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9,987 10,019
9,987 10,019
3,502,950,413
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(
6 7
28 1 20 28 7 20

224,922
2,432,665 6,067,444
156,700,557 227,883,416
10,018 10,019

1,196,400
160,339,640 234,185,801
160,339,640 234,185,801
1,008,281 1,429,383
4,297 4,927
157,876 180,832
1,419 1,651
1,171,873 1,616,793
1,171,873 1,616,793
201,656,397 285,876,745
42,488,630 53,307,737
159,167,767 232,569,008
160,339,640 234,185,801
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(

27 7 22 28 1 21

28 1 20 28 7 20
7,638,465 7,368,811
966 134
19,571,412 4,797,249
11,931,981 12,166,194
1,152
29,357 27,088
1,078,576 994,838
9,719 9,023
1,117,652 1,032,101
13,049,633 11,134,093
13,049,633 11,134,093
13,049,633 11,134,093
235,824 2,535
28,187,092 42,488,630
5,742,635 396,344
5,742,635 396,344
867,962 15,774,260
867,962 15,774,260
6,362,402 6,572,749
42,488,630 53,307,737
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6 7
28 1 20 28 7 20
201,656,397 285,876,745
55 10 42,488,630 53,307,737
0.7893 0.8135
(7,893 ) (8,135 )
6 7
21 7 22 28 1 21
28 1 20 28 7 20
21 7 22 27 8 28 1 21 28 2 22
20
1,120,896 1,023,007
0
0 1,481,113 1,391,019
1,324,070 1,324,174
3,926,079 3,738,200 1
1 0.017754 1,013,281
1,105,689 1 0.005000 0.005000
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27 8 21
24
1,075,530
0
1 0.017708
1,090,684 1
27 9 25
20
1,130,509
0
1 0.017901
1,089,863 1
27 10 21
20
1,082,257
0
1 0.018029
1,064,482 1
27 11 21
21
1,018,351
0
1 0.018256
1,003,403 1
27 12 22
20
1,036,971
0
1 0.018398
1,008,281 1

27 9

1,466,311
1,320,911
3,862,752

0.005000

27 10

1,470,595
1,300,728
3,901,832

0.005000

27 11

1,441,876
1,314,154
3,838,287

0.005000

27 12

1,364,691
1,280,536
3,663,578

0.005000

28 1

1,377,623
1,295,484
3,710,078

0.005000

28 2 23
1,176,286
1,403,
1,333,366
3,913,537 1
0.019226
1 0.005000
28 3 23
1,108,935
1,417,
1,491,858
4,018,789 1
0.019647
1 0.005000
28 4 21
1,067,818
1,432,
1,578,039
4,078,769 1
0.019841
1 0.005000
28 5 21
1,080,843
1,548,
1,606,658
4,236,189 1
0.019950
1 0.005000
28 6 21
1,149,114
3,033,
1,625,811
5,808,383 1
0.020318
1 0.005000
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28 3 22

885

1,017,794

28 4 20

996

1,022,754

28 5 20

912

1,027,847

28 6 20

688

1,061,690

28 7 20

458

1,429,383
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27 7 22 28 1 21
28 1 20 28 7 20
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6 7
28 1 20 28 7 20
)
)
)
6 7
28 1 20 28 7 20
2,947,652 749,717
1
2,947,651 749,717
6 7
28 1 20 28 7 20
234,393,894 201,656,397
5,504,814 86,269,246
38,242,311 2,048,898
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28 7 20

2,823,834 227,883,416
2,823,834 227,883,416
9,987 10,019
9,987 10,019
227,893,435

35/99



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
OOoooooooooooooooooood

(
5 6
28 1 20 28 7 20

96,031
2,475,195 2,590,513
160,122,203 125,731,277
10,012 10,013

1,096,700
163,704,110 128,427,834
163,704,110 128,427,834
881,894 736,701
4,448 3,303
163,485 121,265
1,473 1,086
1,051,300 862,355
1,051,300 862,355
176,378,918 147,340,377
13,726,108 19,774,898
162,652,810 127,565,479
163,704,110 128,427,834
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(
27 7 22 28 1 21
28 1 20 28 7 20

6,284,726 5,568,078
1,629 99
23,440,103 8,952,303
17,153,748 3,384,126
434
28,266 22,706
1,038,318 833,863
9,353 7,521
1,075,937 864,524
18,229,685 4,248,650
18,229,685 4,248,650
18,229,685 4,248,650
173,323 166,224
9,281,888 13,726,108
1,242,073 3,222,950
3,222,950

1,242,073
921,871 133,898

921,871
133,898
5,271,836 4,722,968
13,726,108 19,774,898
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5 6
28 1 20 28 7 20
176,378,918 147,340,377
55 10 13,726,108 19,774,898
0.9222 0.8658
9,222 ) (8,658 )
5 6
27 7 22 28 1 21
28 1 20 28 7 20
27 7 22 27 8 20 28 1 21 28 2 22
483,380 864,006
0 0
4,404,318 11,515,950
4,579,475 4,114,300
9,467,173 1 16,494,256 1
0.093021 508,874 1 |0.093590 881,195 1
0.005000 0.005000
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27 8 21 27 9 24
966,045
0
13,037,173
4,553,981
18,557,199 1
0.092856 999,247 1
0.005000
27 9 25 27 10
20
1,006,402
0 13,048,510
4,520,724
18,575,636 1
0.092888 999,889
1 0.005000
27 10 21 27 11
20
1,119,083
0 13,061,203
4,527,237
18,707,523 1
0.093481
1,000,608 1 0.005000
27 11 21 27 12
21
854,397
0
11,507,161
4,158,638
16,520,196 1
0.093724 881,324 1
0.005000
27 12 22 28 1
20
873,650
0
11,518,164
4,130,957
16,522,771 1
0.093678 881,894 1
0.005000

28 2 23 28 3 22
1,005,425
0 11,534,243
4,097,111
16,636,779 1
0.094290 882,217
1 0.005000
28 3 23 28 4 20
745,102
0
9,837,257
3,647,424
14,229,783 1
0.094593 752,160 1
0.005000
28 4 21 28 5 20
808,286
0
9,615,942
3,560,725
13,984,953 1
0.095145 734,931 1
0.005000
28 5 21 28 6 20
734,197
0
9,631,018
3,634,080
13,999,295 1
0.095134 735,764 1
0.005000
28 6 21 28 7 20
837,724
0
9,648,030
3,632,513
14,118,267 1
0.095821 736,701 1
0.005000
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27 7 22 28 1 21
28 1 20 28 7 20
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5 6
28 1 20 28 7 20
)
)
)
5 6
28 1 20 28 7 20
7,797,567 2,975,166
1
7,797,566 2,975,166
5 6
28 1 20 28 7 20
109,065,135 176,378,918
102,352,202 1,158,370
35,038,419 30,196,911
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1,454,045 125,731,277
1,454,045 125,731,277
9,981 10,013
9,981 10,013
125,741,290
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2015 9 30

() 2014 10 1 2015 9 30 )

3,113,892

491,943
6,696
80,126
66,416
44,552
39,168
15,000
3,604
17,653
765,158
2,348,734

(1,565,421)
5,669,025
(10,351, 865)

(2,853,130)
1,025,859
74,238
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2015 9 30
AB Cayman Master Trust Short Duration High Yield Fund

Rate Date Principal Valne et Amsebs
1000} (USDH %
CORPORATES - NON-INVESTMENT GRADE
INDUSTRIAL
BASIC
AK Steel Corpe. 8.75% 12/01/18 UsD 11 5 111855 0.2%
Aleris Internaticnal, Ine. T63% 2/15/18 158 152,830 0.4
ArcelorMitkal 450% 3/o01/1a 473 481,412 09
ArcelosMittal 6.13% 6/01/18 200 196,000 0.4
Achlandd, Ine, 358% 4/15/18 110 110,525 0.2
Commercial Metals Co. 6.50% 71517 300 309,000 (111
L‘mun]idmd'EmwFi:mwS& 6.75% 10/15,/19 300 283,500 05
Huntsman Internatienal LLC 458% 1115/ 10 220 191,158 0.4
T Steel Group, Ine. 8.25% 3/15/18 45 30,600 01
_Innph T. Ryerson & Som, Inc. S00% 10/15/17 133 118,703 02
Magnetation LLC/Mag Finance Cosp.(a) {b) 11.00% 5/15/18 260 49,400 01
Mowvelis, Ine, 8.36% 12/15/17 250 247 500 0.5
Feabody Energy Corp. 6.00% 11/15/18 210 54,600 01
PO Corp. 875% 11/01,/18 190 191,187 [1X]
Sonarfit Kappa Acquisitions 458% a/15/18 400 411000 0.5
Stee] Dymamics, Inc. 613% 8/15/19 510 511475 1.0
Thempsen Creek Metals Co., Ine, 738% 6/01/18 M 19,465 00
Theopscen Creek Metals Co., Ine. 2.75% 12/00/17 303 281,790 05
3,787,300 73
CAPITAL GOODS
Ardagh Packaging Finance PLC/ Ardagh
Holdings U'SA, Inc.(c) 3% 12/15/19 500 482,500 0.9
Beverage P.cluw'.na I-!nld.lna: Luxembourg
1154 Beverage Packaging Holdags T
[ssmer 5.63% 12/15/16 75 TALETS 02
Bombardier, Inc. 4.75% 4/15/19 120 B, 600 0.z
Bombardier, Inc. 550% 9/15/18 140 121,100 02
CHWH Industrial Amersea LLC T.25% 1/15/16 200 4,500 [LE:]
CWH Industrial Capital LLC 356% 11/01/15 500 496,730 1.0
Hanson Lid. 6.13% B/15/16 250 57,060 05
HI Supply, Inc. 750% 7/15/20 335 35,400 07
Maseo Corp. 613% 1003/ 16 350 363,132 07
Crwens-Tllinoss, Ine, TH0% 5/15/18 150 165,562 0.3
Rexel 54 525% 6,/15/20 200 454 0.4
R.rg,rrm]d's Grnup Issuer, lm..lrﬂl'ynnltls
Group Issuer LLC/ Reynolds Group
Issumer Lu 575% 1015/ 1 200 202000 0.4
Feynolds Group Issuer, Inc./Reynolds
Group Issuer LLC/ Reymolds Group
Issuer Lu 713% 4/15/19 9 222,559 0.4
Feynaolds Group [ssuer, Inc./Reynalds
Group Issuer LLC/Reymolds Group
Tssaser Lag 8725% 215/ 100 99,730 02
Beymolds Group Isswer, Ine./ Reynolds
Group Issuer LLC /Reynolds Group
Issamer Lu T.00% 4/15/19 550 538,250 11
SPX FLOW, Ine. 688% Q017 ] 267 500 0.7
Sumumit Materials LLC/ Suaunit Materials
Frnadwe Corgr, 1050% 1/31/20 67 71650 01
United Rentals North Amersca, Inc. 738% 5/15/20 150 157,500 03
4,605,202 a1
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Rate Dhate Prinscipal Valne Met Assets
000 {USDH L]
COMMUNICATIONS - MEDIA
OO0 Holdings LLC/ CC0 Holdings Capital

Corgp, 7% B/0/20 USD 150 5 155,813 0.3%
Cequel Commmindcations Holdings |

LLC / Cequel Capital Corp. B3E% 9/15/20 el 207,075 04
Clear Channel Warldwide Holdings, Inc.,

Senes B TH3% A5/20 o 210,525 04
DI5H DES Corg 4.63% Tr5/17 50 79852 01
DISH DES Corp. THE% Q019 il 09,6 0.4
iHeart_ ommunications, Inc. 6.85% I':!.I"]5||"'|.B 12 10,320 oo
iHeartCompmndcations, Ine, 10000% 1/15/18 458 242,740 0.5
Intelsat Luxenbourg SA 6.75% 6,/01/18 195 166,738 03
Mexstar Broadcasting, Inc. 685% 11/15/20 100 103,000 0.z
MWielsen Co mebomgSARLrn-u} 550% 10/01,/21 100 99,500 0z
Radao Owe, T, 0.25% 215/20 190 162,450 03
EE Dommelley & Sons Co, Bo0% B/15/16 475 497 562 0s
Simiclair Television Group, Ine, 538% 4/ /21 0 195,500 0.4
Sirius XM Radio, Inc. 588% 10/01,/20 150 153,000 03
Starz LLC / Starz Fenance Corp. 5000% 9/15/19 150 ME, 750 0.5
TEGN A, T, 485% LT e | 140 137. 200 0.3
TEGM A, I, 513% 10,1519 50 253,750 0.5
Telesat Canada, Telesat LLC B00% 5/15/17 0 00,250 0.4
Undwvision Communicabions, Inc. BE50% 5/15/11 5 254,500 05
Virgen Media Secared Finance FLC 5.15% 1/15/21 i i 06,500 o4
Wawe Holdeo LLE/ Wave Holdeo Corp.id) BI5% 75019 101 98,475 2z

3,505, %6 75
COMMUNICATIONS - TELECOMMUNICATIONS
ComanSope, e, 438% 61520 1o 109,175 0z
Fremtier Comumandeations Corg, B13% 10/01/18 130 133,250 0.3
Fromtier Conmmnications Corp. B.A6% 9r15/20 19 156,200 04
Level 3 Financing, Inc. T00% 6/01,/20 75 181125 o3
MNumericable-5FR S5AS 4.85% 5/15/19 0 290,250 0.6
Oreest Cagedtal Fuanding, Ine. 6.50% 11/15/18 E55 682B5T L3
SBEA Conmmmmdeations Corp, 5.63% 10/01,/19 154 189,950 0.4
Sprint Commumications, Inc. 9.00% 11,/15/18 o 20, %86 0o
Sprint Nextel Corp. B00% 12/01/16 E40 §27.005 16
T-Mobile USA, Inc. 5.25% /01 18 125 127,188 oz
Telecom Italia Capstal SA 5.25% 10/01/15 0 200,000 0.4
Wind Aequisition Finanee 54 6.50% 430/ 20 50 258,750 0.5
Windstream Services LLC THE% 11,/01/17 il 7376 0.4
3415042 BB
CONSUMER CYCLICAL - AUTOMOTIVE
American Aode & Magmfacturing, e, 5.13% 215/19 4 14,000 0.4
Commmmercial Vehicls Group, Inc. TRE% 4,/15/19 500 508,750 10
Gmd‘y‘m Tire & Rubber Co. (The) BE35% Bf ]5.|"2|:| ) 238,446 05
Schastfler Holding Finance BV(d) 6.25% 11/15/19 0 212000 04
Schasiiler Holding Finanee BVId) GAE% Br15/18 400 412500 0.8
Tenmeca, lne, GAE% 12/15/20 50 259,062 05
ZF Morth America Capital, Inc. 4.00% 4/39/20 Im 9,138 04
2,053,890 4.0
CONSUMER CYCLICAL - ENTERTAINMENT
Live Matvon Entertainement, Inc, T00% /0120 135 141075 0.3
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Rabe Diate Primcipal Value Met Aasebs
[l U500 L
Roval Cagiblwean Cruises Lid. 725% 6/15/16 15D s 237475 04%
AE.550 or
CONSUMER CYCLICAL - OTHER
Boyd Gaming Corp. 200% 7701720 200 212,540 04
DE Horton, Ine. 475% 5/15/17 300 E0E.E12 06
DE Horton, Inc. 650% 4,/15/16 400 407 500 iR
Tntermatsenal Gaome Technology FLC 563% 2715420 200 154,000 04
Tsle of Capri Casines, Ine, 5A8% 35 150 154,500 03
K Heovnanian Enterprises, Inc. B00% 11/01/19 s 25,113 o1
KE Honwe 9.10% 915417 100 109,500 0.2
Lennar Corp. 450% 11/15/1%9 150 150L.%5 03
Lenmar Corp., Series B G50% 4/15/18 250 255,000 05
M1 Homes, Ine, B63% 11/15/18 25 230,625 04
MAI Entertainment Holdings / MAI
Entertainment Holdings Fenance Corp. 3.00% B/OL/1B 350 551,750 o7
Ryland Grousp, Inc. (The) 6.63% 5/01/20 200 217,500 0.4
Stavdiard Pacific Corp. 10.75% 2r15/16 10 225,750 04
Stadio City Finanes Lid, B50% 12701/ 20 250 231750 ns
Taoll Brothers Finance Corp. 400% 12/31/18 150 154,125 03
3229.20 6.3
COMNSUMER CYCLICAL - EETAILERS
Cash Amersca Internatoaal, Tnc. 375% 5/15/1E 470 ATLITS oo
Chines Intermediate Holdangs A, Ine.(d) 775% 5/01/19 1o 41,693 ol
Faunily Tres Escromw LLC 525% 30120 100 102540 02
L Bramds, Ine, 850% 6/15/19 200 233,500 04
Lawi Stranass d Coo B88% 5/01,22 50 53,625 o1
Sally Holdings LLC/ Sally Capital, Ine. 688% 11/15/19 250 259375 05
1,161,908 232
CONSUMER MON-CYCLICAL
Alere, Ine, T25% 701718 200 206,000 04
Alere, Inc. B6i% 10/01,/18 203 207377 04
Aramark Services, Inc. 375% 3/15/20 150 155,906 0.3
Capsugel SA[d) 7.00% 5/15/19 200 200,000 0.4
CHE/C ty Health Systems, Inc. 313% 8/15/18 300 306,750 (]
CHS/ Comamnumity Health Systems, ne, BO0% 11/15/19 350 364,219 oy
Comstellation Brands, Ine. 725% a/01/16 350 364,000 o7
Comstellation Brands, Inc. T25% 5/15/17 300 30,750 06
ConvaTec Healthcare E SA 10.50% 12/15/18 o0 7,750 14
Endo Finance LLC / Endo Finco, Inc. T5% 1/15/22 130 137,150 03
HCA, Inc. 425% 10/15/19 n7 320,170 06
HCA, Inc. T10% 11/15/15 500 500875 10
HEG Group, Inc. 7BE% 7/15/19 2ol 269,750 05
WS Health, Ine. B.00% 11/01/20 100 102,500 0.2
Kinetie Concepts, Inc. / KCTLISA, Inc. 10.50% /o118 500 513,375 Lo
LifePoint Health, Inc. 550% 12/0/11 150 151500 K]
Mallinckrodt International Finance 54 A50% 4/15/18 b5 63,050 01
Mallinckrodt International Finance
54/ Mallinckrodt CB LLC 488% 415,30 54 51570 01
Smithfield Foods, Inc. 5325% E,-"I:Il,.l'ls 205 206,075 04
Smithtield Foods, Inc, 7.75% 700417 &0 86,000 0.2
Tenet Healtheare Corp. 550% 3mgse 139 137.610 03
Tenet Healtheare Corp, B.00% 801,20 5 23232 0.4
Valeant Fharmaceuticals Intermational, Ine. 538% 3/15/20 270 251,900 ns
Valeant Pharmaceuticals International, Inc. 6.5% E.-"l:_rl.'IIB 200 203,500 o4
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L] (U5D) %
WValeant Fharmaceutcals Intesnational, ke, 7.50% 75/ UsD ) 5 Gl 800 1%
6,162 859 119
ENERGY
California Rescurces Corp. 5.00% 1,/15/20 170 10H, 330 02
Chesapeake Energy Coap. 7.25% 12/15/18 290 230,975 05
DEPh{lﬂsu'umDpﬂu'mg LF 270% /o119 o H1.671 05
Lemin Energy LLC/ Linn Energy Finance
Corp 6.25% 11,/01/19 121 30,855 L8]
Limn Energy LLC/ Linn Energy Finance
Corp. 6.50% 5/15/19 2ol 71,500 01
FHIL I, 5.25% 315/19 331 254,600 LU
Salsine Pass LMNG LF 7.50% 1130/ 16 575 BET.A38 11
Seven Generations Energy Lid 8.25% 3/15/20 533 501.0M 1.0
Tervita Corp. 5.00% 11/15/18 171 128,250 02
Whiting Canadian Holding Co. ULC 813% 12/01/19 M3 234 495 05
2,470,694 47
OTHER INDUSTRIAL
Algeco Scotsman Global Finance PLC 8.50% 10/15/18 00 175,040 0.3
Lanareate Edhacation. Ine, 225% 019 150 141,500 0.3
Madular Space Carp, 10.25% 1/31/19 104 72280 L8]
Mew Enterprise Stone & Lime Co., Inc.(d) 13.00% 3/15/18 155 160,332 03
Satway Group Holding LLIC / Safway
Finance Corp. 7.00% 5/15/1E 453 494 471 1.0
L4343 2.0
SERVICES
ADT Corp. (The) 413% 4/15/19 150 150,750 03
ADT Corp. (Thae) 5.25% 3,-"]5.."3EI 100 102,750 02
2153500 0.5
TECHMNOLOGY
Aspect Software, Inc. 10.63% 5/15/17 M4 290,680 L
Avaya, Ine, 7.00% 4/01/19 375 297187 i
Elackboard, Ine. 7.75% 11/15/19 101 54840 02
Erightstar Corp. 2.50% 12/01/ 18 300 302,250 e
Ceridian HCM Holding, Inc. 11.00% 315/ 50 228,750 (L]
Diell, Inc. 5.58% 6/15/19 X 207,100 04
First Data Corp, 11.75% B3/ 21 214 57540 0.5
First Data Corp, 12.63% 1/15/11 a7 110216 0.2
Goodman Metworks, Ine, 1213% 70018 450 220,500 04
Tnfor 1S, knc. 575% 85/15/20 100 9,500 02
Trom Mowiabazin, T, 6.00% 10,0120 51 51495 L8]
MWXF BV / MXF Funding LLC 3.50% 9715/ 16 G50 653,250 1.3
Samumina Corp. £.38% 6,/01,/19 110 110,550 02
SamiGard Data Systems, Inc. 7.63% 11/15/20 ns 13433 [LE]
3,136, 29 61
TRANSPORTATION - AIRLINES
Air Canada 8.75% 4,/01,/20 500 547500 1.1
TEAMSPORTATION - SERVICES
Hapag-Llovd AG 975% 10/15/17 550 Sy, 500 11
Hertz Corp. (The) 6.75% 4/15/19 0 203,500 LLE]
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Rate Date FPrimcipal Walue MNet Assets
[ ] USDy Y
Hertz Corp. (The) 7.50% 1015718 USD w5 &l 7 B 1L.2%
1,377 500 27
37568112 bk
FINANCIAL INSTITUTIONS
BANKING
Ally Financial, Inc. 375% 11/16/19 100 05,000 02
Ally Finameial, Ine. 4.75% /1018 100 101875 0.2
Llayds Banking Creap FLCie) 592% 10401715 450 450,000 09
Lloyds Banking CGroup FLCie) 6.27% 11/14/16 100 100,000 02
Royal Bank of Scotland Group PLC, Series
Lieh 7% 9/30/17 00 319,500 &
Societe Generale SA(e) 502% 4/05/17 520 525,700 10
1595575 il
FINANCE
AerCap Awviation Solutions BV 6.38% 5/30/17 50 260,312 03
Aatsondg Py Lid.(a) (d) 11.30% 4/01/19 04 26,162 ni
CIT Gaonage, Ine. 525% 3/15/18 250 256,875 ns
CIT Greuap, Ine. 5.50% 2/15/19 150 155,625 03
Creditcorp 12.00% 7/15/18 w2 225,15 0.4
International Lease Finance Corp. 8.75% 3/15/17 .ri: ] 205,625 L
International Lease Finance Corp. 5.85% 917 £ 309,719 ns
SLM Corp. &6.00% 1/25/17 ish 351,750 o7y
SLM Corp. 6.25% 1/25/16 130 131.143 02
TMX Finamce LLC TitleMax Finance Conp. 5.50% 9/15/18 330 250675 ns
2363791 44
INSURANCE
MO Fancial Group, Inc. 4.50% 5/30/10 136 135,720 02
OTHER FINAMCE
ACE Cash Express, lne. 11.00% /M9 38 13,110 00
CMNG Holdings, Fne, 9.38% 5/15/M 125 i, 2500 ni
Speedy Cash Intermediate Holdings Corp, 10.75% 53/15/18 0 229,100 05
308,460 04
4,406,546 BS
UTILITY
ELECTRIC
AES Corp. /VA 7.34% 7/ no 228,150 s
Calpine Corp. &6.00% 1/15/12 150 156,375 03
DPL, e, 6,75% 10,/01/19 ] 207,500 0.4
[hymegy, Inc. 6.75% 11,/01/19 370 370,25 oy
GenOn Energy. Inc. 7EA% 6,/15/17 185 173438 03
MRG Energy, Inc. 763% 1/15/18 400 420,000 08
Talen Energy Supply LLC 6.50% 5/01/18 00 50,500 &
1,560,988 36
{Total cost 347,406, 36d) 43,835,746 848
CORPORATES - INVESTMENT GRADE
INDUSTRIAL
BASIC
Freeport-McMMoRan, Inc. 238% 3/15/18 150 131,750
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Rate Drate Primscipal Value Met Assets
L] (USDy i
ENERGY
Kinder Morgan Finance Coa, LLC 5.70% 1/05/16 1UsSD i Tl6.325 14%
TECHMOLOGY
Dlenali Borrower LLC /Denali Fmance Curp. S.63% 107157 20 500 519,750 1.0
Seagate HDD Cayman 375% 11/15/18 300 306,911 e
B2.001 16
1674234 i3
FINANCIAL INSTITUTIONS
EANEKING
Yapi Ve Kredi Bankasi AS 6.75% /0817 35 335,249 e
EROKERAGE
GFI Groug, Inc. 8.63% 7719/18 123 132540 03
FINAMNCE
.ﬁ.mh.mcnpu.lﬂ Group Corp. 3.E3% 9,17/ 16 75 327,250 o4
HSEC Finance Capital Trust I{ 591% 11730/ 35 500 498,750 10
26,000 14
INSURANCE
Swiss Re Capital I LPfe) 6.65% 571516 100 101,375 [ e
1796, 4l 5
UTILITY
ELECTEIC
EDP Finance BV 6.00% 202718 3ng 118,750 o6
(Todal cost 53,335, 1300 3,759,450 od
EMERGING MARKETS - CORPORATE BEONDS
INDUSTRIAL
BASIC
Sappi Papier Holding GmbH 71.75% Fr15/17 400 420,000 0
CAPITAL GOODS
Cemnex SAR de CV 9.50% 6/15/18 250 2925 05
COMMUNICATIONS - TELECOMMUNICATIONS
Digicel Group Lid. 5.25% 9,30/ 20 200 156,000 04
CONSUMER NON-CYCLICAL
Marfrig Holding Enrope EV 8.38% 5/09/18 00 156,500 o4
Virgolino de Oliveira Finance SAfa) (b) 10.50% 1/38/18 605 8278 oo
194,728 04
(Todal cost 51,440, Bib) LOF2L653 X1
GOVERNMENTS - TREASURIES
UMITED STATES
U.5. Treasury MNotes 0.25% 10/31/15 300 00,012 05
U5, Treasury Motes 1.38% 11/30/15 300 0,627 o6
1.5, Treasury Motes 4.50% 11/15/15 304 301,593 0s
(Tl cost S 265) G232 L7
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Dake Primcipal Value Net Assets
L] ] i

SHORT-TERM INVESTMENTS
TIME DEPOSITS

Wells Fango, Gramd Caymnan

(Total co=t 51,146,059 10/01/15 USD 5 1,146,089 22%
Total Investmvents

loost 554,230,718) 5 50,246,170 972%
Other assets less liabilities 1436223 2.5
Mel Assels 5 51,682,293 100.0%
(ah Mliyisid secisrty.
b) Detaulted
Il Floating Rake Security. Stated mterest rabe was in effect at September 30, 2015,
() Pay-In-Kind Payments (FIK), The ssaer may pay cash mberest and /or inberest m additional delst securities, Rabes shown are the rates m effect at

Septenber 30, 215
leh Securities are perpeteal and, thus, do not have a predstermened maturity date. The date shown, if applicable, reflects the next call date.
Cargerney Abhrevratmens
USD - Unitesd States Dhollas
28 1 20 28 7 20

358,127

9,945,799 9,660,761

40,257,146 40,145,942

105,206 141,311

7,709 46,350

50,315,860 50,352,491

50,315,860 50,352,491
250

12

250 12

250 12

50,156,685 50,184,375

158,925 168,104
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50,315,610

50,352,479

50,315,860

50,352,491
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28 1 20 28 7 20
50,156,685 50,184,375
1.0032 1.0033
(10,032 ) (10,033 )
27 7 22 28 1 21
28 1 20 28 7 20
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28 1 20 28 7 20
()
()
()
28 1 20 28 7 20
28 1 20 28 7 20
50,166,394 50,156,685
29,906
9,709 2,216
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10,000 10,000
49,927,084 49,924,868
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
9,976 9,976
9,974 9,974
9,974 9,974
9,969

9,969

9,968
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50,156,685 50,184,375
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28 7 20

10,000,000 10,018,691
10,000,000 10,062,426
10,000,000 10,019,067
8,000,000 8,023,666
2,000,000 2,022,092
40,000,000 40,145,942
40,000,000 40,145,942
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28 8 31

3,307,780,304

1,210,131

3,306,570,173

4,627,477,557

0.7146

28 8 31

235,449,032

71,396

235,377,636

289,971,778

0.8117

28 8 31

122,800,523

36,436

122,764,087

146,159,113

0.8399
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100
1,560 10 8,448
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297 48,846
0 0
50 9,312
4 166

351 58,325
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38 59
19 8 6 52

27 4 1 28 3
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( )

27 3 31 ) 28 3 31 )
3,488,730 9,619,679
5,209,385 7,602,477
499,710 390,202
2,778,650 3,426,935
1,519,030 1,649,081
216,814 208,775
417,418 480,820
52,788 19,980
14,182,529 23,397,951
88,529 1 80,574
588 1 294
90,111 1 114,079
179,229 194,948
854,449 742,019
17,421 88,417
8,075 8,043
879,946 838,479
35,677,217 35,476,609
66,222 66,222
175,262 -
284,888 285,819
- 170,956
17 793

36,203,608 36,000,401
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37,262,784

37,033,830

51,445,314

60,431,781
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33,209 34,054

- 1,531

137,094 118,764
995,185 1,204,424
655,766 746,912
410,223 624,770
324,326 447,074
97,490 110,997
1,556,244 2,793,014
787,638 864,968
498,615 505,003
5,495,794 7,451,515
1,253,790 1,404,058
25,400 26,800
13,483 -
1,292,673 1,430,858
6,788,467 8,882,374
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
23,998,814 31,277,901

24,678,621 31,957,708
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42,960,461 50,239,548
1,696,385 1,309,858
1,696,385 1,309,858

44,656,846 51,549,407

51,445,314 60,431,781
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( )

26 4 27 4 1

27 3 31 28 3 31
15,670,934 23,796,732
7,825,480 10,253,108
872,448 887,392
47,100 -
24,415,963 34,937,233
6,834,391 10,915,789
28,551 59,346
4,581,959 5,358,400
1,811,448 2,043,036
1,722,179 2,189,966
80,518 90,937
967,812 1,034,460
148,832 189,969
581,870 712,706
53,825 47,397
170,610 207,694
21,379 22,682
336,053 434,931
12,175,604 17,236,212
62,272 1 69,958
2,905,979 2,984,319
782,365 864,968
237,611 245,495
532,618 581,952
283,064 298,054
7,250 7,450
- 100
101,498 134,593

544,587 544,913
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25,737 25,766
20,059 24,568
100,791 114,715
440,227 401,740
104,874 183,280
194,856 225,301
156,991 173,657
56,700 57,047
135,187 146,268
6,692,676 7,084,153
5,547,682 10,616,866
274 747
70,792 66,047
177,354 214,632
31,164 -
6,906 32,180
286,492 313,608

- 18,136

19,444 10,447
6,244 499
25,689 29,083
5,808,485 10,901,391
366,068 100,523
15,343 17,323

- 5,609

381,411 123,456

- 726

8,042 6,419
25,550 -
33,593 7,145
6,156,304 11,017,702
2,284,237 3,740,258
14,162 137,203
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2,298,400

3,603,055

3,857,904

7,414,647
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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 39,238,11
- - - - - - - 135,560 135,560 135,56
- - - - - - - 3,857,904 3,857,904 3,857,90
- - - - - - - 3,722,344 3,722,344 3,722,34
10,000,000 8,281,840 8,281,840 139,807 120,000 70,000 350,000 23,998,814 24,678,621 42,960,46
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
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27 4 28 3 31 )
10,000,000 8,281,840 8,281,840 139,807 120,000 70,000 350,000 | 23,998,814 | 24,678,621 |  42,960,46
- - - - - - - 135,560 135,560 135,56
- - - - - - -| 7414647 7414647 7,414,64
- - - - - - -| 7.279087| 7,279,087 7,279,08
10,000,000 8,281,840 8,281,840 139,807 120,000 70,000 350,000 | 31,277,901 | 31,957,708 | 50,239,54
1,696,385 1,696,385 44,656,846
- - 135,560
- - 7,414,647
386,526 386,526 386,526
386,526 386,526 6,892,580
1,309,858 1,309,858 51,549,407
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27 4 1
28 3 31
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27 3 31 28 3 31
272,378 287,659
6,425 6,720
481,704 453,566
760,508 747,946
180,000
40,000
26 4 1 ( 27 4 1
27 3 31 28 3 31 )
4,128 6,419
3,914
8,042 6,419
26 4 1 ( 27 4 1
27 3 31 28 3 31 )
41,126 51,062
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108

108

108

108

26 6 26

27 6 25

27 4 1

28 3 31

135,560
1,250

26 3 31

26 6 26

135,560

1,250
27 3 31
27 6 25

108

108

108

108

27 6 25

28 6 24
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1,250

27 3 31

27 6 25
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1,250
28 3 31
28 6 24
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( )
26 4 27 4
27 3 31 28 3 31
108
100
1
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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
28 3 31
9,619,679 9,619,679
7,602,477 7,619,170 16,692
22,118,488 22,356,870 238,381
13,290,620 13,290,620
( )
( 27 3 31) ( 28 3 31 )
67,500 67,500
66,222 66,222
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( 27 3 31 )
10 10
3,488,730
5,200,000 | 22,400,000
990,647 | 9,384,052 | 1,683,297 3,372
9,679,377 |31,784,052 | 1,683,297 3,372
( 28 3 31 )
10 10
9,619,679
7,600,000 | 22,100,000
995,984 | 11,352,737 851,097 1,017
18,215,663 | 33,452,737 851,097 1,017
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27 3 31
D 26,620,113 26,710,130 90,016

@

©)
26,620,113 26,710,130 90,016
D 1,004,151 1,003,400 751

@

©)
1,004,151 1,003,400 751
27,624,265 27,713,530 89,264

28 3 31

D 29,720,965 29,976,040 255,074

@

©)
29,720,965 29,976,040 255,074

€))

@

©)
29,720,965 29,976,040 255,074
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27 3 31
@
0 3,113,940 3,105,255 8,684
3,113,940 3,105,255 8,684
®) 7,809,441 5,421,939 2,387,501
10,923,381 8,527,195 2,396,186
€H)
©) 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
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66,222

28 3 31
€h)
2 5,882,680 5,808,946 73,733
5,882,680 5,808,946 73,733
©) 6,418,711 4,470,989 1,947,721
12,301,391 10,279,936 2,021,454
€y
@
©) 989,229 1,118,670 129,440
989,229 1,118,670 129,440
13,290,620 11,398,606 1,892,014
67,500 67,500
66,222
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26 4 1 27 3 31
@
@
©) 1,249,329 366,068
1,249,329 366,068
27 4 1 28 3 31
€))
@
®) 2,120,246 100,523 726
2,120,246 100,523 726
26 4 1 27 3 31

1,106,561
215,268
68,039

1,253,790

215,268

44,254
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27 4 1 28 3 31

1,253,790
220,314
70,046

1,404,058

220,314

46,819
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27 3 31 ) 28 3 31 )
260,708 266,903
120,645 179,194

36,064 34,722
417,418 480,820
405,952 430,318

4,573 2,980
8,214 8,207
97,089 36,550
2,266 39,867
1,703 2,207
519,799 520,132

90,623 8,246
429,176 511,885

56,555 68,623
386,104 272,306
442,659 340,929

13,483 170,956
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35.

o o o o +» O o o

w
-~

64

.09
.26
.09
.63
.44
.37
.03
.03
.33
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.71
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.35
.76
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.00
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28 15
28 13 ) 28 3 29 28 4 1
32.34 28 4 1
30.86 30 4 1
30.63
33,334
63,097 29,763
]
]
26 4 1 27 3 31
90
90
90
4,553,051
27 4 1 28 3 31
90
90
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4,199,085
1
1
26 27 3 31
(
3,829,599 767,0
200,000 ( ) 676,352 158,7
’ 90.00 ’ ’
47,100
27 28 3 31
(
( ) 3,566,369 600,6
200,000 00,00
632,716 143,2
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26 4 27 4
27 3 31 28 3 31
411,781 19 475,337 55
35,573 77 68,370 53
()
26 4 27 4
27 3 31 28 3 31
3,857,904 7,414,647
3,857,904 7,414,647
108 108
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324,279
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1,250

301

1,000

11,069

6,000

1,575

500

7,495

1,270

47,937

46,450

33,076
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