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742,/002
° 2012 10 31
(1) PI MCO u. S. M
1.6%
Cardinal Health, 1Inc.
4.212% 09/ 15/ 2016 $ 4,407 $ 4,429
Community Health Systems, | nc.
2.462% 07/ 25/ 2014 48 48
2. 672% 07/ 25/ 2014 117 117
2. 673% 07/ 25/ 2014 20 20
Fenwal , I nc.
2. 672% 02/ 28/ 2014 3,000 2,997
First Data Corp.
2.961% 09/ 24/ 2014 255 256
Georgia Gulf Corp.
4. 000% 12/30/2013 9,000 8,933
Getty I mages, l nc.
0.375% 10/18/7 2019 3,000 3,016
Hamilton Sundstrand Corp.
3.750% 09/ 25/ 2020 3,750 3,713
Harrah's Operating Co. , Il nc.
5.461% 01/ 28/ 2018 3,575 3,220
HCA, I nc.
3.462% 05/01/ 2018 4,500 4,511
Nuveen I nvestments, I nc.
5.813% 05/13/2017 425 426
5.862% 05/13/ 2017 575 576
Phar maceutical Product Development, I nc
6. 250% 12/ 05/ 2018 2,978 3,018
Quintiles Transnational Corp.
5.000% 06/ 08/ 2018 5,431 5,476
Spectrum Brands, l nc.
7.750% 10/10/ 2013 3,500 3,483
Springleaf Financi al Funding Co.
5.500% 05/10/ 2017 1,500 1,481
Uni vision Communications, Il nc.
2.212% 09/ 29/ 2014 615 614
Vodafone Group Public Ltd.
6. 875% 08/17/ 2015 1,938 1,996
48, 330
( $47,886)
80. 4%
9. 1%
Al'ly Financi al, Il nc.
5.500% 02/15/ 2017 3,000 3,178
6. 250% 12/01/ 2017 8,000 8,816
6. 750% 12/01/ 20114 6, 080 6,571
7.500% 12/31/2013 6, 825 7,260
7.500% 09/15/ 2020 10,000 11,825

41/113



8. 000% 03/ 15/ 2
8. 000% 11/01/ 2
8.300% 02/ 12/ 2
American I nternat
8.175% 05/ 15/ 2
Checkout Holding
0.000% 11/ 15/ 2
CIl' T Group, Il nc.
4. 250% 08/ 15/ 2
5.000% 08/ 15/ 2
5.250% 03/ 15/ 2
Citigroup Capital
6. 829% 06/ 28/ 2
CNH Capital LLC
3.875% 11/01/ 2
CNL Lifestyle Pro
7.250% 04/ 15/ 2
Countrywide Capit
8. 050% 06/ 15/ 2
E*Trade Financi al
6. 750% 06/ 01/ 2
Ford Motor Credit
5.875% 08/ 02/ 2
8. 000% 06/ 01/ 2
8. 000% 12/ 15/ 2
8.125% 01/ 15/ 2
8. 700% 10/ 01/ 2
12.000% 05/ 15/
GMAC I nternationa
7.500% 04/ 21/ 2
HBOS PLC

6. 000% 11/01/ 2
6. 750% 05/ 21/ 2
Host Hotels & Res
4. 750% 03/01/ 2
6. 000% 11/01/ 2
6. 000% 10/ 01/ 2
Hub I nternational
8.125% 10/ 15/ 2
I LFC E-Capital Tr
6. 250% 12/ 21/ 2
I nternational Lea
5.625% 09/ 20/ 2
5.875% 05/ 01/ 2
6. 250% 05/ 15/ 2
6. 625% 11/ 15/ 2
7.125% 09/01/ 2
8.250% 12/ 15/ 2
8.625% 09/ 15/ 2
8. 750% 03/ 15/ 2
LBG Capital No. 1
6. 439% 05/ 23/ 2
7.588% 05/ 12/ 2
7.625% 10/ 14/ 2
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1,000
300
2,500
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1,250
1,500
10,000
4,750
13,000
2,125
5,000
8,850
2,000
350
2,275
1,000
4,500
1,250
1,500
2,000
2,000
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9,750
250
2,750
3,750
2,000
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1,500
2,500
1,000
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11,976
5,272
9,543
3,131

750
6,957

12,494

1,067
403
2,569
4,762
1,445
1,601

11,534
5,186

15,776
2,709
5,638

10,974
2,822

311
2,423
1,065
5,029
1,456
1,549
1,670
2,065

26

10,557

262
3,245
4,430
2,259
1,759
1,822
4,018
1,251
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7.869% 08/ 25/ 2020 GBP 2,500 4,042

7.875% 11/01/2020 $ 3,000 3,113

8.000% 06/ 15/ 2020 500 482

11.040% 03/19/ 2020 GBP 850 1,522

LBG Capital No.2 PLC

6. 385% 05/12/2020 EUR 575 702

9.125% 07/ 15/ 2020 GBP 750 1,245

15. 000% 12/21/2019 250 536

Lehman Brothers Holdings, l nc.

6. 625% 01/18/ 2012 $ 75 17

LIl oyds TSB Bank PLC

9.875% 12/16/ 2021 2,182 2,586

11.875% 12/16/7 2021 EUR 1,352 2,096

QBE Capital Funding 1|11 Ltd.

7.250% 05/ 24/ 2041 $ 2,250 2,355

RBS Capital Trust A

2.321% 12/30/2012 EUR 200 166

Regions Bank

7.500% 05/ 15/ 2018 $ 5,000 6, 035

Regions Financi al Corp.

7.375% 12/10/ 2037 3,700 3,991

Royal Bank of Scotland Group PLC

7.648% 09/30/2031 2,000 1,990

Serta Simmons Holdings LLC

8. 125% 10/ 01/ 2020 3,000 3,041

SLM Cor p.

4.111% 01/31/ 2014 800 797

5.000% 06/ 15/ 2018 1,150 1,152

6. 250% 01/ 25/ 2016 5,000 5,425

8.000% 03/25/2020 $ 1,325 $ 1,541

8.450% 06/ 15/ 2018 2,450 2,924

Societe Generale S.A.

5.922% 04/ 05/ 2017 150 125

Springleaf Finance Cor p.

6. 500% 09/15/ 2017 1,000 891

Towergate Finance PLC

8.500% 02/15/ 2018 GBP 1,000 1,619

10. 500% 02/15/ 2019 500 773

UBS AG

7.152% 12/21/7 2017 EUR 1,750 2,341

UBS Preferred Funding Trust V

6.243% 05/15/ 2016 $ 500 505

Wi nd Acquisition Finance S. A.

7.250% 02/15/ 2018 5,000 4,900

7.375% 02/15/ 2018 EUR 5,000 6, 333

11. 750% 07/ 15/ 2017 $ 5,000 4,900
267,601

62.2%

Advanced Micro Devices, Inc.

7.750% 08/ 01/2020 3,000 2,497

Af finion Group, Il nc.

7.875% 12/15/7 2018 3,500 2,879

Aguila 3 S.A.
7.875% 01/31/2018 6,000 6, 375
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Air Medi cal Group Hol dings, Il nc.

9. 250% 11/01/2018 6,250 6, 766
Al bea Beauty Holdings S. A.

8.375% 11/01/ 2019 2,000 2,040
Al er e, l nc.

8.625% 10/01/2018 3,750 3,956
Al eris I nternational, Il nc

7.625% 02/15/ 2018 13,000 13,260
Al geco Scotsman Gl obal Finance PLC

8. 500% 10/ 15/ 2018 6,250 6,469
Al liance Data Systems Cor p.

6. 375% 04/ 01/2020 2,250 2,399
Alliant Techsystems, Il nc.

6. 875% 09/15/ 2020 3,500 3,850
Al lison Transmission, Il nc.

7.125% 05/15/ 2019 1,750 1,870
Al phabet Hol ding Co. , l nc.

7.750% 11/01/ 2017 3,000 3,034
AMC Net wor ks, Il nc.

7. 750% 07/15/ 2021 2,000 2,275
American Renal Hol dings Co. , Il nc

8.375% 05/15/ 2018 525 558
Ameri star Casinos, Il nc

7.500% 04/ 15/ 2021 9,750 10, 481
Amsted I ndustries, Il nc.

8.125% 03/15/ 2018 950 1,026
Antero Resources Finance Cor p.

7.250% 08/01/ 2019 2,850 3,092
9.375% 12/01/2017 250 277
ARAMARK Cor p.

3.813% 02/01/ 2015 1,100 1,104
8.500% 02/ 01/2015 1,500 1,526
ARAMARK Hol dings Corp.

8.625% 05/01/ 2016 4,500 4,613
Arch Coal , l nc.

7.000% 06/ 15/ 2019 4,000 3,570
7.250% 06/ 15/ 2021 6,000 5,325
ARD Finance S.A.

11.125% 06/ 01/ 2018 1,958 2,031
Ardagh Packaging Finance PLC

7.375% 10/ 15/ 2017 $ 1,000 $ 1,080
7.375% 10/15/ 2017 EUR 2,000 2,760
9.250% 10/ 15/ 2020 4,200 5,742
Ashl and, I nc.

4. 750% 08/ 15/ 2022 $ 750 769
Associated Materials LLC

9. 125% 11/01/ 2017 3,000 2,985
At wood Oceanics, l nc.

6. 500% 02/01/ 2020 750 810
Audatex North America, Il nc

6. 750% 06/ 15/ 2018 4,250 4,579
Avaya, Il nc.

7.000% 04/ 01/ 2019 6, 125 5,620

Bakkavor Finance 2 PLC
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8.250% 02/15/ 2018 GBP 2,000 3,101
Bal | Corp.

6. 750% 09/15/ 2020 $ 1,000 1,102
Basic Energy Services, | nc.

7.750% 02/15/2019 3,000 3,000
Bausch & Lomb, Il nc.

9.875% 11/01/ 2015 5,250 5,407
BE Aerospace, Il nc.

5.250% 04/01/ 2022 2,250 2,351
6. 875% 10/01/2020 4,500 5,017
Bel den, 1| nc.

5.500% 09/01/ 2022 1,750 1,789
Berry Petroleum Co.

6. 750% 11/01/ 2020 2,500 2,662
Berry Plastics Corp.

5.090% 02/15/ 2015 3,000 3,010
9.500% 05/ 15/ 2018 4,000 4,370
9. 750% 01/ 15/ 2021 4,500 5,130
Beverage Packaging Holdings Luxembourg |1 S.

A.

8.000% 12/15/ 2016 EUR 4,000 5,235
Bi omet , l nc.

6. 500% 08/ 01/2020 $ 9,500 9,844
6. 500% 10/ 01/ 2020 12,000 11,730
11.625% 10/15/7 2017 10,560 11,249
Boardriders S.A.

8.875% 12/15/ 2017 EUR 2,100 2,816
Boart Longyear Management Pty Ltd.

7.000% 04/01/ 2021 $ 2,000 2,035
Boi se Cascade LLC/ Boise Cascade Finance Corp

6. 375% 11/01/ 2020 2,000 2,035
Bombardier, | nc.

6.125% 05/ 15/ 2021 EUR 3,000 4,130
7.500% 03/15/2018 $ 1,325 1,522
Brickman Group Hol dings, Il nc.

9.125% 11/01/ 2018 2,750 2,822
Briggs & Stratton Corp.

6. 875% 12/15/2020 2,250 2,497
Bristow Group, I nc.

6. 250% 10/ 15/ 2022 1,000 1,050
Brocade Communications Systems, | nc.

6. 875% 01/ 15/ 2020 2,000 2,175
Building Materials Corp. of America

6. 750% 05/01/ 2021 6,500 7,101
6. 875% 08/ 15/ 2018 3,000 3,232
7.000% 02/15/2020 950 1,035
7.500% 03/15/ 2020 2,000 2,185
Bumbl e Bee Acquisition Corp.

9. 000% 12/15/ 2017 3,802 4,021
Bumbl e Bee Holdco S. C.A.

9.625% 03/15/2018 1,000 965
Cabl evision Systems Corp.

7.750% 04/ 15/ 2018 $ 1,250 $ 1,395
8.000% 04/ 15/ 2020 1,500 1,691
Caesars Entertainment Operating Co., Il nc.
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10. 000% 12/15/2018 3,000 1,890
11. 250% 06/ 01/ 2017 6,000 6,525
Capella Healthcare, l nc.

9. 250% 07/01/ 2017 6,000 6,390
Capsugel FinanceCo SCA

9.875% 08/ 01/2019 EUR 2,500 3,701
Carl son Wagonlit BYV

6. 875% 06/15/ 2019 $ 2,000 2,100
7.500% 06/ 15/ 2019 EUR 750 1,018
Case New Holl and, Il nc.

7.875% 12/01/ 2017 $ 4,750 5,605
Catalent Pharma Solutions, Il nc.

7.875% 10/15/ 2018 1,250 1,269
9.500% 04/ 15/ 2015 2,479 2,556
CCH I1 LLC

13.500% 11/30/ 2016 817 880
CCO Holdings LLC

5.250% 09/30/ 2022 2,000 2,020
6. 500% 04/30/ 2021 6,000 6,405
6.625% 01/31/ 2022 2,000 2,180
7.000% 01/15/ 2019 5,550 5,994
7.250% 10/30/2017 750 823
7.875% 04/30/ 2018 1,500 1,627
Cel anese US Holdings LLC

5.875% 06/15/ 2021 1,000 1,115
6. 625% 10/15/2018 3,500 3,832
Cemex SAB de C. V.

9.000% 01/11/ 2018 6,000 6, 255
Centr al Garden & Pet Co.

8.250% 03/01/2018 3,500 3,710
Cequel Communications Escrow 1 LLC

6. 375% 09/15/ 2020 1,000 1,017
Cequel Communications Hol dings | LLC

8.625% 11/15/ 2017 5,750 6,181
Ceridian Corp.

8.875% 07/15/ 2019 1,000 1,065
Chemtura Corp.

7.875% 09/01/2018 2,750 2,894
Chesapeake Energy Corp.

7.250% 12/15/2018 2,000 2,140
9.500% 02/ 15/ 2015 6,000 6, 750
Chester Downs & Marina LLC

9. 250% 02/ 01/ 2020 750 750
Cie Generale de Geophysique - Veritas

6. 500% 06/ 01/2021 3,000 3,180
7.750% 05/15/ 2017 1,000 1,036
9.500% 05/15/ 2016 950 1,031
Cinemar k USA, l nc.

7.375% 06/ 15/ 2021 2,000 2,215
CityCenter Holdings LLC

7.625% 01/15/ 2016 3,750 4,022
10. 750 % 01/15/ 2017 4, 737 5,033
Clean Harbor s, I nc

5.250% 08/ 01/2020 3,250 3,347
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Cl ear Channel Communi cations, Il nc.

9. 000% 03/01/2021 3,500 3,071
Clear Channel Worl dwi de Hol di ngs, Il nc.

7.625% 03/15/ 2020 7,000 6, 702
9. 250% 12/15/ 2017 15,750 16, 931
CommScope, | nc.

8. 250% 01/15/ 2019 8,500 9,201
Community Health Systems, l nc.

5.125% 08/ 15/ 2018 $ 2,500 $ 2,600
7.125% 07/15/ 2020 2,250 2,382
Concho Resources, I nc.

6. 500% 01/15/ 2022 6,750 7,442
7.000% 01/15/ 2021 1,400 1,561
8.625% 10/01/2017 1,375 1,512
Consol Eneragy, Il nc.

6. 375% 03/01/2021 1,900 1,900
8.000% 04/ 01/ 2017 6,500 6, 906
8.250% 04/ 01/2020 5,000 5,325
Constellation Brands, Il nc

4.625% 03/01/2023 2,250 2,303
7.250% 05/15/ 2017 6,500 7,686
Conti - Gummi Finance BV

7.125% 10/15/2018 EUR 5,000 6, 9314
7.500% 09/15/ 2017 3,500 4,878
Continental Airlines 1996-2 Class A

Pass-Through Trust

7.750% 07/ 02/ 2014 $ 343 354
Continental Airlines 2005-ERJ1 Pass-Through

Trust

9. 798% 04/01/ 2021 693 756
Continental Airlines 2009-1 Pass-Through

Trust

9. 000% 07/ 08/ 2016 3,044 3,523
Continent al Resources, Il nc

7.125% 04/ 01/ 2021 2,225 2,514
7.375% 10/01/2020 1,000 1,130
8. 250% 10/ 01/ 2019 1,000 1,132
Continent al Rubber of America Corp.

4.500% 09/15/ 2019 5,000 5,120
ConvaTec Healthcare E S.A.

10. 500% 12/15/2018 2,000 2,180
10. 875% 12/15/ 2018 EUR 4,000 5,779
Cooper-Standard Automoti ve, Il nc.

8.500% 05/ 01/2018 $ 6,500 6, 996
Cott Beverages, Il nc.

8. 125% 09/01/ 2018 3,890 4,337
Covanta Holding Corp.

7.250% 12/01/2020 1,400 1,561
CPI I nternational, Il nc.

8.000% 02/15/ 2018 3,000 2,880
Crown Americas LLC

6. 250% 02/01/2021 4,000 4,435
7.625% 05/15/ 2017 1,750 1,868
Crown Castle International Corp.

5.250% 01/ 15/ 2023 5,250 5,453
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7.125% 11/01/ 2019 4,000 4,410
9. 000% 01/15/ 2015 1,050 1,129
Crown European Holdings S. A.

7.125% 08/ 15/2018 EUR 375 530
CSC Holdings LLC

6. 750% 11/15/ 2021 $ 4,000 4,470
7.625% 07/ 15/ 2018 5,000 5,812
7.875% 02/15/ 2018 6, 150 7,165
8.625% 02/15/ 2019 9,000 10,710
DaVita, | nc.

5. 750% 08/ 15/ 2022 4,750 4,987
6. 375% 11/01/2018 3,000 3,210
6. 625% 11/01/ 2020 6,500 6,971
Del Monte Corp.

7.625% 02/15/ 2019 6,500 6, 711
Del phi Corp.

6. 125% 05/15/ 2021 2,000 2,220
Denbury Resources, Il nc.

8. 250% 02/15/ 2020 1,972 2,243
9. 750% 03/ 01/2016 2,095 2,242
Di gi cel Group Ltd.

8.250% 09/30/2020 $ 3,000 $ 3,247
Digicel Lt d.

8.250% 09/01/ 2017 10, 250 11,121
DI SH DBS Cor p.

6. 625% 10/01/ 2014 1,000 1,087
6. 750% 06/ 01/2021 4,000 4,475
7.125% 02/01/ 2016 10,000 11,225
7.750% 05/31/2015 1,000 1,130
7.875% 09/01/2019 7,500 8,831
DJO Finance LLC

7.750% 04/15/ 2018 6, 750 6,277
8. 750% 03/15/ 2018 1,000 1,072
9. 750% 10/ 15/ 2017 3,500 2,957
Dole Food Co., Ilnc.

13.875% 03/15/ 2014 2,000 2,260
Dresser-Rand Group, Il nc.

6. 500% 05/01/ 2021 2,500 2,637
Easton-Bel | Sports, l nc.

9. 750% 12/ 01/ 2016 4,000 4,315
Emergency Medi cal Services Corp.

8.125% 06/ 01/2019 4,000 4,260
Endo Health Solutions, |Inc.

7.000% 07/15/ 2019 4,000 4,340
7.000% 12/15/2020 1,625 1,755
Enterprise Products Operating LLC

8.375% 08/ 01/ 2066 3,475 3,965
Esterline Technol ogies Corp.

7.000% 08/ 01/2020 3,250 3,607
Exide Technol ogi es

8.625% 02/ 01/2018 3,500 2,857
Fidelity National I nformati on Services, Il nc.
7.625% 07/ 15/ 2017 3,000 3,289

First Data Corp.
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6. 750% 11/01/2020 2,000 2,010
8.250% 01/15/ 2021 8,750 8,794
12.625% 01/15/ 2021 1,000 1,037
First Wind Capital LLC

10. 250 % 06/ 01/ 2018 1,250 1,287
Fl orida East Coast Railway Corp.

8. 125% 02/01/ 2017 1,750 1,864
FMG Resources August 2006 Pty Ltd.

6. 000% 04/ 01/ 2017 2,750 2,654
6. 875% 02/ 01/ 2018 5,000 4,856
6. 875% 04/ 01/ 2022 6,000 5, 662
7.000% 11/01/2015 2,000 2,030
8.250% 11/01/2019 3,000 3,015
Ford Motor Co.

6. 375% 02/ 01/2029 65 72
7.125% 11/15/7 2025 1,000 1,147
Forest Oil Corp.

7.250% 06/ 15/ 2019 5,000 5,100
Gateway Casinos & Entertainment Ltd.

8.875% 11/15/ 2017 CAD 1,500 1,576
Gener al Cable Corp.

5. 750% 10/01/ 202 $ 3,000 3,068
Georgia-Pacific LLC

8.000% 01/15/ 2024 5,000 7,034
Goodyear Tire & Rubber Co.

8.250% 08/ 15/ 2020 2,500 2,728
Graphic Packaging International, Il nc.

7.875% 10/01/2018 5,000 5,550
9.500% 06/ 15/ 2017 3,000 3,293
Griffey I ntermediate, Il nc.

7.000% 10/15/2020 4,000 4,080
Griffon Corp.

7.125% 04/ 01/ 2018 $ 2,000 $ 2,120
Grifols, Il nc.

8.250% 02/ 01/2018 5,000 5,575
Grohe Holding GmbH

4.252% 09/15/ 2017 EUR 1,000 1,283
HC Hol di ngs, l nc.

7.750% 05/15/ 2021 $ 8,350 9,039
HCA, Il nc.

4. 750% 05/ 01/ 2023 7,500 7,519
5.875% 05/ 01/2023 6,000 6,075
6. 500% 02/15/ 2020 15,500 17,166
7.250% 09/15/ 2020 2,725 3,028
7.500% 02/ 15/ 2022 13,625 15,294
7.875% 02/15/ 2020 9,700 10, 888
8.500% 04/15/ 2019 2,350 2,653
9.875% 02/ 15/ 2017 500 538
HD Supply, I nc.

8.125% 04/15/ 2019 8,000 8,820
11.000% 04/ 15/ 2020 4,000 4,570
HDTFS, Il nc.

5.875% 10/15/2020 1,500 1,523

6. 250% 10/ 15/ 2022 1,500 1,528
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Headwater s, Il nc.
625% 04/ 01/ 2019 4,500
ealth Management Associ ates, Il nc.
375% 01/15/ 2020 3,250
Hei del bergCement Finance Luxembourg S.
500 % 04/ 03/2020 EUR 2,000
ertz Corp.
. 750% 04/15/ 2019 $ 6,000
. 375% 01/15/ 2021 5,000
.500% 10/15/2018 3,000
exion U.S. Finance Corp.
. 875% 02/ 01/2018 10,000
.000% 11/15/2020 7,500
iland Partners LP
. 250% 10/01/2020 1,500
ol ogi c, Il nc.
. 250% 08/ 01/2020 2,500
ughes Satellite Systems Cor p.
.500% 06/15/ 2019 2,500
. 625% 06/ 15/ 2021 2,000
untington Ingalls Industries, Il nc.
. 875% 03/15/ 2018 1,000
. 125% 03/15/ 2021 1,500
unt sman I nternational LLC
.500% 06/ 30/ 2016 4,500
625% 03/15/ 2020 3,300
. 625% 03/15/ 2021 5,575
yva Gl obal BV
. 625% 03/ 24/ 2016 2,500
ASI'S Healthcare LLC
. 375% 05/15/ 2019 5,000
mmucor , I nc.
1.125% 08/ 15/ 2019 3,500
MS Heal t h, Il nc.
.000% 11/01/2020 3,000
neos Finance PLC
.500% 05/01/2020 3,000
.000% 05/15/ 2015 4,500
. 250% 05/15/ 2015 EUR 525
neos Group Holdings S.A.
. 875% 02/ 15/ 2016 10,000
.500% 02/ 15/ 2016 $ 1,500
nfor US, Il nc.
. 375% 04/ 01/ 2019 $ 500
ntel sat Jackson Hol dings S. A.
. 250% 04/ 01/ 2019 6,000
. 250% 10/15/2020 14,500
.500% 04/ 01/ 2021 7,600
.500% 11/01/2019 4,000
ntelsat Luxembourg S. A.
1.250% 02/ 04/ 2017 2,250
1.500% 02/ 04/ 2017 9,711
nteractive Data Corop.
0. 250% 08/ 01/ 2018 4,250
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4,624
3,518
A.
2,963
6, 398
5,406
3,270
10, 150
6, 7609
1,568
2,663
2,688
2,235
1,085
1,620
4,517
3,737
6, 369
2,356
4,625
3,903
3,060
3,053
4, 793
733
12,423
1,455
$ 555
6, 465
15, 453
8,189
4,500
2,371
10, 258
4,781



EDINETOIOOD
0000000000ooooodao(eossy)
o o o o o o e e e

Jaguar Holding Co. |

9.375% 10/ 15/ 2017 1,000 1,020
Jaguar Hol ding Co. 1

9.500% 12/01/2019 3,250 3,648
Jaguar Land Rover PLC

7.750% 05/15/ 2018 1,175 1,257
8.125% 05/15/ 2021 2,500 2,706
Jarden Cor p.

6. 125% 11/15/ 2022 1,000 1,080
7.500% 01/15/2020 5,250 5,775
JMC Steel Group, l nc.

8.250% 03/15/ 2018 3,000 3,060
Kindred Healthcare, | nc.

8.250% 06/ 01/2019 2,000 1,970
Lamar Media Cor p.

5.000% 05/01/2023 1,250 1,256
7.875% 04/15/ 2018 5,350 5,912
Laredo Petrol eum, Il nc.

9.500% 02/ 15/ 2019 2,750 3,135
Lender Processing Services, l nc.

5. 750% 04/ 15/ 2023 2,000 2,125
Levi Strauss & Co.

7.625% 05/15/ 2020 3,000 3,293
Limited Brands, Il nc.

5.625% 02/ 15/ 2022 2,250 2,438
6. 625% 04/ 01/ 2021 3,725 4,279
7.000% 05/ 01/2020 300 344
Live Nation Entertainment, Il nc.

7.000% 09/01/2020 1,000 1,040
8.125% 05/15/ 2018 1,500 1,626
Logan's Roadhouse, Il nc.

10. 750 % 10/ 15/ 2017 3,500 3,268
Lyondel |l Basel |l I ndustries NV

5.000% 04/ 15/ 2019 6, 750 7,341
5. 750% 04/ 15/ 2024 3,000 3,488
Mani towoc Co. , Il nc.

8.500% 11/01/2020 6, 750 7,611
Marina District Finance Co., l nc.

9.500% 10/15/2015 1,300 1,321
9.875% 08/ 15/ 2018 1,500 1,526
Masonite International Corp.

8.250% 04/ 15/ 2021 7,500 7,988
MCE Finance Ltd.

10. 250 % 05/15/ 2018 3,500 4,008
McJunkin Red Man Cor p.

9.500% 12/15/ 2016 1,500 1,622
Meri tor, I nc.

8.125% 09/15/ 2015 1,000 1,010
MGM Resorts I nternational

6.625% 07/ 15/ 2015 4,000 4,270
6. 750% 10/01/2020 2,000 1,990
6. 875% 04/ 01/ 2016 150 156
7.500% 06/ 01/ 2016 4,750 5,059
7.625% 01/15/ 2017 7,500 7,931
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8.625% 02/01/ 2019 $ 2,500 $ 2,716
9. 000% 03/15/ 2020 5,750 6,440
10. 000% 11/ 01/ 2016 3,250 3,721
10. 375% 05/ 15/ 2014 3,835 4,329
11.125% 11/ 15/ 2017 6,000 6,645
13.000% 11/ 15/ 2013 750 840
Mi chael Foods Group, Il nc.

9. 750% 07/ 15/ 2018 6,500 7,264
Mi chael s Stores, l nc.

7. 750% 11/01/ 2018 3,150 3,398
11. 375% 11/01/ 2016 750 785
Momenti ve Performance Material s, Il nc.

9. 000% 01/15/ 2021 1,500 1,043
MPM Escrow LLC

8.875% 10/ 15/ 2020 1,750 1,722
Muel l er Water Product s, Il nc.

8. 750% 09/01/ 2020 945 1,089
Myl an, Il nc.

6. 000% 11/ 15/ 2018 6,000 6,420
7.625% 07/ 15/ 2017 1,000 1,120
7.875% 07/ 15/ 2020 3,000 3,401
Nara Cable Funding Ltd.

8.875% 12/01/ 2018 EUR 3,500 4,297
NBTY, I nc.

9.000% 10/ 01/ 2018 $ 6,000 6,750
NCR Cor p.

5.000% 07/ 15/ 2022 1,000 1,026
New Al bertsons, Il nc.

7.750% 06/ 15/ 2026 1,250 767
Newfield Exploration Co.

6. 875% 02/01/ 2020 3,750 4,078
7.125% 05/15/ 2018 3,000 3,165
Ni el sen Finance LLC

4. 500% 10/ 01/ 2020 3,500 3,500
7.750% 10/ 15/ 2018 4,750 5,368
11.625% 02/01/ 2014 326 368
Noranda Al uminum Acquisition Corp.

4. 730% 05/15/ 2015 4,941 4,694
Nort ek, l nc.

8. 500% 04/ 15/ 2021 1,250 1, 344
Novelis, I nc.

8.375% 12/ 15/ 2017 9,500 10, 379
8. 750% 12/ 15/ 2020 11,000 12,183
NXP BV

2.960% 10/ 15/ 2013 EUR 466 607
3.090% 10/ 15/ 2013 $ 2,071 2,076
9. 750% 08/01/ 2018 950 1,114
Oasis Petrol eum, l nc.

6. 500% 11/01/ 2021 2,000 2,125
OGX Austria GmbH

8.500% 06/ 01/ 2018 8,000 7,020
Ol European Group BV

6. 750% 09/15/ 2020 EUR 2,000 2,896

ol d Al Il , Il nc.
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7.875% 11/01/ 2020 $ 2,250 2,247
Orion Engineered Carbons Bondco GmbH

9.625% 06/ 15/ 2018 4,499 4,971
Oshkosh Corp.

8.250% 03/01/2017 175 191
8.500% 03/01/2020 450 4938
Owens-Brockway Glass Container, Il nc.

7.375% 05/ 15/ 2016 700 805
OXEA Finance & Cy SCA

9.500% 07/ 15/ 2017 5,167 5,645
9.625% 07/ 15/ 2017 EUR 3,001 4,321
Pactiv LLC

7.950% 12/15/7 2025 $ 2,000 $ 1,660
Peabody Energy Corp.

6. 000% 11/15/ 2018 4,000 4,170
6. 250% 11/15/7 2021 3,000 3,113
6. 500% 09/15/ 2020 1,500 1,598
7.875% 11/01/ 2026 1,900 2,043
Petco Ani mal Supplies, Inc.

9.250% 12/01/ 2018 4,500 4,989
Petco Holdings, Il nc.

8.500% 10/ 15/ 2017 6,000 6, 053
PHH Cor p.

9.250% 03/01/2016 1,300 1,508
Picard Bondco S. A.

9.000% 10/ 01/ 2018 EUR 1,000 1,445
Pilgrim s Pride Corp.

7.875% 12/15/7 2018 $ 5,000 4,950
Pinnacle Entertainment, | nc

8.625% 08/01/ 2017 1,000 1,085
8. 750% 05/ 15/ 2020 1,500 1,646
Pinnacle Foods Finance LLC

8.250% 09/01/ 2017 8,000 8,640
Pittsburgh Gl ass Works LLC

8.500% 04/ 15/ 2016 2,500 2,319
Pl ains Exploration & Production Co.

6. 500% 11/15/7 2020 2,500 2,503
6. 625% 05/01/ 2021 5,750 5,779
6. 750% 02/01/ 2022 1,000 1,010
6. 875% 02/15/ 2023 2,000 2,000
7.625% 06/ 01/ 2018 2,000 2,130
7.625% 04/01/ 2020 5,250 5,565
Ply Gem I ndustries, I nc.

8.250% 02/15/ 2018 2,500 2,681
9.375% 04/ 15/ 2017 1,000 1,053
Pol ymer Group, I nc.

7.750% 02/01/2019 5,000 5,375
Polypore International, Il nc

7.500% 11/15/7 2017 2,500 2,713
Post Hol dings, I nc.

7.375% 02/15/ 2022 2,250 2,399
Precision Drilling Corp.

6. 500% 12/15/ 2021 3,125 3,320
Prestige Brands, l nc.
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8.125% 02/ 01/2020 1,750 1,975
Production Resource Group, I nc.

8.875% 05/01/2019 1,500 1,073
PVH Cor p.

7.375% 05/15/ 2020 7,000 7,875
Quebecor Medi a, Il nc.

7. 750% 03/15/ 2016 5,155 5,301
Quicksilver Resources, l nc.

9. 125% 08/ 15/ 2019 1,000 980
11. 750% 01/01/ 2016 1,025 1,061
Qui ksilver, I nc.

6.875% 04/ 15/ 2015 2,500 2,409
QvcC, Il nc.

7.375% 10/15/2020 1,450 1,608
7.500% 10/01/2019 2,500 2,758
Radi ation Therapy Services, I|Inc.

9.875% 04/ 15/ 2017 1,750 1,243
Rain CII Carbon LLC

8.000% 12/01/2018 2,000 2,050
Range Resources Corp.

6. 750% 08/ 01/2020 5,000 5,538
5. 750% 06/ 01/ 2021 3,250 3,494
RBS Global, 1nc.

8.500% 05/ 01/2018 $ 16,000 $ 17,640
Refresco Group BV

7.375% 05/15/ 2018 EUR 2,500 3,207
Regal Entertainment Group

9.125% 08/ 15/ 2018 $ 4,000 4,460
Regency Energy Partners LP

5.500% 04/ 15/ 2023 2,250 2,351
6. 500% 07/15/ 2021 2,000 2,180
6. 875% 12/01/2018 2,250 2,430
Reynolds Group | ssuer, Il nc

5. 750% 10/15/2020 7,500 7,594
6. 875% 02/ 15/ 2021 1,000 1,068
7.125% 04/ 15/ 2019 12,000 12,840
7.750% 10/15/ 2016 EUR 500 676
7.875% 08/ 15/ 2019 $ 3,000 3,270
8.250% 02/ 15/ 2021 9,750 9,628
8.500% 05/15/ 2018 6,000 6,000
9. 000% 04/15/ 2019 9,000 9,158
9.875% 08/ 15/ 2019 1,500 1,579
Rhodia S. A.

6. 875% 09/15/ 2020 1,500 1,702
Rockwood Specialties Group, Il nc.

4. 625% 10/15/2020 6,000 6, 203
Roofing Supply Group LLC

10. 000% 06/ 01/2020 1,000 1,105
Ryerson, Il nc.

9. 000% 10/ 15/2017 1,500 1,536
Ryl and Group, l nc.

5.375% 10/ 01/ 2022 1,000 1,018
Sally Holdings LLC

5. 750% 06/ 01/ 2022 3,000 3,221
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6. 875% 11/15/2019 2,000 2,228
SandRidge Energy, I nc.

7.500% 03/15/ 2021 8,500 8,883
7.500% 02/ 15/ 2023 2,000 2,080
8.125% 10/ 15/ 2022 8,000 8,640
8. 750% 01/15/ 2020 3,750 4,069
Sappi Papier Holding GmbH

6. 625% 04/ 15/ 2021 2,000 1,900
7.750% 07/ 15/ 2017 1,000 1,066
8.375% 06/ 15/ 2019 1,000 1,059
SBA Communications Cor p.

5.625% 10/01/2019 1,500 1,530
SBA Telecommunications, Il nc

5. 750% 07/15/ 2020 1,250 1,305
Schaeffl er Finance BV

6. 750% 07/01/ 2017 EUR 1,250 1,737
7. 750% 02/ 15/ 2017 3,000 4,291
7.750% 02/ 15/ 2017 $ 1,250 1, 386
8.500% 02/ 15/ 2019 5,000 5,606
8. 750% 02/15/ 2019 EUR 1,500 2,196
Scientific Games Corp.

8.125% 09/15/ 2018 $ 1,000 1,094
Scientific Games I nternational, Il nc.

9.250% 06/ 15/ 2019 1,000 1,118
Scotts Miracle-Gro Co.

6. 625% 12/15/2020 1,000 1,091
7.250% 01/15/ 2018 550 596
Sealed Air Corp.

8.125% 09/15/ 2019 5,500 6, 036
8.375% 09/15/ 2021 3,000 3,315
Seneca Gaming Corp.

8.250% 12/01/2018 1,500 1,588
Sensata Technol ogies BV

6. 500% 05/15/ 2019 5,500 5,830
ServiceMaster Co.

7.000% 08/ 15/ 2020 $ 4,250 $ 4,314
8.000% 02/ 15/ 2020 1,750 1,846
Seven Seas Cruises S de RL LLC

9. 125% 05/15/ 2019 1,500 1,566
Si mmons Foods, Il nc.

10. 500% 11/01/ 2017 1,250 1,072
Sinclair Television Group, Il nc.

6. 125% 10/ 01/ 2022 2,750 2,853
Smithfield Foods, Il nc.

6.625% 08/ 15/ 2022 1,000 1,050
7.750% 07/01/ 2017 5,000 5,675
Snoqual mie Entertainment Authority

4. 476% 02/ 01/ 2014 1,000 998
Spectrum Brands, | nc.

9.500% 06/15/ 2018 10,000 11,275
SPX Corp.

6. 875% 09/01/ 2017 2,375 2,684
St eel Dynami cs, Il nc

6. 125% 08/ 15/ 2019 1,250 1,313
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6. 375% 08/ 15/ 2022 1,000 1,050
7.625% 03/15/ 2020 3,000 3,304
STHI Hol ding Corp.

8. 000% 03/15/ 2018 4,000 4,300
Styrolution Group GmbH

7.625% 05/15/ 2016 EUR 5,000 6,212
Suburban Propane Partners Lp

7.375% 03/15/ 2020 $ 3,175 3,381
7.375% 08/ 01/2021 773 831
7.500% 10/01/2018 1,161 1,254
SunGard Data Systems, Il nc.

6.625% 11/01/2019 2,000 2,028
7.375% 11/15/2018 5,250 5,677
7.625% 11/15/2020 9,000 9,821
Sunrise Communications Holdings S.A.

8.500% 12/31/2018 EUR 3,500 4,923
Sunrise Communications International S. A.

7.000% 12/31/2017 CHF 925 1,072
7.000% 12/31/2017 EUR 325 454
Syniverse Holdings, l nc.

9. 125% 01/15/ 2019 $ 3,250 3,478
Taminco Gl obal Chemical Corp.

9. 750% 03/31/2020 2,000 2,180
Teck Resources Ltd.

10. 750 % 05/15/ 2019 2,000 2,409
Tel efl ex, Il nc.

6.875% 06/ 01/2019 2,250 2,430
Tel esat Canada

12.500% 11/01/ 2017 500 558
Tenet Healthcare Corp.

8. 000% 08/ 01/2020 4,000 4,230
8.875% 07/ 01/ 2019 3,000 3,368
10. 000% 05/01/ 2018 4,000 4,580
Tesoro Logistics LP

5.875% 10/01/2020 1,000 1,040
Thermon Industries, l nc.

9.500% 05/01/ 2017 5709 646
Thompson Creek Metals Co. , I nc.

7.375% 06/ 01/2018 1,000 795
Tomkins LLC

9. 000% 10/01/2018 5,048 5,679
TransDi gm, l nc.

5.500% 10/15/2020 4,000 4,055
7. 750% 12/15/2018 13,500 14,951
TransUnion Holding Co., Il nc.

8.125% 06/ 15/ 2018 4,000 4,040
TransUnion LLC

11.375% 06/ 15/ 2018 $ 5,000 $ 5,825
TreeHouse Foods, Il nc.

7. 750% 03/01/2018 2,450 2,689
TRW Automoti ve, Il nc.

7.250% 03/15/ 2017 2,250 2,573
United Rentals North Ameri ca, Il nc.

6. 125% 06/15/ 2023 1,750 1,776
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Unitymedia Hessen GmbH & Co. KG

5.500% 09/ 15/ 2022 EUR 2,500 3,195
7.500% 03/15/ 2019 3,500 4,989
Unitymedia Kabel BW GmbH

9.500% 03/15/ 2021 6,500 9,560
Univision Communications, l nc.

6. 750% 09/ 15/ 2022 $ 4,000 4,020
6. 875% 05/15/ 2019 2,000 2,055
7.875% 11/01/ 2020 4,500 4,793
8. 500% 05/15/ 2021 8,000 8,080
UPC Hol ding BV

6. 375% 09/ 15/ 2022 EUR 3,500 4, 438
8. 000% 11/01/ 2016 3,000 4,023
8.375% 08/15/ 2020 10,000 14,179
9.875% 04/ 15/ 2018 $ 1,000 1,128
UPCB Finance 1|1 Lt d.

6. 375% 07/01/ 2020 EUR 4,000 5,391
UPCB Finance |11 Lt d.

6. 625% 07/ 01/2020 $ 4,000 4,300
UPCB Finance Ltd.

7.625% 01/ 15/ 2020 EUR 4,500 6, 349
UPCB Finance VI Lt d.

6. 875% 01/ 15/ 2022 $ 1,000 1,075
UR Merger Sub Corp.

8.250% 02/01/ 2021 3,000 3,330
8.375% 09/15/ 2020 7,250 7,975
10. 250% 11/ 15/ 2019 1,500 1,740
US Foods, Il nc.

8. 500% 06/ 30/ 2019 5,000 5,263
USG Corp.

8.375% 10/ 15/ 2018 3,000 3,285
Val eant Pharmaceuticals I nternational

6. 375% 10/ 15/ 2020 750 791
6. 750% 10/ 01/ 2017 1,500 1,616
6. 750% 08/ 15/ 2021 4,000 4,270
6. 875% 12/01/ 2018 7,000 7,499
7.000% 10/ 01/ 2020 6,000 6, 488
7.250% 07/ 15/ 2022 2,250 2,447
Vanguard Health Holding Co. 1 LLC

8. 000% 02/01/ 2018 7,000 7,315
Vertellus Specialties, l nc.

9. 375% 10/ 01/ 2015 2,000 1,610
Videotron Ltd.

9.125% 04/ 15/ 2018 3,000 3,251
VPI Escrow Cor p.

6. 375% 10/ 15/ 2020 1,500 1,586
Warner Chilcott Co. LLC

7.750% 09/ 15/ 2018 13,500 14,310
Whiting Petroleum Corp.

6. 500% 10/ 01/ 2018 2,000 2,168
Windstream Cor p.

7.750% 10/15/2020 5,750 6,224
7.750% 10/ 01/ 2021 2,000 2,173
7.875% 11/01/ 2017 5,000 5,594
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WMG Acquisition Corp.

9.500% 06/ 15/ 2016 4,000 4,425
Wol verine World Wide, Il nc.

6.125% 10/ 15/ 2020 1,000 1,046
Wynn Las Vegas LLC

7.750% 08/ 15/ 2020 $ 8,050 $ 9,076
7.875% 11/01/ 2017 1,000 1,100
Xefin Lux S.C.A.

8.000% 06/ 01/ 2018 EUR 3,000 4,004
Ziggo Bond Co. BV

8.000% 05/15/ 2018 6,000 8,562

1,823,297

9. 1%
AES Corp.
7.375% 07/ 0172021 $ 8,500 9,541
7.750% 03/ 01/ 2014 780 840
7.750% 10/15/ 2015 130 147
8.000% 10/ 15/ 2017 13,750 15,795
8.000% 06/ 01/2020 8,000 9,280
Atl as Pipeline Partners LP
6. 625% 10/01/2020 500 520
Cal pine Corp.
7.500% 02/15/ 2021 7,000 7,647
7.875% 07/ 31/ 2020 7,900 8,690
7.875% 01/15/ 2023 4,500 4,995
El Paso LLC
7.250% 06/ 01/2018 975 1,131
7.750% 01/15/ 2032 3,000 3,595
7.800% 08/ 01/2031 8,000 9,561
8. 050% 10/15/2030 3,375 4,069
Energy Future Holdings Corp.
9. 750% 10/15/7 2019 1,156 1,202
10. 000% 01/15/2020 8,000 8,540
Energy Future Intermediate Holding Co. LLC
6. 875% 08/ 15/ 2017 2,000 2,035
9. 750% 10/15/2019 3,000 3,120
10. 000% 12/01/2020 4,000 4,390
Energy Transfer Equity LP
7.500% 10/ 15/ 2020 3,250 3,713
EP Energy LLC
6. 875% 05/01/2019 1,500 1,627
9.375% 05/01/2020 2,000 2,220
Expro Finance Luxembourg S.C.A.
8.500% 12/15/ 2016 3,062 3,154
Frontier Communications Corp.
7.000% 11/01/2025 1,000 1,000
7.125% 03/15/ 2019 9,500 10, 260
7.450% 07/ 01/ 2035 1,000 950
7.875% 04/ 15/ 2015 675 758
8. 125% 10/ 01/ 2018 2,000 2,275
8.250% 04/ 15/ 2017 3,500 4,051
8.500% 04/15/ 2020 150 174
I nter Gen NV
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9. 000% 06/30/ 2017 6, 100 5,810
Linn Energy LLC

7.750% 02/01/2021 3,000 3,217
8.625% 04/15/ 2020 2,250 2,472
Mar k We s t Energy Partners LP

5.500% 02/15/ 2023 1,750 1,846
6. 500% 08/ 15/ 2021 2,000 2,175
6. 750% 11/01/2020 1,325 1,451
Metr oPCS Wireless, Il nc.

6. 625% 11/15/2020 5,500 5,933
Mi dwest Generation LLC

8.560% 01/ 02/ 2016 2,335 2,189
NFR Energy LLC

9. 750% 02/ 15/ 2017 3,000 2,752
NGPL PipeCo LLC

7.119% 12/ 15/ 2017 2,500 2,694
9.625% 06/ 01/2019 2,500 2,881
Nort hwestern Bell Telephone

7.750% 05/01/2030 $ 700 $ 663
NRG Energy, Il nc.

6.625% 03/15/ 2023 3,750 3,877
7.625% 01/15/ 2018 8,500 9,329
7.875% 05/15/ 2021 4,000 4,400
8.250% 09/01/2020 4,000 4,430
8.500% 06/15/ 2019 3,000 3,262
NSG Hol dings LLC

7.750% 12/15/ 2025 856 886
PPL I ronwood LLC

8.857% 11/30/2025 3,049 3,522
Qwest Capital Funding, l nc.

7.625% 08/ 03/2021 2,000 2,260
Qwest Corp.

7.200% 11/10/ 2026 1,500 1,519
Red Oak Power LLC

8.540% 11/30/2019 1,972 2,154
Sprint Capital Corp.

6. 875% 11/15/ 2028 3,000 3,083
6. 900% 05/01/2019 15,000 16, 388
8. 750% 03/15/ 2032 9,500 11, 258
Sprint Nextel Corop.

6. 000% 12/01/2016 10,000 10,800
8.375% 08/ 15/ 2017 11,000 12,815
Targa Resources Partners LP

5.250% 05/ 01/ 2023 1,250 1,269
6. 375% 08/ 01/ 2022 1,000 1,073
6. 875% 02/01/ 2021 2,000 2,180
7.875% 10/15/2018 1,000 1,100
Tenaska Al abama Partners LP

7.000% 06/30/ 2021 2,202 2,315
tw telecom holdings, I nc.

5.375% 10/ 01/ 2022 2,250 2,320
8. 000% 03/01/2018 1,000 1,105

Vi mpel Communications Via VIP Fidaf®® I reland37
Ltd. OJSC

7.748% 02/ 02/ 2021 2,750 3,032

59/113



EDINETOOOO

OO000oO00ooo0oo00oOo(Ees8ys?)

Ooooooooooooooooooad

Vi mpel Com Hol dings BV
7.504% 03/ 01/ 2022 4,000 4,330
268,070
2,358,968
( $2,243,941)
0. 1%
Hol ogi c, Il nc.
2.000% 12/15/ 2037 1,500 1,505
1,505
( $1,479)
0. 9%
0.125% 09/30/2013 8,600 8,595
0. 250% 10/31/2013 12,700 12,706
0.375% 07/31/2013 5,200 5,208
26,5009
( $26,506)
0. 2%
American Home Mortgage Assets LLC
0.401% 05/ 25/ 2046 74 46
0.401% 09/ 25/ 2046 42 26
American Home Mortgage I nvestment Trust
2.053% 09/ 25/ 2045 27 25
Countrywide Alternative Loan Trust
0.401% 09/ 25/ 2046 59 39
0.406% 12/ 20/ 2046 295 182
0.421% 03/ 20/ 2046 $ 43 $ 26
Deutsche ALT-A Securities, Il nc. Alternate
Loan Trust
5.500% 12/ 25/ 2035 156 115
First Horizon Alternative Mortgage Securities
6. 000% 05/ 25/ 2036 120 101
GSR Mortgage Loan Trust
3.053% 05/ 25/ 2035 3,968 3,307
Harborview Mortgage Loan Trust
0.392% 07/ 19/ 2046 1009 6 2
0.551% 06/ 20/ 2035 141 125
1.004% 12/ 19/ 2036 45 30
I ndymac | MSC Mortgage Loan Trust
0.391% 07/ 25/ 2047 61 38
I ndymac I ndex Mortgage Loan Trust
0.401% 09/ 25/ 2046 44 30
0.411% 06/ 25/ 2047 39 25
2.622% 08/ 25/ 2035 154 128
4. 795% 09/ 25/ 2035 83 70
JPMorgan Mortgage Trust
2. 752% 08/ 25/ 2035 700 697
Luminent Mortgage Trust
0.381% 12/ 25/ 2036 55 36
MASTR Adjustable Rate Mortgages Trust
0.421% 04/ 25/ 2046 30 20
RALI Trust
3.275% 03/ 25/ 2035 50 37
Residential Asset Securitization Trust
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.000% 05/ 25/ 2037 134 119
ructured Asset Mortgage I nvestment s, I nc.
. 401% 07/ 25/ 2046 112 73
. 431% 05/ 25/ 2046 51 23
Mu Mortgage Pass-Through Certificates
. 914 % 04/ 25/ 2047 54 45
. 974 % 12/ 25/ 2046 51 38
I'ls Fargo Mortgage-Backed Securities Trust
. B617% 05/ 25/ 2036 1,183 1,031
6, 494
$5,837)
0. 1%
azil Notas do Tesouro Nacional Serie F
000 % 01/01/2017 BRL 4,300 2,301
2,301
$2,085)
14. 3%
4. 4%
. 155% 03/07/ 2013 -
/17712013 $ 127,833 127,716
2. 7%
nni e Mae
155% 02/ 27/ 2013 2,300 2,299
180% 08/ 01/2013 15,400 15, 384
der al Home Loan Bank
160% 02/ 20/ 2013 13,500 13,495
180% 11/30/ 2012 20,600 20,599
eddi e Mac
140% 03/ 05/2013 700 700
150% 02/ 26/ 2013 1,300 1,300
160% 01/03/ 2013 4,600 4,599
170% 02/11/2013 1,200 1,200
175% 02/19/2013 1,400 1,399
175% 02/ 25/2013 $ 800 $ 800
raight-A Funding LLC
188% 01/ 07/ 2013 17,000 16, 994
78,769
7. 1%
rclays Capital, Il nc.
210% 11/02/ 2012 25,600 25,600
0/ 26/ 2012 U.S. Treasury Bonds 4. 375%
02/ 15/ 2038 $26, 600
$25,601 )
230% 11/02/ 2012 25,600 25,600
0/ 26/ 2012 Ginnie Mae 4.000%
02/ 20/ 2042 $26, 442
5,601 )
300% 11/01/ 2012 4,500 4,500
0/31/ 2012 U.S. Treasury Bonds 2.125%
02/15/ 2040 $4,622
$4,500 )

350% 11/01/ 2012 2,200 2,200
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(1073172012 Ginnie Mae 3.500%
06/ 20/ 2042 $2,279
$2,200 )
BNP Paribas Bank
0.330% 11/01/ 2012 10,000 10,000
(1073172012 U.S. Treasury Notes 0.875%
02/28/ 2017 $10, 2114
$10, 000 )
Credit Suisse First Boston
0.330% 11/01/ 2012 9,500 9,500
(10/31/ 2012 U.S. Treasury Notes 3.125%
01/31/ 2017 $9, 729
$9,500 )
Deutsche Bank Securities, |Inc
0.280% 11/01/ 2012 6,600 6,600
(10/31/ 2012 U.S. Treasury Bonds 3.125%
11/15/7 20141 $6, 792
$6, 600 )
JPMorgan Chase & Co.
0.240% 11/01/ 2012 16,900 16, 900
(10/ 19/ 2012 U.S. Treasury Notes 1.750%
01/31/ 2014 $17, 275
$16, 903 )
0.310% 11/01/ 2012 2,200 2,200
(10/31/7 2012 U.S. Treasury Bonds 4.625%
02/ 15/ 2040 $2,264
$2,200 )
0.320% 11/01/ 2012 100, 000 100, 000
(10/31/72012 U.S. Treasury Notes 0.875%
02/ 28/ 2017 $102, 123
$100, 000 )
0.330% 11/01/ 2012 5,500 5,500
(1073172012 Fannie Mae 1. 060%
10/12/ 2017 $5,608
$5,500 )
208,600
0. 1%
Brown Brothers Harriman & Co.
(0.019) % 11/01/ 2012 EUR 0 $ 1
0.010% 11/01/ 2012 \ 5 0
0.213% 11/01/ 2012 CAD 1 1
DBS Bank Ltd.
0.030% 11/01/ 2012 $ 3,607 3,607
3,609
418,694
( $418,677)
97. 6% $ 2,862,801
( $2,746, 411)
2. 4% 70, 633
100. 0% $ 2,933,434

(2) PI MCO U. S.
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4 .
Bank o
0.030%
(

100.

$742,002)

9 %
S.

Hi gh

3%

4. 3%

f Nova Scoti a
11/01/ 2012

$33,739)

102.2%
$775,741)

0 %

(2.
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Yield Fund (M)
72,423,011 $ 764, 063

$ 33,739 33,739
33,739

$ 797,802
(17,324)
$ 780, 478

25 4 11

269,504,506

269,504,506

269,504,506

4,429
39,673
44,102
44,102

267,383, 768

2,076, 636

269, 460, 404

269,460, 404

269,504,506

24 4 14
25 4 11
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(1)

(2)

(3)

25 4 11

25 4 11
267,383, 768

10, 078

24 4 14
25 4 11

2)

3)
(2)
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11

(1)
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(3)

25 4 11
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25

24 4
25 4
25 4

14
11
11

968
176
376

239, 513]|,
38,260,
10, 390,

(b)

266,

73

0 ’

5@Q%9, 504, 506

266,

73

0 1

59, 504, 506

266,

73

0 ’

506

52%9, 504,

25

24,987,
619, 824,
2,335,

532,355

1 ’

1,647,

1,647,
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9,000,000

9,000,000

9,000,000

1,621, 773,559

16,905,916

1,638,679, 475

1,638,679, 475

1,647,679, 475

24 4 14
25 4 11
(1)
(2)
(3)
25 11
25 4 11
1,621,773,559
1.01p4
10,104
24 4 14
25 4 11
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25 4 11
24 4 14 25 4 11
25 4 11
24 4 14 1,686, 382, 428
25 4 11 1,004, 956,000
25 4 11 1,069,564, 869
25 4 11
16,635,103
2020 4,356,694
2025 970, 1|12
2030 701, 7139
2035 812, 495
2040 203, 3|09
2045 564, 167
999, 0|01
22,893,420
4,184,319
33,673,483
29,767,812
99,128
297, 3|84
266, 730|, 509
834, 723|, 536
404,161, 348
1,621, 77(3, 559
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(a)

(b)
790, 000, 0O0M90, 56/8, 800
274, 000, 0075, 77/8, 2460
274,000, 00D76, 4217, 640
274,000, 0077, 049, 620
1,612, 0/00,10,0019, 8§24, 320
1,612, 0/00,10,0019, 8§24, 320

25 5 31
67,281,857,811
577,084,291
66, 704, 773,520
67,353,052, 132
0.9904
9,904
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25 31
25 31
17 71,159
5 28, 6/609
352 5,655,875
150 3,482,[/132
369 5,727,034
155 3,510,/802
0 0
0 0
4 267,044
1 184,500
4 267, 044
1 184, 500
373 5,994,079
156 3,695,/302
38
59
19 5 2
28 24 25 31
193
(
27 28
24 31 25 31
15,970,870 17,748,821
3,999,305 3,999, 613
259,411 260,095
32,426 7,550
3,392,765 3,641,029
305,910 439,648
452,618 470,228
14,0092 12,379
155, 946 230,101
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9,011 15, 233
24,592,358 26,824,700
130,525 138,920
201, 264 153,518
331,789 292,438
241,251 487,128
32,852 1, 805
126 1105
2,271 809
276,502 489,857
6,720, 330 6,914, 557
234,921 234,311
681, 196 553,412
16, 958 13,881
9,480 9, 480
589, 332 409,440
8,252,219 8, 135[, 083
8,860,511 8,917[, 379
33,452,870 35,742,080

(
27 28
2 4 31 25 31
47,840 47,693
403 425
106,771 149,880
1,893, 658 1,899 876
86, 141 127,465
930, 998 1,235 323
35,683 93,482
264, 114 630,796
279,981 253,[750
10 -
3,645,603 4,438|, 695
1,489,315 1,605 470
1,489,315 1,605 470
5,134,919 6,044[, 166
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2,000,000 2,000 000
8,628,984 8,628|, 984
8,628, 984 8,628|, 984
284, 245 284 ,1245
60,000 60, 000
1,476, 959 1,476 959
15,791, 435 16,718, 237
17,612,639 18,539,441
28,241,623 29,168, 425
76, 327 529,488
76, 327 529,488
28,317,951 29,697,914
33,452,870 35,742,080
(
27 28
23 24
24 31 25 31
25,467,198 24,965%,627
2,001,039 2,123 129
1,743, 437 1,675 512
5,000 5, 000
31,647 28, 389
99, 134 39, §68
48, 776 51, 597
29,396, 234 28,889,125
13,259,090 12,702, 099
475,028 323,773
4, 092 5, 176
503, 839 628,953
2,285,064 2,491 384
35,155 34,811
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199, 733 208,926
28,233 27,115
12,025 13, 918
1,855,475 1,992, 553
28,021 14, 3507
123,714 103,926
18,809, 475 18,547,147
154, 738 145,461
4,427,312 4,393| 347
937,970 767,474
279,981 253,750
20, 938 17, 677
10,026 24
245,311 252,472
230, 691 184,318
80, 136 83,374
683, 098 670,|888
205, 957 173,008
170, 410 189,990
268, 760 260,890
7,715, 334 7,392, 682
2,871,423 2,949( 295
29,042 36, 741
3,731 3, 6|43
5,916 5,921
3,563 96|(1
2,745 2,696
- I
5,096 4, 5|08
50, 0095 54, 551
15,834 25,1770
15,834 25,1770
2,905,684 2,978| 076
13,806 52,516
108, 451 -
122,258 52,516
12,873 2, 4109
3,180 3, 224
301 18, 303
6, 578 61, 282
- 6 1|0
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10, 633 -
- 70, 655
- 13, 195
33,566 170,(280
2,994,376 2,860 311
1,195,768 1,223,890
136, 130 119,459
1,331,898 1,104 430
1,662, 477 1,755 881
(
27 28
23 24
24 31 25 31
2,000,000 2,000} 000
2,000,000 2,000} 000
8,628, 984 8§,628| 984
8,628,984 8,628| 984
8,628,984 8§,628| 984
8,628, 984 8,628| 984
284, 245 284, P45
284, 245 284, P45
60, 000 60, 00O
60,000 60, 00O
1,476, 959 1,476} 959
1,476, 959 1,476} 959
15,381, 398 15,791, 435
1,252, 440 829,080
1,662, 477 1,755} 881
410, 037 926, B01
15,791, 435 16, 718, 237
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17,202,602 17,612, 639
1,252,440 829,/080
1,662, 477 1,755} 881
410, 037 926, BO01
17,612, 639 18,539, 441
27,831, 586 28,241, 623
1,252, 440 829,/(080
1,662,477 1,755} 881
410, 037 926, BO01
28,241,623 29,168, 425
110, 498 76, 327
34,170 453,160
34,170 453,160
76, 327 529, 488
110, 498 76, 327
34,170 453,160
34,170 453,160
76,327 529, 488
27,942,085 28,317, 951
1,252, 440 829,/(080
1,662,477 1,755} 881
34,170 453,160
375, 866 1,379} 962
28,317,951 29,697, 9114

(1)
(2)
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(1)

50
20

(2)

(1)

(2)

(1)

(2)
25

24

26
25

26
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27 28
( 2 4 31 ) ( 25 31 )
210,710 223,463
624,552 698, 449
127,910 206, 084
107 118
17,170 18, 632
10,360,214 13,031,110
283,244 289,597
436,830 446,096

10,000, 0

10,000,000

D 0

10,000, 0

10,000,000

00

Sumi t omo

Mi t sui

Sumi t omo

Mi t sui

Asset Management (New YAskett ndanagement ( New Yor k) Il nc
27 27
56, 653 45, 184
)
27 28
23 24
24 31 25 31
2,455 2,015
12,873 1,889
519
)
27 ( 23 24 31 )
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17, 640 17, 64
(1)
( ) C )
23 2 4 23 23
1,252(440 71, 000 31 27
(2)
24 25 27
( ) C )
24 25 24 2 4
829,p8047, 000 31 26
28 ( 24 25 31 )
17, 640 17, 64
(1)
( ) C )
24 25 24 24
829,080 47, 000 31 26
(2)
25 24 28
( ) ()
25 2 4 25 25
864,36049,00031 55
)
27 28
23 24
24 31 25 31
( ( )
( ) ( ( ) (
672,641 516, 612
286, 301 1,218,728
958, 942 1,735, 341

(1)

81/113



EDINETOOOO
OO000oO00ooo0oo00oOo(Ees8ys?)
Ooooooooooooooooooad

(2)

(3)
(4)

27 ( 23 24 31 )

24 31
( )

1 15,970,870 15,970, 870

2 3,392|765 3,392|765

452,618 452,618

)
)
3) 305,910 305,910
)
)
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3,999 305 3,999| 200 106
6,671/ 589 6,671| 5809
(6) 681, L96 681, L96
31,474,256 31,474,150 10656
(1)
1,893| 658 1,893|658
1,893 658 1,893|658
( )
1) (2) (3) (4)
(5)
(6)
1)
( )
( )
298
48, 443
48, 741
234,921
234,921
(5)
( )
( )
1 1 5 10 10
15,97p, 870
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3,392,765
305,[910
452,618
4,000,000
13,877 667,[318
24,13p,04%567,(318
28 ( 24 25 31 )
25 31
( )
(1) 17,748/,82117, 748,821
(2) 3,641/ 029 3,641[029
(3) 439,648 439, b48
(4) 470, P28 470, 28
(5)
3,999|613 3,999|200 41
6,881 219 6,881|2109
(6) 553, 412 553, #12
33,733,97233, 733,559 41
(1)
1,899 876 1,899|876
1,899|876 1,899|876
( )
1) (2) (3) (4)

(5)

(6)
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298
33,040
33, 338
234,811
234,811
(5)
(
(
1 1 5 5 10 10
17,748,821
3,641[0209
439,648
470,p28
4,000|000
27,733 525,679
26,327,46625, 79
)
27 24 31
( )
(1)
(2)
3,999,303 999,200 105
3,999,303 999,200 105
3,999,303 999,200 105
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(1)

4,635 ,0497387,7R3HN7,384

4,635 ,0497387, 737,384

(2)

2,036, 421170, 1483,|657

2,036/, 421170, 1483,|657

6,671, 5889557,8a2A3,|727

48,741
301
( )
1,012|727 13,806 6,578
28 25 31
( )
(1)
(2)
3,999,613,999,200 413
3,999,613, 999, 200 413
3,999,613,999,200 413

234,311

610

(1)

6,212,865419, 1IFP3,|]672

6,212,8065419, 1I3P3,|672

(2)

668,(413670,/000 1, 586

668,(413670,/000 1, 586
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6,881,259089,13924086
33,338
18, 303
( )
1,042, 233 52,516 61, P82
27 28
23 24
2 4 31 25 31
( ) ( )
1,489,315 1,605,470
1,489,315 1,605,470
( ) ( )
167, 2322 171, 214
19, 662 22,3B9
5,083 36,9010
14, 018 16, 364
205, 957 173,008
()
1.5% 1.5%
1
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27 28
( 24 31 ) ( 25 31 )
( ) ( )
(1) (1)
106, 421 96, 4p0
12, 6(91 12, 4P09
27, 3|81 56, 165
5,808 5, 778
3,644 48, 6P8
155, 946 10, 5Pp8
230, 1101
155, 946
155, 946 230, 1101
230, 101
(2) (2)
530, 7T92 572, 189
95, 1129 75, 8pR7
61, 2|04 51, 6p2
222, 604 226, 275
7,328 6, 428
917, 059 932, 342
290, 326 260, 3014
626, 7132 672, 038
37, 3|99 262, 597
37, 3|99 262, 597
589, 332 409, 440
( )
40.1|6
( ) 100
1. ( S
0. 3
0. 2
0. 5%
4.5
0. 2
44 . 1|4
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23 12
23
114
23 117
2 4
40.6
2 4 27 31
38.0%
27 35. 6%
88,362
93,662
5,299
)
)
27 ( 23 2 4 31 )
(1)
25,46F, 198001/, 0319 743, 437184,/5589, 396, 234
(2)
90

90
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(3)
10
28 ( 24 25 31 )
(1)
24,96p,627123, 1219 675/, 51224,/8588, 88pP, 125
(2)
90
90
(3)
10
)
27 ( 23 24 31 )
( )
220, 00lo, 00 o] ) 1,082,284 283,|244
40
()
« ) 1,770, 996, 506 ) 4,294,733 345,[061
27.5

(1)
(2)
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10,000,000 1,765, 986 264,
(1)
28 ( 2 4 25
( )
( ) 1,770, 996, 50[p ) 4,030, 024345,
40
270, 000, 000 ) 1,063/, 4672809,
27.5
()
(1)
(2)
(
)
10,000,000 1,620,156 | 195,
(1)
)
27 28
23 24
24 31 25 31
1,605,326 06 1,683,555 22
94,244 73 99,539 78
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28,317,951 29,697,914
28,317,951 29,697,914
17,640 17,640
17,640 17,640
1,662, 47|7 1,755, 88|1
1,662, 477 1,755, 88|1
17,640 17,640
)
27 ( 23 2 4 31
28 ( 2 4 25 31
2 4 28
25
25 17 25
(1)
(2)
600, 000
1,167,378
1,862,260
26,248
214,380
(3)
(4)
760, 008
2,145
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762,153

(1)
186,047

(2)

1,604, 153
258,107
1,862, 260

619, 705
75,176
694, 881
38
59 2
19 52
193 2 1 24
24 4 1 25 3 31

25 4 1
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501, 562 994,987

643,270

21,817 23,419

372,005 437,440

92,258 110, 402
5,415

19, 857 22,654
9, 836

1,650,770

1,604, 153

17, 6*814 697

8, 7248 3,264
26,411 3,961
7,672 12,075
1,207 38

8,879 12,113
40, 477 42,695
70, 406 52,610

574

35,810 146, 728
147, 266 242,033
182, 555 258,108

1,833,325

1,862, 261

24 3 31 31
8,489 7,801
202, 085 237,521

606 201, 189
93,163 121,583
6, 403
9,154 4, 755
27,000 46, 857
346, 901 619, 705
100, 461 75,177
100, 461 75,177
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447,362 694, 882
600, 000 600, 000
29, 284 29,788
109,000 109,000
647,689 427,764
785, 973 566, 552

1,385,973

1,166, 552

A 10

827

A 10

827

1,385, 963

1,167,379

1,833,325

1,862, 261

23 4 1
24 3 31 )

24 4 1
25 3 31 )

*

1,177,306
273,573
529, 645

1,203,017
306, 131
430, 339

1,980, 544

1,939, 488

550, 329 572,174
6, 366 100
147,633 138,401
114,623 123,589
42,128 41, 985
5,816 5,390
21,775 21, 494
4, 239 4,591
874 763
3,651 3,738
897, 433 912,225
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83,127 73,927
* 1 488, 281 475,070
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