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(D)HfpiExE (A+B+C) |2 9,830,934 |2~ 12,006,800 |2 20,974,680 9,241,585 | & 17,113,114 | & 16,306,773
(E) mifprEtiis e A 42,094,515 | A 54,685,520 | A 69,452,391 | A 89,872,494 | A 83,292,807 | A 100,454, 305
(F)ENfSE=RRE 3,867, 385 3,867, 385 3,867, 385 3,729,823 3,728,983 3,633,375
(FEEZEEEC) ( 6,086, 966) |( 6. 086, 966) |( 6. 086, 966) |( 5,870, 454) (( 5.870,774) |( 5,722,234)
(FEEIEmMEZE) (A 2,219,581) (& 2,219,581) (& 2,219,581) |(& 2,140,631) (& 2,141,791) |(&  2,088,859)
(G)&5t (D+E+F) A 48,058,004 | A~ 62,824,935 |~ 86,559,686 | A 76,901,086 |~ 96,676,938 | A 113,127,703
(H)R&EHEE A2,760,071 | & 2,760,071 | & 2,760,071 | & 2,661,898 | A& 2,661,927 | & 2,594, 455
RERgERE (G+H) |~ 50,818,135 | A 65585006 |~ 89,319,757 |4 79,562,984 | A~ 99,338,865 |~ 115,722,158
BIEstEERE 3,867,385 3,867,385 3,867,385 3,729,823 3,728,983 3,633,375
(BeH1B=E) ( 6, 086, 966) |( 6, 086, 966) |( 6, 086, 966) |( 5,870, 454) |( 5,870, 774) |( 5,722,234)
(FEEEmE=HER) (& 2,219,581) (& 2,219,581) |(&  2,219,581) |(A  2,140,631) (& 2,141,791) (& 2,088, 859)
D ECAERIGN 24, 650, 039 24, 425,235 24,624,782 24,471,704 25,023,744 25,551,902
[Nkt 79,335,559 | A 93,877,626 | & 117,811,924 | & 107,764,511 | A 128,091,592 | & 144,907, 435

CE1) (SEERMMEICIHSFERMICH T SHBEBFRLEESOTRRLTHIE T,
(X2) ENEFEEREECE. BNEEZETALDERZV. TAZ TOHHBGEFERE LT, L0255 EFFEE L TEENE T,
(£3) WENEEDTEBEE INEIESD 5B (&) | ORESR.

RS EcE DT ERIE (FAER)

] S| 53087 315 5325 55335 345 553581
(a) BEEFREDESE NG 2, 324, 646MH 2,535, 267 2,959, 618 3,384, 717H 3,213,967 3,757, 153H
(b) REZREDEMSTESER 0 0 0 0 0 0
(c) INiFEEEE 6. 086, 966 6. 086, 966 6. 086, 966 5, 870, 454 5,870, 774 5,722,234
(d) pECEfREILE 25, 085, 464 24,650, 039 24,425,235 23,748, 885 24,471,704 24, 389, 204
(e) BEANECHSER (a+b+c+d) 33,497,076 33,272,272 33,471,819 33, 004, 056 33, 556, 445 33, 868, 591
(f) picE 2,760, 071 2,760,071 2,760,071 2,661,898 2,661,927 2,594, 455
(g) BHHEHANTCHSE (e— 1) 30, 737, 005 30,512, 201 30,711,748 30, 342, 158 30,894,518 31,274,136
(h) ZatEfROH 920, 023, 86300 | 920,023,863 | 920,023, 86300 | 887,299,643 | 887,309, 0050] | 864,818, 63301




USHEEANA - A1 —ILRHET 7V R (BEANY IHY BRRER)

R @ 9 & T O s A 5 s

1 FONY HEe 553088 53158 553248 553348 SE34H8 55358

30H 30H9 30H 30H9 30H9 30H

(B @ (9,448M) | (9,287M) | (9,029M) | (9,103H) | (8,880M) | (8, 662M)

@ HEEBIREI—X) ZIFIHOADORS IEHEEF. L ( ) NOBREMEBACE IV TESNICEREVN LR LT,

DEEOFEH _EOERWLICDOVT

- DERICE. FRBVERGD [EEDEE] & FFRBVERD [TAILRE (539 is) | id)FET,

- DESE BB OEEMBNMER I TAEBEFCFERTAZ LE256(1C1F. DESDLENGENEEEBUED,

- DESEBROEEMBNERTAZ TE2HEICIE. TEHHDENTHALRS (FRIDED). &Y DEINLENEETI .
- TAIRS BRINES) DIREUCESE. DESEERICHITZELCOEZHEEDERITAN SUZTALRS FFINES)
EIRR UTCEED . Z0BRDECDZHREDBERITAS R ET,

- TBENEEICOVTIE. 20.315% (FTiSHi15%. EEFRIFTEHR0. 315% B K UHAH 5 %) DFERICKDBFERBUNATTHEDN,
BERZFIENMBRAINE T, B, BEPESZTHL. PEDBERFCIFHREER EXZROBAGD Y EFE.) Z&IR
TBHEDHTEFD,

SEANDZRHEDBE. HEIERRUET,

cFOENESNEZEHCFE. FEEODRNBHEB(CRDCENDHET, <HULIFE RFESHCBBLEHELEE L,
SRR EDBEIRVDFEBIC DT F U TIF. HBHEFIREICCHIBIND CEEZDEDLET,

LT 7Y RIDEREIERNGEE [N | SA (Z—9)] BRUEBFEEDEREIZHRAEE [Y227N | SA] OBEAUKRT
Jo FERBOEICHIFBEIRWVIC OV TIFIRFERHTICBREV G E S0,
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4D « FUET L« NSAS=FLD/TFUIINI -
US:Ya—b-Fab—yay - N -A4—ILR+-KVR - T7VK (ANYITSR)

BT7YR (USEEINA - A —ILRHET 7V R (RBANYISHY BRRER) ) BTANVEOHNBERERGT [
AD - TFUETF L 8IAS=FAD/FUVYN-US - Y3—b-Falb—y3y - NA-A=)LR-RUR-T7
YR ANYITSR) | ITRELTBYEIH. LTORBRE—BOEBZREINCDISRAZEELTHUERT,

(%) 20165F 1 B 5 HERCAFULI2BEREDRRZH/HL TH I E I,

CKRILEET)
HigRx
20154 6 H30H
BE
2E. b5l (EFES, 120, 340 R)L) $ 7,982, 552
e 8
BEITEZNIC & 2 5HIE 18,997
FIN
FHLEHDRE 85,573
FE 107, 851
ZDfthEE 27,149
BESst 8,222,130
=1
BETEZNIC &L 25HImE 2,2%
/NN
SPIZRERM 51,706
RERIN 20, 426
BETB LU EIEREN 18, 699
REERRT IR 3,169
BEBEH DTS 1,610
LEEIRIBATIREN 1,469
BABHDIRE 228
aEsst 99, 603
HiEE $ 8,122,527
ANy IS5 $ 7.169, 869
ANvY/N1IS5R 952, 658
$ 8,122,527
AT B ZIREFE
ANy YIS 9,355,010
ANy N1ISR 1,157,777
1 Oz B EmEE
ANy I TSR $ 0.766
ANy N1ISR $ 0.823




USHEEANA - A1 —ILRHET 7V R (BEANY IHY BRRER)

EmEtEE
20155 6 A30BICH T I3FE
REINE
FRUA $ 445, 442
Z DU 20, 217
RENSSE 465, 659
&H
EPIREREN 53,538
REHRHN 49, 124
REFB K OBIRRA 45,123
REERALR 41,387
REER LR 22,002
BERSBAERLR 5,534
Sixk 1,508
BRGE 218,216
BN 247,443
KRGS & U (REES & UFHEIE) ¢
KER (8) :
BMEEZENDIRE (54, 808)
NERBEE B LUREBTERN (1,752, 569)
MRS (1,807.377)
FHEE (8) OMZEE :
BMEEZSNDIRE (290, 849)
NERBRES LURBLERZN (34,391)
FHE R D HZEE) (325, 240)
MRIHES S UHETHES (2,132, 617)
EIEEED S & UTMEEDRIR $ (1. 885.174)
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usb

usb

usbD

usbD

usb

usbD
usb
usbD

usb

usb
usbD

usb
usb

usbD

usb

Nl
it
Kb
i

125, 000

15, 000

110, 000

35,000

200, 000

200, 000
5,000
100, 000

40, 000

43,972
40,000

9.027
95, 260

142,711

127, 400

IRERR
2015€F 6 B308
MEEC

&35 (94.9%)

A+ (3.5%)

#f5 (3.5%)

Bombardier, Inc.

5.50% due 09/15/18 (a)

Taseko Mines Ltd.

7.75% due 04/15/19 (b)

Valeant Pharmaceuticals International, Inc.
5.38% due 03/15/20 (a), (b)
Whiting Canadian Holdings Il. Inc.
8.13% due 12/01/19 (b)

#HESt

HF 95t (EF287, 021 R)L)
PAIWS TR (2.4%)

& (2.4%)

Ardagh Packaging Finance PLC / Ardagh Holdings USA, Inc.
3.29% due 12/15/19 (a), (b). (o)
&St

A5 REF (EF200, 000 R)L)
WIEYIILT (4.5%)

& (4.5%)

Altice Financing S. A.

7.88% due 12/15/19 (a), (b)
ArcelorMittal

5. 13% due 06/01/20

6. 13% due 06/01/18

Beverage Packaging Holdings Luxembourg Il S.A. / Beverage
Packaging Holdings Il Is

5.63% due 12/15/16 (a), (b)
#fEET

WoEVTIVTE (363,579 RL)
KRE (84.5%)

N>onO—> (20.2%)

Asurion LLC

5.00% due 05/24/19

8.50% due 03/03/21

AZ Chem US, Inc.

4.50% due 06/12/21

7.50% due 06/12/22

CCM Merger, Inc. (MotorCity Casino Hotel)
4.50% due 08/08/21

Chrysler Group LLC

3.50% due 05/24/17

123,750

11, 437

113,575

36, 641

285, 403

285, 403

194, 500

194, 500

194, 500

210, 500

5,069
106, 500

39,925

361,9%

361,994

44,133
40,738

9,039
95, 200

143,291

127,393




usbD

usb

usb

usb

usb

usbD

usbD

usbD

usb

usb

usb

usbD

usb

usb

usb

usbD

usbD

usbD

usb

usb

pave: i

158, 604

97, 461

171,082

78, 545

57.627

75, 682

172, 380

129, 422

93,331

194, 250

4,950

29,000

45,746

50,000

50, 000

150, 000

80, 000

130, 000

85,000

215, 000

USHEEANA - A1 —ILRRET 7V K (BEAY

BIfEEZF D5

Dell International LLC
3.75% due 10/29/18

Envision Healthcare Corp.
4.00% due 05/25/18
Freescale Semiconductor, Inc.
4.25% due 03/01/20

FTS International, Inc.
5.75% due 04/16/21

Isola USA Corp.

9.25% due 11/28/19

MPH Acquisition Holdings LLC
3.75% due 03/06/21

Neiman Marcus Group Inc.
4.25% due 10/25/20
NewPage Corp.

9.50% due 02/11/21

Ntelos, Inc.

5.75% due 11/09/19

Par Pharmaceutical Cos, Inc.
4.00% due 09/30/19

Seventy Seven Operating LLC
3.75% due 06/25/21
Nroo—st

ERifttE (0.6%)

Jazz Technologies, Inc.
8.00% due 12/31/18
ERiRAH{RET

#5 (63.7%)

Air 2 US

8.03% due 10/01/19 (a)

Ally Financial, Inc.

3.60% due 05/21/18
Alphabet Holding Co., Inc.
7.75% due 11/01/17 (b). (e)
Beazer Homes USA, Inc.
6.63% due 04/15/18 (b)
Cablevision Systems Corp.
8.63% due 09/15/17
Centene Corp.

5.75% due 06/01/17
Chaparral Energy. Inc.
9.88% due 10/01/20 (b)
Chesapeake Energy Corp.
3.53% due 04/15/19 (b). (c)

MEEC
GH DR

%

P

H4 BRRER)

RIEATiE

158, 811

97.609

171,379

63,229

56, 186

75, 344

171, 606

104,799

82,598

194, 458

4,558

1, 640, 371

48, 086

48, 086

48,948

50, 062

50,000

155, 062

87,200

137. 800

69, 275

196. 725

16
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usb

usbD

usb

usb

usb

usb

usbD

usb

usbD

usb

usb

usb

usb

usbD

usb

usbD
usb

usb

usbD

usb

usbD

usb

usbD

pave: i

190, 000

125,000

80,000

40, 000

155, 000

100, 000

70, 000

250, 000

9,000

65,000

110, 000

85,000

25,000

70,000

215, 000

100, 000
25, 000

110, 000

100, 000

45,000

15,000

90, 000

85,000

) MEEC
BIfEEZF D5 L BR
CIT Group. Inc.

3.88% due 02/19/19

CNH Industrial America LLC
7.25% due 01/15/16

Comstock Resources, Inc.

7.75% due 04/01/19 (b)
Constellation Brands, Inc.

3.88% due 11/15/19

Coveris Holding Corp.

10.00% due 06/01/18 (a). (b)
Crescent Resources LLC / Crescent Ventures, Inc.
10.25% due 08/15/17 (a). (b)
Dana Holding Corp.

6.75% due 02/15/21 (b)

DISH DBS Corp.

4.25% due 04/01/18

DPL, Inc.

6.50% due 10/15/16 (b)

Dynegy. Inc.

6.75% due 11/01/19 (a), (b)

EP Energy LLC / Everest Acquisition Finance, Inc.
9.38% due 05/01/20 (b)

Family Tree Escrow LLC

5.25% due 03/01/20 (a), (b)
Goodman Networks, Inc.
12.13% due 07/01/18 (b)

HCA., Inc.

3.75% due 03/15/19

HD Supply. Inc.

11.00% due 04/15/20 (b)

Icahn Enterprises LP / Icahn Enterprises Finance Corp.
3.50% due 03/15/17 (b)

4.88% due 03/15/19 (b)

IGATE Corp.

4.75% due 04/15/19 (b)

ILFC E-Capital Trust Il

6.25% due 12/21/65 (a), (b). (d)
Jarden Corp.

6.13% due 11/15/22 (b)

Jurassic Holdings I, Inc.

6.88% due 02/15/21 (a). (b)
Kinetic Concepts, Inc. / KCI USA, Inc.
10.50% due 11/01/18 (b)

Landry's Holdings II, Inc.

10. 25% due 01/01/18 (a). (b)

RIEATiE

188, 575

127,500

33,600

40, 600

162, 750

106. 125

73,325

254, 375

9,360

67,632

117,557

88,931

20, 750

70,525

239,273

100. 625
25,187

113,987

99,500

46, 575

11,700

96, 077

88, 187
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usb

usb

usb

usb

usbD

usbD

usbD

usb

usb

usb

usb

usb

usbD

usbD

usb

usb

usb

usb

usbD

usbh

pave: i

90, 000

90,000

100, 000

50, 000

58, 300

80,000

125,000

50, 000

56, 000

75,000

70,000

140, 000

150, 000

45,000

40, 000

205, 000

55,000

130, 000

15, 000

120, 000

145, 000

USIHEHANA - A1 —=ILRIEET 7V R (BBANvY

BIfEEZF D5

Lennar Corp.

4.13% due 12/01/18 (b)

Level 3 Financing. Inc.

3.91% due 01/15/18 (b), (c)

Lions Gate Entertainment Corp.

5.25% due 08/01/18

MGM Resorts International

10.00% due 11/01/16

Mirant Mid-Atlantic Series B Pass Through Trust
9.13% due 06/30/17

MEEC
GH DR

Navios Maritime Holdings, Inc. / Navios Maritime Finance Il US, Inc.

8.13% due 02/15/19 (b)

New Academy Finance Co. LLC / New Academy Finance Corp.

8.00% due 06/15/18 (a), (b), (e)
NRG Energy. Inc.

7.63% due 01/15/18

Par Pharmaceutical Cos, Inc.
7.38% due 10/15/20 (b)

Peninsula Gaming LLC / Peninsula Gaming Corp.
8.38% due 02/15/18 (a). (b)

PHI, Inc.

5.25% due 03/15/19 (b)

QEP Resources, Inc.

6.80% due 04/01/18

Reynolds Group Issuer, Inc. / Reynolds Group Issuer LLC / Reynolds

Group Issuer Lu

7.88% due 08/15/19 (b)

Sanmina Corp.

4.38% due 06/01/19 (a)

Smithfield Foods, Inc.

5.25% due 08/01/18 (a). (b)
Sprint Capital Corp.

6.90% due 05/01/19

Tenet Healthcare Corp.

6.00% due 10/01/20

T-Mobile USA, Inc.

6.46% due 04/28/19 (b)

Vander Intermediate Holding Il Corp.
9.75% due 02/01/19 (a), (b), (e)
WellCare Health Plans, Inc.
5.75% due 11/15/20 (b)

WideOpenWest Finance LLC / WideOpenWest Capital Corp.

13.38% due 10/15/19 (b)

H4 BRRER)

RIEATiE

90, 900

90, 450

103, 000

54,500

61,507

62,800

126, 250

54,813

59, 780

78,094

64,750

145, 250

156, 188

44,888

40, 600

209, 100

58, 644

133,900

14,775

124, 800

157, 688
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TAEE B0

Wise Metals Intermediate Holdings LLC / Wise Holdings Finance
Corp.
usb 45, 000 9.75% due 06/15/19 (a). (b)
WMG Holdings Corp.
usb 145,000 13.75% due 10/01/19 (b)
Zayo Group LLC / Zayo Capital. Inc.

usbD 50, 000 10. 13% due 07/01/20 (b)
Zions Bancorporation

usD 7,000 6.00% due 09/15/15
#HfRET

KEST (ER6, 997,599 R)L)
&35t (EBF7, 848,199 R)L)
FEHRIRE (3. 4%)
HE (3.4%)
EHRTEE (3. 4%)
ANZ National Bank

usD 272,141 0.03% due 07/01/15
EHEFERET
WEET (BF22 141R))
FEHIREST (BF272, 141 R)L)
IREHeEa (&H8, 120, 340 R)L)
BEZ FO3REB L TZOMDEE

REFMRDI NTOFEIMEES FERRTOREBOHMICEDNWTHIMESFOMTELTIFR <, URTDAEEICK > THRINTVET,

47,925

158,775

55, 838

7,054

5, 180, 057

6, 868, 514

7,710,411

272,141

272,141

272,141

272,141

7,982,552

139,975

8,122,527

(a) 144A FEZ5—19336FE5E35EE FADRANAIA DT TS E CADBFOEARNCIE > TVDEES. TNSDIESE. BREFICES L COBREHEBASICETNITRETY .

MBICIBENRVBRY . TNSDESFFIERBIE L FHREINFE A,
(b) EERIAMEI.
(©) 20154 6 308 RDZEENFfH E LS.
(d) 20154 6 B3088ROEEEFIEES.
(e) P I K-IYsziailzs. RITEDHEICKY., FENRERCIFBINTHITINDIS CTILWDNET,
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20154 6 A30BIREDHANY I T S ADRBTEEE (FEEDI. 2%) :

B\ A9 VI—-IN—F« ZEER == 7T BEW=E B it S (18) HET@EE (18)
JPY State Street Bank & Trust Co. 915,408,217 20157 B15H USD 7,465,399 KL 16,726 R — R 16,726
USD State Street Bank & Trust Co. 139,857 20157 H15H JPY 17,320,000 — (1,709 (1,709
USD State Street Bank & Trust Co. 213,097 201587 815H JPY 26,130,184 — (479) (479)

RJU 16,726 RJL (2,188) RJL - 14,538
20156 6 H30BIREDAANY Y/ N1 IS5 ANDBEBFTESEN (FEEDO. 0%) :

g\ AYvVI-N—F« 22 k] REE 55l EHIRER STz SHE (38) HHETMELE (18)
JPY State Street Bank & Trust Co. 433,000 201587 H15H USD 3,484 Kb 5 R —  RL 55
JPY State Street Bank & Trust Co. 219,000 2015827815 USD 1,771 19 — 19
JPY State Street Bank & Trust Co. 119,711,892 201587 B15H USD 976,283 2,187 — 2,187
J PY State Street Bank & Trust Co. 164,000 201587 H15H USD 1,331 10 — 10
USD State Street Bank & Trust Co. 1,589 20157 8B15H JPY 197, 000 — (21) (21)
USD State Street Bank & Trust Co. 3,987 2015827815 JPY 491, 000 — (26) (26)
USD State Street Bank & Trust Co. 27,142 2015F7815H  JPY 3,328,158 — (61) 61)

L 2,271 B)L (108) R 2,163

SBEDIEFR

JPY BHAM

Usb NIV
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4D - I2X—AMYT - IP=T7UR

<fHEiREH>

LT7VER (USEBINA - A—ILRRET 7V R (RBAY IS BRRER) ) MEENRELTVDS [94
D XEX—RAMvT - IYP=TrFUR] OREH 015F1289H) & BITFYROREANMERZO>THIEID
T, HTU7YVROEBHAOREH 01681 850) RELCHIZIAD - Ix—AbvT - ITF—=T 7Y ROEAE
E@WQ%%ZV\" \“(L'f#ﬁt?%%kb\t_ ngf L}?Lo

WI9AD - IR—AbYT « IF—=T 70 ROFERGTEIIR

n o &
(2015527 B 78hH520165F 1 H 5 H&ET)
8 i) 7t &
# 1 & & 8 L Fa &
TH TH
568 EEFEHAGESS 2016/2/15 7,000, 594
574 EEEREHAGESS 2016/3/14 5,000, 640
573 EEIEHAGEZs 2016/3/7 4,500,619
576 EERREAGESS 2016/3/22 3,500, 336
557 EEFEHAGEZS 2015/12/14 2,999,999
567 EEIRHAGEZS 2016/2/8 2,999, 997
555 EEEIE ARG 2015/12/7 2,500, 000
553 EEEsEEAGEss 2015/11/24 2,060, 000
578 EEEIEH A 2016/3/28 2,000, 106
548 EERHAGES 2015/11/2 2,000, 000

(1) FREFRELAE BENFDEFSFENTHEIFEA).
(E2) BARBIEFTHET,

WEASER#R
TEEE. 201651 B S BIREICSIFZIAD - YRX—Abw T - IYF—=T 7R (60,272, 010F0) OABTY
(NMEA FEE) BfE (E%E)

20164 1 B 5 AIRAE

55 BB BaEFHBERME AL E
X ) ] E ® B 5F o ffi EE fAALE | L A
7 P f * t A =& | S5EME 2ELE 2 K
¥mM ¥A % % % % %
EfEEES 31, 320, 000 31,324,048 51.8 — — — 51.8

CE1) MAALEEF, MEERSEICNT Z5HHEADEIS.
(X2) BETHE. HOBEDOBMREEVIET,

QEA (FREE) BtE (EiR5)

20165F 1 B 5 BRAE

X 5 # [ & f ¥ EE%E ¥ W m | mEapO
% ¥ T3
E &S 563 EEEEHHEEZS — 1,000, 000 999, 999 2016/01/18
566 E .Vﬁ BRSIEES — 1,500, 000 1,499, 999 2016/02/01
567 EEEEEHEEZS — 3,000, 000 2,999, 998 2016/02/08
568 EE1EHHEEZS — 7,000, 000 7,000, 369 2016/02/15
573 B S — 4,500, 000 4,500, 432 2016/03/07
556 E .V%“Hﬁnft% — 1,000, 000 1,000, 088 2016/03/10
— 5,000, 000 5,000, 469 2016/03/14
— 3,500, 000 3,500, 261 2016/03/22
— 2,000, 000 2,000, 089 2016/03/28
— 1, 500, 000 1, 500, 386 2016/06/10
342 Zflflfi 0. 1000 720, 000 720,518 2016/07/15
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