EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
OOoooooooooooooooooood

28

CEO
10 14

03 6447 3086

172



27

€y

EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
OOoooooooooooooooooood

27 10 23

BB (Ba)4gLUFO) - - — LS S FFE N S
[SHEELET.

— R A oA — LA R B R OHIEL A D,
TOAFBDHEHBICREDET.

[ﬂFﬁEﬂ-&: BRI REDDEEIC LTI
SEP Moody's

IEM i
&

i%ﬂ:«“

L ]

IR—=220 AN =R A E B . —RRICH R
BEEL TV 7RESERRTNSE P,
EORMPRENFETT SEN. BFHREN. RS0

CETY . —MRICCNEDESORHEE. SEEED
it TR S EhEY,
PR BN ST SEREOH
M- AU T
FPILVEF LI, H—Ss
rELT Flr=isF OuvF
T=EL [ 5] I 7
I+ A AERIAT ] |
FuU R 2UR
"'\J'Lrh— =
ﬂ?,’{:% fiE fit il
201 EEGH‘UJE

Bl FRLUANOFRREOLHRICHETSUSEE0RT.

2172



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooodooodooddoononoonon

[ 1
FI_?E{E?EE?"F@ LA - — L S S %E&ﬁwﬂ.‘,jb'éggiﬂtﬁﬂ@%%aﬁtﬁﬁﬁ
= a W= - Tam : :
—REElc A —!bfﬂ#!zt!!ﬁ?]b‘ﬁm]‘::ﬁb. %@@Emﬁ%ﬁ‘ﬁﬁ?%ﬂ;ﬂ&ﬁﬁﬁé&mm mﬁgm
TOAFEODINMICR<E0ET, CETY . —MANICCNSOES DA, EEED
; [fSFHEth‘: f!ﬁl)‘]pﬂﬁ]ﬂfjﬁluﬂut] ‘iR TR R EDED,
&
4' 4' o r /MR R R T SRREDH
As w-h &=
E A Pl Fs AU t—S
Boa MEDT SL—iF [
E'"' TS5 g Ik
FAv oty A AERT ) P |
l l tco Can :-Iri.- MPZUA
GC Ca A
e G ReTs e fit it
20154 'I’;_‘E' "-'lf';
«BL. HELUAORBEOHRICHTT SRS ESNET
27
27 12
©)
4,000 27 30
27 30
Perpetual Park,
Perpetual Park Drive,
Henley-on-Thames, 40,000 100
Oxfordshire, RG9 1HH,
United Kingdom

3172



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
OOoooooooooooooooooood

4,000 27 12 30

27 12 30

Perpetual Park,
Perpetual Park Drive,
Henley-on-Thames, 40,000 100
Oxfordshire, RG9 1HH,
United Kingdom

®

27 30

27 12 30

4/72



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
OOoooooooooooooooooood

5/72



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
OOoooooooooooooooooood

(1)

6/72



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
OOoooooooooooooooooood

8 777 FOFMRERRUSRSESAEAGERONE ) 77 Y FEfORBNERES 5 A LORBROLE

P} i [0

BELOGD 1ean fesly

po000 | { san B0.0

15,000 | 1
10000 .

S000 +

(& SrA G AR Ce "| 4 —a00 -a35

= RERREAESaECAN | L e T
&00 B0 G .
EOIIMIA  E0IETIA ROIEWIR EONENIR S0iSA1E  201SE1ER JryF  QEE  REES PREE CoTR SEDE BRI
2rik HNE1F~N5E12 R

REHCRES? A N1 R~-2I0F 12 R

* LIE. &I SO0 FIZMT AT 8. BRNOAESEHREL 40L& EL TH RL =5 b & i 5 1 8 @
FRVTLEYT. EROARFERSLUEEEHI-E SO THHLERERELIRNLIBESBYET,

¥ [Pk baOREMEEEISALOBRERDLEE T, IRkt RN ERESSAOMBSEERMICHET
ELEIHERLELOTT . T ATOREREISAN D7 FOEEAREIRYEEA. F RGOSR FIZE TS
TEMOBREEOES- B BIEBRTLTLET,

(MM EISAOREETHATL-SICHALEERZUTOEYTY . EROEHL. A8 ~o0RLIc k51
FEWELT, AA—AN40E@ALTIVET,

TOP | ¥ (WIEREER) (B2ad)

TOPIKI:. WEIESEmS M- ML BLTOSHERAES S HEORECHR L THHLEERTYT, TOPIX
2. WEESHSIFOAMMETHY. CORMMONY. EOLE. IRACEBERIIMTST<TOEH . IF
E4EIIFAFLTLEYT, BHIERRSIFE, TOPRONELLJITLBOFEOTEE, TOPIKORHALIZ A%
OEFLEEITOPKOHEOETLLAIERAOELEETMERERLTIVET,

MSC|I D24 « of Fw a2 (BdH, BA—-2)

MSCl 9~ FoPAE WSS e AAMBLBENHNT. BXRERIERACERETRESATONET, Fit.
MSCI 394 - A T b A2 HT LRERBEUT OB OMAN S HEIZT T MSCl nc [2HELET.
MSCIIR—308 . 9—Fw b« ST 2Fw 03 (BMAH, @N—2)

MSC] TF=200 S - =tr b A T oP A1, MSCI Ine A BIELEEREHRAT, R OFRE TERSALTHET . £
P MSCI IR—3 - T —r ok A ToPALHT SRR B U T OEOHOME R T T M50 Incl2MELE
Fo4E, AA—RERzoLTIE, BRS8N M50 T7—20 8 Tt TS A B A, BELS—2)
1. SAMEFILARL—FWN-O45—@l ) FRLTHEHELTWEYS.

MOMURA-BF| SN

HOMURA-BP] B, FHESARASHARRL T SEEQERTFROEREMHICETEHICHRBEN-ER
WEHMTY. G5, NOMURA-BP] (BB S8 (R4, MR, Dr e R0 h—00ms L. FHEsRSS
HicmBLET.

s HREN Ty 24 (B<BE, AR-2)

LrsERER TR BRCEE, AA—2)E, Cligrowp Index LLE AMBELE-BXER(EETEEOEROE
HRSEEZEHRONBEEHTOEFHL-HNRT, FHEE. HRE. DB EE. TOMR—OERIL, Ciigroup
Index LLC [CHERLET.

JE B GEBFEM ZO=1 - =22 P TE (BAS=2)

JE LA GEI-EM TO=s il -F {1 =07 F I, SRR BTOIT—S0 0 AR HOERIES T o2AT
T, AA—Z Iz 20T, SRS JP BILH GBIHEM FO—sill- T =L 27 F{HFIL4—2)1z, 48
DEFLARL—F W O3 —lEFRCTHRELTLVEY.

R, EHEAELEAGTINBICE- TSI ERLTLVET A, JP. Morgan I3 TOEER - FRBERIITLILOT
FHYERA RERZEESEI TEALTLET. JP. Morgan MO BTIZLAPMAEELISRHRENY -
B-fifmTEIEZENSRTIVEYR AL Copyright 2016, JP. Morgan Chase & Co. Al rights reserved.

7172



®)

EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
OOoooooooooooooooooood

28

27

27 12

8/72



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
OOoooooooooooooooooood

9/72



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
OOoooooooooooooooooood

(1) 27 12 30

/ ( )

117,884 0.00

3,057 0.00

120,941 0.00

4,846,690, 484 78.06

276,970,011 4.46

235,677,971 3.79

110,515,848 1.78

68,263,752 1.09

55,495,676 0.89

52,320,618 0.84

37,539,863 0.60

34,645,223 0.55

33,016,988 0.53

29,648,350 0.47

15,507,431 0.24

276,049 0.00

5,796,568, 264 93.36

411,995,559 6.63

6,208,684,764 100.00

)
) 27 12 30
/ C )
() () () () O e
C

1 CCO HOLDINGS 5.250]1 2022/9/30f 1,070,000 12,121.30| 129,697,963| 12,151.45] 130,020,595| 2.09
2 VALEANT 6.125| 2025/4/15] 1,195,000( 10,554.40] 126,125,194] 10,854.90| 129,716,055| 2.08

PHARMACEUT ICALS ) ’ ’ ’ ) ’ ’ ’ ) ’ ’ )
3 WIND ACQUISITION | 6.500| 2020/4/30| 1,000,000| 12,603.74| 126,037,450| 12,673.09| 126,730,958( 2.04
4 TENET HEALTHCARE 8.125 2022/4/1 927,000] 11,940.38| 110,687,415| 11,880.08] 110,128,388 1.77
5 MGM RESORTS INTL | 7.750| 2022/3/15 793,000] 12,875.11] 102,099,681 12,799.73| 101,501,908 1.63
6 OSHKOSH 5.375 2022/3/1 830,000( 12,151.45| 100,857,097| 12,061.00| 100,106,300f 1.61
7 CIT GROUP 5.000] 2022/8/15 773,000] 12,302.22| 95,096,161 12,272.06] 94,863,082 1.52
8 ALLY FINANCIAL 5.125| 2024/9/30 711,000] 12,400.66| 88,168,733| 12,362.52| 87,897,553| 1.41
9 CYRUSONE 6.375| 2022/11/15 687,000| 12,483.13| 85,759,137 12,483.13| 85,759,137| 1.38
10 SYNOVUS 7.875| 2019/2/15 615,000] 13,448.01| 82,705,293| 13,387.71| 82,334,417|1.32

FINANCIAL ) ’ ’ ) ’ ’ ’ ) ’ ’ )
11 ;231ZZE BC / NEW 6.000 2022/4/1 650,000| 12,477.10] 81,101,179 12,422.83| 80,748,395(1.30
12 ALPHABET HOLDING | 7.750| 2017/11/1 661,000| 11,794.94| 77,964,564| 11,578.55| 76,534,281| 1.23
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13 TRANSDIGM .500] 2020/10/15( 650,000| 11,887.62| 77,269,551 11,669.01| 75,848,614 1.22
14 ALTICE .750] 2022/5/15( 670,000| 10,975.51| 73,535,917 10,854.90| 72,727,830 1.17
GIBRALTAR
15 INDUSTRIES .250]  2021/2/1| 567,000| 12,302.21| 69,753,587|12,302.21| 69,753,587 1.12
16 ;TLkNEEASE .875] 2022/8/15( 537,000| 13,040.25| 70,026,166 12,965.57| 69,625,138 1.12
17 NUMERICABLE-SFR .000] 2022/5/15( 585,000| 11,744.39| 68,704,732| 11,669.01| 68,263,752| 1.09
18 DISH DBS .125]  2020/5/1 575,000| 11,887.62| 68,353,832 11,865.00| 68,223,800] 1.09
19 EQUINIX .375] 2023/4/1| 525,000| 12,339.97| 64,784,847 12,421.62| 65,213,525/ 1.05
20 CONCHO RESOURCES .500] 2023/4/1 562,000| 11,258.55| 63,273,082| 11,096.11| 62,360,194 1.00
21 ALCOA .400] 2021/4/15( 525,000| 11,955.46| 62,766,198 11,687.10| 61,357,322/ 0.98
22 STEEL DYNAMICS .375] 2022/8/15( 526,000| 12,091.15| 63,599,463 11,578.56| 60,903,226 0.98
23 FERRELLGAS .500] 2021/5/1 555,000| 10,553.37| 58,571,232 10,251.85| 56,897,768/ 0.91
24 AIRCASTLE .125] 2021/3/15( 450,000| 12,603.74| 56,716,853| 12,414.99| 55,867,457/ 0.89
25 ESE?;EgARIBBEAN .250] 2022/11/15( 450,000| 12,468.05| 56,106,264 12,332.37| 55,495,676 0.89
26 LEVEL 3 750 2022/12/1] 450,000( 12,332.37| 55,495,676( 12,302.22| 55,359,990( 0.89
COMMUNICATIONS i ’ T T T T i
27 TESORO LOGISTICS .875] 2020/10/1 472,000|12,211.76| 57,639,519 11,578.55| 54,650,803 0.88
28 RYLAND GROUP .375| 2022/10/1 447,000| 12,272.06| 54,856,141| 12,121.30| 54,182,233/ 0.87
29 T-MOBILE USA .625]  2023/4/1 430,000| 12,332.37| 53,029,202 12,302.22| 52,899,546| 0.85
30 GRAPHIC 875 2022/11/15] 433,000 12,272.06| 53,138,053| 12,211.76| 52,876,932(0.85
PACKAGING i ’ el » 190, 211, ,876, .

)

0.00

93.36

93.36
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€))
) ) ) )
) ) )

16 ( 18 10 ) 43,664 43,882 0.4803 0.4827
17 ( 18 11 10 ) 41,422 41,632 0.5112 0.5138
18 (19 10 ) 39,591 39,778 0.5303 0.5328
19 ( 19 11 12 ) 31,270 31,450 0.4701 0.4728
20 (20 12 ) 24,306 24,441 0.4339 0.4363
21 ( 20 11 10 ) 13,825 13,920 0.3047 0.3068
22 ( 21 11 ) 13,063 13,152 0.3369 0.3392
23 ( 21 11 10 ) 12,029 12,105 0.3482 0.3504
24 ( 22 10 ) 11,084 11,151 0.3621 0.3643
25 ( 22 11 10 ) 9,130 9,181 0.3368 0.3387
26 (23 10 ) 8,338 8,391 0.3332 0.3353
27 ( 23 11 10 ) 7,113 7,157 0.3050 0.3069
28 ( 24 10 ) 7,026 7,070 0.3264 0.3284
29 ( 24 11 12 ) 6,658 6,700 0.3330 0.3351
30 (25 10 ) 8,221 8,262 0.4382 0.4404
31 ( 25 11 11 ) 7,353 7,395 0.4134 0.4158
32 ( 26 12 ) 7,233 7,275 0.4293 0.4318
33 ( 26 11 10 ) 7,410 7,448 0.4675 0.4699
34 ( 27 11 ) 7,393 7,429 0.4821 0.4844
35 ( 28 11 10 ) 6,713 6,744 0.4676 0.4697

26 12 7,507 0.4802

27 7,375 0.4729

27 7,499 0.4836

27 7,447 0.4831

27 7,386 0.4809

27 7,603 0.4993

27 7,308 0.4832

27 7,288 0.4883

27 6,829 0.4679

27 6,506 0.4486

27 10 6,680 0.4640

27 11 6,610 0.4615

27 12 6,208 0.4407
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)

16 ( 17 11 11 18 10 ) 0.0150
17 ( 18 11 18 11 10 ) 0.0150
18 ( 18 11 11 19 10 ) 0.0153
19 (19 11 19 11 12 ) 0.0157
20 ( 19 11 13 20 12 ) 0.0139
21 ( 20 13 20 11 10 ) 0.0140
22 ( 20 11 11 21 11 ) 0.0133
23 ( 21 12 21 11 10 ) 0.0142
24 ( 21 11 11 22 10 ) 0.0135
25 ( 22 11 22 11 10 ) 0.0135
26 ( 22 11 11 23 10 ) 0.0127
27 ( 23 11 23 11 10 ) 0.0120
28 ( 23 11 11 24 10 ) 0.0119
29 ( 24 11 24 11 12 ) 0.0120
30 ( 24 11 13 25 10 ) 0.0130
31 (25 11 25 11 11 ) 0.0138
32 ( 25 11 12 26 12 ) 0.0138
33 ( 26 13 26 11 10 ) 0.0144
34 ( 26 11 11 27 11 ) 0.0141
35 ( 27 12 27 11 10 ) 0.0132

(@)
16 1.57
17 9.56
18 6.73
19 8.39
20 4.74
21 26.55
22 14.93
23 7.57
24 7.87
25 3.26
26 2.70
27 4.86
28 10.92
29 5.70
30 35.50
31 2.51
32 7.18
33 12.25
34 6.14
35 0.27
) (
)
100

(4)
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16 2,225,016,822 10,769,362, 307
17 2,429,896,102 12,309,435,250
18 1,342,447,977 7,716,880,945
19 583,965,691 8,725,796,947
20 718,941,721 11,214,022,696
21 149,259,763 10,793,794,586
22 99,429,543 6,704,932,550
23 147,577,283 4,370,767,988
24 181,118,144 4,119,381,028
25 63,545,899 3,562,488,204
26 108,767,262 2,194,998,928
27 57,234,004 1,762,541,862
28 61,578,247 1,856,169,184
29 55,881,583 1,584,347,204
30 77,902,978 1,313,465,076
31 48,214,409 1,024,144,761
32 36,053,395 974,016,835
33 25,481,586 1,023,471,030
34 23,857,902 537,533,953
35 24,912,575 1,002,445,713
)
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€y
( )
( 27 11 ) ( 27 11 10 )
458,494,046 385,066,878
1,579,308 47,265,568
9,464,390 129,053
6,855,709,198 6,260,491,721
10,225
161,876,846 44,189,068
85,268,597 75,109,619
6,588,882 5,416,497
8,996,735 4,997,286
7,587,988,227 6,822,665,690
7,587,988, 227 6,822,665,690
59,459
141,113,179 63,324,492
35,274,158 30,154,020
6,894,220 6,538,530
339,675 274,825
10,190,238 8,244,762
200,619 193,632
194,071,548 108,730,261
194,071,548 108,730, 261
15,336,590, 656 14,359,057,518
) 7,942,673,977 7,645,122,089
( ) 705,466,399 655,628,580
7,393,916,679 6,713,935,429
7,393,916,679 6,713,935,429
7,587,988,227 6,822,665,690
@
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26 11 11 27 12
27 11 27 11 10
219,843,969 211,732,466
60,067,092 384,502,731
346,430,590 207,760,784
4,657,127 5,875,147
510, 864,594 40,865, 666
2,002,651 1,909,808
60,079,327 57,294,273
1,731,699 1,767,075
63,813,677 60,971,156
( ) 447,050,917 20,105,490
( ) 447,050,917 20,105,490
( ) 447,050,917 20,105,490
1,051,616 1,464,599
)
( ) 8,439,572,956 7,942,673,977
282,291,332 523,933,960
282,291,332 523,933,960
12,477,898 12,996,669
12,477,898 12,996,669
218,913,756 194,744,512
( ) 7,942,673,977 7,645,122,089
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)
( 27 11 ) ( 27 11 10 )
1. 15,850,266,707 |1. 15,336,590, 656
23,857,902 24,912,575
537,533,953 1,002,445,713
2. 2.
15,336,590, 656 14,359,057,518
3. 3.
7,942,673,977 7,645,122,089
)
26 11 11 27 12
27 11 27 11 10
1. 1.
12,609,196 12,024,620
2. 2.
( 26 11 11 26 12 10 ( 27 12 27 10
) )
(36,014,873 ) (36,678,978 )
© ) © )
(599,126,640 ) (579,992,215 )
(758,781,036 ) (699,026,934 )
1,393,922,549  ( 1,315,698,127 (
886.34 ) 37,743,468 ( 865.79 ) 34,951,053 (
24 ) 23 )
( 26 12 11 27 13 ( 27 11 27 10
) )
(29,834,073 ) (26,038,520 )
© ) © )
(595,110,823 ) (577,100,551 )
(751,747,411 ) (696,986,272 )
1,376,692,307 ( 881.54 ) 1,300,125,343 ( 860.09 )
42,164,908 ( 27 ) 24,185,147 ( 16 )

20/72




( 27 14 27 10

(32,665,887 )

© )
(593,349,358 )
(736,877,864 )
1,362,893,109 (
875.58 ) 34,244,048 (

22 )

( 27 11 27 10

(33,727,599 )

© )
(590,023,844 )
(730,957,062 )
1,354,708,505  (
875.45 ) 34,043,439 (

22 )

( 27 11 27 10

(26,266,629 )

© )
(587,787,950 )
(727,512,314 )

1,341,566,893 ( 870.54 )
35,443,735 ( 23 )
( 27 11 27 11
)
(25,961,690 )
© )
(585,204,443 )
(714,778,867 )
1,325,945,000 ( 864.55 )
35,274,158 ( 23 )

EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
OOoooooooooooooooooood

( 27 11 27 10

(34,935,125 )

© )
(569,386,462 )
(689,502,707 )
1,293,824,294  (
867.67 ) 34,295,161 (

23 )

( 27 11 27 10

(25,375,136 )

© )
(556,699,174 )
(674,384,617 )
1,256,458,927 ( 862.41 )
34,965,063 ( 24 )

( 27 11 27 10 13

(26,566,167 )

© )
(553,376,489 )
(660,593,788 )
1,240,536,444 ( 856.83 )
36,194,068 ( 25 )

( 27 10 14
)

27 11 10

(30,120,611 )

© )
(538,960,441 )
(655,661,989 )
1,224,743,041  (
852.93 ) 30,154,020 (

21 )

21/72



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
OOoooooooooooooooooood

)
( RMC
) RMC
RMC IRMC
IRMC
RMC
( 27 11 ) ( 27 11 10 )
¢y €
(
)
@ @)
(
)
€)) 3)

22172




EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
OOoooooooooooooooooood

( 27 11 ) ( 27 11 10 )
) )
608,184 31,492
2,227,745 13,303,016
1,619,561 13,334,508
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54,294,115 54,343,349 49,234
)
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)
)
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@)
(27 11 10 )
EMERALD PLANTATION HLDGS 5,430 0.17 923.10
VERSO 1,811 0.06 124.41
7,241 1,047.51
(129,053)
7,241 129,053
(129,053)
( .
2.
3.
4.
100.00 100.00
C )
(27 11 10 )
1011778 BC / NEW RED FIN
6. 0%.22/04/01 650,000.00 671,255.00
ACADIA HEALTHCARE-5.625%-
53 /02/15 390,000.00 390,000.00
ADS WASTE HOLDINGS-8.25%-
20710/01 260,000.00 271,050.00
AES-7.375%-21/07/01 303,000.00 318,150.00
AES-5.5%-25/04/15 85,000.00 77,775.00
AIRCASTLE-5.125%-21/03/15 450,000.00 472,500.00
AIRCASTLE-5.5%-22/02/15 40,000.00 42,500.00
ALCOA-5.4%-21/04/15 525,000.00 544,855.50
ALLEGION-5.875%-23/09/15 241,000.00 247,025.00
ALLY FINANCIAL-5.125%-
24/09/30 511,000.00 524,255.34
ALLY FINANCIAL-4.625%-
25 /03/30 35,000.00 34,868.75
ALPHABET HOLDING-7.75%-
17/11/01 560,000.00 548,800.00
ALTICE-7.75%-22/05/15 670,000.00 624,775.00
AMKOR TECHNOLOGY-6.375%-
2971001 337,000.00 323,520.00
ANMSURG-5 . 625%-22/07/15 130,000.00 128,050.00
ANTERO RESOURCES FINANCE
6. 0%.20/12/01 460,000.00 445,050.00
ANTERO RESOURCES FINANCE
5. 375021 /11/01 291,000.00 270,630.00
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ASHLAND-4.75%-22/08/15 147,000.00 145,713.75
BALL-5.0%-22/03/15 235,000.00 236,762.50
BEAZER HOMES USA-7.5%-

91/09/15 445,000.00 427,200.00
BERRY PLASTICS-5.5%-22/05/15 398,000.00 402,238.70
BOMBARDIER-7.75%-20/03/15 250,000.00 223,593.75
BOMBARDIER-7.5%-25/03/15 70,000.00 56,000.00
BOYD GAMING-6.875%-23/05/15 308,000.00 324,170.00
BRISTOW GROUP-6.25%-22/10/15 318,000.00 275,865.00
CALIFORNIA RESOURCES-5. 5%-

91/09/15 440,000.00 303,327.20
CALPINE-5.375%-23/01/15 382,000.00 360,990.00
CALPINE-5.5%-24/02/01 145,000.00 137,387.50
CARRIZO OIL & GAS-7.5%-

20/09/15 21,000.00 20,955.90
CARRIZO OIL & GAS-6.25%-

93/04/15 342,000.00 320,625.00

CCO HOLDINGS-5.25%-22/09/30 1,070,000.00 1,066,094.50
CEDAR FAIR LP/CANADA®S W

_5.375%-24/06/01 90,000.00 91,575.00
CEMEX-5.875%-19/03/25 300,000.00 303,375.00
CENTRAL GARDEN & PET-6.125%-

23/11/15 75,000.00 75,750.00
CHAPARRAL ENERGY-9.875%-

20/10/01 260,000.00 91,000.00
CHOICE HOTELS INTL-5.75%-

92/07/01 313,000.00 338,040.00
CHS/COMMUNITY HEALTH SYS 350.000..00 24562500

-6.875%-22/02/01
CIT GROUP-5.0%-22/08/15 773,000.00 796,190.00
CLEAR CHANNEL WORLDWIDE

6 E%-29/11/15 125,000.00 129,687.50
g;fgzygIER PAPER-4.5%- 219,000.00 211,608.75
fSMgsgilﬁ;/giﬂigLE GROUP 515,000.00 522,725.00
ggﬁiggoﬁESOURCES'5'5%' 121,000.00 120,697.50
ggﬁgigoﬁESOURCES'S'S%‘ 412,000.00 413,030.00
ggﬁggsﬁéA HEALTHCARE 7. 0%- 315,000.00 271,687.50
ggﬁi{fiéAT'ON BRANDS-4.75%- 325,000.00 337,187.50
CORRECTIONS-5. 0%-22/10/15 176,000.00 174,020.00
fg?ggwggslg}EETREAM PART 245,000.00 214,987.50
g;sgﬁ/iéSTLE INTL-4.875%- 362,000.00 377,385.00
CROWN CASTLE INTL-5.25%- 300, 000.00 315, 000.00

23/01/15
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CST BRANDS-5.0%-23/05/01 256,000.00 257,280.00
CVS HEALTH-5.0%-24/12/01 125,000.00 135,537.37
CYRUSONE-6.375%-22/11/15 687,000.00 711,045.00
D.R.HORTON-4.375%-22/09/15 395,000.00 396,975.00
DANA HOLDING-5.375%-21/09/15 389,000.00 396,780.00
DANA HOLDING-5.5%-24/12/15 69,000.00 69,172.50
DENBURY RESOURCES-5. 5%-

99/05/01 201,000.00 136,680.00
DIGITALGLOBE-5.25%-21/02/01 215,000.00 187,587.50
DISH DBS-5.125%-20/05/01 575,000.00 566,375.00
DISH DBS-5.875%-24/11/15 75,000.00 69,187.50
EARTHLINK HOLDINGS-7.375%-

50/06/01 319,000.00 330,165.00
ELIZABETH ARDEN-7.375%-

91/03/15 237,000.00 170,047.50
EMERALD PLANTATION-6.0%-

50/01/30 3,373.00 2,955.59
ENERGY TRANSFER EQUITY-7.5%-

20/10/15 437,000.00 467,590.00
ENERGY TRANSFER EQUITY-5.5%-

97/06/01 206,000.00 182,310.00
EQUINIX-5.375%-22/01/01 171,000.00 176,557.50
EQUINIX-5.375%-23/04/01 525,000.00 539,437.50

FAGE DAIRY INDU/FAGE USA

_9_875%-20/02/01 300,000.00 312,750.00
FERRELLGAS-6.5%-21/05/01 555,000.00 513,375.00
FIRST DATA-11.75%-21/08/15 450,000.00 513,540.00
FLY LEASING-6.75%-20/12/15 400,000.00 419,500.00
GANNETT-5.125%-20/07/15 395,000.00 409,812.50
GCl INC-6.875%-25/04/15 45,000.00 46,912.50
GENCORP-7.125%-21/03/15 175,000.00 183,750.00
GENESIS ENERGY-6.75%-

99/08/01 223,000.00 215,752.50
GENESIS ENERGY-6.0%-23/05/15 26,000.00 23,725.00
GIBRALTAR INDUSTRIES-6.25%-

91/02/01 567,000.00 578,340.00
GOODYEAR TIRE & RUBBER

_5 125%-23/11/15 214,000.00 216,140.00
GRAPHIC PACKAGING-4.75%-

91/04/15 12,000.00 12,270.00
GRAPHIC PACKAGING-4.875%-

99/11/15 433,000.00 439,495.00
HCA-7.5%-22/02/15 188,000.00 214,320.00
HCA-5.875%-22/03/15 360,000.00 394,200.00
HCA-5.375%-25/02/01 234,000.00 234,000.00
HCA-5.25%-25/04/15 200,000.00 204,000.00

HCA HOLDINGS-6.25%-21/02/15 415,000.00 448,200.00
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HUDBAY MINERALS-9.5%-

90/10/01 39,000.00 32,662.50
HUGHES SATELLITE SYSTEMS

7 6250%-21/06/15 217,000.00 235,445.00
IHEARTCOMMUNICATIONS

210.625%-23/03/15 180,000.00 133,200.00
INTELSAT JACKSON-5.5%-

93/08/01 385,000.00 302,225.00
INTELSAT JACKSON HOLDING

_6.625%-22/12/15 116,000.00 85,260.00
INTL LEASE FINANCE-8.25%-

20/12/15 349,000.00 416,398.88
INTL LEASE FINANCE-5.875%-

99/08/15 380,000.00 409,450.00
JBS INVESTMENTS-7.25%-

94/04/03 400,000.00 414,500.00
KB HOME-7.0%-21/12/15 118,000.00 118,885.00
KINETICS CONCEPT/KCI USA

-10.5%-18/11/01 100,000.00 105,000.00
LAMAR MEDIA-5.0%-23/05/01 50,000.00 50,312.50
LAREDO PETROLEUM-7.375%-

99/05/01 330,000.00 325,050.00
LENNAR-4.75%-22/11/15 145,000.00 145,000.00
LENNAR-4.875%-23/12/15 51,000.00 50,617.50
LEVEL 3 COMMUNICATIONS

_5 754-22/12/01 450,000.00 457,593.75
LEVEL 3 FINANCING-5.375%-

99/08/15 271,000.00 273,710.00
LIMITED BRANDS-5.625%-

99/02/15 210,000.00 225,225.00
LIN TELEVISION-6.375%-

91/01/15 400,000.00 416,000.00
MARKWEST ENERGY-4.875%-

95/06/01 215,000.00 199,412.50
MARKWEST ENERGY PARTNERS

_5 5%-23/02/15 292,000.00 288,291.60
MEDIACOM BRDBND-5.5%-

91/04/15 227,000.00 219,055.00
MERCER INTL-7.0%-19/12/01 150,000.00 154,500.00
MERITAGE HOMES-7.15%-

90/04/15 290,000.00 311,025.00
MERITOR-6.75%-21/06/15 207,000.00 204,930.00
MERITOR-6.25%-24/02/15 126,000.00 119,700.00
MGM RESORTS INTL-7.75%-

99/03/15 793,000.00 868,830.62
MICRON TECHNOLOGY-5.875%-

99/02/15 218,000.00 218,545.00
NAVISTAR INTERNATIONAL

_8 25%-21/11/01 401,000.00 313,782.50
NETFLIX-5.75%-24/03/01 409,000.00 427,405.00
NEWPAGE-11.375%-15/12/31 221,356.24 —
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NGL ENRGY PART-6.875%-

91/10/15 121,000.00 114,950.00
NUMER I CABLE-SFR-6.0%-

99/05/15 585,000.00 570,375.00
NXP BV/NXP FUNDING-5.75%-

93/03/15 240,000.00 248,400.00
OSHKOSH-5.375%-22/03/01 830,000.00 848,675.00
P.H. GLATFELTER-5.375%-

20/10/15 210,000.00 211,050.00
POLYONE-5.25%-23/03/15 380,000.00 382,850.00
QEP RESOURCES-5.375%-

99/10/01 312,000.00 282,360.00
QEP RESOURCES-5.25%-23/05/01 105,000.00 94,368.75
RANGE RESOURCES-5.75%-

91/06/01 51,000.00 48,577.50
RANGE RESOURCES-5.0%-

99/08/15 107,000.00 97,838.12
RANGE RESOURCES-5.0%-

93/03/15 166,000.00 152,822.92
RENT-A-CENTER-4.75%-21/05/01 365,000.00 293,825.00
REYNOLDS GROUP-9.875%-

19/08/15 100,000.00 104,750.00
REYNOLDS GROUP-5. 75%-

20/10/15 200,000.00 206,500.00
REYNOLDS GROUP-8.25%-

91/02/15 350,000.00 358,750.00
RICE ENERGY-6.25%-22/05/01 50,000.00 44,625.00
ROYAL CARIBBEAN CRUISES 450.000.00 472.500.00

-5.25%-22/11/15
RYLAND GROUP-5.375%-22/10/01 447,000.00 452,587.50
SABINE PASS LIQUEFACTION

6 6254.91/02/01 306,000.00 302,557.50

SBA COMMUNICATIONS-4..875%-

>0 /07/15 325,000.00 326,218.75

SERVICEMASTER COMPANY-7.45%-

o7 108/15 325,000.00 333,937.50

SINCLAIR TELEVISION-6.125%-

>2/10/01 330,000.00 336,600.00

SINO-FOREST ESCROW-6.25%-

17/10/21 35,000.00 175.00

SM ENERGY-6.125%-22/11/15 155,000.00 150,737.50

SM ENERGY-6.5%-23/01/01 120,000.00 118,800.00

SMITHFIELD FOODS-6.625%-

500815 400,000.00 425,000.00

SPRINGS INDUSTRIES-6.25%-

>1/06/01 303,000.00 302,812.14

SPRINT-7.875%-23/09/15 550,000.00 477,125.00

SPRINT-7.625%-25/02/15 188,000.00 157,802.50

SPRINT COMMUNICATIONS-7..0%-

50/03/01 100,000.00 104,250.00
- 0p—

SPRINT COMMUNICATIONS-11.5% 165.000.00 170.362..50

21/11/15
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STEEL DYNAMICS-5.125%-
>1/10/01 205,000.00 201,412.50
STEEL DYNAMICS-6.375%-

50708/15 526,000.00 537,835.00
SUBURBAN PROPANE PARTNRS

7 3754 21/08/01 167,000.00 175,767.50
SUBURBAN PROPANE PARTNRS

6. 54 24/06/01 210,000.00 202,650.00
SYNOVUS FINANCIAL-7.875%-

10/02/15 615,000.00 688,800.00
T-MOBILE USA-6.625%-23/04/01 430,000.00 439,894.30
T-MOBILE USA-6.836%-23/04/28 91,000.00 93,275.00
T-MOBILE USA-6.375%-25/03/01 323,000.00 322,192.50
T-MOBILE USA-6.5%-26/01/15 110,000.00 110,275.00
TARGA RESOURCES PARTNERS

6. 875%.21/02/01 154,000.00 156,117.50
TARGA RESOURCES PARTNERS

& 250.93/05/01 147,000.00 139,282.50
TEEKAY-8.5%-20/01/15 185,000.00 181,300.00
TEGNA-6.375%-23/10/15 136,000.00 146,200.00
TENET HEALTHCARE-6.75%-

20/02/01 100,000.00 99,500.00
TENET HEALTHCARE-8.125%-

29/04/01 927,000.00 950,175.00
TENNECO-5.. 375%-24/12/15 224,000.00 229,040.00
TESORO LOGISTICS-5.875%-

20/10/01 472,000.00 486,160.00
THE MEN"S WEARHOUSE-7.0%-

29707701 120,000.00 102,900.00
TITAN INTERNATIONAL-6.875%-

20/10/01 210,000.00 172,200.00
TRANSDIGN-5.5%-20/10/15 650,000.00 638,625.00
UNITED RENTALS NORTH AM

6. 195.93/06/15 140,000.00 143,374.00
UNITED RENTALS NORTH AM

6. 54 25/07/15 154,000.00 150,631.25
VALEANT PHARMACEUTICALS

. 12525 /04715 950,000.00 793,250.00
VERSO PAPER-11.75%-19/01/15 86,000.00 15,695.00
WHITEWAVE FOODS-5.375%-

29/10/01 187,000.00 199, 155.00
WHITING PETROLEUM-5.0%-

10/03/15 114,000.00 108,300.00
WHITING PETROLEUM-5.75%-

21/03/15 88,000.00 83,054.40
WILLIAM CARTER-5.25%-

21/08/15 340,000.00 351,050.00
WILLIAMS PARTNERS-4.875%-

23705 /15 270,000.00 245,861.73
WILLIAMS PARTNERS-4.875%-

20/03/15 52,000.00 46,655.75
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( 27 12 30 )

6,291,411,358

82,726,594

( ) 6,208,684,764

14,088,061, 604

( ) 0.4407
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1
@
)
26 31 27 31
2,159,580 2,122,128
60,937 60,733
286,142 353,158
431,090 465,641
702,839 531,916
1,661 2,169
1,000
1,500,000
127,246 407,651
6,434 909
3,775,933 5,445,307
166,402 137,890
69,588 235,990 58,142 196,032
21,522 12,414
2,846
3,972 3,972
405,901 380,923
2,175,819 2,607,216 2,041,923 2,442,079
6,225 15,121
356,705 360,412
35,609
1,948 400,488 1,653 377,187
3,243,695 3,015,299
7,019,629 8,460,607
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( )
26 31 27 31
56,291 55,198
20 20
33,774 33,774
145,745 144,687
234,880 414,420 362,945 541,427
181,259 149,162
63,189 99,109
39,263 122,371
170,391 217,562
56,415 11,964
981,231 1,196,796
121,670 121,460
557,980 463,882
58,149 50,401
64,515 64,741
802,316 700,485
1,783,547 1,897,282
4,000,000 4,000,000
1,406,953 1,406,953
1,406,953 1,406,953
171,343 1,154,443
171,343 1,154,443
5,235,610 6,561,396
471 1,928
471 1,928
5,236,081 6,563,324
7,019,629 8,460,607
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¢))
( )
( 25 ( 26
26 31 ) 27 31 )
2,372,835 3,661,088
2,513,948 2,530,401
18,333 25,764
2,137,076 2,818,388
7,042,193 9,035,643
894,463 1,524,139
10,823 68,478
1,155 3,457
271,167 241,920
644,490 877,759
3,811 919,469 3,264 1,122,944
210,664 238,086
21,179 20,461
46,684 59,279
7,754 75,618 9,498 89,239
2,112,193 3,046,347
167,606 108,016
1,369,852 1,423,926
865,839 2,403,298 1,055,695 2,587,639
22,683 31,716
1,100 1,176
76,538 92,803
37,680 43,510
263,544 274,477
189,626 169,918
20,806 13,295
170,391 217,562
221,083 213,171
203,841 215,713
789,340 931,039
4,399,934 4,792,024
530,065 1,197,271
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25 ( 26
26 31 ) 27 31 )
158 1,301
3,269 3,559
268
7,005
480
10,914 5,219
15,859 7,866
1,003 135
111
16,974 8,001
524,004 1,194,489
524,004 1,194,489
55,275 114,422
34,344 245,718
89,619 131,296
434,384 1,325,786
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(©))

25 26 31
4,000,000| 1,406,953 1,406,953 605,728]  605,728| 4,801,225
434,384 434,384 434,384
434,384 434,384 434,384
4,000,000| 1,406,953 1,406,953 171,343 171,343| 5,235,610
79 79 4,801,304
434,384
392 392 392
392 392 434,777
471 471 5,236,081
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26 27 31
( )
4,000,000 1,406,953 1,406,953 171,343 171,343] 5,235,610
1,325,786 1,325,786| 1,325,786
1,325,786 1,325,786| 1,325,786
4,000,000 1,406,953 1,406,953 1,154,443 1,154,443| 6,561,396
471 471 5,236,081
1,325,786
1,456 1,456 1,456
1,456 1,456 1,327,243
1,928 1,928 6,563,324
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( 26 3 31 ) ( 27 31 )
- 1,500,000
( 26 3 31 ) ( 27 31 )
149,669 194,358
25 26 31
40,000 40,000
26 27 31
40,000 40,000
26 31 ) 27 31 )
207,226 207,226
293,571 86,344
500,798 293,571
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