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USD 7, 255p6ematic SA 144A 8. 7502016/ 05/ 0%98, 983, 198606, 794, 134
0.8
EUR ,420B606rage Packaging Hol 8i §8§620175A061/4143A219, 195, 678348, 238, 415

74/133



EDINETOOOO

0OO000D0O0O0O0O(E12432)
Ooooooooooooooooooooo
USD 3,060 8061 sat Jackson Hol di "ng&8568A019/04/0250, 917, 09258, 313, 234
UsSb 1,500 8061 sat Jackson Hol di "mgS5068A021/04/0115,527,30226, 915, 895
USD 2,400 8061 sat Jackson Hol di mg2562A0 2104/41A0/ 1598, 911, 00801, 664, 981
UsSb 1,000l 8061 sat Luxembourg SAL1.25@017/02/0480,189,52182,568, 272
EUR 2, 090Ma00er horn Midco & Cy BCA5024M4200/ 02/ 1810, 219,27208,237,509
EUR 900, 0T6Denet Finance Luxefb6fb2g0 2S1CA0 21/4145%20 2, 663, 4373, 121, 309
USD 520, wWbfAd Acquisition FinanZTe?25062011484/A02/ 1538, 838, 65738, 636, 8914
USD11, 581Wi3nld7 Acqui sition Holdings Finance SA
PI'K 144A 4,8502017/07/1959, 155, 24216, 342, 256
1,956,421,52825,800, 350
1
EUR 750, dabegroup Finance Luxembour SA 144A
MT N 6.7502019/03/0181,429,23977,319, 588
4,329,358,58a53, 071, 488
0.7
0.7
USD 4, 040NA0Dos Maritime Acquisition Corp. [/
Navios Acquisition Fin&n62520Sl7/nlcl/ 0337,890, 03%00, 964, 755
USD 3,500T6@66Ray Corp. 8.5002020/01/1893,519,69887,287,015
631,409, 73588,251,770
631,409, 73588,251,770
0.5
0.5
USD 1,500KafAb6as City Southern d8. M6 R2 0clo8 /SOA2 /doel 30V, 299, 83531, 292, 305
USD 3,370KAafA6as City Southern d6é. M2 %2 0c200 /SIA2 /dle3 7Q0V, 560, 19298, 247, 491
400,860, 02429,539, 796
400,860, 02429,539, 796
1.8
0.1
USD 890, 86haeffler Finan BV 7142802017/ 02/ 157,160, 49076, 861, 433
UsSD 600, 806RAaeffler Finan BV 848802019/ 02/ 1546,267,62952,516, 922
113,428,11%929,378, 355
0.9
USD 1, 475L966del |l Basell IndustrbeeOO2W19/ 04/ 1522, 173,44522,505, 446
USD 4,860L96aAadel |l Basell IndustrbeeoOO2vW?21/11/1892,343,99432,949,506
USD 2,980L96Adel I Basell I ndustrbeg50@W0W24/04/1846,831,77364,891, 465
761,349,20820,346, 417
0. 4
USD 3, 512NPOBYV / NXP Funding L2C7%@20A8/ 08/ 0308, 730, 15815, 596, 359
0.2
EUR 300, P606Dish Television?Hol dliln.g2 5B2V0 1174/40A5/ 184, 637, 90531, 378, 240
EUR 1, 700P6DDsh Television? Hol dliln.g2 5B2V0 IWT/NO5/ 11581, 085, 47%¥77, 810, 029
215, 723,38209, 188,269
0.1
EUR 900, 8WDss Reinsurance Co. &ia5ELM BV ? 95,131, 22485,517,566
0.1
USD 1, 380UPCOHol ding BV 144A 9.8752018/ 04/ 11521, 689, 95418, 641, 562
1,616,052, 04678, 668, 528
0.2
0.2
USD 1, 740P8606Pol eum Geo-Services7A3AS2004148N 12/ 11534, 741, 03845, 191, 784
134, 741,03845,191, 784
0. 4
0. 4
USD 4, 570S6068n Seas Cruises S d&. R2B2019/005/13571,342,92371,559, 169
371,342,92371,559, 169
0.5
0.5
EUR 1, 365FE686066n Pty Ltd. 3.5022014/06/ 1533, 183,03527,742, 468
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EUR 1, 888F@6606n Pty Ltd .5002018/03/0175,829,17679,521,569
EUR 1, 550E6866n Pty Ltd 144A 9.5002018/03/0179,888, 48147,382, 644
488,900, 69254, 646, 681
488,900, 69254, 646, 681

©

0.2
0.2
USD 2, 900s8afA0ander | ssuances SAbB. 244220016/ 06/2R015,646,218223,341,516
215,646, 219223,341,516

0.0
0.0
EUR 100,098 Finance Corp. AB718272pB20MT8Y 11/ 1511, 709, 78910, 284, 256
11,709,78910, 284, 256
1.8
0.7

USD 4, 480BAa0O6I1 ays Bank PLC 144AM0.172021/06/ 13298, 981, 46854, 728, 888
EUR 557, 0b6yds TSB Bank PLC MTINN.872021/12/180, 693, 76164, 227,100
usbD 860, ROQal Bank of Scotl and5G6 6020 1PA/CY/OT/hOe6 0, 274, 52068, 938, 371

USD 1, 015R008al Bank of Scotland Group PLC/ The ?
7.648 66, 044,63677,390, 492

595,994,37665, 284,851

0.3
EUR 2, 160NB@OWorl d Resources PLT.3752015/05/12537,385,87219, 167, 251
0.0
GBP 150, 06Dory Group No.3 PLC &48A52MWTIN9/ 02/ 1520, 000, 74318, 891, 332

GBP 1, 100B6pAar

0
an Finance PLC 148A8752018/04/3053,639,48547,518, 844
0.1
p

GBP 1,017EA06rprise Inns PLC 6.5002018/12/08622,457,65%12, 751,570
0.5

UsSD 2, 484| Amarsat Finance PLC 1%2438752017/12/0209,655,75209,689,567

GBP 950, PAOGnesd4u Finance PLC 9.5002018/04/0115,827,00820, 987, 751

GBP 1, 180PhA6Aesd4u Finance PLC 1948002018/ 04/0157,471,35850,279,523

482,954,11480, 956, 841

1,612,432,2p@244,570, 689

2.0
USD 9, 060PBABOAViIi ation Hol dings 1l1n.c2.5 210414587/ 08/ 0130, 053, 49D229,565, 082
USD 2,720D0Q66mmun 1| nc 9.7502018/07/1824,548,518224,321, 170
USD 7, 240Kb8@0bos Defense & Security Solutions
I nc. 10.00@017/06/ 0608, 210, 35011, 172, 489
USD 2, 430TOD0Omph Group I nc. 8.6252018/07/1813,573,33314, 111, 491
1,776,385,869279, 170, 232
0.6
USD 6, 302ADDDance One I nternat iloOn.adlO@Onic6./ 07/ 15526, 330, 92809, 926, 087
0.9
USD 1, 449CeBa8inent al Airlines 2000-1 Class B
Pass Through Trust 8.3882020/11/0121,138,99719,577,061
USD 1,421C6848i nent al Airlines 2001-1 Class B
Pass Through Trust 7.3732015/12/1%10,777,34118, 443, 435
UsSD 1,884Cb6B0inental Airlines 2009-2 Class B
Pass Through Trust 9.2502017/05/11051,814,957Y60, 555, 088
USD 1,210€C0600i nent al Airlines 2012-1 Class B
Pass Through Trust 6.2502021/10/ 2298, 494, 09897, 436, 396
USD 208, DBabta Air Lines 2009-1 Series B Pass
Through Trust 9.7502016/12/1717,841,00417,885, 274
UsSb 2,800p6Doa Air Lines 2012-1 Class B Pass
Through Trust 144A 6.8752019/05/0223,321,10226, 289,582
USD 1, 478pADOed Air Line I nc 2948A52013/08/0120,530,53218, 154,905
843,918,03858, 341,741
0.5

usbD 780, CcB0ysler Group LLC / C6. C0O60201su/er6/IInNS65, 658, 05964, 630, 825
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USD 4, 613CAPOsl er Group LLC / C&. 26 020s21u/er6 /1In36.9, 897, 25884, 027, 853
435,555,31448,658, 678
0.5
USD 1, 070AMmB0i can Axl e & Manufa6t6252r10922|/n100/1583 931,83884,705, 905
USD 4,230C0600i nent al Rubber of America rp.
144A 4.5002019/09/1529 432,51234,694, 266
413,364,35819, 400, 171
2.8
USD 4, 500ADD9 Financi al Il nc. 8.3002015/02/1254,879, 48388,625, 224
USD 2, 120ADD9 Financi al Il nc. 4.6252015/ 06/ 2669, 106, 264269, 255, 601
USD 5, 480ADD9 Financi al Il nc. 8.0002020/03/1835, 460, 29800, 972,536
USD 4, 550ADD9 Financi al Il nc. 8.0002031/11/0414,016, 41414,537, 462
USD 1,640B&aAR of America Corp. 6.5002016/08/0127,519,15847,693,911
USD 1, 350C0D00Group I nc. 144A 5.5002019/02/1%02,802,31%514, 224,306
USD10, 000Go0l0dOman Sachs Group In6.A562036/05/0152,175,02817,707, 150
2,355,958, 858953,016, 190
0.1
USb 1,520ce6Aa8tellation Brands | #4c6252023/03/ 01118, 926, 53221, 216, 837
0.5
USD 3,980B0ODDding Materials Corp. of America
144A 6.8752018/08/1540 228,35333,653,622
UsSbD 220,800l ding Materials Corp. of America
144A 7.0002020/ 02/ 1518, 722,01218,657, 123
USD 1,640B0DDding Materials Corp. of Amer:i
144A 6.7502021/05/0132 336,82%40, 037,345
491,287, 19892, 348,090
0.1
USD 1, 910H6P0Oul es I nc. 6.5002029/06/3037,410,15123,062, 223
2.1
USD 1,160A00608 Coal I nc. 8.7502016/08/0199, 765, 16388,897, 534
USbD 1,850A0608 Coal I nc. 7.0002019/06/ 1550, 016, 70821, 625, 301
USD 1,560A00608 Coal I nc. 7.2502021/06/1%525,938, 78001, 952,851
USD 3,640C0ONB0OL Energy | nc 8.2502020/04/03%15,034, 70298, 070, 489
USD 210, C6fAsol Energy I nc 6.3752021/03/0116,641, 13415, 970, 980
USD 4, 900F606sight Energy LLC / Foresight Energy
Corp. 144A 9.6252017/08/1895,579, 74396, 483, 311
USD 2,800P6&abody Energy Corp 6.5002020/09/1823, 716, 43223,838, 792
UsSb 2, 270P6eabody Energy Corp. 7.8752026/11/0207,108,37888, 975, 336
Usb 2, 740wWe80dmorel and Coal Co. / Westmoreland
Partners 10.75@018/02/0207,317,12307,850, 307
USD 5, 440XDA6Brgy Corp. 144A 9.2502019/ 05/ 1836,423,06277,227,107
2,177,541, 22920,892, 00
5.8
USD 3, 410AD06grity Inc. 144A 10.50@015/ 11/ 02183, 206, 82833,470, 785
USD 1, 000ADOBgrity Inc. 144A 11.75@Q016/05/0181, 650, 6365, 354, 392
USD 5, 750AM60i can Reprographicsl0Co5.0@Q016/ 12/ 14571, 760,307471,971,524
USD 3, 330A80B0ead Capital Inc. 18648002022/ 07/1867,998, 183,009,220
USD 1, 650ER@mMWor ks Group | nc. 9.0002019/07/1%533,540, 23184, 151,560
USD 1, 000G660Group Inc./ The 7.7502017/10/ 185,929,702 84,221,583
UsSb 700, 66 Group Inc./ The 6.6252021/02/156,866,573%8,546, 643
USD 3, 150H&B0Equi pment Services71 0602012424/A09/ 02147, 413, 127255, 494,826
UsSD 1,280.]9@0ar Hol ding Co. /Jaguar Merge ub
nc. 144A 9.5002019/12/0100 281, 0802,285,070
UusbD 7,130M060tronics Internatiofall2bn0c20/ 04/ 0895, 026, 9/0/9, 697,347
USD 2, 130NBB0Rentals Holdings I|1n2c..25104041A5/ 04/ 1576, 909, 74167, 377,266
Usb 350, gefAt-A-Center Inec. 6.6252020/11/1528,647,00229, 545,631
Usb 720, BR8C Equi pment Rental Inc. [/ RSC
Hol di ngs LLC 8.2502021/02/0160,329,56361, 759,900
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USD 1,010S6600ice Corp. Internativob@D2027/04/018,113,28483,688, 633
USD 3, 270S600i ceMaster Co. 8.0002020/02/ 12562, 362,87®R70,952, 307
UsSb 930, 68660viceMaster Co. 144A7.0002020/08/1%3,842,097 74,527,348
USD 670, 860heby"'s 7.7502015/06/150,081,08356, 799, 841
USD 6, 170S606Beby's 144A 5.2502022/10/0482,281,09%486, 044,114
USD 1, 890s06wart Enterprises I n6.5002019/04/ 11563, 225,89058,811, 172
USD 3,720TbhaBsUnion Holding Co. 91 62520P18/ 0164/41M10, 225, 97316, 922, 119
USD 3, 650pUAD0ed Rentals North AlnfPer8 7c20 116n/c06/ 1817,859, 13817, 348,090
USD 3, 194PR0OBi nancing Escrow Co7p625%24042A2/ 04/ 1867, 223, 382,731,269
USD 8, 658W90D8 Services Corp. 14140A 50@018/04/0124,068, 22%530,874,504
5,326,842,594895,585, 144
0.1
USD 990, ICR® Corp. 144A 5.0002022/ 07/ 1577,104, 14878, 180, 191
4. 2
Uusb 370,B6060d Acquisition Sub LLC / Boyd
Acquisition Finance Co8p3785%24041M/ 02/ 1839, 042,86930,082,471
Usb 1,500G66a6ral Motors Financi @l 78620 18n/c0.6/ 01122, 000, 81830, 030, 849
Usb 2, 320G6A6ral Motors Financi 4l 7862017n/c0.8/11458A, 704, 26085, 271, 124
USD 6,970l A066rnational Lease Fi8a62B20Clo5/p0.9/ 15579, 242,58619,561,581
USD 2, 750l A066rnational Lease Fi8a8eb20Clon/p0.9/ 0229, 341, 46853,540, 030
USD 5,380l A06rnational Lease Fi8ahbe20Co0r/pl.2/ 14577, 487, 77499, 155, 839
USD 5,670l A066rnational Lease Fi8a62B20C02r/p0.1/ 14555, 715, 36534, 884,852
Uusb13, 209Me0r0rGi I I Lynch & Co. In@é.7502038/05/14168,032,06294,692, 678
USD 3,270Na0Donstar Mortgage LLC / Nationstar
Capital Corp. 144A 7.8752020/10/0257 609, 10260, 139, 656
3,500,176,31807,359, 080
4.8
USD 5, 380AB680Corp./ The 9.7502016/ 04/ 15886,824, 70502, 295, 184
USD 2, 439AES50Il ronwood LLC 8.8572025/11/300,172,40219, 187,609
USD 1, 280AB80Red Oak LLC 9.2002029/11/3010,470,91508, 052,595
UusbD 530, CaDpine Corp. 144A 7.8752020/07/3145,133,23645, 255,971
USD 1, 120cabpine Corp. 144A 7.8752023/01/1588,954,28596, 724,500
USD 2, 472C360 Geothermal Power HoO®@O02n0g2s6/10474/A1560, 804, 04682, 200, 743
UsSD 1,320D9699y Roseton / Danskammer Pass
hrough Trust Series B7+x6702016/11/0804, 106, 15%3,673, 850
UusbD 3,250Eﬁ@f)gy Future Intermediate Holding Co.
LLC / EFIH Finance |Incl0.00@020/12/0263,597, 74385, 730, 958
USD12, 790En0e0r0gy Future I ntermediate Holding Co.
LLC / EFIH Finance | ncll.1745420022/ 03/ 0%292,824,801062, 267,564
USD 1, 188FL0b6tLight Hydro Gener &8t 8hpg20C06./ 10/ 1505, 337,598407, 418,680
USD 2, 044G6666n REMA LLC 9.2372017/07/0263,714,03568,576, 234
USD12, 345Ge0n0ADn REMA LLC 9.6812026/ 07/ 02019, 975,55637, 314, 246
UsSb 3, 946MDd®%est Generation LLC8.5602016/01/0310,972,21379,379,982
Uusb 1,655M899nt Mi d Atl antic Pass Through
9.1252017/06/3(]]32 014,55841,072,823
USD 2,640T6RAas Competitive Electric Hol di ngs
Co. LLC / TCEH Financel1ll.n5c0.Q012404/AL0/ 0221, 198, 43961, 752, 120
4,406, 100, 469860, 903, 059
0. 4
USD 2, 600BeDfen I nc. 144A 5.5002022/09/02103,726,81207,850, 307
Usb 2,300 A06rnational Wire Group Hol dings
144A 8.5002017/10/1578 946, 54978, 946, 549
382,673,36386, 796, 856
0.5
USD 5, 365FDBPB6t Wind Capital LLCQOL4245M018/ 06/ 04147,832,50427,847,584
1.8
USD 3, 250A000Dnity Gaming LLC / Affinity Gaming
Finance Corp. 144A 9.0002018/ 05/ 12559, 605, 4063, 605, 773
USD 1, 350€Ca0mi ke Cinemas | nc. 7.3752019/05/ 11510, 934,521113, 436, 552
USD 4, 930CCMOMerger Inc. 144A 9.1252019/ 05/ 04117, 100, 3238390, 280, 479
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USD 2,540M06B6gan Tribal Gami ng 1A0u.t5hOo@ O 1tey/ 12/ 12503, 670, 547181, 809, 694
USD 3, 000M6B6gan Tribal Gami ng 1ALlu.t5hOo@ O 1t 7y/ 1114/40R156, 745, 72& 48, 580, 098
USD 2, 900R6086l Entertainment GrBOup252018/ 08/ 12544, 384, 23®53, 267,720
UusSbD 600, 86Aeca Gaming Corp. 148A2502018/12/0149,546, 90649, 249, 203
USD 1, 081s080fQual mie Entertainmeftl1AB20hloS5/idt2/ 01M24,A 884, 773 85,576, 714
UsbD 510, 68p6edway Motorsports | f6c7502019/02/03%8,503,413 42,357,815
1,673,375,83628, 164, 048
1.4
Usb 1, 480Ha6mMony Foods Corp. 14140A 00Q@Q016/ 05/ 01124, 038, 76821, 481, 366
USD 4, 170P660 Holdings Inc. 144A.3752022/02/13531,699,374346, 337, 431
USD 8, 160SDfMmthons Foods Inc. 1441/0.50@017/11/07111,920,58%B50, 750,797
USD 3, 045VvD6Rase Cos. Inc. 144A9.8752018/01/1853,075,98846, 386, 058
1,420,734,71264, 955,652
1.5
USD 3, 325AppDeton Papers | nc. 11.25@015/12/1838,132,11259,987, 941
USD 5, 990AppPpDeton Papers |Inc. 11404A0Q@015/ 06/ 14588, 866, 21897, 496, 693
UsSD 600, Cb6arwater Paper Corp.7.1252018/11/0%0, 190, 24250, 999, 767
USD 2,500L06A80view Fibre Paper & Packaging I nc
144A 8.0002016/06/02107 828, 65803, 746, 207
USD 3,440VY6060 Paper Holdings LLC / Verso Paper
I nc. 144A 11.75@019/01/ 1881, 230,67283, 700, 303
UsSbD 1, 240vY6060 Paper Holdings LLC / Verso Paper
I nc. 144A 11.75@019/01/ 153,069, 44474, 768, 537
1,359,317,84370,699, 448
0. 4
UsSb 1, 310P0®OFinance LLC / DJO 1F0i.n8a7n2cCel 4Colr1p/.11510, 309, 581105, 998, 600
USD 1, 790DP00OO0OFinance LLC / DJO Finance Corp.
144A 9.8752018/ 04/ 11540, 205, 217138, 222,594
USD 1, 610H6D6gic I nc. 144A 6.2502020/ 08/ 0126, 789, 0733, 404,653
377,303,87377,625, 847
4. 3
USD 3,480A08608i a Healthcare Co. 1l2nc872018/11/0267,150,87318,812, 729
USD 2, 980AM60Ii group Corp. 7.5002019/11/1833,598,61271, 991, 947
USD 2, 300cB80Community Health S$sie2hbps0lU8/cO.8/ 1580, 395,86186, 104, 411
USD 3,580CB80Community Health Sysi2bBps020n/c07/ 1885, 425, 74897,509, 336
USD 8, 720CRCOHeal th Corp. 10.75@Q016/02/0695,872,600834,342, 177
USD 3, 190F066enius Medical Care U.S. Finance
Il nc. 144A 5.8752022/01/3245,026,50P66, 184, 937
UusbD 130, 606senius Medical Care U.S. Finance
I nc. 144A 6.5002018/09/159, 935,902 11, 454,524
USD 4, 720HCABOI nc 8.5002019/04/1895,814,02%415,887, 341
USD 1, 440HCBO0I nc. 6.5002020/02/1%12, 420, 95424,920, 252
UsSbD 850, BICA | nc. 7.2502020/09/1574,908,32374,398, 973
USD 1, 240| BICOResearch LLC 144A 11.50@019/07/1%02,218,662X7, 440, 286
UsSsb 6, 366LDO6POIi Nt Hospitals I n6.6252020/10/0%34,537,61839,869, 291
USD 1, 120PB96i otherapy Associates Hol dings
144A 11.875019/05/0191 032,45689, 753, 365
UusSbD 930, 06Aet Heal t hcare Corp.10.00@Q018/05/0185, 892, 74983, 933,712
USD 1, 4807606t Heal t hcare Corp.6.2502018/11/0115, 706, 35627,526, 647
USD 1,800T606t Heal t hcare Corp.8.8752019/07/0145,886, 90158, 951, 218
UusbD 490, vafAguard Health Holding Co.
Vanguard Hol ding Co. 81ﬁ602018/02/0141 666, 87240, 887, 341
Usb 2, 000vaf@Quard Health Holding Co. Lc /
Vanguard Holding Co. 7lﬂ502019/02/0171 908, 19466, 303,587
3,789,399,21%06, 272,074
0.5
usb 1, 230R9DaGnd Group Inc./ The 5.3752022/10/0926,690,51296, 175,990
UsSb 3,720Ta9Dor Morrison Communities Inc. [/
Monarch Communities I n€.7%02020/ 04/ 1309, 269, 32809,686, 455
UusbD 720, 0891 or Morrison Communities 1In
Monarch Communities I né.7%@024020/04/159, 907, 42459, 939, 314
465,867, 26465,801, 759
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0.6
UusbD 710, Am6rican Greetings Corp.3752021/12/0%4,934,01057,173,423
USD 3,540R69080l ds Group | ssuer 9®9n6002019/04/ 12581, 621, 48882, 307, 632
UsSb 2, 280R69Ao0l ds Group | ssuer HnB8752019/08/1%589, 985, 23889,586, 089
UusSbD 20, OR00y nol ds Group | ssuer b&neébo21mM42404 10/ 151,550,928 1,558,002
528,091,66830,625, 146
0.2
USD 2,340LDB6rty Mutual Group | Ac8002403A7/ 03/ 1588, 056, 59798, 443,943
1.9
USD 8, 480B&afARrate I nc. 11.75@015/07/1%27,066, 26842, 239, 166
USD 3,730€C606nt Communications &r 8idp201In8/.021/4148817, 947, 09816, 323,037
USD 5, 145N8001 i x I nc. 8.5002017/11/1836,786,914928, 316, 346
Uusb 2,370z896 Group LLC / Zayo BapRb2020/n0cl/ 0189, 636, 41202,371,042
1,671,436,70689, 249,59
1.4
USD 5, 690R9860son | nc 12.00@015/11/ 04172, 660, 70858, 192, 640
USD 4, 450R980so0on 1| nc /| Joseph T Ryerson & Son
Il nc. 144A 9. 0002 017/10/13545 738, 48255,311,017
USD 2, 190R986son Inc. / Joseph T Ryer & So
I nc. 144A 11.25@018/10/11570 149, 95071, 453,163
USD 3,860s606681 Dynamics | nc 7.6252020/03/1835,893,398327,347,701
1,324,442,53812,304,52
0.6
UusbD , 000EQODnox Holdings Inc. 948802016/ 02/0398, 444,24415,272,699
UusbD , 8906668 Sam Enterprises LIIC 50@016/12/0168, 408, 58856, 605, 462
566,852,82971,878, 161
2.6
Usb 760, Am6ristar Casinos Inc.7.5002021/04/ 1563, 743,95663,860, 577
USD 2, 780B666ier Casino Venturelll.n0cO.@ 011474/A02/ 0219, 387, 42814, 338, 344
USD 840,B69d Gaming Corp. 9.1252018/12/0170,700, 83868, 948, 8814
USD 4, 650B6968 Gaming Corp. 144A9.0002020/07/03266, 171, 42870,827,822
USD 4,510€C@a66ar's Entertainment Operating Co
I nc. 10.00@015/12/1548,638,73907,906,714
USD 4,390€C@a6e66ar's Entertainment Operating
I nc. 10.75Q016/02/0$58,679,00874,097,487
USD 2, 000€Cc8ae6ar's Entertainment Operating Co
I nc. 11.25@017/06/0169 494,13868, 054, 151
USD 2,810p6wAstream Devel opment Authority of the
Quapaw Tribe of Okl aholnfa 510440019/ 07/ 0226, 249, 99236, 662, 647
USb 7, 100MGMOResorts Internatiolnlall122017/11/1620,103,17613, 854,742
2,443,168,89818, 551, 36
0.2
USD 2, 130sP00Logistics Escrow LLC / SPL
Logistics Finance Corp8. 8%82020/08/0167,997,37D78,149,070
4. 4
Usb 1, 450CCO@0Hol dings LLC / CCO Holdings Capital
Corp. 7.8752018/04/3025,795,868B822, 685, 365
USD 9, 670CCO®0Hol dings LLC / CCO Holdings Capital
Corp. 8.1252020/ 04/ 37096, 040, 44853, 921, 264
USD 1, 605CC0O0Hol dings LLC / CCO Holdings Capital
Corp. 7.3752020/06/0133,392,31%740,014, 491
USD 5, 280€C6fA0age Learning Acquilsli.t500@n0s2 0/n0c4/ 14585 A651, 192441,608, 963
UsSb 2, 640Ccbear Channel Worl dwi d&. B2&b2020y/s03/n1515, 790, 115201, 291,527
Usb 380, CDhéar Channel Worl dwi d&. Bab2add 20y/s03/nlc81, 060, 703 28,530, 304
Usb 8, 050£68C0Hol dings LLC 144A 6.7502021/ 11/ 16543, 344,984693,641,562
usb 950, bbO8H DBS Cor p. 7.8752019/09/082,749, 405 86, 293, 083
USb 760, B80bercom Radio LLC 10.50@019/12/0%6,942,31364,747,530
USb 5, 000LBDOMedia I nc. 144A 9.2502019/ 04/ 13599, 741, 378B67,618, 455
USD 3, 710ND6&Dsen Finance LLC / Nielsen Fi
Co. 144A 4. 5002020/10/02191 643, 73®288,287, 754
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USD 8, 530PUAD0Ii sion Communicati ofs8FBx019/40454 16570, 269, 662686, 886, 330
USD 800, 0ADvision Communicati ofs7b02x0221/4049A 154, 464, 82162, 553, 489
3,946, 886,4%92@38, 080, 117
0.2
UusSb 2, 750mMe0681s USA Inc. 11.122015/12/0219,535,92820, 911, 460
0.6
USD 3, 000GD6DBal Brass & Copper Bnb00204149N 06/ 0239, 018,58254, 415, 312
USD 3, 520M6D9corp I nc 144A 10.00@020/06/0279,980, 24872, 496,693
518,998,82826,912, 005
0.2
USD 2, 110)JM0Buber Corp. 144A 9.8752019/11/0161, 390, 46885, 094,919
9.8
USD 2,520A0®@0o0d Oceanics |Inc 6.5002020/02/0196, 261, 79210, 767, 914
USD 1, 730B6bby Petroleum Co 6.7502020/11/ 01143, 678, 5620144, 020, 851
USD 2, 890B6bby Petroleum Co. 6.3752022/09/1534,029,89237,779,118
UsSD 2,330C900met Specialty Products Par LP
Cal umet Finance Corp9.3752019/05/01172,913,853195,783,086
UusbD 1,060C900met Specialty Products Partners LP
/ Calumet Finance Corp9.3752019/05/0189,457,97889,068, 700
UsSb 1, 630cCcabaoamet Specialty Products Partners LP
/ Calumet Finance Corp9.628AM20/08/0128,985,26837,281, 179
Uusb 1,700caobizo Oil & Gas Inc.8.6252018/ 10/ 11545, 096,580042,515, 366
USD 3,830Cch6peapeake Energy Corp9.5002015/02/ 13528, 949,957329,645, 803
uUusbD 360, Cheésapeake Energy Corp7.2502018/12/180,306,545 30,249,747
USD 4, 850Cch6peapeake Energy Corp6.7752019/03/ 1392, 119, 757378,758,850
USD 3,500ch66apeake Oil field Operating LLC /
Chesapeake Oil field Fi 6a628201n9/.111/412587, 100, 759262, 779, 118
USD 3,040C000beyville Resources LLC / CoffeyV|IIe
Finance I nc 144A 9.0002015/ 04/ 02149, 527,337253,668, 404
USD 2, 720C06mM8tock Resources 1 nc9.5002020/ 06/ 12504, 562, 82328,024,586
USD 2,550C6A806ho Resources Inc. 7.0002021/01/ 12515, 975,4268223, 196,919
USD 1,430C6A806ho Resources Inc. 5.5002022/10/ 01115, 862, 065116, 125, 613
UsSD 720, C060tinental Resources 5n06002022/09/158, 766,213 58,678, 908
USD 4,370C06080i nental Resources 5n@002104242A4 09/ 13550, 401, 1528355, 723, 372
USD 3,190pefAbury Resources Inc.9.7502016/ 03/ 02173, 257,51®67, 425, 893
USD 4, 000EA0606re Acquisition Co.9.5002016/05/02%230, 855, 75839,220, 415
USD 1, 830EBCO Resources I nc. 7.5002018/09/1%41, 149, 27533,836, 458
USD 3,810HaD6on Resources Corp.9128062020/07/ 13500, 668, 13803,839,571
USD 7,875H600ul es Offshore I nc.10L440M017/ 10/ 16544, 264, 131648,693, 398
USD 1, 670H60OO0Oul es Offshore I nc.10L4245M019/04/ 01139, 727, 164035, 127, 986
USD 1, 470M8008um Hunter Resource$8. TH502p0 2 01/4045~4 11516, 383, 583117, 229, 441
Usb 2, 330MDaGetates Petroleum Co. Il nc. |/
Mi dstates Petrol eum Col.0.L715Q 012404/A10/ 0180, 438, 31889, 891, 465
USD 4,940MDDaAagro Oil & Gas 10.50@016/ 05/ 1370, 439, 595%274,807, 438
USD 3, 185padbRer Drilling Co 9.1252018/04/0271,801, 61868, 245,740
USD 1, 000PDOGAcee Natur al Resour6e6500017/03/ 1586, 939,82692, 449,311
UusbD 480, PbAains Exploration & P6o#tld520i109n/ 0o/.1539, 057,65137,812, 1814
USD 4, 000pPD&A&Dns Exploration & P806252t0i1o9n/ 1M0/.18348, 626, 65348, 556, 757
UusbD 640, PD8ins Exploration & P6od&062t0i22n/ 0C/.0%3, 738, 220 50, 789, 699
USD 2, 830QBEPOResources I nc 6.8752021/03/0241,127,06849, 906, 637
USD10, 180Qu0iOcOk si | ver Resources 1lllnc7.52016/01/0862,301,00803, 913, 483
USD 4, 000RafAfBe Resources Corp. 8.0002019/05/1347,711,51347,000, 700
USD 7,400sambon I nvestment Co. 942302020/ 02/ 15586,657,01893, 732,981
UsSb 2, 260saAa08Ridge Energy Inc. 7.5002021/03/ 11590, 152, 828681, 988,641
UsSbD 1, 140sa608Ridge Energy Inc. 148802023/ 02/188,819,77491,577,842
UusbD 940, GMOEnergy Co 144A 6.5002023/01/0174,801, 48976, 882,829
9,012,914,88846, 996, 403
1.3
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usb 1, 210HDDEanNd / Hiland Partner
Financ 7.2502020/10/0194,167,07298,024,780
USD 6, 570K890En I n6.7502021/03/0%837,892,118321,388, 003
UsSDbD 1, 920pDDOSt ionél 50602019/ 06/ 0159, 323,20259, 464,716
USD 540, PD6nee ice8.8@3b2p018/ 03/ 1542, 705,37845,899, 790
USD 3,820s8E8680 L 7.1252021/12/1894,593,43829,899, 634
1,128,681,19954,676, 923
USD 6, 375P0680i um Pa LC / Pretium Finance
I nc 11.502016/04/0%14,334,41809,632, 965
3.5
UusbD 940, A6b6ess Midstr rtners LP / ACMP
Finance Corp. 5.8752021/04/1573,397,37076, 974,247
USD 6, 410A0606ss Midstr rtners LP / ACMP
Finance Corp. 6.1252022/07/1897,437,50829,886, 019
UsSbD 1, 130A0DA&s Pipelin ners LP / Atl as
Pipeline Fina rp.6162582020/10/0188,011,36889, 675, 562
USD 2,810C0068stex Ener /| Crosstex Energy
Finance Corp. 8.8752018/02/1203 646, 10834,339, 746
UusbD 900, CHhOBsstex Ener /| Crosstex rgy
Finance Corp. 7.1252022/06/0172 102,86969,847,506
USD 1, 200EDOPaso Corp. 7.8002031/08/0199,915,591108, 950, 906
USD 400, B86086rgy Transf ity7LP002020/ 10/ 1534,977,77735,478,098
USD 6, 840EQ06r p Pr Op@érasixmng68/L0CL/ 1571, 846, 41896, 696, 737
USD 5, 500H0ODDY gy r LP / Holly Energy
Financ Corp 144A 6.5002020/03/0455 718, 625650,381, 234
USD 3,150MabRWest Energy Partners LP / Mar kWest
Energy Finance Corp. 6.5002021/08/1861, 218, 91864, 072,590
Usb 1, 150Ma0bRWest Energy Partners LP / Mar kWest
Energy Finance Corp. 6.2502022/06/1589,955,67596,631, 137
USD 2, 550R606ncy Energy Partners LP / Regency
Energy Finance Corp. 5.5002023/04/1598,119,80201, 125, 224
USD 3,190T86060a Resources Partners LP / Targa
Resources Partners Finﬁn8§5m2m/08ll4042A47 552,93264,323,504
USD 2,220T686ro Logistics LP / Tesor ogi
Finance Corp. 144A 5.8752020/10/0175,377,01!)77,472,185
3,096,277,3%37895,854, 695
0
USD 2, 910A80800nN USA LLC / shton Woo
Financ 44 A 11 OOQ015/06/32019 813,90318, 482,066
USD 3, 964R68aDog 144 11.00@018/ 04/ 13516, 501,06296, 074,068
USD 2,500R680Dog 144 7.6252020/ 01/ 12506, 929, 78215, 416, 634
743,244,75729,972,768
USD 2, 0800Mm6B 0 a vesbo8%520n2x4/ 03/ 11569, 805, 11073, 158, 018
2.8
UusbD 550, B860660-To pa St olrOe. 215n@c0.1/4T/hCe3/ 1541, 437, 84341, 293,861
USD 1, 360B6AOTO pa St olrOe. 612n2c0.2/ 7T/hCe7 / 1577, 206, 08796, 024, 274
UusbD 230, 8B6006-To pa St olrOe. 612n2c0. 1/ 7T/hCe7 /11454 8, 049, 38216, 239, 399
USD 3, 200¢Cab0bol st Gr olulp. 215n@c0.1 81/4045A/ 18358, 761, 78872, 621, 178
USD 5, 850G9MmbBboree Co 9.1252018/12/0457, 076, 49835, 233, 992
USD 5, 590HOAO0Rest aur p LLC / HOA nance
Corp. 44 A 11.25&!017/04/04146 184,9338399,037,190
USD 3,180L8A0ry"'s I nc. 9.3752020/ 05/ 02162, 396, 9362, 257,839
USD 3,210Ma80ro"'s Rest s LLC / RRG Finance
Corp. 144A 15.00@017/06/ 02157, 059, 716258, 488,291
USD 1, 020NB&Dfman Marcus up nég¢. 1268028/ 06/07T1,353,517 78,168,521
UusbD 545, 6@ Al bertsons | nc. 7.2502013/05/042,116, 241 43,250,603
USD 2,6155p6fAce Spi it Holdings Inc. |/ Spencer
Gi fts LC / Spirit Hall oween
Superstores 144A 11.00@017/05/0222,932,52218, 713,530
USD 4,110s0bB0rban Propane Partners LP / Suburban
Energy Finance Corp. 7.3752020/03/1849,652,39843, 752, 431
USD 1, 390WOBROAcquisition Corp. 110442AK @020/ 06/3011, 154,95914,905,081

2,613,382,80579, 986, 190
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0.1
UusSbD 760, p80anced Micro Devices7] 5602012424/08/ 1559, 463, 26657, 356, 259
1.1
USD 2, 925FD78t Data Corp 10.55@015/09/2230,531,518234, 121,905
USD 410, PBD6st Data Corp. 9.8752015/09/2432,046,37832,696, 647
USb 910, BDb6st Data Corp. 11.25@016/03/3175,082,92469, 030, 577
USD 3, 130FDBOBSt Data Corp 12.622021/01/1821,154,98853, 568, 233
USD 4, 270FDBOB6t Data Corp 144A 6.7502020/11/03%332,549,97831,802, 886
USD 1,210L6086nd Acquisition SublOl.n7c5.@ 012404/A08/ 1594, 102,62292,729, 324
985,468, 404013, 949,572
4. 2
USD 4, 660L60861 3 Financing Inc.8.6252020/07/1860,904,03292,925,776
USD 3, 280M800D0PCS Wireless Inc.7.8752018/ 09/ 0259, 953, 47376,884,774
USb 1, 540M86000PCS Wireless Inc.6.6252020/11/1%20,673,97%¥25,956, 975
USD 7, 670spbDnt Nextel Corop. 6.8752028/11/1839,127,63651, 991, 753
USD 8, 635spbDnt Nextel Corop. 8. 7502032/03/1%23,717,30698, 700, 692
USD 6, 030spbDnt Nextel Corp. 149A0002018/11/1509,855, 71564, 154,283
UusbD 106, 8908i verse Holdings I nc9.1252019/01/159,294,266 8,906,870
USD 4,850t @00bel ecom Holdings I n8.0002018/03/0422, 139, 46816, 964,911
USD 4, 140W8680 Corp. 11.00@016/10/1842,495,85236,598, 460
Usb 1, 350wWee0o Corp. 8.6252018/10/0115, 040, 08510, 810, 706
USD 1, 550WDfA6@8stream Corp. 7.5002022/06/0121,543, 23228, 433,051
USD 3, 060WDfA6Bstream Corp. 7.5002023/04/0247,552,78R49, 980, 549
3,672,297,81862,308,800
0.
USD 2, 270EmMPDre Today LLC / Empire Today Finance
Corp. 144A 11.372017/ 02/ 01183, 453, 468387, 650, 743
2.6
Uusb 230, ADHO Medical Group Hol d®n@3gsS02i0nlc8./ 11/ 0119, 232, 28519, 594,647
USD 8, 990FDB8Bida East Coast Holldli.n5g0s@ 0Clo7r/p0.8 /POF1I& 9, 571, 545% 29, 505, 501
UsSb 1, 880G0aDOmark Offshore Inc.6134%2022/03/1%854,476,07%¥52,120, 128
UsSb 1, 472H66Dzon Lines LLC 144A1.00@Q016/10/1%15,717,28914,525,792
USD 2, 104H87bzon Lines LLC PI K 113440MQ@016/10/1%65,212,59857, 177,313
USD 3, 450006860seas Shipholding G8olLp5210nic8./ 03/ 32083, 848, 955179, 841, 282
USD 4,640Q080ity Distribution LLC / QD Capital
Corp. 9.8752018/ 11/ 03189, 993, 75895, 300, 708
USD 9, 210s986reon Gl obal Il reland Ltd. [/ Syncreon
Gl obal Finance US Inc.918@62018/05/07170,875,36050,601, 027
2,648,927,86298,666, 398
69,068,516627576, 633, 034
89, 078,481885813,277, 392
0.0
0.0
USD 33, 1655wa0p0t i on Mar kit CDX. NAO .H¥75® 1Rt/ 1731,829,216 4,104,809
USD 9,949swaption Markit CDX. NAO.H¥75®@1lRutlO/ 179,401,102 1,231, 442
USD 7,326swaApPtion Markit CDX. NAQ .H¥7.5®@Rvt1O/ 176,087,293 906, 734
47,317,611 6,242,985
47,317,611 6,242,985
0.1
0.1
0.1
28, 1154088 0n Lines Inc. * 184,576,308321,621, 758
184,576, 308321,621, 758
184,576, 308321,621, 758
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97.1 89,310,374887241,142,135
2.9 2,647,672,365
100.0 91,088,814,500
144A 1933 144A
MT N
Pl K (payment in kind)
?
2012 9 30
2 2012 9 30
+
*
( )
U.S. 10Yr Treasury Note
Futures (56) USD (7,475, D82 12 19(4,917,524 )
U.S. 30Yr Long Bond( IFBu2t)UB8Ss (22, 705,P0D3 12 19 4,004, 492
( )
(913,032 )
2012/ 1®d 02l ays Capital AWb.52, 076 ,I93Y2 4,274,918, 708%,574, 832
2012/ 1®Wd 02l ays Capital AUub.3,683,0PY 296,571, 4781, 406, 613)
2012/ 10@i/t0i2bank AUD 43, 029 ,J1P4y4 3,529,553, 74848, 231, 358
2012/ 10@i/t0i2bank AUD 3,906,31P¥% 312,612,3603, 421, 103)
2012/ 1®dI0Eman Sachs Gr oAPDIllnlc .7/9hJXP3Y1 968,654, 0483, 999, 393
2012/ 1DP OMorgan Chase &ACD.2, 638, 86RY 216,627,188, 147, 250
2012/ 12P OMorgan Chase &ACD.3,889,5BRY 310,922, 7281,844,451)
2012/ 1MdrmMRan Stanl ey AUD 13, 500 ,J72y3 1,110,122, 027,830,518
2012/ 1Mdr0glan Stanl ey AUD 1,930, 3RrY 155,304,427 79,734
2012/ 10B 9D 2 AUD 41, 60 3 ,J6P5Y0 3,413,474, 788,483,726
2012/ 1®Wd 02l ays Capital BRIC322,715)JBYO0 12,437,256, 6012 760, 354
2012/ 1@i/t0i2bank BRL150, 749)JB%0 5,812,627,021,684, 044
2012/ 1®dI02man Sachs GroBRL222, 40&kBYO0O 8,571,430, 793,516, 427
2012/ 1DP OMorgan Chase &BRDO288,610JB%0 11,126,671, 598 038, 902
2012/ 1DP OMorgan Chase &BRIb.24, 86 4 ,J0P0Y0 938, 232,99585, 250, 918)
2012/ 1Mdr0kan Stanl e BRL533,825)JBRY0O 20,591,356, 130, 233,321
2012/ 1B 2 BRL432,266JB%3 16,682, 117,108,581, 035
2012/ 1Rdrl6l ays Capital EWUR. 860, 91BY 86,572,262 398,523
2012/ 1Bdrl6l ays Capital EWR.10, 009 ,I353 978,021,3123,865, 686)
2012/ 1ai/tliebank EUR 14, 933,J5P2y3 1,448, 437, (7446, 335, 163)
2012/ 1Mdrlggan Stanl ey EUR 765, 986RY 77,952,4701, 283,535
2012/ 1Mdrlggan Stanl ey EUR 2,090, 0PY 208, 950,443(248, 296)
2012/ 1uBg9 6 EUR 12, 752 ,J876 1,245,316, BN, 183, 762)
2012/ 1Qi/tliebank GBP 3,702, 8BY 451,638, 1833,310, 365)
2012/ 1®Wd M2l ays Capital W8®D253,717)JR%8 19,980,833,27@,894, 336
2012/ 1Rd M4l ays Capital W8D251,560JBR%¥8 19,653, 055, D125 525,620
2012/ 10@i/t0i2bank usbl46,880JRY0 11,542, 716,593,024, 955
2012/ 1Qi/t0idbank usbl141,779)JBY%4 11,062, 755, 63182 433, 650
2012/ 1®dI0man Sachs Grougpblae, 5d86FR80 9, 496, 991, 811%6, 445, 624
2012/ 1@dl0ddman Sachs Grou$%Dl1l2t,2TGEFPY1l 9,467,020, 443, 048, 849
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2,056,576, 552

2012/ 1DP OMorgan Chase &UE€bD164,881)B%2 12,976,886, 948,609, 321
2012/ 12P OMorgan Chase &UE€D143,862JBYO0 11,247,969, H49 686, 437
2012/ 1Mdr0dan Stanl ey Uusb 5, 257,38BY 408, 730,737(306, 923)
2012/ 1MdrmMan Stanl ey usb274,939)JRY7 21,604,584,%28,532, 118
2012/ 1M@dr0gan Stanl ey usb 12, 00 0,JOPOY0 933,514,445(119,726)
2012/ 1MdrOgtan St anl ey usb275,315)JR¢%8 21,545,824, 238, 157,559
2012/ 1dr0gtan Stanl ey USD 5,137, 0P¥% 399,239,077(205, 303)
2012/ 10UB9® 2 usb269, 165JBY6 21,202,310,%86, 431, 179
2012/ 12B9 4 usb263,585)JP¥Y0 20,607, 056,¥Y6Y, 442, 261
2012/ 1®d 02l ays Capital AWUD.55, 759 ,J%P41 4,534,369, §@B,047,510)
2012/ 1Rd 0l ays Capital AUDb.43, 236 ,J1P96 3,513,810, 91838, 055, 847)
2012/ 10i/t0i2b ank AUD 46, 935 ,J31Y8 3,800,335,5@2,979,697)
2012/ 1Qi/t0idbank AUD 41, 101,31P3v8 3,340,294, §B%,225,983)
2012/ 1®dI0&man Sachs Gr oAPDIllnlc .7/9Th &P3Y1 959,531,8064,877,155)
2012/ 1@dI0dtman Sachs Gr oAPDIllnlc .7/9T™h &P3Y1 958, 949, 3q30, 112, 861)
2012/ 1DP OMorgan Chase &ACD.2,638, 86RY 213,647,448(167,513)
2012/ 12P OMorgan Chase &ACD.2, 638, 86RY 214,440, 3102, 261, 439)
2012/ 1M@drmMRan Stanl ey AUD 13, 500 ,J7P2Y3 1,101, 743, 44%, 451, 936)
2012/ 1@dr0gtan Stanl ey AUD 4,912,3P% 399,239,074, 210, 284)
2012/ 1B 9D 2 AUD 41, 603,J6P50 3,382,170, 8%, 179, 715)
2012/ 1269 4 AUD 36, 826 ,J9P6Y0 2,992,931, §B8,562,772)
2012/ 1®d 02l ays Capital BRIc322, 715)JBWY0 12, 345, 043, BZH7 452, 401
2012/ 1Rd 0l ays Capital BRc341,082)JBY0 13,037,823,68B8B3, 958, 758)
2012/ 10i/t0i2b ank BRL150,749)JB%0 5,786, 735,269, 792, 283)
2012/ 1Qi/t0idbank BRL150,749)JB%0 5,766,815, 3®87,122,071)
2012/ 1®dI02man Sachs GroBRL222, 4A08FBYO0O 8,537,460, 018,545, 645)
2012/ 1@dloddman Sachs GroBRL222, A08FBYO0 8,508,071, {524,768, 049)
2012/ 1DP OMorgan Chase &BRb313,474)JB%0 11,991,535, 231, 580, 378
2012/ 12P OMorgan Chase &BRDO288,610JB¥%¥0 11,033,529, 084,014, 413)
2012/ 1MdrmMRan Stanl ey BRL509,523JBY0 19,382,034, T7%2, 140, 384
2012/ 1M@dr0gan Stanl ey BRL 24, 30 2,J4P0Y0 933,514, 4461,566, 752)
2012/ 1dr0gtan Stanl ey BRL533,825JRBRY0 20,425,017 ,(94B%, 377,544)
2012/ 10B9® 2 BRL432,266JB%3 16,596, 977,@P@, 441, 061)
2012/ 12B9 4 BRL432,266JB%3 16,539, 202,589,622, 260)
2012/ 1Mdr0dan Stanl ey EUR 2,090, 0PY 208, 730, 737 457,532
2012/ 1®d 02l ays Capital Vab256, 930JR%4 20,110, 166 ,(A20M, 270, 969)
2012/ 1Bdrl®6l ays Capital WU®8D.13, 559,J1P8Y7 1,064,593, 230, 101, 452)
2012/ 1@i/t0i2bank usb148,525J)JBY8 11,610, 438,030, 702, 683)
2012/ 1ai/tlibank USD 24, 27 4 ,J5P9%9 1,900,075, 3512, 250, 266)
2012/ 1®dI02man Sachs GroupDlaz,086dnrEBY?24 9,540,084, §#AB, 272, 928)
2012/ 1DP OMorgan Chase &UED166, 806JFP¥0 13,053,235, 078B, 196, 529)
2012/ 12P OMorgan Chase &UED.4, 000, 0PY 310,922,723 104,756
2012/ 12P OMorgan Chase &UED.9, 865, 86P% 771, 703,6004,577,981)
2012/ 1M@dr0an Stanl ey Uusb291,595)JB%8 22,822, 284 ,(58®85, 295, 707)
2012/ 1Mdrlgan Stanl ey USD 2,687,JPY 208,950,443 71,500
2012/ 1Mdrlggan Stanl ey USD 996, 42BY 77,952,470 (460, 937)
2012/ 1Mdrdglan Stanl ey Uusb 2,000, 0PRY 155,304,427 209, 313
2012/ 10B9® 2 Uusb272, 443)JR%5 21,318, 754 ,(513211, 902, 771)
2012/ 1uB4 6 USD 15, 848 ,J89y2 1,245,316, 5012, 755, 039)
2012/ 12B9 4 Uusb 2,000, 0PVY 155,497,000 16, 740
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995, 480, 746

Swaption Mar kit
CDX. NA. Bank of America
HY. 18( Cal ISecurities (BI3C165, 0009902012/ 1Q/1147 349, 2(3474), 519, 726)
Swaption Mar kit
CDX. NA. Bank of America
HY. 18( Cal ISecurities (L2,949,5000)9902012/10(47308,88%23,355,918)
Swaption Mar kit
CDX. NA. Barclays Capital
HY. 18(Cal ll)nc. (7,326,0000)9902012/10¢(27756, 5209, 834, 208)
Swaption MBamki tof Ameri ca
CDX. NA. HY SE&guUPut) es (313165, 0009452012/ 1Q/1107 435, 809)404, 137)
Swaption Mamki tof Ameri ca
CDX. NA. HY SE&uUPutt) es (L2®2,C949,5000)9452012/10¢(2a7741,988)421,241)
Swaption MBarlkiltays Capital
CDX. NA. HY.I h&( Put) (7,326,0000)9452012/10(17895,101)310, 167)
(36, 487, 4849), 845, 397)
(1)
(
() C ) ()
BNP 2016/ 1282052 ,500mar kit CDXANBZNL9, 707 ,B8B,0357,(482 064, 472)
Pari bas HY. 17 5. 00%
12/20/ 2016
BNP 2016/ 12/72200, 0B00OMAar kit CDX4NA2(11,078,89%11, 987 790, 826)
Pari bas HY. 17 5. 00%
12/20/ 2016
BNP 2016/ 125,21084, 5 00Mar kit CDXA4NA2Q17, 767, 823)074,5%6 842, 389)
Pari bas HY. 17 5. 00%
12/20/ 2016
BNP 2017/ 0602652 ,500mar kit CDX4NB481,893,B44521,(8®7 415, 681)
Pari bas HY. 18 5. 00%
06/ 20/ 2017
BNP 2017/ 06b28640,500mar kit CDXA4ANRB4G59,587, 2&#2)796,(8BH3 383, 495)
Pari bas HY. 18 5. 00%
06/ 20/ 2017
(50, 034,1428%4 61,1925 496, 863)
(1)
(i)
(i)
AUD
BRL
EUR
GBP

JPY
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(2,176,050, 966
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2,412,107, 865 2,412,107, 865
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( 1) ( 2) ( 3)
4,917,524 4,917,524
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2012 2012
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