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B (98.3%

¥ @8
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MacDonald, Dettwiler and Associates Ltd.

usb 79, 600 4.85% due 2024/10/4 $ 19, 401
Valeant Pharmaceuticals International, Inc.

usb 40, 000 4.98% due 2025/6/2 39,917
noyn—T AWt 119,318
R G 1%
Bombardier, Inc.

usb 85, 000 8.75% due 2021/12/1 (a) 93, 500
First Quantum Minerals Ltd.

usb 35,000 7.00% due 2021/2/15 (a), (b) 35, 350
NOVA Chemicals Corp.

usb 70,000 5. 25% due 2023/8/1 (a), (b) 69, 825
Teck Resources Ltd.

usb 25,000 3.75% due 2023/2/1 (b) 23,719
HREH 222,34
hFSEE GHEE $341,522) 341,112

oI 6.0%)
n"ozo—y (1.
JBS USA Lux S. A.

Usb 118, 500 4.83% due 2022/10/30 117,759
AN/ d=Eb 117,759
iR @.3%)

ArcelorMittal

usb 140, 000 5.50% due 2021/3/1 145, 880
Intelsat Jackson Holdings S.A.

usb 70,000 8.00% due 2024/2/15 (a), (b) 73,500
Mallinckrodt International Finance S.A. / Mallinckrodt CB LLC

Usb 90, 000 4.88% due 2020/4/15 (a), (b) 88,425
HEEH 307, 805
WOV ITVYEE (T $429, 232) 425, 564
A4 0.0%)

#% 0.0
0l European Group BV

usb 5,000 4.00% due 2023/3/15 (a), (b) 4,663
HHaH 4,663
A5 AR (&l $5,000) 4,663
XKE (87.5%

noyo—y (18.2%)
Acadia Healthcare Company, Inc.

usd 66, 621 4.59% due 2023/2/16 66, 906
Apergy Corp.

usd 5,000 4.56% due 2025/5/9 5,013
Asurion LLC

usd 51,183 4.84% due 2023/11/3 51,174
B&G Foods, Inc.

usd 91, 552 4.09% due 2022/11/2 91,709
California Resources Corp.

usd 35,000 6. 84% due 2022/12/31 35,711
Caraustar Industries, Inc.

usd 29, 625 7.83% due 2022/3/14 29,839
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usd

usd

usd

usd

usd

usd

usd

usd

usd

usd

usd

usd

usd

usd

usd

usd

usb

usb

usb

usb

usb

usb

usb

usb

usd

usb

usb

95,115

40, 000

155, 544

39, 391

30, 000

4,988

117,512

24,938

4,950

20, 000

4,988

90,573

24,750

69, 825

73,105

74, 362

10,614

9,875

93,275

9,962

26, 325

75,000

1,704

151, 651

CCM Merger, Inc.

4. 84% due 2021/8/6

GSC Holdings LLC

4.57% due 2026/1/25
DaVita, Inc.

4. 84% due 2021/6/24
DJO Finance LLC

5. 45% due 2020/6/8
Energizer Holdings, Inc.
0.00% due 2025/6/20 (c)
Filtration Group Corp.
5.09% due 2025/3/29
First Data Corp.

4.09% due 2022/7/8
Gerworth Holdings, Inc.
6.55% due 2023/3/1
Golden Nugget, Inc.
4.82% due 2023/10/4
Hub International Ltd.
5.36% due 2025/4/25
IRB Holding Corp.

5.27% due 2025/2/5
iStar, Inc.

5.01% due 2023/6/28
Kinetic Concepts, Inc.
5.58% due 2024/2/2

Lions Gate Capital Holdings LLC

4.34% due 2025/3/24
Michaels Stores, Inc.
4.58% due 2023/1/30
Post Holdings, Inc.
4.10% due 2024/5/24
Prestige Brands, Inc.
4.09% due 2024/1/26

Prime Security Services Borrower LLC

4.84% due 2022/5/2

Russel | Investments US Institutional Holdco, Inc.

5. 34% due 2023/6/1
Transdign, Inc.

4.59% due 2024/8/22 (c)
West Corp.

6.09% due 2024/10/10
n"oyn—a%

1% (69.3%

ADT Corp.

6. 25% due 2021/10/15
Air 2 US

8.03% due 2019/10/1 (a)
Aircastle Ltd.

5.13% due 2021/3/15

AK Steel Corp.

7.63% due 2021/10/1 (b)
Ally Financial, Inc.
4.25% due 2021/4/15
AMC Networks, Inc.
4.75% due 2022/12/15 (b)

American Airlines 2013-1 Class B Pass Through Trust

5. 63% due 2021/1/15 (a)
Anixter, Inc.

95, 333

39,933

156, 142

39,293

30,038

4,99

117,144

25, 436

4,952

19, 902

5,002

90, 573

24,816

69, 709

72,648

74, 026

10, 598

9,840

93, 881

9,904

26, 269

1,300, 785

71,625

8,089

102,125

716,471

80, 000

35,044

154, 305
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usd
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usd
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usd

usd

usd

usd

usb

usd
usd

usb

usb

usb

usb

usb
usb

usb

Usb

usb

usb

usb

usb

usb

75,000

150, 000

110, 000

105, 000

10, 000

30, 000

110, 000

190, 000

50, 000
110,000

205, 000

65, 000
10, 000

5. 13% due 2021/10/1 76, 312
Ascent Resources Utica Holdings LLG / ARU Finance Corp.

10.00% due 2022/4/1 (a), (b) 217,500
CCO Holdings LLC / CCO Holdings Capital Corp.

5. 25% due 2022/9/30 (b) 150, 469
Centene Corp.

5.63% due 2021/2/15 (b) 112,324
CF Industries, Inc.

7.13% due 2020/5/1 110, 906
Chesapeake Energy Corp.

8.00% due 2022/12/15 (a), (b) 49, 336
CIT Group, Inc.

4.13% due 2021/3/9 (b) 69, 562
Clean Harbors, Inc.

5.13% due 2021/6/1 (b) 35,131
Cleveland-Cliffs, Inc.

4.88% due 2024/1/15 (a), (b) 9, 650
Cloud Crane LLC

10. 13% due 2024/8/1 (a), (b) 32,250
CNO Financial Group, Inc.

4.50% due 2020/5/30 89, 887
Credit Acceptance Corp.

7.38% due 2023/3/15 (b) 56, 787
DAE Funding LLC

4.50% due 2022/8/1 (a), (b) 53, 350
DCP Midstream Operating LP

9. 75% due 2019/3/15 (a) 104,125
Dell International LLC / EMC Corp.

5. 88% due 2021/6/15 (a), (b) 111,498
DISH DBS Corp.

5.13% due 2020/5/1 188,100
EP Energy LLC / Everest Acquisition Finance, Inc.

7.75% due 2026/5/15 (a), (b) 51,125
9.38% due 2024/5/1 (a), (b) 90, 200
Frontier Communications Corp.

7.13% due 2019/3/15 35, 262
GLP Capital LP / GLP Financing II, Inc.

4.38% due 2021/4/15 115, 000
HCA Healthcare, Inc.

6. 25% due 2021/2/15 93,375
HCA, Inc.

3.75% due 2019/3/15 205, 769
[cahn Enterprises LP / Icahn Enterprises Finance Corp.

5.88% due 2022/2/1 (b) 65, 081
6. 25% due 2022/2/1 (b) 10, 200
ILFC E-Capital Trust Il

4.82% due 2065/12/21 (a), (b), (d) 92, 500
Indiantown Cogeneration LP

9. 77% due 2020/12/15 55, 052
Iron Mountain, Inc.

4.38% due 2021/6/1 (a), (b) 99, 844
Jack Ohio Finance LLG / Jack Ohio Finance 1 Corp.

6. 75% due 2021/11/15 (a), (b) 56, 650
KB Home

7.00% due 2021/12/15 (b) 136, 500
L Brands, Inc.

5.63% due 2022/2/15 76,125
Lennar Corp.

4.13% due 2018/12/1 (b) 90, 045
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105, 000

11,000

110, 000

75,000

29,073
100, 000

110,000

175,000

55, 000
10, 000

110, 000

225,000

330, 049

MasTec, Inc.

4.88% due 2023/3/15 (b)

MGM Resorts International
6.63% due 2021/12/15

NCL Corp. Ltd.

4.75% due 2021/12/15 (a), (b)
Netflix, Inc.

5.38% due 2021/2/1

NGL Energy Partners LP / NGL Energy Finance Corp.

6. 88% due 2021/10/15 (b)
PHI, Inc.
5. 25% due 2019/3/15 (b)

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

Reynolds Group Issuer Lu
5. 75% due 2020/10/15 (b)
5.85% due 2021/7/15 (a), (b), (d)

RHP Hotel Properties LP / RHP Finance Corp.

5.00% due 2021/4/15 (b)
Sanmina Corp.

4.38% due 2019/6/1 (a)
Service Corp. International
8.00% due 2021/11/15
Sprint Capital Corp.

6.90% due 2019/5/1

Sprint Communications, Inc.
7.00% due 2020/8/15

Sunoco LP / Sunoco Finance Corp.
4.88% due 2023/1/15 (a), (b)
Tenet Healthcare Corp.
6.00% due 2020/10/1

7.50% due 2022/1/1 (a), (b)
T-Mobi le USA, Inc.

4.00% due 2022/4/15 (b)

TRI Pointe Group, Inc.
4.88% due 2021/7/1 (b)
Triumph Group, Inc.

5.25% due 2022/6/1 (b)

Universal Hospital Services, Inc.

7.63% due 2020/8/15 (b)

Valeant Pharmaceuticals International, Inc.

6. 75% due 2021/8/15 (a), (b)
Weatherford International Ltd.
4.50% due 2022/4/15 (b)
Whiting Petroleum Corp.

5. 75% due 2021/3/15 (b)

Williams Scotsman International, Inc.

7.88% due 2022/12/15 (a), (b)
Yum! Brands, Inc.

3.88% due 2020/11/1 (b)
HEAL

KEART (Rl $6, 309, 645)
DS-EFT (Hil $7, 085, 399)
g Q.60

4= gER 0.0

EfiEE 0.0

Brown Brothers Harriman & Co.
0. 22%+ due 2018/7/2
EffESAE

A< ERERT (Em $2, 980)
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33,885

110, 644

10,972

113,068

75,937

34,213

29,182

100, 930

35,088

65, 000

72,313

12,222

181,125

72,000

56, 513
10, 400

108, 878

55, 344

71,000

74,813

136, 519

27,536

15,330

25,875

222,188

4,940, 545

6, 241, 330
1,013, 269

2,980
2,980
2,980



RE .60

TERITRE G.6%)

JPMorgan Chase & Co.

1.17% due 2018/7/2
ERITREAT

KESR GHil $252, 971)
SRR A ARt (Rl $255, 951)

usd 252,971

B (il $7, 341, 350)
RESLUDAEZBES S5M
g

252,971
252,971
252,971
255, 951
HEEEE(C
=Xk
&
101. 9% $ 7,269,220
1.9 (136, 668)
100. 0% $ 7,132,552

FERME DT~ TOAMREH DEN S HOR RO LSO CHBREFOFTHE T2 <. Y 227 OFHERIC X > TS TOET,

* AARDOHFREYTIZ L HTEEEFF & FIF D=, AN TOEIREOERIIY 0 %A TH 5 ARt dh » £,
(a) 144A FES — 1933 4EFEAES NEOMIRN 144A O T C SEC ~DBGFOMEAINI 72 > CODRESR, ZIDHORERIT, BeRE31c3E & LCii
B E ZFEA~DEET N ATHE T, MUSFTEDNRVIRY . 2 D OFERIIRENENS 22 S 137 S E R AL

(b) WIRIEESIRN &R,

() ZORVY arORMETME, WERKORREOr—aIy MAV MERLTHET,

ZETe) ITOWTE, PR RPN £ A,
(d) 20184F6 H 29 HRFRDZEESFFER,

2018 56 A 29 BFHEDMANY D9 S ZAONELESTRER (WiZED-0. 8%) !

ZOHENZBRET 256 (7 —HR L—k

Hly  BGHET ELor] HER Y TSE RS EiliEE) HETR (8
JPY Barclays Bank Plc 685, 053, 796 2018/7/19 USD 6,249,521 § - $ (58,078) § (58,078)
USD Barclays Bank Plc 123, 954 2018/1/19 JPY 13,715,733 - @ @
$ - % (808 § (58, 085)
201846 A 29 EBHEDFANYY/N 19 5 RADINEEE SRR IRED-0. 1%) :
B\ BBHEF ELpra ] RFEE Y Bt W FHl (8 HEES/ (8
JY  Barclays Bank Plc 1, 500, 000 2018/7/3 UsD 13,591 § - $ @9 § (49)
JPY Barclays Bank Plc 120, 508, 905 2018/7/19 usD 1,099, 363 - (10,216) (10,216)
usb Barclays Bank Plc 13, 605 2018/7/19 JPY 1,500, 000 49 - 49
$ 49 § (10,265 § (10,216)

MEEONEHR
JPY - HAH
usb - kbw
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EfExER
2018 4E-7 H 5 HEUE 20194F 7 A 5 HEIfE
& 7 (M) & (M)
BPEDHE
P&
SEERE 47, 755, 811, 859 18, 469, 259, 218
)L m— — 86, 496, 253, 187
%ﬁ@%ﬁﬁé\% 47,755, 811, 859 104, 965, 512, 405
BRED 47,755, 811, 859 104, 965, 512, 405
AfED *B
B A
ALK A 560, 000, 000 —
ZOMAFLE H] 4,078, 485 —
EAE AT 564, 078, 485 —
AEAET 564, 078, 485 —
FEPEDES
JUAGE
JUA %1 47, 068, 665, 883 104, 780, 144, 006
FllAed:
HIFRER S U IR EE (A) 123, 067, 491 185, 368, 399
TR 47,191, 733, 374 104, 965, 512, 405
HEPER + 47,191, 733, 374 104, 965, 512, 405
PUEEPES 47,755, 811, 859 104, 965, 512, 405
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