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69
83
7
82
83
89
93
02
05
79
.25
98
42
87
93
71
51
49
.29
22
21
57
43
N/A
08
.33
95
38
89
95
81
N/A
29
30
34
97
03
44
N/A
.29

CHF

SGD

AUD

CAD

NZD
CNH
SGD

O RO REEC—)

AUD
CAD

NZD
CNH
SGD

an -~

AUD
CNH

AUD
CAD

NZD

o M s M s s

E=s

13.
14.
21.
17.
13.
13.
13.
13.
13.
13.
87.
13.
87.
13.
13.
14.
.23
14.
13.
14.
14.
13.
95.
13.
.27
19.
20.
12.
12.
94.
86.
.31
14.
13.
14.
14.
13.

27
16
47
39
63
18
10
01
07
05
07
60
16
85
97
99
04

97
47
83
91
69
28
47

99
17
95
87
33
28

93
43
84
95
7

N/A

.27
19.
17.
13.
13.
14.

03
36
93
96
38

N/A

4.

27

SGD

AUD
CAD

NZD
CNH
SGD

A o =

AUD
CAD

NZD
CNH
SGD

=<2

AUD

AUD
CAD

NZD
SGD

O M s M s M s o

4.
13.
N/A
22.
18.
14.
14.
14.
14.
.85
14.
99.
14.
99.
15.
15.

76
83

52
47
98
94
85
85

87
05
95
84
56
57

N/A

.71
16.
15.
16.
.64

15.
105.

15.
.75
21.
21.
14.
14.

72
04
50

29
45
00

23
48
88
84

N/A

99.
.79
16.
15.
16.
16.
15.
14.
.76
20.
18.
15.
15.
16.
15.
.76

36

66
00
51
66
34
99

09
38
51
52
00
29



12 $ 8. 77 $ 8.14 $ 8.51

12 AUD H AUD 24. 65 AUD  22.60 AUD 23.14
12 CHF H CHF 15. 41 CHF  14.51 N/A
12 ER H € 23. 45 € 21.96 € 23.02
12 SGD H SGD 16.01 SGD  14.77 N/A
IA AUD H (16) AUD 15. 86 N/A N/A
QD $ 13.73 $  13.67 $ 15. 20
IT $ 13.38 $  13.33 $ 14. 84
IT AUD H AUD 13.33 AUD  13.32 AUD 14. 86
IT CAD H (16) CAD 16. 00 N/A N/A
IT GBP H (16) £ 16. 06 N/A N/A
IT NZD H (16) NZD 16. 04 N/A N/A
IT RMB H CNH 91.31 CNH  91.14 CNH 100. 92
J $ 4.61 $ 4.59 $ 5.11
N2 $ 16. 80 $  15.76 $ 16. 66
NT $ 13. 66 $  13.61 $ 15. 14
S N/A N/A $ 19.71
S1 $ 23.28 $  21.53 $ 22. 44
S1D $ 17.71 $  17.25 $ 19. 20
SA $ 90. 47 $  90.16 $ 100. 52
SHK (17) $ 100. 11 N/A N/A
SK $ 30. 88 $  28.49 $ 29. 62
SM AUD H AUD 91. 47 AUD  91.51 AUD 101. 88
A - o— R € 3.84 € 3.81 € 3. 62
A2 = o— o MR AR € 12.65 € 11.74 € 10. 53
AK —  o— o AR € 12.57 € 12.46 N/A
AT —  =o— o R € 3.81 € 3.77 € 3.58
B - =— iR € 3.84 € 3.81 € 3. 62
B2 - o— o HAAE* € 19. 02 € 17.83 € 16. 16
BT — =o— o i E € 3.88 € 3.84 € 3.65
C - =—no s € 3.84 € 3.81 € 3. 62
(2 — o— o AR € 18.19 € 16.97 € 15. 29
I - =— R € 3.84 € 3.81 € 3. 62
12 = o— o R AR € 7.86 € 7.26 € 6. 48
QD — =— 2 AR € 12.31 € 12.19 € 11. 57
S - o— o MR AR N/A N/A € 15. 00
S1 — o— o HEAR € 20. 87 € 19.20 € 17.08
SID — =L— o AR € 15. 87 € 15.39 € 14. 61

* HHO B TD I,
(5) V& H :20164E3H21H

(16) EMBRAEH : 20154E12 A 24 H
(

1
17) EFABIAEH : 20154E9H 1 H

,12,



TIGAT VAR e R AR A
BAFREFEICR T B350
20164E8 H 31 HITHK T LT-4EEE

EA - —irfEH

TIAT VAR« N AL AV (FEXA4FR - ABFCP 1, 2016424 H % TIXACMBernstein) (LAF [
7 RIEWVWI NIT T BTN T RAEOERICHS &R E SN G RO E(EFE (fonds commun
de placement) Tok ¥, WE(EFEICET 52010F12A17THIE (BUEW)  (BLF T20104RE) &vvo, ) @
NP TIZESERFEEIN TS, 77 Rk, V7 B TV T KRAEOEEICESER ISV B
TNTICRL EOEGET 2T DIENTHDL, TIAT VA N—VRAZAL L VTR TNT « 2R -
A T =) (BT S 2o, ) I TEDIAEHR (LT I%ZiEHE] Lvo, ) OF]
WO DITEIEA I T 5D, 77 v Rid, 2009457 A 13 B AECHE#EE2009/65 (KIEH) DOF 15 (2) D
BEROMHANTHEENOH D2 ARG LT 5 &EEFE ( [UCITS) ) & L CHsts a4 5,

2016%F8 H 28 HIC, HHIattomitks ( [BHiEs) ) 13, ®2RMEOEER OZEHOME S DR A
FEMIC LKV A= N7 4+ VA OZRFFAMMEICE Z Y 5 537 4 —~v L ADHFE LA IE b L<IX
BT 572012, MEEFREA N =L (AL T - T340 7 RV v—] ) ZERRTHI %

Wik Uiz, AA T« 74207 « RY—E, 2006 11A2H NG N E#AET 5,

201642 H5AAF T, 7 7> RiL [AB FCP 1) I[ZHCA4MEET LT,

2016F8HIIBIZ, TVT RV T 4T c T T AU XN s I AT 4« R— 74V A OHEMEE
Fix, A= 7+ VA OREEARET DERHEREITo72, DDA — b7+ U A%, 20164F8H23H

frCk TN,

77 v FIZHE, EATO0EOR— 7+ VA (Frz, i, LT, R—Fr7xV
F] LWV D, ) DBRAMSIOERE THR SN TS, K7 7 ADZRIEFIT, EFR—F 71V T 0ORE
HAMRES:Z OMMOMEEICRB T 2R 2 £ET D, 77 ADOEZRHRIT. DB IOERELICE L CH

FOMNEHRT S,

DLTDFEIZ, F#R— 7+ U AOEMBEA B L O20164E8H 31 ABIEIRTE SN TWD 7 T A5

D—ERTHD,

TIAT VAR IN—VRAE AV —

HEBRLG A

WRTE T T ASZARFESR

TRay S hev—G Y e VFT

Ty kALK b T F

20044F11H2H

A, A CHF H, A EUR H, A HKD, A SGD H, A2X, AD, AD AUD H,
AD CAD H, AD EUR H, AD GBP H, AD HKD, AD NZD H, AD SGD H,
AD ZAR H, AR EUR H, AX, B, B HKD, B2X, BD, BD HKD, BX, C,
C2X, CD, CX, I, I CHF H, I EUR H, I SGD H, ID, IX, N, ND,
S1

BAFI T « T 4=V 757 A K 20044£11H2H A, A BURH, AX, B, BX, C, C EURH, CX, I, T EUR H, IX,

s AR— T+ VA S1 EUR H

Jua—N)L s 27 A4F 4« T LR 20034E9H1H A, AEUIRH, B, C, I, S, SI, SIA GB, SA GB
A= T7F VA

Jua—s)r e Fu—2Z -« LR 19914E10A25H A, AX, B, BX, C, I, S, S1, SD

A= T7F VA

Ja—3gL e N 20— 200646 4 1H A, A SGD H, AD, AD AUD H, AD CAD H, AD EUR H, AD GBP H,

s AR— T+ U A AD SGD H, AD ZAR H, B, BD, BD AUD H, BD EUR H, BD ZAR H, C,

TV T =y
Ja—2 - R—hr74VF

1992410 H 30H

I, S, S GBP H, S1, SIA GB, SD
A, AAUDH ASGDH B C, CAUDH, I, I AUDH, N, S, S1

TAVA Y« Ta—2R 199741 H2H A, A EUR H, AD, AD AUD H, AD ZAR H, AX, B, B EUR H, BD,

A= 7V A BD AUD H, BD ZAR H, BX, C, C EUR H, I, I EURH, N, S EUR H,
S1, SD, SK

St~74v7 - U —F 200646 4 1 H A, AAUD H, A CAD H, AEURH, AGBPH ASGDH AN, B,

A= T7F VA B CAD H, C, CEURH, I, I EURH IN, S, S1, S1 JPY H

== ANTTTUT . 199942 H 26 H A, A AUD H, ASGD H, A USD H, AX, B, BX, C, C USD H,

NY 2 B T4 U

CcX, I, I USD H, IX, S1, S1 USD H

,13,



I—a 7y e N a—
S el N U

TOT + Ty P ATy

TUAT 4 W T A

VXN ANTTV YT
NYa—R=rT7xVF

Fx AT ARF2=7 41—
cR—=F 7 VA

Ja— )L« R R
cHR—hrT7x VA

Ja— )L e g o f—)L K
cAR—br7x VA

TAYAY - AT N
S el N

=Ty s A T A

cH— T x YA

T T =Y .
Ty b R—bTF VA

20064F6 H 1 H

2009411 H30H

20054127 15 H

20074F2H 1H

19964F9H 16 H

199749 H 22 H

19934E7TH1H

199942 H 26 H

200653 A 23 H

A, A AUD H, A SGD H, A USD H, AD, AD AUD H, AD SGD H,

AD USD H, B, BD, BD AUD H, BD USD H, C, C USD H, I,

I USD H, S, S1, SD

A, A AUD H, A SGD H, AD, AD AUD H, AD CAD H, AD EUR H,

AD GBP H, AD NZD H, AD RMB H, AD SGD H, AD ZAR H, AY JPY,
B, B AUD H, BD, BD AUD H, BD CAD H, BD GBP H, BD NZD H,
BD ZAR H, BY JPY, C, C AUD H, I, T AUD H, I GBP, ID,

ID AUD H, S, S1, SD

2, A, A AUD H, A EURH, ANZDH, ASGDH, AUSDH AD,

AD AUD H, AD NZD H, AD USD H, AD ZAR H, B, BD, BD AUD H,
BD USDH, BD ZAR H, C, C EUR H, I, I EURH, I USDH, S,

S EUR H, S1, S1 USD H, SD

A, AD, AD AUD H, AD CAD H, AD EUR H, AD GBP H, AD NZD H,
AD RMB H, AD SGD H, AD ZAR H, B, BD, BD AUD H, BD EUR H,
BD GBP H, BD NZ2D H, BD ZAR H, C, I, S, SI

A, A2, A2 EUR H, A2 SGD H, AA, AA AUD H, AA CAD H,

AA GBP H, AA NZD H, AA SGD H, AJ, AR EUR H, AT, AT AUD H,
AT CAD H, AT EUR H, AT GBP H, AT NZD H, AT SGD H, AX, B,
B2, BA, BA AUD H, BT, BT AUD H, BT CAD H, BT EUR H,

BT GBP H, BT NZD H, BX, C, C2, C2 EUR H, I, I2, I2 AUD H,
12 EUR H, IT, IT AUD H, N2, NT, S, S EURH, S SGD H, S1 2
S1 EUR H, SA

2 CHF H, A2 EUR H, A2 SGD H, AA, AA AUD H,

A, A2, A

AA CAD H, AA EUR H, AA GBP H, AA NZD H, AA RMB H,

AA SGD H, AA ZAR H, AK, AK EUR H, AR EUR H, AT, AT AUD H,
AT CAD H, AT EUR H, AT GBP H, AT NZD H, AT RMB H,

AT SGD H, B, B2, B2 EUR H, BA, BA AUD H, BA ZAR H, BT,

BT AUD H, BT CAD H, BT EUR H, BT GBP H, BT NZD H, C, C2,
C2 EUR H, CK, CK EUR H, CT, I, I2, I2 AUD H, I2 CHF H,

12 EUR H, I2 SGD H, IA AUD H, IQD, IT, IT AUD H, IT CAD H,
IT GBP H, IT NZD H, IT RMB H, J, N2, NT, S1, S1D, SA, SHK,
SK, SM AUD H

A, A2, A2 CHF H, A2 DUR PH, A2 EUR H, A2 SGD H, AA,

AA AUD H, AA CAD H, AA DUR PH, AA EUR H, AA GBP H,

AA NZD H, AA RMB H, AA SGD H, AA ZAR H, AK, AK EUR H,

AR EUR, AR EUR H, AT, AT AUD H, AT CAD H, AT DUR PH,

AT EUR H, AT GBP H, AT NZD H, AT RMB H, AT SGD H, B, B2,
BA, BA AUD H, BA ZAR H, BT, BT AUD H, BT CAD H, BT EUR H,
BT GBP H, BT NZD H, BT SGD H, C, C2, C2 DUR PH, C2 EUR H,
CK, CK EUR H, CT, CT DUR PH, I, 12, I2 CHF H, I2 DUR PH,
I2 EUR H, IZ SGD H, IA, IA AUD H, IA DUR PH, IT,

IT AUD H, IT CAD H, IT DUR PH, IT EUR H, IT GBP H,

IT JPY, IT JPY H, IT NZD H, IT RMB H, IT SGD H, J, N2,
NT, S, S1, S1D, SA, SHK

A, A2, A2 CHF H, A2 SGD H, A2 USD H, AA, AA AUD H,

AA HKD H, AA RMB H, AA SGD H, AA USD H, AK, AR, AT,

AT AUD H, AT SGD H, AT USD H, B, B2, BA, BA AUD H,

BA USD H, BT, BT AUD H, BT USD H, C, C2, C2 USD H, CK,
CT USD H, I, I2, I2 AUD H, I2 CHF H, I2 USD H, IA,

IA HKD H, IA SGD H, IA USD H, IT, IT SGD H, IT USD H,
NT USD H, S1, S1 USD H, S1D, SA USD H, SHK

A, A2, A2 CHF H, A2 EUR H, A2 SGD H, AA, AA AUD H,

AA CAD AA EUR H, AA GBP H, AA NZD H, AA RMB H,

1,
AA SGD H, AA ZAR H, AR EUR, AT, AT AUD H, AT CAD H,

AT EUR H, AT GBP H, AT NZD H, AT RMB H, AT SGD H, B, B2,
B2 EUR H, BA, BA AUD H, BA ZAR H, BT, BT AUD H, BT CAD H,
BT EUR H, BT GBP H, BT NZD H, C, C2, C2 EUR H, CT, I, I2,
12 CHF H, I2 EUR H, IT, IT AUD H, IT EUR H, IT SGD H, N2, NT,
S, S EURH, SGBPH, S12, SI EURH, S1 GBP H, SA

,14,



S/ G 1994490 27H A, A2, A2X, AA, AA AUD H, AA RMB H, AA SGD H, AA ZAR H,

s A= T F VA AR EUR H, AT, AT AUD H, AT SGD H, ATX, AX, B, B2X, BA,
BA AUD H, BA ZAR H, BT, BX, C, €2, C2X, CX, I, I2, I2X, IX,
S, S1, SIX, SA

Jua—sUb - Ry NI 20124£12/170 Sl

cAR—=bT7F VA

EB : HERRGHT7#

1.

MBS EIL, L2 Y T DSBS L TER STV S, R 7o U A5 LTV 5 &
ERXFFHOEHIT, UTOLEY Th o,
FEl

1.1 BEEA MRS

AEEEGG AT B STV E o #sl & 5 14 THSI STV DRERIL, YBGEIFTE T
BENGICB W TAFARAREEORSMEIZ L VFHI S D, 205N AFTERVEGEIL. Uik
H D et 50 B OME O AR CTRE S 41D, FEFRDE 7 Fr OFERIG I P £ 721348 T B 23 s &
TWDGEIE, Uik FE TG4 B GERIRG FT £ 7213528610 2 AF AT ae 22 B O B i A
WhHhitd,

FESIT, BB E SV TR N5 BTEO TGS CRMi SN 5, F72. THHERELSICA
FTERVNMEHETE WA, FHSOBRRIE ST X » T SN FRICHE-> T, ks
DREREEO T TRO b D TAEME] CiHisitd, ANERFMFERIZ. A— 87+ U A OFHb
R CENLREROANEMAETH D LMl SN Db O & R U CHRAGESR O RK TGS 2 H5E 425 2
LEEHLTVWD,

NIERFHE RN EOR— 7+ U ARERICE L CTRA SN GE, FEROEIEOAFMEE, X
R OB E 72 1THE S R OANEN GFERICEEL 5 2120 TiGER L B IATREMLEOMOH
WE G I, kkx REBONOFBINERNBE SN D, MBOMIEEREEE OET MEFIEICESALE
IRARIL, FTREZRBR O FIH S D, - T, RERFEFERIBFEH SN GE. A— 7+ ) FOME
PEAMIRS 2 5T 272 DICHIH SN D4« OR— b7 4 U AR OME X, [ Rk B L CREME b
L ITAEAMME & B2 Z LD D, BUE, AT R —EOMKAGESR I L UMK O 756 H
INTVD,

o T, DARTHA SRR il O%56 TH . AERMEAH T B a2 FIH L TkiE LR — b
7 % U ARESROMEIL, D DRESROHRTE DRI EBL SN Ok L RV BRDZ L R3H 5D,

KEBGIFTCEICES SN TWASAR— h 74+ UAGERICBE L TE, Bz, FFEOFEENEG S b
BSIAT O R HPAS E 7213 E ORER OB IME LD X 5 72, FEFIZIR SN IIRPLO T CO BN IE 22 ffifs A
R/ SN b0 SN D, Lov L, AERMEAT TEs. FEKERGIFTE oo,
Flioca—m oy "BI® (M FERS) 77T OB TR ENDARFICH L CTEAFIHIND K5I
RHETHIND, BERL, TOMOEBE T, ZNOOTHEOIENE, KA— 7+ U A OFEARRE A X
DR VANCE T EINDENLTH D, 2D HGEORSINET L THLR— 7+ U A OFR S E T
(2, JREEIC R ST AE 2 G ERARFEENEL Y 95, FiC, Zh5DZDMOHEOHEH%E DR
SIEICRBT 2 KETHOFET, R— 74+ U A OEHKOFMEICEEE KFTREERH D, VxS
VeARNTTVw T RNV a— A R— T VFTBIRT VT 2 T AT R e 2T AT g s R
N7 AU AL, BEETLGEE. RUTF =T ORT =~ U AB L ORI RO L EIC RS Tt
BNIEMBECEM S NTZGEFE ORI OWTEALTWS, 22—y —2 c ANTT VT « N a2— -
R=hr 73V ABLIRI—a T - N a— R —r75 U FE, BEWLNR DRI T CHAIENAE
Tl S N ZFERIC OV TOHEHIE STV Zeuy,

(1), FEREGIFNIC B Tunienant L <l & 5 TGI8 W CTIEBI AT O TV R WGE
F (i), BLOGEERGIFTS L<IZHHH 515 TOEBIN Z < T 27Rakdk (i) 1%, EEEfEE

,15,



DHRAET 2 ELE O B WIEOME TR S 4L 5. 20D TG 72 WIGE . £ 701030 5 Tk 235k 2
DNIEZR AT 2 SO L TV WIGEIE, YikiERiE, BRSO BRIR ST & o THESL S 7z Fhelcie
ST, FBMHEREORENEEO T TR DL AEMEAE KT 2 X 5 ICHE S - 5k Tl S
o,

i £ CORRMFEHIM 60 B LN O K EEER L O OMOESEEX, TRk NsATARETH 5
Ay T HRAICINLOEREFR I Lo THG CIMiS N D, TSNS AT TERWGEE, ERIIERS
Sl TR S D, 2 OEGET, M 2360 B DL OB HIRESR I L OV W1 12360 B 4 # 2 5 FHIGE
FICEALTEEAVWSND, ERBIFMAFIA I L5A. fHMiEES ( TZES) ) 1%, EAS|HIm
DOFHBFESR DN TFEMEE L IZIEF U CTh D 2 & 2 GEICH R T 2T TR by, FBITEROEHE
DT ERIZEFOBEKZEFICRE LRV, P05 ENE2EERIEET S, BHASEORKRS
LS THENL LT TR & It » T, 2 OREKNRERDO T T, ZESOWEN TOND,

JESEES| (0TC) AT v TBIOZOMOT VAT ¢ 7%, ML OfEM Y —E 2 Hi350 5 O AFIE#H
WX DML ET NV, BIOE “Fo T —h——F 4 —F—F BB TS 2 EICHNT, BA
P & D,

1.2 U7 hOFHf

FHU Ty M, RSN RS X o TRE S BBl TRl S b, ke ¥
HIZTREN R o126, U7 v MEZ ORI H ORAEIG Mk TRl S s, BHLIRE, FEARITA EAMm
BHCHEICGITHMIEND, HFEHY T MITRT, AEMBETHEHI NG, VI MRRZHLT
SN 2 i = A=Y AN

1.3 &R K

YHREILE OFEREIX, WK OFERER AT O D, W OMGEHHI b, ZAOMBEOLEEIL, &5
E5 H O TROZ O TGN Z KT 5 X 9 ICH 2 X—ZT MEEW] 52 LI2 ko TREH
FIEE 72T EE LTk D, ZEGEEHE O IAE, RERBROAFEICILY, hbhonEr
I ND, BROK TS, EBAEEITHEENLR SN D, ZOEBFEEZITHERIT, 70
— VU TBEINLOFERE (FFEA) L7 70 FORER—A L OMOEFEITE L,

RIFEDOFHRFNT, 70— 0 FORFE 7215, 20 DM 72 WAL E T O B WFEFOME
WCE VIS5, FHMBIBIZ2022MEMENAFTERWEGS, AFARRRELO 7 0 — 0 Z 3R
B2XHWLND,

L4 %Wz TR

HRIRFE DT 2B THRNCAR DR FEBFIR EITHERIE, HEL— FBIOENEKR T T H7-DD L —
hEDOBOEFE LTHEIN S, FEBRARSEZIFHEKIIE, REINTWD2EILE CROMET S
L DEDMDEKINT L - THE SN TV D EMAE TR LHMAE S L ITBEERETER TN D,

1.6 EAA T v a v BIOHITA T v a v

FTa UBEAINDORE, KT VI T ACHY T 28BITRE L LTRIESIL, TO®RBAINL
LA T a vOBETGMEICRESNS, ITHEINTICHM L4 T v a VOBADT-DIZZ b
NLH7 VI T A%, EHBERE LTHBBICERDILDS, AT Y b« A7 a UPMTESND5E,
FUIT AT, A= b7 UARNEBRFGES L ITBERERT 0G0 ERET DERIC, SRR
FIEAEORARENSZE LN D, Aa—IL - T a UIMTHESNDEBAE. 7TV T7 A
MEAR— R 7 4+ VADPWEAT DAEHFETIINEORMR—RAZ 5| & i 5, 7 a URFEITI N DR,
BHAR— b7+ VABRZHET LT VI T MY T He8I%, AL LTEHESL, Z0®BITEH TV
3 COBAETGMEICHEISND, (TESATICHH L RD2BITA T v a VDX EIND TV IT A
. EBFIEE LT AICSEAR— N7+ VA Lo TH b S, ¥IiTa—/L « 772 3 B THE
ENDEE, TUIT AL, YA b7+ UAREBFIR S LITBREREAT 2060 ERET D
2. RIS E TN EORARBITNAEIND, FITT > b - ATV a vMEESh 256, 7L
T AT, HEAR— N7 4 VA REAT DR N EOREMR— A5 & T 5, A—br74 U A
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LD 7Ty hERIZa— - 7Y a 0F, BEEOREMK TS b, 4% FENR N T
A, MDHAERIE. 4% H OREREWIEOYE TRl S 5,
1.6 fDOUCIs~DIEE
OFEE(EFE ( TUCTs) ) ~DOFEIL. YZEUCI DI D AT A e/ piE PEMAE TRl S 5,
1.7 AU v 7 E8H
A= h7x U AE, HBENT, AAR—RATRAY v 7R LTI ERET D, AV v 7R
X, EPE - AERTREO [RU v FREBME () %) 2o WNERB LOMEELBFEED [
Uy IRFEB () WOEH) ([IE ESNDFHIBEOEE TH A X=X THEVWIND, AT v TEHK
W Z 2 2 FE TR S A, BN EHS LOMEELDGHEE Lo &AM I5R
() %) L LT EEnND, A AWEIERIZT LI 7T AF, BE-AfEELCER X TR
ékbfﬂiéﬂ‘%%%%K@k@E@N_Xfﬁﬂéﬂéo7VVVF'T7in°1797@
BHIBET v 77 b« TUI T AOREREL, KT a URBHISNDETAY » TIRICE i,
FOBIEHET v 7a b s FUIT A, ATy IALOESM () BICEENLD, TITDO
ZOMD AT T« ZATICBTHEHANET v 770 b« ZLIT AT, AUy ThE0ESM (10)
WOHIZEHEEND, AU v T OFHBEOEE T, EHB L OMEELBHEED (R T v 7 REH
() WEOEH) O—>OMEREY L LTEF EEnbd,
EPE-AMHEECHRIND AU v 7 EOFHL (/%) 7V 7 A2, WEHIGIZ LYy b -
FI7HNVE c AT T OXH (ZH) LI T ABIOHREEEBECTHER SN LYy R T T
VR e AT P TRERFINRN—V U NEEND,

2. RAIEE
TRTCOBFETHHR— N7+ U AORIZELIT, i E ClcefER sk,
3. Beo ik

MEHR) R—=F 732 VABLO IRXNTF 2B R— b7 VAHCETLINEB I OEH (77 2AEHA
DOEBHRINE L ORI 2 R<, ) X, A7V REEOET AV EZFIH L THA X=X THRr &5,
YET VL, BARYZAEL D57 T ADRFHEZMAEROM TR, 720 A RICE S %2 £
DMETITELSBE DRNE T T ADFATH AT OFHMAAIZ L] L7z B RIS W TR 3 2,
TR A— F 7+ U AT 2 IS LOE I, &7 7 A DRITHZ a2 O BRI L LT H ~
NR—=ZA TG END, BFR— b7+ AFZE LT, FEEBLIORETRBRITEZ 7 XA DORITHEZ w5
OFAIZ B L CTH A R—A Tl SN D, 7 7 AFEA OF SN, & Bt m, ot diis Lo
WEA~ Y U7 T AZIAFERICET 2 M AR D FE R FEBHRR 1T, EHEY%S 7 A0AHE )/
By & &b,

N7+ VADORT T ASZ RO ARBARERMMEEDO DI, —ED7 7 FOEMIL
WS 56, R/PROZIRETEE R L ORFHLEKEERIZHE SV T, %h%h@77xsz§£#
Aoy b,

4. HVEHA

KIRICHE SN R— b7 4 U A OBEEUIOBERIC X 243IL, 4i%@E 0 AT EREITOE
ﬁﬁ%@$ﬁﬁfﬁﬁéhéo%%@W%i\Wﬁﬁ@%%V_FT%$HF7i)W@LéKﬁ%
b,

FAQF BEFEEIL EEEE AEHEZEORMNIBIEDO LT L — MLV K FLTHRRENT

O#ﬁ\ﬁé@mkivﬁgﬁgﬁﬁ AT, YHWFHOFHBHEL— MLV KRRV TRRINT
W5,

W EEECHA SN TVAABEL — NI, 2—oidk RALoBYL — ML ITEB L OES L — R
1. 1114, AAMK RAOHY L— 10. 00973 L OSEH L— 0. 0089 TdH %,

Nk

,17,



5. BEEINEEE X OB
STHELYAIIESE D BICEER SN D, SBFLEIX A 4« BAETEHETH EShd, A— b7+ U AICHE
TOHREHESIT, FHRMEICESZRESND,
77 v RiE, ZBFIEICHE L LTHISI N &2 EAEE 02 EHT 2, RERGIE, BGIHOF A
e 5,

6. WLV
NI TNTITBNT—RIZED b 2FHRANIAE 5 MBEHEOMERIL. MEEEO B AHBLED
B - A ORGP OB EE - AEOBR, 726 CICMBIE IR oIt L OE HomE
SRR BERITET, ABLVBIOREEZITY Z L E2REHICERT S, REIZZNOLORELY &
B HFER LT 9 B,

7. AAVT T I3A4 0TI D%
77y ROEISMIX, 2016 1LA2AD LN EELD DL LT (RS T - TFFZ4 07 R
V—L LTHHIbLD) MEERE (NAV) HEH#HZ2FEMT 5 &% 7 7 RORZIEF TR L g
L7z, ZOFEHIPE, RN— b7+ U A DONAVIE, ZEHEOBEA « BHR UIEENC K - TA U 2 RIS | #
M., BBIA7T Ly FRELOABHRKIZTTRELZ XML CTHREIND, A7 - TI7A4 0 71%, BHx
DOFITEITEE UMANE SO RS L > TRHRESN ML B2 52 541C, HBMICEM &
nNo, AT« FIA4 L IRENSNL5GE, BER— 7+ U A OZASFEHRONAVIE, A - HE
UIEENC RV AT B EMN (R— 7+ U FBEKRTIERL) A= M7+ U A OZRAFROIG| 21T
IWEHICL > TABEIND LT, BFBEENAVO%Z B WA T ETICHEESND, Yk,
R—=1r 73V AOZRIEFEOWE 2ITH ZLICE o THEEBEINDIZAR— M7+ U A DOZRKIRICEIT 5
28 E DOPEE A MRES OME O A E LA F/RICT 52 L2 BER L TW5, B - AFHHEZEICBWT,
AA T TTA TN E D EFRET TEOMORNE ] O—FE LTE ESh, FHRAET TR
BERAZOMER) O—#L LT Eahd, EHBLIOMEELTDHAEEICBNT, XM 7 - 77
AT K DHEITT 7 o FREEIRGIRO TH (&) %) o—&s LTt EENn D, 20164E8 31 HEL
£, TRROR— b7+ U AOMEERER L O 0272 0 MU FEMAS BT ST,
TVT T ATV N 2T AT 4 R— T VT

EC : fid
W' T NI OREGRREEFETE (FCP) L LT, 77 ¥ RiIAZ B T A TIZB W TEITORLE
WIS E D BB, JRRBL LS EX vy BV - F A URZREN TR, 77 > Rk, K& AR
HOMEEREE LT Z L ISR SN DN D EZR. 05%DEIA TV & T VT DERRL
(taxe d’abonnement) %k S5, 2010 EDEIT4EOER DN T, HMEEEZICHEINTY 7
AZZAEFEARITEA L CIE0. 0O1% DB I N D, FEFICL2FE, Y-SR IOy XL - 7 A 0L,
REOEICBW TR E L ITF Yy EX L - A UBEREINDZERH D,

HED ;i
WS D56, ZHRE~OIIIELEIT, SEED RICRERSND,

HE : EHAENE X OBERIEAN EOZDOMOEG]

TR TIAT VARV AB AL VTR T NS « TR« « T— b T)b ( FHE
) ICEHEEM A L O, BEERRNOLEICESE B LEEHEMO RS FEAE, T
FGAT VA - NR=V A A )b - B— (GBSt ) ICREBEERN A 3 5,

BHESIE, FRAS— A CTHEABRAREEGIRT 572010, RERREICE T EDRMZAMNT L Z
CIZHBEMIZHE LTV,

L HIRIE, (B x OMEFERBEOVIEOE/SRLE L TEREIN) UTOLIICTRESNTND,

,18,



TIAT VAR IN— VAT AV —

77 A
S A SR

%

TRy T b=y e T Ty b

AVHE AR = T7x VA

BAFIvT < T4N=VT7 A K-

A

A CHF H
A EUR H
A HKD

A SGD H
A2X

AD

AD AUD

AD CAD

AD EUR
AD GBP
AD HKD
AD NZD
AD SGD
AD ZAR
AR EUR
AX

- = = =

=i =jie =i

B HKD

B2X

BD

BD AUD
BD CAD
BD EUR
BD GBP
BD HKD
BD NZD
BX

Cc2X
CD
CX

I CHF H
I EUR H
I SGD H
1D

IX

N

ND

S1
R—br7x VA
A

A EUR H

AR EUR

AX

B

B EUR H (c)

BX

o

C EIR H

CX

I

I EUR H

IX

—o— = DD DN DD DN DD e e

O DN DN = = = = DNDDNDDNDDNDDNDDNDDNDDNNDNDDNDNDDNDNDDNDN e e e e e e

,19,

S1 EUR H 0. 80%

S1 GBP H (d) 0.80%
.85% Ja— N e AT 4 TV R e R— T VA
. 85% A 2.10%
. 85% A EUR H 2.10%
. 85% B 3.10%
. 85% o 2. 55%
. 65% I 1. 30%
. 85% S 0. 10%
. 85% S1 0. 80%
. 85% S1A GB 0. 80%
. 85% SA GB 0. 10%
L85% Zm—s )L Ja—RA e NLUReR—=FT73UF
. 85% S 0. 15%
. 85% S1 0. 85%
. 85% SD 0. 15%
.85% Zm— L e XY 2— e R—F 73 U A
. 85% S 0. 12%
. 65% S1 0. 82%
85% S1A GB 0. 82%
85% SA GB (e) 0. 12%
65% SD 0. 12%
8% Tw—T T e w—F Y e Ta—R R = T7F VA
85% S 0. 30%
85% S1 1. 20%
8% T AUy« Fu—R R R—F 71 UF
85% S1 0. 80%
85% SD 0. 15%
85% SK 0. 85%
65% UStE~T 47 - UY—F « K= 7+ U F
. 30% A 1. 99%
. 10% A AUD H 1. 99%
. 30% A CAD H 1. 99%
. 10% A EUR H 1. 99%
. 05% A GBP H 1. 99%
. 05% A SGD H 1. 99%
. 05% AN 1. 99%
. 05% B 2. 99%
. 05% B AUD H (a) 2. 99%
. 10% B CAD H 2. 99%
. 30% B EIR H (a) 2. 99%
. 30% B GBP H (a) 2. 99%
. 85% o 2. 44%

C EUR H 2. 44%
. 95% I 1. 19%
. 95% I EUR H 1.19%
. 95% N 1. 19%
. 90% S 0. 15%
. 95% S1 0. 80%
. 95% S1 JPY H 0. 80%
L90% —m Y =2 ARNTT T e N a—
.25% AR—hrT7x VA
. 25% A 1. 95%
. 20% A AUD H 1. 95%
. 25% A SGD H 1. 95%
. 25% A USD H 1. 95%
. 20% AR (b) 1. 95%



TIAT VA N—V AR AV — S gw Al %

AX 1. 90% A EUR H

B 2. 95% A NZD H

BX 2. 90% A SGD H

C 2. 40% A USD H

C USD H 2. 40% AD

cX 2. 35% AD AUD H

I 1. 15% AD NZD H

1 USD H 1. 15% AD USD H

X 1.10% AD ZAR H

S1 0. 85% B

S1 USD H 0. 85% B AUD H (a)
d—nbt 7y N a— - RN—=rT7xUF B NZD H (a)

S 0. 15% BD

S1 0. 70% BD AUD H

SD 0. 15% BD USD H
TIOT s JA-Tx /X e AT ¢ - BD ZAR H
R—=r7+ VA C

A 2. 05% C ER H

A AUD H 2. 05% I

A SGD H 2. 05% I EUR H

AD 2. 05% I USD H

AD AUD H 2. 05% S

AD CAD H 2. 05% S EIR H

AD EUR H 2. 05% S1

AD GBP H 2. 05% S1 USD H

AD NZD H 2. 05% SD

AD RMB H 2.06% Fx¥AF - ARFa=T4— - KR—r 75V F

AD SGD H 2. 05% A

AD ZAR H 2. 05% AD

AY JPY 2. 05% AD AUD H

B 3. 05% AD CAD H

B AUD H 3. 05% AD EUR H

BD 3. 05% AD GBP H

BD AUD H 3. 05% AD NZD H

BD CAD H 3. 05% AD RMB H

BD EUR H (f) 3. 05% AD SGD H

BD GBP H 3. 05% AD ZAR H

BD NZD H 3. 05% B

BD ZAR H 3. 05% BD

BY JPY 2.52% BD AUD H

C 2. 50% BD CAD H (h)

C AUD H 2. 50% BD EUR H

1 1. 25% BD GBP H

I AUD H 1. 25% BD NZD H

T GBP 1. 25% BD RMB H (h)

1D 1. 25% BD ZAR H

1D AUD H 1. 25% C

S 0. 30% 1

S1 1. 20% S

SD 0. 30% S1
TIOT XU T 4T s Ty T AT Ja—) e R R e R—bs7x U A
TIAT 4 R —b T VT (g) S

S 0. 30% S EUR H
VxRN ARNT TV e N a—c AR—F 73 U A S SGD H

2 1. 35% S1 EUR H

A 2. 15% SA

A AUD H 2. 15%

,20,

= O DN W W W W WWwWwWWwWwwwroNdDNhNDDNDDNDDNDDNDDND DN

e e

15%
15%
15%
15%

. 15%

15%
15%
15%
15%

. 15%

15%
15%

. 15%

15%
15%
15%

. 60%

60%
35%
35%
35%
15%
15%

. 80%

80%

. 15%

. 95%
. 95%

95%
95%

. 95%
. 95%
. 95%
. 95%
. 95%
. 95%
. 95%
. 95%

95%
95%
95%
95%
95%
95%
95%

. 40%
. 156%
. 50%
. 50%

15%
15%
15%
65%
15%



TIAT VA NR—=VRAF A —

77 A

ZARRESR

%

Ta—Nj)b e o f—)L R e AR —F TV A

S1
S1D
SA
SHK
SK

SM AUD H

TAVRY e AT K= T4V F
A
A2
A2
A2
A2
A2
AA
AA
AA
AA
AA
AA
AA
AA
AA
AA
AK
AK
AR
AR
AT
AT
AT
AT
AT
AT
AT
AT
AT
B
B2
B2
BA
BA
BA
BT
BT
BT
BT
BT
BT
BT
C
Cc2
C2
C2
CK
CK
CT

CHF
DUR
EUR
SGD

AUD
CAD
DUR
EUR
GBP
NZD
RMB
SGD
ZAR

EUR
EUR
EUR

AUD
CAD
DUR
EUR
GBP
NZD
RMB
SGD

SGD

AUD
ZAR

AUD
CAD
EUR
GBP
NZD
SGD

DUR
EUR

EUR

H

T =

T =

jm=niiesiije=jie e i)

jm

T— T - T =

H

=

- T = - = =

H

H

(i)

[l R

e e i i e e S P S R S R NS R SO R WS R SR WS T S T S T W T A T N B e e e e e e e e e e e e e e e e e e e e e

,21,

CT DUR
. 00% I
. 00% 12
. 10% 12 CHF
. 10% 12 DUR
. 75% 12 EUR
10% 12 SGD
IA
. 50% TA AUD
. 50% IA DUR
50% IT
. 50% IT AUD
. 50% IT CAD
. 50% IT DUR
. 50% IT EUR
. 50% IT GBP
. 50% IT JPY
. 50% IT JPY
. 50% IT NZD
. 50% IT RMB
. 50% IT SGD
. 50% N2
. 50% NT
. 50% S
. 50% S1
. 50% S1D
. 50% SA
. 50% SHK
B0% =B ET S e AN R T U
. 50% A
. 50% A2
. 50% A2 CHF
. 50% A2 SGD
. 50% A2 USD
. 50% AA
. 50% AA AUD
. 50% AA HKD
. 20% AA RMB
. 20% AA SGD
20% AA USD
. 20% AK
. 20% AR
. 20% AT
. 20% AT AUD
. 20% AT SGD
. 20% AT USD
. 20% B
. 20% B2
. 20% BA
. 20% BA AUD
. 95% BA USD
. 95% BT
. 95% BT AUD
. 95% BT USD
. 95% C
95% C2
. 95% C2 USD

PH

PH

T = T T

=

—Z - = = =

=

— o = DN DN DN DN DN DN DN o e e b e b e e e e e e e e e e

- e e e - R

95%
95%
95%
95%
95%
95%
95%
95%
95%
95%
95%
95%
95%
95%
95%
95%
95%
95%
95%
95%
95%
05%
05%
15%
65%

. 65%

15%

. 15%

. A1%
. 41%
. A1%
. 41%
. A41%
. 41%
. 41%
. 41%
. 41%
. 41%
. 41%
. 41%
LA1%
. 41%
LA1%
LA1%
LA1%
L11%
. 11%
L11%
. 11%
L11%
. 11%
L11%
. 11%
. 86%
. 86%
. 86%



77 A

TIAT VA N—V AR AV — S gw Al %
CK 1. 86% C
CT USD H 1. 86% c2
I 0. 86% €2 EUR H
12 0. 86% CT
12 AUD H 0. 86% I
12 CHF H 0. 86% 12
12 USD H 0. 86% I2 CHF H
IA 0. 86% I2 EUR H
IA HKD H 0. 86% IT
IA SGD H 0. 86% IT AUD H
IA USD H 0. 86% IT EUR H
IT 0. 86% IT SGD H
IT SGD H 0. 86% N2
IT USD H 0. 86% NT
NT USD H 1. 96% S
S1 0. 65% S EUR H
S1 USD H 0. 65% S GBP H
S1D 0. 65% S1 2
SA USD H 0. 15% S1 EUR H
SHK 0. 15% S1 GBP H

T—Vv T =Y Tk R—b T VA SA
A 1.50% =47 —Y A Hh - AR—F 75V A
A2 1. 50% A
A2 CHF H 1. 50% A2
A2 EUR H 1. 50% A2X
A2 SGD H 1. 50% AA
AA 1. 50% AA AUD H
AA AUD H 1.50% AA RMB H
AA CAD H 1. 50% AA SGD H
AA EUR H 1. 50% AA ZAR H
AA GBP H 1. 50% AR EUR H
AA NZD H 1.50% AT
AA RMB H 1. 50% AT AUD H
AA SGD H 1. 50% AT SGD H
AA ZAR H 1. 50% ATX
AR EUR 1.50% AX
AT 1. 50% B
AT AUD H 1. 50% B2 (k)
AT CAD H 1. 50% B2X
AT EUR H 1. 50% BA
AT GBP H 1. 50% BA AUD H
AT NZD H 1. 50% BA ZAR H
AT RMB H 1. 50% BT
AT SGD H 1. 50% BTX (k)
B 2. 50% BX
B2 2.50% C
B2 EUR H 2. 50% c2
BA 2. 50% C2X
BA AUD H 2.50% CX
BA RMB 2. 50% I
BA ZAR H 2.50% 12
BT 2. 50% 12X
BT AUD H 2. 50% IX
BT CAD H 2. 50% S
BT EUR H 2. 50% S1
BT GBP H 2. 50% S1X
BT NZD H 2. 50% SA

,22,

CLLLLLLMNNLOLLLLLL =2

O O OO O O O O o DN DN DN DN DN e e e e e e e

95%
95%
95%
95%
95%
95%
95%
95%
95%
95%
95%
95%
05%
05%
15%
15%
15%
70%
70%
70%

. 15%

. 50%
. 50%
. 25%
. 50%
. 50%
. 50%
. 50%
. 50%
. 50%
. 50%
. 50%
. 50%
. 25%
. 25%
. 50%
. 50%

70%
50%

. 50%
. 50%
. 50%
. 70%
. 70%
. 95%
. 95%
. 70%
. 70%
. 95%
. 95%
. 70%
. 70%
. 15%
. 65%
. 55%
. 15%



(a) 20164F3H22H fH CIHR SN 7 7 A A85ES
(b) 20164E8H 10 A CIER ST 7 T A IRIEH:
(c) 2016%E3H23HAT CIEH SN2 T A AR
(d) 20164E1H20 B CIER &N 7 T AZIRFEH:
(e) 201647 H22H A CIHR & NTo 7 T AZAKGESR
(f) 20164E3H24 B TR S NTe 7 T AZIRFEH:
(g) 201648 H 18 HIZFH I 7= FekéNAV

(h) 2016%F3H 21 BAT CIEH SNz 7 T A% AR
(i) 2016%F1 A 22 B CIEHE S N7z T A AR
() 20164E3H21 HAFCIER S, 201646 H 27 HICHBI L7 7 A% 85E4
(k) 201645 20 H i+ CIHERE S e 7 7 A 38GE0R

AT OFIL, 201658 A1 HIZHK T LIcFERICEBRSHENAHE LB, B LU20164£8 31 HHED
RINRRAEEXRT D,

TIAT VAR e R—=VAZ A — A A RIGE FR 4>

TRy TN ew—=T Y AT TR N AT LR T VA $ 410, 019 33,775
BAFIv T «TAN=VT7A R -FR—rT7x VA $ 61,459 16, 267
Fa—sr\ eI AT 4 e TV R R—= T3 U A $ 12,697 -
Jua—n_)e Fua—R e« hLY R« R—Fr75 VA $ 49 -
Ja—rb e N a— - Fe b T x U A $ 2,355 2, 355
USE~T 4 v 2« VT - e b7 ) A $ 17 -
2—RY = s ANIFTVY T NV a— - R—= T A € 134, 689 7,617
I—ubt 7Ty e RN a—R—FrT7Fx VA € 5,293 -
TOT 2y P ATV 2 AT 4 - R— 7V F $ 101,771 5,092
TIOT RV T AT s My P A-TX N« I AT 4+ R— b7 VA $ 35, 146 -
AR ARNTFO YT e N a— e F— b T U A ¥ 351, 456 78, 218
Iv—VV T =y Ty ke R— T+ VA $ - 3,407
TV e A A R T VA $ 47,140 20, 271

EESENAE LB, TBRALRE L IIHERRGE] ORH CEMR L OMEELE R EIC +L
énéo$WﬂE$m\F%@@@%Wéjitifiﬁﬁﬁ%@m HK ) OFH CHE - AR
Fhans,

Ty r RixER, FEHASMICEESHEHINE L O,

ER—=L 7+ VA DOEAB DT T AZIEFEIIT. 0D 2RI L CT7 7 o Rigxt LRSS B R
TRft3 2 UE Th D IRe M & ke iz 3Hh - 72,

AR OWE T X T AR — b7+ U A D H & OFME PEMRER D FEFRIT KT LR THAE L H b bil
2

BHEAR— M7+ ) A OBEMARMERO—HRIT, R1ICHBShTWD,

F7o. &7 T ABZAEFESRIFO0. 00% )54, 50%DELRE | &7 T ACZARAESR1T0. 00%/5H1. 009D kR, B K
W T RJZ 487052130, 00% T 3. 00%DEFE T, FHAAZLHIAFEEIZRE oD, EBRIGREOND
BERIZ, YEZ R0 RA SN TV A BB L OYEAR— N7+ U K> TRE S,

77 v RiX, FORE - ABRERFHERITRMHAETHY BHEASHEO—HMTHLT 74 TR - R—
AP o A RAL— =R X, Y7 7 ROBE - A HBEBRITES O OO NEF L OH
LTS Z LB L CHENZ A D, D HENIE, 2016458 H31 HICH T LZ4EEIZ22, 362, 407K K
INThoT,

77 v RiE, —EORWF T, VB TN THO—EOIERICBT DBFEDT-DIZE 7 7 ROBE
o TT7 7 v RIS N 2 —E OB ICE L CREFIM S WM 2 340 5, 2016F8 A31HITHK T
L7=ARBEIT . D D5 AN 4 4613936, 578K R Th 0 | iEH I L OWIE FEL B ZH B E D THP S H
Wit ks s,

,23,



7y RiE, 77 ROBERBMTHL AT o — KRR« TV 2y EREEGT (Bt
Bt CToHHA T« TV 2By KRB S—FF—To b, ) (2, ¥7 7 NIt s ismEsIcE L
TN A SFA 5, 20164E8 H31 HICH T LIZ4EFEIC, 82,3572 — DKM Thh, EHEB L OMEEL
BEtEEO THMHZEHRM) (<§ E3h b,

BEBE ST SIZHI DA =L U THEERAEMRO O 5 RE 2B 0EEL O/ £ 21300
FATICET 2 WS NIHEE L TuiRuy,

77 v ROTDIATONTT X TORSIEL, @ OEEmfRES L0/ 723l Opb¥ESEMt T,

RS THIY L 74— R C R= RAF A TR e Ra— s T —BIOY 7 5
— R C RN=REA - UITy FZELTERINZT 7 FORSGIFEEIL, 20,011,892k KL Th
ST, ML GNEAREGID0. 05%ZFHY T 5, B T4 —F C N—=VRE A TR oR_=—-
INTNY =BV T4 —F C R—=VAZ AU ITy ROV —EREFA LZAERIG NI L.
20164FE8 A 31 BIZHE T LTRSS b= BEENTES, T332k KAV Th o7z, 7 7 > ROEFEE O ANIL,
BHEBMSHB IO/ 32 0OBRBREHOREEB LN/ I EETH D,

BAFI I T4 NR—=2T 74 ReR—hr 74 U A3 FESIC L > TEHEER STV HAB SICAV
I—0— - RIFAVTF 4 I AT ¢ - K= 75 U FRET D, FrAF - AHEFa=F 11— &K
— h 74 ) HIFEHESHIC L > CEHEERA SN TVWDAB SICAV I—F v A F - I AT 4 - R—h7 %
VAICEET D, 7a—rbendg « £ =)L R R— 74 U AL, FHSLICL > TEFELEH ST
HAB SICAV [—~—V > F « ~v—4 vy ks a—=RLbA KTk R—=bF74 VA, ABSICAV [—=2—
e« A=V R e R=F7FVFBLIOABFCP I—F—4 =2 « f U H L R— 74 U FIEET
Do L= T =y Ty bR — b7 4 U AL EFESIIC K o TEBGEH S LTV S AB SICAV
[—o~w—VyF e~w—F vy hea—FRbA b -Tyvbh - FT—b7+VFIHET D,

TEF: V7 ha3yia U EBHIBIOESIEM

201648 H3L RIS T LB I, B SttiE, MAGERICRET 27 7 ROR— 74+ U F
WAL TTZe——L Y7 bR aly g D BEERRE L. D05 BKNCEED S HERE Z1T 5 e
EHR— T 5DICHNON MBI — A EZHE LT,

V7 heaiyia BRI, 77 FOEDIZEGIOBITR R ROPITEEICEHR L, 7n—I—F
BRFRPMEEFIE L7V P — AT REZBZ RN E WD Z LICESWTHER Sz, ZES
B L O — R L, FHMFRIC L D EE EEB LI OHEE VY —F RN— b7+ U B L ONEH.
ORI DY—EADSIELICHWONDI AV Ea—F - V7 =T REENTWD, ZHINTZ
P KO —E X OREIL ZRO T THE SN LMEEN T 7 RADEE Y — B X DRMEDFRIZSHE
TLHHDIENWRLS, 77 FOEMZBITHUEEICERT 2D TH D,

AR A RET D702, DR B LY —ERIZIE, T, 72T A vay, 2 F—TA A
b —REHEARES D LT —E A —RIFHEITRMS L <IIAEE, 2F. EERRE EoIdEs:
HIB S ST E FA TR,

S| B L, GEIEMERES: . BIERPES ., 7 U N7 0 7 £ 72132 OO E FEO RS, 1T E 721358
HZAELEEATHD, ==V M, T RS Y= Ta——BILOT 4 — T — I DD FOME
27 Ly R, #iE X OFEER, B BERLZ 5 N E DO iR E NG END, EESLIT L L
KETFT4AB Ty b EeTZEEMELINEEEEND L AXNBARER TS Eh20, TE I8,
BB A RESR B AR 0O B RAT 72 © ONZE A 36 L OV & FEA BN G R E O R E A ML 26k 5 EBM (1)
8 L OB A MRESR AR 2 REBMEEM () SICF Eand, BEIERIL REALKREBSIN £
B HILREOFEN ORI SN D,

,24,



20164E8 H 31 HITHE T LIRS, AR — M7+ U AICAE U ERGIEMOSHEIT, L FORICHFERS L
Do

TIAT VAR e NV RE A — Gk 9k

TRy T hew—lyY e wILF TR AT AR — T VA $ 82, 431
AT IvT T ANR—=T 7 A R R—F 71 VA $ 64,019
Ta—s\)y s TIAT 4 TV R eBR—F 713U A $ 327, 207
Ja—nR e ag—A "L ReeR— 74U A $ 603, 553
Ja—)L e RN a— e R— 73U A $ 570, 786
T =V S =y e S a—Z c R— T+ A $ 922,612
TAY B« Ta—R«R— 75 VUF $ 454, 151
ISt~7 4 v « U —F « R—+sT7x U % $ 23,794
== ANTTUYT R a— I R— T x U A € 114, 302
I—ot 7Ty e NJa— - R—r7x VA € 158, 867
TOT sy J AN e AT 4~ FR— b 74V F $ 788, 086
TOT R T4l Ty P A=y N I AT 4« R—+7 5V F $ 7,677
SRy e ARNTF U e N a— e B T U ¥ 21,723,958
Fx AT AR TFa=FT14— K= brs7x VA $ 233,973
JTa—)L e AR R e AR— "7+ VU F $ 6, 358
Ja—)b e o f—)L R e R— T+ U F $ 167, 163
TAVB Y e AL R—=FT7x VA $ 131, 684
—a b7 e AT AR — b T VA € 23, 254
TV =Y Ty bR = TV A $ 1,089
A G/ BV Nl N S B $ 3,696
Jua—n) s Ry R« R—+7 3 U A $ 2,151

HG : A TR

S BET RN, BT — b TRERBI B IS 2 L £ 21350 8T 580 Th 5, R &
BRI FERF OB NS AET D (10) 1%, AR X OWIE E LB G E B0 [REAMEs, AT,
AT T BEEMER, ATV a B L ONERICRSER (B) %) S Esns,

RS 27 TRIOFTHBAO L BNL, e 2 TRINAR 2 REHL () WROMERGH S & LT B RS
bRBREND,

FFEOHEETREIND (i, TREEE] W9, ) K= 74+ VDT T AZIEFHED—D
PLED, 2 5eEE ﬁbfﬂ//éﬂé MND T T AZIFEFRONT NG, [BE~Ny DT T
AL ASFES | AT D, i Au/@77x WEAEFRIE BB O X 5 72 FEEEORHl & FHEIZ AN T,
R—h7 4V FOREUEE ké ZIRFERE DO ARG EBOEBELW L L LICL o T A= 7+
UAOEERE) Z—Ch o CEBERHEOSH D ) ¥ — U ZREFH| %ﬁfé’&%ﬁﬂfé

BHINz~y VIS T, R — N 7 4 U Ao EUERE L BUEEEOMOBET 7 AR —T v — &3
HTEERERHENTWDN, ZOY A7 EZHETDHZ LI TE N, %J%#’JODW?%@]%#’U;M&F%E%T%&
WIBTENER L Oy VIB RIS 2 VA O T I B ®8in G, U A7 BN EL SRR & 5,

RN— 7+ VFHNOKFEY T A3 O M OB O G RNIFIE L RN o), —EDRI T T, A—h
7¢Uﬁ@@@&?Xﬁéﬂ%®§%ﬁﬁm%@%~y7®ﬁ?X%ﬁﬁ%f%okﬁ%%ﬁﬁ#ét

WCHIATE 25610, @5~y VD7 T A% G52 L Clig~y VISR, AIUAR— 7+ U A
@1&@&77\ RS DAL FEMMARIC SR 2 KT T AMEIC 72 5 T RGN FIET 5,

77 NIZBT DRI, 7 7 AR HE L~y DT HTDICFH SN DB E &R, EWEFETRO
oML LTHERAIND,

20164E8 31 HHIE, oM T R DI DA SN A B ARIIFE L ho 1z,

,25,



HH : LAREK
LAREANT, KEBUFEBE OB BIESRIC L > THIR SN D, LARZNOXIG L 72 5051, A%
GOEREME D7 LB RIEDOSFET, HICREZERITICE o TRASN DI bD ET 5,
20164E8 A 31 HHIIE, L AREFUIAAE LR o T2,

ET U A=A LREK

UNR—=ZAVRERIL, B TIEFREZMAT 2L b LAY FICKDEROER LA KM ITH 2 &
EROWTLUARZHER—ThH O | BHMKE LV D LEWEEME CHAICFELEEZHWVET LW 77
VRICEDAAEBE LRI 7 RISAR— N7 4 VA EEEZEHTH, VA=A L RZHOME T, 77~
RITYERER DO TGS DO Z 28 Lkt 5, — R, U AN—ALRBROHRIL, 77 v RV Y%ER
— F 7+ UFEHFICE D ZRFIEBAHEE LoD U NR—X UARZEHOHBI T L LR — 7+ U FEEEIC
BELIEBEORTE IRy Z BT HIENTELHIETHD,

DDEBIE, U N—ZA LRG| DO7 7> RO TR BdDGEICRY FRITH D, T72bb,
REFR DR & ER UMM & ORI OZFIL A — b7+ U AGERICERE SN Be Lo HiETlET 2 =
A ML DD,

201648 H 31 HBIIED U /N — R LR B L ORE T 2 RILFHROFEIL, L TFTo LB THD,

TIAT VA N—VAE A — RSl R OEFM
T =V =y e Fy N e AR— T U $ 18, 574, 360 $ 18,332, 539

20164E8 H31 HIZH T LI EFIZ Y N— R LRERMN S A U= BRI EAFHT, 46,000k KA TH-
7=,

H ] AREERK

77 v RiE, GREMENERET LN TE D, 77 v ik, 2o O&fliEsh OfMaEIZ BT 5
EENOAELDTH I AT A, 77 2 Rk, BRHEFESFOBHY 27 OFAEIZSRN B WELHTD 2
IS AT %8 L CaememZBE17 5,

SRR E ST AR, 7 7 2 ik, BT 5 B A E: &3 2 M YIREIL4e: & iRk & LT
7 a— A —IZHHFE L OMERFT 5,

THNHES T, 7 7 ¥ RIZEMOFMEED A #« OEEBHFHY T 2808 EE 7 0 —h —hbZEE
X7 a—h =KD ZECAET D, 0 DZEEIIIIIEBRHLE TH Y | 7 7 v RITRESR
& L CRUMET 2, BT T D0, 7 7 o RITFFERE & & T RO EMEE O 22408 2 73 % FBIFIE &
IR KE LT ET 5,

2016F8 ABIHEE Y v —h —DMRA T2 ICAHT 28L&, EE - AEHEED [REZFHRITE
T T e = —Hite) B REZHRITRLOT o= —~DOKRILE] O—#E LT EENS,

LR OFIT, 20164F8 ASLHBIE, 7 a—h—PMrET S ICAHRTLEE4FH L TW5D,

7 a—5—n T a—h—\|Z
FIGATUR « NV RH A — AT 5 BLE AT HBL4

TRay L hevw—H oV e VFT YR DL R—= 75V A $ 601, 360 343,019
AT IvT T ANR—=T 7, KR = 75 VA% $ 888, 967 -
Ja—) eI AT 4+ TR e R—hT7x VA $ 21,729 -
Ja—N)b e R 2— « R— 74 U F $ 50, 747 -
Ja—N)L e AR R e R—rT7 5V A $ 423, 225 123,112
Ta—N)b e e f—)L R e R— 74U F $ 1,706,617 -
TAVD Y e AV DA HR—1"T7F VA $ 28, 008, 928 -
SR s B AV GV IPNER Nl N S € 5, 262, 559 -
Te—Vr S ew—F Y Ty b R—=rTx VA $ 430, 305 -
Ja—) e R_Ry R« R—r7 % U A $ 90, 690 70, 402

,26,



20164E8 H3IHBAES u— 3L e g o f — )L R e AR— s 7+ U FMEA L T SEWERAICBEE LT,
CKEMBEEEIR, 8.00%, 20214E11HI5EMNBLE D) T—/V R~ « o7 ZIB| & EIN-HEDOR:
flilE, 7,377,948K KL ThH -7,

HK : AU v 7THS|

ATy FNE HBEEO—ERFD L IZHNTHE SN AE AR U CRIE S U7 flifs £ 72 1345
BT AEEESSD0ERLCHAESND IEOHB T EOXy v a7 n—42ZHhTHZ %2
YHEREMICRBEN T 2R TH D, AV v IR L ES () B LORES () HoLH;L, 2z
L TEREAMMRESR, B TR, AT v 7 @R, 770 a3 B L OEEICRLFEDR (H) 4%
OHRETBLIO TRU vy AR L ARFEBL () £OEH)] O—OOMAE & L CGEM B X OHWIE rEZEE)
AREICEH LD,

AUy TEIZEA L T = —3MRET 5 ICAET SBEHERIL, BIE - AEGHRED REZE
FITB LT v — —THi 8] BLO MREZFEBITEB LT n = —~DORE] O—FE LT ES
b,

GRNAT v T

GRNAD 71X RO L e D IETARICIE SN EHOEE E 7T AR L E T H 2
WCEYFENEGET D _HMREOTH S,

20164F8 H3LHBITE, 7 4 N ZIZEFIA T » 7O L U THRME L TV 5607, 720k RLOBLE %A
LCuz,

HIE R CIER SN2 @AY v 7

HIE R CIER SN AR AT » 71X FHR O R & e 2 ECARICES W B O [EE F 7213
BRSNS 2 Z L ICBR Y EEDNAET L2 _EFHRNTH D,

AT oOFR T, 201648 AL HEE, HINEHEME CHER ENHIBGMAY v 7DDl 7 v ——» i H
T 5 /ICAET BB Z L TV D,

Tu——=n  Tr—=h—IZ

FIGATUR « NV RB A — AT 584 AT 58e
T ra—Jb e o f—)L R e B—F 75V A

ENLH c AKX L — $ 12, 237, 249 12, 446, 598
T =T A R—= T ) A

ENLH c AL L — $ 612, 168 -
Ja—s )L« R R - R—r 75U A

T AN $ 6,619 -

TV RN eTTHNE s AT YT
JVVy b TTFIE ATy THENIEBIT HEVWTIL, AR REBICH L CUERFRORAICK
BB 72 A O RHI & U TR D7z o TEMMIZTE Y FIZHKEL D 2 EBRBHBMIT DTN D,
PIFDO#IE, 20164E8H3IHBE, Z LT v b« T 74k« AT T DEDICTa—h—NEAET5
SBT3 BEHEETH LTV D,
T u—nh—n Tu—h—Z

TIAT VAR« N—V AH AV — AT 5 HLA AT 5 BlA
Ta—s\)b g o =)L R FR—bsT7+ VA

EAH Y AR L— $ - 1, 110, 000
ReJ U AR e Ry $ - 300, 000
FAF = Rl $ - 1, 320, 000

FOIEEEE TR SNAZ LYYy N« F 740 K« 2T v

FHIE B THEINDZ LYy b T 740 b« 2T v 7B T 5 EOWFIL, [IRBREEIC
&L CEHEHORBAIZL DM 2O & L TR b > TEMMICE D RICKBWE
179 ZEBREMIT N TND,

,27,



PLFOF L, 20164E8 A3 HBIE, HHIGEMBETHEREIND Z LYy b T 740 « AU YT DT

OIZTa—H—MrEET D5 ICEHTABIEHEETE L TW1D,
T a—5—n Jna—h—\|Z

FTIALT VR NR—V RAH [ — AT 284 AT IHE
FRaoy Sk ew—ryY AT Ty N e A Hb R — T VA

EAHY c AE L L— $ 524, 060 563, 848
HAFI T T 4NR—=VT 74 RedR—b+7x V%

LT 4 AL R $ 17, 289 17, 352
Ta—s\)b e g e A —/L R R—=F 7 UF

T 4N $ 35,647,677 39, 318, 414
TAV e AT s R— 75 VA

T 4N $ 25,715,477 24, 048, 279
Jua—s b« R R - R— b7 U A

AP AN/ $ 60, 442 -

=& U —2 e 2T S

M= U E—r e 2T 97 E, HEOEMEL 72 H5IETARICHE S W o —HOF B & I REHED
R—H s RT =V AERBRTHI LKLY FENEET D _HMENTH S,

20164F8 H3IHEITE, /' m— VL e g « f— )L R« R—F 7 UL, EALHY « Fx—R N7
W h—2N - U —2 « 2T v 7O E L TR L TV 51, 200,000k RLOBLEEH LT\, =~
=T =Y Ty b e K= T VAE, JPEAT S - Fo—R - N7 TR E UTRML
TV 3550, 000K RALDBE A A LTU-,
A7 —ary s ATy

A7 b—Yay - AUy L, HEOREEL 25 ESCARITE SN SR L A#h A T L —
Ta VR ERGEEDOEESHOIINE ST H I LICH Y FEENEGET 5 EHMRENITH D,

20164E8 ASIHBIIE, TAV DY e AL FR—F T VAL, FAF = R 7/ 7L —T3
Ve AUy IO E UTERME L TV 5940, 000K RVOBEAEEH LT,

,28,



HEL

20164E8 31 HHIE, R— 7+ UAMMEETHAT v 7EENC LT, MBEEEEE) O k5 R
NUTDOERTH D,

Tu——ZhE Tu—h—hrb%

TIAT VA NV AH A — SO L 72 HIR O B iff
TRy SR e~w—HryY e~V F TRy NI R T x VA

KA Fz X7

U.S. Treasury Note, 1.375%, 04/30/2020 $ 19, 021 -

Tra—Jb e « f—)L R e B—F 75V F
Ny e FT T AU K

U.S. Treasury Note, 1.25%, 01/31/2019 $ - 363, 347
T ANT

U.S. Treasury Bond, 8.00% 11/15/2021 $ 1, 140, 631 -

U.S. Treasury Bond, 8.125%, 05/15/2021 $ 1, 243, 461 -
TVT 4 AL A

U.S. Treasury Bond, 8.00%, 11/15/2021 $ 25, 890, 157 -
I—)L K=y « v J R

U.S. Treasury Bond, 8.75%, 08/15/2020 $ 63, 787, 868 -

TAVH Y e A R— T VA

Ne LA X emy Ry

U.S. Treasury Bond, 6.375%, 08/15/2027 $ 2,707, 316 -
T ANT

U.S. Treasury Bond, 6,375%, 08/15/2027 $ 5, 893, 054 -

U.S. Treasury Bond, 8.00%, 11/15/2021 $ 2, 280, 322 -

U.S. Treasury Bond, 8.75%, 08/15/2020 $ 7, 096, 655 -
TJVT A+ AL R

U.S. Treasury Bond, 8.75%, 08/15/2020 $ 15, 369, 553 -
T Rvr Py IR

U.S. Treasury Bond, 8.75%, 08/15/2020 $ 39, 185, 007 -
ENT s AL —

U.S. Treasury Bond, 6.375%, 08/15/2027 $ 3, 160, 605 -

U.S. Treasury Bond, 8.00%, 11/15/2021 $ 3, bb1, 744 -

U.S. Treasury Bond, 8.75%, 08/15/2020 $ 2, 888, 759 -

A7 g VHE|

Ty R GERIRD Ty b AT v arBl0a— ATV g VEBABIORIT GEA) 75
TENTED, A7 a VBEANCHED ) A7, ATV a U EITHETE0ENIh D LT, 77 v R
TVUVITLEXIHYZLTHD, EHIZ, 77 FII7 VI T ADHEKY 27 AV, Fi-diglitg oz
L VBB OHMFEINRENEZBIT LN A EZQ9, BALLET Yy h AT varbBlta—n -4
Ta sk, R M7 U AR E RO FIETE S, 2= AT T a D OTEIC L D ER S
TREROBRFEAMIL, X7 VI T AL VIS, Ty b ATV a COITREIC L 0 FEEI S AT RE
FENHOFEREIT., XHTULITACIVBEEENS,

Ty RRF T a v ERITTASE. 77 RBZHET LA LIT ATABE LT EEh, 20#%
WCRITA T > a v OBAETTGSIE I L CREEZTT 9,

HATA T a OB LIE T VIT LD BRITEO E WM 2% 726 O Wi B ICEITA 7 >
aUPHOFEBFREE L TT7 7 FNICEVEF LS, T3 243 ARG NSk 5 7 v — 0 —FEck
EEUZET VI T ABI O EOAERE G EBFIEE L TRIDN DN ZEHT U I T AR T T 5
ABSHZEA L T bN L 0 27 nGE1E, EBBRE LTHlbn D, a—b - 37 v a U TE
SINTHE, ZETVIT AL, 77 RREBFIEES LAIRREZE T H20E0ERET HBEIC, BGE
FELITEEORHANO O FREBICNEIND, Ty b AT v arPMiEINESEAE ZE L IT A
X, 77 RREEALREREITEEDORMN— R 2B T 5, 72 a VORITICHIZD, 77 K
X, BITA TV 3 VOFRER @ EOMEIZB T 5 ARF R EEBOTGZY 27 265, 77 v KBFRIT
L7cA 7 v a v OATEIC LD 7 7 o RIZBITEO TG & 13872 2 flis CREdr £ 72 1mB 472 S L <
AT ZEND D,

,29,



77 R, AV TEBKIOF T ay (AU Ty ar EBMR) ICEETHAIELTED, ATy
Tva it R AT VI T AEIHAD T & LG E AP BICA Y v T ARG T DR (38
BTlRL) ZEVWFRICEZ DA T arThd, AV Ty arOsBAL BEEE, EEREE-
D b=« V= X T DN ETIAEICER D, ATV vy a rOIWNIE, FERE,
FEMG L2138 =20 - U 2= S MR TR EICH 2%, AUy v a iz, B
TRy TRBEIMHTELFO—~ANIL > TR TERREESIND Z L 2RO T a v BEEND,

PIFDO#EIE, 20164E8H3IHIE, A7 a v RBIDOEDICT a—h—NMEAET 5 ICAET 58 4H

fRETCHEH L TS,
7 a—5—n Ta—5—IZ
TIAT VAR e NR—=V AR A — AT HAS AT IH54E

FRay PR ew—lryY A FT YR AL R— T VI

TN e AH L L— $ 1, 960, 000 -
TRAYB e A R—F T3 VA

R e T « T AU D $ - 830, 000
SR i AV GV PNER el N S b

ENH Y s AH L L— $ - 44,825

HEM : R—h 73 U FREHRO R —

R— R 74 VAL, ZOMEHKEOHBBEMEMNZITH 2N TE D, FEREMOY 2713, ZOfofE kL
R RERIC, 50 FAMBEEICH - 72 5B 6 I REF KL KD AT DD, SHIZ, R—h7+ U A
X, Y FOEBRIBITICEL Y AT SN2 OEHD | BMHFEHRICRD 2120 RINAIZ 2 B 720
LWH U R7IZiBE B,

BE D) FICHEE 2 ST 20 B0 2R ET DI L, GRS, 0 FoERELET, T
NTORET 2 EEB LRI EZBET 5,

FAEHEDOE T Y FIXFEEN SO Z N FER— 7+ VAICKIL Y RN DH, R— 7+ U FIiL,
BEHRLENSRMERICRET SN TE, ZRICK YV ERDINEEG D0, AFOHRED EHEL
7B L ORE LN AKEEZET 5,

A— b7 4 VAL, BRIRHE, FTRDIZHE, 72 D ONCTEL Y, FIE E 7130 B OZHEHED X O 2T AT
95 72 DI FES F 72 FREF S O L4 & EOFTAMELZ B RIS MR NS D, R— M7+ U AL, v
—ICBE LT, AEMZR M, FHEEE X O OMOWEN A2 A D,

T DOFEF O EN 2T H 72D, R— b 74 U HTRZ BRI %2 28T 25, 20 H H20% X &t
AERRE AR D BARER R BN b b,

201648 3L HIZH T LICAEREIC, A— b7+ U AT, LT O KL O ICZBURINEE 2 %15 L 7=,

TIAT VA NR—=VRAF A —

Ta—r\v e TIAT 4 TV ReR—F 71U A $ 124, 647
Ja—n e Fa—R e NLU R R — K74 U F $ 260, 595
Ta—s L« N a—« R— T+ U F $ 194, 220
T =V T ew—ryY e Ta—R K= T U A $ 400, 200
TAUH Y« T u—R - R—FT7xUF $ 51, 390
Se~7 427 - U —F - K—br7x VA $ 7,733
2—m Y= ARNTTVv I N a— K= T U A € 69, 762
I—abt’ 7y Ny a— R—rT7F VA € 113,053
TIOT Ty I AR eI AT 4 A= 7+ VA $ 71, 180
VAN ANT Ty e N a— e R— T+ U A Y 2,526,721
FxAFT AR TFa=FT4— - FA—b+7x VA $ 44, 319

Tk, MEMRERIE. MEE) OFE CEARB X OMEELESE R EICG EENR D,

20164F8 A3 HIZH T LTI, (BfRERREALLTC) I 0y - 77— - N <F, &
FHRESEB OFRHEICBI L T322, 387K FAOWMEN 2815 Lz, Ziuk, TEMIEHRNGE, MiEH] OFH T
HEHB L OMEELBHEEICH ST D,

,30,



20164E8 7 31 H BIEDEATRESRF6 L OB 2 RIRGFHAROFEEEIL, UL TFD LY THDH, HRIT,
R—= 73 VAPRET HREIRICEEL TV D,

TIAT VR INR—V AR A — R itk LR DEFAM
Ta—N)y e AT 4« TV R eR—=F 75U F

T4 TNN—T e Ta—N )L e —lr Y s UIT R $ 112 117

JVUVF 4 AR EX2TF 4 —X $ 957, 687 1,019, 872

RAFx - RN T « T —H— $ 2,464, 880 2,588, 125

JPELHY c X2 T 4 —X $ 1,523,617 1, 599, 797

UBS7—#4%—- - Kv $ 1,074, 404 1, 128, 125
Jua—N) s Ja—R« hLUReFR—FT75 VA

T4 TNN—T T a—N )L e —lr Y s UIT R $ 536 563

JLTF 4 e AL A EF2 VT 4 —X $ 66, 931 71,277

RFAFxz e RXRT « T—F— $ 11,821,796 12,412, 887

JPEALFY X2 T 4 —X $ 2,879, 969 3, 023, 968
Jua—) e RN a2—« R—hrT7x U %

JLTF 4 e AL A EF2 T 4 —X $ 2, 204, 036 2,347, 148

JPELFY X2 T 4 —X $ 2, 155,931 2,263, 728

UBS - 7—4—--mnrvKv $ 2,509, 213 2,634,675
ITo—UV T =y e S a—A - R—F T VA

T4 TN—=T e Ta—N) e w—fr Y s UIT R $ 11,091,656 11, 646, 844

JLTF 4 e AL A EBF2UT 4 —X $ 2, 144, 679 2, 283, 937

UBS7—4—--mnrv RKv $ 24,839,213 26, 081, 179
TAVA Y« Ja—RA«R— 7+ VUAF

T4 TN—T T a—N)L e —HyY e JIFTy R $ 13,507,455 14, 183, 565
St~7 427 - U —F - R—br7+VU %

T4 TN—T T a—N)L e —H Y e JIFTy R $ 938, 312 985, 279

RAFx e RN T« T—H— $ 386, 528 405, 854
22—y =2 ARNTTVv T R a— R = T U A

JPEALHY cEBXF2YT 4 —X $ 1, 968, 690 2,067, 125
TIOT c T T AT XN I AT 4+ KR— b7+ A

ST AN —T e Ta— N e w—Hr Y e UI Ty R $ 109, 363 114, 837
Fx AT AR TFa=T4— - K—br7+VF

ST A TN—T e T a—N) e w—HryY e JIT R $ 9,428,832 9, 900, 789

JLTF 4 AL A EF2UT 4 —X $ 467, 395 497, 744

HEN o ERAT(E A B
772 Rt BE CRVWEROFEICEHL T, ¥EHIHEIC, —EDOHIRO FC, FEK, —Fr 72
BemEr BRI LT, REZFERITE O CTHBR SN ARSI E (THED) ZRHL T,
77 ROBER— T+ VA, ZOHXOMEFEFHDIONE THEATLZENTE D, HHEICHE-
TEASIIX AR — N7+ VA OBRMTEELZHRIC L THAICAE LI L — F TOSRNHEE LN D,

O & FED (R E ] E

WRAEHOBR) L, A— 7+ VA OREHHBHTRT 256, BESILT 7 RO —EDR
— N7 A VA OREZLFEEREHETH L E2RINTE D, TOLI RBEE. BIOR— 7+ ) A DEE
X, HE L GEAEREIND, HFEER SN EEIL, [EET—) ELTEkand, 27—
7%, GERZOMOBE AT HOICERSNEEHEEST A A THY | ZEHEOENENB L
BHEEERTDHOTIEARN, 7 —bd, M L7 EEREZERE T, EEERICHESE TE v, HEE
HENDR—F 7+ VADOK 21X, ZTOEAFEEZELTOND,

BHEHOR—F 75 )V AOEENELFRERORBH L7 =V ENDHEE. 7= ~DR— 75 U A DJFEY]
ZINZBE L T, F2MAR— b7 4V A IRE T 5 EPE T — /L OFIG S FedkiER: v, BINERY TE 72X
Bl LOBAICERT D, HFEEAEE~DESINAE— b7 4 ) ORI, D EHET —LOBRES
FEHFDOEATE L O TOITICEMT 5,

,31,



HFENEHEEDO - OIATON L BIMBEE L, ENZENOHEFNIIL CTEE THrNDL AR —F 7+ U A2k
ENDN, —HBRAESNDEHET, FBMA— 74 VA IIRBTHEEICFRKICESND,
20164E8 H31IHEBIE, 77 v Nk, UTFTO7—AZRAMALTYHT7 7 FNO—EDR— 7+ VA DE
pE A LFEEH LT b,

BRES— ) BIMAR— b7+ VA

AB 78— s f URAPNAVY =T =)L R K F—)L
Ja—)b e AR R e R—b+ 75U A
Jua—N)b s AR R - R—b+s7 4V A

AB Za— 3L e f U RARNAVY =T a—/)b s T a—RA « S—)L
Ta—N)y e AT 4« TV R eR—F 75U F
Ja—\) e Ja—R+« NLURR—"T73 VA

AB Zua—sL e fURARAY =T 10—« R 22—« F—)L
Ta—r\)y s TIAT 4+ TV R R —F 74U A
Jua— ) e RN 2—« R—hrT7x U %

HEP : BHER

WA OBREESIE, 20164E10H28 HAF CABFCP I— /o — 3L« Zm—Z « hL U R« R— K~ 7+
UADAB SICAV I—k~T 4 w7 « U —F « R—= b 73 VA ~OEHEARTDHZ L2k LT,
20164F9 A 4HEBIFE, =2—m Y —r «c A RTT VYT N a— - R—sT7x VA |Fa—uy/—>r - x
JAT 4R —=F"7F+ VAT, 3—v T N a—-R— 7+ VFFI, a—m T =TT 1 -
N7+ VFIEHEELETDTETH D,

20164E12H15AAFC, 7 7 > ROTRTOR— b7 4 U HIHHB L OBEGFE2 ELREFICELD7 T A
BEZSaEs: (T ToON) =—2a VBRXOHSZREFRE G, TV7T « Ty T AT x /N« 2 I AT
4 R—=bT7FVFDI T ABYZWIHREIRS , ) ~OHFIALDOZHEERIET 203, FEENOMO R —
F74 0 AH LIEMDOABT 7 ROV T ABZIRASDOFFEDREIZOWTITFF I SNDZ LR H

Do

,32,



e

W —E =
EIRERAN BT IREN B 5T EREN HE At

FISAT VR - IN—URB AL 2 —

JAR—=NL NS - A—)LE - R—+rTF A

7 T A A
A 1. 70%(8) 0. 10% N/A 1.82%
A2 1. 70%(8) 0. 10% N/A 1.82%
A2 CHF H 1. 70%(8) 0. 10% N/A 1. 82%
A2 EIR H 1. 70%(8) 0. 10% N/A 1.81%
A2 SGD H 1. 70%(8) 0. 10% N/A 1.82%
AA 1. 70%(8) 0. 10% N/A 1.82%
AA AUD H 1. 70%(8) 0. 10% N/A 1. 82%
AA CAD H 1. 70%(8) 0. 10% N/A 1. 82%
AA EUR H 1. 70%(8) 0. 10% N/A 1.82%
AA GBP H 1. 70%(8) 0. 10% N/A 1. 83%
AA NZD H 1. 70%(8) 0. 10% N/A 1. 83%
AA RMB H 1. 70%(8) 0. 10% N/A 1.81%
AA SGD H 1. 70%(8) 0. 10% N/A 1. 82%
AA ZAR H 1. 70%(8) 0. 10% N/A 1.82%
AK 1. 70%(8) 0. 10% N/A 1. 83%
AK EUR H 1. 70%(8) 0. 10% N/A 1. 79%
AR EUR H 1. 70%(8) 0. 10% N/A 1.82%
AT 1. 70%(8) 0. 10% N/A 1.82%
AT AUD H 1. 70%(8) 0. 10% N/A 1. 82%
AT CAD H 1. 70%(8) 0. 10% N/A 1.82%
AT EUR H 1. 70%(8) 0. 10% N/A 1.82%
AT GBP H 1. 70%(8) 0. 10% N/A 1.82%
AT NZD H 1. 70%(8) 0. 10% N/A 1.82%
AT RMB H 1. 70%(8) 0. 10% N/A 1.82%
AT SGD H 1. 70%(8) 0. 10% N/A 1.82%
B 1.70%(8) 0. 10% 1. 00% 2. 82%
B2 1. 70%(8) 0. 10% 1. 00% 2. 82%
B2 EUR H 1. 70%(8) 0. 10% 1. 00% 2. 82%
BA 1. 70%(8) 0. 10% 1. 00% 2. 82%
BA AUD H 1. 70%(8) 0. 10% 1. 00% 2. 82%
BA RMB H (e) 1. 70%(8) 0. 10% 1. 00% 2. 82%
BA ZAR H 1. 70%(8) 0. 10% 1. 00% 2. 82%
BT 1. 70%(8) 0. 10% 1. 00% 2.81%
BT AUD H 1. 70%(8) 0. 10% 1. 00% 2. 82%
BT CAD H 1. 70%(8) 0. 10% 1. 00% 2. 82%
BT EUR H 1. 70%(8) 0. 10% 1. 00% 2. 82%
BT GBP H 1. 70%(8) 0. 10% 1. 00% 2. 81%
BT NZD H 1. 70%(8) 0. 10% 1. 00% 2. 82%
C 2. 15%(9) 0. 10% N/A 2. 27%
c2 2. 15%(9) 0. 10% N/A 2. 27%
C2 EUR H 2. 15%(9) 0. 10% N/A 2. 26%
CK 2. 15%(9) 0. 10% N/A 2. 26%
CK EUR H 2. 15%(9) 0. 10% N/A 2. 24%
CT 2. 15%(9) 0. 10% N/A 2. 27%
I 1. 15%(10) 0. 10% N/A 1. 27%
12 1. 15%(10) 0. 10% N/A 1. 27%
I2 AUD H 1. 15%(10) 0. 10% N/A 1.27%
12 CHF H 1. 15%(10) 0. 10% N/A 1. 27%
12 EUR H 1. 15%(10) 0. 10% N/A 1. 26%
12 SGD H 1. 15%(10) 0. 10% N/A 1.27%
IA AUD H 1. 15%(10) 0. 10% N/A 1. 29%
QD 1. 15%(10) 0. 10% N/A 1.27%
IT 1. 15%(10) 0. 10% N/A 1.27%
IT AUD H 1. 15%(10) 0. 10% N/A 1. 27%
IT CAD H 1. 15%(10) 0. 10% N/A 1.29%
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IT GBP H 1. 15%(10) 0. 10% N/A 1
IT NZD H 1. 15%(10) 0. 10% N/A 1
IT RMB H 1. 15%(10) 0. 10% N/A 1.
J 1. 70%(8) 0. 10% 1. 00% 2.
N2 2.25%(11) 0. 10% N/A 2.
NT 2.25%(11) 0. 10% N/A 2.
S1 0. 90% 0.01%(15) N/A 0.
S1D 0. 90% 0.01%(15) N/A 0.
SA N/A 0.01%(15) N/A 0.
SHK N/A 0.01%(15) N/A 0.
SK 0. 65% 0.01%(15) N/A 0
SM AUD H N/A 0.01%(15) N/A 0
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AK Steel Corp. 7.63% 10/01/21  USD 31,625 30, 399, 531 0.2 %
Aleris International, Inc. 7. 88% 11/01/20 12, 037 12,398,110 0.1
Anglo American Capital PLC 4.13% 4/15/21 2,120 2,098, 800 0.0
Anglo American Capital PLC 4. 88% 5/14/25 8,908 8,930, 270 0.0
ArcelorMittal 6. 13% 6/01/25 2,447 2,630, 525 0.0
ArcelorMittal 7.75% 3/01/41 6, 900 7,176, 000 0.0
ArcelorMittal 8. 00% 10/15/39 21,704 23, 331, 800 0.1
Axalta Coating Systems LLC 4. 88% 8/15/24 12,916 13, 464, 930 0.1
Cliffs Natural Resources, Inc. 5. 90% 3/15/20 4,919 4,218, 043 0.0
Cliffs Natural Resources, Inc. 7.75% 3/31/20 1,212 1, 145, 340 0.0
Cliffs Natural Resources, Inc. 8. 00% 9/30/20 2,270 2,184,875 0.0
Cliffs Natural Resources, Inc. 8. 25% 3/31/20 20, 386 21, 303, 370 0.1
Commercial Metals Co. 4. 88% 5/15/23 17, 321 17, 407, 605 0.1
Consolidated Energy Finance SA 6. 75% 10/15/19 37,028 35, 732, 020 0.2
Constellium NV 5. 75% 5/15/24 2,315 2,141, 375 0.0
FMG Resources (August 2006) Pty Ltd. 9. 75% 3/01/22 37, 688 43, 529, 640 0.2
Freeport—McMoRan, Inc. 3. 88% 3/15/23 18, 267 15, 663, 952 0.1
Freeport-McMoRan, Inc. 4. 00% 11/14/21 9,976 9, 128, 040 0.1
Freeport—McMoRan, Inc. 5. 40% 11/14/34 9, 349 7,292,220 0.0
Freeport—McMoRan, Inc. 5. 45% 3/15/43 14, 960 11, 444, 400 0.1
INEOS Group Holdings SA 5. 75% 2/15/19  EUR 4,201 4, 826, 586 0.0
Joseph T Ryerson & Son, Inc. 11. 00% 5/15/22 USD 48, 650 53,515, 000 0.3
Lecta SA 6. 50% 8/01/23  EUR 2,645 3,009, 373 0.0
Lundin Mining Corp. 7.88% 11/01/22 USD 7,892 8, 444, 440 0.0
Momentive Performance Materials, Inc. 3. 88% 10/24/21 59, 247 48, 964, 683 0.3
Novelis Corp. 6. 25% 8/15/24 14, 938 15, 572, 865 0.1
Novelis, Inc. 8. 75% 12/15/20 10, 930 11, 449, 175 0.1
Peabody Energy Corp. (a) 6. 00% 11/15/18 62, 376 12, 943, 020 0.1
PQ Corp. 6. 75% 11/15/22 11, 422 12, 107, 320 0.1
Smurfit Kappa Treasury Funding Ltd. 7.50% 11/20/25 4, 264 5,079, 490 0.0
Steel Dynamics, Inc. 6. 38% 8/15/22 12,823 13, 528, 265 0.1
Teck Resources Ltd. 3. 75% 2/01/23 9,619 8, 248, 292 0.0
Teck Resources Ltd. 4. 50% 1/15/21 5, 758 5, 484, 495 0.0
Teck Resources Ltd. 5.20% 3/01/42 20, 088 14, 714, 460 0.1
Teck Resources Ltd. 5. 40% 2/01/43 16, 927 12,610, 615 0.1
Teck Resources Ltd. 6. 25% 7/15/41 4, 040 3, 340, 575 0.0
Teck Resources Ltd. 8. 00% 6/01/21 716 772,833 0.0
Teck Resources Ltd. 8. 50% 6/01/24 1, 048 1, 179, 000 0.0
Thompson Creek Metals Co., Inc. 7.38% 6/01/18 31, 376 30, 434, 720 0.2
Thompson Creek Metals Co., Inc. 9. 75% 12/01/17 22,709 23,503, 815 0.1
United States Steel Corp. 8. 38% 7/01/21 14, 239 15, 484, 912 0.1
576, 834, 780 3.1
A
Accudyne Industries Borrower/Accudyne Industries LLC 7.75% 12/15/20 32, 559 25,151, 827 0.1
Apex Tool Group LLC 7.00% 2/01/21 24, 319 22,981, 455 0.1
Ardagh Finance Holdings SA (b) 8. 63% 6/15/19 8, 141 8, 486, 582 0.1
Ardagh Packaging Finance PLC/Ardagh Holdings USA, Inc. 6. 00% 6/30/21 38, 550 39, 706, 500 0.2
Ardagh Packaging Finance PLC/Ardagh Holdings USA, Inc. 7.25% 5/15/24 34, 745 36, 959, 994 0.2
Ashtead Capital, Inc. 5.63% 10/01/24 7,921 8, 326, 951 0.1
Berry Plastics Corp. 5. 50% 5/15/22 5,108 5,312, 320 0.0
Berry Plastics Corp. 6. 00% 10/15/22 3,927 4,162, 620 0.0
Bombardier, Inc. 5. 75% 3/15/22 22,440 21, 205, 800 0.1
Bombardier, Inc. 6. 00% 10/15/22 361 341, 145 0.0
Bombardier, Inc. 6. 13% 1/15/23 4,633 4, 355, 020 0.0
Bombardier, Inc. 7.50% 3/15/25 9,103 8, 647, 850 0.1
Bombardier, Inc. 7.75% 3/15/20 1,478 1, 566, 680 0.0
EnPro Industries, Inc. 5. 88% 9/15/22 17,276 17,837, 470 0.1
FBM Finance, Inc. 8. 25% 8/15/21 19, 690 20, 625, 275 0.1
Gardner Denver, Inc. 6. 88% 8/15/21 31,771 29, 308, 747 0.2
GCL Holdings SCA 9. 38% 4/15/18 EUR 2, 826 3, 238, 949 0.0
GFL Environmental, Inc. 7.88% 4/01/20  USD 4,649 4,811, 715 0.0
GFL Environmental, Inc. 9. 88% 2/01/21 38, 028 41, 450, 520 0.2
Herc Rentals, Inc. 7.75% 6/01/24 40, 770 42, 604, 650 0.2
KLX, Inc. 5. 88% 12/01/22 25,071 26,312,014 0.1
Pactiv LLC 7.95% 12/15/25 21,170 23,075, 300 0.1
Plastipak Holdings, Inc. 6. 50% 10/01/21 13, 780 14, 331, 200 0.1
Reynolds Group Issuer, Inc./Reynolds
Group Issuer LLC/Reynolds Group Issuer Lu 5.13% 7/15/23 20, 587 21, 359,013 0.1
Reynolds Group Issuer, Inc./Reynolds
Group Issuer LLC/Reynolds Group Issuer Lu 7.00% 7/15/24 14, 607 15, 647, 749 0.1
Sealed Air Corp. 6. 88% 7/15/33 24,575 26,602, 437 0.2
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SIG Combibloc Holdings SCA 7.75% 2/15/23 EUR 13,011 $ 15, 379, 988 0.1 %
SPX FLOW, Inc. 5.63% 8/15/24  USD 5,282 5,427, 255 0.0
SPX FLOW, Inc. 5.88% 8/15/26 5,731 5,917, 258 0.0
Standard Industries, Inc./NJ 6. 00% 10/15/25 15, 795 17, 315, 269 0.1
Terex Corp. 6. 00% 5/15/21 1, 830 1, 886, 730 0.0
TransDigm, Inc. 6. 38% 6/15/26 33,176 33, 839, 520 0.2
TransDigm, Inc. 6. 50% 7/15/24 8,817 9, 147, 638 0.1
United Rentals North America, Inc. 5.50% 7/15/25 12, 189 12, 569, 906 0.1
United Rentals North America, Inc. 5. 75% 11/15/24 1, 962 2,050, 290 0.0
United Rentals North America, Inc. 5. 88% 9/15/26 19, 000 19, 760, 000 0.1
597, 703, 637 3.2
WE—AT 4T

Altice Financing SA 6.63% 2/15/23 41, 808 43, 532, 580 0.2
Altice Financing SA 7.50% 5/15/26 26, 186 27, 560, 765 0.2
Arqiva Broadcast Finance PLC 9. 50% 3/31/20  GBP 16, 306 23,071,670 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. 5. 75% 1/15/24  USD 5,629 5,987, 849 0.0
CCO Holdings LLC/CCO Holdings Capital Corp. 5. 88% 4/01/24 12, 855 13, 851, 262 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. 5. 88% 5/01/27 9, 422 10, 081, 540 0.1
Cequel Communications Holdings I LLC/Cequel Capital Corp. 5.13% 12/15/21 26, 864 27, 166, 220 0.1
Cequel Communications Holdings I LLC/Cequel Capital Corp. 6. 38% 9/15/20 2,883 2, 980, 301 0.0
Cequel Communications Holdings I LLC/Cequel Capital Corp. 7.75% 7/15/25 11,236 12, 275, 330 0.1
Clear Channel Worldwide Holdings, Inc., Series A 6. 50% 11/15/22 6,431 6, 503, 349 0.0
Clear Channel Worldwide Holdings, Inc., Series B 6. 50% 11/15/22 18, 069 18,927, 277 0.1
CSC Holdings LLC 6. 75% 11/15/21 17, 450 18, 627, 875 0.1
CSC Holdings LLC 8. 63% 2/15/19 9, 458 10, 592, 960 0.1
CSC Holdings LLC 10. 13% 1/15/23 8,978 10, 246, 143 0.1
DISH DBS Corp. 5.00% 3/15/23 29,672 28, 562, 267 0.2
DISH DBS Corp. 5. 88% 11/15/24 9, 096 8,970, 930 0.1
DISH DBS Corp. 6. 75% 6/01/21 7, 050 7,574, 344 0.0
DISH DBS Corp. 7.75% 7/01/26 5,237 5, 587, 827 0.0
Gray Television, Inc. 5. 88% 7/15/26 15,272 15, 921, 060 0.1
Hughes Satellite Systems Corp. 7.63% 6/15/21 25, 794 27, 535, 095 0.2
iHeartCommunications, Inc. 6. 88% 6/15/18 26, 774 20, 615, 980 0.1
iHeartCommunications, Inc. 9. 00% 12/15/19 14, 074 11, 382, 348 0.1
iHeartCommunications, Inc. 9. 00% 3/01/21 18, 745 14, 058, 750 0.1
iHeartCommunications, Inc. 10. 63% 3/15/23 2,952 2,177,100 0.0
iHeartCommunications, Inc. (b) 14. 00% 2/01/21 14, 800 5,994, 151 0.0
Intelsat Jackson Holdings SA 5. 50% 8/01/23 21,443 14, 634, 847 0.1
Intelsat Jackson Holdings SA 6. 63% 12/15/22 112 96, 320 0.0
Intelsat Jackson Holdings SA 8. 00% 2/15/24 3, 355 3, 367, 581 0.0
Intelsat Jackson Holdings SA 9. 50% 9/30/22 7, 830 8, 691, 300 0.0
Intelsat Luxembourg SA 7.75% 6/01/21 16, 724 4,933, 580 0.0
LGE HoldCo VI BV 7.13% 5/15/24  EUR 4, 876 6, 159, 593 0.0
Liberty Interactive LLC 3. 75% 2/15/30  USD 12, 069 7,256, 232 0.0
Match Group, Inc. 6. 38% 6/01/24 6,074 6,613, 068 0.0
McClatchy Co. (The) 9. 00% 12/15/22 17, 425 17, 686, 375 0.1
McGraw-Hill Global Education Holdings

LLC/McGraw-Hill Global Education Finance 7. 88% 5/15/24 26, 207 28, 041, 490 0.2
Mediacom Broadband LLC/Mediacom Broadband Corp. 6. 38% 4/01/23 21,521 22, 812, 260 0.1
Mediacom LLC/Mediacom Capital Corp. 7.25% 2/15/22 12, 064 12, 637, 040 0.1
Nexstar Broadcasting, Inc. 6. 88% 11/15/20 20, 821 21, 705, 892 0.1
Radio One, Inc. 7.38% 4/15/22 24, 555 24,861, 937 0.1
Radio One, Inc. 9. 25% 2/15/20 31, 638 29, 897, 910 0.2
Sinclair Television Group, Inc. 5.63% 8/01/24 15, 000 15, 624, 000 0.1
Sinclair Television Group, Inc. 6. 13% 10/01/22 39, 057 41, 302, 777 0.2
Sirius XM Radio, Inc. 6. 00% 7/15/24 2,991 3,211, 586 0.0
TEGNA, Inc. 4. 88% 9/15/21 4, 493 4,661, 488 0.0
TEGNA, Inc. 5. 50% 9/15/24 2,967 3,130, 185 0.0
TEGNA, Inc. 6. 38% 10/15/23 9, 388 10, 139, 040 0.1
Time, Inc. 5. 75% 4/15/22 25,819 25, 463, 989 0.1
Townsquare Media, Inc. 6.50% 4/01/23 14, 186 14, 256, 930 0.1
Unitymedia GmbH 6. 13% 1/15/25 15, 846 16, 994, 835 0.1
Univision Communications, Inc. 5.13% 2/15/25 19, 359 20, 230, 155 0.1
Univision Communications, Inc. 8. 50% 5/15/21 15, 140 15, 745, 600 0.1
Virgin Media Finance PLC 4. 88% 2/15/22 14,071 12, 382, 480 0.1
Virgin Media Finance PLC 5. 25% 2/15/22 13, 064 11, 708,610 0.1
Virgin Media Secured Finance PLC 5. 25% 1/15/21 6, 500 6, 955, 000 0.0
Virgin Media Secured Finance PLC 5. 50% 1/15/25  GBP 8, 280 11, 661, 166 0.1
Wave Holdco LLC/Wave Holdco Corp. (b) 8. 25% 7/15/19  USD 8, 161 8,201, 506 0.0
WideOpenWest Finance

LLC/WideOpenWest Capital Corp. 10. 25% 7/15/19 47, 102 49, 574, 855 0.3
WideOpenWest Finance

LLC/WideOpenWest Capital Corp. 13. 38% 10/15/19 6, 557 6, 999, 598 0.0
Ziggo Bond Finance BV 5.88% 1/15/25 19, 124 19, 219, 620 0.1

886, 643, 818 4.8
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AINMT Scandinavia Holdings AS(c) 9. 75% 3/19/19  SEK 121,000 $ 14,805,827 0.1
Altice Luxembourg SA 7.25% 5/15/22 EUR 21,173 24,953, 224 0.1
Altice Luxembourg SA 7.63% 2/15/25 USD 9, 733 10, 024, 990 0.1
CenturyLink, Tnc. 5. 63% 4/01/25 13, 300 12, 967, 500 0.1
CenturyLink, Inc., Series T 5. 80% 3/15/22 625 646, 625 0.0
CenturyLink, Inc., Series W 6. 75% 12/01/23 5,570 5, 862, 425 0.0
Columbus Cable Barbados Ltd. 7.38% 3/30/21 65, 652 70, 247, 640 0.4
Communications Sales & Leasing, Inc./CSL Capital LLC 6. 00% 4/15/23 22,028 23,074, 330 0.1
Communications Sales & Leasing, Inc./CSL Capital LLC 8. 25% 10/15/23 40, 803 42,537,127 0.2
Embarq Corp. 8. 00% 6/01/36 40, 414 41, 904, 266 0.2
Frontier Communications Corp. 6. 25% 9/15/21 6, 987 6,814, 561 0.0
Frontier Communications Corp. 7.13% 1/15/23 466 439, 205 0.0
Frontier Communications Corp. 7.63% 4/15/24 18, 895 17,761, 300 0.1
Frontier Communications Corp. 7.88% 1/15/27 11, 388 10, 320, 375 0.1
Frontier Communications Corp. 9. 00% 8/15/31 17,980 17, 440, 600 0.1
Frontier Communications Corp. 10. 50% 9/15/22 91 99, 019 0.0
Frontier Communications Corp. 11. 00% 9/15/25 4, 698 5,073, 840 0.0
Level 3 Communications, Inc. 5. 75% 12/01/22 5, 000 5,225,000 0.0
Level 3 Financing, Inc. 5. 38% 1/15/24 8, 352 8, 759, 160 0.1
Millicom International Cellular SA 6. 00% 3/15/25 7,244 7,397,935 0.0
Sable International Finance Ltd. 6. 88% 8/01/22 6, 586 6,816,510 0.0
SFR Group SA 6. 00% 5/15/22 13, 563 13, 861, 386 0.1
SFR Group SA 6. 25% 5/15/24 5,482 5,523,115 0.0
SFR Group SA 7.38% 5/01/26 22,528 23, 260, 160 0.1
Sprint Corp. 7. 25% 9/15/21 5,627 5, 563, 696 0.0
Sprint Corp. 7.63% 2/15/25 41, 215 39, 128, 491 0.2
Sprint Corp. 7.88% 9/15/23 19,915 19, 357, 181 0.1
T-Mobile USA, Inc. 6. 13% 1/15/22 8, 780 9, 262, 900 0.1
T-Mobile USA, Inc. 6. 38% 3/01/25 12, 185 13, 098, 875 0.1
T-Mobile USA, Inc. 6. 84% 4/28/23 12, 806 13, 734, 435 0.1
Telecom Italia Capital SA 7.20% 7/18/36 13, 625 14, 595, 781 0.1
Telecom Ttalia Capital SA 7.72% 6/04/38 11, 060 12, 138, 350 0.1
Telecom Ttalia SpA/Milano 5. 30% 5/30/24 22,279 22,947, 370 0.1
WaveDivision Escrow LLC/WaveDivision Escrow Corp. 8. 13% 9/01/20 23, 438 24, 463, 413 0.1
Wind Acquisition Finance SA 4. 75% 7/15/20 24,319 24,622, 987 0.1
Wind Acquisition Finance SA 6. 50% 4/30/20 2,054 2,150, 292 0.0
Wind Acquisition Finance SA 7.38% 4/23/21 21,323 21,962, 690 0.1
Windstream Services LLC 6. 38% 8/01/23 21,904 19, 905, 260 0.1
Windstream Services LLC 7.50% 4/01/23 10, 675 10, 154, 594 0.1
Windstream Services LLC 7.75% 10/01/21 27,900 27, 830, 250 0.2
Zayo Group LLC/Zayo Capital, Inc. 6. 00% 4/01/23 20, 215 21, 023, 600 0.1
Zayo Group LLC/Zayo Capital, Inc. 6. 38% 5/15/25 15, 278 16, 121, 498 0.1
693, 877, 783 3.7
HEY CGrxBug) —BdhE#
Adient Global Holdings Ltd. 4. 88% 8/15/26 7,108 7,205, 735 0.0
BCD Acquisition, Inc. 9. 63% 9/15/23 25,434 26, 578, 530 0.2
Commercial Vehicle Group, Inc. 7.88% 4/15/19 22,439 22,102, 415 0.1
Dana Financing Luxembourg Sarl 6. 50% 6/01/26 27,040 28, 324, 400 0.2
Dana, Inc. 6. 00% 9/15/23 15, 484 16, 219, 490 0.1
Gates Global LLC/Gates Global Co. 6. 00% 7/15/22 34, 153 32, 445, 350 0.2
Goodyear Tire & Rubber Co. (The) 8. 75% 8/15/20 3,789 4,570, 481 0.0
Meritor, Inc. 6. 25% 2/15/24 28, 243 26, 418, 502 0.1
Meritor, Inc. 6. 75% 6/15/21 9, 750 9, 750, 000 0.1
Navistar International Corp. 8. 25% 11/01/21 47, 152 38, 744, 799 0.2
Schaeffler Holding Finance BV (b) 6. 75% 11/15/22 4,943 5,461, 794 0.0
ZF North America Capital, Inc. 4. 75% 4/29/25 18, 068 19, 174, 665 0.1
236, 996, 161 1.3
HEY CrRRUBug) —its
AMC Entertainment, Inc. 5. 75% 6/15/25 21, 321 21, 855, 731 0.1
Carlson Travel Holdings, Inc. (b) 7.50% 8/15/19 22,108 21,997, 506 0.1
Carlson Wagonlit BV 6. 88% 6/15/19 1, 064 1, 099, 963 0.0
ClubCorp Club Operations, Inc. 8. 25% 12/15/23 8, 621 9,116, 707 0.0
Pinnacle Entertainment, Inc. 5. 63% 5/01/24 12, 412 12, 660, 240 0.1
Regal Entertainment Group 5. 75% 6/15/23 10, 156 10, 409, 900 0.1
Regal Entertainment Group 5. 75% 2/01/25 10, 200 10, 378, 500 0.1
Royal Caribbean Cruises Ltd. 7.50% 10/15/27 7, 500 9, 056, 250 0.0
96, 574, 797 0.5
THE T GRamuk) —Zofh
Beazer Homes USA, Inc. 5. 75% 6/15/19 23,673 23,702, 591 0.
Beazer Homes USA, Inc. 7.50% 9/15/21 22,223 21, 556, 310 0.1
Caesars Entertainment Resort Properties
LLC/Caesars Entertainment Resort Properties 8. 00% 10/01/20 22,730 23,070, 950 0.1
Caesars Growth Properties Holdings
LLC/Caesars Growth Properties Finance, Inc. 9. 38% 5/01/22 18, 250 18, 386, 875 0.1

,37,

=



EER) I AR A I PE

RS (H/H/) (A - ) Ck ) FE (%)

CalAtlantic Group, Inc. 6. 63% 5/01/20  USD 16,088 § 18,058, 780 0.1
CalAtlantic Group, Inc. 8. 38% 5/15/18 4, 000 4, 400, 000 0.0
Cirsa Funding Luxembourg SA 5. 75% 5/15/21  EUR 5,228 6, 181, 467 0.0
Dakota Merger Sub, Inc. 7.75% 9/01/23  USD 9, 223 9, 349, 816 0.1
Eldorado Resorts, Inc. 7.00% 8/01/23 13,713 14, 467, 215 0.1
GLP Capital LP/GLP Financing II, Inc. 5. 38% 4/15/26 6, 034 6, 592, 145 0.0
International Game Technology PLC 6. 25% 2/15/22 40, 702 43, 856, 405 0.2
International Game Technology PLC 6. 50% 2/15/25 16, 390 17, 766, 760 0.1
Isle of Capri Casinos, Inc. 5. 88% 3/15/21 646 674, 263 0.0
K. Hovnanian Enterprises, Inc. 5. 00% 11/01/21 22,874 16, 698, 020 0.1
K. Hovnanian Enterprises, Inc. 7.25% 10/15/20 32,183 28, 803, 785 0.2
KB Home 4. 75% 5/15/19 12, 708 12, 930, 390 0.1
KB Home 7. 00% 12/15/21 12, 181 13, 003, 218 0.1
KB Home 7.50% 9/15/22 7,596 8, 108, 730 0.0
KB Home 8. 00% 3/15/20 4,799 5,314, 893 0.0
KB Home 9. 10% 9/15/17 4, 665 4, 956, 563 0.0
MCE Finance Ltd. 5. 00% 2/15/21 4, 301 4, 322, 505 0.0
MDC Holdings, Inc. 5. 50% 1/15/24 4,321 4,515, 445 0.0
MDC Holdings, Inc. 6. 00% 1/15/43 50, 930 45, 582, 350 0.3
Meritage Homes Corp. 6. 00% 6/01/25 7, 760 8, 264, 400 0.1
Meritage Homes Corp. 7.00% 4/01/22 15, 422 17, 195, 530 0.1
MGM Growth Properties Operating

Partnership LP/MGP Finance Co-Issuer, Inc. 5.63% 5/01/24 4,702 5,101, 670 0.0
MGM Resorts International 6. 63% 12/15/21 5,144 5,774, 140 0.0
MGM Resorts International 6. 75% 10/01/20 12, 341 13, 791, 067 0.1
PulteGroup, Inc. 5.00% 1/15/27 7, 160 7,321, 100 0.0
PulteGroup, Inc. 6. 38% 5/15/33 10, 924 11, 497,510 0.1
PulteGroup, Inc. 7.88% 6/15/32 14, 830 17, 269, 535 0.1
Safari Holding Verwaltungs GmbH 8. 25% 2/15/21 EUR 1,373 1, 620, 647 0.0
Scientific Games International, Inc. 7.00% 1/01/22  USD 26, 075 27,704, 687 0.2
Shea Homes LP/Shea Homes Funding Corp. 5. 88% 4/01/23 8, 002 8, 162, 040 0.1
Shea Homes LP/Shea Homes Funding Corp. 6. 13% 4/01/25 14, 997 15, 184, 462 0.1

Taylor Morrison Communities,

Inc. /Monarch Communities, Inc. 5.63% 3/01/24 21,992 22,541, 800 0.1
Taylor Morrison Communities,

Inc. /Monarch Communities, Inc. 5. 88% 4/15/23 15,712 16, 419, 040 0.1
Wynn Las Vegas LLC/Wynn Las Vegas Capital Corp. 5.50% 3/01/25 16, 683 16, 849, 830 0.1
Wynn Macau Ltd. 5.25% 10/15/21 22,225 22,502, 812 0.1

569, 499, 746 3.1
HEY CGRaug) — VA RT v
1011778 BC ULC/New Red Finance, Inc. 6. 00% 4/01/22 16, 125 16, 870, 781 0.1
Pizzaexpress Financing 1 PLC 8. 63% 8/01/22  GBP 15, 300 19, 178,773 0.1
Pizzaexpress Financing 2 PLC 6. 63% 8/01/21 9, 063 11, 842, 084 0.1
Stonegate Pub Co. Financing PLC 5. 75% 4/15/19 6, 593 8, 852, 394 0.0
56, 744, 032 0.3
HEM GrxBugk) —/hae
American Tire Distributors, Inc. 10. 25% 3/01/22  USD 26, 090 23, 138, 699 0.1
Argos Merger Sub, Inc. 7.13% 3/15/23 42, 205 44, 368, 006 0.2
Brighthouse Group PLC 7.88% 5/15/18 GBP 13, 520 11, 895, 038 0.1
Group 1 Automotive, Inc. 5. 00% 6/01/22  USD 2,654 2,667,270 0.0
JC Penney Corp., Inc. 5. 88% 7/01/23 3,538 3,691, 549 0.0
JC Penney Corp., Inc. 6. 38% 10/15/36 13,911 11, 685, 240 0.1
JC Penney Corp., Inc. 7. 40% 4/01/37 9, 734 8, 760, 600 0.1
L Brands, Inc. 6. 88% 11/01/35 7,485 8,177, 363 0.0
L Brands, Inc. 6. 95% 3/01/33 18, 847 19, 930, 702 0.1
L Brands, Inc. 7.60% 7/15/37 15, 000 16, 350, 000 0.1
Murphy 0il USA, Inc. 6. 00% 8/15/23 12,923 13,691, 919 0.1
Neiman Marcus Group Ltd. LLC(b) 8. 75% 10/15/21 44, 879 36, 464, 187 0.2
New Look Secured Issuer PLC 6. 50% 7/01/22  GBP 3,442 4, 361, 667 0.0
Rite Aid Corp. 6.13% 4/01/23  USD 31,313 33, 804, 889 0.2
Sally Holdings LLC/Sally Capital, Inc. 5. 75% 6/01/22 15, 538 16,217, 787 0.1
Serta Simmons Bedding LLC 8.13% 10/01/20 35,990 37,519, 575 0.2
Sonic Automotive, Inc. 5. 00% 5/15/23 14, 989 14, 914, 055 0.1
Wolverine World Wide, Inc. 6. 13% 10/15/20 6, 746 6, 965, 245 0.0
314, 603, 791 1.7
HEM (T4 7=rv7)
Acadia Healthcare Co., Inc. 6. 50% 3/01/24 12, 472 13, 111, 190 0.1
Air Medical Merger Sub Corp. 6. 38% 5/15/23 35, 805 34, 999, 387 0.2
Albertsons Cos. LLC/Safeway, Inc./New

Albertson’ s, Inc./Albertson’ s LLC 5. 75% 3/15/25 7,220 7,472, 700 0.0
Albertsons Cos. LLC/Safeway, Inc./New

Albertson’ s, Inc./Albertson’ s LLC 6. 63% 6/15/24 26, 624 28, 583, 526 0.2
Alere, Inc. 6. 38% 7/01/23 4, 648 4, 752, 580 0.0
Amsurg Corp. 5. 63% 7/15/22 14, 888 15, 371, 860 0.1
BI-LO LLC/BI-LO Finance Corp. (b) 8. 63% 9/15/18 28, 662 17, 268, 855 0.1
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BI-LO LLC/BI-LO Finance Corp. 9. 25% 2/15/19  USD 20,915 § 17,934,613 0.1
Boparan Finance PLC 5.25% 7/15/19  GBP 22, 567 29, 604, 221 0.2
Boparan Finance PLC 5. 50% 7/15/21 14, 000 17, 556, 815 0.1
Care UK Health & Social Care PLC(d) 5.53% 7/15/19 5,401 6, 205, 783 0.0
Cerberus Nightingale 1 SARL 8. 25% 2/01/20  EUR 3, 450 3,963, 752 0.0
CHS/Community Health Systems, Inc. 6. 88% 2/01/22  USD 19, 377 16, 082, 910 0.1
CHS/Community Health Systems, Inc. 7.13% 7/15/20 33,482 29, 945, 631 0.2
Concordia International Corp. 7. 00% 4/15/23 15,011 11, 633, 525 0.1
Concordia International Corp. 9. 50% 10/21/22 33, 330 27,413, 925 0.1
ConvaTec Healthcare E SA 10. 88% 12/15/18  EUR 2,500 2, 865, 089 0.0
Endo Ltd./Endo Finance LLC/Endo Finco, Inc. 6. 00% 7/15/23  USD 31, 306 28,410, 195 0.1
Endo Ltd./Endo Finance LLC/Endo Finco, Inc. 6. 50% 2/01/25 33,007 29, 293,712 0.2
First Quality Finance Co., Inc. 4. 63% 5/15/21 20, 536 20, 484, 660 0.1
Galaxy Bidco Ltd. 6. 38% 11/15/20  GBP 9, 999 13, 419, 050 0.1
HCA, Inc. 4. 75% 5/01/23  USD 12, 000 12, 555, 000 0.1
HCA, Inc. 5.00% 3/15/24 4, 630 4,907, 800 0.0
HCA, Inc. 5.88% 3/15/22 11, 062 12, 168, 200 0.1
HealthSouth Corp. 7.75% 9/15/22 382 392, 620 0.0
Hill-Rom Holdings, Inc. 5. 75% 9/01/23 4,530 4, 756, 500 0.0
Holding Medi-Partenaires SAS 7. 00% 5/15/20  EUR 14, 926 17, 504, 643 0.1
Horizon Pharma, Inc. 6. 63% 5/01/23  USD 15,994 15, 794, 075 0.1
HRG Group, Inc. 7. 88% 7/15/19 30, 871 32, 646, 082 0.2
TASTS Healthcare LLC/TASIS Capital Corp. 8. 38% 5/15/19 46, 888 42,492, 250 0.2
Kedrion SpA, Series E 4.63% 4/24/19  EUR 1,814 2,101, 247 0.0
Kinetic Concepts, Inc./KCI USA, Inc. 10. 50% 11/01/18  USD 33,174 34, 086, 285 0.2
LifePoint Health, Inc. 5.88% 12/01/23 22,733 23, 926, 483 0.1

Mallinckrodt International Finance
SA/Mallinckrodt CB LLC 5.50% 4/15/25 28, 240 27, 816, 400 0.1
Mallinckrodt International Finance
SA/Mallinckrodt CB LLC
Mallinckrodt International Finance

o

63% 10/15/23 13, 949 14,001, 309 0.1

SA/Mallinckrodt CB LLC 5. 75% 8/01/22 17,123 17,187, 211 0.1
Manitowoc Foodservice, Inc. 9. 50% 2/15/24 17, 440 19, 707, 200 0.1
MPH Acquisition Holdings LLC 7.13% 6/01/24 15, 887 17,078, 525 0.1
NBTY, Inc. 7.63% 5/15/21 42, 186 43, 135, 185 0.2
Post Holdings, Inc. 5.00% 8/15/26 11, 802 11,772, 495 0.1
Post Holdings, Inc. 6. 00% 12/15/22 10, 579 11, 227, 493 0.1
Post Holdings, Inc. 8. 00% 7/15/25 23, 604 26, 967, 570 0.1
Quorum Health Corp. 11.63% 4/15/23 17, 260 14, 627, 850 0.1
R&R Ice Cream PLC 8. 25% 5/15/20  AUD 14, 055 11, 015, 862 0.1
R&R Pik PLC(b) . 9. 25% 5/15/18 EUR 13, 548 15, 187, 677 0.1
Revlon Escrow Corp. 6. 25% 8/01/24  USD 13, 885 14, 440, 400 0.1
RST Home Products, Inc. 6. 50% 3/15/23 38,018 40, 108, 990 0.2
Smithfield Foods, Inc. 5. 88% 8/01/21 14, 655 15, 314, 475 0.1
Smithfield Foods, Inc. 6.63% 8/15/22 9, 313 9, 871, 780 0.1
Spectrum Brands, Inc. 6. 13% 12/15/24 7,952 8,578, 220 0.0
Sun Products Corp. (The) 7.75% 3/15/21 52, 350 54, 378, 562 0.3
Surgical Care Affiliates, Inc. 6. 00% 4/01/23 8,616 9, 025, 260 0.0
Synlab Bondco PLC 6. 25% 7/01/22  EUR 5,703 6,902, 131 0.0
Synlab Unsecured Bondco PLC 8. 25% 7/01/23 18, 871 23, 054, 636 0.2
Tenet Healthcare Corp. 6. 75% 6/15/23  USD 15, 180 14, 439, 975 0.1
Tenet Healthcare Corp. 6. 88% 11/15/31 43, 872 36, 304, 080 0.2
Tenet Healthcare Corp. 8. 13% 4/01/22 1,968 1,992, 600 0.0
Valeant Pharmaceuticals International, Inc. 5. 88% 5/15/23 9, 426 8,271, 315 0.0
Valeant Pharmaceuticals International, Inc. 6. 13% 4/15/25 52, 730 46, 336, 487 0.2
Valvoline, Inc. 5.50% 7/15/24 4,193 4,400, 554 0.0
Vizient, Inc. 10. 38% 3/01/24 11, 924 13, 533, 740 0.1
Voyage Care Bondco PLC 6. 50% 8/01/18  GBP 21,875 28, 567, 167 0.1

1, 144, 950, 313 6.2

TR F —
Antero Resources Corp. 5. 38% 11/01/21  USD 2 2,003 0.0
Antero Resources Corp. 5.63% 6/01/23 5,208 5,221,020 0.0
Antero Resources Corp. 6. 00% 12/01/20 10, 706 10, 960, 267 0.1
Berry Petroleum Co. LLC(a) 6. 50% 9/15/22 51,974 27, 026, 480 0.2
California Resources Corp. 5. 00% 1/15/20 4, 496 2,551, 480 0.0
California Resources Corp. 5. 50% 9/15/21 4,502 2,318,530 0.0
California Resources Corp. 6. 00% 11/15/24 24, 234 11, 692, 905 0.1
California Resources Corp. 8. 00% 12/15/22 22,982 15, 512, 850 0.1
Carrizo 0il & Gas, Inc. 7.50% 9/15/20 4, 352 4,471, 680 0.0
Cenovus Energy, Inc. 3.00% 8/15/22 1,332 1,271, 401 0.0
Cenovus Energy, Inc. 3. 80% 9/15/23 757 731,282 0.0
Cenovus Energy, Inc. 4. 45% 9/15/42 12, 087 9, 839, 265 0.1
Cenovus Energy, Inc. 5.70% 10/15/19 13, 865 14,900, 771 0.1
Cenovus Energy, Inc. 6. 75% 11/15/39 1,014 1, 082, 680 0.0
CHC Helicopter SA(a) 9. 25% 10/15/20 79,934 39, 167, 415 0.2
CHC Helicopter SA(a) 9. 38% 6/01/21 1,924 355, 940 0.0
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Cheniere Corpus Christi Holdings LLC 7.00% 6/30/24  USD 27,662 $ 29,598,340 0.2
Chesapeake Energy Corp. (d) 3.93% 4/15/19 13,716 12,412, 980 0.1
Chesapeake Energy Corp. 6. 13% 2/15/21 13, 375 11, 168, 125 0.1
Chesapeake Energy Corp. 6. 63% 8/15/20 517 460, 130 0.0
Chesapeake Energy Corp. 6. 88% 11/15/20 5,907 5, 183, 392 0.0
Chesapeake Energy Corp. 7.25% 12/15/18 3,670 3,642, 475 0.0
Cobalt International Energy, Inc. 2.63% 12/01/19 13,977 6,377, 006 0.0
Continental Resources, Inc./OK 3. 80% 6/01/24 1,414 1, 276, 135 0.0
Continental Resources, Inc. /0K 4. 90% 6/01/44 7,034 5, 873, 390 0.0
DCP Midstream Operating LP 3. 88% 3/15/23 19, 064 18, 110, 800 0.1
DCP Midstream Operating LP 5. 60% 4/01/44 14, 573 13, 334, 295 0.1
Denbury Resources, Inc. 4. 63% 7/15/23 5,918 3,817,110 0.0
Denbury Resources, Inc. 5. 50% 5/01/22 22,270 15, 254, 950 0.1
Diamond Offshore Drilling, Inc. 4. 88% 11/01/43 18, 883 13, 898, 851 0.1
Diamond Offshore Drilling, Inc. 5. 70% 10/15/39 10, 562 8,564, 610 0.1
Energy Transfer Equity LP 5. 88% 1/15/24 37, 382 38, 316, 550 0.2
Ensco PLC 4. 50% 10/01/24 7,445 5,299, 947 0.0
Ensco PLC 5. 20% 3/15/25 3,119 2,245, 680 0.0
EP Energy LLC/Everest Acquisition Finance, Inc. 6. 38% 6/15/23 7,077 3, 874, 658 0.0
EP Energy LLC/Everest Acquisition Finance, Inc. 7.75% 9/01/22 6, 953 3, 806, 768 0.0
EP Energy LLC/Everest Acquisition Finance, Inc. 9. 38% 5/01/20 43, 936 28, 338, 720 0.2
Global Partners LP/GLP Finance Corp. 6. 25% 7/15/22 42, 531 38, 277,900 0.2
Halcon Resources Corp. (a) 13. 00% 2/15/22 2,906 1,612, 830 0.0
Hilcorp Energy I LP/Hilcorp Finance Co. 5. 75% 10/01/25 6, 764 6, 628, 720 0.0
Hornbeck Offshore Services, Inc. 5. 00% 3/01/21 2,100 1, 202, 250 0.0
Hornbeck Offshore Services, Inc. 5. 88% 4/01/20 13, 345 8, 140, 450 0.0
Laredo Petroleum, Inc. 5. 63% 1/15/22 5,376 5, 026, 560 0.0
Laredo Petroleum, Inc. 7.38% 5/01/22 16, 144 16, 305, 440 0.1
Linn Energy LLC/Linn Energy Finance Corp. (a) 6. 25% 11/01/19 18,411 3, 958, 365 0.0
Linn Energy LLC/Linn Energy Finance Corp. (a) 6. 50% 9/15/21 2,292 492, 780 0.0
Murphy 0il Corp. 6. 88% 8/15/24 3, 229 3, 376, 724 0.0
Noble Holding International Ltd. 3. 95% 3/15/22 13, 605 10, 339, 800 0.1
Noble Holding International Ltd. 5. 25% 3/15/42 2,938 1, 733, 420 0.0
Noble Holding International Ltd. (e) 6. 95% 4/01/25 5, 686 4,634, 090 0.0
Noble Holding International Ltd. 7.95% 4/01/45 7,538 5,502, 740 0.0
Northern 0il and Gas, Inc. 8. 00% 6/01/20 14, 106 10, 297, 380 0.1
Oasis Petroleum, Inc. 6. 50% 11/01/21 1,893 1, 746, 293 0.0
Oasis Petroleum, Inc. 6. 88% 3/15/22 14,719 13, 688, 670 0.1
Oasis Petroleum, Inc. 6. 88% 1/15/23 2,597 2,395, 733 0.0
Pacific Drilling SA 5.38% 6/01/20 35, 987 10, 436, 230 0.1
Paragon Offshore PLC (a) 6. 75% 7/15/22 18,183 5, 136, 698 0.0
Paragon Offshore PLC (a) 7.25% 8/15/24 68, 023 19, 216, 497 0.1
PHI, Inec. 5.25% 3/15/19 26, 452 24,997, 140 0.1
Precision Drilling Corp. 6. 50% 12/15/21 11, 339 10, 516, 922 0.1
QEP Resources, Inc. 5.25% 5/01/23 12,634 12, 381, 320 0.1
QEP Resources, Inc. 6. 88% 3/01/21 10, 904 11, 400, 132 0.1
Range Resources Corp. 5. 00% 3/15/23 1,924 1, 899, 950 0.0
Sabine Pass Liquefaction LLC 5.63% 3/01/25 8, 629 9, 125, 167 0.1
Sabine Pass Liquefaction LLC 5. 75% 5/15/24 5, 054 5, 369, 875 0.0
Sabine Pass Liquefaction LLC 5. 88% 6/30/26 12, 026 12, 867, 820 0.1
Sabine Pass Liquefaction LLC 6. 25% 3/15/22 11,776 12, 600, 320 0.1
Sanchez Energy Corp. 6. 13% 1/15/23 14, 695 11, 609, 050 0.1
SandRidge Energy, Inc. (a) 7.50% 2/15/23 12,210 839, 438 0.0
SandRidge Energy, Inc. (a) 8. 75% 6/01/20 12, 000 4,710, 000 0.0
Seitel, Inc. 9. 50% 4/15/19 11, 348 8, 964, 920 0.1
SM Energy Co. 5. 00% 1/15/24 3,495 3,193, 556 0.0
SM Energy Co. 5.63% 6/01/25 16, 076 15, 031, 060 0.1
SM Energy Co. 6. 50% 1/01/23 8,371 8, 203, 580 0.0
Southern Star Central Corp. 5.13% 7/15/22 17, 000 17, 042, 500 0.1
Targa Resources Partners LP/Targa

Resources Partners Finance Corp. 5. 25% 5/01/23 3, 590 3,643, 850 0.0
Targa Resources Partners LP/Targa

Resources Partners Finance Corp. 6. 75% 3/15/24 7,663 8, 141, 937 0.0
Targa Resources Partners LP/Targa

Resources Partners Finance Corp. 6. 88% 2/01/21 18, 482 19, 128, 870 0.1
Tervita Corp. 8. 00% 11/15/18 29, 732 29, 063, 030 0.2
Tervita Corp. 9. 75% 11/01/19 25,421 6, 736, 565 0.0
Tervita Corp. 10. 88% 2/15/18 59, 439 15,974, 231 0.1
Transocean, Inc. 5. 05% 10/15/22 6,432 5, 129, 520 0.0
Transocean, Inc. 6. 80% 3/15/38 41, 689 26,993, 627 0.1
Transocean, Inc. 9. 00% 7/15/23 29, 316 28, 216, 650 0.2
Vantage Drilling International (c) 7.50% 11/01/19 33, 306 0" 0.0
Weatherford International Ltd. 5. 95% 4/15/42 9, 328 6, 552, 920 0.0
Weatherford International Ltd. 6. 75% 9/15/40 12, 804 9, 410, 940 0.1
Weatherford International Ltd./Bermuda. 4. 50% 4/15/22 1,716 1, 424, 280 0.0
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Weatherford International Ltd./Bermuda 6. 50% 8/01/36  USD 11, 466 $ 8,484,840 0.0
Weatherford International Ltd./Bermuda 7.00% 3/15/38 6,610 4,974, 025 0.0
Whiting Petroleum Corp. 1. 25% 4/01/20 8,632 6, 824, 675 0.0
Whiting Petroleum Corp. 5. 00% 3/15/19 5,477 5, 066, 225 0.0
WPX Energy, Inc. 5. 25% 9/15/24 19, 807 18, 271, 957 0.1
WPX Energy, Inc. 8. 25% 8/01/23 4, 066 4, 228, 640 0.0
927, 129, 983 5.0
ZORDFEH
Algeco Scotsman Global Finance PLC 8. 50% 10/15/18 16, 481 14, 585, 685 0.1
Algeco Scotsman Global Finance PLC 9. 00% 10/15/18  EUR 6,077 5,897, 373 0.0
Belden, Inc. 5. 25% 7/15/24  USD 3, 343 3,393, 145 0.0
Briggs & Stratton Corp. 6. 88% 12/15/20 3,776 4,153, 600 0.0
General Cable Corp. 5. 75% 10/01/22 22,489 21, 357, 354 0.1
Laureate Education, Inc. 10. 00% 9/01/19 59, 508 54,672,975 0.3
Modular Space Corp. 10. 25% 1/31/19 20, 207 8, 284, 870 0.1
New Enterprise Stone & Lime Co., Inc. 11. 00% 9/01/18 14, 663 14, 553, 027 0.1
Trionista TopCo GmbH 6. 88% 4/30/21  EUR 6,943 8,170, 521 0.0
135, 068, 550 0.7
P—E R
APX Group, Inc. 6. 38% 12/01/19  USD 7,034 7,218,572 0.0
APX Group, Inc. 7.88% 12/01/22 19, 722 20, 757, 405 0.2
APX Group, Inc. 8. 75% 12/01/20 23, 142 22, 245, 247 0.1
Prime Security Services Borrower LLC/Prime Finance, Inc. 9. 25% 5/15/23 66, 545 72, 450, 869 0.4
Service Corp. International/US 7.50% 4/01/27 17,770 20, 790, 900 0.1
143, 462, 993 0.8
TR T—
Advanced Micro Devices, Inc. 7.75% 8/01/20 9,316 9, 222, 840 0.1
Amkor Technology, Inc. 6. 63% 6/01/21 9, 583 9, 846, 533 0.1
Avaya, Inc. 7.00% 4/01/19 42, 553 31,701, 985 0.2
Avaya, Inc. 10. 50% 3/01/21 36, 006 9, 439, 570 0.1
BMC Software Finance, Inc. 8. 13% 7/15/21 68, 689 60, 446, 320 0.3
BMC Software, Inc. 7.25% 6/01/18 987 959, 858 0.0
Boxer Parent Co., Inc. (b) 9. 00% 10/15/19 5,912 5, 276, 460 0.0
CDW LLC/CDW Finance Corp. 5.50% 12/01/24 4, 141 4,437,910 0.0
Ceridian HCM Holding, Inc. 11. 00% 3/15/21 23,712 24,541, 920 0.1
Compiler Finance Sub, Inc. 7.00% 5/01/21 10, 644 4,949, 460 0.0
CPI International, Inc. 8. 75% 2/15/18 715 728, 406 0.0
Diamond 1 Finance Corp./Diamond 2 Finance Corp. 7.13% 6/15/24 21,238 23, 008, 293 0.1
Energizer Holdings, Inc. 5.50% 6/15/25 17,969 18, 732, 682 0.1
General Cable Corp. 4. 50% 11/15/29 20, 423 14, 449, 273 0.1
Goodman Networks, Inc. 12.13% 7/01/18 31,725 15, 703, 875 0.1
Infor Software Parent LLC/Infor Software Parent, Inc. (b) 7.13% 5/01/21 27, 250 25, 546, 875 0.1
Infor US, Inc. 6. 50% 5/15/22 26, 130 26, 489, 287 0.1
Iron Mountain, Inc. 5. 75% 8/15/24 3,661 3, 800, 484 0.0
Micron Technology, Inc. 5. 25% 8/01/23 16, 075 15, 552, 563 0.1
Micron Technology, Inc. 5. 25% 1/15/24 6,012 5,753, 424 0.0
Micron Technology, Inc. 5.50% 2/01/25 34,728 33, 642, 750 0.2
NXP BV/NXP Funding LLC 5. 75% 3/15/23 12, 786 13, 610, 569 0.1
Sabre GLBL, Inc. 5.25% 11/15/23 11, 794 12, 118, 335 0.1
Sabre GLBL, Inc. 5. 38% 4/15/23 6, 714 6, 940, 598 0.0
Solera LLC/Solera Finance, Inc. 10. 50% 3/01/24 48,719 53, 956, 292 0.3
Sophia LP/Sophia Finance, Inc. 9. 00% 9/30/23 30, 558 31, 589, 332 0.2
Syniverse Holdings, Inc. 9. 13% 1/15/19 15, 547 10, 261, 020 0.1
Veritas US, Inc./Veritas Bermuda Ltd. 7.50% 2/01/23 17,947 17, 408, 590 0.1
Western Digital Corp. 10. 50% 4/01/24 36, 753 41, 530, 890 0.2
531, 646, 394 2.9
ik — g
Air Canada 8. 75% 4/01/20 16,917 18, 185, 775 0.1
gk — Y —e =2
Avis Budget Car Rental LLC/Avis Budget Finance, Inc. 5. 25% 3/15/25 20, 907 20, 697, 930 0.1
Avis Budget Car Rental LLC/Avis Budget Finance, Inc. 5. 50% 4/01/23 33, 402 34,612, 822 0.2
Avis Budget Car Rental LLC/Avis Budget Finance, Inc. 6. 38% 4/01/24 8, 548 9, 022, 414 0.1
CEVA Group PLC 9. 00% 9/01/21 27, 558 19, 325, 048 0.1
EC Finance PLC 5.13% 7/15/21  EUR 14, 232 16, 668, 838 0.1
Hertz Corp. (The) 6. 75% 4/15/19  USD 8,907 9, 085, 140 0.1
XPO CNW, Inc. 6. 70% 5/01/34 7,194 5, 323, 560 0.0
XPO Logistics, Inc. 6. 13% 9/01/23 5,937 6, 100, 268 0.0
XPO Logistics, Inc. 6. 50% 6/15/22 19, 652 20,413, 515 0.1
141, 249, 535 0.8
7,071,172, 088 38.2
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Ally Financial, Inc. 8. 00% 11/01/31  USD 29,920 § 37,537,958 0.2
Banco Bilbao Vizcaya Argentaria SA 6. 75% 2/18/20  EUR 6, 800 7,129, 956 0.0
Banco Bilbao Vizcaya Argentaria SA 8. 88% 4/14/21 33, 600 39, 643, 538 0.2
Bank of America Corp., Series AA 6. 10% 3/17/25  USD 14, 150 14, 875, 895 0.1
Bank of America Corp., Series X 6. 25% 9/05/24 8, 068 8,471,400 0.1
Bank of Treland 10. 00% 12/19/22  EUR 15, 000 21,974, 175 0.1
Bank of Ireland, Series E 10. 00% 2/12/20 4, 140 5, 656, 598 0.0
Barclays Bank PLC 6. 86% 6/15/32  USD 1, 667 1,903, 847 0.0
Barclays Bank PLC 7.63% 11/21/22 21,928 24,625, 144 0.1
Barclays Bank PLC 7.70% 4/25/18 20, 992 21, 939, 936 0.1
Barclays Bank PLC 7.75% 4/10/23 25, 567 27,101, 020 0.2
Barclays PLC 7.88% 3/15/22 21, 636 21, 684, 638 0.1
BBVA International Preferred SAU(d) 1. 38% 12/22/16  EUR 6, 641 6, 482, 689 0.0
BBVA International Preferred SAUxx 5.92% 4/18/17  USD 3,778 3, 820, 503 0.0
Citigroup, Inc. 5.95% 1/30/23 33,515 34, 855, 600 0.2
Countrywide Capital TII, Series B 8. 05% 6/15/27 32,004 40, 781, 801 0.2
Credit Agricole SA 6. 50% 6/23/21 EUR 1, 095 1,221, 418 0.0
Credit Agricole SA 7.59% 1/30/20  GBP 9, 650 13, 939, 087 0.1
Credit Agricole SA 8. 13% 12/23/25 USD 7,882 8, 463, 298 0.0
Credit Agricole SA 8. 38% 10/13/19 17, 000 19, 213, 400 0.1
Credit Suisse Group AG 7.50% 12/11/23 67, 891 71,625, 005 0.4
Dresdner Funding Trust I 8. 15% 6/30/31 1,073 1,274, 992 0.0
HT1 Funding GmbH 6. 35% 6/30/17  EUR 15, 300 17, 144, 958 0.1
Lloyds Banking Group PLC 6. 38% 6/27/20 31, 809 35, 747, 459 0.2
Lloyds Banking Group PLC 6.41% 10/01/35  USD 1,976 2,183, 480 0.0
Lloyds Banking Group PLC 6. 66% 5/21/37 1, 067 1, 184, 370 0.0
Lloyds Banking Group PLC 7.50% 6/27/24 7,117 7,232,651 0.0
Nationwide Building Society 6. 88% 6/20/19  GBP 40, 000 51,475, 478 0.3
Royal Bank of Scotland Group PLC 8. 00% 8/10/25  USD 19, 400 18, 773, 380 0.1
Royal Bank of Scotland Group PLC 8. 63% 8/15/21 28,970 29, 513, 187 0.2
Royal Bank of Scotland Group PLC, Series U 7.64% 9/30/17 5, 100 5,017,125 0.0
Societe Generale SA 5.92% 4/05/17 2,269 2, 304, 896 0.0
Societe Generale SA 8. 00% 9/29/25 31,238 31, 784, 665 0.2
Standard Chartered PLC 7.50% 4/02/22 2,878 2,875, 122 0.0
UBS Group AG 6. 88% 3/22/21 27,928 28,172, 370 0.2
UBS Group AG 7.00% 2/19/25 9, 733 10, 377, 811 0.1
UBS Group AG 7.13% 2/19/20 9, 083 9, 344, 045 0.1
Zions Bancorporation 5. 65% 11/15/23 9,413 9, 530, 662 0.1
696, 883, 557 3.8
e
Artsonig Pty Ltd. (b) 11. 50% 4/01/19 30,974 619, 478 0.0
Creditcorp 12. 00% 7/15/18 16, 000 6, 400, 000 0.0
Enova International, Inc. 9. 75% 6/01/21 36, 187 30, 415, 174 0.2
Navient Corp. 5. 00% 10/26/20 2,820 2,834, 100 0.0
Navient Corp. 5.88% 3/25/21 29, 556 29, 962, 395 0.2
Navient Corp. 6. 13% 3/25/24 20, 638 19, 812, 480 0.1
Navient Corp. 6. 63% 7/26/21 5,333 5,499, 656 0.0
Navient Corp. 7.25% 1/25/22 8,941 9, 287, 464 0.1
Oxford Finance LLC/Oxford Finance Co-Issuer, Inc. 7.25% 1/15/18 6, 594 6, 594, 000 0.0
TMX Finance LLC/TitleMax Finance Corp. 8. 50% 9/15/18 43, 037 33, 730, 249 0.2
145, 154, 996 0.8
PRBR
Genworth Holdings, Inc. 6. 15% 11/15/66 11, 400 4, 446, 000 0.0
Genworth Holdings, Inc. 7.63% 9/24/21 8,618 8,100, 920 0.1
Liberty Mutual Group, Inc. 7.80% 3/15/37 36, 487 42, 324, 920 0.2
54,871, 840 0.3
Z DDA
CNG Holdings, Inc. 9. 38% 5/15/20 9, 043 5,018, 865 0.0
iPayment, Inc. 9. 50% 12/15/19 29, 245 28, 806, 260 0.2
Lincoln Finance Ltd. 6. 88% 4/15/21  EUR 16, 803 20, 523, 482 0.1
Lincoln Finance Ltd. 7.38% 4/15/21 USD 4, 286 4,618, 165 0.0
Speedy Cash Intermediate Holdings Corp. 10. 75% 5/15/18 22,679 15, 931, 998 0.1
Speedy Group Holdings Corp. 12. 00% 11/15/17 9,601 4, 320, 450 0.0
79, 219, 220 0.4
Jy—F
FelCor Lodging LP 5.63% 3/01/23 604 620, 610 0.0
FelCor Lodging LP 6. 00% 6/01/25 12, 253 12, 651, 222 0.1
13, 271, 832 0.1
989, 401, 445 5.4
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AES Corp. /VA 4. 88% 5/15/23  USD 4, 196 $ 4,248,450 0.0 %
AES Corp. /VA 7.38% 7/01/21 14, 670 16, 833, 825 0.1
Calpine Corp. 5.50% 2/01/24 15, 650 15,610, 875 0.1
Calpine Corp. 5. 75% 1/15/25 18, 649 18, 579, 066 0.1
Calpine Corp. 7.88% 1/15/23 2,781 2,933, 955 0.0
ContourGlobal Power Holdings SA 5.13% 6/15/21  EUR 21,443 25, 476, 890 0.1
DPL, Inc. 7.25% 10/15/21 USD 1,524 1, 536, 954 0.0
Dynegy, Inc. 7. 38% 11/01/22 17, 456 17, 237, 800 0.1
Dynegy, Inc. 7.63% 11/01/24 8, 681 8, 507, 380 0.0
Emera, Inc., Series 2016-A 6. 75% 6/15/76 17, 086 18, 474, 237 0.1
FirstEnergy Corp., Series C 7. 38% 11/15/31 14, 223 18, 576, 874 0.1
GenOn Energy, Inc. 9. 50% 10/15/18 10, 795 8, 447, 088 0.0
NRG Energy, Inc. 6. 63% 3/15/23 16, 927 17, 265, 540 0.1
NRG Energy, Inc., Series WI 6. 25% 5/01/24 8, 898 8, 831, 265 0.1
NRG Yield Operating LLC 5.38% 8/15/24 11, 135 11, 608, 238 0.1
Talen Energy Supply LLC 4. 60% 12/15/21 21,970 17, 191, 525 0.1
Viridian Group FundCo 11 Ltd. 7.50% 3/01/20  EUR 23, 137 27,501, 182 0.2
238, 861, 144 1.3
F DD ATE S
Thames Water Kemble Finance PLC, Series E 7.75% 4/01/19  GBP 15, 000 22,295,001 0.1
261, 156, 145 1.4
FhErrF—
T—Vx v —— BUNFERGE
NOVA Chemicals Corp. 5. 00% 5/01/25  USD 5,924 6, 116, 530 0.0
8, 327, 846, 208 45.0

CMO (&—%"— VHURFES)

Y RT3y =T BB
Federal Home Loan Mortgage Corp. Structured
Agency Credit Risk Debt Notes

Series 2015-DNA1, Class M3 (d) 3.82% 10/25/27 4,615 4,749, 419 0.0
Series 2014-DN2, Class M3(d) 4. 12% 4/25/24 16, 680 16, 886, 567 0.1
Series 2014-HQ2, Class M3(d) 4.27% 9/25/24 14, 270 14, 705, 446 0.1
Series 2015-HQ1, Class M3(d) 4. 32% 3/25/25 12, 160 12, 809, 620 0.1
Series 2014-DN3, Class M3(d) 4. 52% 8/25/24 38, 005 39, 284, 241 0.2
Series 2014-HQ1, Class M3(d) 4. 62% 8/25/24 10, 760 11, 182, 044 0.1
Series 2015-DN1, Class M3(d) 4.67% 1/25/25 14, 394 15, 177, 568 0.1
Series 2013-DN2, Class M2(d) 4.77% 11/25/23 24, 860 25,911, 126 0.1
Series 2014-DN1, Class M3(d) 5.02% 2/25/24 37, 180 39,613,531 0.2
Series 2014-DN4, Class M3(d) 5.07% 10/25/24 29,976 31, 562, 129 0.2
Series 2015-HQA1, Class M3 (d) 5.22% 3/25/28 44, 285 46, 666, 909 0.3
Series 2015-DNA3, Class M3(d) 5.22% 4/25/28 16, 866 17,925, 291 0.1
Series 2014-HQ3, Class M3(d) 5.27% 10/25/24 22,502 23,929, 259 0.1
Series 2015-HQA2, Class M3(d) 5.32% 5/25/28 8, 706 9, 185, 060 0.0
Series 2016-DNA3, Class M3 (d) 5.52% 12/25/28 42, 245 44,671, 113 0.2
Series 2016-DNA1, Class M3(d) 6. 04% 7/25/28 20,921 22,735,399 0.1
Series 2016-HQA1, Class M3(d) 6.87% 9/25/28 15, 469 17,347, 177 0.1
Series 2013-DN1, Class M2(d) 7.67% 7/25/23 19, 193 22, 366, 680 0.1
Series 2015-DNA2, Class B(d) 8.07% 12/25/27 48,707 48, 342, 348 0.3
Series 2015-HQ2, Class B(d) 8. 47% 5/25/25 1, 491 1,533, 474 0.0
Series 2015-HQA1, Class B(d) 9.32% 3/25/28 17, 820 16, 763, 391 0.1
Series 2015-DNA1, Class B(d) 9.72% 10/25/27 28,918 32, 199, 892 0.2
Series 2015-DNA3, Class B(d) 9.87% 4/25/28 11, 095 11, 095, 148 0.1
Series 2015-HQA2, Class B(d) 11. 02% 5/25/28 10, 496 10, 968, 026 0.1
Series 2016-DNA3, Class B(d) 11. 77% 12/25/28 4, 946 5, 358, 540 0.0
Series 2016-HQA2, Class B(d) 12. 02% 11/25/28 7,370 7, 858, 429 0.0
Series 2016-HQA1, Class B(d) 13.27% 9/25/28 15, 833 17, 898, 201 0.1
Federal National Mortgage Association Connecticut
Avenue Securities
Series 2014-C02, Class 1M2(d) 3.12% 5/25/24 3, 100 3, 025, 538 0.0
Series 2014-C03, Class 1M2(d) 3.52% 7/25/24 28,130 28,019, 868 0.2
Series 2015-C02, Class 2M2(d) 4. 52% 5/25/25 41, 815 43, 403, 263 0.2
Series 2015-C02, Class 1M2(d) 4.52% 5/25/25 34, 824 36,072,510 0.2
Series 2015-C01, Class 1M2(d) 4. 82% 2/25/25 62, 155 64, 900, 523 0.4
Series 2014-C01, Class M2(d) 4. 92% 1/25/24 12, 660 13, 400, 853 0.1
Series 2015-C01, Class 2M2(d) 5.07% 2/25/25 19, 845 20, 886, 752 0.1
Series 2014-C04, Class 1M2(d) 5. 42% 11/25/24 71,571 76, 467, 737 0.4
Series 2015-C03, Class 1M2(d) 5.52% 7/25/25 66, 781 70,611,012 0.4
Series 2015-C03, Class 2M2(d) 5.52% 7/25/25 68, 965 73, 363, 623 0.4
Series 2013-C01, Class M2(d) 5.77% 10/25/23 48,177 52,829, 072 0.3
Series 2016-C03, Class 1M2(d) 5. 82% 10/25/28 6,512 7,016, 311 0.0
Series 2015-C04, Class 2M2(d) 6.07% 4/25/28 36, 722 39, 494, 197 0.2
Series 2015-C04, Class 1M2(d) 6. 22% 4/25/28 55,699 60, 249, 373 0.3
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Series 2016-C03, Class 2M2(d) 6. 42% 10/25/28  USD 57,452 § 62,374,815 0.3 %
Series 2016-C02, Class 1M2(d) 6. 52% 9/25/28 34, 560 37,814,073 0.2
Series 2016-C01, Class 1M2(d) 7.27% 8/25/28 41, 320 46, 604, 542 0.3
Series 2016-C01, Class 2M2(d) 7.47% 8/25/28 11,169 12,666, 013 0.1
Series 2016-C01, Class 1B(d) 12.27% 8/25/28 35, 395 39, 708, 555 0.2
Series 2016-C03, Class 1B(d) 12.27% 10/25/28 5, 836 6, 554, 535 0.0
Series 2016-C02, Class 1B(d) 12.77% 9/25/28 7,275 8,474, 462 0.0
Series 2016-C03, Class 2B(d) 13.27% 10/25/28 12, 565 14, 253, 008 0.1
1, 386, 916, 663 7.5

FEBURT R BRI R A
Adjustable Rate Mortgage Trust,
Series 2006-3, Class 1Al 3.19% 8/25/36 8,136 6, 953, 430
Alternative Loan Trust

I
—

Series 2007-HY4, Class 4Al 4. 36% 6/25/47 2, 557 2,067,478 0.0
Series 2005-28CB, Class 2A6 5. 00% 8/25/35 5, 157 4,525, 758 0.0
Series 2005-46CB, Class A4 5. 25% 10/25/35 1, 040 962, 668 0.0
Series 2005-46CB, Class A2 5. 50% 10/25/35 946 888, 533 0.0
Series 2005-46CB, Class A7 5. 50% 10/25/35 1,829 1, 718, 265 0.0
Series 2005-46CB, Class A20 5. 50% 10/25/35 755 709,613 0.0
Series 2005-J14, Class A3 5. 50% 12/25/35 7,383 6,277, 796 0.1
Series 2006-24CB, Class Al6 5. 75% 6/25/36 3,135 2,656,611 0.0
Series 2006-24CB, Class Al2 5. 75% 6/25/36 3,833 3, 247, 584 0.0
Series 2007-15CB, Class A19 5. 75% 7/25/37 3,276 2,765, 123 0.0
Series 2006-2CB, Class All 6. 00% 3/25/36 10, 341 8,137,559 0.1
Series 2007-16CB, Class 1A7 6. 00% 8/25/37 8, 621 7,721,990 0.1
Series 2006-42, Class 1A6 6. 00% 1/25/47 4,987 4, 164, 792 0.0
Series 2006-26CB, Class A6 6. 25% 9/25/36 1,310 1,017, 609 0.0
Series 2006-26CB, Class A8 6. 25% 9/25/36 4,955 3, 850, 386 0.0
Series 2006-28CB, Class Al4 6. 25% 10/25/36 4,689 3,778, 442 0.0
Series 2006-]J5, Class 1AL 6. 50% 9/25/36 3, 829 3,218, 486 0.0
Bear Stearns ARM Trust, Series 2007-4, Class 22Al 4. 69% 6/25/47 22,113 20, 112, 123 0.1
ChaseFlex Trust, Series 2007-1, Class 1A3. 6. 50% 2/25/37 8,035 5, 666, 603 0.0
Citigroup Mortgage Loan Trust
Series 2006-AR3, Class 1A2A 3.22% 6/25/36 922 876, 357 0.0
Series 2006-4, Class 2A1A 6. 00% 12/25/35 5,220 4, 838, 623 0.0

CitiMortgage Alternative Loan Trust,
Series 2007-A3, Class 1A4 5.75% 3/25/37 1, 425 1,230, 717 0.0
Countrywide Home Loan Mortgage Pass—-Through Trust

Series 2007-HY4, Class 1Al 2. 86% 9/25/47 8,071 7,141, 762 0.1
Series 2007-HYB2, Class 3Al 2.97% 2/25/47 8,929 7,319,715 0.1
Series 2007-3, Class A30 5. 75% 4/25/37 3,324 2, 836, 833 0.0
Series 2006-13, Class 1A19 6. 25% 9/25/36 1,479 1,276, 194 0.0
Credit Suisse Mortgage Trust
Series 2010-9R, Class 1A5 4. 00% 8/27/37 11,038 10, 821, 774 0.1
Series 2009-8R, Class 6A2 6. 00% 1/26/38 2,144 1,515,930 0.
First Horizon Alternative Mortgage Securities Trust
Series 2005-AA3, Class 3A1 2.74% 5/25/35 5,193 4, 684, 496 0.0
Series 2006-AA3, Class Al 2.81% 6/25/36 6, 420 5, 185, 793 0.0
Series 2006-AA5, Class Al 2.81% 9/25/36 4,377 3,534,024 0.0
Series 2006-FAl, Class 1A3 5. 75% 4/25/36 1,394 1,083, 332 0.0
Series 2006-FA3, Class A9 6. 00% 7/25/36 6,723 5,504, 100 0.0
Series 2006-FA5, Class Al 6. 25% 8/25/36 4,875 3, 783, 656 0.0
IndyMac Index Mortgage Loan Trust
Series 2005-AR15, Class Al 3.02% 9/25/35 11,611 9, 846, 922 0.1
Series 2007-AR1, Class 2A1 3. 04% 4/25/37 13,693 11, 192, 005 0.1
Series 2006-AR37, Class 2Al 4. 26% 2/25/37 8, 737 6, 887, 215 0.1
JPMorgan Mortgage Trust, Series 2006-S4, Class A3 6. 00% 1/25/37 5,417 4, 465, 960 0.0
Lehman Mortgage Trust, Series 2006-5, Class 1Al 6. 00% 9/25/36 889 749, 355 0.0
Morgan Stanley Mortgage Loan Trust
Series 2005-10, Class 4Al 5.50% 12/25/35 9, 261 8,321, 323 0.1
Series 2006-2, Class BAl 5.50% 2/25/36 3, 889 3,373,004 0.0
Series 2007-12, Class 3A22 6. 00% 8/25/37 2,219 1,938,011 0.0
Series 2007-6XS, Class 2A5S 6. 00% 2/25/47 6, 966 4, 895, 788 0.0

New Century Alternative Mortgage Loan Trust,
Series 2006-ALT2, Class AF6A 5. 42% 10/25/36 5,638 3,432, 509 0.0
Residential Accredit Loans, Inc. Trust

Series 2005-QA10, Class A31 3.90% 9/25/35 10, 926 9, 229, 119 0.1

Series 2005-QS14, Class 3Al 6. 00% 9/25/35 3,062 2, 835, 032 0.0
Residential Asset Securitization Trust

Series 2006-A8, Class 3A4 6. 00% 8/25/36 4,833 3, 875, 287 0.0

Series 2007-Al, Class A8 6. 00% 3/25/37 6, 123 4,174, 461 0.0

Series 2007-A5, Class 2A3 6. 00% 5/25/37 2, 141 1,913, 358 0.0
Structured Adjustable Rate Mortgage Loan Trust,

Series 2005-18, Class 8Al 3. 04% 9/25/35 13, 298 12, 279, 216 0.1
Washington Mutual Mortgage Pass—Through Certificates Trust

Series 2007-HY3, Class 4A1 2.75% 3/25/37 22,644 21, 317, 490 0.1
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Series 2005-9, Class BAl 5.50% 11/25/35  USD 1,797 $ 1,554,669 0.0

Series 2006-3, Class 3CB4 6. 00% 4/25/36 1,079 962, 745 0.0
Wells Fargo Alternative Loan Trust,

Series 2007-PA3, Class 3A1 6. 25% 7/25/37 15, 085 13, 628, 662 0.1
Wells Fargo Mortgage Backed Securities Trust,

Series 2007-AR8, Class Al 2.90% 11/25/37 7,026 6,224, 189 0.0

285, 170, 475 1.6
FEBURT R BRI A BRI ()

Alternative Loan Trust

Series 2005-82, Class Al(d) 0. 79% 2/25/36 3,152 2,477,716 0.0

Series 2007-7T2, Class A3(d) 1.12% 4/25/37 10, 191 4,019, 427 0.0

Citigroup Mortgage Loan Trust,
Series 2005-8, Class 2A2(d) (f). 4. 28% 9/25/35 13, 840 1, 144, 944 0.0
Countrywide Home Loan Mortgage

Pass-Through Trust, Series 2007-13, Class A7(d) 1. 12% 8/25/37 6, 367 4, 563, 504 0.0
Impac Secured Assets CMN Owner Trust,
Series 2005-2, Class A2D(d) 0. 95% 3/25/36 3, 754 2,636, 305 0.0
IndyMac Index Mortgage Loan Trust,
Series 2006-AR14, Class 1A3A(d) 0.72% 11/25/46 7,321 5,712, 109 0.1
Lehman XS Trust
Series 2007-16N, Class 2A2(d) 1.37% 9/25/47 5, 567 4,511, 286 0.0
Series 2007-10H, Class 2AT0(d) (f) 6.51% 7/25/37 11, 188 3,016, 145 0.0
PHH Alternative Mortgage Trust, Series 2007-2,
Class 1A3(d) 0. 85% 5/25/37 5, 304 4, 568, 309 0.0
RBSGC Mortgage Loan Trust, Series 2007-B,
Class 1A4(d) 0.97% 1/25/37 2,310 1, 359, 769 0.0
Residential Accredit Loans, Inc. Trust
Series 2007-Q02, Class Al(d) 0.67% 2/25/47 14,471 8,294, 731 0.1
Series 2006-Q06, Class Al(d) 0. 70% 6/25/46 10, 113 4,114, 858 0.0
Series 2007-QH5, Class AI1(d) 0.73% 6/25/37 4, 284 3,198, 210 0.0
Series 2006-QS18, Class 2A2(d) (f) 6.03% 12/25/36 18, 365 4,193, 476 0.0
Structured Asset Mortgage Investments II Trust,
Series 2007-AR6, Class Al(d) 1. 99% 8/25/47 23, 562 19, 300, 984 0.1
Washington Mutual Mortgage Pass—Through Certificates Trust,
Series 2006-AR3, Class Al1A(d) 1. 49% 2/25/46 7,460 6,779, 855 0.1
79, 891, 628 0.4
1, 751, 978, 766 9.5
B —hLrPx Y —
T AU A ERIE
U.S. Treasury Bonds 5.25% 11/15/28 107, 599 150, 033, 356 0.8
U.S. Treasury Bonds (g) 8. 00% 11/15/21 443, 000 594, 260, 135 3.2
U.S. Treasury Bonds 8. 13% 8/15/19 65, 000 78, 650, 000 0.4
U.S. Treasury Bonds(g) 8. 13% 5/15/21 100, 000 131, 820, 300 0.7
U.S. Treasury Bonds 8. 13% 8/15/21 247, 000 329, 185, 298 1.8
U.S. Treasury Bonds(g) 8. 75% 8/15/20 50, 000 64, 892, 600 0.3
U.S. Treasury Bonds 8. 88% 8/15/17 200, 000 215, 609, 400 1.2
1, 564, 451, 089 8.4
Te—PVS ev—FTy b= —F-HL—
7Y NE
Toa7
Angolan Government International Bond 9. 50% 11/12/25 13, 380 13, 346, 550 0.1
Republic of Angola Via Northern Lights IIT BV 7.00% 8/16/19 28, 068 28,173, 255 0.1
41, 519, 805 0.2
TR TF
Argentina Bonar Bonds 6. 00% 12/29/16 16, 776 16, 806, 364 0.1
Argentina Bonar Bonds 8. 75% 5/07/24 10, 895 12, 603, 624 0.1
Argentina Bonar Bonds, Series X 7.00% 4/17/17 47,203 48,313, 316 0.2
Argentine Republic Government International Bond 6. 25% 4/22/19 20, 748 22,096, 620 0.1
Argentine Republic Government International Bond 6. 88% 4/22/21 49, 980 54, 228, 300 0.3
Argentine Republic Government International Bond 7.50% 4/22/26 12, 150 13, 501, 687 0.1
Argentine Republic Government International Bond 7.82% 12/31/33  EUR 21, 383 25,485,411 0.1
193, 035, 322 1.0
$X =R
Dominican Republic International Bond 7. 45% 4/30/44  USD 18, 877 22,793,977 0.1
Dominican Republic International Bond 8. 63% 4/20/27 16, 359 19, 835, 288 0.
42, 629, 265 0.2
HAR
Gabon Government International Bond 6. 38% 12/12/24 11,434 10, 634, 018 0.1
Gabon Government International Bond 6. 95% 6/16/25 17, 800 16, 646, 560 0.1
27,280,578 0.2
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H—F
Ghana Government International Bond 8. 50% 10/04/17  USD 5,987 $ 6,109,734 0.0
a— FhURT =L
Ivory Coast Government International Bond 5. 75% 12/31/32 162, 735 161, 779, 954 0.8
Ivory Coast Government International Bond 6. 38% 3/03/28 8, 905 9, 307, 506 0.1
171, 087, 460 0.9
Vx~Ah
Jamaica Government International Bond 7.63% 7/09/25 7,688 8, 937, 300 0.1
Jamaica Government International Bond 7.88% 7/28/45 15, 143 17, 641, 595 0.1
26,578, 895 0.2
y=7
Kenya Government International Bond 5. 88% 6/24/19 10, 818 11, 034, 901 0.1
Kenya Government International Bond 6. 88% 6/24/24 20, 000 19, 526, 000 0.1
30, 560, 901 0.2
V=
Mongolia Government International Bond 5.13% 12/05/22 15, 785 13,177, 350 0.1
EY o E—7
Mozambique International Bond 10. 50% 1/18/23 25,536 18, 965, 587 0.1
FIET
Namibia International Bonds 5. 25% 10/29/25 8, 550 9,073, 858 0.1
INHAH
Pakistan Government International Bond 7.25% 4/15/19 24, 195 25, 827, 800 0.1
AV T T
Sri Lanka Government International Bond 6. 00% 1/14/19 14, 859 15, 341, 665 0.1
Sri Lanka Government International Bond 6. 13% 6/03/25 6, 998 7, 175, 889 0.
22,517, 554 0.1
NER AT T
Venezuela Government International Bond 7.00% 3/31/38 8, 670 3, 502, 680 0.0
Venezuela Government International Bond 9. 25% 9/15/27 60, 179 29, 307, 173 0.2
Venezuela Government International Bond 11. 75% 10/21/26 8, 142 4,046, 524 0.0
36, 856, 377 0.2
FoeT
Zambia Government International Bond 8.50% 4/14/24 40, 589 39, 781, 279 0.2
705, 001, 765 3.8
X
SEERPEE
ABJA Investment Co. Pte Ltd. 5.95% 7/31/24 32,643 33,013, 824 0.2
Braskem Finance Ltd. 6. 45% 2/03/24 22,801 24, 853, 090 0.1
Elementia SAB de CV 5.50% 1/15/25 6, 753 7,062, 882 0.1
GTL Trade Finance, Inc. 5.89% 4/29/24 34,025 33, 854, 875 0.2
Minsur SA 6. 25% 2/07/24 9,670 10, 185, 798 0.1
Samarco Mineracao SA 4. 13% 11/01/22 26, 739 9, 559, 192 0.0
Samarco Mineracao SA 5.38% 9/26/24 10, 898 3, 896, 036 0.0
Samarco Mineracao SA 5. 75% 10/24/23 17,954 6, 328, 785 0.0
Vale Overseas Ltd. 6. 88% 11/21/36 11, 151 11, 064, 022 0.1
139, 818, 504 0.8
LN
Andrade Gutierrez International SA 4. 00% 4/30/18 4,652 3,907, 680 0.0
Cemex SAB de CV 7.25% 1/15/21 18, 362 19, 693, 245 0.1
Grupo Cementos de Chihuahua SAB de CV 8. 13% 2/08/20 3,837 4,038, 442 0.0
Grupo KUO SAB De CV. 6. 25% 12/04/22 2,176 2,279, 360 0.0
Odebrecht Finance Ltd. 4. 38% 4/25/25 1,114 370, 405 0.0
Odebrecht Finance Ltd. 5. 25% 6/27/29 6, 467 2,150, 278 0.0
Odebrecht Finance Ltd. 7.13% 6/26/42 34, 863 13, 043, 370 0.1
Servicios Corporativos Javer SAB de CV 9. 88% 4/06/21 11, 361 11, 900, 647 0.1
57, 383, 427 0.3
TB(E —ERmfE
Comcel Trust via Comunicaciones Celulares SA 6. 88% 2/06/24 11, 375 11, 830, 000 0.1
Digicel Ltd. 6. 00% 4/15/21 9, 000 8, 223, 750 0.0
Digicel Ltd. 6. 75% 3/01/23 28, 585 26, 083, 812 0.1
46, 137, 562 0.2
HEM G —/hE
Edcon Ltd. (a) 9. 50% 3/01/18  EUR 24,003 7,726, 596 0.0
Office Depot de Mexico SA de CV 6. 88% 9/20/20  USD 23,075 24,603, 719 0.2
32, 330, 315 0.2
HEY (T4 7=y 7)
BRF SA 4. 75% 5/22/24 10, 279 10, 741, 555 0.1
Marfrig Holdings Europe BV 8. 00% 6/08/23 20, 590 21, 387, 863 0.1
Minerva Luxembourg SA 7.75% 1/31/23 35, 342 37,142,716 0.2
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Tonon Luxembourg SA(a) (b) 7.25% 1/24/20  USD 12,675 $ 1,457,672 0.0 %
USJ Acucar e Alcool SA(b) 9. 88% 11/09/21 11, 981 9, 390, 708 0.1
Virgolino de Oliveira Finance SA(a) 10. 50% 1/28/18 27,458 1, 853, 415 0.0
Virgolino de Oliveira Finance SA(a) 10. 88% 1/13/20 8, 270 2,067, 500 0.0
Virgolino de Oliveira Finance SA(a) 11. 75% 2/09/22 32,498 1, 746, 767 0.0
85, 788, 196 0.5
ZORDFE¥E
Fresnillo PLC 5. 50% 11/13/23 17,128 19, 097, 720 0.1
% — 42
Guanay Finance Ltd. 6. 00% 12/15/20 11, 438 11, 724, 264 0.1
TAM Capital 3, Inc. 8. 38% 6/03/21 49, 993 50, 742, 895 0.2
62, 467, 159 0.3
443, 022, 883 2.4
BN—Y7)r e x—Vzr—
TN
Petrobras Global Finance BV 4. 88% 3/17/20 15, 720 15, 405, 600 0.1
Petrobras Global Finance BV 5. 38% 1/27/21 19,921 19, 198, 864 0.1
Petrobras Global Finance BV 5. 75% 1/20/20 3, 462 3,501, 328 0.0
Petrobras Global Finance BV 6. 25% 3/17/24 19, 255 18, 726, 450 0.1
Petrobras Global Finance BV 6. 85% 6/05/15 5,573 4, 646, 489 0.0
Petrobras Global Finance BV 8. 38% 5/23/21 2,000 2,151,900 0.0
63, 630, 631 0.3
0=V e
Ecopetrol SA 5.88% 5/28/45 22,373 20, 806, 890 0.1
A AT )L
Israel Electric Corp., Ltd., Series 6 5. 00% 11/12/24 11, 644 12, 750, 296 0.1
777 REE
Dubai Holding Commercial Operations
MTN Ltd., Series E 6. 00% 2/01/17  GBP 45, 750 60, 833, 576 0.3
158, 021, 393 0.8
SRS
RT3
Halyk Savings Bank of Kazakhstan JSC 7. 25% 1/28/21  USD 3,837 4, 155,471 0.0
e
CIMPOR Financial Operations BV 5. 75% 7/17/24 27,161 23, 494, 265 0.2
Mestenio Ltd. for Dominican Republic 8. 50% 1/02/20 54,667 57,431, 706 0.3
80, 925, 971 0.5
85, 081, 442 0.5
H5 B IR R — Hugk
TR TF
Provincia de Buenos Aires/Argentina 5. 75% 6/15/19 12, 203 12, 691, 120 0.1
Provincia de Buenos Aires/Argentina 9.13% 3/16/24 22,823 25, 447, 645 0.1
Provincia de Cordoba. 7.13% 6/10/21 10, 858 11, 183, 740 0.1
Provincia de Cordoba. 12. 38% 8/17/17 9,016 9, 737, 280 0.0
59, 059, 785 0.3
AIEHE
ER
AES El Salvador Trust 11 6. 75% 3/28/23 5,470 5,093, 937 0.0
RIRTT A
Empresa de Energia de Bogota SA ESP 6. 13% 11/10/21 24, 139 25,094, 832 0.2
30, 188, 769 0.2
1, 480, 376, 037 8.0
Te—Vv Y v—ry b —BHEE
SRR
AT
Bank of America Corp 10. 71% 3/08/17 BRL 49, 840 15, 132, 425 0.1
A fil
Housing Development Finance Corp. Ltd., Series G 7.88% 8/21/19 INR 1, 10, 00 15, 202, 031 0.1
30, 334, 456 0.2
BEZ
A
Odebrecht Finance Ltd. 8. 25% 4/25/18  BRL 27,035 3,097, 656 0.0
V7Y AR
TN
Brazil Notas do Tesouro Nacional, Series B 6. 00% 5/15/45 9, 800 8, 968, 634 0.0
Brazil Notas do Tesouro Nacional, Series B 6. 00% 8/15/50 52,700 48, 597, 700 0.3
Brazil Notas do Tesouro Nacional, Series F 10. 00% 1/01/21 320, 207 92, 568, 198 0.5
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Brazil Notas do Tesouro Nacional, Series F 10. 00% 1/01/25 BRL 767, 936 $ 213,098, 754 1.2
Brazil Notas do Tesouro Nacional, Series F 10. 00% 1/01/27 635, 078 174, 094, 269 0.9
537, 327, 555 2.9
apEeT
Colombia Government International Bond 7.75% 4/14/21  COP 16, 112, 000 5,679, 443 0.0
Colombian TES, Series B 7.00% 5/04/22 104, 144, 200 34, 765, 586 0.2
Colombian TES, Series B 7.75% 9/18/30 17, 362, 900 5,938, 698 0.1
Colombian TES, Series B 10. 00% 7/24/24 55, 000, 000 21, 382, 682 0.1
67, 766, 409 0.4
$X = 4R
Dominican Republic International Bond 10. 50% 1/17/20  DOP 4717, 260 10, 366, 122 0.1
Dominican Republic International Bond 12. 00% 1/20/22 4717, 260 10, 916, 644 0.1
Dominican Republic International Bond 15. 95% 6/04/21 1, 550, 400 40, 846, 851 0.1
Dominican Republic International Bond 16. 00% 7/10/20 1,518, 700 39, 092, 625 0.2
101, 222, 242 0.5
AV RRVT
JPMorgan Chase Bank NA 9. 50% 5/17/41 IDR 414, 814, 000 37,259, 772 0.2
JPMorgan Chase Bank NA 10. 00% 7/18/17 568, 287, 000 44,019, 216 0.2
81, 278, 988 0.4
77 Y%
South Africa Government Bond, Series R159 13. 50% 9/15/16  7ZAR 746, 950 50, 856, 311 0.3
South Africa Government Bond, Series R203 8. 25% 9/15/17 459, 556 31, 389, 969 0.1
South Africa Government Bond, Series R207 7. 25% 1/15/20 770, 000 50, 734, 526 0.3
South Africa Government Bond, Series R208 6. 75% 3/31/21 800, 000 50, 854, 033 0.3
183, 834, 839 1.0
2=
Turkey Government Bond 8. 20% 11/16/16  TRY 368, 400 124, 572, 502 0.7
Turkey Government Bond 9. 60% 6/14/17 201, 000 68, 543, 076 0.4
Turkey Government Bond, Series 5YR 9. 00% 3/08/17 505, 465 171, 637, 452 0.9
364, 753, 030 2.0
1, 336, 183, 063 7.2
1, 369, 615, 175 7.4
¥ —REERE
SRS
RITE
ABN AMRO Bank NV 6. 25% 4/27/22  USD 2,545 2, 883, 969 0.0
BNP Paribas SA. 7.63% 3/30/21 24, 227 25, 474, 690 0.1
Citigroup, Inc. 3.50% 5/15/23 10, 864 11,197,633 0.1
Cooperatieve Rabobank UA 6. 63% 6/29/21  EUR 30, 000 35, 713, 150 0.2
JPMorgan Chase & Co., Series V 5. 00% 7/01/19  USD 4, 100 4, 089, 750 0.0
Morgan Stanley 4. 10% 5/22/23 27,060 28, 709, 388 0.2
PNC Financial Services Group, Inc. (The), Series R 4. 85% 6/01/23 11,538 11, 566, 845 0.1
Regions Bank/Birmingham AL 6. 45% 6/26/37 28, 048 34, 177, 161 0.2
Santander Bank NA 8. 75% 5/30/18 6, 620 7,307, 686 0.0
Wells Fargo Bank NA 6. 75% 5/25/17  AUD 7,450 5, 760, 748 0.0
166, 881, 020 0.9
Ta—J—¥
GFI Group, Inc. 8. 38% 7/19/18  USD 14, 878 15, 993, 850 0.1
St
International Lease Finance Corp. 5. 88% 8/15/22 9, 285 10, 480, 444 0.1
PRBR
American International Group, Inc. 6. 82% 11/15/37 15, 085 20, 112, 499 0.1
American International Group, Inc. 8. 18% 5/15/58 9, 200 12, 052, 000 0.1
Aon Corp. 8.21% 1/01/27 13,915 18,472, 162 0.1
Aquarius & Investments PLC for Swiss
Reinsurance Co., Ltd. 6. 38% 9/01/24 23,211 24,767, 530 0.1
Assured Guaranty Municipal Holdings, Inc. 6. 40% 12/15/66 10, 979 8, 344, 040 0.0
Fairfax Financial Holdings Ltd. 5. 80% 5/15/21 8, 500 9, 307, 891 0.1
MetLife Capital Trust IV 7. 88% 12/15/37 7, 000 8, 785, 000 0.1
MetLife, Inc. 10. 75% 8/01/39 16, 185 26, 057, 850 0.1
Nationwide Financial Services, Inc. 6. 75% 5/15/37 3, 000 3, 165, 000 0.0
Nationwide Mutual Insurance Co. (d) 2. 94% 12/15/24 5, 000 4,950, 650 0.0
Nationwide Mutual Insurance Co. 9. 38% 8/15/39 22, 662 36, 217, 026 0.2
Transatlantic Holdings, Inc. 8. 00% 11/30/39 14, 148 19, 745, 359 0.1
XLIT Ltd. 5.50% 3/31/45 21, 057 21, 166, 201 0.1
XLIT Ltd., Series E 6. 50% 4/15/17 22, 854 17, 106, 219 0.1
230, 249, 427 1.2
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DRI
EPR Properties 5. 75% 8/15/22  USD 16,574 $ 18,312,215 0.1
EPR Properties 7.75% 7/15/20 14, 180 16, 525, 542 0.1
Senior Housing Properties Trust 6. 75% 12/15/21 18, 000 20, 609, 676 0.1
55, 447, 433 0.3
479, 052, 174 2.6
X
LR PESE
Glencore Finance Canada Ltd. 6. 00% 11/15/41 4,277 4,255,615 0.0
Glencore Funding LLC 2.13% 4/16/18 1,636 1,623, 730 0.0
Glencore Funding LLC 4. 00% 4/16/25 2,411 2,374, 835 0.0
Glencore Funding LLC 4. 63% 4/29/24 5, 000 5,075, 000 0.0
Weyerhaeuser Co. 8. 50% 1/15/25 4, 000 5,314, 684 0.1
18, 643, 864 0.1
BRI
General Electric Co., Series D¥x 5. 00% 1/21/21 30, 828 33, 063, 030 0.2
Lafarge SA 7.13% 7/15/36 7,500 9, 382, 890 0.1
Owens Corning(e) 7. 00% 12/01/36 5, 000 6, 405, 110 0.0
48, 851, 030 0.3
WE—AT 4T
Charter Communications Operating
LLC/Charter Communications Operating Capital 4. 46% 7/23/22 13,075 14, 187, 905 0.1
Charter Communications Operating
LLC/Charter Communications Operating Capital 6. 48% 10/23/45 14, 370 17, 659, 925 0.1
NBCUniversal Enterprise, Inc. 5. 25% 3/19/21 22,831 24, 200, 860 0.1
56, 048, 690 0.3
HEY GrxBug) —BdhE#
General Motors Financial Co., Inc. 3.20% 7/06/21 18, 286 18, 584, 592 0.1
General Motors Financial Co., Inc. 3. 45% 4/10/22 9, 882 10, 073, 088 0.1
28, 657, 680 0.2
HEM GrxBugk) —/hae
AutoNation, Inc. 6. 75% 4/15/18 2,741 2,933, 353 0.0
THRLF—
Enterprise Products Operating LLC, Series A(d) 4. 46% 8/01/66 6, 102 5, 720, 625 0.0
Kinder Morgan, Inc./DE, Series G 7.75% 1/15/32 4,518 5, 454, 509 0.0
Kinder Morgan, Inc./DE, Series G 7.80% 8/01/31 18, 933 23, 180, 108 0.1
Regency Energy Partners LP/Regency Energy Finance Corp. 4. 50% 11/01/23 11,536 11, 668, 295 0.1
Regency Energy Partners LP/Regency Energy Finance Corp. 5.50% 4/15/23 21, 800 22,557, 746 0.1
Williams Partners LP 3.35% 8/15/22 22,114 21, 634, 259 0.1
Williams Partners LP 5.10% 9/15/45 12, 748 12, 497, 680 0.1
Williams Partners LP/ACMP Finance Corp. 4. 88% 5/15/23 10, 856 11, 012, 782 0.1
113, 726, 004 0.6
T ImY—
Diamond 1 Finance Corp./Diamond 2 Finance Corp. 6. 02% 6/15/26 16, 750 17,921, 261 0.1
Diamond 1 Finance Corp./Diamond 2 Finance Corp. 8. 35% 7/15/46 7,830 9,124,777 0.1
Freescale Semiconductor, Inc. 6. 00% 1/15/22 14, 094 14, 855, 076 0.1
Hewlett Packard Enterprise Co. 6. 35% 10/15/45 15, 192 15, 680, 468 0.1
Micron Technology, Inc. 7.50% 9/15/23 7,476 8, 242, 290 0.0
Seagate HDD Cayman 4. 75% 1/01/25 25, 527 23,621, 154 0.1
Seagate HDD Cayman 4. 88% 6/01/27 26, 685 23, 388, 522 0.1
Western Digital Corp. 7.38% 4/01/23 15,914 17, 266, 690 0.1
130, 100, 238 0.7
% — e
Delta Air Lines Pass—Through Trust, Series 2007-1A 6. 82% 8/10/22 6, 069 7,146, 651 0.0
406, 107, 510 2.2
NI HE
wER
PPL Capital Funding, Inc., Series A 6. 70% 3/30/67 28, 324 24, 464, 855 0.1
Southern California Edison Co., Series E 6. 25% 2/01/22 17, 000 19, 075, 360 0.1
43, 540, 215 0.2
RIRTT A
Black Hills Gas LLC 5.90% 4/01/17 10, 000 10, 169, 700 0.1
53,709, 915 0.3
938, 869, 599 5.1
Bt
AB FCP 1 - Mortgage Income Portfolio — Class SA 1,142,415 106, 256, 009 0.6
AB SICAV T - Emerging Market Corporate
Debt Portfolio - Class S 4,017, 647 80, 232, 410 0.4
AB SICAV T - Euro High Yield Portfolio — Class S 3,593, 186 105, 090, 256 0.6
291, 578, 675 1.6
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FEBURT % BE e 7 F1 - CMBS

Bear Stearns Commercial Mortgage Securities Trust,

Series 2007-T26, Class AJ 5.57% 1/12/45 Ush 28,210 $ 27,139,065 0.2
Citigroup Commercial Mortgage Trust
Series 2013-GC11, Class XA(f) 1. 98% 4/10/46 40, 846 2,483, 216 0.0
Series 2015-GC31, Class D 4. 20% 6/10/48 4,251 3,119, 310 0.0
Series 2014-GC23, Class D 4. 66% 7/10/47 15,574 13, 196, 124 0.1
Series 2005-C3, Class D 5. 16% 5/15/43 482 465, 092 0.0
Commercial Mortgage Pass Through Certificates,
Series 2012-CR3, Class XA(f) 2.23% 10/15/45 88, 602 7, 344, 546 0.1
Commercial Mortgage Trust
Series 2014-CR20, Class XA(f) 1. 35% 11/10/47 61, 758 4, 087,949 0.0
Series 2014-CR15, Class XA(f) 1. 46% 2/10/47 45,071 2,302, 231 0.0
Series 2013-LC6, Class XA(f) 1. 86% 1/10/46 87,619 5, 337, 502 0.0
Series 2012-CR5, Class XA(f) 1.91% 12/10/45 68, 005 4, 864, 839 0.0
Series 2012-CR1, Class XA(f) 2.21% 5/15/45 73,519 5,779, 523 0.0
Series 2012-1.C4, Class XA(f) 3.33% 12/10/44 48, 367 4,132,743 0.0
Series 2014-UBS5, Class D 3.50% 9/10/47 12, 247 8,974, 707 0.1
Series 2010-C1, Class F 4. 00% 7/10/46 3,049 2,788, 247 0.0
Series 2014-CR16, Class D 5.07% 4/10/47 20, 000 17,721, 602 0.1
Series 2014-LC15, Class D 5.11% 4/10/47 3, 500 2,924, 466 0.0
DBUBS Mortgage Trust, Series 2011-LC2A, Class E 5.73% 7/10/44 7,955 7,555,916 0.1
GS Mortgage Securities Trust
Series 2014-GC22, Class D 4. 80% 6/10/47 22,159 17,957, 851 0.1
Series 2014-GC18, Class D 5. 11% 1/10/47 13, 479 11, 420, 280 0.1
LB-UBS Commercial Mortgage Trust
Series 2006-C1, Class AJ 5. 28% 2/15/41 13, 631 13,511, 304 0.1
Series 2007-C1, Class AJ 5.48% 2/15/40 13, 840 13, 878, 340 0.1
Liberty Street Trust, Series 2016-225L, Class E 4. 80% 2/10/36 15, 394 15, 262, 218 0.1
ML-CFC Commercial Mortgage Trust,
Series 2006-4, Class AJ 5. 24% 12/12/49 6, 382 6, 393, 463 0.0
Morgan Stanley Bank of America Merrill Lynch Trust,
Series 2012-C6, Class XA(f) 2.19% 11/15/45 71, 508 4,730, 556 0.0
UBS-Citigroup Commercial Mortgage Trust,
Series 2011-Cl, Class XA(f) 2.29% 1/10/45 29, 136 2,709, 776 0.0
WF-RBS Commercial Mortgage Trust
Series 2012-C7, Class XA(f) 1. 66% 6/15/45 27,218 1,774,731 0.0
Series 2012-C10, Class XA(f) 1. 87% 12/15/45 86, 047 6, 416, 280 0.0
Series 2012-C8, Class XA(f) 2. 30% 8/15/45 39, 345 2,836, 208 0.0
Series 2014-C20, Class D 3.99% 5/15/47 12, 559 9, 572,948 0.1
Series 2012-C8, Class F 5. 04% 8/15/45 8, 767 7,226, 596 0.0
233, 907, 629 1.3
FEBURT % BRI A BRI - CMBS
Morgan Stanley Capital I Trust,
Series 2015-MS1, Class D(e) 4. 16% 5/15/48 8,720 6,877, 539 0.0
240, 785, 168 1.3
-3 S
SRS
RT3
GMAC Capital Trust T 6. 60% 136, 575 3, 449, 885 0.0
Royal Bank of Scotland Group PLC 6. 60% 400, 000 10, 260, 000 0.1
US Bancorp, Series F 6.50% 940, 850 29, 175, 758 0.1
42, 885, 643 0.2
TRER
Hartford Financial Services Group, Inc. (The) 7.88% 699, 825 21, 995, 499 0.1
y—t
Hersha Hospitality Trust, Series C 6. 88% 274, 600 7,105, 275 0.1
71,986,417 0.4
NI HE
SCE Trust IIT 5.75% 206, 225 6,432, 158 0.0
78, 418, 575 0.4
wy7y v
®Y 7Y MK
AV RRYT
Majapahit Holding BV 7.88% 6/29/37 Ush 14, 291 18, 954, 153 0.1
AFa
Petroleos Mexicanos 5.50% 1/21/21 12,017 12, 966, 343 0.1
M7 7Y 7
Eskom Holdings SOC Ltd. 7.13% 2/11/25 11, 883 11, 796, 254 0.1
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NREATT
Petroleos de Venezuela SA 5.38% 4/12/27  USD 61,738 § 22,225,608 0.1
Petroleos de Venezuela SA 9. 75% 5/17/35 17, 200 8, 084, 000 0.0
30, 309, 608 0.1
74, 026, 358 0.4
H5 B IR R — HUGE&
T AU S G RIE
Buckeye Tobacco Settlement Financing Authority
Series 2007A-2 5.88% 6/01/47 10, 185 10, 076, 733 0.1
State of California, Series 2010 7.95% 3/01/36 23, 870 28, 650, 922 0.2
State of Illinois, Series 2010 7.35% 7/01/35 21, 250 24,477,238 0.1
Tobacco Settlement Financing Corp. /NJ, Series 2007-1A 5. 00% 6/01/41 3, 955 3, 856, 046 0.0
67, 060, 939 0.4
ABS (T b« Ny ZFER)
B — o — EE SR
CWABS Asset-Backed Certificates Trust,
Series 2005-7, Class AF5W 5. 05% 10/25/35 12, 729 12,614, 503 0.1
GSAA Home Equity Trust
Series 2005-12, Class AFb5 5. 66% 9/25/35 4,992 4,273,613 0.0
Series 2006-10, Class AF3 5.98% 6/25/36 6, 135 3,139, 169 0.0
Series 2006-7, Class AF2 5.99% 3/25/46 2,002 1, 405, 242 0.0
Lehman XS Trust, Series 2006-17, Class WF32 5.55% 11/25/36 5,652 5,227, 085 0.0
Morgan Stanley Mortgage Loan Trust
Series 2006-17XS, Class A6 5.58% 10/25/46 9, 145 4, 668, 197 0.0
Series 2006-15XS, Class A3 5.99% 11/25/36 16, 169 8, 028, 635 0.1
39, 356, 444 0.2
FEEffR— — AT EF
GSAA Home Equity Trust
Series 2006-6, Class AF4(d) 6. 12% 3/25/36 1,312 703, 279 0.0
Series 2006-6, Class AF5(d) 6. 24% 3/25/36 11, 164 5,793,931 0.1
Lehman XS Trust, Series 2007-6, Class 3A5(e) 5.72% 5/25/37 4,209 5,742,019 0.0
12, 239, 229 0.1
51, 595, 673 0.3
Wb
Travelport Worldwide Ltd. 1, 620, 370 22, 247, 680 0.
Whiting Petroleum Corp. 886, 086 6, 459, 567 0.1
28, 707, 247 0.2
AV
FairPoint Communications, Inc., expiring 1/24/18 69, 322 693 0.0
iPayment Holdings, Inc., expiring 12/29/22(c) 5,074,515 2, 689, 493 0.0
2,690, 186 0.0
16, 267, 999, 695 88.0
& DL DOFEWEIED B B FERH
ABS (7Y b Ny ZFEH)
FEEHfRn — 2 — EE SR
CSAB Mortgage—Backed Trust,
Series 2006-2, Class A6A 5.72% 9/25/36  USD 12,121 7,548, 634 0.0
Morgan Stanley Mortgage Loan Trust,
Series 2007-8XS, Class A2 6. 00% 4/25/37 5, 659 3,208, 316 0.0
10, 756, 950 0.0
% DD ABS — 2B 4|
OZIM VIII Ltd., Series 2014-8A, Class D(d) 5. 58% 10/17/26 8, 965 7,745, 796 0.1
Sound Point CLO IV Ltd., Series 2013-3A, Class E(d) 5.13% 1/21/26 5,000 4, 463, 520 0.0
12, 209, 316 0.1
22, 966, 266 0.1
Ny em—v
EEX
HAEM CGRxER) —/hE
Dollar Tree, Inc. (d) 3.50% 7/06/22 412 412, 238 0.0
HEM (T17=0v7)
Acadia Healthcare Company, Inc. (d) 3. 75% 2/11/22 1, 844 1, 841, 984 0.0
T ImY—
Avaya Inc. (d) 6. 50% 3/31/18 1, 426 1, 114, 553 0.0
3, 368, 775 0.0
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CMO (& —%"— VARG H)
FEBURT 5 B R 7R A
Adjustable Rate Mortgage Trust,
Series 2005-12, Class 2Al 3.07% 3/25/36  USD 3,111 $§ 2,386,564
Alternative Loan Trust

e
S

Series 2006-41CB, Class 2A13 5. 75% 1/25/37 13, 589 10, 853, 493 0.1

Series 2006-J4, Class 2A9 6. 00% 7/25/36 1, 240 1, 005, 894 0.0

Series 2006-28CB, Class A18 6. 00% 10/25/36 1, 650 1, 250, 535 0.0
BCAP LLC Trust, Series 2009-RR13, Class 17A3 5. 94% 4/26/37 9,983 7,974, 793 0.0
BNPP Mortgage Securities LLC Trust, 6. 00% 8/27/37 14, 330 11,011, 206 0.1

Series 2009-1, Class Bl
Citigroup Mortgage Loan Trust 5.27% 3/25/37 5,822 5,185, 183 0.0

Series 2007-AR4, Class 1AI1A

Series 2010-3, Class 2A2 7. 06% 8/25/37 8,420 7, 360, 993 0.0
Structured Adjustable Rate Mortgage Loan Trust,

Series 2006-9, Class 4Al 4. 80% 10/25/36 9, 731 8, 267, 895 0.1
Washington Mutual Mortgage Pass—Through Certificates Trust,

Series 2006-7, Class A4 4. 45% 9/25/36 20, 382 11, 679, 626 0.1

66, 976, 182 0.4
FEBUR R B B A BRI S
First Horizon Alternative Mortgage Securities Trust,

Series 2007-FA2, Class 1A6(d) (f) 5.03% 4/25/37 3, 749 748, 847 0.0
Luminent Mortgage Trust, Series 2006-5, Class AlA(d) 0.71% 7/25/36 7,324 4,821, 563 0.0
Residential Accredit Loans, Inc. Trust

Series 2006-Q03, Class Al(d) 0.73% 4/25/46 11, 896 5,409, 385 0.0

Series 2006-Q06, Class A2(d) 0. 75% 6/25/46 23,391 9,716,311 0.1
Washington Mutual Mortgage Pass—Through Certificates Trust,

Series 2006-AR6, Class 2A(d) 1. 45% 8/25/46 7,749 5, 206, 576 0.0

25,902, 682 0.1
Y27 v = T EBFE
Bellemeade Re 1T Ltd.

Series 2016-1A, Class M2B(c) (d) 7.02% 4/25/26 19, 327 19, 496, 157 0.1

Series 2016-1A, Class Bl(c) (d) 12. 52% 4/25/26 6,313 6, 348, 880 0.0
Bellemeade Re Ltd., Series 2015-1A, Class M2(c) (d) 4. 82% 7/25/25 9, 405 9, 549, 009 0.1

Federal Home Loan Mortgage Corp.

Structured Agency Credit Risk Debt Notes,

Series 2016-DNA2, Class M3(d) 5.17% 10/25/28 9,743 10, 144, 511 0.1
Federal National Mortgage Association Connecticut
Avenue Securities

Series 2016-C04, Class IM2(d) 4.77% 1/25/29 16, 361 16, 636, 333 0.1
Series 2016-C05, Class 2M2(d) 4.97% 1/25/29 23,208 23,579,632 0.1
Series 2016-C04, Class 1B(d) 10. 77% 1/25/29 26, 724 27,816, 712 0.1
Series 2016-C05, Class 2B(d) 11.27% 1/25/29 28, 860 29, 475, 666 0.2
143, 046, 900 0.8
235, 925, 764 1.3

CMBS (P53 AN BhPEE — 7" — HiESR)
FEBUR B B 1 CMBS
Banc of America Re-REMIC Trust,

Series 2009-UB1, Class A4B(c) 5.70% 6/24/50 24, 000 24,571, 200 0.1
Grantor Trust CGCMT (c) 4. 34% 9/15/48 555 17, 650, 073 0.1
Grantor Trust COMM, Series 2014-UBS2(c) 5.01% 3/10/47 114 8,091, 445 0.0
Grantor Trust COMM, Series 2014-UBS2(c) 5. 18% 3/10/47 355 9, 263, 820 0.1
Grantor Trust CSAIL, Series 2015-Cl1(c) 4. 00% 4/15/50 1,006 17,916, 463 0.1
Grantor Trust JPMBB, Series 2014-C24(c) 4. 00% 11/15/47 1,109 20, 756, 497 0.1
Grantor Trust WFRBS, Series 2014-C23(c) 3.40% 10/15/57 581 10, 919, 566 0.0
GS Mortgage Securities

Series GT-G2(c) 3.49% 7/10/46 386 9, 522, 316 0.1

Series GT-F3(c) 3.49% 7/10/46 155 9, 776, 390 0.1

Series GT-E1(c) 3.49% 7/10/46 69 3,683,643 0.0

Series GT-G1(c) 4. 25% 11/10/46 636 8, 759, 038 0.1

Series GT-F4(c) 4. 25% 11/10/46 41 2,371, 269 0.0

Series GT-E2(c) 4. 25% 11/10/46 164 6, 005, 707 0.0
GS Mortgage Securities Trust, Series 2014-GC20, Class D 5.03% 4/10/47 3,525 2,516,511 0.0
WF-RBS Commercial Mortgage Trust,

Series 2012-C6, Class XA(f) 2.41% 4/15/45 23,941 2,034, 043 0.0

153, 837, 981 0.8
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Wbk
Exide Corp. (c) 735, 189 $ 735, 189 0.0 %
Ton Media Networks (c) 3,938 1,676, 643 0.0
iPayment, Inc. (c) 2,171,922 7,167,341 0.0
Liberty Tire Recycling LLC (c) 584, 451 1 0.0
Mt. Logan Re Ltd. (Preference Shares) (c) (h) (i) 35, 000 36, 057, 700 0.2
Mt. Logan Re Ltd. (Preference Shares) (c) (i) (j) 8, 156 8, 325, 226 0.1
Mt. Logan Re Ltd. (Preference Shares) (c) (h) (i) 15, 125 15, 582, 078 0.1
Neenah Enterprises, Inc. (c) 504, 400 3, 036, 488 0.0
New Cotai LLC/New Cotai Capital Corp. (c) 60 67, 560 0.0
Vantage Drilling International (c) 88, 189 6, 966, 931 0.0
79,615, 157 0.4
¥ —REERE
SR
[ESES
AAT Ltd., Series 5 6. 75% 10/06/26  AUD 1, 500 1, 130, 412 0.0
AIG Life Holdings, Inc. 8. 13% 3/15/46  USD 1,472 1,943, 040 0.0
3,073, 452 0.0
PEZE
THE W GRRmuk) —Zofh
Seminole Tribe of Florida, Inc. 6. 54% 10/01/20 1,920 1, 939, 200 0.0
s — i ze
Northwest Airlines Pass—Through Trust,
Series 2000-1, Class G 7.15% 10/01/19 1, 737 1, 850, 274 0.0
3,789, 474 0.0
6, 862, 926 0.0
e — BeHSRYRR AT
SR
HUTH
SNS Bank NV (c) 11. 25% 12/31/49  EUR 7,579 0" 0.0
A fil
ILFC E-Capital Trust I(d) 3.98% 12/21/65 USD 9, 500 7, 585, 750 0.0
7, 585, 750 0.0
EEZE
LR PESE
Magnetation LLC/Mag Finance Corp. (a) 11. 00% 5/15/18 40, 106 48, 127 0.0
Momentive Performance Materials, Inc. (c) 8. 88% 10/15/20 59, 247 1 0.0
48, 128 0.0
WE—AT4T
CCO Holdings LLC/CCO Holdings Capital Corp. 5. 38% 5/01/25 10, 749 11, 326, 759 0.1
HE GRxiuk) — H#hE
Exide Technologies, Series AI(b) (c) 7. 00% 4/30/25 39, 797 19, 102, 773 0.1
Exide Technologies, Series Al (b) 11. 00% 4/30/20 1,809 1,447,179 0.0
Gates Global LLC/Gates Global Co. 5. 75% 7/15/22 EUR 2, 665 2,738,071 0.0
23, 288, 023 0.1
TR F—
SandRidge Energy, Inc. (a) 8. 13% 10/15/22  USD 34, 739 2, 388, 306 0.0
Vantage Drilling International (c) 7.13% 4/01/23 16, 605 0" 0.0
Vantage Drilling International (c) 10. 00% 12/31/20 1, 253 1, 090, 110 0.0
Vantage Drilling International 10. 00% 12/31/20 1,522 1, 324, 140 0.0
4,802, 556 0.0
T DD PEE
B456 Systems, Inc. 3. 75% 12/31/49 12, 000 480, 000 0.0
Liberty Tire Recycling LLC(b) (c) 11. 00% 3/31/21 10, 425 8, 830, 172 0.1
9, 310, 172 0.1
48, 775, 638 0.3
Texas Competitive/TCEH(a) (c) 11. 50% 10/01/20 26, 532 8, 622, 900 0.0
64, 984, 288 0.3
Tv—VrS - v—ry —HHEE
A 7 VBB
apEer
Fideicomiso PA Costera. 6. 25% 1/15/34  COP 18, 690, 784 6,12, 78 0.0
Fideicomiso PA Pacifico Tres(c) 7.00% 1/15/35 97, 872, 936 32, 434, 425 0.2
38, 446, 503 0.2
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A /RATRAAE IRFAll i
GBS (H/R/%) (HH7 . ) Ck F) R (%)
5 B IR — 5
7 AV S ERIE
State of California, Series 2010 7.60 11/01/40 USD 5,645 §$ 9, 313, 234 0.1 %
L-¥AS
SRS
PRI
XLIT Ltd., Series D(d) 3.80 16, 100 12, 558, 000 0.1
Jy—F
Sovereign Real Estate Investment Trust(c) 12. 00% 8, 006 10, 167, 620 0.0
22,725,620 0.1
638, 046, 514 3.3
BEAMESRAF
(BUS AT $17, 448, 281, 378) $ 16, 906, 046, 209 91.3 %
EHRE
Barclays, London (k) 0.15 % - 365, 110, 348 2.0
BBH, Grand Cayman (k) 0.40 % - 5,353 0.0
Credit Suisse AG, Zurich (k) (1. 45)% - 7,730, 774 0.0
DBS Bank Ltd, Singapore (k) 0.15 % - 163, 876, 771 0.9
Deutsche Bank, Grand Cayman (k) 0.05 % - 12, 940, 972 0.1
Deutsche Bank, Grand Cayman (k) 0.15 % - 209, 328, 877 1.1
DNB, 0Oslo(k). 0.39 % - 9, 776, 813 0.1
HSBC Bank PLC, London (k) 6.21 % - 4,377,476 0.0
Standard Chartered Bank, Singapore (k) 0.15 % - 844, 684, 969 4.5
Sumi tomo, Tokyo (k) (0.54)% - 1, 187, 654 0.0
EHEEEF 1, 619, 020, 007 8.7
AFEEREK T OMEE 481,973 0.0
ol R $ 18, 525, 548, 189 100.0 %
SWEMIE
T A ARFEH
24T (H/B/4) 2K R IRFAlG A (H8)
va—Fh
U.S. T-Note 10 Yr (CBT) Futures 12/20/16 3,034 $ 395,699,977 § 397,216,969 § (1,516, 992)
BB TH
5 A ~ & I W H ARFEH
BB IHFES (HAL: F) (HAL: F) (H/R/%) Pl (B8) %
Australia & New Zealand Banking Group Ltd. AUD 27,522 Ush 21,215 10/28/16 $ 559, 493
Bank of America, NA RUB 11,921, 200 UsD 183, 304 10/13/16 2,795, 767
BNP Paribas SA ARS 67, 688 Ush 4, 336 12/12/16 60, 361
BNP Paribas SA ush 3, 709 ARS 67, 688 12/12/16 566, 904
BNP Paribas SA ush 2,615 ARS 45, 494 1/26/17 191,014
BNP Paribas SA USD 2,615 ARS 45, 756 1/31/17 199, 714
BNP Paribas SA ush 2,615 ARS 46, 017 2/03/17 211, 334
BNP Paribas SA USD 10, 521 ARS 185, 440 2/13/17 807, 065
BNP Paribas SA ush 7,938 ARS 140, 641 2/16/17 639, 927
BNP Paribas SA USD 5,292 ARS 94, 202 2/17/17 450, 521
BNP Paribas SA USD 15, 877 ARS 285, 781 2/21/17 1, 508, 868
BNP Paribas SA ush 2,646 ARS 48, 159 2/23/17 280, 627
BNP Paribas SA USD 5, 045 ARS 92, 322 2/24/17 562, 768
BNP Paribas SA ush 2,750 ARS 51, 155 2/27/17 352, 075
BNP Paribas SA USD 1, 443 ARS 27, 058 2/28/17 197,018
BNP Paribas SA usb 1, 443 ARS 27,419 3/01/17 218, 025
BNP Paribas SA ush 1, 588 ARS 30,975 3/02/17 287,415
BNP Paribas SA USD 5, 000 ARS 92, 500 6/29/17 350, 042
BNP Paribas SA ush 5, 000 ARS 90, 000 7/03/17 195, 697
BNP Paribas SA USD 4, 167 ARS 75, 458 7/05/17 185, 464
Brown Brothers Harriman & Co. ZAR 539, 054 Ush 37,161 9/27/16 680, 939
Brown Brothers Harriman & Co. EUR 310 UsD 351 10/06/16 4, 260
Brown Brothers Harriman & Co.+ USD 1,431,413 AUD 1,881,619 9/15/16 (17, 752, 131)
Brown Brothers Harriman & Co. + ush 72,683 CAD 93, 999 9/15/16 (999, 794)
Brown Brothers Harriman & Co. + Usb 531 CHF 513 9/15/16 (8,967)
Brown Brothers Harriman & Co. + Uush 120, 386 EUR 106, 604 9/15/16 (1, 410, 991)
Brown Brothers Harriman & Co.+ USD 69, 372 GBP 52, 567 9/15/16 (324, 187)
Brown Brothers Harriman & Co.+ UsD 59, 700 NZD 81, 804 9/15/16 (375, 692)
Brown Brothers Harriman & Co.+ UsD 128, 577 SGD 174, 057 9/15/16 (826, 973)
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Brown Brothers Harriman & Co. + USD 630, 112 ZAR 8,926, 797 9/15/16 $ (24, 569, 146)
Brown Brothers Harriman & Co. + USDh 22,731 CNH 151, 401 9/19/16 (124, 293)
Brown Brothers Harriman & Co. + USD 1, 656, 873 AUD 2,177,976 9/29/16 (21, 183, 475)
Brown Brothers Harriman & Co. + USDh 23, 406 CNH 156, 223 9/29/16 (90, 629)
Brown Brothers Harriman & Co. + USD 118,728 EUR 105, 135 9/29/16 (1,311, 603)
Brown Brothers Harriman & Co. + USD 133, 640 SGD 180, 911 9/29/16 (865, 003)
Brown Brothers Harriman & Co.+ usb 574, 699 ZAR 8, 142, 398 9/29/16 (24, 018, 425)
Citibank, NA TRY 699, 803 USD 231, 946 9/29/16 (3,231,572)
Credit Suisse International USD 4, 800 cop 14, 308, 211 9/15/16 1, 608
Credit Suisse International ZAR 3, 759, 566 USD 267,079 9/27/16 12, 649, 906
Credit Suisse International USD 89, 365 TRY 264, 260 9/29/16 (557, 675)
Goldman Sachs Bank USA BRL 1, 308, 218 USD 394, 684 9/02/16 (10, 437, 873)
Goldman Sachs Bank USA USD 190, 559 BRL 612, 473 9/02/16 (891, 532)
Goldman Sachs Bank USA USD 186, 854 RUB 12, 096, 453 10/13/16 (3,691, 623)
HSBC Bank USA SEK 91, 586 ush 11,112 9/9/2016 410, 903
JPMorgan Chase Bank ZAR 405, 374 USD 27,853 9/27/16 418, 932
JPMorgan Chase Bank USD 105, 538 MXN 1, 939, 204 9/29/16 (2,692, 422)
JPMorgan Chase Bank ush 165, 799 MXN 3, 143, 497 9/29/16 915, 591
JPMorgan Chase Bank EUR 34,018 USD 38, 434 10/06/16 430, 278
Royal Bank of Scotland PLC ush 80, 726 BRL 260, 841 9/02/16 49, 997
Royal Bank of Scotland PLC GBP 253, 068 USD 332, 281 9/23/16 (204, 851)
Royal Bank of Scotland PLC ush 126, 216 ZAR 1,874, 118 9/27/16 615, 408
Royal Bank of Scotland PLC ush 178, 350 RUB 11,671,771 10/13/16 (1,617,921)
Standard Chartered Bank USD 132, 633 BRL 434,903 9/02/16 2, 045, 436
Standard Chartered Bank BRL 434, 903 ush 131, 397 10/04/16 (1,999, 707)
Standard Chartered Bank EUR 464, 344 USD 516, 165 10/06/16 (2,574, 873)
UBS AG ush 337, 596 INR 22,900, 847 9/22/16 3, 274, 405
$ (89, 643, 596)

REfES $ 32,117, 762

FEAmE $ (121, 761, 358)
+ 7T AZIEFRO~ v VHBTEM,
HRERBEATHERESNE 7 LYy b - FI4 Nk s AU YT

T A EACPTN HRIZHL
R 7a—nh—/ (B3I SHRIEE (H/H/4E) (HAL : ) BRI PEE (BR) &
IRFERH
Citigroup Global Markets, Inc./(INTRCONX) CDX-NAHY Series 26, 5 Year Index 6/20/21  USD 22,436 § 998, 511 $ 522, 386
Citigroup Global Markets, Inc./(INTRCONX) CDX-NAHY Series 26, 5 Year Index 6/20/21 42, 068 1,872, 231 1, 076, 942
Citigroup Global Markets, Inc./(INTRCONX) CDX-NAHY Series 26, 5 Year Index 6/20/21 66, 243 2,948, 137 1,611, 827
Citigroup Global Markets, Inc./(INTRCONX) CDX-NAHY Series 26, 5 Year Index 6/20/21 56, 090 2,496, 279 1, 620, 170
Citigroup Global Markets, Inc./(INTRCONX) CDX-NAHY Series 26, 5 Year Index 6/20/21 28, 045 1, 248, 139 836, 068
Citigroup Global Markets, Inc./(INTRCONX) CDX-NAHY Series 26, 5 Year Index 6/20/21 148, 187 6, 595, 045 4, 349, 663
Citigroup Global Markets, Inc./(INTRCONX) CDX-NAHY Series 26, 5 Year Index 6/20/21 28, 045 1, 248, 139 543, 938
Citigroup Global Markets, Inc./(INTRCONX) CDX-NAHY Series 26, 5 Year Index 6/20/21 165, 606 7,370, 275 4,577, 266
Citigroup Global Markets, Inc./(INTRCONX)  iTraxx—XOVER Series 24, 5 Year Index 12/20/20  EUR 24,333 2, 305, 769 622, 424
Citigroup Global Markets, Inc./(INTRCONX)  iTraxx-XOVER Series 24, 5 Year Index 12/20/20 24,333 2,305, 770 611, 831
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 26, 5 Year Index 6/20/21 USD 52,962 2, 357,067 1, 483, 692
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 26, 5 Year Index 6/20/21 16, 827 748, 884 468, 015
Morgan Stanley & Co. LLC/ (INTRCONX) CDX-NAHY Series 26, 5 Year Index 6/20/21 56, 090 2, 496, 279 1, 461, 770
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 26, 5 Year Index 6/20/21 56, 090 2,496, 279 1, 176, 271
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 26, 5 Year Index 6/20/21 140, 225 6, 240, 697 4, 024, 657
aFt $ 43,727,501 $ 24,986,920
IJVI9 R FTTFNE - RUDS
T A EAEPTN CIEZNNGIEI) HRIZHL

5 IHHF ST SHREY (H/R/4) (B2 : 1) IREAif TLIT A Pl (H8) 4
S
Deutsche Bank AG iHeartCommunications, Inc. 6/20/18 USD 3,373 $§ 1,329,443 § 168,694 § 1, 160, 749
Morgan Stanley & Co. International PLC iHeartCommunications, Inc. 6/20/18 3, 795 1,495,773 189, 800 1, 305,973
RFERH
Bank of America, NA United States Steel Corp. 9/20/19 14, 800 (11, 683) 413,923 (425, 606)
Barclays Bank PLC Advanced Micro Devices, Inc. 6/20/18 3, 000 87, 889 (73, 578) 161, 467
Barclays Bank PLC Advanced Micro Devices, Inc. 6/20/18 3, 000 87, 889 (37, 006) 124, 895
Barclays Bank PLC Advanced Micro Devices, Inc. 6/20/18 3, 000 87, 889 (39, 798) 127, 687
Citigroup Global Markets, Inc. CMBX. NA. BB. 6 5/11/63 2,500 (435, 500) (355, 635) (79, 865)
Citigroup Global Markets, Inc. CMBX. NA. BB. 6 5/11/63 10,000 (1,742, 000) 94, 222 (1, 836, 222)
Citigroup Global Markets, Inc. CMBX. NA. BB. 6 5/11/63 5, 000 (871, 000) (84, 908) (786, 092)
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Credit Suisse International CMBX. NA. BB. 6 5/11/63 USD 10,000 § (1,742,000) $ (1,026,439) (715, 561)
Credit Suisse International CMBX. NA. BB. 6 5/11/63 3,632 (632, 694) (564, 397) (68, 297)
Credit Suisse International CMBX. NA. BB. 6 5/11/63 1, 453 (253, 113) (231, 510) (21, 603)
Credit Suisse International CMBX. NA. BB. 6 5/11/63 3,632 (632, 694) (578, 694) (54, 000)
Credit Suisse International CMBX. NA. BB. 6 5/11/63 7,265 (1, 265, 563) (1,127, 837) (137, 726)
Credit Suisse International CMBX. NA. BB. 6 5/11/63 44, 000 (7, 664, 800) 552, 844 (8,217, 644)
Credit Suisse International CMBX. NA. BB. 6 5/11/63 9, 260 (1, 613, 092) 27,526 (1, 640, 618)
Credit Suisse International CMBX. NA. BB. 6 5/11/63 5,000 (871, 000) (104, 297) (766, 703)
Credit Suisse International CMBX. NA. BB. 6 5/11/63 30, 000 (5, 226, 000) (2,774, 694) (2, 451, 306)
Credit Suisse International CMBX. NA. BB. 6 5/11/63 40, 000 (6, 968, 000) (4, 837, 282) (2,130, 718)
Goldman Sachs Bank USA CDX-NAIG Series 9, 10 Year Index 12/20/17 9, 000 504, 117 (398, 778) 902, 895
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 10, 000 (1, 742, 000) (924, 209) (817, 791)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 1, 000 (174, 200) (115, 686) (58, 514)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 15, 000 (2,613, 000) (1,743, 484) (869, 516)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 5,000 (871, 000) (592, 165) (278, 835)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 5, 000 (871, 000) (598, 677) (272, 323)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 5, 000 (871, 000) (719, 066) (151, 934)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 10, 000 (1, 742, 000) (1, 395, 507) (346, 493)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 3,632 (632, 694) (575, 656) (57,038)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 3,632 (632, 694) (569, 228) (63, 466)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 1,707 (297, 359) (258, 168) (39, 191)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 3,632 (632, 694) (575, 656) (57, 038)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 5, 000 (871, 000) (82, 593) (788, 407)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 10, 000 (1, 742, 000) (184, 596) (1, 557, 404)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 58, 400 (10, 173, 280) (7,526, 990) (2, 646, 290)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 10, 000 (1, 742, 000) (1, 341, 987) (400, 013)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 31, 600 (5, 504, 720) (4, 124, 091) (1, 380, 629)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 5, 000 (871, 000) (682, 477) (188, 523)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 5, 000 (871, 000) (721,173) (149, 827)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 5,000 (871, 000) (727,973) (143, 027)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 10, 000 (1, 742, 000) (1, 460, 473) (281, 527)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 7,000 (1, 219, 400) (1, 041, 306) (178, 094)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 5,000 (871, 000) (831, 981) (39, 019)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 4,878 (849, 748) (884, 273) 34, 525
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 19,512 (3, 398, 991) (3,579, 152) 180, 161
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 4,878 (849, 748) (894, 788) 45, 040
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 4,878 (849, 748) (894, 788) 45, 040
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 1, 463 (254, 855) (270, 879) 16, 024
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 4,878 (849, 748) (988, 369) 138, 621
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 9, 756 (1, 699, 495) (1, 993, 060) 293, 565
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 49, 757 (8,667, 670) (10, 434, 019) 1, 766, 349
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 47, 220 (8, 225, 724) (7,977, 415) (248, 309)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 5,000 (871, 000) (857, 393) (13, 607)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 5,000 (871, 000) (857, 393) (13, 607)
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 5,000 (871, 000) (880, 363) 9, 363
Goldman Sachs International CMBX. NA. BB. 6 5/11/63 5,000 (871, 000) (876, 021) 5, 021
Goldman Sachs International Sabre Holdings Corporation 6/20/18 5,000 402, 094 95, 287 306, 807
Morgan Stanley & Co. International PLC CMBX. NA. BB. 6 5/11/63 5,000 (871, 000) (513, 626) (357, 374)
Rt $ (93,492,813) § (69,387,238) $ (24,105,575)
AEGE § 6,624,182
R4 $ (30, 729, 757)
h—=FN e VF—2  RU DT
b % 4 Btk g H ARFEH

BEIEFESB L OB RES B (1) % gl (A 1) (H/R/%) Rl () %
SREBIRD A R —H L - V Z—
Citibank, NA

iBoxx $ Liquid High Yield Index 619, 000 LIBOR Ush 619 9/20/16 35,761

iBoxx $ Liquid High Yield Index 4,200, 000 LIBOR 4,200 9/20/16 285, 664

iBoxx $ Liquid High Yield Index 1, 346, 000 LIBOR 1, 346 9/20/16 83,474
JPMorgan Chase Bank, NA

iBoxx $ Liquid High Yield Index 50, 000, 000 LIBOR 50, 000 9/20/16 1, 355, 152

iBoxx $ Liquid High Yield Index 1, 591, 000 LIBOR 1,591 9/20/16 109, 841

iBoxx $ Liquid High Yield Index 1, 239, 000 LIBOR 1, 239 9/20/16 64, 481

iBoxx $ Liquid High Yield Index 619, 000 LIBOR 619 9/20/16 32,795
Morgan Stanley & Co. International PLC
iBoxx $ Liquid High Yield Index 888, 000 LIBOR 888 9/20/16 55, 302
Morgan Stanley Capital Services LLC
iBoxx $ Liquid High Yield Index 888, 000 LIBOR 888 9/20/16 49, 553
Gk $ 2,072,023
2y T AR § 2,953,368
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CDX-CMBX. NA - North American Commercial Mortgage—Backed Index
CDX-NAHY - North American High Yield Credit Default Swap Index
CDX-NAIG - North American Investment Grade Credit Default Swap Index
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B - A EERS LOREAMERPME, FBICKET LEFEEOERB LOMEELBEGEE, 2oV
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MBERICET 2 BHESA OB RS DEE
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MBEROMERB I OCRERFRICEHL T, 25 NTHKE S L <T@ ko anfilizi b 64, ERRERL
BRI BEEFOERB LORRE AL T DI HETH D & BRSO REI RS DRIE T 5 NHEHT
B L THEEZA D,

ANRAEEER A (” réviseur d’ entreprises agrée” ) DOHEAE

Bx OFTIE, Fx OBEEICESWTYUMBERICH LTERERATLZLTHD, Hxld, vrEY
TNT DOEERTES (” Commission de Surveillance du Secteur Financier” ) 23R U7 [ERSEE# I
HICHEPLL CREAEZ M Lz, b 0RHEIE, Fox BB EOEMEICEN 2D, MBEHICERLEHL
WAL NWZ L ORHNRBEEZHEOND X ICFHRANERZFHE LEMTHZ E2ERL TV,

ERIZIE, MBEEETOSHEB LU RFEIZOWTEERNAZ ATFT 27200 FFHE2FE T L2 0N
EEND, BIRENZFHE L, HED LIBLOMTIZ200vb 59, MBEEEOEKRREGTEHO Y A
7 il & S de, ARBAEEEENOHRIKILL TV D,

ZNHDY AT FHMIZAT 9 BRI, AFRAEREENL, REICHIE LWEEFHE ZRET 57 DICFERK
D BEFEDOIERR I L ORAIER R RIZBE T 2 NEHH 2 a4 228, 2T FEERONEHS O MR
THEROEXERAEZEMNETHHLO TR, BEICITEZ, 2ENRMBEEROR RO L R, 8
SN FHOZ LML L OERBESHOTHEERSIC L > TITh =23 Lo REY OS2 3+ 2 =
EbEEND,
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NBOERIEN (Cabinet de révision agréeé)
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INDEPENDENT AUDITOR’S REPORT

To the Shareholders of AB FCP 1

We have audited the accompanying financial statements
of AB FCP I and of each of its Portfolios (the “Fund™),
which comprise the statement of assets and liabilities and
the portfolio of investments as of August 31, 2016 and the
statement of operations and changes in net assets for the
year then ended and other explanatory information to the
financial statements,

Responsibility of the Board of Managers of the Management
Company for the financial statements

The Board of Managers of the Management Company is
responsible for the preparation and fair presentation of these
financial statements in accordance with Luxembourg legal
and regulatory requircments relating to the preparation and
presentation of the financial statements and for such internal
control as the Board of Managers of the Management
Company determines is necessary to enable the preparation and
presentation of financial statements that are free from material
misstatement, whether due to fraud or error.

Responsibility of the “réviseur d’entreprises agréé”

Our responsibility is to express an opinion on these financial
statements based on our audit. We conducted our audit in
accordance with International Standards on Auditing as
adopted for Luxembourg by the “Commission de Surveillance
du Secteur Financier”, Those standards require that we comply
with ethical requirements and plan and perform the audit
to obtain reasonable assurance about whether the financial
statements are free from material misstatement.

An audit involves performing procedures to obtain audit
evidence about the amounts and disclosures in the financial
statements. The procedures selected depend on the judgement
of the “réviseur d’entreprises agréé”, including the assessment
of the risks of material misstatement of the financial statements,
whether due to fraud or error.
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In making those risk assessments, the “réviseur d'entreprises
agréé” considers internal control relevant to the entity’s
preparation and fair presentation of the financial statements
in order to design audit procedures that are appropriate in the
circumstances, but not for the purpose of expressing an opinion
on the effectiveness of the entity’'s internal control, An audit also
includes evaluating the appropriateness of accounting policies
used and the reasonableness of accounting estimates made by
the Board of Managers of the Management Company, as well as
evaluating the overall presentation of the financial statements,

We believe that the audit evidence we have obtained is sufficient
and appropriate to provide a basis for our audit opinion,

Opinion

In our opinion, the financial statements give a true and fair view
of the financial position of AB FCPI and of each of its Portfolios
as of August 31, 2016, and of the results of their operations and
changes in their net assets for the year then ended in accordance
with Luxembourg legal and regulatory requirements relating to
the preparation and presentation of the financial statements,

Other matter

Supplementary information included in the annual report has
been reviewed in the context of our mandate but has not been
subject to specific audit procedures carried out in accordance
with the standards described above. Consequently, we cxpress
no opinion on such information. However, we have no
observation to make concerning such information in the context
of the financial statements taken as a whole.

ERNST & YOUNG
Société Anonyme
Cabinet de révision agréé

A

Michael Ferguson -
Luxembourg, December 5, 2016



V. &bt
@ L FIHIH Y A,

_60_



	アライアンス・バーンスタイン－ 
グローバル・ハイ・イールド・ポートフォリオ　運用報告書（全体版）
	Ⅰ．運用の経過および運用状況の推移等
	Ⅱ．運用実績
	Ⅲ．ファンドの経理状況
	Ⅳ．お知らせ

