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) TR0 0% BOND FUND-USD CLASS 20,627.12 | 3,019, 748 98.2
SMEEAEE L, ~P—7 7 > ROBENKOAFICHT 5 Y e — 1) o P R T
Ty ROwH—7 7 o KA HEOEIE, ) E& ;; é%%?;gggﬁi;g%;%ﬁjhé DI




FAIDRESEFHET 7V F BEERE) XKML 23— (BASERE)

(2) BHEEERES WIREEXUEDER
i B m(n ®|¥ m @ . g #_ s W R

Fn T 1 _ A i mE | %
HAT ewg— v HF—=T 7 R 2,163 2,163 2,205 T %
() BALAREHE T, B & [F it % O G R 3,019, 748 97.2
HAT +=F— =P =T 7 R 2, 205 0.1
a— L e m— L F O 83, 298 2.7
o' fF it M OE R O 3,105, 253 100. 0

(E) RO BT A L G T,

WEE. B8, TABLUCEEMBORKTR
(OIMEITA12F) . (0144F12H 12H), (201545 1 A13R), (201562 A12H), (20154 3 H12R), (201544 A13F) BIE

I H %47 B OK ¥ 48 H K %49 H K % 50 M oK % 61 W OK 52 M K
A & I3 2,945,449, 955 3,067, 605, 9141 2,147,438, 609 2,110, 896, 387H 2,204, 847,930 3,150, 974, 038
S — 538, 354, 046 43,611, 800 31,578, 941 35, 336, 220 44, 843, 683 44, 292, 694
BB E RIS GHmE) 2,383, 916, 364 2,995, 098, 570 2, 113, 653, 907 2,063, 620, 407 2,138, 454, 486 3,019, 748, 583
5*7127/7](}{%%5) 2, 205, 545 2, 205, 545 2, 205, 761 2, 205, 761 2,205, 761 2,205, 761
xR AN & 20, 974, 000 26, 689, 999 — 9, 733, 999 19, 344, 000 84, 727, 000
B & & 46,218, 488 44,567,132 19,571, 204 18, 848, 867 52,796, 533 74,913, 492
ES h % 10, 487, 000 13, 345, 000 — 4, 867, 000 38, 688, 000 52, 436, 000
AL AR Sy B 4 16, 741, 637 17, 439, 420 12, 194, 027 11, 889, 021 12, 070, 345 17,334, 741
KPR A 17, 037, 637 10, 730, 954 4,965, 537 14, 780 68, 740 2, 305, 070
& FA1F FE O 1,938, 763 3,017, 369 2, 360, 873 2,013, 330 1,891, 593 2, 740, 808
Z O ft KL EH 13, 451 34, 389 50, 767 64, 736 77, 855 96, 873
(C) fiEEHRE(A—B) 2,899, 231, 467 3,023, 038, 782 2,127, 867, 405 2,092, 047, 520 2,152,051, 397 3,076, 060, 546
JC A | 2,092,704, 652 2,179, 927, 547 1, 524, 253, 393 1, 486, 127, 660 1,508, 793, 139 2, 166, 842, 643
VR B 2 806, 526, 815 843, 111, 235 603, 614, 012 605, 919, 860 643, 258, 258 909, 217, 903
D) = #F #E & 0O % 2,092, 704, 6520 2,179,927,5470 1,524, 253,3930 1,486,127, 6600 1,508, 793, 1390 2,166, 842, 6430

1EASYEEfHE(C/D) 13, 854H 13, 868H 13, 960 14,0778 14, 263 14,196 M

k HAGIIRIC I 1T D JEAKAILL, 535, 589, 8081, MAERMIM (HEATHI~52M) HICIs T 2 BMNERE TEAEILL, 801, 819, 1651, [FIfKI TEAKHILL, 170, 566, 3301 T,
* FH2HIROFHE OH0Y ) ORI FEREIL 14, 196F T,




T4 IRESEFHET 7o F BERRE) XKL 23— (BASEER)

WiEEDKR AT H20144F10J1 156 E20144F11J] 12H B508]  F20154F 1 1140 ZE20154F 2 J] 12H

FAsH]  H20144E11H13H  F20144E12H 12H 51 H20154E2 H13H  F20154=3 H12H

493 H20144F12H 130 E20154E 1 H13H 621 H20154E 3 H13H  ZE20154E4 A13H
5 H w47 M W48 M %49 W % 50 % 51 M % 52

(A) B % % U # 9,435, 716/ 17, 366, 245M 12,373, 495M 11, 604, 282 12,598, 822/ 15, 373, 712
Z W R Y & 9, 428, 952 17, 358, 634 12, 364, 870 11, 603, 083 12, 597, 947 15, 365, 904
Z W Fl B 6, 764 7,611 8, 625 1, 199 875 7, 808
(B) AififE%HFTEELE 129, 947, 347 2,930, 800 16, 740, 554 19,792, 456 29,034, 447 3,708, 344
5 B fa 136, 957, 164 7,658, 341 39, 843, 706 21, 065, 661 29, 038, 827 3, 744, 195
7 H B| A 7,009,817 A 4,727, 541 A 23,103, 152 A 1,273,205 A 4,380 | A 35,851
©) 15 5% 8k B %| A 1,952,214 A 3,038,307 A 2,377,251 A 2,027,299 A 1,904,712 | A 2,759,826
(D) L#E%L(A+B+C) 137, 430, 849 17, 258, 738 26, 736, 798 29, 369, 439 39, 728, 557 16, 322, 230
(E) AidifgEH S 75,018,474 179, 528, 533 122,016, 679 131, 336, 040 148, 345, 473 175, 041, 983
(F) EmEfE=EREe 610, 819, 129 663, 763, 384 467, 054, 562 457,103, 402 467, 254, 573 735, 188, 431
(B 4 %5 40 4 %8) | (857,547, 996) (917,891, 391) (645, 250, 451) (630,975, 348) ( 643,457,356) [( 1,001,872, 696)
(GEEHEAYEE) | (A246,728,867) (A254, 128, 007) (A178, 195, 889) (A173, 871, 946) (A176,202,783) [(A 266,684, 265)
@) & (D+E+F) 823, 268, 452 860, 550, 655 615, 808, 039 617, 808, 881 655, 328, 603 926, 552, 644
H) 1w #& 4 @ €| A 16,741,637 A 17,439, 420 A 12,194,027 A 11,889, 021 A 12,070,345 | A 17,334,741
REEHERE (GHH) 806, 526, 815 843,111,235 603, 614,012 605, 919, 860 643, 258, 258 909, 217, 903
B FEAE LS4 610, 819, 129 663, 763, 384 467, 054, 562 457, 103, 402 467, 254, 573 735, 188, 431
(B2 24 S FR 24 %7 | (857,547, 996) (917,891, 391) (645, 250, 451) (630,975, 348) ( 643,457,356) [( 1,001,872, 696)
(GEEIETARYS%E) | (A246, 728, 867) (A\254, 128, 007) (A178, 195, 889) (A173, 871, 946) (A176,202,783) [(A 266, 684, 265)
oy Eﬂ ﬁﬁ* 5L 4 195, 707, 686 179, 347, 851 136, 559, 450 148, 816, 458 176, 003, 685 174, 029, 472

(1) S5 VAR R 3 D IR S A B TRR L TR Y £,
((+2) E)JM.: ?E%ﬂﬁ/%&li\ BIMERER L TR L OFEHAE VW, TTAZ FRIZEAFAK L LT,
(£ 3) WER/AELE O FRET IRE AL e O HIEE () | oREZH,

EFE D 5E 13RI L LT S ET,

BB EREDFHEBE (4

I H %47 M %48 M %049 #0050 % 51 M % 52 M
(a) PREVERRSE DRt LU 9, 303, 5961 14, 766, 70914 11, 363, 19214 10, 855, 01014 12, 022, 50414 13, 150, 1701
(b) BV OA MRS B S 118, 711, 466 2,492, 029 15, 373, 606 18, 514, 429 27,706, 053 3,172, 060
(o) UNAEFHHE 4 857, 547, 996 917, 891, 391 645, 250, 451 630, 975, 348 643, 457, 356 1,001, 872, 696
(d) Bl WAt r 84, 434, 261 179, 528, 533 122,016, 679 131, 336, 040 148, 345, 473 175, 041, 983
(e) YHHEAMEH(a+b+c+d) | 1,069,997, 319 1, 114, 678, 662 794, 003, 928 791, 680, 827 831, 531, 386 1, 193, 236, 909
(f) syhicd: 16, 741, 637 17, 439, 420 12, 194, 027 11, 889, 021 12, 070, 345 17,334, 741
(g) BB B S % (e — £) | 1,053, 255, 682 1,097, 239, 242 781, 809, 901 779, 791, 806 819, 461, 041 1,175,902, 168
(h) ZAEHERS O3 2,092, 704, 65211 | 2,179,927, 5471 | 1,524,253,3931 | 1,486,127,66011 | 1,508,793,13911 | 2,166,842, 64311




FAIDRESEFHET 7V F BEERE) XKML 23— (BASERE)

D i 7 [ Ea D B 0 5 i3
Bo4aT MW 48 M| E 49 | 50 M| 51 Hi|FE 52 Hj

1 AEA Y Y HER 80M 80M 80M 80M 80M 80
(B i) (13,854M) | (13,868F) | (13,960M) | (14,077F) | (14,263M) | (14, 196M)

@ < e HEE = — 2> % ZRIMO L ORG & 5idaiE, B () WOILEMFICIE S THBIRICHRE W2 LE Lz,

HERLEDEHR LEOEIKRLNIZDLNT

c BLAITIE, BB E 72 B TEESTA) &, FERERBIRV E e s TR RS (FRBlf4) | Bd Y £,

< BCYE Bk O FLYEMAEME R TA & REE £ 72 1 ER oA Z R 2 5AICE, DlElE O RFEN S mE e L7 £,

- BT B % O FEEMAE MBI SEAR % FlEl 2355121, FlEl 555 QKR TTAL RS (FBlaB4a) | 780 O Sl sy s ©
D

CEARES (FERIAEA) B4 LA E. DEARERICI T A x OZRE OMMITAD b YA RE S (R
&) VEBR LT, T OH% O % OZEE OMEBITTAR L 720 £,

< W ALAIT OV TR, 20.316% (FrfSRi16%., M BURFBITFRL0. 315% 45 K OMI G BL 5 %) OB L 2 PRMUIN T2 bi,
REREHIENER ShET, b, ERETEIT/RV, FESHERBLE 72 1R AL (LY EROEA TS A, ) &k
TN B R S Gl =S

AENOZIRFTOLA ., BURERERY 5,

CBENWIESNSA%ICE, FRONENEFICARLZENHY £, <bLIE, RESHICBMWEDELE SN,
B OB OFERIIC o X E LT, BIBHMESICIMRIND Z L EaBEIO LET,

Y7y MIIDBEREERBHIE NI SA (=—¥) | OBAME T, FERBLAEICET D BRI OWTIsERic s
fnEbELES N,

(BHoH)
@ ERABEE (2R DEFXIfFIZDONT
2014128 1 BEITOZRREICK Y. BERKEEE IOERKRESE] & NEARESE (24K 1 (XE) 025&@EIcHY
FLEN, MERREE (24K 1 1200 TIE, RFIRZTCEFRMNTHEEEANRICEDE L=,
OEMAEFHEDWEIZDOLNT
BEAGNSREFOREEEORICITESE@EREICONT, 2014F128 1 BETOEREICEYUTOAAEESNI-Z &I
U, ERHNFOZUBEFROEREETHRVEL,
- EEREOTRELS, [ZHEOEMLULOERIN OZHEDRET I ERIEDIPD2LULDERERDI LI D T3
BEQDRETASGRIEDIPD2LULOBREBZ L] ICEFESNFEL,
- REBEETXIOHEBEZITESIE. IRTDIBETEEARBIVELSNTEELEDN., TOHENZREOFRIZRIFTHENE
MELOTHD LT, LEHAICETIZEMRENTELLYELL,
CEARBICRY LE-ZHBICLISHEEETIEROBREICONT, —HBEBHUERICECIBEETE (B I77 0 FIEE4LE
T ) ITIFERASAGLCHEYELE,
O EAHRINERIZDONT
ERYMZ 5 EMERL. SR THEHE2015F108 138, 52020108 13BICEELE L=,

[KEEHT, B OHIRESEIZT 7 v FOERRAZIBHEET 27200 LD THY | EOEFEZ AL LI2bDTIEH Y £HA, ]
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FAORESEFHET 7V F BEERE) kL 2—X (BASER)

*ZE L - a—X (BASERE)

BR300 D ERAER
S, Highti N

R R o] Py o P

7 y R

e |REZ M B s B, 8 esmw| B, 0 HAEE
! ! % % | % % % HH
231 (20124811 /112H) | 10,076 100 2.5| 11,890 0.2 82.63 2.5 0.2 99. 1 5, 844
24K (20124612 /1 12H) | 10,713 100 7.3] 12,125 2.0] 86.97 5.3 0.1 98.0| 6,540
9514 (20134E 1 A15H) | 11, 692 100 0.1 12 338 1.8| 9462 8.8 0.1 98.4| 7,055
261K (201342 H12H) 11,777 100 1.6 12, 304 NO0. 3 96. 68 2.2 0.2 99.0 6, 829
27THIR (2013423 H12H) 12, 182 100 .3 12, 460 1.3 99. 16 2.6 0.1 99. 2 7,133
28 MR (20134-4 H12H) 13, 052 100 8.0 12,614 1.2 105. 03 5.9 0.1 98. 8 7,373
20814 (20134 5 J113H) | 12, 808 100 A 1.1]| 12,865 2.0] 10L.78] A 3.1 0.2 98.8| 6,986
3081 (201346 f112H) | 11, 008 100 A13.3| 12,494| A2.9| 9150 Al0.1 0.2 98.2| 5,153
SUHIR (201345 7 A 12H) | 10, 853 100 A 0.5 12,473 A0.2| 90.71] A 0.9 0.2 98.9| 4,949
32H1K (2013428 H12H) 10, 622 100 A 1.2 12, 557 0.7 88. 45 A 2.5 0.2 97.6 4, 555
33WIR (2013429 H12H) 11, 048 100 5.0 12,535 NO. 2 93. 16 5.3 0.2 98.9 4,525
3AHIR (20134210 H 15H) 11,119 100 1.5 12, 734 1.6 93.91 0.8 0.2 98. 2 4, 367
353K (20134E11 H 12 H) 11, 158 100 1.3 12,910 1.4 92.82 | A 1.2 0.3 99.0 4,316
365K 2013412/ 12H) | 11, 174 100 10| 13 034 Lol 9281] A 0.0 0.2 99.0| 4,158
STHIR (20144 1 A14R) | 11, 251 100 16| 13 176 11 93. 36 0.6 0.2 98.9| 4,160
38HIR (2014422 H12H) 10, 940 100 A 1.9 13, 246 0.5 92. 45 A 1.0 0.3 99.0 4,091
39K (2014423 H12H) 11, 208 100 3.4 13,410 1.2 92. 24 AN 0.2 0.2 98. 8 4,128
408K (201444 A 14H) 11,477 100 3.3 13, 500 0.7 95. 34 3.4 0.2 98. 8 4, 236
ALK (20144 5 H12H) | 11, 382 100 0.0] 13,609 0.8] 95.47 0.1 0.3 99.0| 4,179
423K (2014426 1 12H) | 11, 476 100 L7| 13, 756 L1| 9571 0.3 0.2 98.8| 4,269
43K (201446 7 A 14H) | 11, 320 100 A 0.5] 13,793 0.3] 95.20] A 0.5 0.2 98.6| 4,180
441K (201448 H12H) 11,078 100 A 1.3 13,657 AL1.0 94. 66 A 0.6 0.2 99.0 3,973
A5HAR (20144E 9 A 12H) 11, 324 100 3.1 13, 694 0.3 97.52 3.0 0.3 99.0 3,917
46 MK (20144-10H 14H) 10, 744 100 A 4.2 13,519 Al 3 93. 60 A 4.0 0.2 98.7 3,671
ATHIR (20144111 12H) | 11, 352 100 6.6| 13,687 12| 100.53 7.4 0.3 99. 1 3,779
48K (201446127 12H) | 10, 855 100 A 3.5| 13,266| A3.1| 98.16| A 2.4 0.2 98.3| 3,506
493K (20154 1 H13H) | 10, 832 100 0.7| 13,428 L2 96.14] A 2.1 0.4 97.5| 3,456
S50H1K (2015422 H12H) 10, 366 100 A 3.4 13,630 1.5 92. 04 A 4.3 0.2 99.0 3,210
S1HIR (201543 H12H) 10, 210 100 A 0.5 13,706 0.6 92. 47 0.5 0.3 98.9 3,139
5201 (20154E 4 113 H) | 10, 269 100 1.6] 13,858 11 92.11| A 0.4 0.2 99.0| 3,127

(P 1) JLUERARO HETE R Ay R dih P,

(% 2)

(1 3)
(:4)
(1£5)
(£ 6)

BofA ML US.HighYVield Master II Constrained (K RKAX—R) I, N7 « F 7 « T AU G« AYLYLF - US/HNA « f—)L K+ v AH—
MeaYAMLAY R ATy IR CKRAR—R) OFT—F%H L2, ¥77 0 RREAZ10,0008 L TCRKAMEEEESHELIZLDOT
T NI o FT cTAUH - RAUNYF - USHAA - ALK wAZ =M+ TUANLA VR AT v 7 AOFEFERE, MOFTAHE, <
DA —GIDOHERIZBofARA U LY o FHRH L TWET, BofAA VALY U FHITN 7 7 o ROEEIMOEET 250 TERL ., M7 7> ROl
FRRICR L C—UOFTEZA S bOTIEH Y XA,

WA OFERT, FEYEMA A~ DKM 2 Z 8 LT, BT %A ORMERA LTV ES,

ZERL— NI, HE BB A XEEEYEETEMGOMEZ b L ICREEFRHANED AR FECLVEHSRS L— 2L T E
R

AFEHALEL, vV =T 7 ROMAREEY T 7 RR—A BB L2 b D2 EHRET,

AFERA LRI TR T AN S S (BRHtb ) o L OMEREM ZBRE £,
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FADRESEFHET 7 F BEERE) 2L 20— (BASERE)
W ERAAR (SBATH~3E528) hDEEMEBE L TRDHERE

(1) (i)
12, 000 80
11, 500 60
11, 000 40
10, 500 20
10, 000 0

HasHIR  ATHIR BBASHIR HAOHIR  HSOHIR LUK 52K
(2014.10. 14) (2014.11.12) (2014.12.12) (2015. 1.13) (2015. 2.12) (2015. 3.12) (2015. 4.13)

— AU (edh) Syl P AL vEA AR (e i)
T PERRAR ()

kOyBOA R SRV AE L, OhlA (BLAA) Z0EEICHRE L b0 LARLTHELEZLO T, 77 vy NEHOFEEN R/ T +—~ v 223 TH
DTHY, BESFOHEBORNEZ RTHOTIEDH Y FHA,

* G EFREETH0E I DOV TE, BESEPFHT 23—k e 3, /o, DEEGOMBIEMHIE. 77 v FOEAMEEIC L v #ip
U35 08

e n n | B ® o SRR TTa e ny — 1] EEGE

B % | e [ % F| esm B % w | I stk

M % % & % % %

(W) 20144£10H 140 10, 744 — 13,519 — 93. 60 - 0.2 98.7

EATH 101 R 11, 109 3.4 13, 684 1.2 96. 47 3.1 0.2 99. 2
(H15K) 20144F11A 121 11, 452 6.6 13, 687 1.2 100. 53 7.4 0.3 99. 1

(WE) 2014411120 11, 352 — 13, 687 — 100. 53 - 0.3 99. 1

481 11HE 11, 467 1.0 13, 628 A0. 4 100. 71 0.2 0.2 99. 1
(HAR) 20144E12 A 12H 10, 955 A3.5 13, 266 A3.1 98. 16 A2.4 0.2 98. 3

(HA95) 20144E12 A 12 H 10, 855 — 13, 266 — 98. 16 — 0.2 98. 3

495 127K 11, 003 1.4 13, 401 1.0 98. 07 AO. 1 0.4 99. 2
(H15K) 20154F 1 A13H 10, 932 0.7 13, 428 1.2 96. 14 A2.1 0.4 97.5

(W) 201541 H13H 10, 832 — 13, 428 — 96. 14 - 0.4 97.5

501 1 HE 10, 275 A5 1 13, 491 0.5 92. 06 N 0.4 99. 1
(HA=R) 20154E2 A12H 10, 466 A3. 4 13, 630 1.5 92. 04 A4.3 0.2 99. 0

(HA%5) 20154E2 A12H 10, 366 — 13, 630 — 92. 04 — 0.2 99.0

#5515 2 AR 10, 542 1.7 13, 799 1.2 93.17 1.2 0.3 99. 1
(H15K) 20154F 3 A12H 10, 310 N0.5 13, 706 0.6 92. 47 0.5 0.3 98.9

(W) 201543 H12H 10, 210 — 13,706 — 92. 47 - 0.3 98.9

#5525 3 AR 10, 203 ANO. 1 13,738 0.2 92. 06 AO0. 4 0.2 99. 1
(1) 20154F 4 H13H 10, 369 1.6 13, 858 1.1 92. 11 A0. 4 0.2 99. 0

(1) WIERIEMEMAN T /Bl EiA 7 BEVERITI e L,
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A DRERSRHET 7>~ EERRE) FF)L - 3—2 (BAHER)
(ERER)

SEEMBZDHBICONT

[E (%8 - BE%E]

FEATHIE ¢ 10, 7441 ZE52H15K ¢ 10,2691 (BEFASYEC46001T)  IEHE : 1. 1% (OrdemEE~—2x)
[(REMEBEOETHEHER]

JPENTY FTFAR=USHNA + A=K RV FT7F AUDZZA (UF JPEAHY - US/HA -
A= R (AUDZ Z7R) | LVWET, ) OZFAHFA~OREZBL T, K ELVETONA « £ —/L FERICEEL, K
ROV COEFEIZX L TR RAFED /5 RVEWO LRG| 21772 oo i S, 2 FVHBBHEGEITHE L E Lz, &5
B OFBIARLCESRME D LH ., ZBRENCL D27 VI T A (BRIZEMRYSESOWNLE) N7 T ACHFE L, EEmAEIIM -
NV LELE,

QREREICDOINT
OXKE/NA - 4 —IL FEZTR

INA e A =L RIEFREDUL, RN S FRLUE L, 201441201200 T, BAFAREMBEEIEE%/) 5 FR B CKE

HALHER I B 2) 12 K5 BRI BB E E 0 | EESFIE EH GRS 220 F Lis, e ERE RS O KE T

A RICEEREOFEH BN ESNZIEZ, T VY OBIRHFERESR E v Ib 0 . miiho U R 7 [AEkHEH R 2358

FolZ D, N A A=V RIEFTDIIAT Ly B CREE L OFIEID R2E) OFERE & bR & 720 L

72o LD L2015%EICAD &, ECB (BRINHFEERTT) BEEEALZ S LaEMSMEROTAZIET 572 EOMRE b

BB 235 5T, A o A =L PEETHIUZ EFICEE UE Uiz, £72, BUBIRK 22 ERasa i g T b o Jk LS R 2

EOEHIEENEMT 570, HO Y A7 FMEABHZIBLIEI LD, AT Ly ROME N o TERGRIZHERS L

F L7
O&BHEE

L RMIEHH TR LE Lz, 20144E 11 AT T, BARDRHIEAOTER 3R EC HEROBIFEM 72 &b HE

NBEEY . 5 FAVHAEBMBIT EFERE 20 E LA, L L, FUMEROKIE FELX ) v OB K215 5

WG ) A7 BRSO D, A —A N7 U T CIRENRHE OEREL ORI FFBRIAREE 722 &b, 20164 1

BIZmF 5 RV TR 2D, 2 AICBORERZ 5 FiFiath b, 5 KVHABRGIE HEOEWER & 720 £ Lz,
OxE#ieFmn

RBA (A—2Z 7 U 7HIRIT) 1ZEBREF] 22, 50%70252. 25%I(25 FIF £ Lz, —J5. FRBIZESRAR O A

LU h0~0.25% CHR A& £ L,

SHIERBIMRKRICE TS TSHDERAE
JPEATY « USHA + A= F (AUDZ T RA) ~OEEHEEZEMICHESZ LICk > T, REDOAA « A=K
BEPLOIEETZT 5L L b, B RAOLBHE LAV ROBEEEO S LET,
®R—bTFUFIZDONT
OEPh AN
MT7 7 RE, JPEAHL - USHNA « A—/LE (AUDZ T R) DZWiFHEELAT v F—» vPF—T 7 I
BETLZ77 0 R e AT - 770 XThHY, UERMKZBCCIPELH L - US/HNA « f—/LK (AUDZ T RA) O
ZISRERA~OBEE NG AR LE LT,
OJPEILHY-USHNA - 4—)LK (AUDHYFR)

FELTHRRAVETDONA « A =)L FEFEZFLICEE L, Kk FVETOREEIC L TK RLVRD 5 RVEWO AR

WA 217729 Z & T, BHEMEDEFRLRELLZE LENEOMEZD S LE LTz, A - A —/b RIEFEOMAIUCEE L

T, S E AR AT » 7B 3D < EBIERINEIR A B L2 217720 E L,
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FADRESEFHET 7 F BEERE) 2L 20— (BASERE)

OF8A4 T % — - IXYF—T7K
BREDOZEMICEE L, BHoEER I Na— « o— SO MEMEFE~OREIZL Y, BENER 217720 F
L7,
ORUFI—Y LDEEIZDONT
M7 7 NIIEHOFME X BREEEL R F~v— T ZRIT TR A,
LR 77 7134 7 7 NOILYEMEE & SE R & DIEHROX I TT,

(%)

8.0

6.0

4.0 O AL AR

2.0 [BofA ML US.HighVield Master 1I
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W SIA30HDERRER
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5& % /ﬂ;’q R\Agf‘ E;H EP E;H EF' ¥ Att%—i 'il'ﬁﬁﬂz% (7N %E
(ELE) | O ?ﬁi % | 1 ve = BB | 1 g 22 | ML b= ™ -

o0 Bl 4B | s R fig % &

M M % % % % EVs
265H1K (20124211 H12H) 10, 230 50 0.1 11, 986 0.2 0.3 99. 0 6, 162
26317K (2012412 H 12 H) 10, 382 50 2.0 12,223 2.0 0.2 98. b 7,207
278K (201341 H15H) 10, 470 50 1.3 12, 438 1.8 0.2 96. 8 7,738
281K (201342 H12H) 10, 364 50 A0.5 12, 403 AO0. 3 0.2 98.9 7,997
291K (20134 3 H12H) 10, 431 50 1.1 12, 560 1.3 0.2 98.5 8, 567
30K (20134F 4 A12H) 10, 497 50 1.1 12,716 1.2 0.2 99.0 8, 703
31K (20134E 5 H13H) 10, 639 50 1.8 12, 968 2.0 0.2 97.8 8, 968
32K (20134F 6 H12H) 10, 240 50 A3. 3 12, 594 N2.9 0.2 98. 3 8, 506
33HIK (201347 H12H) 10, 189 50 A0. 0 12, 573 NO. 2 0.2 98. 8 8, 241
34315K (201348 H12H) 10, 197 50 0.6 12, 658 0.7 0.2 98. 6 8, 043
35K (20134F 9 A12H) 10, 113 50 AO0. 3 12, 636 AO0. 2 0.2 99. 1 8, 083
36K (20134F10H 15 H) 10, 212 50 1.5 12, 837 1.6 0.2 99.1 7,717
3THIR (2013511 H12H) 10, 284 50 1.2 13,014 1.4 0.2 98. 8 7, 754
38K (2013412 12H) 10, 320 50 0.8 13, 139 1.0 0.2 99. 0 7,421
39H15K (201441 H14H) 10, 352 50 0.8 13, 282 1.1 0.2 99. 0 7, 189
401K (20144F- 2 A 12H) 10, 327 50 0.2 13, 353 0.5 0.3 98. 3 6, 821
41K (20144F- 3 A12H) 10, 396 50 1.2 13,518 1.2 0.2 98.9 8, 5562
128K (20144F- 4 A 14H) 10, 387 50 0.4 13, 609 0.7 0.2 98. 8 8,331
43K (20144 5 H12H) 10, 374 50 0.4 13, 718 0.8 0.2 98. 7 8,216
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50815K (20145127 12 H) 9, 661 50 AN3. 2 13, 373 A3. 1 0.2 98.9 5, 802
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7 IR (201345 2 A 12H) 12, 650 100 4.7 10, 861 A0. 3 0.1 99. 2 664
S HIZK (20134F 3 AH12H) 12, 881 140 2.9 10, 999 1.3 0.1 99. 2 781
9 HIZR (20134F 4 A12H) 13, 506 140 5.9 11,135 1.2 0.1 99. 2 670
10HAZR (20134E 5 H13H) 13, 816 140 3.3 11,357 2.0 0.1 99. 1 786
LA (20134 6 H12H) 11,940 140 | A12.6 11,029 N2.9 0.1 99. 2 790
12814 (20134E 7 H12H) 11,931 140 1.1 11,010 A0. 2 0.1 99. 2 806
131 (20134 8 H12H) 11,462 140 A 2.8 11,085 0.7 0.1 99. 2 810
1431 (2013429 H12H) 11, 240 140 | A 0.7 11, 065 A0. 2 0.1 99. 2 812
15 (20134E10H 15 H) 11, 449 140 3.1 11, 241 1.6 0.1 93.9 927
16HA (20134E11 H12H) 11,252 140 | A 0.5 11,397 1.4 0.1 99. 0 939
L7 (2013412 H 12 H) 11,573 140 4.1 11,506 1.0 0.1 99. 0 1, 005
184 (20144F 1 H14H) 11,613 140 1.6 11, 631 1.1 0.1 97.6 1, 059
19H1R (20144E 2 H12H) 11, 168 140 | A 2.6 11, 693 0.5 0.1 99. 1 1, 124
20H15K (20144F 3 H12H) 11, 441 140 3.7 11, 838 1.2 0.1 99. 3 1, 152
21 (20144 4 H14H) 11,710 140 3.6 11,917 0.7 0.1 98. 9 1, 169
20115K (20144F 5 A12H) 11,774 140 1.7 12,013 0.8 0.1 98. 1 1,138
23HI7K (20144F 6 A12H) 11, 820 140 1.6 12,143 1.1 0.1 98.9 1,227
245K (20144F 7 A14H) 11, 687 140 0.1 12,176 0.3 0.1 98.9 1, 324
26H15K (20144F 8 H12H) 11, 281 140 A 2.3 12, 056 A1.0 0.1 99. 4 1, 308
26115K (20144F 9 H12H) 11,515 140 3.3 12, 088 0.3 0.1 99. 3 1,501
27HIR (20144£10H 14 H) 10, 868 140 | A 4.4 11,934 A1.3 0.0 98. 6 1,411
285K (20144F11 A 12 H) 11, 144 140 3.8 12, 082 1.2 0.1 99. 2 1, 403
20815k (20144F12 A 12 H) 10, 329 140 | A 6.1 11,711 A3. 1 0.1 99. 2 1,271
308K (20154F 1 H13H) 10,113 140 A 0.7 11,853 1.2 0.1 99. 2 1,235
312K (20154F 2 H12H) 9, 626 140 | A 3.4 12,032 1.5 0.1 99.3 1,176
32415 (20154F- 3 H12H) 9, 547 140 0.6 12, 099 0.6 0.1 99. 2 1,176
33HI5K (20154F 4 H13H) 10, 107 140 7.3 12,234 1.1 0.0 99. 3 1, 329
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o8 10 R 11,211 3.2 12, 080 1.2 0.0 99.5
(913) 2014411 7 12 H 11, 284 3.8 12, 082 1.2 0.1 99. 2
(911) 201445111 120 11, 144 — 12,082 — 0.1 99. 2
291 11HE 11, 450 2.7 12, 030 AO0. 4 0.1 98.9
(2R) 20144E12 H 12 A 10, 469 A6. 1 11,711 A3.1 0.1 99. 2
(HAP) 20144E12 7 12 H 10, 329 — 11,711 — 0.1 99. 2
304 121K 10, 439 1.1 11, 830 1.0 0.1 99.5
(W17R) 20154 1 H13H 10, 253 NO0. T 11, 853 1.2 0.1 99. 2
(9171) 20154 1 13 H 10,113 — 11, 853 — 0.1 99. 2
311 1 HE 9, 769 A3. 4 11,910 0.5 0.1 99. 4
(2R) 20154F 2 H 120 9, 766 A3. 4 12,032 1.5 0.1 99. 3
(HA ) 20154 2 H 120 9, 626 — 12,032 — 0.1 99. 3
324 2 AR 9,964 3.5 12,182 1.2 0.1 99.5
(W17R) 20154 3 H12H 9, 687 0.6 12, 099 0.6 0.1 99. 2
(91715) 201545 3 H12H 9, 547 — 12, 099 — 0.1 99. 2
%334 3 AR 9, 757 2.2 12,127 0.2 0.0 99. 1
(W17R) 20154 4 H13H 10, 247 7.3 12,234 1.1 0.0 99. 3
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SNELEICDNT

O ESAY |

F28W B HE3M O 1 5 A4 Y orEde (BUAAL) 1XEnEN140H & LE LT,
WHEBREEONIR (1 FOHY)

#5281 52931 #5308 #5314 #5324 #5338

H H 201445104150 | 2014411 H13H | 20144E12/ 130 | 2015451 H14H | 2015482 H13H | 2015453 H13H
~20144E11H12H | ~20144E12 120 | ~201545 1 H13H | ~20154E 2 A12H | ~20154:3 A12H | ~20154:4 H13H

My R A (BLiA &) (1) 140 140 140 140 140 140
b WA E (%) 1.24 1.34 1.37 1.43 1.45 1.37
Mo oo W o (M) 133 140 125 140 140 126

M o I A% BL AN () 6 — 14 — — 13

B R B Sy Bl o3 S g (1) 3, 476 3, 484 3, 469 3,495 3,517 3, 505
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I H %28 R E ] %31 E R R
(a) FRAVERRTE OB SIS 133. 131 145. 1811 125. 401 165. 461 161. 501 126. 981
(b) REERE OAMFESEE SR 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00
(c) UNASFHEE 4 3, 162. 16 3,175. 21 3, 176. 97 3, 180. 27 3,184. 14 3, 208. 01
(d) ZyFd RS L4 321. 36 303. 90 307. 46 290. 13 311.98 310.43
(e) YRR (atb+ctd) 3, 616. 66 3, 624. 30 3, 609. 84 3, 635. 86 3, 657. 64 3, 645. 43
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& om | =
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R FEH 59| 0.575% b O TR IEHERAR (RSO TR 1310, 266/ G,
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(BZREHAT) (2) (0.016) | ZRESMTHIT, EAMPEOEI, BERHED 5 DO O FEAT O Xl
e —— o _ | EEEET A = O R T e TR W O s AR D 4
Jem SEEEREFACRHE, AMREARS O E O FEE M NS O FHECE
e _ | AR ES B =0 D A iR H S B0 o o )5 ke 1 M
" AAMGEREG BUL, AGEAR OGO LR AT 2GS 284
stk | 0 0. 004 O =8 0F O W oSS I HE D 5K
(EAT M) (0) 0.004) | BEA AT, BAEASICEILD 77 v ROBRICRL A
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(1) WHo®RH GEBBO»» S OIIEABLZGT) BN, BT K > TZHRENICES N H 5720, EHHOMEOMERIC LY EH LR T, b, BHE%EE
FEEE, AMRERTGIBLE L OZ oMk, 2077 2 RBMAR TV —7 7 RRZIAST-8HD 5 H, 2077 v RICHET 5 b0 a2 aHET,
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(20144£10/ 15 H 7520154 4 A13H % C)

E&IRE) BEvLY b - 3—X (BASER)

N | W28 M~ ¥ 33 4
= 5 7 i)
] | & G | & HH
TR M Tr M
41 (B15%) | 2,933.139 | 300,034 | 2,655.668 | 281,256
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(1 2) @AIFZHE LA,
(1% 3) @A HEALRMITOIET,
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(2) BHEEERES WIREEXUEDER
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Fr T 1 _ A i mE | %
KA T e wF— v —T 57 K 1,178 1,178 1,202 T %
() BALAREHE T, B & [F it % O G R 1,321, 050 97. 4
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a— L e m— L F O 33,418 2.5
o' fF it M OE R O 1,355,671 100. 0

(E) RO BT A L G T,

WEE. B8, TABLUCEEMBORKTR
(OIMEITA12F) . (0144F12H 12H), (201545 1 A13R), (201562 A12H), (20154 3 H12R), (201544 A13F) BIE

I H % 28 B K F 29 H K %030 H oK % 31 H oK o322 M OK %33 M K
A & I3 1,479, 518, 008 1,299, 459, 280 1,255,101, 782M 1,194,877, 6561 1,197, 853, 384M 1,355,671, 103
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BB E RIS GHmE) 1,392, 155, 727 1,261, 276, 002 1, 225, 906, 866 1, 167,774, 865 1,166,931, 199 1, 321, 050, 270
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1EASYEEfHE(C/D) 11,1449 10, 329M 10, 113M 9,626/ 9,547M 10, 107H
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B FEAE LS4 229,913, 510 222, 115, 848 219, 456, 676 217, 342, 466 216, 302, 848 212,491, 768
(BD 2 S kR4 %7 | (398,152, 829) (390, 766, 754) (388,056, 224) (388,669, 868) (392,317, 389) (422,086, 339)
(GEEETARY%E) | (A168, 239, 319) (168, 650, 906) (A168, 599, 548) (A171, 327, 402) (A176, 014, 541) (A209, 594, 571)
53 B YE i F5 32 & 39, 599, 552 38,038, 277 35, 772, 649 38, 569, 656 41, 089, 197 39, 131, 529
M oBCOHR 4§ 4| A125,425,327 A219, 641, 324 A\241, 425, 687 A301, 595, 707 A313, 205, 704 A\237,513, 310
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)
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(c) AR 398, 152, 829 390, 766, 754 388, 056, 224 388, 669, 868 392, 317, 389 422,086, 339
(d) Syl HEfifsr 40, 463, 357 37, 400, 635 37, 555, 344 35, 458, 069 38, 439, 839 40, 844, 392
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BT 7o B (FAUKREGEAEE T 7 F (BEERIY) ~ A A =NV RT7 72 R~) 374~ FEONERE

B TJPEALTY FF9AF—USANA +A—)LR R T77F USDZ/I9RA/AUDZYFX,/BRLZ
FASITPY YV TASZARY FASTRYZ ZA/BEELVI b« 772 IZHEELTEY 92, LTFORAFIL
FTRCOY T AZHETT,
() 201554 AIBAKFATATL D DEILORMZ LI L TBY 7,

4]

Ck FvEE<C)
RERME
20144F 4 A 30 HHIAE
RBE 4] /N IE AT iE @
&% (91.2%)
=R rF17 (0.6%) Ush 295,000
E (0.6%)
FMG Resources August 2006 Pty Ltd.
USD 500,000 6.88% due 02/01/18(a) (b) 1% 527, 500
USD 3,180,000 8.25% due 11/01/19(a) (b) 3,513, 900
HESE 4,041, 400
F=A 07T (BAER 3,801,915K ) 4,041, 400 Ush 1, 040, 000
HhFT45 (2.8%)
g (2.8%) Ush 2,315, 000
Bombardier, Inc.
USD 1,655,000 6.13% due 01/15/23(a) 1,692, 237 USb 1, 105, 000
USD 830,000 7.75% due 03/15/20 (a) 946, 200
Kodiak 0il & Gas Corp. USD 425, 000
IS 330,000 5.50% due 01/15/21 (b) 339, 900 USD 1,075, 000
USD 255,000 5.50% due 02/01/22(b) 261,375
USD 1,875,000 8.13% due 12/01/19(b) 2,081, 250 USD 180, 000
MEG Energy Corp. USb 1,610, 000
USD 1,595,000 6.38% due 01/30/23(a) (b) 1, 654, 813 USD 6, 520, 000
USD 895,000 7.00% due 03/31/24(a) (b) 948, 700 Ush 996, 000
Novelis, Inc.
USD 910,000 8.75% due 12/15/20 (b) 1,014, 650 Usb 1,510,000
Quebecor Media, Inc
USD 2,160,000 5.75% due 01/15/23 2,170, 800 Usb 665,000
Tervita Corp.
USD 975,000 8.00% due 11/15/18(a) (b) 984, 750 usb 780,000
Valeant Pharmaceuticals International, Inc.
USD 6,600,000 7.50% due 07/15/21(a) (b) 7,359, 000 USD 1,680,000
HEAE 19, 453, 675
h4Es (BAER 18,974, 831FL) 19, 453, 675 USD 335, 000
7722 (0.3%) USD 1,785,000
#1E (0.3%)
Numericable Group S.A
USD 1,195,000 6.00% due 05/15/22(a) (b) 1,223, 381
USD 515,000 6.25% due 05/15/24(a) (b) 527, 231
HEAE 1, 750, 612
75 VAGE (BARR 1,710,000 K1) 1,750, 612 USD 350,000
TAILZE (0.8%)
#1E (0.8%) Ush 955,000
Ardagh Packaging Finance PLC Ush 2, 850, 000
USD 4,725,000 9.13% due 10/15/20(a) (b) 5, 256, 562 Usp 25,000
Ardagh Packaging Finance PLC / Ardagh Holdings USA, Inc.
Ush 140,294 7.00% due 11/15/20(a) (b) 146, 257 Ush 690, 000

Grifols Worldwide Operations Ltd.
5.25% due 04/01/22(a) (b)
HEER

TANF v FEE (BAER 5282, 980K )
LI TLT (3.4%)

18 (3.4%)

Accudyne Industries Borrower / Accudyne Industries LLC
7.75% due 12/15/20(a) (b)
Albea Beauty Holdings S.A.
8.38% due 11/01/19(a) (b)
Altice S.A.

7.75% due 05/15/22(a) (b)
INEOS Group Holdings S.A.
5.88% due 02/15/19(a) (b)
6.13% due 08/15/18(a) (b)
Intelsat Jackson Holdings S.A.
5.50% due 08/01/23(a) (b)
6.63% due 12/15/22(b)

7.25% due 10/15/20(b)

7.50% due 04/01/21(b)
Intelsat Luxembourg S.A.
7.75% due 06/01/21(b)
Nielsen Co. Luxembourg S.A.R.L.
5.50% due 10/01/21(a) (b)
NIT International Telecom SCA
7.88% due 08/15/19(a) (b)
Trinseo Materials Operating SCA
/ Trinseo Materials Finance, Inc.
8.75% due 02/01/19 (b)

Wind Acquisition Finance S.A.
6.50% due 04/30/20(a) (b)
7.25% due 02/15/18(a) (b)
HEEE

Mty TG ast (EABR 2,471,978 1)
AU (1.7%)

& (1.7%)

Constellium NV

5.75% due 05/15/24 (b)

NXP BV / NXP Funding LLC
3.75% due 06/01/18(a)

5.75% due 02/15/21(a) (b)
5.75% due 03/15/23(a) (b)
Schaeffler Finance BV

8.50% due 02/15/19(a) (b)

A IEffifE
299, 425

5,702, 244
5,702, 244

1, 128, 400

2,523, 350

1, 151, 962

433, 500
1, 113, 969

176, 175
1,654, 275
7,041, 600
1, 091, 865
1,574,175

693, 263

549, 900

1, 789, 200

359, 288
1,878,712
23, 159, 634
23, 159, 634

350, 000
953, 806
3,013,875

26, 438

775, 491
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Usb
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BE 4] A IEATE
Sensata Technologies BV
1,340,000 6.50% due 05/15/19(a) (b) 1, 430, 450
UPCB Finance IIT Ltd.
4,765,000 6.63% due 07/01/20(a) (b) 5, 086, 637
A 11, 636, 697
TIU5aH BAER 11,0011, 26K )) 11, 636, 697
EE (1.2%)
8 (1.2%)
Algeco Scotsman Global Finance PLC
1,390,000 8.50% due 10/15/18(a) (b) 1, 494, 250
CEVA Group PLC
485,000 7.00% due 03/01/21(a) (b) 498, 944
Ineos Finance PLC
1,235,000 7.50% due 05/01/20(a) (b) 1, 350, 781
2,995,000 8.38% due 02/15/19(a) (b) 3,298, 244
Virgin Media Finance PLC
315,000 6.38% due 04/15/23(a) (b) 330, 750
Virgin Media Secured Finance PLC
1,375,000 5.38% due 04/15/21(a) (b) 1,409, 375
HEEE 8,382, 344
REA (BARR 7,960,083 K1) 8,382, 344
KE (80.4%)
18 (80.4%)
21st Century Oncology, Inc.
1,010,000 8.88% due 01/15/17 (b) 1, 045, 350
1,005,000 9.88% due 04/15/17 (b) 979, 875
Academy Ltd. / Academy Finance Corp.
1,630,000 9.25% due 08/01/19(a) (b) 1,774, 662
Access Nidstrean Partners LP / ACWP Finance Corp.
380,000 4.88% due 05/15/23 (b) 384, 750
1,890,000 6.13% due 07/15/22(b) 2,043, 562
ACCO Brands Corp
1,125,000 6.75% due 04/30/20 (b) 1,170, 000
ACI Worldwide, Inc.
555,000 6.38% due 08/15/20(a) (b) 584, 137
ADT Corp.
260,000 3.50% due 07/15/22 229, 450
2,900,000 6.25% due 10/15/21 (a) 3,023, 250
AES Corp.

60,000 4.88% due 05/15/23(b) 57, 450
650,000 7.38% due 07/01/21(b) 744, 250
310,000 8.00% due 06/01/20 369, 675

Aircastle Ltd.
680,000 4.63% due 12/15/18 696, 150
1,260,000 7.63% due 04/15/20 1, 444, 275
Alcatel-Lucent USA, Inc.
390,000 6.45% due 03/15/29 373, 425
750,000 6. 75% due 11/15/20(a) (b) 787, 500
1,510,000 8.88% due 01/01/20(a) (b) 1, 698, 750
Alere, Inc.
615,000 6.50% due 06/15/20 (b) 645, 750
Allegion US Holding Co., Inc.
710,000 5.75% due 10/01/21(a) (b) 752, 600
Allison Transmission, Inc.
3,065,000 7.13% due 05/15/19(a) (b) 3, 310, 200

Usb
usD
usD
Usb
usDh
Usb

usD
Usb

usD

usD
usDh

usD

Usb

usDh

usD

usDh

usb

UsD

usDh

Usb

usD

usD

Usb

usD
Usb

usD

usD

Usb

usD

usD

Usb

usD

BE

A IRESEFHET 7 v F BEERE)

AR

1, 185, 000
1, 395, 000
1, 830, 000
2, 770, 000
2, 735, 000
2, 650, 000

560, 000
840, 000

660, 000

215, 000
1, 550, 000

850, 000

460, 000

2, 361, 000

370, 000

1,415, 000

1,800, 000

1, 485, 000

1, 825, 000

640, 00

750, 000

1, 820, 000

2,210, 000

855, 000
529, 000

715, 000

680, 000

3, 350, 000

385, 000

1, 650, 000

1, 245, 000

2, 465, 000

Ally Financial, Inc.

2.91% due 07/18/16(c)

3.50% due 01/27/19

4.75% due 09/10/18

6.25% due 12/01/17

7.50% due 09/15/20

AMC Entertainment, Inc.
9.75% due 12/01/20 (b)
American Axle & Manufacturing, Inc.
6.25% due 03/15/21(b)

7.75% due 11/15/19

American Tire Distributors, Inc
9.75% due 06/01/17 (b)

Amkor Technology, Inc.
6.38% due 10/01/22 (b)

6.63% due 06/01/21(b)

Antero Resources Finance Corp.
5.38% due 11/01/21(a) (b)
Arch Coal, Inc.

7.00% due 06/15/19(b)

7.25% due 06/15/21(b)

8.00% due 01/15/19(a) (b)
Armored Autogroup, Inc.
9.25% due 11/01/18 (b)
Ashland, Inc.

4.75% due 08/15/22(b)
Ashtead Capital, Inc.

6.50% due 07/15/22(a) (b)
Aspect Software, Inc.
10.63% due 05/15/17 (b)
Associated Materials LLC / MH New Finance, Inc
9.13% due 11/01/17 (b)

Athlon Holdings LP / Athlon Finance Corp.
6.00% due 05/01/22(a) (b)
Audatex North America, Inc
6.00% due 06/15/21(a) (b)
Avaya, Inc.

7.00% due 04/01/19(a) (b)
Avis Budget Car Rental LLC / Avis Budget Finance, Inc.
5.50% due 04/01/23(b)

8.25% due 01/15/19 (b)

Axalta Coating Systems US Holdings Inc /
Axalta Coating Systems Dutch Holding B B.V.

7.38% due 05/01/21(a) (b)
B&G Foods, Inc.

4.63% due 06/01/21(b)

Bank of America Corp.

8.00% due 07/29/49(b) (c) (d)
BC Mountain LLC / BC Mountain Finance, Inc
7.00% due 02/01/21(a) (b)
Belden, Inc.

5.50% due 09/01/22(a) (b)
Berry Petroleum Co. LLC
6.38% due 09/15/22(b)

Big Heart Pet Brands

7.63% due 02/15/19 (b)

A IEffifE
1,213,912
1, 400, 231
1,939, 800
3,092,012
3,240, 975

3,047, 500

592, 200
963, 900

695, 475

226, 287
1, 666, 250

869, 125
354, 200
1,764, 847
369, 075
1,471, 600
1,777,500
1,611, 225
1,927, 656
672, 000
758, 437
1,951, 950

2, 198, 950

863, 550
563, 385

784,713

676, 600

3,793,875

374,412

1,678, 875

1,276, 125

2,569, 762
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Biomet, Inc.

USD 3,220,000 6.50% due 08/01/20(b) 3,521, 875
Blackboard, Inc.

USD 1,120,000 7.75% due 11/15/19(a) (b) 1,178,800
BOE Intermediate Holding Corp.

UsD 833,315 9.00% due 11/01/17(a) (b) (e) 874, 981
BOE Merger Corp

UsD 915,000 9.50% due 11/01/17(a) (b) (e) 963, 037
BreitBurn Energy Partners LP / BreitBurn Finance Corp.

USD 525,000 7.88% due 04/15/22(b) 568, 312

USD 1,605,000 8.63% due 10/15/20(b) 1, 749, 450
Building Materials Corp. of America

USD 1,415,000 6.75% due 05/01/21(a) (b) 1,531,738

UsD 690,000 6.88% due 08/15/18(a) (b) 720, 187
Bumble Bee Holdings, Inc

USD 2,176,000 9.00% due 12/15/17(a) (b) 2, 344, 640
BWAY Holding Co.

USD 1,635,000 10.00% due 06/15/18(b) 1,724,925
Caesars Entertainment Operating Co., Inc.

USD 4,595,000 8.50% due 02/15/20(b) 3,963, 187

USD 5,455,000 9.00% due 02/15/20(b) 4,759,488

USD 1,685,000 10.00% due 12/15/18(b) 766, 675
(aesars Entertainment Resort Properties LLC

USD 1,710,000 8.00% due 10/01/20(a) (b) 1,778, 400
Calpine Corp.

USD 1,128,000 7.50% due 02/15/21(a) (b) 1,232, 340

USsD 652,000 7.88% due 07/31/20(a) (b) 714, 755
CBS Outdoor Americas Capital LLC /
CBS Outdoor Americas Capital Corp.

UsD 180,000 5.25% due 02/15/22(a) (b) 184, 500
(C0 Holdings LLC / CCO Holdings Capital Corp.

USD 1,320,000 5.25% due 03/15/21(b) 1, 344, 750

USD 3,108,000 7.00% due 01/15/19(b) 3,282,825

UsD 1,310,000 7.38% due 06/01/20(b) 1, 439, 362
CDW LLC / CDW Finance Corp.

USD 2,915,000 8.50% due 04/01/19(b) 3,188, 281
Central Garden & Pet Co.

USD 3,300,000 8.25% due 03/01/18(b) 3,407, 250
CenturyLink, Inc.

USD 4,300,000 5.80% due 03/15/22 4,407, 500
Chesapeake Energy Corp.

USsD 510,000 3.47% due 04/15/19(b) (c) 515, 100

USsD 850,000 4.88% due 04/15/22(b) 851, 062

USsD 725,000 6.13% due 02/15/21 793, 875

USD 1,645,000 6.63% due 08/15/20 1, 848, 569

UsD 280,000 6.88% due 11/15/20 317, 800
Chinos Intermediate Holdings A, Inc.

USD 1,075,000 7.75% due 05/01/19(a) (b) (e) 1,112, 625
Chiquita Brands International,
Inc. / Chiquita Brands LLC

USD 1,618,000 7.88% due 02/01/21(b) 1,804, 070
Chrysler Group LLC / CG Co.-Issuer, Inc.

USD 1,420,000 8.00% due 06/15/19(a) (b) 1, 554, 900

USD 5,595,000 8.25% due 06/15/21(a) (b) 6, 287, 381
CHS/Community Health Systems, Inc.

UsD 345,000 5.13% due 08/01/21(a) (b) 351, 900
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1,915, 000
930, 000
3,675,000
510, 000

1, 260, 000
3,215, 000

1, 535, 000

2,920, 000

6,470, 000
2,465, 000

305, 000

880, 000

1, 265, 000

1,322, 000

705, 000

760, 000
1, 625, 000

67, 000

2, 025, 000

365, 000

710, 000

915, 000

2,200, 000

2,210, 000

315, 000
1, 365, 000

65, 000
3,615, 000
3, 265, 000
2,920, 000

2,410, 000
645, 000
625, 000

775, 000

Cinemark USA, Inc.

7.38% due 06/15/21 (b)

CIT Group, Inc.

3.88% due 02/19/19

5.25% due 03/15/18

5.50% due 02/15/19 (a)
Claire’s Stores, Inc.

8.88% due 03/15/19 (b)

9.00% due 03/15/19(a) (b)
Clean Harbors, Inc.

5.25% due 08/01/20(b)

Clear Channel Communications, Inc
9.00% due 03/01/21(b)

(Clear Channel Worldwide Holdings, Inc.
6.50% due 11/15/22(b)

7.63% due 03/15/20(b)

CNH Tndustrial Capital LLC
3.63% due 04/15/18

Cogent Communications Finance, Inc.
5.63% due 04/15/21(a) (b)
Cogent Communications Group, Inc.
8.38% due 02/15/18(a) (b)
CommScope, Inc.

8.25% due 01/15/19(a) (b)
CONSOL Energy, Inc.

5.88% due 04/15/22(a) (b)
Corrections Corp. of America
4.13% due 04/01/20 (b)

4.63% due 05/01/23(b)

Crosstex Energy LP / Crosstex Energy Finance Corp
7.13% due 06/01/22(b)

CSC Holdings LLC

8.63% due 02/15/19

Dana Holding Corp.

5.38% due 09/15/21(b)

6.00% due 09/15/23 (b)

6.50% due 02/15/19 (b)

DaVita HealthCare Partners, Inc.
6.63% due 11/01/20 (b)

Denali Borrower LLC / Denali Finance Corp
5.63% due 10/15/20(a) (b)
Denbury Resources, Inc.
4.63% due 07/15/23 (b)

5.50% due 05/01/22(b)

DISH DBS Corp.

5.13% due 05/01/20

5.88% due 07/15/22

6.75% due 06/01/21

7.88% due 09/01/19

DJO Finance LLC / DJO Finance Corp.
7.75% due 04/15/18(b)

8.75% due 03/15/18(b)

9.88% due 04/15/18(b)

Eagle Midco, Inc.

9.00% due 06/15/18(a) (b)

AEME
2, 125, 650
940, 463
3,941, 437

549, 525

1, 052, 100
3, 343, 600

1,573,375

3,102, 500

6,912,475
2,653,712

310,719

864, 600

1, 366, 200

1,431, 065

726, 150

755, 250
1,584, 375

78, 055
2,414, 812
376, 863
747, 275
972, 187
2, 345, 750

2,210,775

299, 644
1, 380, 356

68, 250
3,899, 681
3,689, 450
3, 463, 850

2,530, 500
699, 825
681, 250

810, 844
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Entegris, Inc.
320,000 6.00% due 04/01/22(a) (b) 324, 000
EP Energy LLC / EP Energy Finance, Inc.
2,990,000 9.38% due 05/01/20 (b) 3,445,975
EP Energy LLC / Everest Acquisition Finance, Inc.

225,000 6.88% due 05/01/19(b) 241, 594

2,200,000 7.75% due 09/01/22(b) 2,450, 250
Epicor Software Corp.

3,110,000 8.63% due 05/01/19 (b) 3,389,900
EV Energy Partners LP / EV Energy Finance Corp.

2,610,000 8.00% due 04/15/19(b) 2,727,450
FGI Operating Co. LLC / FGI Finance, Inc.

450,000 7.88% due 05/01/20 (b) 479, 250

First Data Corp.

460,000 6. 75% due 11/01/20(a) (b) 491, 050
2,275,000 7.38% due 06/15/19(a) (b) 2,439,938
6,782,000 8.75% due 01/15/22(a) (b) (e) 7,392, 380
4,015,000 8.88% due 08/15/20(a) (b) 4,451, 631
2,490,000 12.63% due 01/15/21(b) 2,988, 000

Fresenius Medical Care US Finance II, Inc.

780,000 5.63% due 07/31/19 (a) 848, 250
Gardner Denver, Inc.

740,000 6.88% due 08/15/21(a) (b) 759, 425
GCI, Inc.

740,000 6.75% due 06/01/21(b) 748, 325

2,100,000 8.63% due 11/15/19(b) 2,244,375
General Cable Corp.

1,515,000 6.50% due 10/01/22(a) (b) 1,518, 787
General Motors Co.

1,935,000 4.88% due 10/02/23(a) 2,000, 306
General Motors Financial Co., Inc.

865,000 4.25% due 05/15/23 848, 781

Geo Group, Inc.

1,325,000 5.88% due 01/15/22(b) 1, 364, 750

1,000,000 6.63% due 02/15/21 (b) 1,075, 000
Goodyear Tire & Rubber Co.

1,150,000 6.50% due 03/01/21 (b) 1,244, 875

1,990,000 8.75% due 08/15/20 2,343,225
Great Lakes Dredge & Dock Corp.

2,365,000 7.38% due 02/01/19(b) 2,474, 381
Gymboree Corp.

1,852,000 9.13% due 12/01/18(b) 1,407, 520
Halcon Resources Corp

2,975,000 8.88% due 05/15/21 (b) 3,082, 844
Hanesbrands, Inc.

1,450,000 6.38% due 12/15/20 (b) 1, 580, 500
HCA Holdings, Inc.

7,715,000 7.75% due 05/15/21(b) 8, 476, 856
HCA, Inc.

1,005,000 6.50% due 02/15/20 1,120, 575

8,455,000 7.50% due 02/15/22 9, 642, 927
HD Supply, Inc.

2,500,000 8.13% due 04/15/19 (b) 2,768, 750

2,325,000 11.50% due 07/15/20(b) 2,760,937
HealthSouth Corp.

1,952,000 7.75% due 09/15/22(b) 2,142,320
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1, 155, 000

255, 000

1, 755, 000
1, 000, 000

2,930, 000

2, 130, 000
705, 000

1, 255, 000

1, 590, 000

1, 055, 000

2, 735, 000

2,410, 000

1,925, 000

860, 000

375, 000

2, 035, 000

1, 380, 000

1, 035, 000

939, 000
1, 765, 000

930, 000
585, 000
4, 550, 000

3, 640, 000

2,255, 000
1,815, 000

1, 600, 000

970, 000

1, 480, 000

1, 095, 000
2, 130, 000

2,520, 000

8.13% due 02/15/20 (b)

Hearthside Group Holdings LLC / Hearthside Finance Co,
6.50% due 05/01/22(a) (b)
Hertz Corp.

5.88% due 10/15/20 (b)

7.38% due 01/15/21(b)

Hexion US Finance Corp.
6.63% due 04/15/20 (b)

Hexion US Finance Corp. / Hexion Nova Scotia Finance ULC
8.88% due 02/01/18(b)

9.00% due 11/15/20(b)

Hiland Partners LP / Hiland Partners Finance Corp.
7.25% due 10/01/20(a) (b)
Hillman Group, Inc.

10. 88% due 06/01/18(b)

Hilton Worldwide Finance LLC /
Hilton Worldwide Finance Corp.

5.63% due 10/15/21(a) (b)
HJ Heinz Co.

4.25% due 10/15/20(a) (b)
Hologic, Inc.

6.25% due 08/01/20 (b)

Hughes Satellite Systems Corp.
6.50% due 06/15/19

Huntsman International LLC
4.88% due 11/15/20(b)

8.63% due 03/15/20 (b)

8.63% due 03/15/21 (b)

IMS Health, Inc.

6.00% due 11/01/20(a) (b)
Infor Software Parent LLC / Infor Software Parent, Inc.
7.13% due 05/01/21(a) (b) (e)
Infor US, Inc.

9. 38% due 04/01/19 (b)

11.50% due 07/15/18(b)
Interline Brands, Inc.
10.00% due 11/15/18(b) (e)
International Lease Finance Corp.
4.63% due 04/15/21

5.88% due 04/01/19

6.25% due 05/15/19

inVentiv Health, Inc.

9.00% due 01/15/18(a) (b)
11.00% due 08/15/18(a) (b)
Iron Mountain, Inc.

6.00% due 08/15/23 (b)

Isle of Capri Casinos, Inc.
5.88% due 03/15/21(b)

Jack Cooper Holdings Corp.
9.25% due 06/01/20(a) (b)
JC Penney Corp., Inc.

5.75% due 02/15/18

6.38% due 10/15/36

Kinetic Concepts, Inc. / KCI USA, Inc.
10.50% due 11/01/18(b)

A IEffifE
1,253,175

259, 462

1, 860, 300
1,101, 250

3,043, 537

2,217, 862
682, 969

1, 367, 950

1, 687, 387

1,099, 837
2,695, 342
2,548, 575
2,117, 500

870, 750

410, 625
2,269, 025
1, 455, 900

1, 040, 175

1,054, 028
2,038, 575

1,011, 375
582, 806
4,936, 750

4,017, 650

2,390, 300
1,676,713

1, 700, 000

967, 575

1, 635, 400

908, 850
1, 565, 550

2,879, 100
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L Brands, Inc.

USD 2,685,000 6.63% due 04/01/21 3,003, 844
Laredo Petroleum, Inc.

UsD 485,000 5.63% due 01/15/22(a) (b) 494, 700
Legacy Reserves LP / Legacy Reserves Finance Corp.

USD 2,120,000 8.00% due 12/01/20(b) 2, 247, 200
Level 3 Financing, Inc.

USD 1,505,000 8.13% due 07/01/19(b) 1, 646, 094

USD 1,225,000 8.63% due 07/15/20(b) 1, 372, 000
Libbey Glass, Inc.

UsD 172,000 6.88% due 05/15/20(b) 1717, 280
Linn Energy LLC / Linn Energy Finance Corp.

USsD 610,000 7.25% due 11/01/19(a) (b) 630, 588

USD 3,154,000 7.75% due 02/01/21(b) 3,374, 780
LSB Industries, Inc.

USD 2,030,000 7.75% due 08/01/19(a) (b) 2,172,100
Magnachip Semiconductor Corp.

USD 1,660,000 6.63% due 07/15/21(b) 1, 647, 550
Manitowoc Co., Inc.

USD 2,550,000 8.50% due 11/01/20(b) 2,862, 375
Marina District Finance Co., Inc.

USD 2,085,000 9.88% due 08/15/18(b) 2,220, 525
MarkWest Energy Partners LP /
MarkWest Energy Finance Corp.

USD 1,420,000 5.50% due 02/15/23(b) 1,473, 250

UsD 80,000 6.50% due 08/15/21(b) 86, 400
McGraw-Hill Global Education Holdings LLC
/ McGraw-Hill Global Education Finance

USD 1,170,000 10.00% due 04/01/21(a) (b) 1, 339, 650
Memorial Production Partners LP /
Memorial Production Finance Corp

USD 1,210,000 7.63% due 05/01/21(b) 1,275,038
MGM Resorts International

USD 2,980,000 5.25% due 03/31/20 3,063, 142

USD 4,475,000 6.75% due 10/01/20 4,945, 322

UsD 790,000 7.75% due 03/15/22 916, 795

USD 565,000 8.63% due 02/01/19 674, 469
Michaels FinCo Holdings LLC / Michaels FinCo, Inc.

usD 255,000 7.50% due 08/01/18(a) (b) (e) 262, 650
Michaels Stores, Inc.

USD 2,145,000 7.75% due 11/01/18(b) 2,271,019
Micron Technology, Inc.

UsD 350,000 5.88% due 02/15/22(a) (b) 369, 250
Midstates Petroleum Co., Inc.
/ Midstates Petroleum Co. LLC

UsD 670,000 9.25% due 06/01/21 (b) 685, 075

UsD 905,000 10.75% due 10/01/20(b) 976, 269
Mueller Water Products, Inc.

USD 1,542,500 8.75% due 09/01/20(b) 1,719, 888
Neiman Marcus Group LTD LLC

UsD 625,000 8.00% due 10/15/21(a) (b) 684, 375

USD 310,000 8.75% due 10/15/21(a) (b) (e) 342, 550
Nexeo Solutions LLC / Nexeo Solutions Finance Corp

USD 1,640,000 8.38% due 03/01/18(b) 1, 656, 400
Nexstar Broadcasting, Inc.

USD 1,860,000 6.88% due 11/15/20(b) 1, 990, 200
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500, 000
555, 000

1, 175, 000
785, 000
700, 000
410, 000

2,945, 000

1, 090, 000

120, 000
1, 275, 000

1, 180, 000

2, 985, 000

685, 000

1, 845, 000

1,915, 000

825, 000
3, 285, 000

430, 000

2,625,000

945, 000
2,935, 000

1, 315, 000

690, 000

2, 265, 000

900, 000
455, 000

685, 000
2,420, 000

395, 000

355, 000

2,921, 255

Nielsen Finance LLC / Nielsen Finance Co.
4.50% due 10/01/20 (b)

5.00% due 04/15/22(a) (b)
Noranda Aluminum Acquisition Corp.
11.00% due 06/01/19 (b)

NRG Energy, Inc.

6. 25% due 07/15/22(a) (b)
7.88% due 05/15/21(b)

8.25% due 09/01/20 (b)

Nuveen Investments, Inc.
9.50% due 10/15/20(a) (b)
Oasis Petroleum, Inc.

6.88% due 03/15/22(a) (b)
Oshkosh Corp.

5.38% due 03/01/22(a) (b)
8.50% due 03/01/20 (b)
Packaging Dynamics Corp.
8.75% due 02/01/16(a) (b)
Party City Holdings, Inc.
8.88% due 08/01/20 (b)

PC Nextco Holdings LLC / PC Nextco Finance, Inc.
8.75% due 08/15/19(a) (b) (e)
Peabody Energy Corp.

6.25% due 11/15/21

Petco Animal Supplies, Inc.
9.25% due 12/01/18(a) (b)
Plains Exploration & Production Co.
6.50% due 11/15/20(b)
6.88% due 02/15/23(b)
PNK Finance Corp.
6.38% due 08/01/21(a)
Polymer Group, Inc.
7.75% due 02/01/19(b)
Post Holdings, Inc.
6.75% due 12/01/21(a) (b)
7.38% due 02/15/22(a) (b)

QR Energy LP / QRE Finance Corp.
9.25% due 08/01/20 (b)

Qwest Capital Funding, Inc.
7.75% due 02/15/31

Radio Systems Corp.

8.38% due 11/01/19(a) (b)
Rain CIT Carbon LLC / CIT Carbon Corp.
8.00% due 12/01/18(a) (b)
8.25% due 01/15/21(a) (b)
Realogy Group LLC

7.63% due 01/15/20(a) (b)
7.88% due 02/15/19(a) (b)
Regal Entertainment Group
5.75% due 03/15/22(b)

Regency Energy Partners LP /
Regency Energy Finance Corp.

5.88% due 03/01/22 (b)
Reichhold Industries, Inc.
9.00% due 05/08/17(a) (b) (e)

b)

A IEffifE

503, 750
556, 388

1, 101, 563
811, 494
776, 125
452, 537

3,511,913

1, 182, 650

122, 700
1,394, 531

1, 215, 400

3,328, 275

707, 263

1,872,675

2,058, 644

910, 594
3,679, 200

451, 500

2,815,313

989, 888
3, 140, 450

1,407, 050

696, 900

2,483, 006

942, 750
473, 200

763, 775
2,619, 650

406, 850

371, 863

1, 869, 603
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Rentech Nitrogen Partners LP /
Rentech Nitrogen Finance Corp.
1,155,000 6.50% due 04/15/21(a) (b) 1,137,675
Reynolds Group Issuer, Inc. / Reynolds
Group Issuer LLC / Reynolds Group Issuer Lu
2,425,000 5.75% due 10/15/20 (b) 2,522,000
7,115,000 9.00% due 04/15/19(b) 7,595, 263
3,085,000 9.88% due 08/15/19 (b) 3,424, 350
RHP Hotel Properties LP / RHP Finance Corp.
765,000 5.00% due 04/15/21(b) 763, 088
Rite Aid Corp.
990,000 9. 25% due 03/15/20 (b) 1, 128, 600
RKT Exploration & Production LLC / RKT Finance Corp.
1,285,000 8.50% due 08/01/21(a) (b) 1,394, 225
RST Home Products, Inc.
620,000 6.88% due 03/01/18(a) (b) 664, 950
Sabine Pass Liquefaction LLC
1,835,000 6.25% due 03/15/22(a) 1, 924, 456
Sabre GLBL, Inc.
3,715,000 8.50% due 05/15/19(a) (b) 4, 095, 788
Sally Holdings LLC / Sally Capital, Inc.
1,140,000 5.50% due 11/01/23(b) 1, 159, 950
1,630,000 5.75% due 06/01/22(b) 1,731,875
SandRidge Energy, Inc.
1,245,000 7.50% due 03/15/21(b) 1,322,812
1,325,000 8.13% due 10/15/22(b) 1,434,313
Sealed Air Corp.
2,290,000 8.38% due 09/15/21(a) (b) 2,639, 225
Serta Simmons Holdings LLC
4,035,000 8.13% due 10/01/20(a) (b) 4,428,413
Service Corp. International
710,000 5.38% due 05/15/24(a) (b) 715, 325
1, 145,000 7.00% due 05/15/19 (b) 1,222,173
2,625,000 7.50% due 04/01/27 2,802, 188
ServiceMaster Co.
1,325,000 7.00% due 08/15/20 (b) 1,397, 875
Sinclair Television Group, Inc.
1,800,000 5.38% due 04/01/21 (b) 1,791, 000
325,000 6.13% due 10/01/22(b) 331, 906
Sirius XM Radio, Inc.
515,000 4.25% due 05/15/20(a) (b) 494, 400
980,000 5. 75% due 08/01/21(a) (b) 1, 004, 500
Spectrum Brands, Inc.
855,000 6.38% due 11/15/20 (b) 927, 675
855,000 6.63% due 11/15/22(b) 934, 088
1,319,000 6.75% due 03/15/20 (b) 1,422,871
Sprint Capital Corp.
7,584,000 8.75% due 03/15/32 8, 484, 600
Sprint Communications, Inc.
345,000 7.00% due 03/01/20(a) 398, 044
2,270,000 9.00% due 11/15/18(a) 2,766, 562
Sprint Corp.
1,355,000 7.25% due 09/15/21 (a) 1, 476, 950
5,170,000 7.88% due 09/15/23(a) 5,699, 925
SSI Investments 11 Ltd. / SSI Co.~Issuer LLC
2,220,000 11.13% due 06/01/18(b) 2,353,200
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1, 360, 000
1, 240, 000

575, 000
810, 000
1, 746, 000
1, 750, 000
4, 620, 000

1, 620, 000

2, 360, 000
1, 060, 000

2, 705, 000
760, 000

565, 000
385, 000
515, 000
3,090, 000

860, 000

900, 000
390, 000

3, 350, 000

955, 000
3, 785, 000

1, 830, 000

2, 137,000

680, 000

2, 205, 000

420, 000

850, 000

1,521, 000

849, 000

1, 215, 000

3,015, 000

320, 000

1, 965, 000

SunGard Data Systems, Inc.
6.63% due 11/01/19(b)

7.63% due 11/15/20(b)

Tempur Sealy International, Inc.
6.88% due 12/15/20 (b)

Tenet Healthcare Corp.

4.50% due 04/01/21

Tenet Healthcare Corp.

4.75% due 06/01/20

6.00% due 10/01/20 (a)

8.00% due 08/01/20 (b)

8.13% due 04/01/22

Terex Corp.

6.00% due 05/15/21 (b)

6.50% due 04/01/20(b)

Tesoro Logistics LP / Tesoro Logistics Finance Corp.
5.88% duc 10/01/20(a) (b)

6. 13% due 10/15/21(b)
Time, Inc.

5.75% due 04/15/22(a)
T-Mobile USA, Inc.
6.25% due 04/01/21(b)
6.63% due 04/28/21(b)
6.73% due 04/28/22(b)
Triumph Group, Inc.
4.88% due 04/01/21(b)
tw telecom holdings, Inc.
5.38% due 10/01/22 (b)

6.38% due 09/01/23 (b)

UCI International, Inc.
8.63% due 02/15/19 (b)

United Rentals North America, Inc.
7.38% due 05/15/20(b)

8.25% due 02/01/21 (b)

United Surgical Partners International, Inc.
9.00% due 04/01/20 (b)

Vail Resorts, Inc.

6.50% due 05/01/19 (b)

Valeant Pharmaceuticals International
6. 75% due 08/15/21(a) (b)
7.00% due 10/01/20(a) (b)
7.25% due 07/15/22(a) (b)
Vanguard Natural Resources LLC / VNR Finance Corp.
7.88% due 04/01/20(b)
Visteon Corp.

6.75% due 04/15/19(b)

Vulcan Materials Co.

7.50% due 06/15/21

Watco Cos LLC / Watco Finance Corp.
6.38% due 04/01/23(a) (b)
Whiting Petroleum Corp.

5. 75% due 03/15/21 (b)
William Carter Co.

5.25% due 08/15/21(a) (b)
Windstream Corp.

6.38% due 08/01/23 (b)

b)

A IEffifE

1, 424, 600
1, 354, 700

626, 750
786, 105
1, 754, 730
1,837, 500
5,024, 250

1, 798, 200

2,525,200
1, 150, 100

2,833, 488
803, 700

563, 588
410, 025
556, 200
3,333,338

8417, 100

913, 500
415, 350

3,232, 750

1,057, 662
4, 234, 469

2,042, 738
2,249,193
729, 300
2, 359, 350
457, 800
915, 875
1,599, 043
999, 698
1,230, 188
3,233, 588

331, 200

1,910, 963
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FTADRESEFHET 7V F BEERE)

#EmE $RAA A IEffi{iE #EmE $HA A IEffi{iE
USD 2,120,000 7.50% due 04/01/23 (b) 2, 236, 600 NN (1.5%)
USD 3,065,000 7.75% due 10/01/21(b) 3,317, 862 EHES (1.5%)
WMG Acquisition Corp. JPMorgan Chase & Co.
IN)] 110,000 5.63% due 04/15/22(a) (b) 111,513 USD 10, 000, 000 0. 03% due 05/01/14
Usb 999,000 6.00% due 01/15/21(a) (b) 1, 046, 452 EHESEE
UsDh 470,000 6. 75% due 04/15/22(a) (b) 473,525 ANTEE (BARA 10,000,000 1)
Zayo Group LLC / Zayo Capital, Inc. BYNSHERAM (HARM 33,43, %08 0)
Usb 850,000 8. 13% due 01/01/20 (b) 932, 875 BAEGEHET (BARA 629,213, 674F)1) 96. 1 KL
HEEE 551, 619, 599 BRZBBTAREE L VT OMOEE 3.9
KEGE (BAER 524,550,792 K1) 551, 619, 599 MEE 100.0% FJL
EHA (BAEM 595,769, 124 F)L) 625, 746, 205
EMERES (4.9%) (a) T44AFES, 19334FEFERIEI44 AN —/LITHES T, BEN RS h T
TSV RrATY (2.0%) WHAMRES:, BERASGbR S F, B ILEE SRR F R
EHAE (2.0%) FEMNARETH D, FFIZHT Y OBENRY | MR RESR X IREMEA 72
Bank of New York Mellon WEITR S,
USD 3,443,949 0.03% due 05/01/14 3, 443, 949 (b) (LI X205
Brown Brothers Harriman & Co. (¢) 20144F 4 H 30 H e S o Z5BhFlf+F % FiF
JPY 131 0.01% due 05/01/14 1 (d) KAdE
¥ells Fargo & Co. (e) BIWISChGiEs, FITHOWEIZ LY . FILEDBLE F 72138 TRIT
USD 10, 000,000 0. 03% due 05/01/14 10, 000, 000 XD EMEER D,
EHEEEE 13, 443, 950
GV RV (BARR 13,443 950K 1) 13, 443, 950
JII7z— (1.4%)
EHTES (1.4%)
DnB NORBank ASA
USD 10, 000, 000 0. 03% due 05/01/14 10, 000, 000
EHESEE 10, 000, 000
/vy &% (BEARA 10,000,000 F)b) 10, 000, 000
772 FLRNLOABEERK (20144 4 A0B}RAE)
Bl AU E—R—TF« Ed k] RiFA xY E4E ] FHilEE Sl (48) SHE (18) #
JPY HSBC Bank 37,571,000 201445 H 1 H Ush 368, 424 rv — K (622) iz (622)
JPY HSBC Bank 11,441,000 201445 A 1 H Ush 112, 191 — (189) (189)
JPY HSBC Bank 1,715,000 201445 H 1 H UsD 16, 817 — (28) (28)
JPY  HSBC Bank 7,333,000 20144E5 A 2 H UsD 71,452 334 — 334
JPY  HSBC Bank 27,123,000 201445 H 2 H USD 264, 284 1, 237 — 1, 237
JPY HSBC Bank 952,000 201445 H 2 H UsD 9, 276 43 — 43
JPY  Brown Brothers Harriman & Co. 1 201445 H 7H USD 0 — — —
JPY HSBC Bank 127,846,000 201445 H 7 H Usb 1, 250, 225 1, 369 — 1, 369
JPY HSBC Bank 6,036,000 20144-5 A 7 H UsD 59, 027 65 — 65
JPY  HSBC Bank 878,999 20144E5 H 7 H UsD 8, 596 9 — 9
JPY  HSBC Bank 9,668,000 20144E5 7 7 H USD 94, 545 104 — 104
USh HSBC Bank 38,018 201445 H 1 H JPY 3,877,000 64 — 64
USD  HSBC Bank 18,994  20144E5 A 1 H JPY 1,937, 000 32 — 32
USD  HSBC Bank 309,311 20144E5 H 2 H JPY 31, 744, 000 — (1, 448) (1, 448)
rv 3, 257 Fv (2, 287) rv 970
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VTARAA—JPYISZTRAOABRIERK (20144 4 B30AEKEAE)

T4 OXRESENAET 7 v F (BERRE)

BN W a—n~—TF4 2H&%E REH FY  EHRE FHilZE FHE (38) FHE (38) %%

JPY  HSBC Bank 8,286,583,429 20144E6 JJ 3 H  USD 80,991,080 K/L 146, 839 v — N 146, 839

Y 5AB—BRLYSADAERERN (20144 4 A30B 1)

BlY AU E—IN—T«1 2H&EE RiFA EY  EHNEE ik SHE (38) FHE (38) %%

BRL  HSBC Bank 1,161,946,567 20144£6 1 3 H  USD 512,833,688 K/ 1,711,348 v — Fv 1,711,348

Y5AD—AUDY S RADABRIERY (20145 4 A30ARA)

B Ao —n~—TF4 2H&5E RiFA FY  EHNEE Bk FFEE (38) FHE (38) %%

AUD  HSBC Bank 43,839,571 201446 H 3 H  USD 40,556,528 KL — Ry (28,765) KL (28, 765)

YSRE—ZARYSADAEBRIERK (201445 4 A30AKAE)

Bl Ao —n~—TFT4 2H&EE RiEH Y SR ST 2% FHE (48) FHE (18) %

ZAR  HSBC Bank 6,121,760 20144£6 4 3 H  USD 573,785  Rv 4,510 kv — Fv 4,510

D ZAF—TRYVZADASRERN (2014F 4 A30BHRE)

BN AUV A—N—T 4 &8 RiEH FY LI 5T 4 FHE (48) FHE (48) %

TRY HSBC Bank 20,838,207 201446 H 3 H  USD 9,597,406  R/L 160, 791 v — KL 160, 791

VIAG—BEELY b V3 ADABRERN (20145F 4 A3081R#E)

BN Ao B—nN—T4 Ed Sk REB FY  EHLEE B3 il (8) FHE (38) 7%

BRL HSBC Bank 5,053,046  20144E5 H20H  USD 2,199,567 R 48, 504 N — KoL 48, 504

INR  HSBC Bank 66,485,799 201445 H20H  USD 1, 101, 769 - (3, 874) (3, 874)

RUB  HSBC Bank 117,851,582  20144£5 H20H  USD 3, 302, 508 — (11, 509) (11, 509)

TRY  HSBC Bank 7,112,782 201445 A20H  USD 3, 302, 275 40, 743 - 40, 743

ZAR  HSBC Bank 11,783,178 201445 H20H  USD 1,102,938 12, 737 — 12, 737
Fv 101, 984 Fv (15,383) R 86, 601

EE DR

AUD  —  EFERL

BRL — TIVN- LTI

INN — AVF-E—

JpYy  —  HAH

RIB — ®BY7 «A—7L

TwRY —  h~r=-UF

Usb  — kKL

JAR  — T 7UB TR
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HALD - IF— - IF—TF7UF

SHHEIEHR

LTy K (XA UKREGEEE Y 70 F GRERIRED) ~ A A=V RFT7 70 R~) BEEXIRELTND
[(BAD w3 — =P =T 7 F] ORFEH (20144124 9 H) &, B T7 7 RORFEANRRELR->TBY £4 0T,
20154E 4 HISABAEICKBIT H XAV « v F— « P =7 7 FOMANEGEDONFLE 2 15— 120 THR#EW - L
L7z,

WBEAT R p-— - IF—T 7V ROTELFTEHRR

N # &
(2014410 H 15 H 725201544 H13H £ T)
= £+ pid F

k2 Jik] & il & [kl & %

TH i
490 [EEEHIRES:  2015/2/9 11, 999, 832
502 [EEAMGES:  2015/3/30 2,000, 000
509 [EELHIRES  2015/5/7 2, 000, 000
510 [HEFEEWIEESE  2015/5/12 2, 000, 000
500 [EJEEMIEESE  2015/3/23 1,999, 996
496 [EEEHIRES:  2015/3/9 1, 999, 982
521 [HFEEWIEESE  2015/6/29 1, 999, 900
514 [EEMHEES 2015/5/25 1, 499, 986
520 [HFEEWIEESE  2015/6/22 1,499, 977
522 [EHEEHIEES:  2015/7/6 1, 499, 955

(1) @FITZE LS BERBRIT2IIEENTEY FEA) .
(1 2) HACRTITEIHET,

WEAEERMRR
TElE. 20154 AI3ERAEICE T EH 4T - Ix— - IHF—T 72 K (27,684, 140F0) OHNETY,

() BR BERE) o#E GEE)

20154 4 J] 13 HHI{E -
N : i | =3 : w= |9 b BB AR L TN A
< e R L I L PR PN S e P o P B
M +M % % % % %
f& i K 15, 500, 000 15, 499, 831 54.9 — — — 54.9
(1) MAMRE, GRS 5 RO E A,
(FE2) FEEEH, FHIEO HA RSB T,
(2) BN (BERE) BE @R
20154 4 13 A BIAE
ES o7 & izl BR[| B om & [ M | ERSEHA
% M TH
EfEEE S 509 [E RS — 2, 000, 000 2,000,000 | 2015/05/07
510 [E M HIRES: — 2, 000, 000 2,000, 000 2015/05/12
491 [E R HIRE S — 1, 000, 000 999,999 |  2015/05/14
512 [EHEIIRES: — 1, 000, 000 999,998 |  2015/05/18
514 [E GRS — 1, 500, 000 1,499,993 | 2015/05/25
515 [E A ARES: — 1, 000, 000 999, 997 2015/06/01
518 [E| A HRES: — 1, 000, 000 999,996 |  2015/06/15
520 [EHEIGES: — 1, 500, 000 1,499,982 | 2015/06/22
521 [EHEIIRES: — 2, 000, 000 1,999,915 | 2015/06/29
522 [E A FE A5 — 1, 500, 000 1,499,958 |  2015/07/06
524 [E| i HRE: — 1, 000, 000 999, 990 2015/07/13
PR e R I I
- . [ 15, 500, 000 15, 499, 831

() BALACG L OE T,
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WL OEEMEEDOH

(F)
10, 200

10, 195

10, 190

10, 185

10, 180

#

- E:
(2013.12. 9) (2014.12. 9)

SHIHIZEITD T4

BROERAE

BRED L AL

CEUE L, EHOEMBR LN — s n— 0
WG FE~OFEIZ LD

LEMRIEM % T8> TEVWD 97,

S R—FTHYFIZDNT

FEHOEERS LT — - 0= EOENGRMEEIC L D

1720 E L,

ORNUFI—Y EDEERIC

LR %

20T

Y77 v FITENORME £ 7213 FARIEE L R o N Fv—0 55

BamiT Tk £tA,

(SHROERAEH)

Flfe s, BEPEDOL MR

CHLRE L,
DR RE FE~ DI K

HHOEBRB L= s n—%
0. BEMNBRERZITRoTEND £,

W1A0O0%YDEFADAM

— 5 H ERE..J
oo [ e -
€ A n e A S TR —f
n % % HAMFESHS | B —
(H195) 20134E12/ 9 H 10, 190 - 63.2 =D A —
12H K 10, 191 0.0 60. 2 & at —
20144 1 H R 10, 191 0.0 89.9 ) %Hﬂ@IﬁTH@iU%uﬁmmou\’Uiﬁﬁ%@ 1 HOYS 0 OO D
2 Ak 10, 192 0.0 2.7 ROBzE SBRE L,
3ARX 10, 192 0.0 2.7 BEEH L UIMEIDKR
FRES 10, 193 0.0 7.5 N # &
5 H % 10,193 0.0 70. 4 (20134E12 10 H 2 520144E128 9 H £ C)
GHf 10, 194 0.0 66. 7 T % &
7 AR 10, 194 0.0 69.9 - Em Em
8 Ak 10, 194 0.0 65. 1 . . . B _
9 A%k 10, 195 0.0 58.8 M fit Ak % 41,597, 114 (35, 000, 000)
10H K 10, 195 0.0 60. 7 Em; (%5,? ;Eut% (f;illﬁﬂhﬁﬁiﬁ igrknigm o
72 IR L DS T EEOMTICHEENTEY A,
LA 10,195 0.0 63.8 (3) SRR,
(W) 20144E12H 9 B 10, 195 0.0 60. 0 N
(1) BETERILM B, BEELEEHR
<&2)ﬁ&§mxw¢mﬁ%+%mwﬁﬁ%(ﬁ@&ﬁ%)xtw%%%%éw N o B
xET, N .
(H3) %7 7> FIx, FBRAOWERE b S LR £k THD, <> (OISR 102 H20LFI2A 9 F X C)
Fv—I BLUBERMILIH D EHA, % ]
[ + 7% ff
L (Em#zia) W W& W] & N
[EAE(H%E - fE% ) 11,999, 832
HIE 0 10, 190 HK - 10, 195H]  f&%= : 0. 0% 1,499, 994
[HEMBOELEHER) 1,499,985
FLEIXAIZ L0 | FEAEAIERI 3 B3 LE LT, 1,499, 868
SIREREIZOINT 461 liivﬁJ FE%: 2014/ 9 /22 | 1,499, 865
WA LT, BRI AR ORI EE~ 3 ¥ ) — =2 T 459 EEHIAES: 2014/ /16 | 1,499,867
L) - BEEREMEBCR 2R L E Lz, F£72. 20144E10H KITiLE %, ?5" 2014/10/14 | 1,399,910
AR I L RFIERZ PO &3 2 EET O ARE — A L 439 EHATMRLS 2014/6/23 1,399,867
E L, ZOX 97 AEOSRESE AT RIC, FMERTTS CIRsk 444 [AREIRELS: 2014/7 /14 ] 1,399,830
AU CORFIAREN RS | MR = — L F A PHFIT0. 06% 1% s 122 BPRER 20/ 4/10 |1 T8
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