp 7.00 31/03/2024 2,306,250 0.10
9,750,000 M(-emorlal Production Partners LP / Memorial Production 7.63 01/05/2021 7,897,500 0.36
Finance Corp
1,100,000 M?morial Production Partners LP / Memorial Production 6.88 01/08/2022 838,750 0.04
Finance Corp
2,100,000 Mercer International Inc 7.00 01/12/2019 2,128,875 0.10
4,483,000 Mercer International Inc 7.75 01/12/2022 4,572,660 0.21
3,000,000 Meritage Homes Corp 7.00 01/04/2022 3,195,000 0.15
14,650,000 MGM Resorts International 6.75 01/10/2020 15,492,375 0.71
10,000,000 MGM Resorts International 6.63 15/12/2021 10,550,000 0.48
10,000,000 MGM Resorts International 7.75 15/03/2022 11,125,000 0.51
6,000,000 MGM Resorts International 6.00 15/03/2023 6,090,000 0.28
4,000,000 Midcontinent Communications & Midcontinent Finance Corp 6.25 01/08/2021 4,060,000 0.18
5,975,000 Milacron LLC / Mcron Finance Corp 7.75 15/02/2021 6,124,375 0.28
7,000,000 Momentive Performance Materials Inc 8.88 15/10/2020 0 0.00
7,000,000 Momentive Performance Materials Inc 3.88 24/10/2021 5,915,000 0.27
5,500,000 Moog Inc 5.25 01/12/2022 5,596,250 0.25
1,000,000 Motors Liquidation Co 7.13 15/07/2013 0 0.00
5,000,000 Motors Liquidation Co 8.38 15/07/2033 0 0.00
5,000,000 MPT Operating Partnership LP / MPT Finance Corp 6.88 01/05/2021 5,360,937 0.24
9,000,000 MPT Operating Partnership LP / MPT Finance Corp 6.38 15/02/2022 9,675,000 0.44
1,800,000 MSCI Inc 5.25 15/11/2024 1,876,500 0.09
8,000,000 Nationstar Mortgage LLC / Nationstar Capital Corp 6.50 01/08/2018 7,640,000 0.35
2,000,000 Nationstar Mortgage LLC / Nationstar Capital Corp 7.88 01/10/2020 1,915,000 0.09
5,000,000 Nationstar Mortgage LLC / Nationstar Capital Corp 6.50 01/07/2021 4,550,000 0.21
8,350,000 Navient Corp 5.50 15/01/2019 8,558,750 0.39
5,300,000 Navient Corp 4.88 17/06/2019 5,326,500 0.24
2,550,000 Navient Corp 8.00 25/03/2020 2,846,438 0.13
2,350,000 Navient Corp 5.00 26/10/2020 2,317,688 0.11
6,450,000 Navient Corp 6.13 25/03/2024 6,377,438 0.29
800,000 Navient Corp 5.63 01/08/2033 606,000 0.03
300,000 NCR Corp 4.63 15/02/2021 291,000 0.01
3,600,000 NCR Corp 5.00 15/07/2022 3,528,000 0.16
3,000,000 NCR Corp 6.38 15/12/2023 3,135,000 0.14
10,000,000 Neiman Marcus Group Ltd LLC 8.00 15/10/2021 10,600,000 0.48
10,000,000 Neiman Marcus Group Ltd LLC 8.75 15/10/2021 10,650,000 0.48
3,875,000 Nell Af S Escrow 8.38 15/08/2015 0 0.00
2,231,785 New Cotai LLC / New Cotai Capital Corp 10.63 01/05/2019 2,359,211 0.11
1,100,000 New Gold Inc 7.00 15/04/2020 1,108,250 0.05
3,710,000 New Gold Inc 6.25 15/11/2022 3,607,975 0.16
7,400,000 Nexstar Broadcasting Inc 6.88 15/11/2020 7,714,500 0.35
2,000,000 Nielsen Finance LLC / Nielsen Finance Co 4.50 01/10/2020 2,017,500 0.09
4,100,000 Nielsen Finance LLC / Nielsen Finance Co 5.00 15/04/2022 4,130,750 0.19
1,500,000 NRG Energy Inc 6.25 01/05/2024 1,533,750 0.07
6,450,000 NRG Yield Operating LLC 5.38 15/08/2024 6,579,000 0.30
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5,000,000 Nuance Communications Inc 5.38 15/08/2020 5,050,000 0.23
10,000,000 Numericable-SFR 6.00 15/05/2022 10,150,000 0.46
900,000 Oasis Petroleum Inc 6.88 15/03/2022 823,500 0.04
4,034,000 OMNOVA Solutions Inc 7.88 01/11/2018 4,094,510 0.19
3,250,000 OneMain Financial Holdings Inc 6.75 15/12/2019 3,331,250 0.15
7,847,000 Park-Ohio Industries Inc 8.13 01/04/2021 8,337,438 0.38
4,000,000 Peabody Energy Corp 6.00 15/11/2018 3,650,000 0.17
3,000,000 Peabody Energy Corp 4.75 15/12/2041 1,587,498 0.07
10,000,000 Post Holdings Inc 6.75 01/12/2021 9,850,000 0.45
5,500,000 Post Holdings Inc 7.38 15/02/2022 5,582,500 0.25
4,350,000 Post Holdings Inc 6.00 15/12/2022 4,089,000 0.19
3,050,000 Prestige Brands Inc 8.13 01/02/2020 3,248,250 0.15
1,550,000 Prestige Brands Inc 5.38 15/12/2021 1,530,625 0.07
1,000,000 Quiksilver Inc / QS Wholesale Inc 7.88 01/08/2018 882,500 0.04
5,000,000 Radio Systems Corp 8.38 01/11/2019 5,400,000 0.25
5,000,000 Regal Entertainment Group 5.75 15/03/2022 4,800,000 0.22
4,400,000 Regency Energy Partners LP / Regency Energy Finance Corp 5.75 01/09/2020 4,378,000 0.20
2,000,000 Regency Energy Partners LP / Regency Energy Finance Corp 6.50 15/07/2021 2,030,000 0.09
4,200,000 Regency Energy Partners LP / Regency Energy Finance Corp 5.00 01/10/2022 4,011,000 0.18
5,000,000 Resolute Energy Corp 8.50 01/05/2020 2,525,000 0.11
15,000,000 Reynolds Group Issuer Inc / Reynolds Group lIssuer LLC / 9.00 15/04/2019 15,581,250 0.71
Reynolds Group Issuer Lu
2,000,000 Reynolds Group Issuer Inc / Reynolds Group lIssuer LLC / 7.88 15/08/2019 2,117,500 0.10
Reynolds Group Issuer Lu
8,000,000 Reynolds Group Issuer Inc / Reynolds Group lIssuer LLC / 9.88 15/08/2019 8,500,000 0.39
Reynolds Group lIssuer Lu
3,800,000 Reynolds Group Issuer Inc / Reynolds Group lIssuer LLC / 5.75 15/10/2020 3,914,000 0.18
Reynolds Group Issuer Lu
1,000,000 Reynolds Group Issuer Inc / Reynolds Group lIssuer LLC / 6.88 15/02/2021 1,050,000 0.05
Reynolds Group Issuer Lu
10,000,000 Rialto Holdings LLC / Rialto Corp 7.00 01/12/2018 10,200,000 0.46
3,500,000 Rite Aid Corp 8.00 15/08/2020 3,745,000 0.17
1,400,000 Rite Aid Corp 6.75 15/06/2021 1,442,000 0.07
5,650,000 RJS Power Holdings LLC 5.13 15/07/2019 5,593,500 0.25
7,000,000 Rosetta Resources Inc 5.63 01/05/2021 6,440,000 0.29
3,500,000 Royal Bank of Scotland Group Plc 6.10 10/06/2023 3,806,427 0.17
3,500,000 Royal Bank of Scotland Plc 9.50 16/03/2022 4,007,500 0.18
3,250,000 RSP Permian Inc 6.63 01/10/2022 3,038,750 0.14
2,000,000 Ryland Group Inc 0.25 01/06/2019 1,855,308 0.08
3,000,000 Ryland Group Inc 5.38 01/10/2022 2,955,000 0.13
6,000,000 Sabine Pass Liquefaction LLC 6.25 15/03/2022 6,135,000 0.28
6,150,000 Sabine Pass Liquefaction LLC 5.75 15/05/2024 6,088,500 0.28
2,650,000 Safway Group Holding LLC / Safway Finance Corp 7.00 15/05/2018 2,530,750 0.12
350,000 Sally Holdings LLC / Sally Capital Inc 6.88 15/11/2019 373,188 0.02
9,950,000 Sally Holdings LLC / Sally Capital Inc 5.75 01/06/2022 10,584,313 0.48
400,000 Sally Holdings LLC / Sally Capital Inc 5.50 01/11/2023 422,000 0.02
11,500,000 Samson Investment Co 9.75 15/02/2020 4,945,000 0.23
5,700,000 SBA Communications Corp 4.88 15/07/2022 5,529,000 0.25
5,000,000 SBA Telecommunications Inc 5.75 15/07/2020 5,137,500 0.23
5,550,000 Schaeffler Finance BV 4.25 15/05/2021 5,508,375 0.25
3,100,000 Schaeffler Holding Finance BV 6.88 15/08/2018 3,274,375 0.15
5,800,000 Schaeffler Holding Finance BV 6.75 15/11/2022 6,090,000 0.28
2,200,000 Scientific Games International Inc 7.00 01/01/2022 2,222,000 0.10
6,350,000 Scientific Games International Inc 10.00 01/12/2022 5,873,750 0.27
1,150,000 Sealed Air Corp 4.88 01/12/2022 1,152,875 0.05
2,350,000 Sealed Air Corp 5.13 01/12/2024 2,379,375 0.11
6,728,000 Semlnole_Hard Rock Entertainment Inc / Seminole Hard Rock 5.88 15/05/2021 6,694,360 0.30
International LLC
4,000,000 Serta Simmons Holdings LLC 8.13 01/10/2020 4,255,000 0.19
4,000,000 Seven Generations Energy Ltd 8.25 15/05/2020 3,860,000 0.18
6,265,000 Shearer®s Foods LLC / Chip Finance Corp 9.00 01/11/2019 6,891,500 0.31
3,100,000 Sirius XM Radio Inc 5.88 01/10/2020 3,216,250 0.15
6,000,000 Sirius XM Radio Inc 5.75 01/08/2021 6,180,000 0.28
3,000,000 Sirius XM Radio Inc 6.00 15/07/2024 3,082,500 0.14
3,000,000 SITEL LLC / Sitel Finance Corp 11.00 01/08/2017 2,988,750 0.14
2,000,000 SITEL LLC / Sitel Finance Corp 11.50 01/04/2018 1,567,500 0.07
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2,500,000 SM Energy Co 6.50 15/11/2021 2,425,000 0.11
2,300,000 SM Energy Co 6.13 15/11/2022 2,173,500 0.10
4,505,000 SM Energy Co 6.50 01/01/2023 4,324,800 0.20
8,000,000 SM Energy Co 5.00 15/01/2024 6,920,000 0.32
2,875,000 Smith Investment 8.00 15/03/2017 0 0.00
18,000,000 SoftBank Corp 4.50 15/04/2020 17,910,000 0.82
7,900,000 Southern Graphics Inc 8.38 15/10/2020 7,959,250 0.36
2,290,000 SPCM SA 6.00 15/01/2022 2,393,050 0.11
2,000,000 Spectrum Brands Inc 6.38 15/11/2020 2,100,000 0.10
2,000,000 Spectrum Brands Inc 6.63 15/11/2022 2,132,500 0.10
6,700,000 Speedy Cash Intermediate Holdings Corp 10.75 15/05/2018 6,649,750 0.30
2,500,000 SPL Logistics Escrow LLC / SPL Logistics Finance Corp 8.88 01/08/2020 2,675,000 0.12
4,350,000 Springs Industries Inc 6.25 01/06/2021 4,273,875 0.19
2,500,000 Sprint Capital Corp 8.75 15/03/2032 2,456,250 0.11
9,000,000 Sprint Communications Inc 8.38 15/08/2017 9,765,000 0.44
4,050,000 Sprint Communications Inc 9.00 15/11/2018 4,627,125 0.21
9,550,000 Sprint Communications Inc 7.00 0170372020 10,337,875 0.47
5,800,000 Sprint Communications Inc 7.00 15/08/2020 5,814,500 0.26
5,000,000 Sprint Communications Inc 11.50 15/11/2021 6,075,000 0.28
20,000,000 Sprint Corp 7.25 15/09/2021 19,950,000 0.91
8,750,000 Sprint Corp 7.88 15/09/2023 8,662,500 0.39
4,000,000 Standard Pacific Corp 6.25 15/12/2021 4,120,000 0.19
1,500,000 Steel Dynamics Inc 6.13 15/08/2019 1,597,500 0.07
2,700,000 Steel Dynamics Inc 5.13 01/10/2021 2,747,250 0.13
1,000,000 Steel Dynamics Inc 6.38 15/08/2022 1,067,500 0.05
5,000,000 Steel Dynamics Inc 5.25 15/04/2023 5,087,500 0.23
2,650,000 Steel Dynamics Inc 5.50 01/10/2024 2,703,000 0.12
1,500,000 Stone Container Finance Co of Canada Il 7.38 15/07/2014 0 0.00
3,750,000 Summit Materials LLC / Summit Materials Finance Corp 10.50 31/01/2020 4,181,250 0.19
8,000,000 Sun Products Corp 7.75 15/03/2021 6,720,000 0.31
935,000 Synovus Financial Corp 7.88 15/02/2019 1,044,863 0.05
2,000,000 Telecom Italia Capital SA 7.18 18/06/2019 2,303,017 0.10
2,000,000 Telecom Italia Capital SA 7.72 04/06/2038 2,231,929 0.10
10,500,000 Telecom Italia SpA 5.30 30/05/2024 10,613,807 0.48
1,850,000 Tesoro Logistics LP / Tesoro Logistics Finance Corp 6.25 15/10/2022 1,863,875 0.08
10,000,000 Time Inc 5.75 15/04/2022 9,712,500 0.44
1,550,000 T-Mobile USA Inc 6.54 28/04/2020 1,608,125 0.07
7,000,000 T-Mobile USA Inc 6.25 01/04/2021 7,192,500 0.33
1,300,000 T-Mobile USA Inc 6.63 28/04/2021 1,332,500 0.06
4,000,000 T-Mobile USA Inc 6.13 15/01/2022 4,080,000 0.19
5,350,000 T-Mobile USA Inc 6.73 28/04/2022 5,543,938 0.25
3,800,000 Toll Brothers Finance Corp 5.88 15/02/2022 4,075,500 0.19
2,000,000 Toll Brothers Finance Corp 4.38 15/04/2023 1,965,000 0.09
1,650,000 Transfield Services Ltd 8.38 15/05/2020 1,753,125 0.08
3,400,000 TRI Pointe Holdings Inc 4.38 15/06/2019 3,374,500 0.15
2,900,000 TRI Pointe Holdings Inc 5.88 15/06/2024 2,910,875 0.13
4,050,000 Trinidad Drilling Ltd 7.88 15/01/2019 3,793,500 0.17
2,500,000 Twitter Inc 1.00 15/09/2021 2,184,400 0.10
3,000,000 Univision Communications Inc 6.88 15/05/2019 3,135,000 0.14
9,050,000 Univision Communications Inc 6.75 15/09/2022 9,706,125 0.44
3,000,000 UPCB Finance VI Ltd 6.88 15/01/2022 3,292,500 0.15
11,000,000 Valeant Pharmaceuticals International 6.38 15/10/2020 11,577,500 0.53
4,000,000 Valeant Pharmaceuticals International Inc 6.75 15/08/2018 4,260,000 0.19
250,000 Valeant Pharmaceuticals International Inc 5.63 01/12/2021 254,688 0.01
8,000,000 Vanguard Natural Resources LLC / VNR Finance Corp 7.88 01/04/2020 6,960,000 0.32
4,950,000 Vector Group Ltd 7.75 15/02/2021 5,234,625 0.24
3,000,000 Videotron Ltd 5.00 15/07/2022 3,067,500 0.14
4,800,000 Videotron Ltd 5.38 15/06/2024 4,968,000 0.23
6,200,000 Viking Cruises Ltd 8.50 15/10/2022 6,758,000 0.31
2,000,000 Virgin Media Finance Plc 6.38 15/04/2023 2,105,000 0.10
9,000,000 Virgin Media Secured Finance Plc 5.38 15/04/2021 9,405,000 0.43
1,585,000 Visant Corp 10.00 01/10/2017 1,386,875 0.06
6,200,000 VTR Finance BV 6.88 15/01/2024 6,401,500 0.29
2,400,000 Waterjet Holdings Inc 7.63 01/02/2020 2,475,000 0.11
4,846,000 Wells Enterprises Inc 6.75 01/02/2020 5,003,495 0.23
4,000,000 WESCO Distribution Inc 5.38 15/12/2021 4,045,000 0.18
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5,350,000 WEX Inc 4.75 01/02/2023 5,189,500 0.24
1,750,000 WhiteWave Foods Co 5.38 01/10/2022 1,806,875 0.08
1,200,000 Whiting Petroleum Corp 6.50 01/10/2018 1,188,000 0.05
1,200,000 Whiting Petroleum Corp 5.00 15/03/2019 1,128,000 0.05
8,100,000 Whiting Petroleum Corp 5.75 15/03/2021 7,492,500 0.34
3,877,000 William Carter Co 5.25 15/08/2021 4,012,695 0.18
4,000,000 William Lyon Homes Inc 8.50 15/11/2020 4,330,000 0.20
2,850,000 William Lyon Homes Inc 7.00 15/08/2022 2,878,500 0.13
3,800,000 Wind Acquisition Finance SA 4.75 15/07/2020 3,614,750 0.16
18,000,000 Wind Acquisition Finance SA 7.38 23/04/2021 17,010,000 0.77
2,200,000 Windstream Corp 7.75 15/10/2020 2,282,500 0.10
3,250,000 Windstream Corp 7.75 01/10/2021 3,339,375 0.15
75,000 Windstream Corp 7.50 01/06/2022 75,938 0.00
3,000,000 WMG Acquisition Corp 6.75 15/04/2022 2,647,500 0.12
2,200,000 Woodside Homes Co LLC / Woodside Homes Finance Inc 6.75 15/12/2021 2,194,500 0.10
1,700,000 WR Grace & Co-Conn 5.13 01/10/2021 1,748,875 0.08
1,300,000 WR Grace & Co-Conn 5.63 01/10/2024 1,361,750 0.06
2,700,000 Wynn Macau Ltd 5.25 15/10/2021 2,578,500 0.12
5,000,000 Zachry Holdings Inc 7.50 01/02/2020 5,037,500 0.23
1,977,919,904 90.05

2,021,605,822 92.04
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848 Atrium 0 0.00
40,000 Axiall Corp 1,697,200 0.08
22 Dawn Holdings USD Npv 0 0.00
50,413 General Motors Co 1,776,050 0.08
204,706 HWMH Holdings 4,311,108 0.20
1,000 Holdings Co Inc PT 0 0.00
50,000 Huntsman Corp 1,151,500 0.05
6,126 Motors Liquidation Co GUC Trust 114,863 0.00
6 New Cotai LLC USD Npv (Placing) 0 0.00
40,000 Toll Brothers Inc 1,346,800 0.06
10,397,521 0.47

1,033 Spanish Broadcasting System Inc 10.75% 1,167,806 0.05
1,167,806 0.05

3,419 Truvo Subsidiary Corp Warrant 31/12/2020 0 0.00
24,010 General Motors Co 10/07/2016 609,374 0.03
24,010 General Motors Co 10/07/2019 412,252 0.02
6,495 Masonite International Corp 09/06/2016 90,653 0.00
1,112,279 0.05

1,112,279 0.05

94,779,124 Goldman Sachs US$ Liquid Reserves Fund -X Class 0.205 94,779,124 4.32
94,779,124 4.32

2,129,062,552 96.93

( ) (@D)

162 90 Day Euro$ Future June 2015 7,598 0.00
156 U.S. Long Bond (CBT) March 2015 412,809 0.02
136 U.S. Ultra Bond (CBT) March 2015 798,177 0.04

81 90 Day Euro$ Future September 2015 8,954 0.00
1,227,538 0.06

( ) (@D)

1,809 U.S. 5 Year Note (CBT) March 2015 (430,016) (0.02)
145 U.S. 2 Year Note (CBT) March 2015 (55,844) (0.00)
(58) U.S. 10 Year Note (CBT) March 2015 (8,282) (0.00)
(586) 90 Day Euro$ Future June 2017 (350,208) (0.02)
(844,350) (0.04)
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07/01/2015 Us$ 38,125,082 EUR 30,571,996 1,128,469 0.05
07/01/2015 Uss$ 3,430,830 CAD 3,910,219 55,378 0.01
07/01/2015 Uss$ 16,684,191 CHF 16,088,015 491,425 0.02
1,675,272 0.08
) ) ( ) (@D)
07/01/2015 CHF 2,400,975 US$ 2,480,936 (64,327) (0.01)
07/01/2015 EUR 773,312 Uss$ 957,430 (21,609) (0.00)
(85,936) (0.01)
( ) )
Interest Rate Swap (Barclays Bank PIc) (Fund receives Fixed 0.75%; and pays Floating
97,200,000 USD LIBOR 3 Month) (19/03/2016) 264,792 0.01
Interest Rate Swap (Barclays Bank PIc) (Fund receives Fixed 3.25%; and pays Floating
15,975,000 USD LIBOR 3 Month) (19/03/2024) 1,349,795 0.06
1,614,587 0.07
( ) (@)
Interest Rate Swap (Barclays Bank PIc) (Fund receives Floating EUR EURIBOR 6 Month;
18,280,000 and pays Fixed 0.50%) (18/03/2018) (171,297 (0-01)
Interest Rate Swap (Barclays Bank Plc) (Fund receives Floating USD LIBOR 3 Month; and
77,900,000 pays Fixed 2.25%) (18/03/2020) (1,323,529) (0-06)
Interest Rate Swap (Barclays Bank PIc) (Fund receives Floating USD LIBOR 3 Month; and
203,000,000 < Fixed 2.50%) (18/03/2022) (4,769,343)  (0-21)
(6,264,169) (0.28)
( ) (@)
Credit Default Swap (Barclays Bank PlIc) (Fund provides default protection on
(75,000,000) CDX.NA.HY.23-V1; and receives Fixed 5.00%) 20/12/2019 4,604,617 0.21
4,604,617 0.21
( ) (@)
2,021,605,822 92.04
10,397,521 0.47
1,167,806 0.05
1,112,279 0.05
94,779,124 4.32
1,227,538 0.06
(844,350) (0.04)
1,675,272 0.08
(85,936) (0.01)
1,614,587 0.07
(6,264,169) (0.28)
4,604,617 0.21
65,493,850 2.98
2,196,483,961 100.00
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114,148,091,385
223,711,174
113,924,380,211
228,566,782,557
0.4984
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