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8.63% due 11/01/18 (a) (c)

RS

737 EREEHSET (Eifi $260, 454)
E (0.8%)

NvoO— (0.8%)

&4) 2014—-1

it

636, 59
1,111, 000
1,775,689

78,035

9,764,181

888, 787

888, 787

10, 652, 968

227, 240

227, 240

227, 240

651,279

1,256, 277

1,907, 556

264, 000

313, 800

577, 800

2, 485, 356

1,760, 164

1,760, 164

1,760, 164

239, 688

239, 688

239, 688
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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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FCTETI <21 ] Eafi]
CSC Holdings LLC
usD 1,421, 438 5.00% due 10/09/22 1,432,397
Dell International LLC
usD 500, 000 3.25% due 09/07/23 (d) 502, 680
usD 500, 000 4.00% due 09/07/23 (d) 502, 680
usD 1,079, 477 4.00% due 04/29/20 1,082,716

Delta Air Lines, Inc.
usD 985, 172 3.25% due 10/18/18 987,083
DH Publishing LP

UsbD 1,171,465 4.00% due 08/20/22 1,171, 465
Dole Food Company. Inc.

usbh 1,716,619 4.50% due 11/01/18 1,721,632

usb 405, 517 4.51% due 11/01/18 406, 701

usb 2,098 6.00% due 11/01/18 2,104
Duff & Phelps Corp.

usb 933,176 4.75% due 04/23/20 931,431
Dynegy Finance IV, Inc.

usbD 875, 000 5.00% due 06/27/23 875, 140
Dynegy, Inc.

usb 994, 872 4.00% due 04/23/20 993, 807
Entegris, Inc.

usb 900,915 3.50% due 04/30/21 903, 167
Entravision Communications Corp.

usb 500. 000 2.50% due 05/31/20 (d) 498, 335

usb 628,292 3.50% due 05/31/20 (d) 626, 200
FCA US LLC

usb 1,187,278 3.25% due 12/31/18 1,188, 169

UsD 2258370 3.50% due 05/24/17 2,261,193
Fieldwood Energy LLC

usb 935, 000 8.38% due 09/30/20 336, 600
First Data Corp.

UsSD 3,974,073 4.52% due 03/24/21 3,992, 473
Floatel Delaware LLC

usb 426,759 6.00% due 06/27/20 266,724
Gates Global LLC

UsD 1,385 654 4.25% due 07/03/21 1,363, 137
GCP Applied Technologies, Inc.

usb 399. 000 4.00% due 02/03/22 403, 988
Gemini HDPE LLC

usb 635,197 4.75% due 08/06/21 634, 403
Global Payments, Inc.

usbD 750, 000 4.02% due 04/22/23 754,875
Graton Economic Development Authority

usb 618,338 4.75% due 09/01/22 619, 501
Gray Television, Inc.

usb 409, 538 3.94% due 06/13/21 411,074
Gulf Finance LLC

usD 2 070,000 6.25% due 08/25/23 (d) 2,004, 443

16
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BHE bt SRR
Harbor Freight Tools USA, Inc.
usbD 960, 000 4.00% due 08/19/23 961, 805
Harland Clarke Holdings Corp.
usb 426,393 6.99% due 08/04/19 416,799

Headwaters Incorporated

UsbD 1,050,000 4.00% due 03/24/22 (d) 1,050, 000
Hearthside Group Holdings LLC

usb 949,123 4.50% due 06/02/21 949,123
Hilton Worldwide Finance LLC

usbD 342, 566 3.02% due 10/25/23 344,108

usbD 208, 801 3.22% due 10/25/23 209, 741

usbD 53,801 3.50% due 10/26/20 53,946
Helix Poly Co., LLC

usbD 1,221, 400 6.00% due 12/05/21 1,227,507
Hub International, Ltd.

usb 1,779,050 4.00% due 10/02/20 1,771,827
Hudson Products Holdings. Inc.

usb 1,373,777 5.00% due 03/15/19 1,254,712

Huntsman International LLC
usD 723,188 4.25% due 04/01/23 726, 355
lasis Healthcare LLC

usD 1,473,282 4.50% due 05/03/18 1, 455, 397
iHeartCommunications, Inc.

usD 1,750, 000 7.27% due 01/30/19 1,341,375
Infor (US), Inc.

usD 1,525, 608 3.75% due 06/03/20 1,508, 064

Intrawest Operations Group LLC
Usb 2092841 5.00% due 12/09/20 2,100, 040
Inventiv Health, Inc.

USD 1,949,106 7.75% due 05/15/18 1,950,724
J. Crew Group. Inc.

UsD 1,276,674 4.00% due 03/05/21 1,006, 019
Jack Ohio Finance

UsD 1,602 961 5.00% due 06/20/19 1,563, 897
Jaguar Holding Company |

usbD 600, 000 4.25% due 08/18/22 601, 650
Jeld-Wen, Inc.

usbD 719, 563 4.75% due 07/01/22 722,563
Key Safety Systems, Inc.

Usb 495, 671 5.50% due 08/29/21 495, 671
Lands' End, Inc.

UsSD 1,582,536 4.25% due 04/04/21 1,263, 655

Level 3 Financing, Inc.
usbD 750, 000 3.50% due 05/31/22 753,435

UusbD 1,250,000 4.00% due 08/01/19 1,255,212
MGM Growth Properties Operating Partnership LP
usb 837,900 4.00% due 04/25/23 844, 637
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usb

usb

usbD

usb

usb

usbh

usb

usb

usbD

usb

usb

usbh

usb

usbD
usb

usbD

usb
usbD

usb

usb

usbD

usb

usb

usbD

EBE

2,706,775

, 130, 000

482, 002

708, 185

818, 951

. 550, 000

, 965,019

. 415,762

. 150, 000

489, 221

, 005, 597

. 430,329

, 535, 000

, 756, 896

, 382,403
139, 300

997,905

158,733
2,344

N

, 577,000

, 600, 000

303,008

. 852,195

802, 812

3, 500, 000

FARENVIO—-

izl

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 |, 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

T7VR (BEANY

%

P4

&4) 2014—-1

it

2,706,775

. 140, 825

484, 961

712,612

818,115

, 566, 151

, 957,650

. 416, 654

. 150, 356

488, 306

502, 798

. 427,940

, 553,911

. 208, 499

. 385,513
140, 055

,004, 142

159, 288
2,353

N

, 593, 905

, 604, 256

302,553

, 851,509

803, 567

3,505, 250
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usb

usb

usb

usb

usb

usb

usbD
usbD

usbD

usbD

usbD

usbD

usbD

usbD

usbD

usbD

usbD

usbD

usbD

usbD

usbD

usb

usbD

usbD

usbD

usbD

HE
1,020, 243
2,130, 082
1,959, 698

500, 000
775,000
498, 750

102, 391
2,209

2,538,946
608, 724
2,024,288
2,000, 000
250, 044
1,093, 950
3,979,132
825, 745
528, 000

701, 000

,503, 125
262,971
298, 477

828, 562
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

31,883

2,130, 082

1,898, 457

499, 375

777,519

501, 423

86, 350
1,862

2,512,922

612,528

2,007, 425

2,001, 260

254,420

1,098, 052

3,980, 326

733,534

526, 020

702,577

—

. 409, 180
262,971
297,683

826, 259
961, 082

—

. 624,900

821, 640

526,312
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usb
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usbh
usbD

usbD
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usb
usbD

EBE

4,211,103

1,

896, 057

024, 898

831, 361

716, 496

, 050, 000

581, 250

887, 256

541,760

, 550, 000

705, 000

370, 000

264, 000

384, 000

500, 000

500, 000

685, 000

, 000, 000

207, 968

, 450, 000

669, 000

970,000
745, 000

950, 000
375, 000

FARENVIO—-

iR

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

T7VR (BEANY

%

P4

&4) 2014—-1

it

4,208,703

1,

1,

1,

892, 840

024, 263

829, 632

664, 550

021,125

584, 703

884, 248

541,208

556, 789

147, 675, 363

—

—

720, 862

391,737

280, 566

259, 200

528,750

288, 250

690, 137

555, 000

230, 325

, 492, 060

699, 531

997,335
830, 675

. 023,625

404, 531
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usb

usb

usbD

usb

usb

usbD

usb

usb
usb

usbh

usb

usb

usbD
usbD
usb
usbD
usbD
usb
usbD
usbD
usbD
usb
usb

usb

1,

EBE
525, 000
000, 000

500, 000

2,700,000

1,

450, 000

500, 000

450, 000

630, 000
595, 000

500, 000

. 175,000

, 005, 000

105, 000

500, 000

277,000

, 000, 000

. 000, 000

, 000, 000

800, 000
500, 000
650, 000
500, 000
500, 000

938, 000

$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

KESEET (Hf $181, 236, 896)
fE5aEt (&l $209, 056, 032)

Eagi
=
B

362, 250

—

. 048,750

453,125

2,155,950

—

. 530, 490

531, 255

473,625

628, 425
623, 263

521,875

—

. 224,938

—

, 065, 300

106. 575

529, 375

303, 315

—

,010, 000

—

. 072,500

—

, 001, 250
807, 600
512, 500
631,313
532,500
521, 875

968, 485

28,009, 118

175, 684, 481

201, 095, 054
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Oo% K

USFy RIN—hrF=2 v (0.0%)
KE (0.0%)
116 Southcross Holdings LP
KESGE
USFvy RNN—hF—2yTEET (&l $40, 020)
IEHAERIER (4.7%)
EE (4.7%)
pavz: EHRTESE (4.7%)
Barclays Bank PLC
0. 15% due 09/01/16
EHfAEGE
RESET (Hffi $9, 553, 648)
iR RMEmmEEt (Eff $9, 553, 648)
IREHeER (Bl $218, 649, 700)
RESLUHOBEEZBBY 28E

USD 9,553,648

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

(a) EERIBMNEIES
(b) FT 7L EES

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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%

P4

J3AB—JPYISADRBFLEZEK (20165 8 A31BIREHR)

&4) 2014—-1

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
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