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MM EEEDZEMICEE L. RENGERZTHRVETD,
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PELICDONT

ZHO 1 FOBYDEE BhAG) (F160MESE TV EEER Ul
NN BT DRERMLIE D INEDEEOSEERE (15038Y) | ZTSRIESL,
BH. BR|@ICOETTUL TR, BRABHICEDETERTETLILEEET T,

BSEFEEOANR (1 505Y)

BiRmoEcENstEEE (1 505Y)

= H 18 =] = H
18 8 20165 7 B208 (a) FELIRE DECHFNE 199. 139
~NZEVBI9B | [(b) gErREOE G TES G 0.00
LENES (BoAd) ) 160 | o) e o
S E AR SR (%) 1.69 i :
LR DI (M) 160 (d) DECEEELS 430.97
SUERDINZE LIS (M) — (e) BHADECHRE (a+b+c+d) 760. 88
BB ECW SR ER (F3) 600 (f) DicE 160. 00
GE1) PUBORE] 3 [EERREOLSNGS] &0 [BEERe0al |(g) BEBEITIRE (e — 1) 600. 88

SESSTEESRL] DODEICFHY UIRERTY . o, [N
& NVEERES] BRO [DEERBEIE] HONEICHL UICEEE T,
(£2) AFRBRFVBTTEY. BHOUNEE SHDONREUNDEFH LD EE
(FAd) [CEBULBWEENSHUET,
(E3) SHDESONEEMBELRFLADES FhAd) OHRELEME (9
EEAd) [CHTBEET. 77V FONEEEERBUET,

B sxoEmss

BT 7R

(%) TrREMUZBEE, SHEEEZST ELTVET,

H5I77VRIECGIM RSAB2-YZF7 - gFa7P—F-0O0-2-T72F USDISX
DRBEHFNDREEEZEMICTR DI EICK DT, KRIVETOERM/N Y 7O—-VE(CRE
U. EEEMEDERBHERELE UcNGmOERZSH S U TERZTRNE T,

BGIM FS5RAB2-2Z7 -tFa27—-F-0-2:-T7UK

USDZ35X

FERNICHB EFZRAD D T 7 VI X I )V XDEERCH DR U R T TR
MOBEZTR>CEVWIE T, Ffe, JU Yy bOBIEICRRICHINT DT ET/N T+ —< VR

DE_EICEHDHEH T,
WIAD - IXx—AbYT - IYF—=T7UR

MBEEEEDZEHEICER L. ZENFERZITENET,
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17035 OERAORH

i-| =] (2016.7.20~2017. 1. 19) I8 B o B =
& & k=&

. (EEEAE | = HACP D P A 3 X (ESE S
= = [¢)

R DB RS, 7520 T

BESHNIE. T7 Y ROBALBE. SERAOEHEY. BEE
EOHE. BREE - BBRSEOEREONE

At ls. B EES RN, ENCOE D> > D
B, BAROERRAEONE

@EEG || )| 0.0 | BB, ERMEOSE. BEatEOREOESONE

®E=H (17) (0.190)

(B 5t = 1) (33) (0.381)

FEERFL T M = ich DT B R FEH P D IR IERR R

TRERTHR | — T | SEEETNRG. BMETES0OSEOR. SEMNACIIAS FHE
i | EESES B = Hch D MEES ARG 13, HRCh D TS A E 8
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zZTOfER 0 0.004 | ZDMER=RPDZDMER FIPDOFEIRmELE
EGEEEHR 0) (0.004) | EEEBRIE. BEEEAFICHLAS 77V FOREICRIER

=] §t 52 0.589

(1) BhDBER CEERONH D DDITEERZZSO) (BN, BHICK > CTRBEOKICEEN G DIc). BEDHEDEEEICK
DEHUIRERTY, B8, TEEFTFHRL BMEESIE IHSLUZOMERE. COT 7Y RREFANTVS YT =T 7>
RO IcZEED S B, TDT 7Y RICHHT2EDESHET

(£2) BEEOERIE. D7 7Y RPHEFANTVDEREGENS (YF—T7 Y RER) XA BRZESHEE .

(£3) EWIIBEECE(CHXRBZEOBAALTHUET,

CE4) HEEIE 1 HOHY) OZNENOEREEEZHPOTHELEME TR LU CTI00ZRUILBDTY,




WEE S KUREIDKR

FATKENYIO—Y - =T (RBAYIRRL)

RE(SFERMEIF
(20164 7 52081520174 1 B19BET)
g i 7 1
O % & & O % & &
O T O T
SHE
() 97.492 9,116 531.098 51,600
GE1) BffE. SEREEENSXIDNHRRIC S 3ERENESHET.
G¥2) 2TITELRSE.
(E3) SEORMIFBETHET.
WEEL R
RE(SFERmESF
(20164 7 B20811' 520174 1 B19B% T)
g F 7 F
# 2] O ® = & | FH%M # 2] O # = EH | FHO%M
O T = FO T E
GIM TRUST2 SENIOR GIM TRUST2 SENIOR
SECURED LOAN FUND USD 32.055 3,000 93 | SECURED LOAN FUND USD 531.098 | 51,600 97
CLASS (M AR VEEE) CLASS (U AR VEEE)

(1) SEFEE UK.
(E2) FEADBRMREIEINET,

IS EYNA0): b v
(ME7 72 FIESIF AP OFIERIFRA & DB [R5

SHPICH T DFIZRBRALDEE|FH U FE A
QT4 - IRX—=ZA YT « IY=T 7V RICHITBH

hOFIERRA & DERS K5
(2016 7 5208 520174 1 B19B8F T)

kBB % [
s[5 5 7 2 sptame [D 5 2
S g2 E\HA&E‘% BEALn | B/A | EIEE | B2 5| b/c
BEDNE C  |BBIRED
BAM B55H % Vsl =0l %
UNSKE 138,573 37,341] 26.9 — — —
J—)b-0—> |4,587, 676 — — — — —

() THREZE0.0%
HEHREES SR, YP—T7 Y ROBEFEONDESHCHNT 2EINE—T 7
ROYHY—T 7> RIrEORDEE.

) Bth DFEERFEFHEHEEAICH T BFIZBIHRANDIZ
=R

SEARICH T 2 FTEREFHAHOFERRANDE
hWEH Y FE Ao

XFBERA L. REGHEROCREEANCEHTDEESFNRE 1 HICRESINS
FERRATH Y. BHICHIF2HT 7Y RICRBFISEMAC(E KIFEST
ED
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WEAESERER ‘ BEE. BE. TS LUCEEMEDIRR
MIZ7IR-FT - 7V XDHEBPANIHERT 7V 20174 1 B19BIRIE
R DB 15 E ElEES
. X ] = (A) &= 257,721,098
Jr '\% 0 M Eﬂﬁﬂgﬁ J:I: $ d—)b - D_\/% 7, 317 759
=0 g % BASTHEHTS (M) 250, 402, 339
S EIE TSN IAD - XF—AbYT - 1,000
(4 < REE) TH—Tr VR (GHEEE) '
GIM TRUST2 SENIOR SECURED (B)f 5.860.777
LOAN FUND USD CLASS 2.495.787|  250,402| 99.4 TN TS 4,332,707
KRILSFEEREN 1,517,575
(& 1) Etﬁi%jl;\ ﬁ@é&%ﬁ%ﬁ(:ﬂﬁ%%ﬂﬁ@ﬁ@tb% ZFOHhRILNER 10, 495
GE2) FHBREDBEAMFGEIFUHIET, (C)itiamEresa (A—B) 251, 860, 321
TTA 270,794,197
s e R RERHIETS N 18,933, 876
(2) BHRRHEEEAR _ (D) BsHEEO 270,794, 1970
5 A =] E| B x 1 AOHWESEME (CD) 9,301
%i XE D ;& D @ =4 gg
5t fifi &8 FHIE 5T 5 A 318,904 266M. BB B ENRETAEG
) FO FOo T 3,433,076/, EfRKTTAERIGS1, 543, 145 T,
IAD - RR—=AbwT - 0 0 1 * MEROSEOH ) OREEEIF, 010 T,
IH—T7 R * MRS DIEEREEN TTAZEZ TE-> THY . TOEFF18, 933,876 T
() BARBETET,
WIEREDIKR
Mg E20164F 7 B208  F20174 1 A198
S ] E 5 H#
WG E (ST EDER (A) BRI 5, 706, 3739
20174 1 B19B1R%E SEEYE 5,706, 842
. ET) A * ZEFIR 1
A = g mE | k% LRI A 470
=) % (B) BIfiEEssT S8R 22, 066, 841
REEES TS 250, 402 97.2 ﬁﬁ? 2? 231, 635
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TR AT i 0.0 (C) {EFERENS A 1,528,070
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O—)b - O—VE., Z0fth 7.317 2.8 (E) siHpigtisss AN 38, 540, 022
SIS 257,721 100.0 (F)ENSstERR S A 2,306, 291
D (B2 5B 242) ( 3,541, 273)
GE) FHmEEDBAMFRGIEUIE T, (FEERIE%HE 4 2E) (A 5. 847, 564)
(G)&Et (D+E+F) N 14,601, 169
(H) &5 RS A 4,332,707
REBGHIENS (G+H) A 18,933, 876
EIETEERS N 2,306, 291
(=B =Rk ( 3,541, 273)
(FeEEREH%E) (& 5, 847, 564)
DECEMEILE 12,730, 278
igaiEns N 29,357, 863
GE1) EFHWEICIHETRMCNT HHBERERLEESHTRRL TR
g

(X2) EBIESEERBEE EF. EBNEREETALDEEZVV. TAZTOD
BEIFERELT. LOSHEEAEE U TIESNET,

(F3) NEHEEEDFTEBIEF20R—ID INHmHEEDFTEBIE (&) | ©
RETSRIES L,




RS EcEDEIERE (FE8R)

] =] El H
(a) BERREOESEIRGS 5, 392, 355M9
(b) BEZREOEMISTES R 0
(c) INemaaEEs 3,541,273
(d) DECEEfRIRILE 11, 670, 630
(e) SBHDECHSRE (a+b+c+d) 20, 604, 258
() nlesE 4,332,707
(g) BHRHNECHSRE (e — 1) 16, 271, 551

(h) ZEtEROH

270,794, 1970

FATRENYIO-Y - =TV (BEANYIGL)

N @& 9 ®& T O s A 5 B
1T 7n 0O 35 YV &9 & = 160/

feUFR LT

O HEEBIREI—R) ZAIAOFDORSIEHEEEF 1 B19RREOEEME (1750X49,301H) [CEDVWTESNICHEIREN

SECEDFH EDERNICDONT

THIEHTERXT,
ENDRREDEG. RENRRIEI,

- PDEEICIF. FERBV LGS [EEnkcs] & 3F

FBRNERD [TALRE RNk ] Ko Ed.

- NESESHROEEMEANMERITTA B FERTAZ LD3BEICE. DEE0EENMEBOLEERY T,

- DECESHROEEMENMER I TAZ TOBHEICE. TO2BHDENTALRE ERINESR) . K OENEENEETT,

- TALWRE BRINER) PREUCESE. DESHERICSIT2ELOZREDOERITTAD SEFZTALRE FRINEEE)
EERUICEED . TDHROECDZHEDERITALRU XTI,

- BEDBCEICDOWNTIE. 20.315% (FrSHE15%. EERRIPISHI0. 315% B K UHIIH 5 %) DFEIC K DIRREUNAT TR
BEAEHENMERINE T, B, WEPSZETRL. PEDREERICIHRERN EHEROBRESHY TEA.) ZER

- BUEDCIES NICBEH(ICIE. LEEOABHEE(ICRD DB ET. <bULLIF, BRERHEICSBLEGHELIZEL,
- BB EOEURVDFHBIC DER L CIE. RBBPIREICTHEIBIND L ESEDLE T,
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GIM FS5RAR2-2Z7-EF27—-F-0-Y-T7UR
JPYOISRA/USDISR

LI7UR (FADKENYIO— - =T (BEANvIHY BEANvIRKRL) ) BTAXVEONERESS
[GIM FSRK2-YZF7 - -tFa7—R-0-V-T7YR JPYISR/USDISR] [CHWELTHUET
B, UTORBIETRTCDISAESELTCHBIET,

GE) 201761 BI9OEEECAFUS 2ERDRES EBHLTRUET,

CKRILZETD)

= {EPOEEES
20164 8 A31HIRE
=13
SEEEDTHIE (Bl $218, 649, 700) $ 210, 686, 692
Be 5, 407
HNEBBEIENIC L 5 iR 5, 980, 862
HRUN
FTHBHDIREEE 1,412, 289
g 1,637,321
REBFNEBBIERN 44
BESs 219,722,995
=1
NEBEITEZNIC L HHmE 4,892,839
Kb
BB DERE 8,661, 854
ERAHZIHEZS 1,401, 846
HEBRRAT RN 722, 684
EPIREREN 55, 177
RETB K UEERAIREN 45,303
RERIRIN 24,919
ERRHTEREN 5,248
REZRAIEA R 3,671
aEsst 15, 813, 541
EE $ 203, 909, 454
EE
JSZX A —-USD IS5 $ 44,091, 071
952 B - JPY ISR 159, 818, 383
$ 203, 909, 454
RITEH DG
JSZXA—-USD ISR 50, 497, 122
52 B - JPY ISR 187,330, 316
SENEI 1 (N S EsE
JS52Z A —-USD I52R $ 0.873
JSZXB - JPY ISR $ 0.853
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SATRENYIO-Y - =T

EREEE
20165 8 A31HICHK T I2FE
REINE
G $ 11,247,378
TR 7.8%
RENSSET 11, 255, 274
&R
REERA R 1,136, 803
REFBLUBERA R 182,037
RELIRB 156, 061
BFIZRERN 91,756
BEREBAENRIN 28,592
BRI 21,862
REE LR 10, 150
ZDfthERA 400
BRAGE 1,627, 661
RE T 9,627,613
KIEFE (8K) BLUFdE (18) :
KEFIE (8%) :
SEZFRE (11,197, 733)
NERBEG B L USNERELEZN 29, 153, 550
HRIRF 17,955, 817
FHEEE (8) OMZEE :
SEZSRE 4,040, 001
NERBRES KUNERBLEZN (4,534, 389)
FHER DFZE (494, 388)
EUES R VA 17,461, 429
EMIC K DB EDHIE $ 27,089, 042
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FAORENYIO-Y - F—=T

CRRILEZT)

EBE
UsD 1,263,638
usbD 1,500,000
usD 2238750
usb 350, 436
usD 1,369 886
Usb 1,260,744
usbD 1,309,093
usbD 222,980
usbD 624, 554
usbD 849, 271
UsSD 1,540,000
usbD 312,000
UusbD 1,600,000
usD 1,959,900

RER=R
20164F 8 B31HRAE

bt

&% (98.6%) (*)

F—ZABRSU7 (0.6%)
Nro0O—> (0.6%)

Fortescue Metals Group

3.75% due 06/30/19
Nroo—-r&st

F—ZA NS UT7ES (Eil $1.272.173)
NNT (0.1%)

#f& (0.1%)

Ultrapetrol Bahamas, Ltd.
8.88% due 06/15/21 (a) (b)
#HESE

NN\ EET (B $1, 545, 574)
HF9 (3.1%)

NvoO—> (3.1%)

Concordia International Corp.
5.25% due 10/21/21

Garda World Security Corp.
4.00% due 11/08/20

5.50% due 11/08/20

Valeant Pharmaceuticals International, Inc.
5.00% due 02/13/19

5.50% due 04/01/22
Nroo—-r&st

HF I &t (it $6. 318, 360)
F7’02 (0.3%)

NrvoO—> (0.3%)

Drillships Financing Holding, Inc.
6.00% due 03/31/21

Drillships Ocean Ventures, Inc.
5.50% due 07/25/21
Nroo—-r&st

FFOXEET (GEif $846. 138)
WoEVIIT (5.2%)
NroO—> (4.8%)

Auris Luxembourg IIl S. AR. L.
4.25% due 01/17/22

Delta 2 (Lux) S.A.R.L.

4.75% due 07/30/21

7.75% due 07/29/22

Intelsat Jackson Holdings S. A.
3.75% due 06/30/19
Mallinckrodt International Finance S. A.
3.25% due 03/19/21

—

. 256,132

—_

. 256, 132

—_

. 256, 132

300, 000

300, 000

300, 000

—

. 116, 671

344,741

. 347,625

258,639
310,730

378, 406

oo — —

378, 406

102, 154

420, 531

522, 685

522, 685

—

—

—

851,39

. 531,145

308, 749

. 517,552

. 954,020
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usb

usbh

usb

usbD

usbD

usbD

usb

usbD

usbD

usb

usbD

usb

EBE

652, 498

, 100, 000

. 773,968

77,550

865, 000

299, 000

647,839

. 272,179

600, 000

300, 000

, 745,138

295, 000

SATRENYIO-Y - =T

Exdial FaliEE]
Ortho-Clinical Diagnostics Holdings Luxembourg S. A.R. L.

4.75% due 06/30/21 636, 59
Samsonite International S. A.

4.00% due 08/01/23 1,111,000
SIG Combibloc Holdings S. C. A.

4.25% due 03/11/22 1,775, 689
SS&C European Holdings S. A.R. L.

4.00% due 07/08/22 78,035
Nrono—-vEs 9,764,181

111& (0.4%)
ConvaTec Healthcare E S. A.

10.50% due 12/15/18 (a) (c) 888, 787
#HHRGEt 888, 787
WoEVTILIEst (&l $10, 605, 643) 10, 652, 968

ZEFERZE (0.1%)

#fi5 (0.1%)

Navios Maritime Acquisition Corp. / Navios Acquisition
Finance US, Inc.

8.13% due 11/15/21 (a) (c) 227, 240
#HESE 227, 240
SEFERRGET (Hffi $288, 095) 227,240

59 (1.2%)
NrI0-> (0.9%)

NXP BV

3.75% due 12/07/20 651,279
Tronox Pigments (Netherlands) BV

4.50% due 03/19/20 (d) 1,256, 277
Nvoo—-vast 1,907, 556

#fE (0.3%)
Bluewater Holding BV

10.00% due 12/10/19 (a) (c) 264, 000
NXP BV / NXP Funding LLC

4.13% due 06/01/21 (c) 313, 800
HESE 577,800
S v9ast (& $2. 730, 820) 2, 485, 356

2V HAR=IV (0.9%)
AvoO—-> (0.9%)
Avago Technologies Cayman Holdings, Ltd.

3.51% due 02/01/23 1,760, 164
Nroo—-vast 1,760, 164
DV AR—IVES GEff $1,745,793) 1,760, 164

7S TEREER (0.1%)
#fi5 (0.1%)
Shelf Drilling Holdings, Ltd.

8.63% due 11/01/18 (a) (c) 239, 688
RS 239, 688
737 EREEHSET (Eifi $260, 454) 239, 688
RE (0.8%)

NroO—> (0.8%)
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usb

usb
usb

usb

usbD

usb

usb
usb

usb

usbD

usb

usb
usb

usb

usbD

usb

usb

usbD
usbD

usbD

usb

usb

usbD

usb

EBE

1,186,742

971,367
48,059

3,011,938
2,439, 360
558, 600

637,000
345,000

3,071,753
848, 046
179, 231

1. 250, 000
879,705

305, 000
3,342,679
270, 000
1,875, 300

2,563,003
166, 865

1,078, 785
208, 681
820, 388

1,693, 994

522,335

iR

Seadrill Operating LP

4.00% due 02/21/21

Virgin Media Investment Holdings, Ltd.
3.65% due 06/30/23 (d)

4.25% due 06/30/23 (d)
Nvono—-vast

KESE (& $2, 206, 086)

KE (86.2%)

NoO—> (72.4%)

Albertson's LLC

4.75% due 12/21/22

American Casino & Entertainment Properties LLC
4.75% due 07/07/22

AmSurg Corp.

3.50% due 07/16/21

Atkore International. Inc.

4.50% due 04/09/21

7.75% due 10/09/21

Avaya, Inc.

6.25% due 05/29/20

Axalta Coating Systems Dutch Holding B BV
3.75% due 02/01/20

B&G Foods. Inc.

3.75% due 11/02/22

Berry Plastics Corp.

3.50% due 01/06/24

3.75% due 10/01/22

California Resources Corp.

0.00% due 12/31/21 (d)

Calpine Construction Finance Co. LP
3.25% due 01/31/22

Chesapeake Energy Corp.

7.50% due 08/23/21 (d)

CHG Healthcare Services, Inc.

4.75% due 06/07/23

CHS / Community Health Systems, Inc.
4.00% due 01/27/21

4.08% due 12/31/18

Cincinnati Bell, Inc.

4.00% due 09/10/20 (d)

CITGO Holding, Inc.

9.50% due 05/12/18

CITGO Petroleum Corp.

4.50% due 07/29/21

Continental Building Products, Inc.
3.50% due 08/18/23

CS Intermediate Holdco 2 LLC

4.00% due 04/04/21

it

568, 651

971,231
48, 052

1,587,934

1,587,934

3,028,142

2,451,557

558, 835

635, 936
344,714

2,292, 29

851,718

180, 127

1,247,075
879, 160

319, 487

3,302, 567

278, 437

1,885, 858

2,455, 894
164, 327

1,078, 784

209, 921

805, 826

1,696, 112

524,163
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usbh
usb
usbh
usbD
usbh
usbD
usb
usbD
usbD
usbD
usb
usbD
usbD

usb
usbD

usb
usbD

usb

usb

usbD

usb

usb

usbD

usb

usb

usbD

usb

EBE

L 421,438

500, 000
500, 000
. 079, 477

985,172

171, 465

.716,619
405, 517
2,098
933,176
875, 000
994, 872
900, 915

500, 000
628,292

1,187,278
2,258,370

935, 000

3,974,073

426,759

1,385, 654

399, 000

635,197

750, 000

618,338

409, 538

2,070, 000

b

CSC Holdings LLC

5.00% due 10/09/22

Dell International LLC
3.25% due 09/07/23 (d)
4.00% due 09/07/23 (d)
4.00% due 04/29/20

Delta Air Lines, Inc.
3.25% due 10/18/18

DH Publishing LP

4.00% due 08/20/22

Dole Food Company. Inc.
4.50% due 11/01/18
4.51% due 11/01/18
6.00% due 11/01/18
Duff & Phelps Corp.
4.75% due 04/23/20
Dynegy Finance IV,
5.00% due 06/27/23
Dynegy, Inc.
4.00% due 04/23/20
Entegris, Inc.
3.50% due 04/30/21
Entravision Communications Corp.

2.50% due 05/31/20 (d)

3.50% due 05/31/20 (d)

FCA US LLC

3.25% due 12/31/18

3.50% due 05/24/17

Fieldwood Energy LLC

8.38% due 09/30/20

First Data Corp.

4.52% due 03/24/21

Floatel Delaware LLC

6.00% due 06/27/20

Gates Global LLC

4.25% due 07/03/21

GCP Applied Technologies, Inc.

4.00% due 02/03/22

Gemini HDPE LLC

4.75% due 08/06/21

Global Payments, Inc.

4.02% due 04/22/23

Graton Economic Development Authority
4.75% due 09/01/22

Gray Television, Inc.

3.94% due 06/13/21

Gulf Finance LLC

6.25% due 08/25/23 (d)

nc.
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N
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—
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N
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—
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411,074
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. 221,400

. 779, 050
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723,188

L 473,282

. 750, 000

1,525, 608

2,092, 841
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. 276,674

,602, 961

600, 000

719, 563

495, 671

, 582,536

750,000
. 250, 000

837,900

ba1ia)

Harbor Freight Tools USA, Inc.
4.00% due 08/19/23

Harland Clarke Holdings Corp.
6.99% due 08/04/19
Headwaters Incorporated
4.00% due 03/24/22 (d)
Hearthside Group Holdings LLC
4.50% due 06/02/21

Hilton Worldwide Finance LLC
3.02% due 10/25/23

3.22% due 10/25/23

3.50% due 10/26/20

Helix Poly Co., LLC

6.00% due 12/05/21

Hub International, Ltd.

4.00% due 10/02/20

Hudson Products Holdings. Inc.
5.00% due 03/15/19

Huntsman International LLC
4.25% due 04/01/23

lasis Healthcare LLC

4.50% due 05/03/18
iHeartCommunications, Inc.
7.27% due 01/30/19

Infor (US), Inc.

3.75% due 06/03/20

Intrawest Operations Group LLC
5.00% due 12/09/20

Inventiv Health, Inc.

7.75% due 05/15/18

J. Crew Group. Inc.

4.00% due 03/05/21

Jack Ohio Finance

5.00% due 06/20/19

Jaguar Holding Company |
4.25% due 08/18/22

Jeld-Wen, Inc.

4.75% due 07/01/22

Key Safety Systems, Inc.

5.50% due 08/29/21

Lands' End, Inc.

4.25% due 04/04/21

Level 3 Financing, Inc.

3.50% due 05/31/22

4.00% due 08/01/19

MGM Growth Properties Operating Partnership LP
4.00% due 04/25/23

Rt

—

—

—

—
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—

—

—

—
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961, 805

416,799

, 050, 000

949,123

344,108
209, 741
53, 946

. 227,507

771,827

254,712

726, 355

, 455,397

. 341,375

, 508, 064

. 100, 040

. 950, 724

. 006,019

. 563, 897

601, 650

722,563

495, 671

, 263, 655

753,435

. 255,212

844, 637
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. 550, 000

, 965,019

. 415,762
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MGOC, Inc.

4.00% due 07/31/20

Micron Technology. Inc.
6.25% due 04/26/22
Microsemi Corp.

3.75% due 01/15/23

Mitel US Holdings, Inc.
5.50% due 04/29/22

MPG Holdco I, Inc.

3.75% due 10/20/21

MPH Acquisition Holdings LLC
5.00% due 06/07/23
National Financial Partners Corp.
4.50% due 07/01/20
National Mentor Holdings. Inc.
4.25% due 01/31/21

NBTY. Inc.

5.00% due 05/05/23

NGPL Pipeco LLC

6.75% due 09/15/17

Nine West Holdings, Inc.
4.75% due 10/08/19

NVA Holdings. Inc.

4.75% due 08/14/21

ON Semiconductor Corp.
5.25% due 03/31/23
Peabody Energy Corp.
4.25% due 09/24/20
Pinnacle Foods Finance LLC
3.25% due 04/29/20

3.27% due 01/13/23

Polyone Corp.

3.50% due 11/11/22

Prestige Brands, Inc.

3.50% due 09/03/21

5.25% due 09/03/21

Prime Security Services Borrower LLC

4.75% due 05/02/22

Quikrete Holdings, Inc.

4.00% due 09/26/20

Revlon Consumer Products Corp.
3.50% due 07/21/23 (d)
Rexnord LLC / RBS Global, Inc.
4.00% due 08/21/20

Reynolds Group Holdings, Inc.
4.25% due 02/05/23

Rite Aid Corp.

4.88% due 06/21/21

FAORENYTO-Y - F—FV
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. 140, 825
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818,115
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, 957,650
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1,959, 698

500, 000
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102, 391
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965, 000

,621, 851

820, 000

525, 000

i)

Sabine Oil & Gas LLC

8.50% due 12/31/18 (b) (d)
Scientific Games International, Inc.
6.00% due 10/18/20

Sears Roebuck Acceptance Corp.
5.50% due 06/30/18

Seminole Hard Rock Entertainment, Inc.
3.50% due 05/14/20

SolarWinds Holdings. Inc.

5.50% due 02/05/23

Solera LLC

5.75% due 03/03/23

Southcross Holdings Borrower LP
3.50% due 04/13/23

5.50% due 04/13/23

Spin Holdco, Inc.

4.25% due 11/14/19

SS&C Technologies. Inc.

4.00% due 07/08/22

Stardust Finance Holdings, Inc.
6.50% due 03/13/22

Station Casinos LLC

3.75% due 06/08/23

Stonewall Gas Gathering LLC
8.75% due 01/28/22

Summit Materials LLC

4.00% due 07/17/22

Supervalu, Inc.

5.50% due 03/21/19

Syniverse Holdings. Inc.

4.00% due 04/23/19

Tekni-Plex, Inc.

4.50% due 06/01/22

Texas Competitive Electric Holdings Co. LLC
5.00% due 10/31/17

The Neiman Marcus Group, Inc.
4.25% due 10/25/20

Townsquare Media, Inc.

4.25% due 04/01/22

Transdigm, Inc.

3.75% due 06/04/21

3.75% due 05/14/22

3.75% due 06/09/23 (d)

Tribune Media Co.

3.75% due 12/27/20

UFC Holdings LLC

5.00% due 08/18/23

University Support Services LLC
6.25% due 07/06/22

it
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1,898, 457

499, 375

777,519

501, 423

86, 350
1,862

2,512,922

612,528

2,007, 425

2,001, 260
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Univision Communications, Inc.
4.00% due 03/01/20

UPC Financing Partnership
4.08% due 08/30/24

US Airways, Inc.

3.50% due 05/23/19

USI. Inc.

4.25% due 12/27/19
Viskase Companies, Inc.
4.25% due 01/30/21
Western Refining, Inc.
5.50% due 06/23/23
Windstream Services LLC
5.75% due 03/29/21

WMG Acquisitions Corp.
3.75% due 07/01/20

XO Communications LLC
4.25% due 03/19/21

XPO Logistics, Inc.

4.25% due 11/01/21 (d)
Nvono—-vast

15 (13.8%)

Ally Financial, Inc.

3.75% due 11/18/19
Anixter, Inc.

5.63% due 05/01/19
Cablevision Systems Corp.
8.63% due 09/15/17
California Resources Corp.
8.00% due 12/15/22 (a) (c)
Change Healthcare Holdings, Inc.
11.00% due 12/31/19 (a)
Claire's Stores, Inc.

9.00% due 03/15/19 (a) (c)
Clear Channel Worldwide Holdings, Inc.
7.63% due 03/15/20 (a)
CNG Holdings. Inc.

9.38% due 05/15/20 (a) ()
Continental Airlines 2005-ERJ1 Pass Through Trust
9.80% due 04/01/21

Diamond 1 Finance Corp. / Diamond 2 Finance Corp.

3.48% due 06/01/19 (c)

4.42% due 06/15/21 (a) (c)
DISH DBS Corp.

4.25% due 04/01/18

7.88% due 09/01/19

Frontier Communications Corp.
7.13% due 03/15/19

8.50% due 04/15/20

SATRENYIO-Y - =T
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$64R

Hardwoods Acquisition, Inc.
7.50% due 08/01/21 (a) (c)
HCA, Inc.

4.25% due 10/15/19

IASIS Healthcare LLC / IASIS Capital Corp.
8.38% due 05/15/19 (a)

ILFC E-Capital Trust |

3.98% due 12/21/65 (a) (c) (e)
Infor US, Inc.

5.75% due 08/15/20 (a) (c)
[ron Mountain, Inc.

6.00% due 10/01/20 (a) (c)
Landry's, Inc.

9.38% due 05/01/20 (a) (c)
Nationstar Mortgage LLC / Nationstar Capital Corp.
6.50% due 08/01/18 (a)

9.63% due 05/01/19 (a)

NGPL PipeCo LLC

7.12% due 12/15/17 (c)

NRG Energy. Inc.

7.88% due 05/15/21 (a)

Radian Group. Inc.

5.50% due 06/01/19

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

Reynolds Group Issuer Lu
4.13% due 07/15/21 (a) (c) (e)
Rockies Express Pipeline LLC
6.85% due 07/15/18 (c)
Shingle Springs Tribal Gaming Authority
9.75% due 09/01/21 (a) (c)
Sprint Capital Corp.

6.90% due 05/01/19

Sprint Communications, Inc.
7.00% due 03/01/20 (c)

Tenet Healthcare Corp.

4.15% due 06/15/20 (a) (e)
4.50% due 04/01/21

4.75% due 06/01/20

5.00% due 03/01/19

Tesoro Logistics LP / Tesoro Logistics Finance Corp.

5.50% due 10/15/19 (a)
T-Mobile USA, Inc.

6.25% due 04/01/21 (a)
Wells Enterprises, Inc.
6.75% due 02/01/20 (a) ()
#ESE
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116 Southcross Holdings LP

KESGE

USFvy RNN—hF—2yEET (Effi $40, 020)
JEHRERIEm (4.7%)

EE (4.7%)

O
s

pavz: EHRTESE (4.7%)
Barclays Bank PLC
USD 9,553, 648 0. 15% due 09/01/16

EHFRE S5

RESE (Fff $9, 553, 648)

iR RMEmmEEt (Eff $9, 553, 648)
®REEE (B $218, 649, 700)
RESLUHOBEEZBBY 28E

(*) N oO0—VEEHEFERE T, RRCNTWVD T —RY U— MIHREREROFIEREZRLTVET,

(a) EERIBMNEIES
(b) FT 7L EES

SATRENYIO-Y - =T
EEIC -
S5HBEE L
37.99
37,99
37.990
9,553,648
9,553,648
9,553,648
9,553, 648
103.3% $ 210. 686, 692
3.3 (6.777.238)
100.0% $ 203, 909, 454

() 144A B35 - 1933FSESES FEDIRA44A DRTS E CADBROBARSN IR > TVBEES. INSOIESR. ERETICES U TBBRERERICETINTETT.

MICEENTRVNBR Y . NS DIESFFRIMEN TRV & (FHEINFE Avo

(d) TORYY3VDINTH UL E—BIFHABKRBFRCRREDOO— « =y bAY FERULTVE T, COBAICEES DHEDFHMIE. 7—RYU— eSS, RE

BLFNEANEE,
(e) 20164F 8 A31HISRDEENIFIT E L35

T 7Y RURNIVOEEFTESRE (20165 8 A31BIREE)

g5\ AYVI-N—F« ZEER &R 7Y e PG EFE (8) TS (8) &
JPY Goldman Sachs Group, Inc. 30,000,000 2016£9H6H USD 291,506 $ - $ (1,469 $ (1,469
J PY Royal Bank of Canada 10,000,000 20164F9H2H USD 96, 679 10 - 10

$ 10 $ (1,469 $ (1, 459)
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J3AB—JPYISADRBFLEZEK (20165 8 A31BIREHR)

B\ AYVI—-N—F« ZHEEE REE 580 ZEEE SR Bl (8) HERE (8 &
JPY BNP Paribas S. A. 75.930.467 201689828 USD 750.551 % - % (6,462 $ (16,462
JPY BNP Paribas S. A. 55,649,467 2016689828 USD 551,997 - (13,983) (13.983)
J PY Goldman Sachs Group, Inc. 28,971.6% 20166F9H 28 USD 273, 346 6.750 - 6,750
JPY Goldman Sachs Group, Inc. 16,898,670,781 2016698 2H USD 162,465, 036 909, 748 - 909, 748
JPY HSBC Bank PLC 155,980,793 2016£982H USD 1,470, 385 37,623 - 37,623
JPY HSBC Bank PLC 28,994,915 201669 H 28 USD 286,611 - (6.291) (6,291)
JPY Merrill Lynch International 40,000,000 20164F9H2H USD 389,171 - (2,454) (2, 454)
J PY Royal Bank of Canada 2,500,000 201698 2H USD 23,458 ANl - VAl
JPY BNP Paribas S. A. 65,000,000 2016F9H6H USD 628, 470 7 - 7
JPY Royal Bank of Canada 16.672,701,383 20164108 4H USD 166,280, 385 - (4,847,831) (4,847,831)
USD ANZBank 39,005 2016669828 JPY 40, 000, 000 9,289 - 9,289
USD ANZBank 592,902 20166F9 828 JPY 60, 000, 000 12,828 - 12,828
USD ANZBank 2,748,634 201669828 JPY 276,000, 000 80,292 - 80,292
USD ANZBank 79,830 20169828 JPY 8,000, 000 2,487 - 2,487
USD BNP Paribas S. A. 179,358 2016669828 JPY 19, 000, 000 - (4,332 (4,332)
USD Citibank NA 549,597 2016£9H2H JPY 56, 325, 437 5,048 - 5,048
USD Citibank NA 118,972 2016669828 JPY 12,000, 000 2,957 - 2,957
USD Deutsche Bank AG 39,014 20169828 JPY 4,000, 000 342 - 342
USD Goldman Sachs Group, Inc. 549,407 2016F9H2H JPY 55, 000, 000 17,672 - 17,672
USD Morgan Stanley 428,992 201698 2H JPY 43,671,299 6.782 - 6,782
USD Royal Bank of Canada 166,047,217 201649 H2H J P Y 16,672,701,383 4,857,084 - 4, 857,084
USD BNP Paribas S. A. 629,342 20165108 4H JPY 65, 000, 000 - (17) (17)
USD Credit Suisse International 368,572 2016%F1084H JPY 37.000, 000 10, 322 - 10, 322
USD Merrill Lynch International 389,744 20165F1084H JPY 40, 000, 000 2,446 - 2, 446
USD Royal Bank of Canada 580,046 2016F1084H JPY 58, 000, 000 18, 464 - 18, 464
$5,980,852 $(4,891,370)  $ 1,089,482
BE OISR :
JPY =
UsbD - KR
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<fEEIEHR>

LIPUR (FADKENYIO—Y - F—TY (BEANYIHY BEANYIRKRL) ) MEETRELTVS [T
AT - XRX—ARvT - IYP=TFUR] OFREH 016£128B9H) &, BT 7Y ROREHAPIER>THBIEID
T, YO VRORED 01741 8198) BECHBIFZIAD - ¥2—AbhvD - IF—T 7Y ROBPABEDAS
FHEUR=J(HBTEHFWVELFE U,

WS40 - IR—RA by T - IY—T 7V ROEERTENER

n # &
(20165F 7 H20881'5201745 1 B198& ©)
8 i 7 i
# 1 Ed & # 2] & g

M RRE!
613 EEEFHAGESS 2016/9/12 18,220, 258
611 EEREAEE 2016/9/5 15,210, 394
609 EEEFHAGESS 2016/8/22 8,580, 187
629 EEEHAsEZS 2016/11/28 8,570, 294
610 EERAAEES 2016/8/29 7,920,152
619 BB 2016/10/11 7,720,160
607 EERAAGES 2016/8/15 7.700, 132
0632 EEEREHAGEES 2016/12/12 7,380, 262
620 EEEREEAGEZS 2016/10/17 7.150, 250
605 EEEEHAGIZS 2016/8/8 6.790, 235

(1) SHEERELRE @BNFIRERSENTEITEA).
(E2) BEREIFIET,

WEAEERH#R
TEClE. 20178 1 A9BRECHITSZTA1D - IR—A by T - IH¥F—=T 72K (40,710,900F0) ORETT.

(NEA GBERE) nttE (E%E5!)

20174E 1 B19BIRE
, 55 BB BEHBEREALS
X % B|E S @ O %8 A= LR 8 A
7 [ %| 5EUE 2EDIE 2 EF
FH FMA % % % % %
EfEGEEs 4,320, 000 4,320, 100 10.6 — — — 10.6

CE1) MAALLEG, MEERERICYT SFHERRDEIS.
(E2) EEE. FHOEORARBFHET,
(£3) FHEEES FUBMBERIC OV TIFEREEES IEE, HEBEREHELYT—IZAFLTVET,

QER (FBEE) BHE (ERiR5)

20168 7 B19057E
X ) bz ] F F K B E T 5B 5F i %8 B&F A H
% M FH

EfES 639 EREEHRETE — 1,430,000 1,430,015 2017/01/23
641 @R AT — 2. 860, 000 2. 860, 083 2017/01/30
642 R HREI — 30, 000 30, 001 2017/02/06

. g |BAE 3847

R P i 4,320,000 4,320, 100

(F) BAREIEFIET,
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10, 042 ! ‘
10, 041 )
10, 040
10, 039 )
10, 038
10, 037
10, 036
B o= B %
(2015.12.9) (2016.12.9)
E =0 & AR
F A B BE % | EALE
M % %
(BAE) 20156128 98 10, 041 — 51.6
128k 10, 041 0.0 51.7
20165 1 BR 10, 042 0.0 90.7
2 B=X 10, 041 0.0 51.1
3% 10, 041 0.0 2.0
4 B3 10, 041 0.0 7.5
5 8% 10, 040 A 0.0 0.1
6 Bk 10, 040 A00.0 2.0
7B% 10,039 o000 19.3
8 A& 10, 038 A 0.0 46.5
9B8%k 10, 038 A00.0 26.0
IVEES 10, 037 o000 3.4
INIEES 10, 037 A 0.0 26.6
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