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1) 2018 29

/ ( (@)

3,683,397,618 81.39

226,777,724 5.01

133,863,088 2.95

110,025,671 2.43

109,734,508 2.42

44,643,238 0.98

38,630,414 0.85

24,531,590 0.54

21,555,300 0.47

12,174,441 0.26

5,590,583 0.12

4,410,924,175 97.47

114,427,441 2.52

4,525,351,616 100.00

()
) 2018 29
/ C )
) ) () () ()
() ()
1 CCO HLDGS 5.750| 2024/1/15| 665,000f11,136.90| 74,060,418]11,054.00| 73,509,100]1.62
2 FIRST DATA 7.000| 2023/12/1| 567,000f11,565.24| 65,574,953]11,502.57| 65,219,579]1.44
3 \Ffl:kEngUTICALS 7.000| 2024/3/15| 540,000 11,645.94| 62,888,084 11,537.61| 62,303,107|1.37
4 ALLY FINANCIAL 5.125| 2024/9/30| 546,000f11,302.71| 61,712,824]11,261.26| 61,486,493]1.35
5 CSC HOLDINGS 6.750| 2021/11/15| 508,000 11,689.60| 59,383,193|11,551.42| 58,681,264|1.29
6 SPRINT 7.875| 2023/9/15| 503,000f11,655.06| 58,624,958]11,385.62| 57,269,669|1.26
7 Ie:ﬁggTiMéND 2 7.125| 2024/6/15| 480,000 11,938.32| 57,303,936 11,684.34| 56,084,848]1.23
8 \S/;ESI;EDMIEII)I:IA 5.500| 2025/1/15| 462,000(10,791.46| 49,856,580|10,820.87| 49,992,425|1.10
9 GRAPHIC PACKAGING| 4.875| 2022/11/15| 433,000 11,109.26| 48,103,139]11,123.08| 48,162,969|1.06
10 MGM RESORTS INTL | 7.750| 2022/3/15| 395,000 12,106.56| 47,820,919|12,048.86| 47,592,997 1.05
11 ggg?E;SSATELLITE 7.625| 2021/6/15| 392,000(11,800.14| 46,256,568 11,772.50| 46,148,239]1.01
12 DISH DBS 5.875| 2024/11/15| 493,000 9,630.79| 47,479,832 9,299.17| 45,844,945]1.01
13 égélgz BC / NEw 5.000| 2025/10/15| 434,000/ 10,518.21| 45,649,043]10,432.21| 45,275,802|1.00
14 zg(Y)Ct BK SCOTLND 5.125| 2024/5/28| 400,000 11,158.23| 44,632,957 11,130.46| 44,521,842]0.98
15 TRANSDIGM 6.500| 2025/5/15| 386,000f11,275.08| 43,521,809]11,136.90| 42,988,453]|0.94
16 ?;‘gﬁg.ll'_;/i\gs 6.250 2021/2/1| 370,000]11,150.72| 41,257,673 11,109.27| 41,104,299(0.90
17 LENNAR 5.375| 2022/10/1| 362,000 11,330.35| 41,015,867|11,302.71| 40,915,828]0.90
18 :;ES?NEEDERLAND 6.750| 2024/9/30| 350,000(11,772.51| 41,203,785|11,584.34| 40,545,221]0.89
NEWFIELD
19 EXPLORATION 5.625 2024/7/1| 343,000(11,634.33| 39,905,769|11,606.70| 39,810,981|0.87
20 ﬁ?mnggpi TECH 6.000| 2025/6/15| 350,000 11,164.53| 39,075,889 11,247.44| 39,366,057|0.86
WILLTAMS

21 COMPANIES 4.550| 2024/6/24| 356,000]11,081.63| 39,450,621|11,012.54| 39,204,669 0.86
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AVIS BUDGET
22 CAR/FINANCE 5.500| 2023/4/1| 360,000|10,750.01| 38,700,054 10,777.65| 38,799,540(0.85
23 (S:EE\F::\%MASTER 7.450| 2027/8/15| 325,000)11,689.60| 37,991,216(11,744.87| 38,170,844(0.84
24 LAMAR MEDIA 5.750| 2026/2/1] 340,000)11,233.62| 38,194,334]11,192.17| 38,053,395|0.84
25 T-MOBILE USA 6.375| 2025/3/1] 323,000)11,565.24| 37,355,750]11,440.89| 36,954,075]0.81
26 AES 5.500| 2025/4/15] 325,000]11,247.44| 36,554,197]11,081.63| 36,015,314]0.79
27 RANGE RESOURCES | 4.875| 2025/5/15| 346,000)10,390.76| 35,952,030] 10,376.94| 35,904,221{0.79
28 ;ﬁiiﬁEEESOURCES 5.250| 2023/5/1| 324,000)11,136.90| 36,083,572 11,054.00| 35,814,960(0.79
29 SM ENERGY 6.125| 2022/11/15] 315,000)11,192.17| 35,255,351]11,330.34| 35,690,602|0.78
30 POLYONE 5.250| 2023/3/15] 317,000]11,233.62| 35,610,600)11,247.44| 35,654,401]0.78
97.47
97.47
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®
) ) ) )
) ) )

21 (2008 11 10 ) 13,825 13,920 0.3047 0.3068
22 (2009 11 ) 13,063 13,152 0.3369 0.3392
23 (2009 11 10 ) 12,029 12,105 0.3482 0.3504
24 (2010 10 ) 11,084 11,151 0.3621 0.3643
25 (2010 11 10 ) 9,130 9,181 0.3368 0.3387
26 (2011 10 ) 8,338 8,391 0.3332 0.3353
27 (2011 11 10 ) 7,113 7,157 0.3050 0.3069
28 (2012 10 ) 7,026 7,070 0.3264 0.3284
29 (2012 11 12 ) 6,658 6,700 0.3330 0.3351
30 (2013 10 ) 8,221 8,262 0.4382 0.4404
31 (2013 11 11 ) 7,353 7,395 0.4134 0.4158
32 (2014 12 ) 7,233 7,275 0.4293 0.4318
33 (2014 11 10 ) 7,410 7,448 0.4675 0.4699
34 (2015 11 ) 7,393 7,429 0.4821 0.4844
35 (2015 11 10 ) 6,713 6,744 0.4676 0.4697
36 (2016 10 ) 5,546 5,571 0.4008 0.4026
37 (2016 11 10 ) 5,258 5,282 0.3952 0.3970
38 (2017 10 ) 5,381 5,405 0.4300 0.4319
39 (2017 11 10 ) 5,124 5,148 0.4241 0.4261
40 (2018 10 ) 4,610 4,629 0.3976 0.3992

2017 5,259 0.4239

2017 5,150 0.4200

2017 5,097 0.4172

2017 5,185 0.4272

2017 10 5,181 0.4280

2017 11 5,050 0.4202

2017 12 5,032 0.4219

2018 4,794 0.4048

2018 4,650 0.3937

2018 4,503 0.3861

2018 4,616 0.3971

2018 4,509 0.3922

2018 4,525 0.3968
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)

21 (2008 13 2008 11 10 ) 0.0140
22 (2008 11 11 2009 11 ) 0.0133
23 (2009 12 2009 11 10 ) 0.0142
24 (2009 11 11 2010 10 ) 0.0135
25 (2010 11 2010 11 10 ) 0.0135
26 (2010 11 11 2011 10 ) 0.0127
27 (2011 11 2011 11 10 ) 0.0120
28 (2011 11 11 2012 10 ) 0.0119
29 (2012 11 2012 11 12 ) 0.0120
30 (2012 11 13 2013 10 ) 0.0130
31 (2013 11 2013 11 11 ) 0.0138
32 (2013 11 12 2014 12 ) 0.0138
33 (2014 13 2014 11 10 ) 0.0144
34 (2014 11 11 2015 11 ) 0.0141
35 (2015 12 2015 11 10 ) 0.0132
36 (2015 11 11 2016 10 ) 0.0124
37 (2016 11 2016 11 10 ) 0.0112
38 (2016 11 11 2017 10 ) 0.0123
39 (2017 11 2017 11 10 ) 0.0117
40 (2017 11 11 2018 10 ) 0.0111

(@)
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
36 11.63
37 1.40
38 11.92
39 1.35
40 3.63
) (
)
100

(4)
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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
36 26,542,962 547,620,386
37 22,380,207 553,939,353
38 34,041,592 823,137,683
39 18,494,586 451,591,700
40 19,782,329 507,768,044
)

35/93




EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

( )
(2018 £6 H 29 HME)
O 2 - NEEOHS
AR - REREOMEE (@%1045) F LT 1,968 [
HEEeg 4 505 EHA
- Q= AN ER
:__. | _& Ll | FruE
g BT b e e e e e e e e e e L e BOD E .Ij’ﬁ | ?%
f 1000 o B 3hA 4. 7%
a E 6HA =3, 396
5,000 goo {3 14 -1 1%
- o 3% -2. 6%
PSR 20108 ER 01FAEN POIAGER EOMETEA 20TEREN S 31.8%
BEE 79, 69
« XEN, AREEHZARAEDZ 1 FOS-Y, REEREREDLOTYT, _
« HREFETEAEHZ. BENSRSEREAL-EEL-RAEALTET, -mmgma!{;‘ SR & T
OREETT.

B 2EOME

(MR- 1 308:4)

mum | 2018428 | 2018438 | 2018548 | WeEsA | WexeA |[WE1EMRH| BRERH
SRE 21 @ 16 18/@ 15/ 21 M 21 /[ 7,602 M
B EELEEORR
—
BHERR S WEEA 4D 10 824R
AHE | s - ®EE | WEEH
A o =L Fill 97.3% || 1 | CCOR=AFa A 5 750%| 2024/1/15 1. 6%
TT—LAil 0.1% || 2 | Z7=R b F=4 7.000%| 2023/121 143
fruioa® 2.5% || 3| TV bk FP—Ta—TohNK | 7.000%| 2024/315 1. 4%
4| 754 - Fatvivi 5.125%| 2024/9/30]  1.4%
BN 192 | 5] csch—nFroaz §.750%| 2021/11/15 1, 3%
£ o A —ib Pl BHEY R AEETP 7.875%| 2003/9/15 1. 3%
* IT—LLA0 0 RESHEN 1| Flk-A2q8—=Fati 7.125% | 2024/6/15 1. 2%
*FrylaBIRRADARESATLET. [pglar—sn . 2507 5.500%| 2025/1/15 1. 1%
0| HS524uh  huy=sud 4.87585| 2002/11/15 1. 1%
10] MGMU V=% - £ 8=+ 3+ 7.7500| 2022/3/15 1. 1%

O FHRSEOHES

P FICRAFT—0 8
HER A
* 7T e FMEMEERE., S5

AT 7w

. e EWBRESEAE BRI WL
20% | - - l . = - = TINET.
~ 0. . .l - | snuszeARzcommss
' L - 20 BELTIVET,

L L Jlam SOIEE =g 25 g

2017

BAERIL. BEZORATHY . BEOBBMREERILT 2D TEHYELA.
-BEHOERKRIE. EREHOF—LA—VTIHLVEETET.

36/93



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

37

3.24
3.00

37/93



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
ooooodooodooonnoodd

0.30

38/93



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
ooooodooodooonnoodd

AIRZAD Ty IRIAV RS
SEAVESDES YL 03-6447-3100

ZMEEFEEBOTRISENSTHREFET
i—L~—3 http://www.invesco.co.jp/

39/93



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

¢y

BEMMOIEDE

I Fd
MERETEE
el
e &l

7 7 FOHSERRE= 7 72 | OFESE- 7 7 FOR KRR
7 7 FORRERE= 7 77 FOdEelii= 7 7 OSSR

ﬁﬁmmaxwﬂu|

WD =

| m%mmewuﬂu|

AIRZAT-TybTRIAPELEH
BELWSHEY VL 03-6447-3100

S EEEEHOFRISEISTFEEEET
i—L~—) http://www.invesco.co.jp/

40/93



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

)
®
1998 25
30
(4)
11 10

®

41/93



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)

=

Er~nToERACE@eTMLECEG, BRIVLT

I — -

-
- _ usoms 20T g8 HEE '|
EERUITLD | RamOBA ) | RLIDERE )

ig_F{EED S~ -

i:-%:ﬁ Ty —
EF TR T LT | RESoRM 2R | R LEIEETI

BREARCCN L AmzonEEmE

CEBEETNER A

ooooodooodooonooodd

30

i FIEEORN

B ELHRROTEDRN
\ -~ . .
.l/ \'\._
BEEQRM ZUT S s -|
e || e R )
ST E D S~
A :
| I
(RES~oBETM | | RSB v2E | BREETR
EEROB~-21 | s o smmn
"
HEf~ToERSCEEERLzEER. BRIELT., SFFTHER Ao

42/93



EDINETOOOO

00000000 O00DbDO000DOoOdnoo(eEcssr9)

ooooodooodooonooodd

14

11

14

10

43/93



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
ooooodooodooonnoodd

44193



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

€y ( 38
59 )

( 12 133 )

@

€)) 193 ( 29 11

11 30 10 )

45/93



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

o
29 11 10 ) 30 10 )

166,965,820 58,229,772
27,894 96,308
4,925,579,532 4,483,462,873

131,889
55,483,892
69,239,911 66,457,156
3,672,762 2,944,406
3,644,003 6,560,847
5,169,261,811 4,673,235,254
5,169,261,811 4,673,235,254
862 58,896
9,385,999 33,793,842
24,168,455 18,553,987
3,318,912 3,604,480
238,214 203,693
7,146,422 6,110,768
209,946 209,946
44,468,810 62,535,612
44,468,810 62,535,612
12,084,227,743 11,596,242,028
6,959,434,742 6,985,542,386
464,490,355 419,223,907
5,124,793,001 4,610,699,642
5,124,793,001 4,610,699,642
5,169,261,811 4,673,235,254
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345 287
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42,399,207 38,485,601
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45,476,670 41,355,363
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7,135,395,666 6,959,434,742
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143,242,926 131,080,933
6,959,434,742 6,985,542,386

47/93



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

®3)
( )
1.
( ( 23
25 ) )
)
2.
3.
( 12
133 ) 60
61
( )
29 11 10 ) 30 10 )
1. 12,517,324,857 |1. 12,084,227,743
18,494,586 19,782,329
451,591,700 507,768,044
2. 2.
12,084,227,743 11,596,242 ,028
3. 3.
6,959,434 ,742 6,985,542,386
( )
29 11 29 11 11
29 11 10 30 10
1. 1.

48/93




8,898,576
2.
( 29 11 29 12
)
(20,076,224 )
© )
(454,802,005 )
(504,186,497 )
979,064,726 ( 788.13 )
27,328,912 ( 22 )
( 29 13 29 10
)
(22,500,506 )
© )

(454,275,398 )
(496,087,903 )
972,863,807 (
) 22,327,216 (
18 )

784.29

11 29 10

(17,294,431 )

© )
(448,510,463 )
(489,906,680 )
955,711,574 (
22,038,352 (

780.58 )
18 )

11 29 11

(17,426,933 )

© )
(445,598,725 )
(481,872,299 )
944,897,957 (
24,321,826 (

776.97 )
20 )

EDINETOOOO

00000000 O00DbDO000DOoOdnoo(eEcssr9)

( 29 11 11
)

(19,916,970 )

(460,790,118 )

920,337,998 (

) 25,175,074 (

21 )

( 29 12 12
)

(16,346,227 )

© )
(437,551,440 )
(453,195,394 )
907,093,061 (
22,663,174 (

11

(17,414,042 )

© )
(434,206,090 )
(443,344,296 )
894,964,428 (
24,850,687 (

14

(13,913,175 )

© )
(432,759,141 )
(434,205,336 )
880,877,652 (
18,864,221 (

49/93

0D000000000000000000
8,077,113

29 12 11

© )
(439,630,910 )

767.69

30 10

760.45 )
19 )

30 13

756.27 )
21 )

30 12

747.12 )
16 )




EDINETOOOO

00000000 O00DbDO000DOoOdnoo(eEcssr9)

Ooooooooooooooooooad

( 29 12 29 10 10 ( 30 13 30 10
) )
(22,656,870 ) (14,956,006 )
© ) © )
(444,809,765 ) (427,794,316 )
(473,896,670 ) (424,280,177 )
941,363,305 ( 775.67(867,030,499 ( 744.08 )
) 23,058,165 ( 20,973,790 ( 18 )
19 )
( 29 10 11 29 11 10 ( 30 11 30 10
) )
(17,235,016 ) (21,584,686 )
© ) © )
(443,032,561 ) (425,861,709 )
(471,423,794 ) (416,193,208 )
931,691,371 ( 770.99 ) 863,639,603 ( 744.74
24,168,455 ( 20 ) ) 18,553,987 (
16 )
)
1.
2.
3.
( RMC
) RMC
RMC IRNMC
IRMC
RMC

50/93



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

( 29 11 10 ) ( 30 )
€)) €H)
(
)
) )
(
)
©)) (€))
)
( 29 11 10 ) ( 30 10 )
) )
47,024,170 21,511,911
47,024,170 21,511,911

51/93




EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

( 29 11 10 )
) ) )
38,051,616 37,920,589 131,027
38,051,616 37,920,589 131,027
( 30 10 )
) ) )
32,094,079 32,152,975 58,896
32,094,079 32,152,975 58,896
)
@
( )
)
)
@
(
29 11 29 11 11
29 11 10 30 10
( )
( 29 11 10 ) 30 10 )

52/93



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
ooooodooodooodooodd

0.4241 0.3976
( 4,241 ) ( 3,976 )
4
¢ )
(30 10 )

1011778 BC / NEW RED FIN
& Oh25/10/15 434,000.00 412,842.50
ACADIA HEALTHCARE-6. 5%-
24/03/01 145,000.00 150,437.50
ADT-6.25%-21/10/15 210,000.00 219,712.50
AECOM-5. 125%-27/03/15 175,000.00 167,895.00
AES-5.5%-25/04/15 325,000.00 331,003.75
AIRCASTLE-7.625%-20/04/15 40,000.00 42,800.00
AIRCASTLE-5. 0%-23/04/01 244,000.00 250,710.00
AIRCASTLE-4.125%-24/05/01 64,000.00 62,387.20
ALBERTSONS COS LLC/SAFEW
6 625024 /06 /15 182,000.00 170,625.00
ALCOA NEDERLAND HOLDING
6. 75%.94/09/30 350,000.00 373,520.00
ALLY FINANCIAL-5.125%-
24/09/30 546,000.00 559,650.00
ALTICE-7.75%-22/05/15 200,000.00 192,478.00
ALTICE FINANCING-7.5%-
26 /05715 200,000.00 197,000.00
AMC ENTERTAINMENT-5. 75%-
25 /06/15 332,000.00 326,605.00
AVC NETWORKS-5.0%-24/04/01 175,000.00 169,531.25
AVERIGAS PART-5.625%-
24/05/90 168,000.00 167,160.00
AVERIGAS PART-5.875H-
26/08/90 186,000.00 182,745.00
ANDEAVOR LOG1S-6.375%-
24/05/01 188,000.00 199,985.00
ANTERO MIDSTREAM PART/FI
5 3754 24/00/15 225,000.00 223,312.50
ANTERO RESOURCES-5. 625%-
23/06/01 284,000.00 286,840.00
ARAMARK SERVICES-4.75%-
26 /06/01 235,000.00 227,950.00
ARCHROCK PARTNERS-6.0%-
291001 60,000.00 60,075.00
ARCONIC-5.125%-24/10/01 325,000.00 327,414.75
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ASHLAND-4.75%-22/08/15 197,000.00 197,492.50
AVIS BUDGET CAR/FINANCE

5. o%.23/04/01 360,000.00 352,800.00
B&G FOODS-5.25%-25/04/01 90,000.00 84,487.50
BALL-5.25%-25/07/01 250,000.00 256,562.50
BANK OF AMERICA-5.989%-

10/12/31 18,000.00 18,117.00
BEAZER HOMES USA-8.75%-

2010315 125,000.00 135,000.00
BEAZER HOMES USA-6.75%-

o5 /0315 110,000.00 107,800.00
BERRY PLASTICS-5.5%-22/05/15 320,000.00 327,200.00
BNC EAST-5.5%-24/10/01 215,000.00 210,700.00
BOMBARDIER-6. 0%-22/10/15 250,000.00 249,500.00
BOYD GAMING-6.875%-23/05/15 253,000.00 265,650.00
CALLON PETROLEUM-6.125%-

2471001 180,000.00 182,700.00
CALPINE-5.375%-23/01/15 97,000.00 92,877.50
CCO HLDGS-5.75%-24/01/15 665,000.00 671,829.55
CDW LLC/CDW FINANCE-5.0%-

25 /0901 99,000.00 98,269.38
CEDAR FAIR LP/CANADA'S W

5 750 24/06/01 170,000.00 171,700.00
CENTENE-4.75%-25/01/15 158,000.00 154,840.00
CENTURYLINK-6.45%-21/06/15 149,000.00 152,538.75
CENTURYLINK-7.5%-24/04/01 140,000.00 143,290.00
CHEMOURS-6. 625%-23/05/15 235,000.00 247,161.25
CHEMOURS-7.. 0%-25/05/15 60,000.00 64,650.00
CHOICE HOTELS INTL-5.75%-

29707701 246,000.00 260,145.00
CHS/COMMUNITY HEALTH SYS

6. 25%.93/03/31 181,000.00 169,461.25
CIT GROUP-5.0%-22/08/15 221,000.00 226,248.75
CIT GROUP-5.0%-23/08/01 75,000.00 76,500.00
CIT GROUP-6.125%-28/03/09 25,000.00 25,781.25
CIT GROUP-5.8%-49/12/31 30,000.00 29,925.00
CLEAR CHANNEL WORLDWIDE

o 625%.20/03/15 249,000.00 248,843.13
CLEAR CHANNEL WORLDWIDE

6 5h92/11/15 160,000.00 163,800.00
CLEVELAND-CLIFFS-5.75%-

25./03/01 127,000.00 121,920.00
COMMSCOPE TECH FINANCE L

6. %05 /06/15 350,000.00 358,312.50
COMMUNITY HEALTH SYSTEMS

5. 1950_21/08/01 198,000.00 185,872.50
CONCHO RESOURCES-4.375%-

o5 /01 /15 235,000.00 236,744.40
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CONTINENTAL RESOURCES-3.8%-

20/06/01 285,000.00 276,806.25
CSC HOLDINGS-6.75%-21/11/15 508,000.00 535,940.00
D.R.HORTON-4.375%-22/09/15 295,000.00 302,651.41
DANA HOLDING-5.5%-24/12/15 169,000.00 171,535.00
DAVITA HEALTHCARE PARTNE

5 O%.25/05/01 165,000.00 156,337.50
DIAVOND 1 FIN/DIANOND 2

7 1950 24/06/15 480,000.00 511,800.00
DIEBOLD NIXDORF-8.5%-

24/04/15 220,000.00 221,375.00
DISH DBS-7.875%-19/09/01 288,000.00 298,080.00
DISH DBS-5.875%-24/11/15 493,000.00 408,573.75
DYNEGY-7.375%-22/11/01 70,000.00 73,587.50
ENERGY TRANSFER EQUITY

5 8750-24/01/15 300,000.00 307,500.00
ENSCO-4.5%-24/10/01 10,000.00 8,275.00
ENSCO-7. 75%-26/02/01 139,000.00 132,050.00
EQUINIX-5.875%-26/01/15 631,000.00 652,296.25
FERRELLGAS-6.5%-21/05/01 98,000.00 92,855.00
FIRST DATA-7.0%-23/12/01 567,000.00 593,507.25
FIRST QUANTUM MINERALS-7.0%-

21/02/15 235,000.00 236,762.50
FREEPORT-NCMORAN-3. 554~

25703/01 75,000.00 72,421.87
FREEPORT-NCMORAN-5.. 4%-

24/11/14 241,000.00 221,720.00
FRONTIER COMMUNICATIONS

10, 5%.92/09/15 314,000.00 285,740.00
GIBRALTAR INDUSTRIES-6.25%-

21702701 370,000.00 374,625.00
GLP CAPITAL LP-5.375%-

2604715 165,000.00 165,000.00
GRAPHIC PACKAGING-4.875%-

o0 /11/15 433,000.00 439,495.00
GULFPORT ENERGY-6.625%-

23/05/01 285,000.00 286,425.00
H&E EQUIPMENT SERVICES

5 650.25/00/01 225,000.00 222,750.00
HCA-T7.5%-22/02/15 188,000.00 205,390.00
HCA-5.375%-25/02/01 190,000.00 189,278.00
HCA-5. 25%-25/04/15 135,000.00 137,025.00
HCA-5.875%-26/02/15 110,000.00 111,512.50
HCA HOLDINGS-6.25%-21/02/15 240,000.00 252,900.00
HEALTHSOUTH-5. 75%-25/09/15 220,000.00 225,500.00
HUDBAY MINERALS-7.625%-

o5 /01 /15 151,000.00 159,682.50
HUGHES SATELLITE SYSTEMS

G2 21/06/15 392,000.00 419,440.00
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INGLES MARKETS-5.75%-

23/06/15 236,000.00 235,622.40
INTELSAT JACKSON-5. 5%-

23/08/01 181,000.00 155,660.00
INTELSAT JACKSON HOLDING

e 20710715 63,000.00 61,740.00
IRON MOUNTAIN-6.0%-23/08/15 199,000.00 205,467.50
IRON MOUNTAIN-5.75%-24/08/15 107,000.00 104,592.50
JBS USA LLC/JBS USA FINA

& 75025 /06/1 205,000.00 189,370.80
KB HOME-7.5%-22/09/15 129,000.00 140,287.50
L BRANDS-5.625%-22/02/15 272,000.00 280,840.00
L BRANDS-6.875%-35/11/01 146,000.00 137,970.00
L BRANDS-6.75%-36/07/01 29,000.00 27,223.75
LAMAR MEDIA-5.75%-26/02/01 340,000.00 346,800.00
LENNAR-5.. 375%-22/10/01 362,000.00 372,751.40
LENNAR-4.75%-22/11/15 145,000.00 145,181.25
LENNAR-4 . 875%-23/12/15 51,000.00 51,000.00
LEVEL 3 FINANCING-5.375%-

25 /0501 291,000.00 285,456.45
LIFEPOINT HEALTH-5.875%-

23719701 242,000.00 242,000.00
LIN TELEVISION-5.875%-

29 /11/15 200,000.00 205,500.00
MATTEL-6.2%-40/10/01 29,000.00 24,722.50
MATTEL-5.45%-41/11/01 53,000.00 42,400.00
MERCER INTL-7.75%-22/12/01 27,000.00 28,485.00
MERCER INTL-6.5%-24/02/01 74,000.00 77,145.00
MERITAGE HOMES-7.15%-

20/04/15 290,000.00 306,675.00
MERITOR-6.25%-24/02/15 226,000.00 232,215.00
MGM RESORTS INTL-7.75%-

2903715 395,000.00 438,450.00
MICRON TECHNOLOGY-5.5%-

25/02/01 158,000.00 164,122.50
MPT OPER PARTNERSP/FINL

6 250 26/08/01 220,000.00 211,750.00
MPT OPER PARTNERSP/FINL

6 O0%27/10/15 42,000.00 39,270.00
MURPHY OIL USA-5.625%-

27705 /01 208,000.00 207,937.60
NAVIENT-8.0%-20/03/25 215,000.00 228,437.50
NAVIENT-7.25%-22/01/25 85,000.00 89,887.50
NETFLIX-5.75%-24/03/01 156,000.00 160,680.00
NEWFIELD EXPLORATION-5.625%-

24/07/01 343,000.00 361,865.00
NEWPAGE-0.0%-18/12/31 221,356.24

NOBLE HOLDING INTL-7.75%-

o0 JOL/15 182,000.00 172,445.00
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NOVEL1S-6.25%-24/08/15 250,000.00 255,937.50
NRG ENERGY-6.25%-24/05/01 305,000.00 314,150.00
NUMER I CABLE-SFR-7.. 3754~

26/05/01 200,000.00 193,500.00
OASIS PETROLEUM-6.875%-~

23701 /15 240,000.00 245,700.00
OSHKOSH-5.. 375%-25/03/01 225,000.00 233,437.50
PENSKE AUTOMOT IVE GROUP

6 o426/05/15 183,000.00 177,510.00
PETROBRAS GLOBAL FINANCE

& 750 20/02/01 163,000.00 150,530.50
PETROLEOS MEXICANOS-6.875%-

26/08/04 48,000.00 50,803.20
PINNACLE ENTERTAINMENT

5 625%.24/05/01 150,000.00 156,937.50
POLYONE-5. 25%-23/03/15 317,000.00 322,547.50
PRECISION DRILLING-6.5%-

0112715 40,000.00 40,740.00
PRECISION DRILLING-5.25%-

o011 /15 191,000.00 181,450.00
QEP RESOURCES-6. 875~

>1/03/01 281,000.00 303,480.00
QEP RESOURCES-5.25%-23/05/01 60,000.00 59,212.50
QEP RESOURCES-5. 6254~

56/03/01 52,000.00 50,440.00
RANGE RESOURCES-4.875%-~

o5 /0515 346,000.00 317,887.50
RAYONIER AM PROD-5.5%-

50/06/01 225,000.00 214,593.75
REYNOLDS GROUP-5.75%-

20/10/15 193,821.55 195,517.48
ROYAL BK SCOTLND GROUP

5. 1950 24/05/28 400,000.00 405,225.20
RSP PERMIAN-6.625%-22/10/01 180,000.00 187,650.00
SBA COMMUNICAT 1ONS-4..875%-

>0 /07/15 273,000.00 272,317.50
SEMGROUP/ROSE ROCK FIN

5 6251 23/11/15 115,000.00 108,675.00
SENSATA TECHNOLOGIES BV

5 O%25/10/01 300,000.00 299,259.00
SERVICENASTER COMPANY-7.45%-

o7 10815 325,000.00 346,125.00
SESI LLC-7.125%-21/12/15 139,000.00 141,780.00
SINO-FOREST ESCROW-0.0%-

18/10/21 35,000.00

SIRIUS XM RADIO-5.375%-

o5 /04715 250,000.00 246,250.00
SM ENERGY-6.125%-22/11/15 315,000.00 318,937.50
SOUTHERN-5. 5%-57/03/15 84,000.00 86,589.04
SOUTHWESTERN ENERGY-4.1%-

>0 /03/15 327,000.00 318,890.40
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SPECTRUM BRANDS-5.75%-
o5 /07715 235,000.00 233,237.50
SPRINGS INDUSTRIES-6.25%-

>1/06/01 152,000.00 154,090.00
SPRINT-7.25%-21/09/15 239,000.00 250,950.00
SPRINT-7.875%-23/09/15 503,000.00 533,180.00
SPRINT COMMUNICAT 10NS-7..0%-

>0/03/01 100,000.00 105,125.00
SPRINT COMMUNICATIONS-11.5%-

o1/11/18 94,000.00 111,155.00
STEEL DYNAMICS-5.5%-24/10/01 190,000.00 194,750.00
SUBURBAN PROPANE PARTNRS

5 54.94/06/01 293,000.00 281,280.00
T-MOBILE USA-6.375%-25/03/01 323,000.00 336,727.50
T-MOBILE USA-6.5%-26/01/15 110,000.00 115,225.00
TARGA RESOURCES PARTNERS

& o5h93/05/01 324,000.00 326,025.00
TECK RESOURCES-4.75H-

29 /01/15 132,000.00 133,815.00
TECK RESOURCES-6.125%-

2510701 90,000.00 94,275.00
TELECOM ITALIA CAPITAL

L6 3 33/11 /15 25,000.00 26,687.50
TELECOM ITALIA CAPITAL-7.2%-

36/07/18 71,000.00 80,762.50
TELEFLEX-4.875%-26/06/01 185,000.00 181,300.00
TELENET FINANCE LUX NOTE

& 54.28/03/01 200,000.00 191,000.00
TENET HEALTHCARE-8.125%-

29704701 165,000.00 174,900.00
TENET HEALTHCARE-6.75%-

23/06/15 162,000.00 162,000.00
TENNECO-5.375%-24/12/15 224,000.00 219,520.00
TEVA PHARM FIN 1V BV-3.65%-

2111710 115,000.00 107,942.79
TRANSDIGH-6. 5%-25/05/15 386,000.00 390,342.50
TRANSOCEAN-7.5%-31/04/15 250,000.00 231,250.00
TREEHOUSE FOODS-4.875%-

29/03/15 75,000.00 74,625.00
TRIBUNE MEDIA-5.875%-

29/07/15 171,000.00 173,351.25
UNITED RENTALS NORTH AM

5 Sy o5 /0771 304,000.00 310,840.00
UNITED RENTALS NORTH AM

5 54.27/05/15 56,000.00 55,300.00
UNITED STATES STEEL-6.875%-

25 J08/ 15 224,000.00 227,360.00
UNITYMEDIA HESSEN / NRW

5 0%.25/01/15 220,000.00 225,225.00
VALEANT PHARMACEUTICALS

2470315 540,000.00 572,400.00
VALVOL INE-5.5%-24/07/15 105,000.00 107,100.00
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VIRGIN MEDIA SECURED FIN
"6 oy o5 /01715 462,000.00 450,450.00
VTR FINANCE BV-6.875%-
24)01/15 200,000.00 203,500.00
WELLCARE HEALTH PLANS-5.25%-
25 /0A/01 200,000.00 201,750.00
WHITING PETROLEUM-6.25%-
23/04/01 247,000.00 256,262.50
WILLIAMS COMPANIES-7.875%-
21/00/01 81,000.00 90,517.50
WILLIAMS COMPANIES-4.55%-
24/06/24 356,000.00 354,220.00
WPX ENERGY-5.25%-24/09/15 223,000.00 223,557.50
WYNN LAS VEGAS-5.25%-
2770515 105,000.00 101,229.45
40,690,177.79|  40,773,580.15
(4,483,462,873)
4,483,462,873
(4,483,462,873)
( 1. )
2. )
3.
4.
192 100.00 100.00
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21,655,719
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CEO CEO
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(2018 29 )
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99 1,774,976
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1
€y
29 3 31 29 12 31
5,362,960 4,986,282
73,692 89,406
608,891 606,560
350,959 464,530
601,532 606,201
7,942 11,221
2,827
19,308
155,362 220,738
11,378 392
7,194,856 6,985,333
121,122 110,533
62,454 53,653
336 41,358
7,173 191,086 4,946 210,492
8,824 9,793
2,291 16,190
3,972 3,972
330,965 312,232
1,774,129 2,120,184 1,673,707 2,015,895
3,259 3,686
378,536 384,874
1,598 383,394 3,143 391,704
2,694,665 2,618,092
9,889,521 9,603,426
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29 3 31 29 12 31
44,060 42,997
3,208 3,236
20
33,808

123,366 120,298
263,090 420,285 254,392 374,691
184,224 196,263
314,486 452,262
24,738
243,011 1,158,769
16,412 30,108
1,225,689 2,283,068
117,535 117,535
4,608 2,178
514,466 589,090
75,073 86,457
82,470 82,365
4,926 4,255
799,080 881,882
2,024,769 3,164,950
4,000,000 4,000,000
1,406,953 1,406,953 1,406,953 1,406,953
1,406,953 1,406,953
2,457,330 2,457,330 1,030,758 1,030,758
2,457,330 1,030,758
7,864,283 6,437,711
467 763
467 763
7,864,751 6,438,475
9,889,521 9,603,426
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@)
( 28 4 1 ( 29 4 1
29 3 31 ) 29 12 31 )
2,323,928 1,852,178
1,990,913 1,881,211
39,070 42,299
4,293,593 3,069,058
8,647,506 6,844,748
884,093 691,795
94,416 57,909
1,520
285,837 210,421
588,121 461,935
2,559 876,518 1,631 673,988
304,074 255,988
16,855 14,681
71,586 54,192
10,718 99,159 9,294 78,167
2,259,782 1,757,849
97,438 74,357
1,534,639 1,247,994
1,113,324 2,745,402 265,086 1,587,439
51,330 53,074
1,465 1,100
143,817 149,277
88,180 63,175
316,450 263,924
192,060 160,315
12,515 11,383
243,011 915,757
213,944 155,186
239,414 207,104
1,118,105 1,002,663
5,365,697 4,570,402
1,022,026 516,495
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6 0
3,916 4,489
583 33,940
4,507 38,429
109 58
23
4,254 695
2,419 118
6,807 871
1,019,726 554,053
1,019,726 554,053
320,224 546,803
68,199 66,177
388,423 480,625
631,302 73,427
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467 467 7,864,751
73,427
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296 296 296
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C ) )
29 23 29 29
1,500,000 37,500 2 o
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40,000 40,000
C ) )
29 23 29 29
1,500,000 37,500 51 ”
( 29 31 ) ( 29 12 31 )
249,762 249,762
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74,993 357,596
34,002 22,052
17,213 1,634
9,153 90,959
19,999 42,019
155,362 514,261
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157,529 180,379
22,987 26,473
25,252 25,220
205,769 232,073
361,131 746,334
205,769 525,595
155,362 220,738
(D)
4,720 3,918
206 337
4,926 4,255
150,435 216,482
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:\ngzgfs e, |ptanta, 1,169,065 2,099,347 343,181
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