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15,031,832 9,456,074
1,786 1,200
25,232,265 5,936,287
10,198,647 3,520,987
64,546 39,743
2,368,600 1,459,093
42,967 13,183
2,476,113 1,512,019
12,674,760 2,008,968
12,674,760 2,008,968
12,674,760 2,008,968
1,236,946 127,062
18,080,902 32,269,183
9,919,113 10,649,546
9,919,113 10,649,546
375,135 491,962
375,135 491,962
12,294,445 7,957,399
32,269,183 28,187,092
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1 20 20
27 1 21 27
7 21
4 5
27 1 20 21 7 21
337,667,551 234,393,894
55 10 32,269,183 28,187,092
0.9044 0.8797
(9,044 ) (8,797 )
4 5
26 7 23 27 1 21
27 1 20 21 7 21
26 7 23 26 8 27 1 21 27 2 20
20
2,373,696 1,762,230
0
0 3,102,991 2,228,285
2,180,847 1,730,457
7,657,534 5,720,972 1
1 0.016071 0.016906 1,692,005
2,382,434 1 0.005000 0.005000
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26 8 21 26 9 27 2 21 27 3 20
22
2,257,686 1,547,509
0
0 3,004,710 2,040,468
2,111,309 1,684,877
7,373,705 5,272,854 1
1 0.016028 0.017046 1,546,685
2,300,293 1 0.005000 1 0.005000
26 9 23 26 10 27 3 21 27 4 20
20
2,194,637 1,183,042
0
0 2,787,719 1,607,837
1,967,950 1,451,889
6,950,306 4,242,768 1
1 0.016307 0.017445 1,216,070
2,131,136 1 0.005000 1 0.005000
26 10 21 26 11 27 4 21 27 5 20
20
2,086,775 1,172,719
0
0 2,761,497 1,542,246
2,013,230 1,372,382
6,861,502 4,087,347 1
1 0.016278 0.017573 1,162,961
2,107,590 1 0.005000 1 0.005000
26 11 21 26 12 27 5 21 27 6 22
22
1,675,257 1,148,368
0
0 2,211,089 1,554,186
1,739,710 1,382,140
5,626,056 4,084,694 1
1 0.016698 0.017490 1,167,709
1,684,655 1 0.005000 1 0.005000
26 12 23 27 1 27 6 23 27 7 21
20
1,688,482 1,187,441
0
0 2,219,704 1,564,828
1,730,312 1,362,799
5,638,498 4,115,068 1
1 0.016698 0.017556 1,171,969
1,688,337 1 0.005000 1 0.005000
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4 5
26 7 23 27 1 21
27 1 20 27 7 21
2 4
4 5
27 1 20 27 7 21
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(

(
(

)

)
)

4 5
27 1 20 27 7 21
1,563,236 2,175,618
1 1
1,563,235 2,175,617
4 5
27 1 20 217 7 21
488,163,916 337,667,551
6,566,043 4,930,682
157,062,408 108,204,339
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271 7 21

2,332,430 204,017,707

2,332,430 204,017,707

9,987 10,015
9,987 10,015
204,027,722
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(
3 4
27 1 20 27 7 21
14,324,534 1,846,238
131,588,865 116,553,083
10,005 10,009
697,900 598,200
146,621,304 119,007,530
146,621,304 119,007,530
691,570 545,325
3,515 3,022
129,072 111,162
2,330 998
826,487 660,507
826,487 660,507
138,314,004 109,065,135
7,480,813 9,281,888
145,794,817 118,347,023
146,621,304 119,007,530

33/88




EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooooooood

(
4
26 7 23 27 1 21
27 1 20 27 7 21

3,453,188 4,720,840
505 1,216
6,669,457 5,255,082

17,728
10,140,878 9,977,138
16,119 23,233
592,738 854,049
10,696 7,677
619,553 884,959
9,521,325 9,092,179
9,521,325 9,092,179
9,521,325 9,092,179
43,157 1,852,301
2,674,232 7,480,813
4,080,088 4,134,544
4,080,088 4,134,544
243,714 5,587,252
243,714 5,587,252
3,159,497 3,986,095
7,480,813 9,281,888

34/88



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooooooood

1 20 7 20
27 1 21 27
7 21
3 4
27 1 20 27 7 21
138,314,004 109,065,135
1.0541 1.0851
(10,541 ) (10,851 )
3 4
26 7 23 27 1 21
27 1 20 27 7 21
26 7 23 26 8 27 1 21 27 2 20
20
444,475 653,651
0
0 294,628 2,562,071
1,119,938 6,786,905
1,859,041 1 10,002,627 1
0.023489 395,731 | 0.086121 580,727 1
1 0.005000 0.005000
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26 8 21 26 9
22
466,320
735,640 295,062
1,164,086
2,661,108
1 0.033725
394,528 1 0.005000
26 9 23 26 10
20
399,099
0 297,518
1,971,518
2,668,135 1
0.033778 394,955
1 0.005000
26 10 21 26 11
20
509,033
5,832,197
2,917,857
1,975,662
11,234,749 1 0.087700
640,521 1
0.005000
26 11 21 26 12
22
617,791
0 1,973,351
8,316,892
10,908,034 1
0.084928 642,192
1 0.005000

36/88

27 2 21 27 3 20
659,092
45,278 4,553,963
6,856,870
12,115,203 1
0.087014 696,164
1 0.005000
27 3 21 27 4 20
831,400
0
7,027,301
6,861,551
14,720,252 1
0.086925 846,718 1
0.005000
27 4 21 27 5 20
892,446
0
6,414,285
6,282,026
13,588,757 1
0.087973 772,321 1
0.005000
27 5 21 27 6 22
559,353
223,435 4,527,881
4,592,446
9,903,115 1
0.090881 544,840
1 0.005000
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26 12 23 27 1 27 6 23 27 7 21
20
624,766 564,040
0 3,043,540 190,784 4,536,222
8,081,927 4,830,394
11,750,233 1 10,121,440 1
0.084953 691,570 0.092802 545,325
1 0.005000 1 0.005000
3 4
26 7 23 27 1 21
27 1 20 27 7 21
2 4
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3 4
27 1 20 27 7 21
)
)
)
3 4
27 1 20 21 7 21
2,650,665 220,529
1 1
2,650,664 220,530
3 4
27 1 20 271 7 21
79,032,387 138,314,004
63,052,652 53,789,837
3,771,035 83,038,706
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271 7 21

1,084,013 116,553,083
1,084,013 116,553,083
9,981 10,009
9,981 10,009
116,563,092
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( ) 2014 9 30

) (2013 10 1 2014 9 30 )

3,101,278

521,765
7,093
64,641
51,734
34,730
28,027
15,000
5,000
4,562
16,050
748,602
2,352,676

(94,978)
4,044,032
(6,514,817)

(1,238,512)
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(1,084,005)

(119,834)
(5,008,114)
(2,655,438)
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2014 9 30
AB Cayman Master Trust Short Duration High Yield Fund

Rate Dhate Principal Value Met Ascets
1} (L] LD
CORPORATES - NON-INVESTMENT GRADES
INDUSTRIAL
BASIC
Ainsworth Lumber Co., Ltd. T30% 13/15/1F UsD a50 5 672750 0L7%
AN Steel Corp. 7% 12/01/18 250 71,250 03
Aleris Inbernational, Inc. TH3% 2415/18 450 452250 ]
ArcelorMttal 425% 8/05/15 00 2530 02
Arcelorhittal 425% 300716 675 G550 or
Arcelochlittal B13% 6/ 01,18 200 212000 %]
AvcelorMittal{a) S350% 2/15/15 E00 S212.000 ns
Ashlaand, Tne, 388% 4/13/18 00 501,250 ]
Comuwrcial Metals Co. 6.50% T15417 300 321,000 03
Emeco Pty Ld. 688% 3/15/19 500 447 500 0%
FMG Resources Sugust 2006 Pry Lid. 6.00% 20017 00 100,730 ni
FMG Researces Augnast 2006 Pry Led. BI15% 11/01/19 425 439344 0.5
Hexion U5 Finance Corp. LT 4/15/30 o 211050 oz
Humntsonan International LLC Bad%h 315420 P 1] 263730 (1]
Ineos Foanes PLC % 2/15/19 850 4,500 0
TMIC Stewl Gronsp, Ine. B25% 3/13/18 425 429250 o5
Magietaticn LLC Mag Finance Corp. 11.00% 5/15/18 260 263,900 3
Molycorp, Lnc. 10U00% 6/00/20 X0 135000 01
Momentive Perfformance Materials, Inc.(b) % 10y15/20 100 89625 o1
Movelia, Ine. /GA 838% 12/15/17 150 260,000 03
Peabody Energy Corp. k] 11/15/18 50 245,000 o3
PO Corp. B.75% 3/01/18 450 477,562 0.5
Ryerson, Inc. (Toseph T. Byersen # Son, Inc. 11.25% 10/15/18 254 279,400 03
Smrrfit Kappa Acaquisitions. % 9/15/18 00 204,000 02
Stee] Dyssaica, nc. 6.13% 8/15/19 1,000 1056250 11
Thomp=on Creek Metals Co., Inc. 738% 6,/01,/18 E 32640 oo
Thompson Cresk Metals Co, Inc. .5% 12/01/17 350 0625 04
United States Steel Corp. 700% /0018 ] 27,000 n3
10,750,.3% 112
CAPITAL GOODS
Ardagh Packaging Finance FLC/ Ardagh
Holdangs UISA, Tne.(c) nn 12/15/19 500 483,750 o5
B/E Aesospace, bnc. 6585 10y/01 /20 500 533550 L6
Berry Plastics Corp. 97% 1/1%1 400 +43,000 05
Beverage Packaging Holdings Laxembourg
I 54 Beverage Packaging Heldings 11
lozuer 563% 13/15/16 Fis T A8 ol
Bombardser, Inc. % 1/15/16 535 532875 06
CNH Industraal America LLC 725% 1/15/16 400 415,000 0.4
CWH Indusstrzal Capital LLC man 11/00/15 500 503,125 05
Hasoan Led. &13% 8/15/16 x50 267500 03
HID Supply, Inc. 750% 7/13/20 335 MT563 04
Hunbingtem Ingalls Inchasbries, Inc. % 3/15/18 400 415,000 n4
Lafarge 34 620% 70915 00 516,850 5]
Masco Corp. 13N 10703/ 16 175 186,725 0.z
Rewel 54 6.13% 12/15/19 00 205,000 02
Reynolds Group [sswer, Ine. / Reynolds
Cronap Tssier LLC Reymnalds Greup
lasuiey La T13% 4/15/19 oo 3105875 03
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Rate Diate Frincipal Valme Met Aszets
(L] USD) %

Group [ssuer LLC/ Reynolds Group

Issuer Lu % 2715/ UsD o 5§ 105730 1%
sznn-!l:h G:\:H.LP | EEFIY lncfnzptull:h

Iasuer Lu G.00% 4/15/1% 550 572687 L3
F5l Hooe Products, Inc, % 3/m /18 455 474537 0S5
Sealed Azr Corp. 813% 9/15/19 603 653,400 07
St Maberialy LLC Suamanit Materiala

Finance Corp. 10.50% 1/3,/20 b 03875 0.3
United Fentals North Aoserica, Ine, 3.75% T/15/18 400 417,000 4
United Fentals North Amverica, Ine., B.38% 9/15/20 5 5373 0o
Vulcan Maberials Co. 6.230% 12/01/16 225 243,000 02

8017875 83
COMMUNICATIONS - MEDLA
CC0 Holdings LLC /CC0 Holdmgs Capital

Corp. Ta8% 10,/30,/17 600 621,750 [
Cequel Commumnications Holdings [

LLC f Coguuel Capatal Corp. % G/15,/20 145 1491649 02
Crown Media Holdings, Inc. 10.50% 7115019 475 518937 05
Cumahas Media Holdings, Inc. 7.75% 3/01/19 200 205,000 02
DISH DES Corp. 713% 2jm /16 650 56,000 [
iFeartCommmunications, nc, 330% 12/15/18 30 M35 o4
iFleartCommminications, Ine, 10.00% 1/15/18 443 W2 04
Intelsat Luxembourg 54 6.73% 6,/01,/18 728 748,000 133
Fadio One, bne, 9.25% 2/15/20 190 189,325 02
BE Dennelley & Sons Co. oD% 8/15/18 473 515373 [
Sinclair Televizion Growp, Inc. 8.38% 10/15/18 200 208500 02
Sirines XM Radio, Inc. 5.88% 10,00 /20 350 353,500 4
Telezat Canada, Telesat LLC 6.00% 315717 1025 L045.348 11
Townsquare Badio LLC/ Town=quars

Radio, Inc. a.00% 4/01,/19 575 618 562 06
Unityosedia Hessen GanbH & Co.

KG/ Unitymedia 3JEW GonbH 750% 3/15/19 450 475,875 05
Univision Comamwaications, Lo, 8.30% 3152 325 3658 04
UPCE Finanee I Ltd. B.63% 70120 200 05,020 02
Wive Holdoo LLC Wave Holdeo Corp.d) B25% T/15/19 101 103,525 0l

7711412 80

COMMUNICATIONS - TELECOMMUNICATIONS

Level 3 Compuumications, Inc 8.88% 6,/01,/1% 37 404,583 04
Level 3 Financing, Inc. T00% 6,00 /20 175 154,406 02
MetroPCS Wireless, Inc TET 9/01/18 300 311,850 03
Crwest Capital Funding, Inc % 11/15/18 B35 720500 08
SEA Comemunications Corp. 583% 100119 184 156,760 02
Sprint Comamemnications, Inc 4.00% 11/15/18 200 131,000 0.2
Mestel Corp. 6.00% 12/01 /16 1,25 1,330,622 1.4
T-Mobile USA, Inc. 5.25% /01,18 200 206,000 0.2
Telecom Ttalia Capital 5A 3.25% 10/01/15 Lt 924,70 Lo
Wind Acquisition Finanes 54 6.30% 4/30/20 250 260,625 03
Windsteeam Corp. 7B8% 1/m/7 200 222,000 02
Windstream Corp. B.13% S/01/18 725 753,812 03
5,738,908 &0
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Fate Drate Frinecipal Valuwe Mt Assebs
000| UsD) *a
CONSUMER CYCLICAL - AUTOMOTIVE
Bangue PRA Finance 54 438% 4/04/16 15D 60 5 65,200 5%
Commercial Viehicle Group, Inc. THE% 4/15/19 00 511,250 ons
Ceneral Motors Financial Ce, Ine, L% 3153/16 B30 856,370 oo
Coodyear Tire & Rubber Co. (The) B25% B13/20 b1 245,030 n3
Schaetfler Holding, Finance BV{d) [:%:1:3:4 B/15/18 200 208,000 02
2289855 24
CONSUMER CYCLICAL - ENTERTAINMENT
Live Mation Entertadsonent, Inc. TO0% a,01/20 135 143,438 ol
NAI Entertainament Holdmgs /INAL
Entertamment Holdings Finance Corp. 500% Br01/18 330 353,500 n4
Roval Caribbean Cruises Lid, 725% 6,/15/16 230 MBATS 03
Foval Canbbean Cruises Ltd, 11.88% 7r13/15 100 7,500 ol
853,413 LA
CONSUMER CYCLICAL - OTHER
DR Herton, I, 475% /17 300 31,250 03
D'F. Herteny, Ine, 630% 4/13/16 400 428,000 n4
Tele of Capri Casinos, Inc, T75% 3/15/19 623 651,563 oy
EB Hoome 6.25% 6,/ 15/15 B50 871,250 [E:]
Lennar Corp., Series B B50% 4/15/16 250 63,125 n3
Marina District Finance Co., Inc. G88% B/15/18 00 419,000 04
MGM Resorts International (L1534 715415 500 513,750 (153
Standard Pacifsc Corp. 10.75% 9/15/16 500 371500 (103
Studio City Finamce Lid. % 1201720 00 0,250 [0
4,370,688 47
CONSUMER CYCLICAL - RETAILERS
Cash Amverica International, Inc, 373 % 315/18 EnY WIS oG
Levi Strauss & Co. THI% 3/13/20 200 11,000 n2
MNew Look Bondeo [ FLC 838% 5/14/18 715 745556 s
155223 16
CONSUMER WNON-CYCLICAL
Air Medical Group Heldings, Inc. B25% 11,/01/18 480 501,000 05
Alere, Inc. T25% Fron s 200 059,500 02
Alere, Inc. B63% 1000118 i &) 204,090 02
Capsugel SA(d) 7.00% 5/15/19 00 154,500 02
CHS/ Community Health Systems, Inc. 513% B/15/18 300 308,250 03
CHS/Ce ity Health Syt Inc. % 11/15/1% 350 373,695 n4
Constellation Brands, Inc. T25% a/01/16 565 618,675 (11
Ceomatellation Brands, Ine. 725% 31317 300 333,730 n4
ConvaTec Healthcars E 54 10.50% 12/15/18 T0d 741,135 na
Dean Foods Co, T00% 6/01/16 613 65374 o7
Enda Fiamee LLC 8 Enda Fineo, Inc, F.00% 713719 230 261LETS o3
HCA, Inc. 719% 11715415 300 322,500 05
LASTS Healthcare LLC /TASIS Capital Corp. B3I&% 3/15/19 623 654,687 o7
Kanetic Comcepts, Inc. /KCIUSA, Inc. 1050% 11,/01/18 300 33,750 e
Sondthifield Foods, Inc. 323% BfO1/16 205 M5.513 n2
Valeant Pharmaceuticals International % 10701017 500 826,160 [iL]
Valeant Pharmaceuticals International % Bf15/18 0 11,000 (1]
73814 77
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Eate Drate Primcipal Valne Net Assets
1000 UsD) L]
ENMERGY
Athlon Holdings LP/ Athlon Finance Corp. 738% 4/15/21 UsD 18 5 01,185 0%
Atwood Oceandcs, Inc. a30% 2f01/20 250 356250 03
Basic Energy Services, Inc. 7% 2/15/1% 330 31550 n4
ElPaso LLC T00% B 15/17 31 375,953 n4
Energy 200 Gulfl Coast, Ine. % 12/15/17 800 B30,000 ne
EP Energy LLC / Everest Acquisition
Finance, Inc, 688% 5/01/1% 250 260,625 n3
Hiland Pariners LP/Hiland Partners
Finance Corp. 75% 1001720 200 212000 oz
Kander Mergan Finance Co, LLC 270 /516 709 731 ns
Laredo Petrolesen, Inc. % 2/15/19 830 W31 ng
Linn Energy LLC/ Lina Energy Finance
Corp. 6.25% 11,0119 337 328996 n3
Pacifsc Drilling V' Lbd. T8N 12/01/17 330 350825 03
Petroleum Geo-Services ASA T38% 12/15/18 525 525,000 [T
PHI, Inc. 5.25% 3/15/19 33 ‘[ o3
Sabine Pass LNG LP T50% 11/30/16 Ti0 T3kerl 08
Seven Generabions Energy Lid. % 5/15/20 533 575640 06
Texrvita Corp. B00% 11/15/18 ole 620620 e
7577840 75
COTHER INDUSTRIAL
Algeoo Seolsman Global Finanee FLC B30% 10/15/18 200 205,000 n2
Interline Brands, Inc.{d) 10.00% 11/15/18 650 BTT 625 n7
Laureate Education, Inc. 3% /0119 250 251,250 n3
Modular Space Corp. 10.25% /3119 479 483,790 ns
MNAMNA Developoent Corp. k) 3519 33 K000 (5]
Mew Enterprise Stone & Lime Co., Inc.(d) 13007% 315718 145 138397 nz
Safway Group Holding LLC / Safway
Finance Corp. T0% 5/15/18 373 79538 04
2639383 25
SERVICES
Sabre GLEL, Inc. B50% 5/15/19 120 125 400 o1
Service Corp. International /US(c) B.75% 4/01/16 470 494673 ns
meipod LLCI.I' TmriPurt H.nld.lnF.
Inc.{d) 13.88% 30116 618 618354 o7
LM1429 L3
TECHMOLOGY
Aspect Softwars, Inc, 10.63% 315/17 300 496,250 n3
Avaya, Ine. 7.00% 4/01/19 175 165,750 n2
Blackboard, Inc. 7% 11/15/1% 333 379170 n4
Brightstar Corp. 0% 12/01/16 900 952873 1.0
CDW LLC/CDW Finance Corp. B50% /0119 a7 HION ns
Ceridian HOM Helding, Inc. 11.00% 315/21 30 283,70 03
Cevidian LLC % 7519 100 110625 nl
Cewidlian LLC/ Comdata, Ine, B13% 11715717 149 145,156 [
Dell, Inuc. 230% /10,15 900 04,500 g
First Data Corp. 11.75% B15/21 N4 47705 o3
First Data Corp. 1263% 1/15/1 a7 116,157 a1
First Data Holdings, Inc.id} 14.530% arM4/19 2 2387 oo
Goodman Metworks, Inc. 1X13% 701 18 450 472500 05
Infor US, Inc. B3E% 4/01/1% 375 405,000 04
WO International Ld. B00% 3fm 17 510 515100 (151
Mumericable Group 54 % 313/19 300 296,250 n3
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Rabe Thate Frimcipal Value Med Assets
oLt {50} L
WXP BV / NXP Funding LLC 350% 415016 UsD e50 % 651,625 [ Vo
Senzata Technologies BY 6.50% 5/15/19 s 56,000 03
6,850,850 71
TRAMSPORTATION - AIRLINES
Agr Canada 875% 401720 00 551,250 L]
TRANSPORTATION - SERVICES
v AG BT5% 10/15/17 550 572,000 LX)
Hertz Corp. {The) 6.75% 4715019 200 206,250 02
Hert= Corp. {The) 750% 10/15/18 1060 1097100 1.2
Swiift Services Holdings, Inc. 10000% 1171518 300 315,000 03
2,190,350 23
69,961 8% 718
FINANCIAL INSTITUTIONS
BANFIMNG
Ally Financial, Ine. 313% 1/15/16 50 150,000 02
Ally Fimancial, Inc. 463% 626,15 630 609,033 ¥
BMP Paribas 54 5.19% 6215 475 479750 [I§]
Dresdmer Bank AG 725% 9r15/15 725 738,022 0.3
Llovds Banking Group PLC 5.590% 1001715 450 454500 (L]
Banking Group PLC % 1171418 100 101,625 01
BES Capital Trust I} 207% 1273014 333 524300 (K]
Fesona Preferred Global Securities Cayman
Lid. 7.19% TrH015 425 H3063 (L5
Societe Generale 54 5.92% 4,/05/17 Fo0 738,500 [L}:]
4,408,795 4.6
BROFEFRAGE
E*TRADE Fimancial Corp. BT5% 60116 600 B31.500 L]
FIMNANCE
Artsonig, Pty Lid.(d) 11.50% 4/01/19 626 632081 o7
Creditcorp 12.00% 715018 M5 362350 [LE
Internaticnal Lease Finance Corp. % 9515715 250 2o 00 03
International Lease Finance Corp, B75% 35017 P M 623 0.3
International Lease Finance Corp. % G017 685 T7ATS 0.8
Mlileatone Awviation Croup Lbd., (The) % 12715417 335 300,125 [LX]
INavient LLC % 910415 530 BE062D L]
SLM Corp. 6U00% 175017 350 B, 158 04
SLM Corp. 625% 1/15/16 130 134940 01
TWEX Fissance LLC/ TitleMax Finance Corge, B50% 9/15/18 620 16,900 L1
4681 600 4.9
OTHER FINANCE
ACE Cash Expre=s, Inc. 11.00% 101019 38 28595 0o
UG Holdimgs, Inc./OH BA8% 5/15/20 250 196,250 02
i I, TA8% 715019 260 6500 0.3
Speedy Cash Intermediate Holdings Corp. 10.75% 5/15/18 670 76700 [Lv)
LITBA4S 1.2
10,900,345 113
UTILITY
ELECTRIC
AES Corp. (The) 7% 10715715 137 144535 02
AES Corp./VA 9.75% /15716 283 313423 03
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Fate Dhake Frincipal Valne Net Assets
000 USDY s
GO Enegy, Inc. 7.88% 8/13/17 UsD 25 5 432437 o4
NEG Energy, Inc. THS% 1/15/18 400 L0000 os
PPL Energy Supply LLC 6.50% 5/01/18 00 315591 03
1,635,966 17
{Total cost 583,661,217 ) 82,518,231 858
CORPORATES - INVESTMENT GRADES
FINANCIAL INSTITUTIONS
BANKIMG
Turkive Halk Bankasi AS 4.58% 711917 485 707 s
Yapi Ve Kreds Bankazi AS 6.73% 2/08/17 325 Mo e 04
B3 TeT o=
FINANCE
Aviation Capital Group Corp. 3.88% W6 500 514270 os
HSBC Finance Capital Trust [X 591% 11/30/35 500 514375 (i1
L028.645 11
INSURAMCE
Swizs Re Capital | LP 6.83% 3/15/16 500 F25,000 o5
XL Group PLC, Series E 6.50% 4/15/17 200 193,500 n2
718500 oz
2,590,912 7
INDUSTRIAL
COMMUNICATIONS - MEDIA
Tiowe Wimner Calble, bnc. 3.85% 300717 35 360,230 o4
[Total cost $2.963,024) 2951142 31
EMERGING MARKETS - CORPORATE BONDS
INDUSTRIAL
BASIC
Adaro Indonesia PT 7.63% 10422719 150 156,150 n2
Sappi Papier Holdimg GaibH 7.75% 715717 400 30,000 n4
Sappi Papier Holding GaibH 8.38% 6/13/19 Ful i 215300 n2
E01.650 s
CAPITAL GOODS
Em?apumﬂfmb&us 988% 4/30/19 i i) 227 000 [+ b
Cemex SAE de CV 9.50% 6f15/18 50 TR o3
499825 s
COMMUNICATIONS - TELECOMMUNICATIONS
Dhigicel Group Lid. 8.253% /3020 xa 205,000 n2
CONSUMER MON-CYCLICAL
Masfrig Holdeng Eurcpe BV 8.38% 5/09/18 B35 5625 os
Virgoline de Oliveira Finance SA 10.50% 1/28/18 w5 32100 04
1027725 13
[Total cost 52,711,653 2734200 28
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Rate Dhabe Principal Valne Net Assels
woaj {UsDy %
QUASI-SOVEREIGNS
QUASI-SOVEREIGN BONDS
EAZAKHSTAN
KazMunayGas National Co. J5C
(Total cost $5848,225) 1L.75% 1/3/15 UsSD 8¥% 5 549,050 09%
GOVERMMENTS - TREASURIES
UNITED 5TATES
U5, Treasury Motes 0.25% 10/31/14 6] 630,101 07
(Tertal cost $650,107) 59,/02.76d 933
SHORT-TERM INVESTMENTS
1.5 TREASURY BILLS
Us. Tm}rndl
(Total cost 51,999,689 0u00% 372715 2000 1,999,732 21
TIME DEFOSITS
TPMorgan Chase, Naszam
(Total cost S668,028) 0.03% G/30/14 Gl 663,028 07
L6567, 76 18
2,370,524 G901
Total Investments
{eost 393, 501,947) 5 52,570,524 s
Dither assets less lHabilities 3,775,438 39
Net Assets 5 0,145, %2 1000%

(a)  Variable rate coupen, rale shown as of Seplember 30, 2014

b))  Defaulbed.

ich Floating Rate Securnity. Stated inberest rate was m effect at September 30, 2014.
(d)  Pay-In-Find Payments (FIK). The issuer may pay cash interest andfor interest in additional debt securities, Fates shovwmn are the rates in effect at

September M), 2014,

Currency Ablreviations:
USD = United States Dollas

Glosaary:
T5C - Jomt Sbock CDII'I.P!.I'I.}I’
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(
27 1 20 27 7 21
9,926,317 9,987,934
9,999,944
30,210,642 40,145,603
61,261 163,883
60,821 12,657
50,258,985 50,310,077
50,258,985 50,310,077
245 135
245 135
245 135
50,135,375 50,166,394
123,365 143,548
50,258,740 50,309,942
50,258,985 50,310,077
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27 1 20 217 7 21
50,135,375 50,166,394
1.0025 1.0029
(10,025 ) (10,029 )
26 7 23 27 1 2
27 1 20 217 7 21
2 4
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27 1 20 21 7 21
()
()
()
27 1 20 271 7 21
27 1 20 271 7 21
50,104,243 50,135,375
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8,776 8,881
10,000 10,000
49,945,674 49,936,793
9,994 9,994
9,987 9,987
9,987 9,987
9,986 9,986
9,986 9,986
9,984 9,984
9,984 9,984
9,984 9,984
9,984 9,984
9,984 9,984
9,984 9,984
9,984 9,984
9,984 9,984
9,981 9,981
9,977 9,977
9,977 9,977
9,977 9,977
9,977 9,977
9,976

9,976

9,974

9,974

50,135,375 50,166,394
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271 7 21

10,000,000 10,024,849
10,000,000 10,052,393
10,000,000 10,001,005
10,000,000 10,067,356
40,000,000 40,145,603
40,000,000 40,145,603
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27 8 31

6,053,725,818

3,064,367

6,050,661,451

6,698,603,053

0.9033

27 8 31

190,127,122

70,265

190,056,857

222,028,548

0.8560

27 8 31

303,699,997

98,952,336

204,747,661

199,849,489

1.0245
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100
1,560 10 8,448
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274 41,192
0 0
34 5,171
4 210

312 46,574
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38 59
19 8 6 52

26 4 1 27 3
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( )

26 3 31 ) 27 3 31 )
1,509,845 3,488,730
7,325,806 5,209,385
207,351 499,710
1,897,225 2,778,650
1,419,102 1,519,030
190,027 216,814
406,503 417,418
26,376 52,788
12,982,239 14,182,529
102,335 1 88,529
1,009 1 588
105,718 1 90,111
209,063 179,229
949,954 854,449
28,053 17,421
8,107 8,075
986,115 879,946
31,159,584 35,677,217
66,222 66,222
- 175,262
284,888 284,888
160,839 -
17 17

31,671,552 36,203,608
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32,866,731 37,262,784
45,848,971 51,445,314
29,930 33,209
137,842 137,094
711,826 995,185
508,934 655,766
310,490 410,223
248,117 324,326
79,355 97,490
1,283,286 1,556,244
769,569 787,638
168,940 498,615
4,248,293 5,495,794
1,106,561 1,253,790
19,950 25,400

- 13,483
1,126,511 1,292,673
5,374,805 6,788,467
10,000,000 10,000,000
8,281,840 8,281,840
8,281,840 8,281,840
139,807 139,807
120,000 120,000
70,000 70,000

350,000 350,000
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20,276,469 23,998,814
20,956,276 24,678,621
39,238,116 42,960,461
1,236,049 1,696,385
1,236,049 1,696,385
40,474,166 44,656,846
45,848,971 51,445,314
( )
25 4 26 4 1
26 3 31 27 3 31
12,436,743 15,670,934
6,674,387 7,825,480
791,350 872,448
47,100 47,100
19,949,580 24,415,963
5,367,041 6,834,391
13,397 28,551
161 -
3,767,832 4,581,959
1,587,647 1,811,448
1,228,668 1,722,179
66,025 80,518
885,490 967,812
128,890 148,832
538,997 581,870
55,199 53,825
147,275 170,610
20,172 21,379

316,349 336,053
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9,816,320 12,175,604
63,866 62,272
2,906,149 2,905,979
766,843 782,365
248,914 237,611
569,577 532,618
241,558 283,064
7,300 7,250
97,103 101,498
574,467 544,587
26,330 25,737
14,005 20,059
79,754 100,791
511,498 440,227
93,822 104,874
208,262 194,856
143,717 156,991
83,044 -
59,043 56,700
48,305 135,187
6,743,562 6,692,676
3,389,697 5,547,682
166 274
76,250 70,792
81,042 177,354
20,176 31,164
13,559 6,906
191,194 286,492
4,451 19,444
1,182 6,244
5,634 25,689
3,575,257 5,808,485
1,377 366,068
102,298 15,343
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103,675 381,411

6,903 -

3 8,924 3 8,042

2 2,387 2 25,550

142,550 -

160,764 33,593

3,518,168 6,156,304

1,474,066 2,284,237

95,320 14,162

1,378,745 2,298,400

2,139,422 3,857,904

25 4 26 3 31 )

( )
10,000,000 | 8,281,840 [ 8,281,840 139,807 | 120,000 70,000 | 350,000 | 18,272,607 | 18,952,414 | 37,234,254
- - - - - - -| 135560| 135560 | 135,560
- - - - - - - | 2139,422| 2,130,422 2,139,422
- - - - - - - | 2,003,862 | 2,003,862| 2,003,862
10,000,000 | 8,281,840 [ 8,281,840 | 139,807 | 120,000 70,000 | 350,000 | 20,276,469 | 20,956,276 | 39,238,116

63/88



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooooooood

846,135 846,135 38,080,390

- - 135,560

- - 2,139,422

389,913 389,913 389,913

389,913 389,913 2,393,775

1,236,049 1,236,049 40,474,166

26 4 27 3 31 )

10,000,000 8,281,840 8,281,840 139,807 120,000 70,000 350,000 | 20,276,469 | 20,956,276 | 39,238,116
- - - - - - - 135,560 135,560 135,560
- - - - - - - 3,857,904 3,857,904 3,857,904
- - - - - - - 3,722,344 3,722,344 3,722,344
10,000,000 8,281,840 8,281,840 139,807 120,000 70,000 350,000 | 23,998,814 | 24,678,621 | 42,960,461
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1,236,049 1,236,049 | 40,474,166
- - 135,560
- - 3,857,904
460,336 460,336 460,336
460,336 460,336 4,182,680
1,696,385 1,696,385 | 44,656,846
26 4 1
27 3 31
3 15
6 2 20
5
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20 3 31
26 3 31 27 3 31
254,648 272,378
6,004 6,425
520,399 481,704
781,053 760,508
180,000

40,000
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25 4 1 ( 26 4 1
26 3 31 27 3 31 )
8,924 4,128
3,914
8,924 8,042
25 4 1 ( 26 4 1
26 3 31 27 3 31 )
41,126
25 4 1 26 3 31
108 108
108 108
25 6 24
135,560
1,250
25 3 31
25 6 24
26 6 26
135,560
1,250
26 3 31
2% 6 26

26 4 1 27 3 31
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108

108

108

108

26 6 26
135,560
1,250
26 3 31
26 6 26
27 6 25
135,560
1,250
27 3 31
271 6 25
(
26 3 31
862 762 100
)
27 3 31
(
26 3 31 27 3 31
107
107
(
25 4 26 4
26 3 31 27 3 31
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186 108
172 100
6 1
2 )
26 3 31
1,509,845 1,509,845
4,626,076 4,632,360 6,283
2,699,730 2,699,730
23,227,190 23,299,720 72,529
7,864,894 7,864,894
27 3 31
3,488,730 3,488,730
5,209,385 5,215,010 5,624
22,414,879 22,498,520 83,640
13,194,837 13,194,837
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( )
( 26 3 31 ) ( 27 3 31 )
67,500 67,500
66,222 66,222
( 26 3 31 )
10 10
1,509,845
4,600,000 | 23,200,000
4,888,361 | 3,035,620 | 1,624,417 3,044
10,998,206 |26,235,620 | 1,624,417 3,044
( 27 3 31 )
10 10
3,488,730
5,200,000 |22,400,000
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990,647 | 9,384,052 | 1,683,297 3,372
9,679,377 |31,784,052 | 1,683,297 3,372
26 3 31
D 26,554,298 26,634,680 80,381
@
©)
26,554,298 26,634,680 80,381
D 1,298,967 1,297,400 1,567
@
©)
1,298,967 1,297,400 1,567
27,853,266 27,932,080 78,813
27 3 31
) 26,620,113 26,710,130 90,016
@)
3)
26,620,113 26,710,130 90,016
) 1,004,151 1,003,400 751
@)
3)
1,004,151 1,003,400 751
27,624,265 27,713,530 89,264

26 3 31
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€H)
©) 1,799,820 1,799,764 55
1,799,820 1,799,764 55
3) 7,295,640 5,502,350 1,793,290
9,095,460 7,302,114 1,793,345

(1)
0] 899,910 899,912 2
899,910 899,912 2
) 569,254 583,000 13,745
1,469,164 1,482,912 13,748
10,564,624 8,785,027 1,779,597

27 3 31

€H)
©) 3,113,940 3,105,255 8,684
3,113,940 3,105,255 8,684
3) 7,809,441 5,421,939 2,387,501
10,923,381 8,527,195 2,396,186

(€H)
0] 1,900,070 1,902,293 2,223
1,900,070 1,902,293 2,223
3) 371,386 376,170 4,783
2,271,456 2,278,463 7,006
13,194,837 10,805,658 2,389,179

67,500 67,500
66,222

66,222
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25 4 1 26 3 31
@
@
®3) 256,377 1,377
256,377 1,377
26 4 1 27 3 31
€H)
@
®) 1,249,329 366,068
1,249,329 366,068
25 4 1 26 3 31
929,869
212,344
35,652
1,106,561
212,344
44,191
26 4 1 27 3 31
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1,106,561
215,268
68,039
1,253,790
215,268
44,254
26 3 31 ) 27 3 31 )
274,274 260,708
98,319 120,645
33,928 36,064
406,523 417,418
19
19
406,503 417,418

394,378 405,952
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7,110 4,573
3,835 8,214
486,598 406,043
4,898 2,266
2 461 1,703
899,283 828,753
97,929 90,623
801,354 738,130
92,089 56,555
548,424 695,058
640,514 751,613
160,839 13,483
27 3 31 )

38.01 35.64
0.15 0.09
0.17 0.2
0.98 0.09
0.67 1.63
0.60 0.44
0.20 0.37

39.19 0.06
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27 9
27 2 ) 27 3 31 27 4 1
35.64 27 4 1
33.10 28 4 1
32.34
32,758
100,766 68,007
]
]
25 4 1 26 3 31
90
90
90
3,851,374
26 4 1 27 3 31
90
90

90
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4,553,051
]
]
25 26 3 31
« D
3,139,318 738,331
( )
250,000 664,956 151,082
90.00
47,100 - -
26 27 3 31
« D
3,829,599 767,087
( )
200,000 676,352 158,782
90.00
47,100 ) )
25 4 26 4
26 3 31 27 3 31
373,212 65 411,781 19
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19,727 63 35,573 77
()
25 4 26 4
26 3 31 27 3 31
2,139,422 3,857,904
2,139,422 3,857,904
108 108
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27 6 25
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27 3 324,279

27 3 10,000

1,250

1 301

6,000

500

7,495

1,270

47,937

46,450

2 33,076
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