EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

28 18

22
27 23 27 11 24

03 4560 6000

1/121



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

2/121



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

12

12

http://www.toushin.or.jp

3/121



EDINETOOOO
O0000000000O0(E12481)
Oooooooooooobooooooad

), ) iy,

IR =P EADERERUT . S LT REI LR TR AR O REN o — ISR S ) s E G S, [P EU—T
FAEIITT,

L-T¢-271 S &P#H

Aaa AAA

&= L A Aa AA b a
A A i b W
Baa BBB

& Ba BB

E 2 g v A
Caa CCC d i
Ca CC 4= E-
C C R

{E L v D

1998
2003 26
2005 28

2007

4/121



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

A A

TATFTVT 4 - USHA -
A —F«ZyF

£ i =

747U T g F A S

(165 R PE 0O A F 121 )

% K s #
=X UF JEesiriatt

(Ffditsitat- AR~ A2d— 7

|

77 KO - IRFED
Rtk BT 5 24

|

W o = 1k
(77 FORE - iR5E O IR
vy, —HMHOETOHR
O 5, IR 3 Ay & G 0 o
B, WEsEE - HEE - —
AR DO HE)

|

ZwEA

diE 3% £ ¥ IR B

5/121

A METEHRI TS )
(1@ FEMBEDORAT - WELS)

¥ WIS

v Ty F

TAFVF 4 - USHA

¢ g B e

il O FERES

P ATFNT 4w R A
T e Ut e ) i
(v V=77 » FOMAOHKE)




(a

¢

(c

(d

1946

(a

¢

(c

FMR LLC

6/121

FMR Co

EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad



(b

(c

1986 11 17

1987 20
10

1995 28
11 10

2007 30

2015 12

10

EDINETOOOO
00000000000 O(E12481)

Ooooooooooooooooooad

20,000

100

7/121



(a
(b

(d

(e

(f

28

I8

8/121

28

28

EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

us



(a

(b

10
11

22

9/121

20

EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad



12

13

14

15
16

17
18
19

20
21

22

14

11

18
20

14

16

14

21

12 17

14

10/121

EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

10

11

19

12 17
13



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

W 8 X 3PS
ZroFnEA

&

S EAIZET S
A —7 L4 "
A= AR HEN AT ST AEM
— TE=TURG & | - EABLUSHERANSO
SRS B L > 3"Y, € =2y 9

11/121



¢

(c

22

12/121

EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad



EDINETOOOO

O0000000000O0(E12481)
OooOooooOoooooooooboood

(R EEICT SEEEIA]

NEEF. ROl E3REDET . AR SOR LB RRED ST DNE T D C. D icE 2L RO
Bl T dCEIcED. BEHED AT A ERERDET,

H2, U HEmE  REE
By > BN .
{iE) gﬁ#iﬁﬁﬂ}%gﬂﬁrf:ﬁ* LTREBLTLEYT, I EREROERErSELONSHEET A—VLTEELTVEY.
BN T LSO TREDER A,

ﬁ:?EEﬁIEI ﬁ_ﬁﬁ%ﬁﬁh[uﬁibﬁ@ﬁ(ﬁ!ﬁ%ﬁ@ﬂ? A ENRSLUHERE SO HEE) E8A T3

BEDAR . o (BT8RO e S D I By SRR SO
o 7 T 5 [ F

W S S %‘%H{é %@L!Tﬂ@E&ﬂﬁ@ggﬁiﬁﬁﬂ$h.d:‘3f:_5|ﬂlﬁ‘r‘-‘l?tc.l.r s

gmgaﬁa LD OB, ??Jhﬁﬁib‘b%ﬂﬁu*ﬂ)mﬁl FELTHRESNED B ED D
HASPOENETACENTEET

BEsm
EEE

105008 103

g

| | \

HRRRE # SRR SR NE ATsRRES » SiMRRE HRERG
by o i ichi i
= R *SOMPEEINL. o icHERE e *BOMERHL SRR
S500H 450/ 500M 420M
-ﬁﬁﬁgﬂﬁﬁ L}E!Hﬂg@&’ézﬂﬁmU@EI%&M?'WJHEEQ‘_'T?EHETJEtﬂu@ﬁﬁﬁﬂﬂiﬁﬁ‘:ﬁﬁ@lﬂﬁﬂﬂﬁfﬁn
2. Bl %:EIH:.. gﬂ"&ﬁﬂl ﬂ%
i34 A~ CH0. KO HEET T SO TREDEEADTIHRIEL,

im%g%ng%ghmm:&@mmsmaﬁmgzﬁmﬁ;m,um—gﬂ EICIE D ERM RO — LR
:x“‘?,zmmmmﬁ,ﬁrLa:o SRS ESDERERDE OIS DSBS BRI TT.

%} JI‘*CDHA‘IHE%; fE<mefE (Ll oTREDFTOT. IWEIRM S A TOMNRE. B40DRAEICLOT

ol r--*rTl—“rT‘ EHNICTFO—BILEUICIEY T 585 SREC2HEFEENICTED—SHLELISHESY 85

R BAED

W) HEs X

(@R il (BRI
HRlTA

18 E&Jﬁtli JPEIEI!.!lﬁﬂi!ﬁmﬂﬁﬁfﬁﬁ‘tﬁﬁﬂ{ﬂ}ﬁﬂbfﬂﬂluﬁ?éﬂﬁ“&?éﬂk?ﬁb@ﬁ‘?ﬁ}iﬂﬂﬁﬂ)?rxmm
Tg E!Efd:ra EE‘J (1518 O 7 }\ﬂﬁ}?ﬂ:ﬁ M
e

ﬂ}%&ﬂgmagiﬁéwmgWF%H% &gﬁg@% T,"L! ICEM&EL[LE LW DI, FMREVEEDEY,

#HMAESICHTIWMRCONTIE. B4 FRESRURE EE}EHI{DEEEEL‘IJE:_#EQ?‘EU

13/121



(a

(b

(c

(a

(b
(c
(d
(e
(f
(9

(h

20

14/121

EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

20

10

236

341

10



(K

¢

(m

15/121

EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad



(o

(

(q

(r

50

50

16/121

EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad



(s

(t

(a

(b

@

(¢

100

50

10

17/121

EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad



G

Ba

20

10

BB

18/121

20

EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

10



@

37

19/121

EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad



Q@

@3

20/121

EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad



EDINETOOOO
O0000000000O0(E12481)
Oooooooooooobooooooad

BUHE. P2 AOU 2 ERSICEE-ERT 2 55510 EENEELTRRELTVEY.

27 VFOFHEERERU S ERERRA
EEMEn DS

I7VEEMDORRNBAEISALD
BEEROLER

2&% i‘g% (20114 15~2015%128)
21.000 75
14,000 }= 50
0 0
25
e + 50

B oo R e ()

......................... — 4 O I R ) T 75

U a2 2z lanz a2 1'::»;1‘21"_“3h JrUF BEE ElEE FEEE OFER EEN FREN

#IrEDEMEESR 2. 270201 1451 B~2015%12
BOSEMOEAFICHIZ ST | EMDREEERTLTVET,

#[27/FOFRRER L B O eSSl ERLceOsd
LT B L5 SR S T, IR W EEI O DL TR
LicFMEEiEREIVSHBOFT. 4L, SRERIEE
B T LT BIC Y S ORI LS EDET,

# [ ER R REEE . RIMOSEEEBIRL-BDL
HELTHRUCESERTED. RO ENMERL NS BSE

#2011 18-~20 155 1 2ROSEMOE R FICBITHME )
R R SR D - - TS e, D R R UMD
WEISAUCDNTETL. Zr AL RN TRES AT RN
[ TESLICERLIEEDTY,

#ETORES S AN 77/ FOREHSEERDEE A

# 7RIS INOakEEBERALT b0 ELTHALLE
R ER S IE e N TED. RO ERICE JLTHRLIZF
MEERSENESIBSHEDET,

EOEY,

[ERRLEESSADEN]

TOPIX(E XA & S ek Rt W AR S AT (LU FIREE | SDOVET. ) TR - AR T S
EhEH T IR ETED, TOPXSORT, Sl ARELTOPKSCmMTS
R BELERALTVET .

MSC| 294 2F ol 2. MSCI Ine BPMELT. OFER<EEBOELHEO/N -
ZA—VAREEENLSTSEHEEERSSEEAMNRERNTY. BEl. LU DR
FIFHIEMSC Inc | CRLTEDEY .

MSCl IR =3/ —trub 27y S 213, MSCI Inc 8RR, TN 222 E Ot
MO —< A ANEEBNCT SRR BRI NEREN T B, DL
EOtAIFFRERIZMSC Incl CRELTS0ET.

MOMURA-EP| [EHRl, T B R Ry 3, M T BT e SBRH E Mo 8

FHOUEERTIHFRREENT, —EOES A NERICE DO THRZE NERN—~ 71

U@ D=2 EEECHEENET. NOMURA-BP| BN EIRMAEN ST 0M—i
OHFE SRR CRmLTE0ET,

LT RN T 7 A BR{BA/ A —R) L. Citigroup Index LLCICADIRE. Wi .
BEUFAEINTLS, BEER #REBEOENORS N EE S BONEEITME
FELLWSA T ATY,

JPEILAZGEIEMIO—UL-F 1 1 i—2 0P R J P RS EFaUF— L TILT .
LA — L ARLTLOSENT, RS O T 7S W RO e Tl
AT, S ENOR 2 S L — E— B F I — 2P BN L TEDET.

s FOENE. B IELICSERENELT, BN TCTRRRELTELET.

21/121



8051

EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

3.24 3.00
http://www_fidelity.co.jp/fij/ 0120 00
1.7064 1.58
0.755 0.725 0.10 1.58

22/121



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

11

0.10

23/121



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

24/121



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

20.315 15.315

20.315 15.315

120
20

2016
20 80

15.315
15.315

2015 12

25/121



EDINETOOOO

00000000000 O(E12481)
Ooooooooooooooooooad

2015 12 30

) )
955,681,697,124 100.04
394,194,224 0.04
955,287,502,900 100.00

2015 12 30

) )
33,757,493,344 3.30
8,660,363,043 0.85
3,762,508,336 0.37
1,803,636,314 0.18
1,641,648,928 0.16
982,964,927 0.10
399,016,827 0.04
51,007,631,719 4.99
174,452,115 0.02
174,452,115 0.02
685,915,339,179 67.10
44,098,972,816 4.31
37,169,062,161 3.64
27,943,962,348 2.73
16,967,218,507 1.66
10,920,462,691 1.07
10,911,114,813 1.07
9,135,455,561 0.89
7,706,363,889 0.75
7,254,562,598 0.71
5,699,730,090 0.56
3,635,486,925 0.36
3,295,740,616 0.32
2,148,673,181 0.21
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1,646,640,086 0.16
759,146,477 0.07
162,099,840 0.02

63,953,453 0.01
875,433,985,231 85.63
2,130,836,650 0.21
2,130,836,650 0.21
93,557,086,665 9.15
1,022,303,992,380 100.00
2015 12 30
() ()
2,969,862,381 0.29
54,126,221,042 5.29
2015 12 30
C 1O P O O P

363,238,957,478| 2.6183 | 951,068,571,028 [ 2.6310( 955,681,697,124 (100.04

2015 12 30

)

100.04
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2015 12 30
) ) )
) )
)
ALLY FINANCIAL 14,328.46 13,960.61 8.000
} 116,515,000.00 1.59
8% 11/01/31 16,694,814,490 | 16,266,201,828 | 2031/11/01
g 12,905.27 12,754.51 | 5.875
HCA INC 5.875% 103,976,000.00 1.30
3/15/22 13,418,383,535 |13,261,626,718 | 2022/03/15
g 11,333.48 11,322.26 | 5.350
CITIGROUP 5.35% 112,350,000.00 1.24
PERP 12,733,165,319 |12,720,563,323 | 2049/12/31
ALTICE SA 11,058.48 10,854.90 | 7.750
7.75% 05/15/22 107,680,000.00 1.14
1447 11,907,781,687 | 11,688,556,320 | 2022/05/15
12,920.34 12,844.96 |  0.000
ENERGY FUT CO 90,807,624.67 1.14
11.75 3/22 144A 11,732,659,496 | 11,664,207,567 | 2022/03/01
SLM CORP 12,660.31 12,658.02 | 8.450
MEDIUM 8.45% 86,590,000.00 1.07
6/15/18 10,962,563,372 | 10,960,579,085 | 2018/06/15
NUMER1CABLE 11,895.16 11,669.02 | 6.000
6.0% 05/15/22 93,505,000.00 1.07
144A 11,122,570,526 |10,911,114,813 | 2022/05/15
g 14,654.11 14,593.81 | 8.625
ILFC 8.625% 64,715,000.00 0.92
1/15/22 9,483,410,522 | 9,444,384,141 |2022/01/15
BARCLAYS 13,776.31 13,734.46 | 7.625
7.625% 66,284,000.00 0.89
11/21/22 9,131,492,912 | 9,103,751,952 | 2022/11/21
SPRINT CAP 10,613.68 9,799.56 |  6.900
10| GLBL 6.9% 80,666,000.00 0.77
5/01/19 8,561,631,108 | 7,904,915,086 | 2019/05/01
APX GRP INC 11,488.10 11,457.95 |  6.375
11|6.375% 12/1/19 63,115,000.00 0.71
Wl 7,250,715,892 | 7,231,685,142 | 2019/12/01
APX GRPINC 10,070.93 9,799.56 | 8.750
12|8.75% 12/1/20 73,320,000.00 0.70
Wi 7,384,009,542 | 7,185,039,225 | 2020/12/01
g 13,104.15 12,961.47 |  6.000
13 |ROYAL BK'SC 6% 54,975,000.00 0.70
12/19/23 7,204,009,700 | 7,125,570,474 | 2023/12/19
REYNOLDS GRP 12,498.21 12,452.98 | 6.875
14|6.875% 2/15/21 56,810,000.00 0.69
Wl 7,100,233,811 | 7,074,539,358 | 2021/02/15
ALLY FINL INC 13,809.84 13,644.01 | 7.500
15|7.5% 9/15/20 50,991,000.00 0.68
Wi 7,041,778,063 | 6,957,215,226 | 2020/09/15
g 13,448.01 13,267.10 |  8.000
16| ALLY LLC NTN 8% 52,200,000.00 0.68
12/31/18 7,019,863,830 | 6,925,426,200 | 2018/12/31
RITE AID CORP 12,920.34 12,724.36 | 9.250
17(9.25% 3/15/20 53,320,000.00 0.66
Wl 6,889,128,620 | 6,784,626,086 | 2020/03/15
VRX ESCROW 10,312.15 10,824.75 | 5.875
18|5.875% 5/23 60,910,000.00 0.64
144A 6,281,133,610 | 6,593,353,702 | 2023/05/15
JPMORGAN CHASE 11,559.86 11,310.69 5.150
19 i 58,180,000.00 0.64
5.15% PERP 6,725,529,718 | 6,580,556,643 | 2049/12/31
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ROYAL BK 12,398.34 12,195.48 | 5.125
20|SCTLND 5.125% 53,110,000.00 0.63
£ /28/24 6,584,761,650 | 6,477,019,507 | 2024/05/28
SPRINT 8,985.44 8,503.00 | 6.000
21| COMMUNICATIONS 76,145,000.00 .63
6 11/15/22 6,841,967,095 | 6,474,613,157 | 2022/11/15
BLUE COAT HLD 12,362.52 12,121.30 | 8.375
22(8.375% 6/23 52,260,000.00 .62
1aan 6,460,655,565 | 6,334,593,993 | 2023/06/01
MCGRAW-HILL 13,236.94 12,814.81 | 9.750
23|6LB 9.75 4/21 47,980,000.00 .60
"l 6,351,087,410 | 6,148,547,037 | 2021/04/01
JBS INVTS 12,924.56 11,518.26 | 7.750
24(7.75% 10/28/20 52,310,000.00 .59
s 6,760,841,311 | 6,025,199,190 | 2020/10/28
CB RICHARD 12,145.66 12,107.68 | 5.000
25 |ELLIS 5.0% 49,300,000.00 .58
3/15/23 5,987,814,432 | 5,969,084,302 | 2023/03/15
JNC STL GRP 8,231.63 8,442.70 |  8.250
26(8.25% 3/15/18 70,625,000.00 .58
1447 5,813,590,453 | 5,962,656,875 | 2018/03/15
; 10,432.76 9,798.96 | 5.500
o7 |StHM CORP5. 5% 60,681,000.00 .58
12/31/23 6,330,706,129 | 5,946,106,583 | 2023/01/25
ALTICE FING 11,970.54 11,849.93 | 6.500
28(6.5% 01/15/22 49,045,000.00 .57
1aap 5,870,952,569 | 5,811,799,394 | 2022/01/15
NEPTUNE 12,543.44 12,588.67 | 10.125
29(10.125% 45,515,000.00 .56
01/15/23 144A 5,709,146,716 | 5,729,732,581 | 2023/01/15
COLUMBUS INTL 12,724.35 12,000.70 | 7.375
30[7.375% 3/21 47,495,000.00 .56
6,043,432,407 | 5,699,730,090 | 2021/03/30

144A
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2015 12 30
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2015 12 30
) ) )
24,627,766 | 2,968,384,715 | 2,969,862,381 0.29
505,467,541.10 | 55,365,473,484 | 54,126,221,042 5.29
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2015 12
( ) ( ) ) )
( ) ( ) ( ) ( )
2008 22 67,589 68,007 1.0499 1.0564
2006 11 22
81,619 82,095 1.1151 1.1216
2007 22
78,390 78,825 1.1719 1.1784
2007 11 22 61,117 61,720 0.9625 0.9720
2008 22
62,538 63,209 0.8849 0.8944
2008 1125 48,080 48,919 0.5441 0.5536
2009 22
77,819 78,904 0.6095 0.6180
2009 11 24
10 156,634 158,713 0.6405 0.6490
2010 24
1 282,271 286,067 0.6320 0.6405
20122 12 384,188 389,669 0.5958 0.6043
2011 23
13 631,341 639,034 0.5745 0.5815
2011 11 22
1 462,373 469,323 0.4656 0.4726
201i5 22 454,839 461,497 0.4782 0.4852
2012 11 22
16 445,728 452,208 0.4815 0.4885
2013 22
17 782,534 791,661 0.6001 0.6071
201?8 12 1,062,525 1,076,226 0.5429 0.5499
2014 22
19 1,257,154 1,273,899 0.5255 0.5325
2014 11 25
20 1,278,775 1,294,616 0.5651 0.5721
2015 22
1 1,167,753 1,182,604 0.5504 0.5574
201;2 12 1,036,492 1,051,404 0.4866 0.4936

32/121



EDINETOOOO
00000000000 O(E12481)
ooooodooodooodonooodd

2014 12 1,232,643 .5628
2015 1,184,972 .5486
2015 1,193,064 .5579
2015 1,165,053 .5512
2015 1,155,539 .5467
2015 1,193,263 .5632
2015 1,143,472 .5409
2015 1,143,127 .5388
2015 1,084,945 .5109
2015 1,029,501 .4838
2015 10 1,053,735 .4949
2015 11 1,038,508 .4867
2015 12 955,287 .4583
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()
17 22 0.0390
23 28 0.0390
29 34 0.0390
35 40 0.0420
41 46 0.0570
47 52 0.0570
53 58 0.0540
10 59 64 0.0510
11 65 70 0.0510
12 71 76 0.0510
13 77 82 0.0495
14 83 88 0.0420
15 89 94 0.0420
16 95 100 0.0420
17 101 106 0.0420
18 107 112 0.0420
19 113 118 0.0420
20 119 124 0.0420
21 125 130 0.0420
22 131 136 0.0420
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()
17 22 1.7
23 28 9.9
29 34 8.6
35 40 14.3
41 46 2.1
47 52 32.1
53 58 21.9
10 59 64 13.5
11 65 70 6.6
12 71 76 2.3
13 77 82 4.7
14 83 88 11.6
15 89 94 11.7
16 95 100 9.5
17 101 106 33.4
18 107 112 2.5
19 113 118 4.5
20 119 124 15.5
21 125 130 4.8
22 131 136 4.0
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() () ()
2005 11 23 2006 22 31,778,825,458 8,026,790,172 64,376,649,186
16,588,418,924 7,768,681,372 73,196,386,7
2006 23 2006 11 22 6,588,418 68,681,3 3,196,386,738
2,57 4 14 7 22
2006 11 23 2007 22 8,532,579,06 ,838,980,573 66,889,985,229
2007 23 2007 11 22 4,826,576,206 8,219,024,837 63,497,536,598
15,173,519,106 7,999,868,864 70,671,186,840
2007 11 283 2008 22 868,86 ® 86.8
26,016,7 24 17 2 7 161
2008 23 2008 11 25 6,016,769,5 8,317,368,203 88,370,588,16
2008 11 26 2009 22 45,863,250,894 6,560,227,674 127,673,611,381
10 137,219,413,628 20,353,710,739 244,539,314,270
2009 23 2009 11 24
11
246,52 44,4 45,477 446,61 4,47
2009 11 25 2010 24 6,529,965,686 ,450,645, 6,618,634,479
12
2010 o5 2010 11 22 241,156,816,474 42,954,598,348 644,820,852,605
13 531,864,217,833 77,662,459,109 | 1,099,022,611,329
2010 11 283 2011 23
14
143,1 47,52 249,144,151,41 2 7,4
2011 24 2011 11 22 3,108,047,526 9,144,151,419 992,986,507,436
15
2011 11 23 2012 22 147,120,277,790 188,982,170,425 951,124,614,801
16 139,476,286,412 164,940,003,639 925,660,897,574
2012 23 2012 11 22
17
47,001,231,044 | 268,701,675,570 | 1 4 4
2012 11 23 2013 22 647,001,231,0 68,701,675,570 ,303,960,453,048
18
2013 23 2013 11 22 881,557,016,214 | 228,273,593,055 | 1,957,243,876,207
19 826,259,402,555 | 391,378,412,332 | 2,392,124,866,430
2013 11 283 2014 22
20
7,253,2 487,275,924 | 2,262 799,174
2014 23 2014 11 25 507,253,208,668 | 636,487,275,9 ,262,890,799,
21
2014 11 26 2015 22 327,810,616,892 | 469,025,369,868 | 2,121,676,046,198
22 302,980,254,448 | 294,445,401,205 | 2,130,210,899,441
2015 23 2015 11 24
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21 22
27 22 27 11 24

2,765,963,567 2,439,860,098
1,165,993,689,488 1,034,699,157,277
18,324,568,494 18,380,393,272
1,187,084,221,549 1,055,519,410,647
1,187,084,221,549 1,055,519,410,647
14,851,732,323 14,911,476,296
2,824,565,442 2,469,404 ,599
103,021,188 102,831,014
1,524,713,691 1,521,899,130
27,182,569 21,270,588
19,331,215,213 19,026,881,627
19,331,215,213 19,026,881,627
2,121,676,046,198 2,130,210,899,441
953,923,039, 862 1,093,718,370,421
136,307,624,644 118,622,357,511
1,167,753,006,336 1,036,492,529,020
1,167,753,006,336 1,036,492,529,020
1,187,084,221,549 1,055,519,410,647
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21 22

26 11 26 27 23

27 22 27 11 24
68,046,729,786 36,499,971,323
1,171
68,046,729,786 36,499,970,152
629,220,781 608,279,595
9,312,468,165 9,002,538,554
27,182,569 21,270,588
9,968,871,515 9,632,088,737
58,077,858,271 46,132,058,889
58,077,858,271 46,132,058,889
58,077,858,271 46,132,058,889
868,038,395 390,818,241
984,114,939,535 953,923,039, 862
209,035,384,322 139,321,484,013
209,035,384,322 139,321,484,013
146,006,658,696 143,511,812,546
146,006,658,696 143,511,812,546
90,046,645,829 89,082,124 ,896
953,923,039, 862 1,093,718,370,421

47/121



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

27 23 27

11 24

21
27 22

22
27 11 24

2,262,890,799,174
327,810,616,892
469,025,369,868

2,121,676,046,198
302,980,254,448
294,445,401,205

2,121,676,046,198

2,130,210,899,441

953,923,039, 862

1,093,718,370,421

0.5504 0.4866
21 22
26 11 26 27 23
27 22 27 11 24
0.35
26 11 26 26 12 22 27 23 27 22
2,938,513,318 4,619,476,301
0
425,958,370,173 1,268,096,958
157,346,539,150 396,977,784,041
586,243,422,641 131,674,664,074
0.266212 15,415,181,150 534,540,021,374 0.253212
0.007000 14,777,268,639

0.007000
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26 12 23 27 22
4,185,396,034
0
411,263,547,777
151,925,414,642

567,374,358,453

0.261161 15,207,571,805
0.007000
27 23 27 23
5,838,655,325
9,499,254,908
398,551,339,573
146,215,131,557
560,104,381,363 0.261342
15,002,313,697
0.007000
27 24 27 23
3,838,328,481
0
396,137,699,080
140,539,980,007

540,516,007,568
0.256187 14,768,949,417

0.007000
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4,045,951,134

0
392,892,521,226
128,574 ,447,575
525,512,919,935

0.248148 14,824,167,375
0.007000
27 23 27 24
4,484,766,803
0

385,766,664 ,292
125,586,684 ,483
515,838,115,578

0.243290 14,841,812,888
0.007000
27 25 27 24
4,010,681,800
0

378,441,836,364
122,871,696,899
505,324,215,063
0.238201 14,849,913,181

0.007000
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27 24 27 22 27 25 27 10 22
6,882,252,355 3,541,824,754
0
10,078,285,044 370,426,927,008
390,011,122,896 120,978,943,135
136,939,017,526 494,947,694,897
543,910,677,821 0.257239 0.232878 14,877,486,517
14,800,897,437 0.007000
0.007000
27 23 27 22 27 10 23 27 11 24
5,299,817,189 5,277,030,848
0
9,818,421,682 362,623,128,384
394,944,825,406 118,622,357,511
136,041,118,096 486,522,516,743
546,104,182,373 0.257393 0.228392 14,911,476,296
14,851,732,323 0.007000
0.007000
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27

21

22

22
27 11 24

)

)

16,499,099,623

10,741,177,059

16,499,099,623

10,741,177,059

376,624,015,316

1,034,699,157,277

376,624,015,316

1,034,699,157,277
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27 22

27 11 24

)

)

29,506,213,633

25,133,098,312

19,231,062,818

19,409,259,191

50,442,834,464

53,911,444,307

183,058,152

188,780,353

1,060,257,476,968

959,650,647,550

2,597,873,206

2,274,260,545

64,680,447,207

50,966,623 ,464

14,623
14,228,632,498 5,564,506,527
93,495,452 89,385,738

15,272,523,507

15,963,053, 654

507,734,285

407,083,085

1,257,001,352,190

1,133,558,157,349

1,257,001,352,190

1,133,558,157,349

40,286

1,957,449

15,028,916,328

10,958,088,357

19,270,039,075

19,068,642,029

34,298,995,689

30,028,687,835

34,298,995,689

30,028,687,835

430,444,468,847

401,676,954,430

792,257,887,654

701,852,515,084

1,222,702,356,501

1,103,529,469,514

1,222,702,356,501

1,103,529,469,514

1,257,001,352,190

1,133,558,157,349
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27 22

27 11 24

494,188,884,018
12,478,827,291
76,223,242 ,462

430,444,468,847
21,156,161,677
49,923,676,094

410,474,438,319

6,082,627,978

10,596,229

702,777,915

13,063,677,894

110,350,512

430,444,468,847

376,624,015,316

6,399,533,694

18,577,349,891

76,055,529

401,676,954,430

430,444,468,847

401,676,954,430

2.8406

2.7473
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27 22 27 11 24
() )

5,985,971,931 4,382,443,677

28,637,154 3,000,596

2,139,911,648

75,723,346,318

176,503,716

362,236,364

8,331,024,449

80,465,025,763
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27 22 27 11 24
38,976,257 39,016,543 40,286 80,556,153 80,562,490 6,337
38,976,257 39,016,543 40,286 80,556,153 80,562,490 6,337
421,173,315 419,236,826 1,936,489
421,173,315 419,236,826 1,936,489
38,976,257 39,016,543 40,286| 501,729,468 499,799,316 1,942,826
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CYPRESS SEMICONDUCTOR

CORP 13,508 10.10 136,430.80

WILLIAMS COMPANIES INC 207,400 36.65 7,601,210.00

UNITED RENTALS INC 220,900 76.14 |  16,819,326.00

BANK OF AMERICA

CORPORAT 10N 952,600 17.47 |  16,641,922.00

ANGLOGOLD ASHANTI LTD

SPON ADR 458,852 6.54 3,000,892.08

TIME WARNER CABLE 188,700 184.42 | 34,800,054.00

GENERAL MOTORS CO 756,601 36.08 | 27,298,164.08

HCA HLDGS INC 418,900 67.36 | 28,217,104.00

DELPHI AUTOMOTIVE PLC 155,326 86.34 | 13,410,846.84

MOTORS L1Q CO GUC TR 116,980 13.10 1,532,438.00

AXIALL CORP 223,000 19.41 4,328,430.00

ARAMARK 1,000,000 33.07 | 33,070,000.00

WP ROCKET HOLDINGS 15%

OREFERRED 5,057,318 1.18 5,977,749.87

WP ROCKET HOLDINGS 30,603,640 0.06 1,836,218.40

TRINSEO SA 283,575 27.76 7,872,042.00

CDW CORPORATION 350,000 44.86 | 15,701,000.00

LEGEND ACQUISITION

(BANKRUPTCY) 63,347 15.00 950,205.00

SOUTHWESTERN EN B PC

5 25 1/18 243,200 24.16 5,875,712.00

ALLERGAN PLC 5.5% PC A

2/1/18 14,500 | 1,016.38 | 14,737,510.00

NRG YIELD INC CL C 849,100 14.50 | 12,311,950.00

CHASSIX HLDGS INC (UC

HOLDING) 143,715 23.08 3,316,942.20

ALLY FININC 7 PFD 144A 21,614 | 1,003.46 | 21,688,957.35

PERP

ALLY FINANCIAL 7% PFD

2GS PERP 1,878 | 1,003.46 1,884,512.90

0,

ANERTCAN TONER 5.5% PC 100,859 102.25 | 10,312,832.75

02/18

BROADVIEW NETWRKS HLDS

NG P/ 844,675 1.50 1,267,012.50

AERCAP HOLDINGS NV 500,000 43.90 | 21,950,000.00

CIT GROUP INC 528,300 42.70 | 22,558,410.00

LYONDELLBASELL INDS

CLASS A 280,600 94.42 |  26,494,252.00
0

OAC CAP 8.125% PFD 2 1,255,066 25.39 | 31,866,125.74

PERP

E$EESCALE SEMICONDUCTOR 828,200 33.63 | 27,852,366.00

PB INVESTOR Il LLC 53,350 0.57 30,409.50
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WP ROCKET HLDGS 19.5%
CL C PRE 1,277,408 1.00 1,277,408.00
WELLS FARGO 5.85 PFD 25110 o] 1010072900
PERP
48,638,828 438,768,163.97
(53,911,444 ,307)
48,638,828 53,911,444,307
(53,911,444 ,307)
GENERAL MTRS CO
7/10/16 WT 34,887.00 911,248.44
GENERAL MTRS CO
7/10/19 WT 34,887.00 625,175.04
LEGEND
ACQUISITION 83.543.00
(BANKRUPTCY)
LEGEND
ACQUISITION 110,167.00
(BANKRUPTCY)
263,484.00 1,536,423.48
(188,780,353)
188,780,353
(188,780,353)
24 HOUR HLD I11
8% 6/1/22 144A 5,495,000.00 4,588,325.00
ACADIA HEALTHCARE
5 625K 02/23 5,330,000.00 5.250,050.00
ACTIVISION 6.125%
9/15/23 144A 11,530,000.00 12,567,700.00
ADT CORP 6.25%
10/15/2021 W1 10,665,000.00 11,144,925.00
AERCAP IR/GLBL 5%
10/21 W/1 16,385,000.00 16,958,475.00
AERCAP IRELAND
4.5% 05/21 W/I 25,020,000.00 25,489,125.00
AERCAP IRELAND
4.625% 10/30/20 23,360,000.00 23,944,000.00
AIRCASTLE LTD
5.125% 03/15/21 20,250,000.00 21,009,375.00
ALCATEL-LUCENT
4.625 7/17 144A 20,775,000.00 21,294,375.00
ALCATEL-LUCENT
6.75 11/20 144A 23,713,000.00 25,007,018.41
ALERE INC 6.375%
07/23 144A 4,495,000.00 4,517,475.00
ALLY 8% GLOBAL 34,804,000.00 41,764,800.00
ALLY FINANCIAL 8%
11/01/31 116,515,000.00 138,419,820.00
ALLY FINL INC
3ML+268 7/18/16 13,000,000.00 13,046,930.00
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s 6254 5719722 0,985.000.00 | 10,159,737.50
2%;;%F;T>2892025 7,580,000.00 7,589,475.00
54 9/15/20 W 50,991,000.00  58,384,695.00
ﬁ;ﬁ;lbig M 8% 52,200,000.00 58,203,000.00
o754 411518 6.605.000.00 132,100.00
Q%I;g; giﬁii 144A 2,960,000.00 2,812,000.00
o875 12/20 1048 2,710,000.00 | 2,915,425.00
o122 10an £9,045,000.00|  48,677,162.50
g%gég; ;;gg 1447 20,540,000.00 20,231,900.00
g%;;g; 55929 144A 1,980,000.00 2,064,150.00
251;5§5Sﬁ4ZA625% 34,390,000.00 29,468,103.20
gg;igsziAleZS% 107,680,000.00 98,729,638.40
g%;;;E73§5F124A 12,185,000.00 11,758,525.00
?%;;;E7325I;44A 10,945,000.00 10,507,200.00
éMQSS;Hgsgg 1447 8,455,000.00 7,013,591.60
¢M$5;E;y225§1 Wi 1,840,000-00 1,944,916.80
ngE6EgEgsig 144A 14,960,000.00 6,582,400.00
ﬁMEES;Niile 1447 22,130,000.00 9,737,200.00
¢M§$55N52321 144A 16,485,000.00 7,170,975.00
10,954 3722 1400 16,620,000.00|  16,370,700.00
QMEZ'EﬁEOiZE ol 8,269,000.00 8,372,362.50
5 6254 5/01/19 3,455.000.00 | 3,662,991.00
gﬁgg%Migszqu44A 28,955,000.00 26,783,375.00
s v 0.725.000.00 | 5.898,375.00
5 1254 12/2 W 22,580,000.00|  20,096,200.00
2?§7§;P159§/19 Wi 63,115,000.00 60,117,037.50
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APX GRP INC 8.75%

1271720 Wi 73,320,000.00 61,222,200.00
gﬁgéiHljlgLEiiA 6,425,000.00 6,392,875.00
75 1721 140n 7,430,000.00 | 7,467,150.00
2522%9812‘212% " 9,750,736.00 9,844,733.08
o 125 10/20 144n 3.460,000.00 | 3,628,675.00
/15720 140 2.867,647.16 | 2,860,478.03
o 125 10720 144 13,200,000.00 | 13,860,000.00
o C S| sa0m0,000.00 | 35,268,585.00
0251 6/01/01 7,070,000.00|  7,645,260.50
625 6/t 67,000.00 78,500.55
Eég; SERQMERICA 29,640,000.00 27,704,211.60
zéT; S;RAﬁEEQCA 12,630,000.00 12,705,780.00
fﬁ?ﬁiﬁ;ﬁ .02 66,284,000.00 75,710,910.48
gégggg ETEZY144A 6.290,000-00 5,126,350.00
7 258 271123 W 3,640,000.00|  3,403,400.00
2%355;02122L244A 52,260,000.00 53,566,500.00
Téﬂfsﬂiiﬁ 6,070,000.00 6,631,475.00
015723 10 11,315,000 12,220,200.00
siugbigEliiﬁTAL 4,410,000.00 4,002,075.00
7 125 5718 1408 1,400,000.00 | 1,368.500.00
gvizng;ygiE144A 32,040,000.00 25,071,300.00
3M§5S§fIYQ§E e 2,520,000.00 2,308,950.00
6 8758 11/1/20 1,60,000.00 | 1,752,496.20
1K 10719 140 20,690,000.00 | 14,925,196.80
2% o/18 140n 10,390,000.00 [ 10,961,450.00
BROADVIEW NETVR 12,995, 000.00 B

10.5% 11/15/17
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BROOKFIELD RES

6.125 7/22 144A 5,470,000.00 5,155,475.00
BROOKFIELD

RESIDENTL PPTYS 2,925,000.00 2.859.187.50
INC

C&S GRP EN 5.375%

7/15/22 144A 30,855,000.00 27,769,500.00
CA LLC/INC 9.375%

5/1/79 W/ 46,860,000.00 38,542,350.00
CABLE ONE INC

5.75% 06/22 144A 6,530,000.00 6,562,650.00
CAESARS ENT RESOR

11% 10721 vl 36,890, 000.00 33,846,575.00
CALIFORNIA

RESOURCES 5k 3,175,000.00 1,895,062.25
15/01/2020

CALIFORNIA

RESOURCES 5. 5% 34,870,000.00 19,265,675.00
15/09/2021

CALIFORNIA

RESOURCES 6% 14,055,000.00 7,730,250.00
15/11/2024

CALPINE CORP

5.375% 01/15/23 11,640,000.00 10,854,300.00
CALPINE CORP

5.75% 01/15/25 7,130,000.00 6,630,900.00
CALPINE CORP

5.875% 1/24 144A 9,890,000.00 10,155,744.30
CARRIZO OIL & GAS

6.25% 4/23 6,720,000.00 6,182,400.00
CB RICHARD ELLIS

5 0% 3/15/23 55,150,000.00 55.537,153.00
CBRE SRVCS 5.25%

3/15/25 12,795,000.00 13,002,790.80
CBS OUTDR/CORP

5.25% 2/15/22 Wi 8,380,000.00 8,579,025.00
CCO HLDGS LLC

5 1256 2/15/23 10,655,000.00 10,495,175.00
CCO HLDGS LLC

5.75% 01/15/24 34,185,000.00 34,911,431.25
CCO HLDGS LLC

5.75% 9/23 W 4,735,000.00 4,841,537.50
CCO HLDGS/CAP CRP

6 5% 4/30/91 13,980,000.00 14,574, 150.00
CCOH SAFARI 5.75%

2/%6 144 8,140,000.00 8.140,000.00
COW LLC/FIN 6.0%

CEDAR FAIR 5.25%

3/15/21 Wi 8,820,000.00 9,040,500.00
CEDAR/ MAG/ CANS - o5 000,00 E——

5.375% 6/1/24
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oot e S| 16,075,000.00 | 15,048,396.25
/0119 1aah ,055,000.00|  6,182,212.50
gégggi igygl 1447 20,540,000.00 18,794,100.00
o 975 9720 1408 1,655,000.00(  1,516,125.00
gﬁgggiRg5sgs 144A 14,650,000.00 11,119,643.00
015/ 1atn 3,720,000.00|  2,790,000.00
f?5f§i§§KE o-875% 980,000.00 460,600.00
Lo o 5.730,000.00 | 2,370,787.50
gﬁi;@;EéiglENERGY 14,750,000.00 6,416, 250.00
e | 2om00.00|  9,679,250.00
o 750 7101720 1,920,000.00 | 2,09,200.00
i 10,365,000.00 | 9,950,400.00
o 758 5/20 7G5 o075 | 24,02
ngg!@RE,ﬁiAE, 15,095,000.00 14,745,852.65
7 575 6/15/2101 3.035,000.00 | 4,112,075.00
o4 05/0/23 22,465,000.00|  22,858,137.50
2}15§§§“P NEW Sk 10,820, 000.00 11,063,450.00
5 8750 5/15/20 13,950,000.00 | 14,699,812.50
Z};goliiie 10758 18,135,000.00 18,225,675.00
gé;;GROUP >-3%% 112,350,000.00 105,573,048.00
gé;;GROUP >-9%% 14,155,000.00 13,924,981.25
6 125 VAR pERe 10,455,000.00 | 10,611,625.00
oion 6101 3,490,000.00 |  3,490,000.00
i;iig,i:ANNEL °-3 38,080, 000.00 33,510,400.00
7 625 3/ W1 28.375,000.00|  27,620,792.50
EFEQleTQENEE ° 9,770,000.00 9,721,150.00
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o 45 5735 5.735.000.00|  5.476,925.00
5. 2% 3/20 1400 10,505,000.00 | 8,663,263.40
575 /21 140 47,495,000.00|  50,107,225.00
E;Mﬁ/szii4i HEAS 4,455,000.00 4,187,700.00
g??ggNéjleLTH 7,795,000.00 7,872,950.00
ZST?Z; fﬁiiaY o 20,000,000.00 14,150,000.00
igwig;;nggg 144A 14,285,000.00 12,249,387.50
g?T;;;EﬁIﬁ>21 Wi 3,235,000.00 3,356,959.50
INES 1NC 6.0 1,935,000.00 | 1,997,887.50
o798 411721 252,0m3.08|  2.372.660.21
2004 5.5 /19 670.084..45 717,627.96
o125 4101/20. ,00,000.00 | 7,878,000.00
0051 5/01/25. 0,055,000.00 | 8,636,206.25
o 875 3/1/2% ,500,000.00 | 8,338,075.00
o 5754 10/01/22 £,290,000.00|  4,450,875.00
o 135 3/22 1 ,505,000.00 | 7,241,887.50
EEEE;W2323M124A 8,790,000.00 7,449,525.00
0755 04722 11,090,000.00 | 11,250,600.00
75 2723 144n 1570,000.00|  7.740,325.00
ETS7E@R325§1 Wi 2,175,000.00 2,196,750.00
nggiszlszCYR“S 4,240,000.00 4,356,600.00
gQ¥LT§%H§ﬁ§;HCARE 17,085,000.00 16,316,175.00
o 125 1115/ 18,190,000.00 | 18,099,050.00
gﬁi;;gleC > 7ok 5,880,000.00 6,100,500.00
w625 11528 21,365,000.00|  11,954,400.00
7 6254 10/1/21 3,500,000.00 | 9,126,875.00
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Z}f;fii EZZAG'O% 18,125,000.00 16,420,343.75
o oah oyos g | B:320.000.00 | 7,113,600.00
3;3T5§2§PWf% 14,355,000.00 12,524,737.50
Z;i91283|4'25% 19,180,000.00 19,084,100.00
2!Z¢5;B§,22RP 32,995,000.00 30,685,350.00
Z!?:%Dzioiszi Wi 17,775,000.00 17,819,437.50
EITESYW;TC 073k 11,000,000.00 10, 780,000.00
2I§§§YW;TC 73758 36,335,000.00 34,972,437.50
219521 &9? 7625k 31,905,000.00 30,555,418.50
E;%Egg i/gg 144A 8,625,000.00 9,271,875.00
cori5/2021 1440
Eﬁzgsé 5;220144A 2,530,000-00 2,371,875.00
523815é2%144A 31,680,000.00 29,858,400.00
ey | aa,205,000.00(  1,88,687.50
igfgijEUT €0 1t 42,447,506 .45 44,994,356.81
1278 3122 2040
sﬁngIOIEQEEOEQ 12,510,000.00 13,198,050.00
S;E23I5jigNSFER 1,464,000.00 1,695,136.32
ST;E&E;E124XRG o 16,695,000.00 16,402,837.50
AIOL/2 148
6 3754 b115/%3
Egg;g;x4;2520 6,070,000.00 6,252,100.00
52%5%?12&?5% 20,130,000.00 19,701,231.00
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7o 3/ 104k
EéTigsgg ;?RTNER 13,305,000.00 11,409,037.50
Zﬁiing;iZAg'SYS 13,290,000.00 13,854,825.00
Z;LESE,ngj:NG - 4,540,000.00 4,664,850.00
EﬁéggRogsggNj, 23,540,000.00 24,187,350.00
et oy | 11,950,000.00 | 10,106,250.00
Eljlgsgiuxf'NG o 16,645,000.00 17,414,831.25
fﬁigﬁ YZZ;D 723 5,525,000.00 4,958,687.50
3§15522L224£CO o 13,830,000.00 10,441,650.00
2515;22 o818 10,070,000.00 10,397,275.00
o.15 S/01/260TC

o 01028

ST wshs

25?55?; wIR 2150 7,915,000.00 7,959,878.05
iii,ggoxf o125 2,330,000.00 2,178,550.00
GM 8.25% 7/15/23 23,035,000.00

3?12555 ;%125 3,690,000.00
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fﬁlﬁbfi ;}2% 9,305,000.00

$ﬁ1§§§§ §+375 74,265,000.00

a.58 12/21 1008
o.37S% 8/16122
2§§§OT4§§S -025% 4,155,000.00 3,188,962.50
:fﬁl}gg 4158 33,720,000.00 33,551,400.00
E§§0;§§55'375% 20,960,000.00 20,331,200.00
:fﬁS}ﬁg >-875K 103,976,000.00 111,254,320.00
23?5;28 -k 35,735,000.00 39,294,920.70
2?2:;P52j21N§44A 19,020,000.00 19,638,150.00
11/01/20 1488
TE?EI?;ZUTH > 19 27,725,000.00 27,031,875.00
SEQEISEOUTH f- 190 6,597,000.00 6,827,895.00
ga/15/2i5 3048
e oo T | saa0,000.00(  5,502,900.00
TE?I?,;SRP 023 3,875,000.00 4,030,000.00
e S aas000.00(  22,200,787.50
76 4721 1048
e o a | 25.100,000.00 | 23,079,450.00
5625 10/21 W
TS
o | 11100,000.00(  10,767,000.00
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o | 16,010,000.00 [ 16,490,300.00
:??2:;/5§1;IE44A 7,730,000.00 7,459,450.00
EgngZ,féjfgL'T 11,124,000.00 12,019,482.00
Z?ggg%Egjlgslg 21,360,000.00 21,360,000.00
é;AQTZENLfRPR'SES 24,550,000.00 25,131,835.00
o 6754 2/1/22 13,255,000.00 | 13,462,175.65
1;;253555% 35,650,000.00 42,423,500.00
1552,25625% 64,715,000.00 78,628,725.00
o116 1aah 2,675.000.00|  2,798,593.75
;bislgTN 8875k 4,715,000.00 5.139,350.00
1/01/50 14ah 3,410,000.00|  3,512,300.00
5758 5722 144 19,555,000.00 | 19,066,125.00
;ﬁ;;LSQIOi,ESSA 26,175,000.00 19,565,812.50
5 625 12715757 2,105,000.00|  18,008,250.00
7 758 06/01/21 29,650,000.00  13,342,500.00
5 125 06/01/25 £2,490,000.00 | 18,908,050.00
e | a.as0.000.00|  35,293,500.00
;ii;,gﬁpx: >-875% 3,565,000.00 3,696,477.20
263322/2922M144A 8,095,000.00 7,730,725.00
10728720 140h 52,310,000.00 | 56,056,395.00
a5k 4124 1400 11,156,000.00 | 11,503,503.75
g§§5;52/25F;z4A 7,960,000.00 7,641,600.00
jsoiiggEY 74 4,340,000.00 3,038,000.00
o 75 2/15/18 £,00,000.00|  3,848,100.00
Ik 5720 1 5.420,000.00 | 5,433,550.00
3355512 izzAs.zs% 70,625,000.00 48,201,562.50
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JONES ENRGY/FIN

6.75% 4/22 W/1 9,000,000.00 6,997,500.00

JPMORGAN CHASE

5.15% PERP 58,180,000.00 55,762,621.00

JURASSIC 6.875%

02/15/21 144A 11,325,000.00 7,106,437.50

KENNEDY-WILSON

5 8756 04/24 7,910,000.00 7.811,125.00

KINDER MORGAN 5%

02/15/21 144A 9,580,000.00 9,174,382.80

KINDRED HEALTHC

8.75% 1/15/23 1,600,000.00 1,552,000.00

L BRANDS 6.875%

11/01/35 144A 11,245,000.00 11,441,787.50

LAVAR MEDIA

5.375% 1/24 W 5,865,000.00 6,011,625.00

LAVAR MEDIA CRP

£ 875w 2/22 2.640,000.00 2.775,300.00

LANDRYS HLDG

10.25 1/1/18 144A 27,515,000.00 27,996,512.50

LANDRYS INC 9.375

5/1/20 144A 24,285,000.00 25,802,812.50

LAREDO PETE

5.625% 01/15/22 16,425,000.00 15,275,250.00

Wi

LAREDO PETE INC

6.25% 03/15/23 12,660,000.00 12,027,000.00

LBC TANK TRM

6.875 5/15/23 144 8,240,000.00 8,343,000.00

LENNAR CORP 4.5%

06/15/2019 5,540,000.00 5,692,350.00

LEVEL 3 COM INC

5.75% 12/22 Wi 12,455,000.00 12,548,412.50

LEVEL 3 FIN INC

6.125% 1/15/21 13,505,000.00 14,161,613.10

LINN ENERGY LLC

6.5% 09/15/21 2,545,000.00 564,990.00

LINN ENERGY LLC

LINN ENERGY LLC

7.75% 2/01/21 120,000.00 25,200.00

LINN ENERGY LLC

8.625 4/20 W 9,020,000.00 2,345,200.00

LIONS GATE ENT

5.25% 8/1/18 19,070,000.00 19,642,100.00

LREATE ED

INC9.25% 9/1/19 54.785,000.00 42,184 450.00

144A

LSB INDUSTRIES

7.75% 08/01/19 3,575,000.00 3,074,500.00

LUCEENT TECH 6.5% 24.279,000.00 24.885.975.00
0,

LUCENT 6.45% GBL 72 710.000.00 B

3/15/29 (DT)
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075 4/ W 47,980,000.00 | 52,658,00.00
2?55;AZITEES 144A 1,635,000.00 1,667,700.00
g?g%RﬁisigfzéNTL 15,580,000.00 15,548,840.00
ﬁﬁgi ZiTQFT4ZLK 40,565,000.00 40,970,650.00
g;fﬁﬁﬁngC > 10,615,000.00 9,858, 681.25
!!gzlejngT44A 16,290,000.00 14,986,800.00
¥;255Z2 iﬁﬁx e 33,120,000.00 33,037,200.00
!?;;2@ Tijzz 144A 10,600,000.00 10,626,500.00
6 575 21522 0,615.000.00|  9,927,487.50
6 675 5/01/01 13,775,000.00 | 14,360,437.50
g:%s;ggzgﬁoﬁ/x 6,300,000.00 6,504,750.00
1. 25 4121 1048 3,665,000.00 | 7,490,462.50
Efé%Egjfjlg oI 7,190,000.00 7,315,825.00
ﬁﬁ;;oqu CINE B 12,685,000.00 13,192,400.00
7 75 /15721 7,625,000.00 | 7,626,000.00
TSXQENT CORP 5.0% - 220.000.00 A
EA\Q;ES}ZSSEZ 15,925,000.00 13,615,875.00
/15721 100 3,000,000.00(  7,517,400.00
5 125 21519 ,790,000.00 | 6,065,100.00
7 25h 5720 14 7,200,000.00(  5,868,000.00
gfilgﬁg3lfgi§5% 45,515,000.00 47,335,600.00
T5i12§§5124215% 28,095,000.00 29,499,750.00
0715725 140 0,205,000.00(  9,502,856.25
NES RENTALS

7.875% 5/1/18 2,025,000.00 1,954,125.00
144A

NETFLIX INC

5.375% 02/01/21 4,475,000.00 4,665,903.50
144A
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T%Eg 52421'625% 8,710,000.00 8,731,775.00
ﬁ??;i;llNC 55 4,410,000.00 4,575,375.00
2555525RGY 0-025% 29,340,000.00 27,286,200.00
5?35;L22/;;C144A 5,674,335.37 6,241,768.90
3?5132213?;\ 8,700,000.00 3,815,625.00
giisi!1FEj4i-75% 7,550,000.00 7,701,000.00
Sy | woommn] oo
OWENS ILL 7.8% 500,000.00 553,750.00
1/15/2 1tk
Z?QE;DilngRGY 30,210,000.00 5,135,700.00
§?§§§Y6ﬂf,§8Rp 13,415,000.00 11,536,900.00
o | 18.710,000.00|  16,802,775.00
;3&;325 @?RP °-23 6,460,000.00 6,411,550.00
oty s | 12.305.000.00(  11,097,75.00
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ot 19.351,000.00(  19,504,510.00
1500 10th ,055.000.00|  8.316,787.50
75 211502 0.670,000.00 |  10,269,475.00
ZS?;SHiﬁii INC o 4,025,000.00 4,216,187.50
Zi;sETEZiY o5 8,030,000.00 6,986,100.00
ZEEEEIEEZERQTD 1,105,000.00 1,151,962.50
c 575 15/21 140 15.725,000.00 | 15.174,625.00
15 12/19 1408 1,910,000.00 | 1,528,000.00
o | 200000 3,087,175.00
1200123 14 23,710,000.00 | 24,124,925.00
110125 14 20,635,000.00 | 21,355,875.00
48754 523 1008 7,025,000.00 | 7,925.000.00
Eﬁigigﬁci4iAS% 10,115,000.00 10,115,000.00
Eﬁggsngi4jA875% 16,760,000.00 14,832,600.00
s/ aan 12,025,000.00 | 12.633,125.00
115720 108h 1,265,000.00 | 1,349,250.00
s 55 4/10 100 19,105,000.00 |  18,634,571.25
o 75 o/15/0 12,015,000.00 |  12,195,225.00
§5X2321C$TS > 19 30,255,000.00 29,782,114.35
e oo | 2212000000 22,673,000.00
e oy | 56:810.000.00 | 58,69,362.50
géggng§1§5z9 4,301,000.00 4,483,792.50
s 5.465.000.00 | 5.519,650.00
b 12018 140n 10,205,000.00 | 10,490,875.00
E;SE EﬁEiGY 723 7,395,000.00 6.,581,550.00
Efﬁi%Eﬁﬁsﬁz e 18,018,000.00 15,315,300.00
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RITE AID 6.875%

12/15/28 144n 27,010,000.00 31,736,750.00
6 754 06/21 1 12,515,000.00 | 13.207,167.50
5?;; 2}25525P 38,505,000.00 47,746,200.00
STZE%Aéslgszg Wi 83,320,000.00 89,256,550.00
z?izggRogbzg 144A 24,220,000.00 22,040,200.00
2?255;Og$,g;DSTRM 7,080,000.00 5,982,600.00
igjﬁ;,ﬁg > o 54,975,000.00 59,729,787.75
SR R 16,290,000.00 | 16,868,205.00
o 1955 5/26/20. 53,110,000.00 | 54,505,486.70
E?Zzgoimfcl)ﬁ!zmc 5,545,000.00 5,489,550.00
10,125 7719 1408 4,985,000.00

EI%EE;NléEES Wi 6,897,000.00 5,776,237.50
§$5§§327'wf o 16,090, 000.00 13,475,375.00
2;5Vi§ iEEEND o 7,105,000.00 7,524,195.00
zégég; ZﬁiiZl Wi 17,360,000.00 16,578,800.00
:éz;g; Zﬁgg 144A 42,225,000.00 38,719,902.75
o 0254 4723 Il 13,7365,000.00 | 12,636,200.00
:ﬁEZNEIPASS >- 73k 29,795,000.00 27.411,400.00
2?35522N124§'875% 17,935,000.00 18,428,212.50
L6554 271121 5,860,000.00 | 6,021,150.00
i £,695.000.00|  4,788,900.00
N5t 1 20,170,000.00 | 29,461,700.00
SCHAEFFLER

6.254P1K 11/19 12,755,000.00 13,472, 468.75
144A

425 5/21 144n 18,940,000.00 | 18,845,300.00
o675 6/15 1400 7,430,000.00|  7,604,730.90
SCHAEFFLR 6.75% - 9%, 000.00 S

PIK 11/22 144A
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SCIENTIFIC GAMES

10% 12/1/22 21,700,000.00 21,467,500.00
win ws
2I0L/0 1448
??!;RggsziORp 6,880,000.00 6,381,200.00
v ooporze | S0.000.000.00 | 3L432,500.00
:?§¥Q;E1§ZEPW| 3,495,000.00 3,656,643.75
T | 00,0000 7.672,950.00
iﬂi@ TZEES >- 875K 3,365,000.00 3,474,362.50
iﬂﬁé Tiﬁis 0-125% 3,365,000.00 3.491,187.50
CON 5,25 2718
2!§§E;Egbg§ 1447 6,135,000.00 5,628,862.50
2!5;UZ/§¥ EZZ;O 27,715,000.00 28,477,162.50
féﬁsfﬁzz > 60,681,000.00 52,489,065.00
35?2235222'125% 44,663,000.00 38,633,495.00
©.57% 6/17/18
245N 6/1018
25!5525P TN 8% 5,355,000.00 5,432,647.50
- 625% 06/0L/25
:;Nésggul?MOTIVE 1,180,000.00 1,129,850.00
?ﬁglg ﬁflgMOT'VE 4,360,000.00 4,588,900.00
ﬁifﬁszZGing 5,245,000.00 5,245,000.00
v
SPRINT CAP CRP 11.110.000.00 - a92.550.00

6.875% 11/15/28
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o 0% 50115 00,666,000.00 | 70,986,080.00
SPRINT

COMMUNICATIONS 6% 76,145,000.00 56,728, 025.00
11/15/22

7 1254 06/15/24 3,600,000.00 | 25.603,500.00
giﬁéﬁllcﬁfp 125 14,740,000.00 11,718,300.00
875 o/15/23 2,080,000.00 | 20,457,100.00
i;i;?;lgEXTEL o 10,200,000.00 10,174,500.00
1518 1aah 5.595,000.00 | 38,442,600.00
o750 5/24 141 25,000,000.00 | 22,500,000.00
o 54 08/15/2 0.700,000.00|  8,366,250.00
5% 7/0/21 W 3,480,000.00 | 3,340,800.00
SUNOCO LP

6.375W/FIN 4/23 7,215,000.00 7.,251,075.00
1447

525 5/1/18 24,990,000.00 | 25,552,275.00
625 4/1/21 10,305,000.00 | 10,526,969.70
g;ﬁfi};ﬁ UoA 6.5k 23,110,000.00 23,341,100.00
o 5404 428020 14,210,000.00 | 14,696,30.00
gjggg%LE/gig3 Wi 16,530,000.00 16,798,612.50
lﬁﬁiimiﬁﬂ 12,845,000.00 13,198,237.50
gj!;B;>E53§2 e 15,165,000.00 15,142,252..50
nggf;Lﬁ,gﬁA e 9,485,000.00 9,756,555.55
ZfﬁggéLi,ﬁiA e 2,775,000.00 2,823,562.50
o 6754 2/01/21 7,00,000.00 | 7,050,000.00
5 116 1488 ,195,000.00 | 35,471,100.00
25532 zizgplF' 2,850,000.00 2,778,750.00
o 8754 4123 1408 10,435,000.00 | 10,461,067.50
19715123 14 14,640,000.00 | 15,060,900.00
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IEEE%OCORP 8.5 17,000,000.00 16,702,500.00
géégg%Eggng 144A 18,455,000.00 16,655,637.50
IEEQSKA ALA T 1,869,739.96 1,949,203.89
Z?EEE%HEgbgT/zl 24,860,000.00 24,238,500.00
4.75% 06/01/20 0,60,000.00|  9,712,30.00
Z;Nfg,gfﬁégH R 10,535,000.00 11,061,750.00
51255 4720 11 2,320,000.00 | 42,320,000.00
5 030 W1 14,900,000.00 | 14,332,800.00
e e | wasoc000|  16.000,780.25
EESE; g;I;ngEvn 5,295,000.00 5,189,100.00
5150 6/25 141 3.150.000.00 | 2,283,750.00
5.675% 2/25 1448 6.670.000.00|  4,869,100.00
\0/15/1 aan 2,425,000.00 | 2,182,500.00
500 06/20 1464 20,640,000.00 | 20,743,200.00
Iﬁgcs;T;EEgODAL 2,234,000.00 2,423,890.00
15025 104h 17,256,000.00 | 16,963,097.50
6 % 01/15/24 12,200,000.00 | 12,197,625.00
;5ﬁ§§f§EAN INC o% 15,340,000.00 14,616,412.20
5 9758 1/15/51 SL6GS.000.00 | 23,986,237.50
25§§§X85;§ @:C 12,440,000.00 8,365,900.00
I§3129§Z >-5%% 23,259,000.00 22,793,820.00
If31§322 o5 13,870,000.00 13,592,600.00
11312823 055 23,955,000.00 23,475,900.00
TR 88T s os0,000.00 | 3,105,750.00
gﬁig,giRP 0-623% 24,655,000.00 19,600,725.00
ﬁﬁé;i; S}EES 12 16,845,000.00 16,845,000.00
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UNITED CONTL HLD

6.375% 6/1/18 1,420,000.00 1,487,450.00
doo5 0,170,000.00|  9,043,912.50
Ew;;EB,EETZQLS 7,320,000.00 7,246,800.00
5 54 1725 1480 6.010,000.00 | 6,341,550.00
g?gssng/;Z 144A 11,005,000.00 10,578,556.25
gélgg;SGfﬁffZ 14,450,000.00 14,926,850.00
975 5731 240 3,240,000.00|  31,976,800.00
ggsoiszgzg-iﬁ4A 1,145,000.00 1,176,487.50
101/ 1adh 2,40,000.00 | 2,553,006.60
2;2552§P 37 4,670,000.00 5.218,725.00
2?31!I266'3% 810,000.00 836.325.00
5 50 5/25 1488 13,610,000.00 | 11,600,400.00
Xéégnglzjo 144A 7,695,000.00 6,579,225.00
ZE?;;;GQI4'625% 5,945,000.00 5,826,100.00
!:EiLEEMEEéA 2,085,000.00 2,126,700.00
st v 39,590,000.00|  36,179,100.00
X?ié/fchﬁ4§'75% 23,970,000.00 23,303,394.30
XséoEi222W 5373k 38,745,000.00 33,708,150.00
ZségEiiiﬁw 87 60,910,000.00 52,078,050.00
Z5§5522R2ﬁ4§'125% 24,190,000.00 20,621,975.00
Pk 4720 100n 9,038,250.00 00,362.50
o 51 10/15 1440 19.210,000.00 [ 6,009,175.00
5625 o/14 14an 479,671 64

5125 0/20 14 7,825.000.00 | 7.590,250.00
gézgi Z&Eigg 144A 24,863,000.00 24,427,897.50
b 8,635,000.00 9,066,750.00

5_875%/VAR PERP
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WESTERN REFING

6.25% 4/1/21 Wi 2,795,000.00 2,774,037.50

WESTERN REFNG LOG

2 &% 02/23 4,580,000.00 4,614,350.00

WHITING PETROLEUM

5.0% 3/15/19 30,000,000.00 27,825,000.00

WHITING PETROLEUM

WILLIAM LYON 8.5

11/15/20 9,030,000.00 9,616,950.00

WILLIAM LYON

HOMES 7% 08/15/22 20,465,000.00 20,720,812.50

WILLIANS

PARTNERS/ACHP 7.330,000.00 6.410,671.40

4.875 3/15/24

WIND ACQ 4.75%

07/15/20 144A 18,615,000.00 18,382,312.50
0,

WOOD 7 FIN 6.75% 11,025 00000 A

12/15/21 144A

WP ROCKET MRGR
10.125 7/19 144

6,530,000.00

WPX ENERGY INC

7.5% 8/01/20 8,270,000.00 7,649,750.00
2?25;N§531,;§C 12,400,000.00 11,392,500.00
10/01/21 1ot
1001124 1048
Eiiiﬁiﬁi e 9,820,000.00 9,476,300.00
Z1GGO BOND FN 5. 855.000.00 5 0118125

5.875% 1/25 144A

8,421,680,401.94 |  7,810,292,565.72
(959, 650,647 ,550)

959,650, 647,550
(959,650,647 ,550)

EXTENDED STAY
AMERICA INC UNIT

1,079,900.00 18,509,486.00

1,079,900.00 18,509, 486.00
(2,274,260,545)

2,274,260,545
(2,274,260,545)

962,113,688,448
(962,113,688,448)
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33 5.31% -% =%
4 -% -% 0.02%

0

498 -% 94 _45% -% 100%
1 -% -% 0.22%
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AMER ENRGY-MARCL 77.50 34.66
10,270,000.00 4,398,949.10

T™ B 1LN 8/20 C1 7,959,250.00 3,560,300.90

AMERICAN RENAL 99.87 99.74
10,458,895.22 13,491.97

TERM 2LN 2/8/20 C1 10,446,239.95 10,432,747.98

AMERICAN RENAL T™ 100.24 98.58
9,383,088.28 156,228.42

B 1LN 8/8/19 C1 9,406,358.33 9,250,129.91

ATLANTIC POWER 100.24 99.68
1,964,060.19 10,979.09

TERM B 02/20/21 C1 1,968,911.41 1,957,932.32

BJS WHOLESALE TM 100.37 97.87
4,228,390.75 105,625.20

BNEW 1LN 9/19 C1 4,244,162.64 4,138,537.44

BRICKMAN TERM B 100.00 97.38
16,130,004.95 421,154.43

1LN 12/18/20 C1 16,130,004.95 15,708,850.52

CAESARS GROWTH 89.00 88.33
1,460,000.00 9,738.20

TERM 1LN 4/21 1,299,400.00 1,289,661.80

CAESARS GROWTH 89.23 88.33
14,818,662.52 133,137.11

TERM 1LN 4/21 C1 13,222,906.23 13,089,769.12

CAESARS GROWTH 89.23 88.33
37,610.83 337.77

TERM 1LN 4/21 C3 33,560.50 33,222.73

CAESARS PROP T™M B 95.99 93.73
23,265,501.78 527,661.58

1LN 10/11/20 C1 22,334,881.70 21,807,220.12

CAESARS PROP TM B 95.99 93.73
59,350.77 1,344.89

1LN 10/11/20 C3 56,975.55 55,630.66

CHASSIX TERM 12% 100.49 100.00
1,227,510.78 6,137.54

EXIT 07/29/19 C1 1,233,648.32 1,227,510.78

CIRQUE DU SOL TERM 99.74 99.04
829,133.86 5,870.27

B 1LN 6/22 C1 827,061.02 821,190.75

CIRQUE DU SOL TERM 99.74 99.04
370,866.14 2,625.73

B 1LN 6/22 C2 369,938.97 367,313.24

CITGO HOLDCO TERM 101.49 100.09
7,203,729.37 100,636.10

B 05/09/2018 C1 7,311,569.19 7,210,933.09

COINMACH TERM B 100.00 97.20
2,029,740.43 56,670.36

11/14/19 C1 2,029,740.43 1,973,070.07

COINMACH TERM B 100.00 97.20
11,564.78 322.89

11/14/19 C13 11,564.78 11,241.89

COINMACH TERM B 100.00 97.20
2,549,911.60 71,193.54

11/14/19 C7 2,549,911.60 2,478,718.06

DSI RENAL TERM 100.25 100.50
6,930,000.00 17,325.00

10/21/21 C1 6,947,325.00 6,964,650.00

DSI RENAL TERM B 100.24 99.59
5,442,125.00 35,591.50

1LN 04/21/21 C1 5,455,621.47 5,420,029.97

DSI RENAL TERM B 100.24 99.59
13,812.50 90.47

1LN 04/21/21 C7 13,846.89 13,756.42

DTZ WORLDWIDE TERM 100.49 98.99
4,892,106.30 73,381.60

2LN 10/22 C1 4,916,566.83 4,843,185.23
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DTZ WORLDWIDE TERM 100.49 98.99
497,893.70 7,468.40

2LN 10/22 C2 500,383.16 492,914.76

ENERGY FUT TRM 1LN 100.68 99.58
35,131,000.00 387,846.24

DIP 06/16 C1 35,372,349.97 34,984,503.73

GARDA WORLD SEC 99.87 96.87
912,966.93 27,361.62

TERM DD 11/20 C1 911,798.33 884,436.71

GARDA WORLD SEC 99.87 96.87
2,334.95 70.00

TERM DD 11/20 C5 2,331.98 2,261.98

GARDA WORLD SEC 99.87 96.87
3,568,870.58 106,959.05

TRM US 11/8/20 C1 3,564,302.42 3,457,343.37

GARDA WORLD SEC 99.87 96.87
9,127.55 273.65

TRM US 11/8/20 C5 9,115.96 8,842.31

HARBOURVEST TERM B 99.62 98.99
1,891,467.70 11,783.84

02/04/21 C1 1,884,336.86 1,872,553.02

HORIZON PHARMA 90.24 87.74
2,427,442.32 60,686.06

TERM B 5/07/21 2,190,766.69 2,130,080.63

KRONOS TERM 2ND 103.50 100.58
11,765,000.00 343,185.05

LIEN 4/24/20 C1 12,176,775.00 11,833,589.95

LAUREATE EDU TERM 95.99 85.24
44,864,294.13 4,822,014.33

B 06/16/18 C1 43,068,825.07 38,246,810.74

LIBERTY CBL PR 100.12 96.87
1,225,000.00 39,812.50

TERM 1LN 01/22 C1 1,226,531.25 1,186,718.75

LIBERTY CBL PR 100.50 96.50
4,815,000.00 192,600.00

TERM 2LN 06/23 C1 4,839,075.00 4,646,475.00

LIGHT TOWER TERM 99.49 98.07
3,713,517.55 52,843.36

B-1 04/11/20 C1 3,694,875.69 3,642,032.33

MACDERMID TERM B 100.87 97.15
1,004,315.38 37,330.40

1LN 06/06/20 C1 1,013,083.05 975,752.65

MACDERMID TERM B 100.87 97.15
175,117.45 6,509.12

1LN 06/06/20 C3 176,646.22 170,137.10

MACDERMID TERM B 100.87 97.15
404,117.17 15,021.04

1LN 06/06/20 C4 407,645.11 392,624.07

MURRAY ENERGY TRM 79.47 67.29
21,670,201.00 2,638,807.27

B-2 5YR 4/20 C1 17,222,852.53 14,584,045.26

OCEAN RIG DOV TERM 91.24 57.37
23,288,398.27 7,888,479.15

B 07/25/21 C1 21,250,197.65 13,361,718.50

PACIFIC DRILLING 87.99 55.54
4,378,381.27 1,420,697.15

TERM B 6/3/18 C1 3,852,887.94 2,432,190.79

PATHEON TERM B 99.74 96.74
12,541,250.00 376,112.09

01/23/2021 C1 12,509,771.46 12,133,659.37

REALOGY TERM B 100.00 99.62
19,409,987.54 72,787.46

3/1/20 C1 19,409,987.54 19,337,200.08

RENAISSANCE LEARN 98.62 96.25
5,890,300.00 140,130.23

TRM 1LN 4/21 C1 5,809,543.98 5,669,413.75

RENAISSANCE LEARN 98.00 94.83
14,285,900.00 452,434.46

TRM 2LN 4/22 C1 14,000,182.00 13,547,747.54
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STATION CASINO TM 100.37 99.15
14,522,848.91 177,469.21
B 2/19/20 C1 14,577,745.27 14,400,276.06
TARGA RESOURCES 100.99 99.81
3,343,255.82 39,617.58
HOLD TERM 2/22 C1 3,376,621.51 3,337,003.93
TRANSDIGM TERM C 99.87 97.60
3,516,054.97 79,638.64
2/19/20 C1 3,511,554.41 3,431,915.77
TRANSDIGM TERM D 99.88 97.45
14,150,875.00 342,734.20
06/04/2021 C1 14,133,893.95 13,791,159.75
US AIRWAYS TERM B- 99.87 99.20
12,233,815.15 81,477.21
1 05/21/19 C1 12,218,400.54 12,136,923.33
US RENAL CARE TERM 98.00 98.50
13,490,000.00 67,450.00
2LN 11/23 13,220,200.00 13,287,650.00
US RENAL CARE TERM 100.12 99.45
19,690,865.29 130,747.34
B-2 07/19 C1 19,714,888.14 19,584,140.80
US RENAL TERM B 99.00 99.25
33,730,000.00 84,325.00
1LN 11/17/22 33,392,700.00 33,477,025.00
US RENAL TERM INCR 101.00 100.75
1,130,000.00 2,825.00
2LN 7/3/20 C1 1,141,300.00 1,138,475.00
WASH MULTIFAMILY 99.74 97.93
238,594.69 4,320.95
TM B 1LN 5/22 C1 237,995.81 233,674.86
WASH MULTIFAMILY 99.74 97.93
1,362,392.81 24.,686.55
TM B 1LN 5/22 C2 1,358,986.82 1,334,300.27
440,747,997.07 |  414,801,200.16 25,946,796.91
(54,154,706,399) | (50,966,623,464) [( 3,188,082,936)
54,154,706,399 |  50,966,623,464 3,188,082,936
(54,154,706,399) | (50,966,623,464) [( 3,188,082,936)
54,154,706,399 |  50,966,623,464 3,188,082,936
(54,154,706,399) | (50,966,623,464) |( 3,188,082,936)
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2015 12 30

960,158,345,805

4,870,842,905

955,287,502,900

2,084,255,547,474

0.4583

2015 12 30

1,036,934,765,126

14,630,772,746

1,022,303,992,380

388,556,689,141

2.6310
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2015 12
10
80,000
20,000
10
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59
19
38 38
19 52
193
27 31
30

52

57

27

27
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28 29

26 31 27 31
703,688 917,291
132,897 142,437
157,073 96,063
4,903,749 5,236,010
308,502 585,000
113,249 332,396
787,899 708,938
7,107,059 8,018,138
7,487 7,487
7,487 7,487
1,749,221 1,622,475
15,988,240 18,857,485
48,441 39,163
830 11,330
17,786,733 20,530,454
17,794,220 20,537,941
24,901,280 28,556,080
256,716 216,345
2,104,446 2,269,889
2,799,956 2,592,647
734,514 526,518
167,249 367,845
531,603 1,022,900
1,862,679 2,067,601
66,436 196,295
8,523,603 9,260,042
168,461 288,258
5,358,696 5,874,342
19,485 19,485
235,070 201,942
5,781,714 6,384,028
14,305,317 15,644,071
1,000,000 1,000,000
9,171,463 11,489,515
9,171,463 11,489,515
10,171,463 12,489,515
424,499 422,493
424,499 422,493
10,595,962 12,912,008
24,901,280 28,556,080
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28 29
25 26
26 31 27 31
43,856,785 48,583,974
3,959,034 4,269,166
47,815,820 52,853,140
20,105,736 22,605,495
683,051 612,086
420,361 456,254
8,432,733 9,763,373
34,070 53,879
30,834 51,117
28,707 37,309
8,851 3,749
29,744,346 33,583,266
2,871,694 3,005,306
2,480,880 2,963,441
452,264 726,788
32,446 35,003
235,299 204,775
43,385 55,524
1,333 780
491,300 383,582
2,550,455 2,173,297
298,694 374,722
52,927 52,126
4,825,009 5,653,787
304,600 415,615
14,640,293 16,044,751
3,431,180 3,225,121
87,824 129,516
12,203 13,404
353,044
1,813 2,578
101,841 498,544
386

175,240 170,496
175,627 170,496
3,357,3% 3,553,170
10,260 220,645
10,260 220,645
4,672 50,797
134 311
4,806 51,109
3,362,848 3,722,707
717,351 1,325,694
256,109 78,961
973,460 1,404,655
2,389,388 2,318,052
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28 25 4 1 26 3 31

1,000,000 6,782,075 6,782,075 7,782,075
2,389,388 2,389,388 2,389,388
2,389,388 2,389,388 2,389,388
1,000,000 9,171,463 9,171,463 10,171,463

347,879 347,879 8,129,955

2,389,388

76,619 76,619 76,619

76,619 76,619 2,466,007

424,499 424,499 10,595,962

29 26 4 1 27 3 31

1,000,000 9,171,463 9,171,463 10,171,463
2,318,052 2,318,052 2,318,052
2,318,052 2,318,052 2,318,052
1,000,000 11,489,515 11,489,515 12,489,515

424,499 424,499 10,595,962

2,318,052

2,006 2,006 2,006

2,006 2,006 2,316,046

422,493 422,493 12,912,008
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28 29
26 3 31 ) 27 3 31 )
29,725 186,434
2,490,239 1,802,925
14,210,000 16,600,000
28 29
25 4 1 26 4 1
26 3 31 ) 27 3 31 )
9,887,435 11,639,805
77,218 67,194
28 25 4 1 26 3 31
20,000 20,000
20,000 20,000
29 26 4 1 27 3 31
20,000 20,000
20,000 20,000
1
2
3
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2
28 ( 26 3 31 )
1 703,688 703,688
2 4,903,749 4,903,749
3 113,249 113,249
4 1,747,460 1,747,460
5 15,988,240 15,988,240
23,456,387 23,456,387
1 2,104,446 2,104,446
2 2,799,956 2,799,956
4,904,403 4,904,403
29 (27 3 31 )
1 917,291 917,291
2 5,236,010 5,236,010
3 332,396 332,396
4 1,620,714 1,620,714
5 18,857,485 18,857,485
26,963,896 26,963,896
1 2,269,889 2,269,889
2 2,592,647 2,592,647
4,862,536 4,862,536
1.
1 2 3
4
5
1 2
2.
28 29
26 3 31 27 3 31
1,761 1,761
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28 26 3 31 )
1 5 5 10 10
703,688
4,903,749
113,249
5,720,687
(15,988,240 )
29 (27 3 31 )
1 5 5 10 10
917,291
5,236,010
332,396
6,485,698
(18,857,485 )
28 26 3 31
1.
987,890 1,648,050 660,160
987,890 1,648,050 660,160
101,761 101,171 590
101,761 101,171 590
1,089,651 1,749,221 659,570
2. 25 4 1 26 3 31
11,260 10,260
29 27 3 31
1.
996,278 1,620,714 624,436
996,278 1,620,714 624,436
1,761 1,761
1,761 1,761
998,039 1,622,475 624,436
2. 26 4 1 27 3 31
321,645 220,645
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28 25 4 1 26 3 31

@

5,085,499
236,833
26,174
3,567
99,521
205,967
100,128
5,351,256

@

5,351,256
7,440
5,358,696

5,358,696
5,358,696

©)

236,833
26,174
3,567
6,841
252,599

Q)

1.0

91,948
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29 26 4 1 27 3 31

@

5,351,256
220,063
25,842
60,368
182,987
378,615
1,249
5,854,406

&)

5,854,406
19,936
5,874,342

5,874,342
5,874,342

®

220,063
25,842
60,368

3,808

302,464

Q)

0.7

95,963
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1
28 29
26 3 31 27 3 31

261,780 174,277
37,036 74,281
663,858 673,706
70,167 54,348
1,032,845 976,612
244,946 267,675
787,899 708,938
1,909,839 1,910,187
187,558 22,081
185,640 181,411
62,975 21,399
2,346,014 2,135,080
2,346,014 2,135,080
0 0
235,070 201,942
235,070 201,942

2

28 29
26 3 31 27 3 31
38.01% 35.64%
C )

1.69% 1.41%
11.66% 4.38%
0.21% 1.88%
0.41% 6.12%
0.28% 0.82%
28.95% 37.73%

3

27 27
27 31 27
27 35.64 33.10
54,401
54,401 20,606
20,606
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28 25 26 3 31 29 26 4 1 27 3 31
28 25 26 3 31
1.
( )
43,856,785 1,587,868 45,444,653
2.
@
90
3.
( )
14,250,587
10,113,039
5,043,572
29 26 27 3 31
1.
( )
48,583,974 1,635,296 50,219,270
2.
@
90
3.
( )
18,618,483
10,648,267
4,954,596
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28 25 4 1 26 3 31
1
2 2
FIL Limited 2,957 330,888 284,209
100
7,796,055 640,170
1,255,160
4,510,000 1,660,000 14,210,000
100
77,218 28,328
39,188 5,674
503,197
FIL Asia
Holdings 215,735 2,052,191 1,055,592
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