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66
34

99

09
38
51
52
00

€
SGD

AUD
CAD

NZD
CNH
SGD

=<2

SGD

AUD
CAD

NZD
CNH
SGD

4
12

20
16

14
14

15.
14.
15.

14.
101.
14.
99.

19.
19.
16.

15.
14.
15.
15.
14.
101.
14.

18.
16.
14.
14.
15.

.55
.54
N/A
.42
LT7
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
.61
.62
N/A
.51
99
40
79
.94
62
43
38
61
.55
44
68
36
N/A
N/A
N/A
N/A
.59
95
36
80
96
64
45
36
.55
29
76
59
60
32



CT EUR H(13)

12

12 AUD
12 CHF
12 EUR
12 RMB
12 SGD
1QD

IT

IT AUD
IT RMB
IT SGD H

J

N2

NT

S (14)

S EUR H

S1

S1 EUR H

S1D

SA

SK

SM AUD H

A - o AR

A2 — o— o P AR

AK —  oo— o P AR

AT — =o— 2 P 4R

B — o— AR

B2 — o— o HAE AR

BT — =— 1z HaB %0
C— —r AR

C2 — =— 1 HABE AR

I - o— R

12 - =—u ks
QD — =— 2 Pa B 4E*

S - —nmakgEx (14)
S1 — o— B AE*
SID — =— 1 HaE KA

(11)

— - = = =

(4)

T

AUD
CHF

SGD

AUD
CNH

Ry

o A A

AUD

[ ONORORONONONORORORORNO]

a

N/A
4.27
8.14
22.60
14.51
21.96

N/A
14.77
13.67
13.33
13.32
91. 14
N/A
4.59
15.76
13.61
N/A
N/A
21.53

N/A
17.25
90. 16
28.49
91.51

3.81
11.74
12. 46

3.77

3.81
17.83

3. 84

3.81
16. 97

3.81

7.26
12.19

N/A

19. 20
15.39

“ & M

AUD

AUD
CNH

A R N N N

o A A

AUD

(O]

[ONONOROEONONONORORORONO]

15.29
4.76
8.51

23. 14

N/A
23.02
N/A
N/A

15. 20

14. 84

14. 86

100. 92
N/A
5.11

16. 66

15. 14

19.71

N/A
22.44

N/A
19. 20
100. 52
29. 62
101. 88

10. 53

N/A
3.58
3.62
16. 16
3. 65
3.62
15. 29
3.62
6. 48
11. 57
15. 00
17.08
14. 61

A M

AUD

CNH

AUD

SGD

(@) A M A M A oA A A

[N OCEONORONONORNORORORONO]

14.

4.

7
20.

N/A
20.
115.

N/A
14.
14.
14.

N/A
14.
. 89
15.
14.
17.
14.
20.
21.
18.

N/A
26.

N/A
3.
9.
N/A
.41
.44
.71
.47
.44
.84
.44
.81
.99
.28
.26
.90

62
55
68
42

76
58

53
21
22

T

19
49
56
86
17
25
37

55

44
49

(4)
®)
(11)
(12)
(13)
(14)

FEHO B TO R,
HEMBIMAE : 20154E3 17 H
TEMBIMAE : 20154E2H20H
TEMBIMEE : 20154E3H6H
JEEH : 20144E9H 10A
EEH : 20154E4ATH
JWEEH : 20144E10H 27 H
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FTIGAT VAR e R AR A
BAFREMEICR T B30
20154E8 3L HICH T LI-4ERE

HEA - — A

TIAT VAR N—=ARA Y (LT I77 2K E0o, ) IE, VI BT VT RAEOERIZES
XBRTEEINT-IHEESTIEE(EZE (fonds commun de placement) T&H V) . HE(EFEICEIT 520104124
17THE @&EF) LT M20104EE] 2vd, ) O— R ICHESEEREINTWS, 772 Rid, L7
YT RAEOERICESER LSV I B TN TR EOEEFZ2ETHENTH DT T4
TURN—UVRBEAL e VT VTN T « TR« f « T—)b )L (LT EFHEM Lo, ) I
FoTxoFEH LIF 1ZEE Lo, ) OFEO-DICEHERN SN TS, 77> Rk, 774
TR e N—=U RS A (BLAFR - AllianceBernstein) OAFT, A—A MU T, FAVEBINRAA
ALSMZBWTHEET 217> T\ D, 77> Ri, 2009427 H 13 H FFECIE#EE2009/65 (HLIER) D15
(2) DEFROHPANTFEMEMO & Hilk 2 GRS LT 2 EEFE ( TUCITS) ) & L CHEsEL2 AT 5,

2014410 H 23 H (2, BHEAHOBHIESIE, 2014 12H1IBICONEEL DD E LT, Za—r3L -
ALY NRTF 4T R T VAL ET Xy T N e~w—FryY LT Ty b AT R—
N7+ V) AICERTT DL a2k L,

20144F10H 23 HIC, 7 7 v ROEBEStEORHIKSIL, LT 2 RS LT,

— 2014411 A28 HICZh A4 LD D E LT, Za— b Za—R+« N> R B— 74 U FOEKE
BB LOFEAIEET S,

—2014F11A28BIZ N EELDEDE LT, mv—V 7 - w—F Y Jua—X R =75 U A4D
BEHMNEB X O F 2 EET 5,

—2014FE12H 11BN EZETL DD E LT, Ju— )b a P RXTF 4T e R—+ 75V F (TR v
Thew—lroY e wAFTEY N AT K= 75 VA& OBAED Y 7 AA, A2, B, B2,
C, C2, 1ZZIEFEHA FNFHAX, A2X, BX, B2X, CX, C2X, IXZISFEHIC, FIEET H 2 L 2KERT 5,
IND T T AZASFERX, 230D 7 T AR DOBET 5% H I X > TORBEARMEFIEETH 5
ERESND,

77 v RIZBUE, AT OQEHOR— N7+ VA (Fx%, flxlc, TRHBLT TR—Fr7xV
F eV, ) MOEROMNOEFETHEMRINTND, &7 7 ADZHRIT, FF— N7+ U A ORE
BMRESZ OMOMEFEICB T DR 2 RET D, 7 7 AOEZIKAHRIT, DB L OERE LICBE L CH
LEOHRAEHT 5,

UTFoORIZ, 58— b7+ U AOERABLH B L2158 A 31 HHAERTZ SN TWD 7 T AZ SRR
D—EHETHD,

TIAT VA e NR—=VRAF A — EHBKA [RFE 7 T A% iR AES%
FRay S hew—rh oY < /LFT 20044511 H2H A, A CHF H, A EUR H, A HKD, A SGD H, A2X, AD, AD AUD H,
ty he g hHA - FR—+74U A 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 AUD H,
BD CAD H, BD EUR H, BD GBP H, BD HKD, BD NZD H, BX, C,
C2X, CD, CX, I, I CHF H, I EUR H, I SGD H, ID, IX, N, ND,

S1
HAFIvT T 4= 774K 2004411H2H A, A EUR H, AR EUR H, AX, B, B EUR H, BX, C, C EUR H, CX,
A= TV A I, T EUR H, IX, S1 EUR H, S1 GBP H

Ja—sy ez A4T 4 - T LR 20038910 A AERH, B, C, I, S, SI, SIA GB, SA GB
S el N U
Jua—sr e Ja—A .« LR 19914E10H25H A, AX, B, BX, C, I, S, SI, SD

S el N U
Ja—s e R a— 2006464 1H A, A SGD H, AD, AD AUD H, AD CAD H, AD EUR H, AD GBP H,
s A= T F VA AD SGD H, AD ZAR H, B, BD, BD AUD H, BD EUR H, BD GBP H,

BD ZAR H, C, I, S, S1, S1A GB, SA GB, SD
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TIAT VA e NR—=V AR A — EHBKA [RFE 7 T A% iRk A%
R S A Y S 19924:10H30H A, A AUD H, A SGD H, B, BAUD H, C, C AUD H, I, I AUD H,
Ja—A .« R—K7+ VY% S, Sl

TAY Ay s Ta—2A 199741 A 2H
cR—= T VA

StE~74 v - U —F 20064E6 H 1 F
A= T7 VA

2—aY =y ANTTIvT . 19994F:2 H 26 A
NYa— -« R—=+7x VA

ER = VI AY JEES 20064E6 H 1 A

s AR— b7V F
TIOT c Ty J A=V R
TIAT 4 - R—=F TV F

200911 H30H

TIOT XU T 4w sy A=Y 2010F9H 16 H
¥R ITAT 4 K= T F VT

VXN e ARTTV T -
N a— s R=Fr7+UF

20054F12H 15H

FvAF ARF2=F (—
c K= T U F

20074-2H 1 H

Jua—s)b e IR R
cAR— 7 F VA

19964F9 A 16 H

Ta—) e g « f—)L K 19974£9 A 22 H
cR—= 7 VA
TAVAY AT A 19934E7TH1H
cAR— 7+ VA
=Rl =l AV GV VN 19994F2 A 26 H

cH— R T U

A, A EUR H, AD, AD AUD H, AD ZAR H, AX, B, B EUR H, BD,
BD AUD H, BD ZAR H, BX, C, C EUR H, I, I EUR H, S1, SD,
SK

A, A AUD H, A CAD H, AEURH, AGBPH ASGDH AN, B,
B AUD H, BCAD H, BEURH, BGBPH C, CEURH, I,

I EUR H, IN, S, S1, S1 JPY H

A, A AUD H, A SGD H, A USD H, AR, AX, B, BX, C, CX, I,
IX, S1, S1 USD 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, I, 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 EUR H, BD GBP H,
BD NZD H, BD ZAR H, BY JPY, C, C AUD H, I, I AUD H, ID,
ID AUD H, S, S1, SD

S

2, A, A AUD H, A EURH, ANZD H, ASGDH, A USD H, AD,

AD AUD H, AD NZD H, AD USD H, AD ZAR H, B, B AUD H,

B NZD H, BD, BD AUD H, BD USD H, BD ZAR H, C, C EUR H, I,
I EURH, T USDH, S, SEURH 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 CAD H,
BD EUR H, BD GBP H, BD NZD H, BD RMB H, BD ZAR H, C, I,
S, Sl

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, B2 EUR H, 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, CT, I,
12, 12 AUD H, I2 EUR H, IT, IT AUD H, N2, NT, S, S EUR H,
S SGD H, S1 2, S1 EUR H, SA

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

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 RMB 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,

12 AUD H, I2 CHF H, I2 EUR H, I2 SGD H, IQD, IT,

IT AUD H, IT RMB H, J, N2, NT, S1, S1D, SA, 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,
B2 SGD H, 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, I2, I2 CHF H,
12 DUR PH, I2 EUR H, IA DUR PH, IT, IT AUD H, IT DUR PH,
IT JPY, IT JPY H, IT RMB H, IT SGD H, J, N2, NT, S, SI,
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, IZ2 CHF H, I2 USD H, IT USD H,
S1, S1 USD H, SA USD H
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TIAT VAR RN—v 2% A v— EFARKA WRIE T T A58 RES%

TV =y 20064E3H23H A, A2, A2 CHF H, A2 EUR H, A2 SGD H, AA, AA AUD H,

Fyh e RmR—=rTF VA AA CAD H, AA EUR H, AA GBP H, AA NZD H, AA RMB H,
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 RMB H, BA ZAR H, BT, BT AUD H,
BT CAD H, BT EUR H, BT GBP H, BT NZD H, C, €2, C2 EUR H,
CT, I, I2, I2 CHF H, I2 EUR H, IT, IT AUD H, IT EUR H,
IT SGD H, N2, NT, S, S EURH, S GBP H, SI1 2, S1 EUR H,
S1 GBP H, SA

T =T [ T A 19944E9 H27H A, A2, A2X, AA, AA AUD H, AA RMB H, AA SGD H, AA ZAR H,

cAR— T U F AR EUR H, AT, AT AUD H, AT SGD H, ATX, AX, B, B2, B2X,
BA, BA AUD H, BA ZAR H, BT, BTX, BX, C, €2, C2X, CX, I,
12, I2X, IX, S, SI1, SIX, SA

Ja— L - ARy R 20124F12H17H  S1

Sl N U

EB : HE ARG TT#

MBEEEIZ. V7 B TN T OESERCHEI L. TERENTWS, R— b 732 VAR HRHALTWSE

EREFFHOENIZ, LT LB ThH S,

L FF
1.1 #EHMIES

REEISIFTIC B STV D E IS & 2 s TS| STV DEEHRIL, YEBSIFTE 71X
BT HICB W TAFARREIORSMEIC L VRl S D, 2D MERAFTERVEEIE, M4
H O fc#&oe B REFOMBE O ME CRMIi S D, REFDE 7 FTORERFIG I FT £ 72135 C EIG E13mE &h
TWAIGEIE, Mtk O EET S & T AEF G P £ 72135128100 5 AF vl 72 BT O Bs Ml 28 H
WHhid,

AESRIE, TSI RSV THR O G5 BIEO TG CRHMi S 5, Eid, THEHBEGRESICA
FTERVNMEHE TERWEE, FHSHOIRIESIC X > TR SN FRRICHE-> T, kS
DOREGHEEO T TRO b D TREME] TS d, NERFIFRIL. A— 7+ U 4Ol
B CENOIEAROAEMAETH D LHESND L O Z KM U CHAGESR D KK TS Z &+ 25 2
EEEKLTWD,

NIERFHE RN EOR— 7+ U ARERICE L CTRHA SN GE ., FEROEITOAFAMEE, X
TR OBAERHMN £ 72 13HH L B O N ENBREFICHE LY 5 2 720 TG 2R A2 B AL RERSEOfoF
Wz G I, kkx RBEBBN O EBIERNBE SN D, MBOMEEREEE OET MMEFIEICESAE
PRI, FTREZRBR ORI S LD, - T, A ERFMFRIEH I NHAHEE, A— F 7+ U AoHME
PEMIRE 2 5T 272 DICHIA SN D4« OFR— b7 4 U AGEHROME X, [ CREAICB L CREME b
L<IZARME L B2 D Z LD 5, BUE, AEMEERE D —EOMRAGESRI L O ZRKIC D F 6 H
EhTWa,

o T, DARTHE SN AEREG FTilids D356 Th . AERMIEAHT R A FIH L CE LR — b
7+ U ARESROMAE L, D0 DRERO RO ER I NHMikK & e B b Z Lnb 5.

KEBGIFF CEICTGI SN TWAR— 7+ U AGESRICEA L TiE, XX, FEDRERENIG b
BSIAT O RS E 7213 E OREFROBBME LD X 95 72, FEFITIR SN IIRPILO F T O BN IE 2R ffifs FF
JRESEH SN O EMREIND, L L, AERMAEA T TS, HKERSIFTZ oo i,
Flioa—m oy "BIY (M FERS) 77T OHSTREI ENDARICH L CTEAFIHIND L)1
RHLETHEND, RERS, ZOMOHEE T, ZHALDOHEOEWA L, N— 73 U A OFAhE A X
DRV ANCKE T SNDINETH DL, 2D THORGIBET L THrOR— 74+ U A OFliRE R E T
2, JREEIC R ST AE 2 SR E KA FEAE D 95, FiZ, ZNHOELDHEORASHE OEE
HIZHE T 2 KETSOFEEIZ, N— 7+ U A OREHROFHIFEIC LY KT/ RERH D, YV r /N -
AZARNTGTTFP T RN a— K= T3 UFABLIOTIOT c 2y 7 AV XN« I AT 4 « R—F7
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U A, BT A, N Fv— O T p—v L AB L OBRT AR OB LS HEEA
FEAGRE CTRMI S N2 EF ORI OWTEHHL TS, 22—y —2 « ARNTT Vw7 « N a— - R—

P74V ABIRI—a Ty« NY a— K=k 75 VAL, BIEWVDR DKL T THAEMAE CRF
i SNTZFERIC OV T O FEHTERH STz,

B (1), FERBBIFTNIC B En Tt L<IEHH S 2 TR O TG 23T DAL TV 2R W GE
K (i), BLOGEEBRSIFTS L ITHHH 28 TCOmRMBIN < bFaeiEk (i) 1%, FEA s
RS D BT OB W IEOME TRl S5, 2D TSR 23 2 WEA . £ 7213002 ik 23 fE %
DNIEZR I 2 S L TV R WSS IE, MikiERIE, BRSO BRIR ST & o THESL S 7o Fhelcie
ST, FEEHHREORANEBRO T TR LN AIEMEEE KT 25 X 5 ICHE Sz ik TRkl &
b,

i E CORAHIRA60 A LLIN O K EEF B L OF o oBEEER, TS MmESsATAETH L
By AN O EFIC L > THE CTRME SN S, THMES AT TERWEA, GERITEAS]
JEAG CREE S D, Z OEGEIE. SPNH2360 H DL O FLHIFES 36 K OV Wi 2360 A 4 8 2. 2 FIIGEE
FICEALTEEAVWSND, EHERBIFMAFAINL5A. fHMiEZEES ( [ZBS) ) X, EAS|EIh
OFIFDFESR DN EMTF L FZER U Th 5 2 & A BBMICHE R T 2T 5720, BITROERE
DR T ERIZEFOERREFICRE LRV, 205 ERNEEZERTIEET S, SHASEORMAS
IZE > THENL L= P& 12 » T, 2 0LKRMNRERO T T, ZESOWEMTbND,

JESEES| (0TC) AT v TBIOZOMOT UV NT ¢ 7%, MNLOfEMY—E A 3505 O AFIE#H
WL DML DEMNET L, BEIOE=FDOT o ———F 4 —F7—FIIBEIHFES 2 EIHNT, BHx
P E D,

1.2 U7 kO

EHU Ty M, RE SN RIS X o TRE SN B BBl CREl S b, Mi%E ¥
HIZRHEN R 21256 U T v MEZE O A ORAAIRG Mk CHAT S 2, B H LR, FEARITAEAM
FCHEICIMMSND, FEELHT T MITART, AEMBETHEICITMMENDG, VI MRRHLE
5. FHEIE A S,

1.3 &RemZRK

WPREILE DOFEREIX, RN OFERERICIT OIS, RN OMEHIR b, ZOMEOEEIL, &
B5| B O TREOZF O T IGFHIAEZ KT 5 K 9 ICH 2 _X—ZT Mgk 52 Lick > TREE
FREEITHERE LCREBEN D, BERELEO XL, REFBEZOFMIZLY, KhbhdnE
EEZEEIND, BROK TS, EBRAEELITHEENLR SN D, ZOEBFEEITHERIT, 7o
— VUV TEBBINLOFRE (FI3EH) £ 772 RORESR—R L OMOEFITE LU,

RILFEOTHRFENL, 70— 7 ORFEME EI15. D0 DM 72 WA IS E O B WIEOME
WXV SN D, FHE R0 BEHEN AT TERWES, AFRRERELO 7 a— v 7 RE
B2XAHWLND,

1.4 Wz TR

RIFE DI 2B TRINCAR DR FEBFIR E7ITHRIT, HEL— FBIUORNEKR T T 520D L —
NEDOMOEFEE LCRHEIND, EBFEEITERICE, RESN TV DL F 7213 H CROHE TS
EDZEDMDOIINZ Ko THE SN TV DM AT TR L MARED LUTBREBREER TV D,

1.6 BEAL 7Y a v BIXORITA T a v

FTa PEASNARE, AT VI T ACHETIEBITRE L L TRIES L, ZO%BAIH
LA T a vOBETSBMEICRESNS, ITHEINTICHM LD AT v a VOBADT-DIZ b
NH7LUIT A, EBEKE LTEY R ICERbDILS, AT Y kT a BTSN D SA .
FUIT AL, YA — b7 3 UARERFGED LIIBREEZAETIINENEZRET DB, S5k
FREAEOTRHNRENLE L NS, AT —L - ATV a UM ESREEE, LT A,
BHAR— 74 U APEAT DR E I EOFMR—RAE5 & L5, A7 v a URRITIN DR,
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BHAR— b7+ VARZHET LT VI T LMY T H08I%. AL LT EShl, Z0®BBITEH T
3 COBUETGMEICTEIND, ITHESATITHH L RDIBITA T L a VP OXEINLTLIT A
. EBFEE LTHH AICYER— 7+ U ko THERFbN S, FITa—/L « T 72 a VR HE
ENDHEE, TUIT AR, YA N7+ UARNEBRFEL LITBREEGT 2060 ERET D
2. RIS FE TN EOFRARSITINFEIND, FBITT > b - AT v a v BMiflEish 256, 7L
T AT, BER— N7+ VA REAT DR I EORMR— A5 & TS5, R—br74 U A
KB EYT Yy NERIFa— v - A7V a 0d, BELORBEME TS5, Y% BICBEN -7
P, DNDEEEIT. ML H OREEVIEOME TR S 5,
1.6 fLDUCTs~DFE
fDOEE(ERE ( [UCTs) ) ~DO&FEIL, YZUCIOHMKE DO ATl fE /2 & FEMAE CREl S 5,
L7 AT v 7EE

R—hr7x VA, BENT, BARXR—ATRAY v 7R L P XL ERET D, AT v 7HE
X, B - AEFEEO [RTU  FRESGFHME () &%) 20 NGEHB LOMEELTFEED (R
Uy IRFEB ) WOEH) ([IE ESNDFHEFEOLEB TH A X=X THEVW IR D, AT v TEHK
#ﬁ%%@zﬁﬁitimﬂéﬂtﬁm\ﬁ@ﬁ@%ﬁi@%gﬁﬁﬁﬂwiﬁ@F&%ﬁﬁﬁ%%ﬁ
() &) LT EEns, sifhWEITRIZ T I LI T AE, BE-AfE WCERE X TR
ékbf%kéﬂ\%%%%Kbk@ﬁ@N—Xfﬁﬂéhéo7VVyF'T7ﬁNF-XUy7®
BHET v 7 7ur b« TUIT AOREFET, ROV a vPREBAESNDETAY v FIRICE £,
ZORIEAERT v 7a s k- TUIT AR, AV T hLOEBM () KICEENRLD, TTO
FOMDAT 7« BAFIZBIHEHAET v 770 b« ZUIT AE, AU T Hhb0OEBHM (H)
WOHICEEND, ATV v 7R OFHBEOLE L, EHB LOMEELTFHEED (X7 v FREH
(18) EOEH ) O— OOy & LTEH EEn b,
GE-AEHEECHRIND [RT v 7 ORI (Fi%2) 7L I 7 Ak, JEEIGIZ LYy k-
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AD
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GBP
HKD
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NZD

X

- = T
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. 85% S1 GBP H 0. 80%
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. 85% A 2.10%
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. 85% B 3. 10%
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. 85% I 1. 30%
. 85% S 0. 10%
. 85% S1 0. 80%
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3. 05% AD CAD H
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0. 30%
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Ja—rL s R R e R R— 74 U F C2 EUR H 1.95%
S 0. 15% CK 1. 95%
S EUR H 0. 15% CK EUR H 1. 95%
S SGD H 0. 15% CT 1. 95%
S1 EUR H 0. 65% CT DUR PH 1.95%
SA 0. 15% I 0. 95%

Ta—sr gL e o f—)L R FB— 74U F 12 0. 95%
S (a) 0. 10% 12 CHF H 0. 95%
S1 1. 00% 12 DUR PH 0. 95%
S1D 1. 00% 12 EUR H 0. 95%
SA 0. 10% IA DUR PH 0. 95%
SK 0. 75% T 0. 95%
SM AUD H 0.10% IT AUD H 0. 95%

TAVAY e AV HL - B— 74U F IT DUR PH 0. 95%
A 1. 50% IT JPY 0. 95%
A2 1. 50% IT JPY H 0. 95%
A2 CHF H 1. 50% IT RMB H 0. 95%
A2 DUR PH 1. 50% IT SGD H 0. 95%
A2 EUR H 1. 50% N2 2.05%
A2 SGD H 1. 50% NT 2. 05%
AA 1. 50% S 0. 15%
AA AUD H 1. 50% S1 0. 65%
AA CAD H 1. 50% S1D 0. 65%
AA DUR PH 1. 50% SA 0. 15%
AA EUR H 1. 50% SHK 0. 15%
AA GBP H 1.50% —mbET7 A Hh - HR—+T7FVAF
AA NZD H 1.50% A 1.41%
AA RMB H 1. 50% A2 1.41%
AA SGD H 1.50% A2 CHF H 1.41%
AA ZAR H 1. 50% A2 SGD H 1.41%
AK 1.50% A2 USD H 1.41%
AK EUR H 1. 50% AA 1.41%
AR EUR 1. 50% AA AUD H 1.41%
AR EUR H 1. 50% AA HKD H 1.41%
AT 1. 50% AA RMB H 1.41%
AT AUD H 1. 50% AA SGD H 1.41%
AT CAD H 1. 50% AA USD H 1.41%
AT DUR PH 1. 50% AK 1.41%
AT EUR H 1. 50% AR 1.41%
AT GBP H 1. 50% AT 1.41%
AT NZD H 1. 50% AT AUD H 1.41%
AT RMB H 1. 50% AT SGD H 1.41%
AT SGD H 1. 50% AT USD H 1.41%
B 2. 20% B 2.11%
B2 2. 20% B2 2.11%
B2 SGD H 2. 20% BA 2.11%
BA 2. 20% BA AUD H 2.11%
BA AUD H 2. 20% BA USD H 2.11%
BA ZAR H 2. 20% BT 2.11%
BT 2. 20% BT AUD H 2.11%
BT AUD H 2. 20% BT USD H 2.11%
BT CAD H 2. 20% o 1. 86%
BT EUR H 2. 20% c2 1. 86%
BT GBP H 2. 20% C2 USD H 1. 86%
BT NZD H 2. 20% CK 1. 86%
BT SGD H 2. 20% CT USD H 1. 86%
C 1. 95% I 0. 86%
c2 1. 95% 12 0. 86%
C2 DUR PH 1. 95% I2 AUD H 0. 86%
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12 CHF H 0. 86% IT
12 USD H 0. 86% IT AUD H
IT USD H 0. 86% IT EUR H
S1 0. 65% IT SGD H
S1 USD H 0. 65% N2
SA USD H 0. 15% NT

T =y Ty b dR—= T x VA S
A 1. 50% S EUR H
A2 1. 50% S GBP H
A2 CHF H 1. 50% S1 2
A2 EUR H 1. 50% S1 EUR H
A2 SGD H 1. 50% S1 GBP H
AA 1. 50% SA
AA AUD H 1. 50% T = e B R— T F VA
AA CAD H 1. 50% A
AA EUR H 1. 50% A2
AA GBP H 1. 50% A2X
AA NZD H 1. 50% AA
AA RMB H 1. 50% AA AUD H
AA SGD H 1. 50% AA RMB H
AA ZAR H 1. 50% AA SGD H
AR EUR 1. 50% AA ZAR H
AT 1. 50% AR EUR H
AT AUD H 1.50% AT
AT CAD H 1. 50% AT AUD H
AT EUR H 1.50% AT SGD H
AT GBP H 1. 50% ATX
AT NZD H 1.50% AX
AT RMB H 1. 50% B
AT SGD H 1. 50% B2
B 2.50% B2X
B2 2.50% BA
B2 EUR H 2.50% BA AUD H
BA 2.50% BA ZAR H
BA AUD H 2.50% BT
BA RMB H 2.50% BTX
BA ZAR H 2.50% BX
BT 2.50% C
BT AUD H 2.50% C2
BT CAD H 2.50% C2X
BT EUR H 2.50% CX
BT GBP H 2.50% I
BT NZD H 2.50% 12
C 1. 95% 12X
C2 1. 95% IX
C2 EUR H 1. 95% S
CT 1. 95% S1
I 0. 95% S1X
12 0. 95% SA
12 CHF H 0. 95% 7T (b)
12 EUR H 0. 95%

(a) 20144F10H2TH AT TIER & iz 7 T A% 3850
(b) 2015%E5 A 26 B CIH ST 7 T A I8FES%:
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70%
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. 50%
. 50%
. 50%
. 50%
. 50%
. 50%
. 50%
. 50%
. 50%
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B2 1. 70%(8) 0. 10% 1. 00% 2. 80%
B2 EUR H 1. 70%(8) 0. 10% 1. 00% 2. 80%
BA 1. 70%(8) 0. 10% 1. 00% 2. 80%
BA AUD H 1. 70%(8) 0. 10% 1. 00% 2. 80%
BA RMB H 1. 70%(8) 0. 10% 1. 00% 2. 82%
BA ZAR H 1. 70%(8) 0. 10% 1. 00% 2. 80%
BT 1. 70%(8) 0. 10% 1. 00% 2. 80%
BT AUD H 1. 70%(8) 0. 10% 1. 00% 2. 79%
BT CAD H 1. 70%(8) 0. 10% 1. 00% 2. 79%
BT EUR H 1. 70%(8) 0. 10% 1. 00% 2. 80%
BT GBP H 1. 70%(8) 0. 10% 1. 00% 2. 80%
BT NZD H 1. 70%(8) 0. 10% 1. 00% 2. 80%
BT SGD H (a) 1. 70%(8) 0. 10% 1. 00% 2. 77%
C 2. 15%(9) 0. 10% N/A 2. 25%
c2 2. 15%(9) 0. 10% N/A 2. 23%
C2 EUR H 2. 15%(9) 0. 10% N/A 2. 24%
CK 2. 15%(9) 0. 10% N/A 2. 22%
CK EUR H 2. 15%(9) 0. 10% N/A 2. 23%
CT 2. 15%(9) 0. 10% N/A 2. 25%
CT EUR H (b) 2.15%(9) 0. 10% N/A 2. 24%
I 1. 15%(10) 0. 10% N/A 1. 25%
12 1.15%(10) 0. 10% N/A 1. 24%
12 AUD H 1.15%(10) 0. 10% N/A 1. 25%
12 CHF H 1. 15%(10) 0. 10% N/A 1.27%
12 EUR H 1.15%(10) 0. 10% N/A 1. 24%
12 SGD H 1. 15%(10) 0. 10% N/A 1.28%
QD 1. 15%(10) 0. 10% N/A 1. 25%
T 1.15%(10) 0. 10% N/A 1. 25%
IT AUD H 1. 15%(10) 0. 10% N/A 1. 24%
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IT RMB H 1. 15%(10) 0. 10% N/A 1. 25%
J 1. 70%(8) 0. 10% 1. 00% 2. 80%
N2 2.25%(11) 0. 10% N/A 2. 35%
NT 2. 25%(11) 0. 10% N/A 2. 35%
S (c) N/A 0.01%(15) N/A 0. 04%
S1 0. 90% 0. 01%(15) N/A 0. 94%
S1D 0. 90% 0.01%(15) N/A 0. 93%
SA N/A 0.01%(15) N/A 0. 03%
SK 0. 65% 0. 01%(15) N/A 0. 69%
SM AUD H N/A 0. 01%(15) N/A 0. 03%
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AK Steel Corp. 7.63% 5/15/20 Ush 27,804 $ 18,211,620 0.1%
AK Steel Corp. 7.63% 10/01/21 11, 833 7,425,207 0.0
Aleris International, Inc. 7.63% 2/15/18 15, 400 15, 130, 500 0.1
Aleris International, Inc. 7. 88% 11/01/20 14, 418 13, 949, 415 0.1
ArcelorMittal 6. 13% 6/01/25 2,447 2,257, 358 0.0
ArcelorMittal 7.75% 10/15/39 50, 878 47, 189, 345 0.2
Arch Coal, Inc. 7. 00% 6/15/19 7,111 924, 430 0.0
Arch Coal, Inc. 7.25% 10/01/20 5,000 900, 000 0.0
Arch Coal, Inc. 7.25% 6/15/21 8, 250 1, 134, 375 0.0
Axalta Coating Systems US Holdings, Inc./Axalta Coating
Systems Dutch Holding B 7. 38% 5/01/21 12, 097 12, 942, 580 0.1
Chemours Co. (The) 7. 00% 5/15/25 16, 322 13, 955, 310 0.1
Cliffs Natural Resources, Inc. 7.75% 3/31/20 21, 142 8, 192, 525 0.0
Cliffs Natural Resources, Inc. 8. 25% 3/31/20 20, 386 18, 551, 260 0.1
Commercial Metals Co. 4. 88% 5/15/23 17, 321 15, 329, 085 0.1
Consolidated Energy Finance SA 6. 75% 10/15/19 34,028 33, 595, 844 0.2
Constellium NV 5.75% 5/15/24 2,315 1, 782, 550 0.0
Eagle Spinco, Inc. 4.63% 2/15/21 2, 580 2,515, 500 0.0
Emeco Pty Ltd. 9. 88% 3/15/19 20, 780 13, 507, 000 0.1
Ephios Holdco 11 PLC 8. 25% 7/01/23 EUR 8, 101 9, 157,571 0.0
FMG Resources August 2006 Pty Ltd. 9. 75% 3/01/22  USD 13, 340 12, 189, 425 0.1
Hexion, Inc. 8. 88% 2/01/18 3, 807 3, 312, 090 0.0
INEOS Group Holdings SA 5. 75% 2/15/19  EUR 4,201 4,667,953 0.0
INEOS Group Holdings SA 5. 88% 2/15/19  USD 23, 267 23,063, 414 0.1
JMC Steel Group, Inc. 8. 25% 3/15/18 5,931 4,700, 318 0.0
Kerling PLC 10. 63% 2/01/17  EUR 14, 452 16, 520, 251 0.1
Lundin Mining Corp. 7.50% 11/01/20 Ush 15, 270 15,079, 125 0.1
Lundin Mining Corp. 7. 88% 11/01/22 12, 187 12, 004, 195 0.1
Momentive Performance Materials, Inc. 3. 88% 10/24/21 59, 247 50, 545, 097 0.3
Novelis, Inc. 8. 75% 12/15/20 10, 930 10, 902, 675 0.1
Peabody Energy Corp. 6. 00% 11/15/18 34, 839 11, 583, 967 0.1
PQ Corp. 8. 75% 11/01/18 46, 748 48, 734, 790 0.2
Ryerson, Inc./Joseph T. Ryerson & Son, Inc. 9. 00% 10/15/17 16, 098 14, 689, 425 0.1
Smurfit Kappa Acquisitions 4. 88% 9/15/18 17, 037 17,782, 369 0.1
Smurfit Kappa Treasury Funding Ltd. 7.50% 11/20/25 4, 264 5,244,720 0.0
Steel Dynamics, Inc. 5.13% 10/01/21 10, 000 9, 805, 000 0.1
Steel Dynamics, Inc. 6. 38% 8/15/22 25, 692 26, 526, 990 0.1
Thompson Creek Metals Co., Inc. 7.38% 6/01/18 21,654 12,992, 400 0.1
Thompson Creek Metals Co., Inc. 9. 75% 12/01/17 26, 368 24, 126, 720 0.1
Univar USA, Inc. 6. 75% 7/15/23 19, 568 19, 470, 160 0.1
580, 592, 559 3.1
AR
Accudyne Industries Borrower/Accudyne Industries LLC 7.75% 12/15/20 32, 559 28, 326, 330 0.2
Apex Tool Group LLC 7.00% 2/01/21 22, 665 19, 038, 600 0.1
Ardagh Finance Holdings SA(a) 8. 63% 6/15/19 7,481 7,892, 899 0.0
Ardagh Packaging Finance PLC 9. 25% 10/15/20  EUR 13,933 16, 324, 415 0.1
Ardagh Packaging Finance PLC/Ardagh Holdings USA, Inc. 6. 00% 6/30/21  USD 48, 200 47, 828, 860 0.3
Ashtead Capital, Inc. 5.63% 10/01/24 7,921 7, 866, 583 0.0
Berry Plastics Corp. 5.13% 7/15/23 8, 808 8, 235, 480 0.0
Berry Plastics Corp. 5. 50% 5/15/22 17, 167 16, 609, 072 0.1
Beverage Packaging Holdings Luxembourg 11 SA/Beverage
Packaging Holdings IT Issuer 6. 00% 6/15/17 10, 553 10, 500, 235 0.1
Bombardier, Inc. 5.75% 3/15/22 22,440 16, 717, 800 0.1
Bombardier, Inc. 6. 00% 10/15/22 12,195 9, 146, 250 0.1
Bombardier, Inc. 6. 13% 1/15/23 8, 520 6, 347, 400 0.0
Bombardier, Inc. 7.45% 5/01/34 22,233 15, 563, 100 0.1
Bombardier, Inc. 7.50% 3/15/25 2,297 1, 739, 978 0.0
Bombardier, Inc. 7.75% 3/15/20 1,478 1, 234, 130 0.0
EnPro Industries, Inc. 5. 88% 9/15/22 17,276 17, 362, 380 0.1
Gardner Denver, Inc. 6. 88% 8/15/21 14, 906 13, 266, 340 0.1
GCL Holdings SCA 9. 38% 4/15/18  EUR 2,826 3, 304, 069 0.0
HD Supply, Inc. 7.50% 7/15/20  USD 24, 450 26, 100, 375 0.1
Huntington Ingalls Industries, Inc. 7.13% 3/15/21 3,732 3,951, 255 0.0
KLX, Inc. 5. 88% 12/01/22 16,013 15, 692, 740 0.1
Manitowoc Co., Inc. (The) 5. 88% 10/15/22 5,962 6, 359, 147 0.0
Milacron LLC/Mcron Finance Corp. 7.75% 2/15/21 15, 186 15, 565, 650 0.1
Moog, Inc. 5.25% 12/01/22 5,382 5, 435, 820 0.0
Nuverra Environmental Solutions, Inc. 9. 88% 4/15/18 16, 279 10, 581, 350 0.1
Oshkosh Corp. 5. 38% 3/01/25 7,800 7, 800, 000 0.0
Pactiv LLC 7.95% 12/15/25 28, 263 27,273, 795 0.2
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Plastipak Holdings, Inc. 6. 50% 10/01/21 Ush 22,490 $ 22,040, 200 0.1%
Rexam PLC 6. 75% 6/29/67  EUR 21, 340 24, 048, 454 0.1
Rexel SA 5. 25% 6/15/20 Ush 13, 368 13, 668, 780 0.1
Reynolds Group Issuer, Inc./Reynolds Group Issuer LLC/

Reynolds Group Issuer Lu 8. 50% 5/15/18 16, 597 16, 804, 462 0.1
Reynolds Group Issuer, Inc./Reynolds Group Issuer LLC/

Reynolds Group Issuer Lu 9. 88% 8/15/19 4, 862 5,111,178 0.0
Sealed Air Corp. 4. 88% 12/01/22 7,139 7, 139, 000 0.0
Sealed Air Corp. 5.13% 12/01/24 9, 141 9, 249, 504 0.1
Sealed Air Corp. 5.25% 4/01/23 4,375 4,473, 438 0.0
Sealed Air Corp. 6. 88% 7/15/33 24,575 24,759, 312 0.1
SIG Combibloc Holdings SCA 7.75% 2/15/23 EUR 13,011 15, 068, 963 0.1
SRA International, Inc. 11. 00% 10/01/19 Ush 9, 949 10, 322, 087 0.1
Summit Materials LLC/Summit Materials Finance Corp. 10. 50% 1/31/20 5,128 5, 525, 420 0.0
Terex Corp. 6. 00% 5/15/21 10, 880 10, 988, 800 0.1
TransDigm, Inc. 6. 00% 7/15/22 24, 857 24,487, 874 0.1
TransDigm, Inc. 6. 50% 7/15/24 17,627 17, 230, 392 0.1
United Rentals North America, Inc. 5. 50% 7/15/25 14, 077 13, 584, 305 0.1
United Rentals North America, Inc. 7.63% 4/15/22 8, 000 8, 620, 000 0.0

599, 186, 222 3.2

WE—AT 4T

Altice Financing SA 6.63% 2/15/23 23,402 23, 284, 990 0.1
Arqiva Broadcast Finance PLC 9. 50% 3/31/20  GBP 35,137 58, 580, 746 0.3
CCO Holdings LLC/CCO Holdings Capital Corp. 5.38% 5/01/25 [IN)] 10, 749 10, 439, 966 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. 5. 75% 1/15/24 22,484 22,933, 680 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. 5. 88% 5/01/27 14, 460 14, 170, 800 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. 6. 50% 4/30/21 1, 666 1, 741, 303 0.0
Cequel Communications Holdings I LLC/Cequel Capital Corp. 5.13% 12/15/21 39, 464 36, 158, 890 0.2
Cequel Communications Holdings I LLC/Cequel Capital Corp. 6. 38% 9/15/20 23,764 23, 330, 307 0.1
Clear Channel Worldwide Holdings, Inc. 6. 50% 11/15/22 6,431 6, 498, 526 0.0
Clear Channel Worldwide Holdings, Inc., Series A 7.63% 3/15/20 6, 881 7,053,025 0.0
Clear Channel Worldwide Holdings, Inc., Series B 6. 50% 11/15/22 18, 069 18, 665, 277 0.1
Clear Channel Worldwide Holdings, Inc., Series B 7.63% 3/15/20 38, 925 40, 287, 375 0.2
CSC Holdings LLC 6. 75% 11/15/21 17, 450 18, 300, 688 0.1
CSC Holdings LLC 7.63% 7/15/18 6, 000 6,570, 000 0.0
CSC Holdings LLC 8. 63% 2/15/19 23,020 25, 897, 500 0.1
Cumulus Media Holdings, Inc. 7.75% 5/01/19 19, 547 16, 224,010 0.1
DISH DBS Corp. 5.00% 3/15/23 39, 862 35, 203, 328 0.2
DISH DBS Corp. 5.88% 11/15/24 9, 096 8, 288, 730 0.1
DISH DBS Corp. 6. 75% 6/01/21 7,050 7,077,495 0.0
Hughes Satellite Systems Corp. 7.63% 6/15/21 25,794 28,212, 187 0.2
iHeartCommunications, Inc. 6. 88% 6/15/18 26,774 23, 293, 380 0.1
iHeartCommunications, Inc. 9. 00% 12/15/19 14, 074 13,247, 153 0.1
iHeartCommunications, Inc. 9. 00% 3/01/21 11, 838 10, 491, 428 0.1
iHeartCommunications, Inc. 10. 00% 1/15/18 24, 065 17, 477, 206 0.1
iHeartCommunications, Inc. (a) 14. 00% 2/01/21 14, 509 8, 269, 986 0.1
Intelsat Jackson Holdings SA 5.50% 8/01/23 56, 847 50, 025, 360 0.3
Intelsat Jackson Holdings SA 6. 63% 12/15/22 1, 000 875, 000 0.0
Intelsat Jackson Holdings SA 7.25% 4/01/19 8, 364 8,175,810 0.0
LGE HoldCo VI BV 7.13% 5/15/24  EUR 4, 876 5,961, 968 0.0
McClatchy Co. (The) 9. 00% 12/15/22 Ush 32,243 29,139,611 0.2
Mediacom LLC/Mediacom Capital Corp. 7.25% 2/15/22 12, 064 12, 305, 280 0.1
Nexstar Broadcasting, Inc. 6. 88% 11/15/20 20, 821 21, 862, 050 0.1
Outfront Media Capital LLC/Outfront Media Capital Corp. 5.63% 2/15/24 7,359 7,579,770 0.0
Quebecor Media, Inc. 5. 75% 1/15/23 8, 000 8, 080, 000 0.0
Radio One, Inc. 7.38% 4/15/22 24, 555 23,634, 187 0.1
Radio One, Inc. 9. 25% 2/15/20 34,031 30, 287, 590 0.2
Sinclair Television Group, Inc. 5.38% 4/01/21 24, 208 24, 117, 220 0.1
Sinclair Television Group, Inc. 5.63% 8/01/24 15, 000 14, 268, 750 0.1
Sinclair Television Group, Inc. 6.13% 10/01/22 39, 057 39, 252, 285 0.2
Sirius XM Radio, Inc. 4.63% 5/15/23 11, 086 10, 559, 415 0.1
Sirius XM Radio, Inc. 5.38% 4/15/25 13,121 12, 989, 790 0.1
Sirius XM Radio, Inc. 6. 00% 7/15/24 32, 095 33, 057, 850 0.2
TEGNA, Inc. 4. 88% 9/15/21 4,493 4, 436, 838 0.0
TEGNA, Inc. 5.50% 9/15/24 6, 111 6, 049, 890 0.0
TEGNA, Inc. 6. 38% 10/15/23 32, 065 33, 588, 087 0.2
Time, Inc. 5.75% 4/15/22 25,819 24,657, 145 0.1
Townsquare Media, Inc. 6.50% 4/01/23 22,215 21, 437, 475 0.1
Unitymedia GmbH 6. 13% 1/15/25 32,441 33, 252, 025 0.2
Unitymedia Hessen GmbH & Co. KG/Unitymedia NRW GmbH 6. 25% 1/15/29  EUR 8,311 10, 321, 517 0.1
Univision Communications, Inc. 5.13% 5/15/23 USD 15, 559 15, 325,615 0.1
Univision Communications, Inc. 5.13% 2/15/25 19, 359 18, 778, 230 0.1
Univision Communications, Inc. 8. 50% 5/15/21 40,910 42,704, 722 0.2
UPCB Finance 1V Ltd. 5.38% 1/15/25 29, 544 28, 657, 680 0.2
UPCB Finance VI Ltd. 6. 88% 1/15/22 1,374 1, 461, 912 0.0
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Virgin Media Finance PLC 4. 88% 2/15/22 Ush 14, 071 $§ 13,156,385 0.1%
Virgin Media Finance PLC 5. 25% 2/15/22 13, 064 12, 459, 790 0.1
Virgin Media Finance PLC 5. 75% 1/15/25 5,627 5,651,618 0.0
Virgin Media Finance PLC 6. 00% 10/15/24 19, 303 19, 809, 704 0.1
Virgin Media Finance PLC 6. 38% 4/15/23 3,927 4,081, 606 0.0
Virgin Media Secured Finance PLC 5. 25% 1/15/21 6, 500 6, 890, 000 0.0
Virgin Media Secured Finance PLC 5. 50% 1/15/25  GBP 8, 280 12, 769, 188 0.1
Wave Holdco LLC/Wave Holdco Corp. (a) 8. 25% 7/15/19  USD 7,473 7,398, 270 0.0
WideOpenWest Finance LLC/WideOpenWest Capital Corp. 10. 25% 7/15/19 26, 358 27, 280, 530 0.2
WideOpenWest Finance LLC/WideOpenWest Capital Corp. 13. 38% 10/15/19 7,797 8, 225, 835 0.0
Ziggo Bond Finance BV 5. 88% 1/15/25 9, 563 9, 228, 295 0.1
1, 181, 492, 269 6.4

A — A

AINMT Scandinavia Holdings AS 9. 75% 3/19/19 SEK 149, 000 18, 523, 801 0.1
Altice Luxembourg SA 7.25% 5/15/22 EUR 21,173 23, 878,078 0.1
Altice Luxembourg SA 7.63% 2/15/25  USD 4, 694 4,459, 300 0.0
Altice US Finance 11 Corp. 7.75% 7/15/25 6, 566 6, 401, 850 0.0
CenturyLink, Inc., Series T 5. 80% 3/15/22 625 592, 969 0.0
CenturyLink, Inc., Series U 7. 65% 3/15/42 32, 163 27, 499, 365 0.2
CenturyLink, Inc., Series W 6. 75% 12/01/23 5,570 5,416, 825 0.0
Columbus International, Inc. 7.38% 3/30/21 65, 652 68, 606, 340 0.4
CommScope Technologies Finance LLC 6. 00% 6/15/25 1, 849 1, 798, 153 0.0
CommScope, Inc. 5. 50% 6/15/24 17, 541 17, 036, 696 0.1
Frontier Communications Corp. 6. 25% 9/15/21 6, 987 6, 378, 432 0.0
Frontier Communications Corp. 7.63% 4/15/24 35, 861 32, 005, 942 0.2
Frontier Communications Corp. 7.88% 1/15/27 11, 388 10, 078, 380 0.1
Frontier Communications Corp. 9. 00% 8/15/31 17,980 15, 856, 113 0.1
Level 3 Communications, Inc. 5. 75% 12/01/22 5,000 4,987, 500 0.0
Millicom International Cellular SA 6. 00% 3/15/25 7,244 6,773, 140 0.0
Numericable—SFR SAS 6. 00% 5/15/22 13, 563 13, 563, 000 0.1
Numericable—-SFR SAS 6. 25% 5/15/24 10, 071 10, 067, 878 0.1
Sable International Finance Ltd. 6. 88% 8/01/22 6, 586 6,651, 860 0.0
Sprint Capital Corp. 6. 88% 11/15/28 727 625, 220 0.0
Sprint Corp. 7.25% 9/15/21 3, 466 3, 370, 685 0.0
Sprint Corp. 7.63% 2/15/25 40, 641 37,923, 133 0.2
Sprint Corp. 7.88% 9/15/23 19,915 19, 143, 294 0.1
T-Mobile USA, Inc. 6. 38% 3/01/25 12, 185 12, 453,070 0.1
T-Mobile USA, Inc. 6. 54% 4/28/20 7,205 7,511,213 0.0
T-Mobile USA, Inc. 6. 63% 4/01/23 21,401 22,321, 243 0.1
T-Mobile USA, Inc. 6. 84% 4/28/23 12, 806 13, 414, 285 0.1
Telecom Italia Capital SA 7.72% 6/04/38 11, 060 12, 608, 400 0.1
Telecom Italia SpA 5. 30% 5/30/24 22,279 22,446, 093 0.1
WaveDivision Escrow LLC/WaveDivision Escrow Corp. 8. 13% 9/01/20 18, 438 18, 253, 620 0.1
Wind Acquisition Finance SA 4. 75% 7/15/20 24,319 24,501, 392 0.1
Wind Acquisition Finance SA 6. 50% 4/30/20 2,054 2,161, 835 0.0
Wind Acquisition Finance SA 7.38% 4/23/21 45,921 46, 954, 222 0.3
Windstream Services LLC 6. 38% 8/01/23 21,904 16, 075, 565 0.1
Windstream Services LLC 7.50% 4/01/23 10, 675 8, 353, 294 0.1
Windstream Services LLC 7.75% 10/01/21 27,900 22,738,779 0.1
Zayo Group LLC/Zayo Capital, Inc. 6. 00% 4/01/23 32, 837 32, 794, 312 0.2

604, 225, 277 3.3
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Affinia Group, Inc. 7.75% 5/01/21 10, 454 11, 081, 240 0.1
Commercial Vehicle Group, Inc. 7. 88% 4/15/19 23,871 24,587, 130 0.1
Dana Holding Corp. 6. 00% 9/15/23 15, 484 15, 600, 130 0.1
Gates Global LLC/Gates Global Co. 6. 00% 7/15/22 47, 687 38, 869, 674 0.2
Goodyear Tire & Rubber Co. (The) 8. 75% 8/15/20 11, 609 13, 826, 319 0.1
LKQ Corp. 4. 75% 5/15/23 2,131 2,043, 096 0.0
Meritor, Inc. 6. 25% 2/15/24 7,467 7,233, 656 0.0
Meritor, Inc. 6. 75% 6/15/21 9, 750 9, 896, 250 0.1
Navistar International Corp. 8. 25% 11/01/21 29, 046 25, 124, 790 0.1
Rhino Bondco SPA 7.25% 11/15/20 EUR 8, 274 9,917, 884 0.1
Schaeffler Holding Finance BV(a) 6. 75% 11/15/22  USD 8,238 8, 794, 065 0.0
Titan International, Inc. 6. 88% 10/01/20 35, 361 31, 648, 095 0.2
ZF North America Capital, Inc. 4. 75% 4/29/25 16,918 16, 029, 805 0.1

214, 652, 134 1.2
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AMC Entertainment, Inc. 5. 75% 6/15/25 21,321 21, 214, 395 0.1
Carlson Travel Holdings, Inc. (a) 7.50% 8/15/19 23, 673 23,968,913 0.1
Cedar Fair LP/Canada’ s Wonderland Co./Magnum Management Corp. 5. 38% 6/01/24 10, 314 10, 468, 710 0.1
Live Nation Entertainment, Inc. 7. 00% 9/01/20 17,987 19, 066, 220 0.1
Regal Entertainment Group 5. 75% 6/15/23 19, 201 19, 032, 799 0.1
Regal Entertainment Group 5. 75% 2/01/25 10, 200 9, 894, 000 0.1
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Royal Caribbean Cruises Ltd. 7.50% 10/15/27  USD 7, 500 $ 8,700,000 0.0 %
112, 345, 037 0.6

HEM CGRRBERR) —Zofh
Beazer Homes USA, Tnc. 7.50% 9/15/21 13, 886 13, 616, 889 0.1
Boyd Gaming Corp. 9. 00% 7/01/20 8, 204 8, 798, 790 0.0
Caesars Entertainment Operating Co., Inc. (b) 11. 25% 6/01/17 6, 435 5, 397, 356 0.0
Caesars Entertainment Resort Properties LLC/

Caesars Entertainment Resort Prope 8. 00% 10/01/20 22,730 22, 445, 875 0.1
Caesars Growth Properties Holdings LLC/

Caesars Growth Properties Finance, Inc. 9. 38% 5/01/22 18, 250 15, 284, 375 0.1
Choice Hotels International, Inc. 5. 75% 7/01/22 2,122 2,281, 150 0.0
Eldorado Resorts, Inc. 7.00% 8/01/23 13,713 13,610, 153 0.1
International Game Technology PLC 6. 25% 2/15/22 40, 702 39, 150, 440 0.2
International Game Technology PLC 6. 50% 2/15/25 19, 240 18, 229, 900 0.1
Isle of Capri Casinos, Inc. 5. 88% 3/15/21 646 665, 380 0.0
K. Hovnanian Enterprises, Inc. 7.25% 10/15/20 22,257 21, 582, 390 0.1
KB Home 4. 75% 5/15/19 12, 708 12, 485, 610 0.1
KB Home 7.00% 12/15/21 3,800 3, 838, 000 0.0
KB Home 7.50% 9/15/22 4,573 4,710, 190 0.0
KB Home 8. 00% 3/15/20 4,799 5,170, 923 0.0
KB Home 9. 10% 9/15/17 4, 665 5, 154, 825 0.0
Lennar Corp. 4. 75% 11/15/22 14, 550 14, 477, 250 0.1
M/T Homes, Inc. 8. 63% 11/15/18 19, 202 19, 850, 067 0.1
MCE Finance Ltd. 5.00% 2/15/21 31, 709 28, 855, 190 0.2
MDC Holdings, Inc. 5.50% 1/15/24 2,641 2,654, 205 0.0
MDC Holdings, Inc. 6. 00% 1/15/43 10, 732 9, 122, 200 0.1
Meritage Homes Corp. 6. 00% 6/01/25 7,760 7,823,011 0.0
Meritage Homes Corp. 7.00% 4/01/22 14, 632 15, 619, 660 0.1
MGM Resorts International 6. 00% 3/15/23 10, 000 10, 150, 000 0.1
MGM Resorts International 6. 63% 12/15/21 5, 144 5, 465, 500 0.0
MGM Resorts International 6. 75% 10/01/20 12, 341 13,143, 165 0.1
PulteGroup, Inc. 7. 88% 6/15/32 10, 000 11, 575, 000 0.1
Ryland Group, Inc. (The) 6. 63% 5/01/20 21,715 23,777,925 0.1
Safari Holding Verwaltungs GmbH 8. 25% 2/15/21 EUR 1,373 1,617,902 0.0
Scientific Games International, Inc. 7.00% 1/01/22  USD 34,413 35,187, 292 0.2
Shea Homes LP/Shea Homes Funding Corp. 5. 88% 4/01/23 8, 002 8, 182, 045 0.0
Shea Homes LP/Shea Homes Funding Corp. 6.13% 4/01/25 14, 997 15, 334, 433 0.1
Standard Pacific Corp. 8. 38% 5/15/18 4, 000 4, 520, 000 0.0
Studio City Finance Ltd. 8. 50% 12/01/20 20, 493 20, 083, 140 0.1
Taylor Morrison Communities, Inc./Monarch Communities, Inc. 5.63% 3/01/24 10, 000 9, 750, 000 0.1
Taylor Morrison Communities, Inc./Monarch Communities, Inc. 5.88% 4/15/23 15,712 15, 751, 280 0.1
Wynn Las Vegas LLC/Wynn Las Vegas Capital Corp. 5.50% 3/01/25 16, 683 15,431, 775 0.1
Wynn Macau Ltd. 5.25% 10/15/21 22,225 20, 391, 437 0.1

501, 184, 723 2.7

HEM GRRER) — VAT
1011778 BC ULC/New Red Finance, Inc. 6. 00% 4/01/22 16, 125 16, 608, 750 0.1
Pizzaexpress Financing 1 PLC 8. 63% 8/01/22  GBP 15, 300 24,153, 260 0.1
Pizzaexpress Financing 2 PLC 6. 63% 8/01/21 9, 063 14, 226, 858 0.1
Stonegate Pub Co. Financing PLC 5.75% 4/15/19 6,593 10, 180, 189 0.0
65, 169, 057 0.3
HEM CGRREE) —/hE

American Tire Distributors, Inc. 10. 25% 3/01/22  USD 44, 000 45, 100, 000 0.2
Argos Merger Sub, Inc. 7.13% 3/15/23 20, 536 21,511, 460 0.1
Brighthouse Group PLC 7.88% 5/15/18 GBP 13, 520 19, 775, 506 0.1
Cash America International, Inc. 5. 75% 5/15/18  USD 25,116 24, 990, 420 0.1
Chinos Intermediate Holdings A, Inc. (a) 7.75% 5/01/19 23,701 10, 072, 925 0.1
Dollar Tree, Inc. 5.75% 3/01/23 33, 027 34, 595, 782 0.2
Group 1 Automotive, Inc. 5.00% 6/01/22 2,654 2,634, 095 0.0
JC Penney Corp., Inc. 6. 38% 10/15/36 13,911 10, 155, 030 0.1
JC Penney Corp., Inc. 7. 40% 4/01/37 9,734 7,714,195 0.0
L Brands, Inc. 6. 95% 3/01/33 18, 847 19, 695, 115 0.1
L Brands, Inc. 7.60% 7/15/37 15, 000 16, 800, 000 0.1
Men” s Wearhouse, Inc. (The) 7.00% 7/01/22 21,170 22,334, 350 0.1
Murphy 0il USA, Inc. 6. 00% 8/15/23 12,923 13, 310, 690 0.1
Neiman Marcus Group Ltd. LLC(a) 8. 75% 10/15/21 17, 580 18, 810, 600 0.1
Party City Holdings, Inc. 6. 13% 8/15/23 17, 474 17,594, 134 0.1
Party City Holdings, Inc. 8. 88% 8/01/20 674 718, 653 0.0
Rite Aid Corp. 6. 13% 4/01/23 57,218 58,719,972 0.3
Sally Holdings LLC/Sally Capital, Inc. 5. 75% 6/01/22 15, 538 16, 120, 675 0.1
Serta Simmons Bedding LLC 8. 13% 10/01/20 60, 443 63,994, 026 0.4
Sonic Automotive, Inc. 5. 00% 5/15/23 14, 989 14, 651, 748 0.1
Wolverine World Wide, Inc. 6. 13% 10/15/20 6, 746 7,049, 570 0.0
446, 348, 946 2.4
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HealthSouth Corp.

Holding Medi-Partenaires SAS
Horizon Pharma Financing, Inc.
HRG Group, Inc.

IDH Finance PLC

Immucor, Inc.

Jaguar Holding Co. 11/

5% 9/15/22 1,141 1, 188, 066
00% 5/15/20  EUR 19, 926 23,701, 558
63% 5/01/23  USD 19, 231 19, 856, 007
88% 7/15/19 39, 123 41, 196, 204
00% 12/01/18  GBP 6, 394 9, 905, 588
13% 8/15/19  USD 22,100 23, 205, 000

RS (H/H/4) (AL - T) Ck ) e (%)
HEM (T4 7=rv7)
Air Medical Merger Sub Corp. 6. 38% 5/15/23  USD 35, 805 $ 33,298,650 0.2 %
Alere, Inc. 6. 38% 7/01/23 4, 648 4, 764, 200 0.0
AMAG Pharmaceuticals, Inc. 7. 88% 9/01/23 21, 341 21, 847, 849 0.1
Amsurg Corp. 5.63% 7/15/22 11, 127 11, 356, 550 0.1
BI-LO LLC/BI-LO Finance Corp. (a) 8. 63% 9/15/18 23, 399 21,527, 080 0.1
BI-LO LLC/BI-LO Finance Corp. 9. 25% 2/15/19 20, 445 20, 802, 787 0.1
Boparan Finance PLC 5. 25% 7/15/19 GBP 22, 567 33, 281, 990 0.2
Boparan Finance PLC 5. 50% 7/15/21 14, 000 19, 569, 896 0.1
Capsugel SA(a) 7.00% 5/15/19 USD 14, 062 14, 167, 465 0.1
Care UK Health & Social Care PLC(c) 5. 58% 7/15/19  GBP 5,401 7,995, 440 0.0
Cerberus Nightingale 1 SARL 8. 25% 2/01/20 EUR 3, 450 3,971, 300 0.0
CHS/Community Health Systems, Inc. 7.13% 7/15/20  USD 40, 351 42,671, 182 0.2
Concordia Healthcare Corp. 7. 00% 4/15/23 11, 346 11, 715, 880 0.1
ConvaTec Healthcare E SA 10. 50% 12/15/18 26, 928 28, 005, 120 0.2
ConvaTec Healthcare E SA 10. 88% 12/15/18  EUR 2,500 2,952, 657 0.0
Endo Finance LLC 5. 75% 1/15/22 USD 8, 000 8, 180, 000 0.0
Endo Finance LLC/Endo Finco, Inc. 7.75% 1/15/22 3, 868 4, 129, 090 0.0
Endo Ltd. /Endo Finance LLC/Endo Finco, Inc. 6. 00% 7/15/23 3,379 3,514, 160 0.0
Endo Ltd./Endo Finance LLC/Endo Finco, Inc. 6. 00% 2/01/25 13,719 14, 096, 272 0.1
Envision Healthcare Corp. 5.13% 7/01/22 14, 524 14, 723, 705 0.1
Ephios Bondco PLC 6. 25% 7/01/22 EUR 5,703 6,473, 217 0.0
First Quality Finance Co., Inc. 4.63% 5/15/21 ush 2,500 2, 350, 000 0.0
Galaxy Bidco Ltd. 6. 38% 11/15/20 GBP 9, 999 15, 504, 878 0.1
Grifols Worldwide Operations Ltd. 5. 25% 4/01/22 USD 6, 391 6, 494, 854 0.0
HCA, Inc. 5. 00% 3/15/24 4,630 4,739, 963 0.0
HCA, Inc. 5. 38% 2/01/25 8, 302 8, 426, 530 0.0
7. 0.0
7. 0.1
6. 0.1
7. 0.2
6. 0.1
1. 0.1

—

Pharmaceutical Product Development LLC 6. 38% 8/01/23 12, 608 12, 494, 528 0.1
Kedrion SpA 4. 63% 4/24/19 EUR 15,116 17, 037, 054 0.1
Kindred Healthcare, Inc. 8. 75% 1/15/23 USD 40, 000 44, 800, 000 0.2
Kinetic Concepts, Inc./KCI USA, Inc. 10. 50% 11/01/18 57,000 60, 135, 000 0.3
Mallinckrodt International Finance SA/Mallinckrodt CB LLC 5. 50% 4/15/25 5,701 5, 658, 243 0.0
Mallinckrodt International Finance SA/Mallinckrodt CB LLC 5. 75% 8/01/22 21,123 21,577, 144 0.1
MPH Acquisition Holdings LLC 6. 63% 4/01/22 10, 563 10, 853, 483 0.1
Post Holdings, Inc. 6. 00% 12/15/22 10, 579 10, 208, 735 0.1
Post Holdings, Inc. 7.38% 2/15/22 13, 795 14, 139, 875 0.1
Post Holdings, Inc. 7. 75% 3/15/24 9, 661 9,974, 983 0.1
Post Holdings, Inc. 8. 00% 7/15/25 9, 639 9, 952, 268 0.1
PRA Holdings, Inc. 9. 50% 10/01/23 21, 956 24, 480, 940 0.1
Priory Group No. 3 PLC 7.00% 2/15/18 GBP 14, 700 23,233,236 0.1
R&R Ice Cream PLC 8. 25% 5/15/20  AUD 14, 055 10, 173, 609 0.1
R&R Pik PLC(a) 9. 25% 5/15/18  EUR 13, 548 15, 351, 724 0.1
Rivers Pittsburgh Borrower LP/Rivers Pittsburgh Finance Corp. 9. 50% 6/15/19 UsDh 5 5,213 0.0
RST Home Products, Inc. 6. 50% 3/15/23 31, 085 31, 706, 700 0.2
Smithfield Foods, Inc. 5. 88% 8/01/21 14, 655 15, 204, 562 0.1
Smithfield Foods, Inc. 6. 63% 8/15/22 9,313 9, 906, 704 0.1
Spectrum Brands, Inc. 5. 75% 7/15/25 10, 623 10, 941, 690 0.1
Spectrum Brands, Inc. 6. 13% 12/15/24 7,952 8, 270, 080 0.0
Sterigenics—Nordion Holdings LLC 6. 50% 5/15/23 4, 583 4,674, 568 0.0
Sun Products Corp. (The) 7.75% 3/15/21 39,512 35, 560, 800 0.2
Surgical Care Affiliates, Inc. 6. 00% 4/01/23 8,616 8, 702, 160 0.0
TeamSystem Holding SpA 7.38% 5/15/20 EUR 22, 755 26, 462, 703 0.1
Tenet Healthcare Corp. 6. 88% 11/15/31  USD 53, 565 49, 547, 625 0.3
Tenet Healthcare Corp. 8. 13% 4/01/22 1, 968 2, 179, 560 0.0
Valeant Pharmaceuticals International, Inc. 5. 88% 5/15/23 9, 426 9, 638, 085 0.1
Valeant Pharmaceuticals International, Inc. 6. 13% 4/15/25 28, 857 29, 794, 852 0.2
Visant Corp. 10. 00% 10/01/17 16, 440 13, 398, 600 0.1
Voyage Care Bondco PLC 6. 50% 8/01/18  GBP 21, 875 34, 549, 027 0.2

5.8

1, 066, 226, 889

TR F—
Antero Resources Corp. 5.13% 12/01/22  USD 7, 700 6,970, 117 0.0
Antero Resources Corp. 5. 38% 11/01/21 9, 427 8,672, 840 0.0
Antero Resources Corp. 5. 63% 6/01/23 15, 287 13,911, 170 0.1
Bonanza Creek Energy, Inc. 5. 75% 2/01/23 287 195, 160 0.0
BreitBurn Energy Partners LP/BreitBurn Finance Corp. 7. 88% 4/15/22 12, 306 5, 230, 050 0.0
California Resources Corp. 6. 00% 11/15/24 37, 295 27, 654, 242 0.1
Carrizo 0il & Gas, Inc. 7.50% 9/15/20 4, 352 4, 112, 640 0.0
Chaparral Energy, Inc. 7.63% 11/15/22 7,147 3,073,210 0.0

,38,
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Chaparral Energy, Inc. 8. 25% 9/01/21  USD 4, 600 $ 2,093,000 0.0 %
CHC Helicopter SA 9. 25% 10/15/20 39, 202 23,619, 325 0.1
Chesapeake Energy Corp. 2. 50% 5/15/37 23,122 20, 145, 042 0.1
Chesapeake Energy Corp. 6. 13% 2/15/21 479 370, 928 0.0
Chesapeake Energy Corp. 6. 63% 8/15/20 517 412, 308 0.0
Chesapeake Energy Corp. 6. 88% 11/15/20 5,907 4, 740, 368 0.0
Cobalt International Energy, Inc. 2.63% 12/01/19 13,977 10, 045, 969 0.1

Crestwood Midstream Partners LP/Crestwood Midstream

Finance Corp. 6. 25% 4/01/23 18, 260 16, 525, 300 0.1
DCP Midstream Operating LP 5. 60% 4/01/44 5,573 4, 548, 660 0.0
Denbury Resources, Inc. 4. 63% 7/15/23 46, 138 30,912, 460 0.2
Denbury Resources, Inc. 5.50% 5/01/22 23,707 16, 891, 237 0.1
Energy Transfer Equity LP 5. 88% 1/15/24 25, 548 24, 653, 820 0.1
Energy XXI Gulf Coast, Inc. 11. 00% 3/15/20 15, 437 9, 763, 902 0.1
EP Energy LLC/Everest Acquisition Finance, Inc. 9. 38% 5/01/20 17, 164 16, 623, 334 0.1
Era Group, Inc. 7.75% 12/15/22 15, 600 14, 976, 000 0.1
EXCO Resources, Inc. 7.50% 9/15/18 6, 950 2, 467, 250 0.0
EXCO Resources, Inc. 8. 50% 4/15/22 7,616 2,132,480 0.0
Global Partners LP/GLP Finance Corp. 6. 25% 7/15/22 42,531 38, 703, 210 0.2
Holly Energy Partners LP/Holly Energy Finance Corp. 6. 50% 3/01/20 14, 671 13, 940, 091 0.1
Hornbeck Offshore Services, Inc. 5. 00% 3/01/21 2,100 1, 564, 500 0.0
Hornbeck Offshore Services, Inc. 5. 88% 4/01/20 13, 345 10, 676, 000 0.1
Jones Energy Holdings LLC/Jones Energy Finance Corp. 6. 75% 4/01/22 39, 162 33, 287, 700 0.2
Jupiter Resources, Inc. 8. 50% 10/01/22 50, 309 31, 443,125 0.2
Laredo Petroleum, Inc. 7.38% 5/01/22 13,192 12, 862, 200 0.1
Legacy Reserves LP/Legacy Reserves Finance Corp. 6. 63% 12/01/21 37,825 26, 477, 500 0.1
Legacy Reserves LP/Legacy Reserves Finance Corp. 8. 00% 12/01/20 12, 224 9, 290, 240 0.1
Linn Energy LLC/Linn Energy Finance Corp. 6. 50% 9/15/21 2,292 876, 690 0.0
Memorial Resource Development Corp. 5.88% 7/01/22 47, 848 43,541, 680 0.2
Northern Blizzard Resources, Inc. 7.25% 2/01/22 14, 534 11,917, 880 0.1
Northern 0il and Gas, Inc. 8. 00% 6/01/20 14, 106 10, 720, 560 0.1
Oasis Petroleum, Inc. 6. 88% 3/15/22 10, 705 8, 885, 150 0.0
Offshore Group Investment Ltd. 7.13% 4/01/23 46, 605 21, 438, 300 0.1
Offshore Group Investment Ltd. 7.50% 11/01/19 33, 306 15, 487, 290 0.1
Pacific Drilling SA 5. 38% 6/01/20 70, 062 50, 444, 640 0.3
Paragon Offshore PLC 6. 75% 7/15/22 18, 183 3, 636, 600 0.0
Paragon Offshore PLC 7.25% 8/15/24 68, 023 13, 604, 600 0.1
PDC Energy, Inc. 7.75% 10/15/22 15, 565 15, 565, 000 0.1
Penn Virginia Corp. 7.25% 4/15/19 12, 500 3, 218, 750 0.0
Petroleum Geo—Services ASA 7.38% 12/15/18 5,631 4,715, 963 0.0
PHI, Inc. 5.25% 3/15/19 26, 452 22, 682, 590 0.1
Precision Drilling Corp. 6. 50% 12/15/21 11, 339 9, 638, 150 0.1
QEP Resources, Inc. 5. 25% 5/01/23 15, 104 13,067, 981 0.1
QEP Resources, Inc. 6. 88% 3/01/21 9, 247 8, 784, 650 0.0
Sabine Pass Liquefaction LLC 5.63% 3/01/25 18, 793 18, 170, 482 0.1
Sabine Pass Liquefaction LLC 5. 75% 5/15/24 7, 060 6,901, 150 0.0
Sabine Pass Liquefaction LLC 6. 25% 3/15/22 11,776 11, 834, 880 0.1
Sanchez Energy Corp. 6. 13% 1/15/23 14, 695 11, 021, 250 0.1
Sanchez Energy Corp. 7.75% 6/15/21 3,833 3, 238, 885 0.0
SandRidge Energy, Inc. 7.50% 2/15/23 12,210 3, 525, 638 0.0
SandRidge Energy, Inc. 8. 13% 10/15/22 3,604 1, 036, 150 0.0
Seitel, Inc. 9. 50% 4/15/19 11, 348 9, 560, 690 0.1
Seven Generations Energy Ltd. 6. 75% 5/01/23 9, 347 8, 599, 240 0.0
Seven Generations Energy Ltd. 8. 25% 5/15/20 25,204 25,077, 980 0.1
SM Energy Co. 5.63% 6/01/25 11, 487 10, 194, 712 0.1
SM Energy Co. 6. 50% 1/01/23 8,371 8,048, 717 0.0
Southern Star Central Corp. 5. 13% 7/15/22 17, 000 16, 575, 000 0.1
Targa Resources Partners LP/Targa Resources Partners Finance

Corp. 5. 25% 5/01/23 3,590 3, 374, 600 0.0
Targa Resources Partners LP/Targa Resources Partners Finance

Corp. 6. 88% 2/01/21 18, 482 18, 482, 000 0.1
Tervita Corp. 8. 00% 11/15/18 14, 462 11, 714, 220 0.1
Tervita Corp. 9. 75% 11/01/19 20, 369 10, 999, 260 0.1
Tervita Corp. 10. 88% 2/15/18 10, 923 6, 335, 340 0.0
Transocean, Inc. 3. 00% 10/15/17 11, 800 10, 856, 000 0.1
Transocean, Inc. 6. 80% 3/15/38 30, 125 20, 183, 750 0.1
Triangle USA Petroleum Corp. 6. 75% 7/15/22 33, 354 20, 012, 400 0.1
Whiting Petroleum Corp. 5.75% 3/15/21 17, 900 16, 020, 500 0.1
Whiting Petroleum Corp. 6. 25% 4/01/23 35, 024 30, 821, 120 0.1
WPX Energy, Inc. 8. 25% 8/01/23 10, 200 9, 817, 500 0.1

999, 613, 316 5.4

T DD PEE
Algeco Scotsman Global Finance PLC 8. 50% 10/15/18 7,181 6, 426, 995 0.0
Algeco Scotsman Global Finance PLC 10. 75% 10/15/19 37, 638 22, 206, 420 0.1
Belden, Inc. 5.25% 7/15/24 14, 585 13, 819, 288 0.1
Briggs & Stratton Corp. 6. 88% 12/15/20 3,776 4,094, 706 0.0
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Galapagos Holding SA 7.00% 6/15/22  EUR 8, 746 $ 8,783,820 0.1%
General Cable Corp. 4. 50% 11/15/29  USD 20,423 14, 474, 801 0.1
General Cable Corp. 5. 75% 10/01/22 26, 940 24,111, 300 0.1
Laureate Education, Inc. 9. 25% 9/01/19 51, 767 43,419, 571 0.2
Modular Space Corp. 10. 25% 1/31/19 26, 186 19, 115, 780 0.1
NANA Development Corp. 9. 50% 3/15/19 18, 299 16, 697, 837 0.1
New Enterprise Stone & Lime Co., Inc. (a) 0. 50% 3/15/18 25, 220 27,174,813 0.2
New Enterprise Stone & Lime Co., Inc. 11. 00% 9/01/18 14, 663 12, 756, 810 0.1
Safway Group Holding LLC/Safway Finance Corp. 7.00% 5/15/18 16, 480 16, 807, 787 0.1
Trionista TopCo GmbH 6. 88% 4/30/21 EUR 6, 943 8, 202, 846 0.0
238,092, 774 1.3
H—E 2
Cerved Group SpA 8. 00% 1/15/21 11,919 14, 411, 461 0.1
Geo Debt Finance SCA 7.50% 8/01/18 4, 547 4,694, 937 0.0
Monitronics International, Inc. 9.13% 4/01/20  USD 10, 883 10, 175, 605 0.1
Service Corp. International/US 7. 50% 4/01/27 17,770 20, 515, 820 0.1
49, 797, 823 0.3
T ImY—
Advanced Micro Devices, Inc. 7.75% 8/01/20 9,316 6,101, 980 0.0
Alcatel-Lucent USA, Inc. 8. 88% 1/01/20 12, 331 13, 386, 842 0.1
Amkor Technology, Inc. 6. 63% 6/01/21 9, 583 9, 463, 213 0.1
Aspect Software, Inc. 10. 63% 5/15/17 22,501 19, 857, 132 0.1
Audatex North America, Inc. 6. 13% 11/01/23 39, 301 38,952, 793 0.2
Avaya, Inc. 10. 50% 3/01/21 58, 287 38, 799, 860 0.2
Blackboard, Inc. 7.75% 11/15/19 10, 796 9, 662, 420 0.1
BMC Software Finance, Inc. 8. 13% 7/15/21 45, 953 37, 566, 577 0.1
Brightstar Corp. 9. 50% 12/01/16 5,320 5,373, 200 0.0
CDW LLC/CDW Finance Corp. 5. 00% 9/01/23 13,414 13, 246, 325 0.1
CDW LLC/CDW Finance Corp. 5. 50% 12/01/24 12, 288 12, 165, 120 0.1
CDW LLC/CDW Finance Corp. 6. 00% 8/15/22 13, 281 13, 928, 449 0.1
Ceridian HCM Holding, Inc. 11. 00% 3/15/21 30, 810 30, 424, 875 0.1
CommScope Holding Co., Inc. (a) 6. 63% 6/01/20 10, 590 11, 000, 363 0.1
Compiler Finance Sub, Inc. 7.00% 5/01/21 10, 644 7, 184, 700 0.0
CPT International, Inc. 8. 75% 2/15/18 20, 306 20,432,912 0.1
Energizer Holdings, Inc. 5. 50% 6/15/25 14, 062 13, 692, 873 0.1
First Data Corp. 11. 75% 8/15/21 13, 463 15, 166, 069 0.1
First Data Corp. 12. 63% 1/15/21 9, 897 11, 369, 179 0.1
Freescale Semiconductor, Inc. 5. 00% 5/15/21 17, 640 17,772, 300 0.1
Freescale Semiconductor, Inc. 6. 00% 1/15/22 14, 094 14, 728, 230 0.1
Goodman Networks, Inc. 12. 13% 7/01/18 31,725 12, 055, 500 0.1
Infor Software Parent LLC/Infor Software Parent, Inc. (a) 7.13% 5/01/21 23, 740 21,514, 375 0.1
Infor US, Inc. 6. 50% 5/15/22 40, 531 37,997, 812 0.2
Iron Mountain, Inc. 5. 75% 8/15/24 3,661 3,674, 729 0.0
Micron Technology, Inc. 5. 25% 8/01/23 16, 075 14, 989, 937 0.1
Micron Technology, Inc. 5.50% 2/01/25 37,231 34, 624, 830 0.1
MSCI, Inc. 5. 75% 8/15/25 14, 848 15, 144, 960 0.1
NXP BV/NXP Funding LLC 5. 75% 3/15/23 12,786 13,233,510 0.1
Open Text Corp. 5.63% 1/15/23 17, 541 17, 541, 000 0.1
Sabre GLBL, Inc. 5. 38% 4/15/23 6, 714 6,579, 720 0.0
Sophia LP/Sophia Finance, Inc. 9. 75% 1/15/19 6, 960 7,438, 500 0.0
Syniverse Holdings, Inc. 9. 13% 1/15/19 15, 547 13, 487, 023 0.1
558, 557, 308 3.0
ik —— 2
Avis Budget Car Rental LLC/Avis Budget Finance, Inc. 5. 25% 3/15/25 12, 400 11, 749, 000 0.1
Avis Budget Car Rental LLC/Avis Budget Finance, Inc. 5. 50% 4/01/23 9, 982 9, 969, 523 0.0
CEVA Group PLC 9. 00% 9/01/21 14, 620 13, 231, 100 0.1
EC Finance PLC 5. 13% 7/15/21 EUR 14, 232 16, 369, 699 0.1
Hapag-Lloyd AG 9. 75% 10/15/17  USD 11,371 11, 655, 275 0.1
Hertz Corp. (The) 6. 75% 4/15/19 8,907 9, 107, 408 0.0
LBC Tank Terminals Holding Netherlands BV 6. 88% 5/15/23 8,917 9, 184,510 0.0
Overseas Shipholding Group, Inc. 8. 13% 3/30/18 11, 000 11, 247, 500 0.1
XPO Logistics, Inc. 6. 50% 6/15/22 24, 695 24, 324, 575 0.1
116, 838, 590 0.6
7,334, 322,924 39.6
SR
RT3
Ally Financial, Inc. 8. 00% 11/01/31 29, 920 36, 587, 238 0.2
Baggot Securities Ltd. 10. 24% 1/01/16  EUR 8, 231 9, 430, 751 0.1
Bank of Ireland(c) 1. 79% 9/22/15  CAD 10, 070 7,424,673 0.0
Banco Bilbao Vizcaya Argentaria SA 6. 75% 2/18/20  EUR 22,200 24, 886, 818 0.1
Banco Santander SA 6. 25% 3/12/19 9, 400 10, 474, 372 0.1
Banco Santander SA 6. 25% 9/11/21 13, 000 14,199, 910 0.1
Bank of America Corp., Series AA 6. 10% 3/17/25 Ush 14, 150 13,831, 625 0.1
Bank of America Corp., Series X 6. 25% 9/05/24 8, 068 7,987, 320 0.1
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Bank of Ireland 10. 00% 2/12/20  EUR 4, 140 $ 5, 780, 376 0.0 %
Bank of Ireland 10. 00% 12/19/22 15, 000 22,424,613 0.1
Barclays Bank PLC 6. 86% 6/15/32 Ush 1, 667 1,883,710 0.0
Barclays Bank PLC 7.63% 11/21/22 21,928 24,997, 920 0.1
Barclays Bank PLC 7.70% 4/25/18 20, 992 23,047,873 0.1
Barclays Bank PLC 7.75% 4/10/23 25, 567 27,612, 360 0.2
Barclays PLC 8. 25% 12/15/18 2,195 2,326, 700 0.0
BBVA International Preferred SAU 3. 80% 12/22/15  EUR 6, 641 7,363,070 0.0
BNP Paribas SA 7.38% 8/19/25  USD 44, 800 45, 875, 200 0.3
Citigroup, Inc. 5. 95% 1/30/23 64, 009 62, 760, 824 0.3
Commerzbank AG 8. 13% 9/19/23 19, 992 23, 415, 630 0.1
Countrywide Capital III, Series B 8. 05% 6/15/27 32,004 39, 810, 704 0.2
Credit Agricole SA 6. 50% 6/23/21 EUR 1, 095 1, 247, 186 0.0
Credit Agricole SA 6. 63% 9/23/19  USD 8, 105 7,947, 374 0.0
Credit Agricole SA 7.59% 1/30/20  GBP 9, 650 16, 140, 638 0.1
Credit Agricole SA 7. 88% 1/23/24  USD 3,057 3,125,782 0.0
Credit Agricole SA 8. 38% 10/13/19 17, 000 19, 443, 750 0.1
Credit Suisse Group AG 7. 50% 12/11/23 52,591 55, 746, 460 0.3
Deutsche Bank AG 7. 50% 4/30/25 17, 400 17,117, 250 0.1
Dresdner Funding Trust 1 8. 15% 6/30/31 1,073 1, 339, 909 0.0
HT1 Funding GmbH 6. 35% 6/30/17  EUR 15, 300 17, 357, 753 0.1
ING Groep NV 6. 50% 4/16/25 Ush 26, 700 25, 899, 000 0.1
LBG Capital No.1 PLC 8. 00% 6/15/20 26,516 30, 228, 240 0.1
Lloyds Banking Group PLC 6. 38% 6/27/20  EUR 31, 809 37, 329, 275 0.2
Lloyds Banking Group PLC 6.41% 10/01/35 [IN)] 1,976 2,203, 240 0.0
Lloyds Banking Group PLC 6. 66% 5/21/37 1, 067 1, 195, 040 0.0
Lloyds Banking Group PLC 7.50% 6/27/24 21,439 22, 376, 956 0.1
Nationwide Building Society 6. 88% 6/20/19  GBP 40, 000 61, 214, 273 0.3
Novo Banco SA 2.63% 5/08/17 EUR 6, 400 6, 966, 731 0.0
Royal Bank of Scotland PLC (The) 9. 50% 3/16/22  USD 8, 205 8,998,916 0.1
Royal Bank of Scotland PLC (The) 13. 13% 3/19/22  AUD 7,481 5, 965, 649 0.0
Societe Generale SA 5.92% 4/05/17  USD 2, 269 2,331, 397 0.0
Societe Generale SA 6. 75% 4/07/21 EUR 9, 593 10, 899, 345 0.1
Societe Generale SA 7.88% 12/18/23 Ush 25,131 25,131, 000 0.2
UBS Group AG 7. 00% 2/19/25 9, 733 10, 061, 489 0.1
UBS Group AG 7.13% 2/19/20 46, 080 48, 038, 400 0.3
UniCredit Luxembourg Finance SA 6. 00% 10/31/17 4, 090 4,242, 586 0.0
UniCredit SpA 6. 38% 5/02/23 10, 000 10, 448, 040 0.1
UT2 Funding PLC 5.32% 6/30/16  EUR 15,977 18, 195, 726 0.1
Zions Bancorporation 5. 65% 11/15/23  USD 9,413 9,718,922 0.1
Zions Bancorporation 5. 80% 6/15/23 15, 955 15, 125, 340 0.1
908, 157, 354 4.9
oot
Artsonig Pty Ltd. (a) 11. 50% 4/01/19 25,520 5,103, 936 0.0
Creditcorp 12. 00% 7/15/18 16, 000 12, 480, 000 0.1
Enova International, Inc. 9. 75% 6/01/21 36, 857 30, 591, 310 0.2
International Lease Finance Corp. 5. 88% 4/01/19 12,410 13, 201, 138 0.1
International Lease Finance Corp. 8. 88% 9/01/17 6, 055 6, 668, 069 0.0
iStar, Inc., Series 1 5. 88% 3/15/16 7,000 7,105, 000 0.0
Navient Corp. 5. 00% 10/26/20 2,820 2,509, 800 0.0
Navient Corp. 5.63% 8/01/33 10, 396 7, 069, 280 0.0
Navient Corp. 5. 88% 10/25/24 23, 665 19, 996, 925 0.1
Navient Corp. 6. 13% 3/25/24 20, 638 17, 542, 300 0.1
Navient Corp. 7.25% 1/25/22 8,941 8, 426, 893 0.1
Oxford Finance LLC/Oxford Finance Co-Issuer, Inc. 7.25% 1/15/18 9, 982 10, 231, 550 0.1
Peninsula Gaming LLC/Peninsula Gaming Corp. 8. 38% 2/15/18 16, 833 17, 506, 320 0.1
TMX Finance LLC/TitleMax Finance Corp. 8. 50% 9/15/18 55, 782 45, 253, 147 0.2
203, 685, 668 1.1
PRI
CNO Financial Group, Inc. 5. 25% 5/30/25 13, 216 13, 629, 000 0.1
Genworth Holdings, Inc. 6. 15% 11/15/66 11, 400 5, 749, 020 0.0
Genworth Holdings, Inc. 7.63% 9/24/21 8,618 8, 833, 450 0.0
HUB International Ltd. 7. 88% 10/01/21 34, 105 34,019, 738 0.2
Liberty Mutual Group, Inc. 7.80% 3/15/37 25,579 29, 799, 535 0.2
USI, Inc./NY 7.75% 1/15/21 55, 245 53, 587, 650 0.3
145, 618, 393 0.8
Z DDA
ACE Cash Express, Inc. 11. 00% 2/01/19 14, 720 5, 740, 800 0.0
CNG Holdings, Inc. 9. 38% 5/15/20 37, 321 21, 459, 575 0.1
iPayment, Inc. 9. 50% 12/15/19 84 80, 685 0.0
iPayment, Inc., Series Al(a) 9. 50% 12/15/19 29, 161 28, 140, 676 0.2
Speedy Cash Intermediate Holdings Corp. 10. 75% 5/15/18 26, 988 21,792, 810 0.1
Speedy Group Holdings Corp. 12. 00% 11/15/17 9,601 7,872, 820 0.0
85, 087, 366 0.4
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Communications Sales & Leasing, Inc,/CSL Capital LLC 6. 00% 4/15/23  USD 22,028 $ 20,706, 320 0.1%
Communications Sales & Leasing, Inc./CSL Capital LLC 8. 25% 10/15/23 40, 803 37, 130, 730 0.2
FelCor Lodging LP 5.63% 3/01/23 604 622, 120 0.0
FelCor Lodging LP 6. 00% 6/01/25 12, 253 12,452, 111 0.1
70,911, 281 0.4
1,413, 460, 062 7.6
AIEHE
wER
AES Corp. /VA 4. 88% 5/15/23 7,608 7,075, 440 0.0
AES Corp. /VA 5. 50% 3/15/24 2,150 2,053, 250 0.0
AES Corp. /VA 7.38% 7/01/21 6, 320 6, 809, 800 0.0
AES Corp. /VA 8. 00% 6/01/20 7,500 8,667, 375 0.1
Calpine Corp. 5. 75% 1/15/25 29, 367 28, 449, 281 0.2
Calpine Corp. 5. 88% 1/15/24 6, 282 6, 596, 100 0.0
Calpine Corp. 7. 88% 1/15/23 8,317 8,899, 190 0.1
DPL, Inec. 7.25% 10/15/21 1,524 1,571, 625 0.0
Dynegy, Inc. 7.38% 11/01/22 24, 460 25, 316, 100 0.1
Dynegy, Inc. 7.63% 11/01/24 32, 040 33, 347, 232 0.2
FirstEnergy Corp., Series C 7.38% 11/15/31 14, 223 17,023, 936 0.1
GenOn Energy, Inc. 9. 50% 10/15/18 21,505 20, 671, 681 0.1
GenOn Energy, Inc. 9. 88% 10/15/20 33, 947 32,079,915 0.2
NRG Energy, Inc. 6. 63% 3/15/23 22,408 22,015, 860 0.1
NRG Energy, Inc., Series WI 6. 25% 5/01/24 15, 873 15, 079, 350 0.1
Talen Energy Supply LLC 4. 60% 12/15/21 26, 199 22,727,633 0.1
Viridian Group FundCo I Ltd. 7.50% 3/01/20  EUR 23, 137 25,703, 552 0.2
284, 087, 320 1.6
Z DDA FE
Thames Water Kemble Finance PLC 7.75% 4/01/19  GBP 15, 000 24,969, 383 0.1
309, 056, 703 1.7
FhErrF—
T—x v ——BUNIERGE
NOVA Chemicals Corp. 5. 00% 5/01/25 Ush 14, 279 14, 279, 000 0.1
9,071, 118, 689 49.0
BRF—bhrox ) —
T AU A G RIE
U.S. Treasury Bonds(d) 8. 00% 11/15/21 583, 000 795, 491, 257 4.3
U.S. Treasury Bonds 8. 13% 8/15/19 150, 000 189, 250, 050 1.0
U.S. Treasury Bonds 8. 13% 5/15/21 100, 000 134, 738, 300 0.7
U.S. Treasury Bonds 8. 13% 8/15/21 247, 000 335, 868, 624 1.8
U.S. Treasury Bonds (d) 8. 75% 8/15/20 50, 000 67, 147, 800 0.4
U.S. Treasury Bonds 8. 88% 8/15/17 200, 000 231, 504, 000 1.3
U.S. Treasury Bonds 8. 88% 2/15/19 50, 000 63, 069, 650 0.3
1, 817, 069, 681 9.8
Te—IV S ey h=N—F e H L —
EEZE
LR PESE
Abja Investment Co. Pte Ltd. 5. 95% 7/31/24 32,643 30, 527, 734 0.2
Braskem America Finance Co. 7.13% 7/22/41 17, 215 13, 642, 887 0.1
Braskem Finance Ltd. 6. 45% 2/03/24 22,801 20, 689, 627 0.1
Braskem Finance Ltd. 7.00% 5/07/20 1,792 1, 792, 000 0.0
Elementia SAB de CV 5. 50% 1/15/25 6, 753 6, 550,410 0.0
Gold Fields Orogen Holdings BVI Ltd. 4. 88% 10/07/20 31, 390 26, 681, 500 0.1
GTL Trade Finance, Inc. 5.89% 4/29/24 15,418 13, 439, 871 0.1
GTL Trade Finance, Inc. 7.25% 4/16/44 625 510, 438 0.0
Minsur SA 6. 25% 2/07/24 9,670 9, 955, 816 0.1
Samarco Mineracao SA 4. 13% 11/01/22 1,947 1,667, 119 0.0
Sappi Papier Holding GmbH 6. 63% 4/15/21 3, 150 3, 228, 750 0.0
Sappi Papier Holding GmbH 7.75% 7/15/17 9, 238 9, 884, 660 0.1
Tupy Overseas SA 6. 63% 7/17/24 9, 180 8, 686, 575 0.1
Vedanta Resources PLC 6. 00% 1/31/19 7, 940 6, 845, 137 0.0
Vedanta Resources PLC 8. 25% 6/07/21 8, 362 7,212,225 0.0
Vedanta Resources PLC 9. 50% 7/18/18 6, 600 6, 435, 000 0.0
167, 749, 749 0.9
A
CEMEX Espana SA/Luxembourg 9. 88% 4/30/19 37,189 40, 480, 226 0.2
Cemex Finance LLC 9. 38% 10/12/22 14, 681 16, 406, 017 0.1
Cemex SAB de CV 7.25% 1/15/21 20, 863 21, 847,734 0.1
Grupo Cementos de Chihuahua SAB de CV 8. 13% 2/08/20 3,837 4,038, 443 0.0
Grupo KUO SAB De CV 6. 25% 12/04/22 2,176 2,224,699 0.0
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Servicios Corporativos Javer SAPI de CV 9. 88% 4/06/21  USD 28, 094 $ 29,744, 522 0.2 %
114, 741, 641 0.6
WE—AT4T
Myriad International Holdings BV 6. 00% 7/18/20 25,070 26, 775, 838 0.1
TB(E —ERumfE
Comcel Trust via Comunicaciones Celulares SA 6. 88% 2/06/24 11, 375 11,687,813 0.1
Digicel Ltd. 6. 00% 4/15/21 9, 000 8, 242, 290 0.0
Digicel Ltd. 6. 75% 3/01/23 12, 985 11,913, 737 0.1
31, 843, 840 0.2
HEM GRREE) —Zoff
Theta Capital Pte Ltd. 7.00% 5/16/19 4, 740 4,704, 365 0.0
Theta Capital Pte Ltd. 7.00% 4/11/22 6, 521 6, 249, 726 0.1
10, 954, 091 0.1
HEM CGRxER) —/hE
Edcon Ltd. 9. 50% 3/01/18  EUR 24, 003 18, 620, 417 0.1
Office Depot de Mexico SA de CV 6. 88% 9/20/20 UsD 23,075 23,702, 640 0.1
42, 323, 057 0.2
HEM (T4 7=rv7)
BRF SA 4. 75% 5/22/24 10, 279 10, 048, 750 0.1
Marfrig Holding Europe BV 8. 38% 5/09/18 40, 155 39, 050, 738 0.2
Marfrig Overseas Ltd. 9. 50% 5/04/20 29, 544 29, 876, 370 0.2
Minerva Luxembourg SA 7. 75% 1/31/23 35, 342 34, 552, 460 0.2
Tonon Luxembourg SA(a) 7.25% 1/24/20 12, 675 4,325,484 0.0
USJ Acucar e Alcool SA 9. 88% 11/09/19 14, 948 6, 376, 346 0.0
Virgolino de Oliveira Finance SA 11. 75% 2/09/22 6, 263 62, 630 0.0
Virgolino de Oliveira Finance SA(b) 10. 50% 1/28/18 27, 458 240, 258 0.0
Virgolino de Oliveira Finance SA (b) 11. 75% 2/09/22 26, 235 262, 350 0.0
124, 795, 386 0.7
Z DD FEHE
Fresnillo PLC 5.50% 11/13/23 42,113 43, 692, 238 0.2
T ImY—
Lenovo Group Ltd. 4. 70% 5/08/19 10, 687 11, 083, 231 0.1
ik — A4
Guanay Finance Ltd. 6. 00% 12/15/20 12,518 12, 705, 770 0.1
TAM Capital 3, Inc. 8. 38% 6/03/21 49, 993 49, 293, 098 0.2
61, 998, 868 0.3
635, 957, 939 3.4
V7Y AR
$X =R
Dominican Republic International Bond 7. 45% 4/30/44 18, 877 19, 962, 427 0.1
Dominican Republic International Bond 8. 63% 4/20/27 16, 359 19, 426, 313 0.1
Dominican Republic International Bond 10. 50% 1/17/20 477, 260 10, 744, 703 0.1
Dominican Republic International Bond 12. 00% 1/20/22 4717, 260 11, 208, 194 0.1
Dominican Republic International Bond 15. 95% 6/04/21 1, 550, 400 43,297, 523 0.2
Dominican Republic International Bond 16. 00% 7/10/20 1, 518, 700 41, 598, 406 0.2
146, 237, 566 0.8
LY LR KL
El Salvador Government International Bond 7.65% 6/15/35 71, 900 69, 563, 250 0.4
H—F
Republic of Ghana 7.88% 8/07/23 23, 600 21, 122,000 0.1
Republic of Ghana 8. 13% 1/18/26 7,622 6,861, 324 0.1
27,983, 324 0.2
a— fhURT—L
Ivory Coast Government International Bond 5. 75% 12/31/32 164, 379 147, 967, 401 0.8
Ivory Coast Government International Bond 6. 38% 3/03/28 8, 905 8, 293, 226 0.0
156, 260, 627 0.8
x~Ah
Jamaica Government International Bond 7.63% 7/09/25 7,688 8, 379, 920 0.0
Jamaica Government International Bond 7.88% 7/28/45 15, 143 14,991, 570 0.1
23,371, 490 0.1
=7
Kenya Government International Bond 5. 88% 6/24/19 10, 818 10, 818, 000 0.1
LX)
Lebanon Government International Bond 6. 00% 1/27/23 13,716 13, 650, 163 0.1
Lebanon Government International Bond, Series E 6. 10% 10/04/22 11, 500 11, 547, 150 0.0
25,197, 313 0.1
IRFRAH
Pakistan Government International Bond 7.25% 4/15/19 24,195 24, 890, 606 0.1
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Sri Lanka Government International Bond

>

00% 1/14/19  USD 14, 859 $ 15,081, 885 0.

—

Sri Lanka Government International Bond 6. 13% 6/03/25 6,998 6, 788, 060 0.0
21, 869, 945 0.1
2=
Turkey Government International Bond 5.63% 3/30/21 14, 500 15, 400, 885 0.1
777 REE
Emirate of Dubai Government International Bonds 7. 75% 10/05/20 54, 690 66, 440, 147 0.4
REATT
Venezuela Government International Bond 9. 25% 9/15/27 60, 179 25,215,001 0.2
Venezuela Government International Bond 11. 75% 10/21/26 8, 142 3, 366, 676 0.0
28, 581, 677 0.2
Frer
Zambia Government International Bond 8. 50% 4/14/24 40, 589 37,113,770 0.2
653, 728, 600 3.6
BR—Y TV e 2=V —
TI VN
Banco do Brasil SA/Cayman 9. 00% 6/18/24 37, 500 29, 718, 750 0.2
Petrobras Global Finance BV 4. 88% 3/17/20 15, 720 13, 756, 729 0.1
Petrobras Global Finance BV 5. 38% 1/27/21 19,921 17, 560, 362 0.1
Petrobras Global Finance BV 5. 75% 1/20/20 3, 462 3, 149, 139 0.0
Petrobras Global Finance BV 6. 25% 3/17/24 19, 255 16, 863, 529 0.1
Petrobras Global Finance BV 6. 85% 6/05/15 5,573 4,193, 125 0.0
85, 241, 634 0.5
aryEy
Ecopetrol SA 5. 88% 5/28/45 22,373 18, 122, 130 0.1
R =m4HE
Banco de Reservas de la Republica Dominicana 7.00% 2/01/23 15, 000 14, 975, 925 0.1
Ty
0OCP SA 5.63% 4/25/24 9,016 9, 243, 203 0.0
777 e REE
Dubai Holding Commercial Operations MTN Ltd. 6. 00% 2/01/17  GBP 45, 750 70, 863, 286 0.4
198, 446, 178 1.1
SR
ST
Halyk Savings Bank of Kazakhstan JSC 7.25% 1/28/21  USD 3,837 3, 849, 355 0.0
A fil
CIMPOR Financial Operations BV 5. 75% 7/17/24 27,161 20, 234, 945 0.1
Mestenio Ltd. 8. 50% 1/02/20 70, 667 73,123,879 0.4
93, 358, 824 0.5
97, 208, 179 0.5
AWEHE
AES El1 Salvador Trust IT 6. 75% 3/28/23 13, 670 12, 781, 450 0.1
ContourGlobal Power Holdings SA 7.13% 6/01/19 22,791 23, 303, 798 0.1
36, 085, 248 0.2
PR S
Empresa de Energia de Bogota SA ESP 6. 13% 11/10/21 24, 139 25, 120, 781 0.1
61, 206, 029 0.3
H5 B IR R — Hugk
TR TF
Provincia de Cordoba 12. 38% 8/17/17 22,041 22,316,512 0.1
1, 668, 863, 437 9.0
CMO (&—5"— JHURFEH)
FEBUR 5 B B ffe 7E A+
Adjustable Rate Mortgage Trust
Series 2005-12, Class 2Al 2. 74% 3/25/36 3,605 2, 780, 790 0.0
Series 2006-3, Class 1Al 2.83% 8/25/36 10, 251 8,796, 119 0.1
Bear Stearns ARM Trust, Series 2007-4, Class 22A1 4. 79% 6/25/47 26, 696 23,784,903 0.1
ChaseFlex Trust, Series 2007-1, Class 1A3 6. 50% 2/25/37 8,976 6, 650, 838 0.0
Citigroup Mortgage Loan Trust
Series 2006-AR3, Class 1A2A 5. 24% 6/25/36 1,218 1, 162, 060 0.0
Series 2007-AR4, Class 1A1A 5.39% 3/25/37 7,710 7,331,667 0.1
Series 2006-4, Class 2A1A 6. 00% 12/25/35 6, 327 5, 864, 531 0.0
CitiMortgage Alternative Loan Trust, Series 2007-A3, Class 1A4 5. 75% 3/25/37 1, 704 1,492, 251 0.0
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Countrywide Alternative Loan Trust
Series 2007-HY4, Class 4Al 4. 40% 6/25/47  USD 2,968 2,612,172 0.0 %
Series 2005-28CB, Class 2A6 5. 00% 8/25/35 6, 281 5,581, 157 0.0
Series 2005-46CB, Class A4 5. 25% 10/25/35 1,247 1, 186, 606 0.0
Series 2005-46CB, Class A2 5. 50% 10/25/35 1,135 1,093,119 0.0
Series 2005-46CB, Class A7 5. 50% 10/25/35 2,195 2,113,897 0.0
Series 2005-46CB, Class A20 5. 50% 10/25/35 906 873,003 0.0
Series 2005-J14, Class A3 5. 50% 12/25/35 3,441 3,151, 341 0.0
Series 2006-24CB, Class Al2 5. 75% 6/25/36 4,529 4,061, 328 0.0
Series 2006-24CB, Class Al6 5. 75% 6/25/36 3,705 3,322,275 0.0
Series 2006-41CB, Class 2A13 5. 75% 1/25/37 15, 964 14, 354, 655 0.1
Series 2007-15CB, Class A19 5. 75% 7/25/37 3, 885 3, 565, 569 0.0
Series 2006-2CB, Class All 6. 00% 3/25/36 12, 341 10, 958, 321 0.1
Series 2006-J2, Class A10 6. 00% 4/25/36 2,389 2,195, 964 0.0
Series 2006-J4, Class 2A9 6. 00% 7/25/36 1,497 1,334, 375 0.0
Series 2006-28CB, Class Al8 6. 00% 10/25/36 1,933 1,577, 654 0.0
Series 2007-16CB, Class 1A7 6. 00% 8/25/37 10,116 9, 776, 459 0.1
Series 2006-42, Class 1A6 6. 00% 1/25/47 5,653 5,103, 637 0.0
Series 2006-26CB, Class A6 6. 25% 9/25/36 1, 564 1, 342, 024 0.0
Series 2006-26CB, Class A8 6. 25% 9/25/36 5,919 5,077,892 0.0
Series 2006-28CB, Class Al4 6. 25% 10/25/36 5,511 4, 665, 877 0.0
Series 2006-J5, Class 1Al 6. 50% 9/25/36 4, 400 3,958,273 0.0
Countrywide Home Loan Mortgage Pass-Through Trust
Series 2007-HY4, Class 1Al 2.57% 9/25/47 9, 388 8,375,017 0.1
Series 2007-HYB2, Class 3Al 2.59% 2/25/47 10, 365 9,142,016 0.1
Series 2007-3, Class A30 5. 75% 4/25/37 3,970 3, 638, 532 0.0
Series 2006-13, Class 1A19 6. 25% 9/25/36 1, 750 1,594, 573 0.0
Credit Suisse Mortgage Trust
Series 2010-9R, Class 1A5 4. 00% 8/27/37 11,038 10, 828, 450 0.1
Series 2008-2R, Class 1Al 6. 00% 7/25/37 2, 141 1, 878, 875 0.0
Series 2009-8R, Class 6A2 6. 00% 1/26/38 2,054 1,539,701 0.0
First Horizon Alternative Mortgage Securities Trust
Series 2006-AA5, Class Al 2.22% 9/25/36 5,030 3, 959, 645 0.0
Series 2005-AA3, Class 3A1 2.27% 5/25/35 6, 744 6,516, 844 0.0
Series 2006-AA3, Class Al 2. 34% 6/25/36 7,532 6, 147, 183 0.0
Series 2006-FAl, Class 1A3 5. 75% 4/25/36 1,671 1, 336, 539 0.0
Series 2006-FA3, Class A9 6. 00% 7/25/36 8, 260 6, 855, 395 0.0
Series 2006-FA5, Class Al 6. 25% 8/25/36 5, 881 4,687,519 0.0
IndyMac Index Mortgage Loan Trust
Series 2007-AR1, Class 2A1 2.67% 4/25/37 15, 244 12, 389, 017 0.1
Series 2005-AR15, Class Al 2. 80% 9/25/35 14, 226 11, 860, 497 0.1
Series 2006-AR37, Class 2Al 4. 39% 2/25/37 9, 968 8,019, 406 0.1
JP Morgan Mortgage Trust, Series 2006-S4, Class A3 6. 00% 1/25/37 6,710 5, 986, 496 0.0
Lehman Mortgage Trust, Series 2006-5, Class 1Al 6. 00% 9/25/36 1, 065 870, 393 0.0
Morgan Stanley Mortgage Loan Trust
Series 2005-10, Class 4Al 5. 50% 12/25/35 11, 046 10, 111, 307 0.1
Series 2006-2, Class 5A1 5. 50% 2/25/36 4, 606 3, 985, 367 0.0
Series 2007-12, Class 3A22 6. 00% 8/25/37 2,683 2,433,379 0.0
Series 2007-6XS, Class 2A5S 6. 00% 2/25/47 7,615 5, 653, 866 0.0
New Century Alternative Mortgage Loan Trust,
Series 2006-ALT2, Class AF6A 5.53% 10/25/36 6, 262 4,015, 627 0.0
Residential Accredit Loans, Inc. Trust,
Series 2005-QS14, Class 3Al 6. 00% 9/25/35 3,618 3,312,923 0.0
Residential Accredit Loans, Inc., Trust,
Series 2005-QA10, Class A3l 3. 55% 9/25/35 13, 242 11,043,071 0.1
Residential Asset Securitization Trust
Series 2006-A8, Class 3A4 6. 00% 8/25/36 5,531 4,570,015 0.0
Series 2007-Al, Class A8 6. 00% 3/25/37 6, 701 4, 841, 445 0.0
Series 2007-A5, Class 2A3 6. 00% 5/25/37 2,578 2,241, 132 0.0
Structured Adjustable Rate Mortgage Loan Trust
Series 2005-18, Class 8Al 3.72% 9/25/35 16, 553 15, 363, 165 0.1
Series 2006-9, Class 4Al 5. 15% 10/25/36 12, 446 10, 850, 898 0.1
Washington Mutual Alternative Mortgage Pass—Through
Certificates Trust
Series 2006-7, Class A3 4. 60% 9/25/36 22,699 12, 824, 953 0.1
Series 2006-7, Class A4 4. 60% 9/25/36 22,163 12,520, 125 0.1
Series 2005-9, Class 5Al 5. 50% 11/25/35 2,238 1, 966, 422 0.0
Series 2006-3, Class 3CB4 6. 00% 4/25/36 1,291 1, 105, 604 0.0
Washington Mutual Mortgage Pass—Through Certificates Trust
Series 2006-AR8, Class 2Al 2. 38% 8/25/36 935 809, 797 0.0
Series 2007-HY3, Class 4Al 2.41% 3/25/37 27,836 26, 244,971 0.2
Series 2006-4, Class 3Al 6. 50% 5/25/36 13,375 9,943, 726 0.1
Wells Fargo Alternative Loan Trust, Series 2007-PA3, Class 3Al 6. 25% 7/25/37 18, 642 16, 871, 926 0.1
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Wells Fargo Mortgage Backed Securities Trust,
Series 2007-AR8, Class Al 2. 64% 11/25/37  USD 8, 455 $§ 7,421,367 0.1%
419, 525, 941 2.3
FEBURT R BRI A BRI (S
Chevy Chase Funding LLC Mortgage—Backed Certificates,

Series 2006-2A, Class A2(c) 0. 38% 4/25/47 22,242 16, 485, 726 0.1
Citigroup Mortgage Loan Trust, Inc.,

Series 2005-8, Class 2A2(c) (e) 4. 60% 9/25/35 18,174 1, 596, 640 0.0
Countrywide Alternative Loan Trust, Series 2005-82, Class Al (c) 0.47% 2/25/36 4, 020 3, 300, 506 0.0
Countrywide Home Loan Mortgage Pass—-Through Trust,

Series 2007-13, Class A7(c) 0. 80% 8/25/37 8, 258 6,347, 741 0.0
Deutsche Alt-A Securities Mortgage Loan Trust,

Series 2007-0A3, Class Al(c) 0. 34% 7/25/47 15, 837 12, 815, 409 0.1
Federal Home Loan Mortgage Corp. Structured Agency Credit

Risk Debt Notes

Series 2014-HQ1, Class M3(c) 4. 30% 8/25/24 5,946 5, 700, 086 0.0

Series 2013-DN2, Class M2(c) 4. 45% 11/25/23 24, 860 24, 807, 322 0.1

Series 2014-DN1, Class M3(c) 4. 70% 2/25/24 37,180 37, 205, 052 0.2

Series 2014-DN4, Class M3(c) 4. 74% 10/25/24 29, 976 30,012, 331 0.2

Series 2014-HQ3, Class M3(c) 4. 95% 10/25/24 3, 040 3, 049, 888 0.0
First Horizon Alternative Mortgage Securities Trust,

Series 2007-FA2, Class 1A6(c) (e) 5. 35% 4/25/37 4,322 946, 826 0.0
HarborView Mortgage Loan Trust

Series 2006-10, Class 2A1A(c) 0. 38% 11/19/36 24, 022 19, 761, 769 0.1

Series 2007-4, Class 2A1(c) 0. 42% 7/19/47 23, 606 19, 259, 071 0.1

Series 2007-7, Class 2A1A(c) 1. 20% 10/25/37 13, 555 11,924, 185 0.1
Impac Secured Assets CMN Owner Trust,

Series 2005-2, Class A2D(c) 0. 63% 3/25/36 4,297 3,098, 940 0.0
Impac Secured Assets Trust, Series 2007-1, Class A2(c) 0. 36% 3/25/37 11, 648 9, 290, 158 0.1
IndyMac Index Mortgage Loan Trust,

Series 2006-AR14, Class 1A3A(c) 0. 40% 11/25/46 7,416 5,192,403 0.0
IndyMac INDX Mortgage Loan Trust,

Series 2006-AR15, Class Al (c) 0. 32% 7/25/36 30, 294 24, 690, 083 0.1
Lehman XS Trust

Series 2007-16N, Class 2A2(c) 1. 05% 9/25/47 6,121 5,012, 742 0.0

Series 2007-15N, Class 4Al (c) 1. 10% 8/25/47 9, 838 6, 730, 542 0.0
Luminent Mortgage Trust

Series 2007-1, Class 2A1(c) 0. 34% 1/25/37 8,533 6, 606, 308 0.0

Series 2006-5, Class AlA(c) 0. 39% 7/25/36 8,126 5,475,575 0.0
NovaStar Mortgage Funding Trust,

Series 2006-MTA1, Class 2A1A(c) 0. 39% 9/25/46 9,461 8, 063, 269 0.1
Opteum Mortgage Acceptance Corp. Asset Backed Pass —Through

Certificates, Series 2005-5, Class 1APT(c) 0. 48% 12/25/35 16, 714 14, 953, 668 0.1
PHH Alternative Mortgage Trust, Series 2007-2, Class 1A3(c) 0. 53% 5/25/37 6,219 5, 226, 293 0.0
RBSGC Mortgage Loan Trust, Series 2007-B, Class 1A4(c) 0. 65% 1/25/37 2,828 1, 856, 070 0.0
Residential Accredit Loans, Inc. Trust

Series 2007-Q02, Class Al(c) 0. 35% 2/25/47 15, 696 8, 882, 881 0.1

Series 2006-Q06, Class Al(c) 0. 38% 6/25/46 10, 846 4,790, 738 0.0

Series 2007-QH5, Class AT1(c) 0.41% 6/25/37 4,813 3, 556, 339 0.0

Series 2006-Q02, Class Al(c) 0. 42% 2/25/46 8,924 4,077,839 0.0

Series 2006-Q06, Class A2(c) 0. 43% 6/25/46 25, 085 11, 259, 868 0.1

Series 2006-QS18, Class 2A2(c) (e) 6. 35% 12/25/36 20, 945 4,725, 633 0.0
Residential Accredit Loans, Inc., Trust,

Series 2007-QH6, Class Al(c) 0. 39% 7/25/37 15, 433 12, 887,514 0.1
Structured Asset Mortgage Investments II Trust,

Series 2007-AR6, Class Al(c) 1. 68% 8/25/47 25, 959 21,592, 109 0.1
Washington Mutual Mortgage Pass—Through Certificates

Series 2006-AR10, Class A3A(c) 0. 43% 12/25/36 2,048 1, 605, 585 0.0

Series 2007-0A5, Class 1A(c) 0. 93% 6/25/47 1,964 1,617,651 0.0

Series 2007-0A3, Class 2A1A(c) 0. 94% 4/25/47 10, 392 9, 325, 088 0.1

Series 2006-AR6, Class 2A(c) 1. 14% 8/25/46 8,316 5, 760, 157 0.0

Series 2006-AR5, Class AlA(c) 1. 17% 6/25/46 9, 240 8, 028, 904 0.1

Series 2006-AR3, Class AlA(c) 1. 18% 2/25/46 8, 349 7,653, 855 0.1

395, 172, 764 2.1
GSE (BUNSCIEMERD) U A7 = 7 ZE8FIfF
Federal Home Loan Mortgage Corp. Structured Agency Credit

Risk Debt Notes

Series 2015-DNA1, Class M3(c) 3. 50% 10/25/27 4,615 4, 381, 570 0.0

Series 2014-DN2, Class M3(c) 3. 80% 4/25/24 16, 680 15, 676, 301 0.1

Series 2014-HQ2, Class M3(c) 3. 94% 9/25/24 14,270 13,441, 485 0.1

Series 2015-HQ1, Class M3(c) 4. 00% 3/25/25 9, 160 8, 875,301 0.0

Series 2014-DN3, Class M3(c) 4. 20% 8/25/24 10, 000 9, 691, 875 0.1

Series 2015-DNA2, Class B(c) 7. 75% 12/25/27 12,435 12, 484, 156 0.1
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Federal National Mortgage Association Connecticut Avenue

Securities

Series 2014-C02, Class 1M2(c) 2. 80% 5/25/24 Ush 3,100 $ 2,736,708 0.0 %

Series 2014-C03, Class 1M2(c) 3. 20% 7/25/24 28, 130 25,516, 160 0.1

Series 2015-C02, Class 2M2(c) 4. 20% 5/25/25 36, 745 35, 034, 704 0.2

Series 2015-C01, Class 1M2(c) 4. 50% 2/25/25 42,310 41, 194, 239 0.2

Series 2014-C01, Class M2(c) 4. 60% 1/25/24 12, 660 12, 735, 423 0.1

Series 2015-C01, Class 2M2(c) 4. 75% 2/25/25 4, 000 3,976, 320 0.0

Series 2014-C04, Class 1M2(c) 5. 10% 11/25/24 71,571 71, 885, 605 0.4

Series 2015-C03, Class 1M2(c) 5.20% 7/25/25 9, 875 9, 874, 959 0.1

Series 2015-C03, Class 2M2(c) 5. 20% 7/25/25 37,480 37,594, 812 0.2

Series 2013-C01, Class M2(c) 5. 45% 10/25/23 48, 177 50, 699, 018 0.2

355, 798, 636 1.9
1, 170, 497, 341 6.3
Tv—Vv 7 e w—ry h-BHER
SRS
RT3
Bank of America Corp. 10. 71% 3/08/17  BRL 49, 840 13, 262, 677 0.1
B
AR
Odebrecht Finance Ltd. 8. 25% 4/25/18 27,035 4, 882, 722 0.0
HWEY (T4 7xv7)
Cosan Luxembourg SA 9. 50% 3/14/18 54, 783 12, 946, 622 0.1
17, 829, 344 0.1
A v 7 VEBNFER
INTT A
Uruguay Government International Bond 5. 00% 9/14/18  UYU 710, 368 24,929, 819 0.1
V7Y AR
7T I
Brazil Notas do Tesouro Nacional, Series B 6. 00% 8/15/50  BRL 52,700 33, 808, 451 0.2
Brazil Notas do Tesouro Nacional, Series F 10. 00% 1/01/17 1,083, 577 284, 339, 228 1.6
Brazil Notas do Tesouro Nacional, Series F 10. 00% 1/01/25 450, 065 98, 311, 685 0.5
Brazil Notas do Tesouro Nacional, Series NTNB 6. 00% 5/15/45 9, 800 6,328,410 0.0
422,787, 174 2.3
== ayd
Colombia Government International Bond 7. 75% 4/14/21  COP 16, 112, 000 5,548, 951 0.1
Colombia Government International Bond 12. 00% 10/22/15 5, 785, 000 1,910, 607 0.0
Colombian TES, Series B 10. 00% 7/24/24 55, 000, 000 20, 683, 878 0.1
28, 143, 436 0.2
AV RRVT
JPMorgan Chase Bank NA 9. 50% 5/17/41 IDR 414, 814, 000 29, 524, 128 0.2
JPMorgan Chase Bank NA 10. 00% 7/18/17 568, 287, 000 41, 638, 651 0.2
71,162,779 0.4
7T 70H
South Africa Government Bond, Series R158 13. 50% 9/15/15  ZAR 1, 046, 950 79, 104, 231 0.4
South Africa Government Bond, Series R159 13.50% 9/15/16 746, 950 59, 941, 215 0.3
139, 045, 446 0.7
2=
Turkey Government Bond 8. 20% 7/13/16  TRY 198, 000 66, 673, 539 0.3
Turkey Government Bond 8. 20% 11/16/16 368, 400 123, 103, 804 0.7
Turkey Government Bond 9. 00% 1/27/16 200, 000 68, 326, 289 0.4
Turkey Government Bond 10. 70% 2/24/16 285, 000 97, 981, 909 0.5
356, 085, 541 1.9
1,017, 224, 976 5.5
1, 073, 246, 816 5.8
¥ —REERE
SRR
AT
Cooperatieve Centrale Raiffeisen—Boerenleenbank BA/

Netherlands 8. 40% 6/29/17  USD 13, 500 14, 513, 850 0.1
Credit Suisse Group Guernsey I Ltd. 7. 88% 2/24/41 28,709 29,817,914 0.1
Nordea Bank AB 6. 13% 9/23/24 16, 761 16, 593, 390 0.1
PNC Financial Services Group, Inc. (The), Series R 4. 85% 6/01/23 11, 538 10, 903, 410 0.1
Regions Bank/Birmingham AL 6. 45% 6/26/37 28, 048 32,941, 563 0.2
Santander Bank NA 8. 75% 5/30/18 6, 620 7,612, 795 0.0
Wells Fargo Bank NA 6. 75% 5/25/17 AUD 7,450 5,624, 104 0.0

118, 007, 026 0.6
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Charles Schwab Corp. (The) 7. 00% 2/01/22  USD 17, 230 $ 19,950, 789 0.1%
GFI Group, Inc. 8. 63% 7/19/18 14, 878 16, 365, 800 0.1
36, 316, 589 0.2
oot
Aviation Capital Group Corp. 6. 75% 4/06/21 9,912 11, 225, 340 0.1
Aviation Capital Group Corp. 7.13% 10/15/20 8, 162 9, 497, 058 0.0
General Electric Capital Corp., Series A 7.13% 6/15/22 10, 600 12, 229, 220 0.1
General Electric Capital Corp., Series B 6. 25% 12/15/22 9, 000 9, 742, 500 0.1
HSBC Finance Capital Trust IX 5.91% 11/30/35 5,420 5, 440, 325 0.0
48, 134, 443 0.3
[ESES
AAT Ltd., Series b 6. 75% 10/06/26  AUD 1, 500 1,099, 171 0.0
American International Group, Inc. 6. 82% 11/15/37 Ush 15, 085 18, 749, 478 0.1
American International Group, Inc. 8. 18% 5/15/58 9,200 12, 144, 000 0.1
Aon Corp. 8.21% 1/01/27 13,915 17,776, 412 0.1
Aquarius & Investments PLC for Swiss Reinsurance Co., Ltd. 6. 38% 9/01/24 23,211 23,951, 199 0.1
Assured Guaranty Municipal Holdings, Inc. 6. 40% 12/15/66 10, 979 8,097,013 0.0
Fairfax Financial Holdings Ltd. 5. 80% 5/15/21 8, 500 9, 089, 050 0.1
Hartford Financial Services Group, Inc. (The) 8. 13% 6/15/38 4, 826 5, 393, 055 0.0
MetLife Capital Trust IV 7.88% 12/15/37 7,000 8, 732, 500 0.1
MetLife, Inc. 10. 75% 8/01/39 16, 185 25, 620, 855 0.1
MetLife, Inc., Series C 5. 25% 6/15/20 29, 892 29, 742, 540 0.2
Mitsui Sumitomo Insurance Co., Ltd. 7.00% 3/15/72 17,816 20, 285, 066 0.1
Nationwide Financial Services, Inc. 6. 75% 5/15/37 3, 000 3, 036, 750 0.0
Nationwide Mutual Insurance Co. (c) 2.58% 12/15/24 5,000 4,999, 755 0.0
Transatlantic Holdings, Inc. 8. 00% 11/30/39 14, 148 18, 786, 719 0.1
XLIT Ltd. 5.50% 3/31/45 21, 057 19, 587,011 0.1
XLIT Ltd., Series E 6. 50% 4/15/17 20, 377 16, 046, 888 0.1
243,137, 462 1.3
DR
EPR Properties 5. 75% 8/15/22 16, 574 17, 281, 478 0.1
EPR Properties 7.75% 7/15/20 14, 180 16, 623, 540 0.1
Senior Housing Properties Trust 6. 75% 12/15/21 18, 000 20, 364, 966 0.1
54, 269, 984 0.3
499, 865, 504 2.7
B
SERpPESE
Teck Resources Ltd. 5. 40% 2/01/43 4, 540 2, 956, 280 0.0
Teck Resources Ltd. 6. 25% 7/15/41 4, 040 2,716,900 0.0
Weyerhaeuser Co. 8. 50% 1/15/25 4, 000 5, 254, 048 0.1
10, 927, 228 0.1
LN
Lafarge SA 7.13% 7/15/36 7,500 9, 063, 090 0.1
Owens Corning(c) 7. 00% 12/01/36 5,000 5,817, 705 0.0
14, 880, 795 0.1
WE—AT 4T
CCO Safari I1 LLC 6. 48% 10/23/45 33, 540 34, 118, 431 0.2
s —ERmE
Embarq Corp. 8. 00% 6/01/36 22,184 23, 459, 580 0.1
HEY GrRKBugk) —/hae
AutoNation, Inc. 6. 75% 4/15/18 2,741 3, 036, 858 0.0
TR F—
Enterprise Products Operating LLC, Series A 8. 38% 8/01/66 8, 893 8, 715, 140 0.1
Kinder Morgan, Inc./DE, Series G 7.80% 8/01/31 18,933 20, 580, 890 0.1
Noble Energy, Inc. 5. 88% 6/01/22 8, 156 8, 263, 088 0.0
Noble Energy, Inc. 5. 88% 6/01/24 33,519 34, 638, 535 0.2
Regency Energy Partners LP/Regency Energy Finance Corp. 4. 50% 11/01/23 23, 568 21, 869, 219 0.1
Regency Energy Partners LP/Regency Energy Finance Corp. 5. 00% 10/01/22 5, 166 5, 060, 696 0.0
Regency Energy Partners LP/Regency Energy Finance Corp. 5. 50% 4/15/23 21, 800 21,192, 434 0.1
120, 320, 002 0.6
TR Y—
Seagate HDD Cayman 4. 75% 6/01/23 9, 000 8, 731, 863 0.0
% — e
America West Airlines Pass—Through Trust,
Series 1999-1, Class G 7.93% 1/02/19 3,422 3,687,018 0.0
Delta Air Lines Pass—-Through Trust, Series 2007-1A 6. 82% 8/10/22 6, 688 7,673,945 0.1
11, 360, 963 0.1
226, 835, 720 1.2
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EDP Finance BV 6. 00% 2/02/18  USD 50, 392 $ 53,674,938 0.3%
PPL Capital Funding, Inc., Series A 6. 70% 3/30/67 28,324 24, 146, 210 0.1
Southern California Edison Co., Series E 6. 25% 2/01/22 17, 000 18, 776, 500 0.1
96, 597, 648 0.5
823, 298, 872 4.4
CMBS (FBiZEFRBhEEE —5 — Vi)
FEBUR 5 B B ffe 7E 1+ CMBS
Bear Stearns Commercial Mortgage Securities Trust,
Series 2007-T26, Class AJ 5.57% 1/12/45 28,210 28, 340, 462 0.2
Commercial Mortgage Trust
Series 2014-CR15, Class XA(e) 1. 49% 2/10/47 45,633 2,871, 860 0.0
Series 2013-1C6, Class XA(e) 1. 90% 1/10/46 89, 293 6, 741, 058 0.0
Series 2012-CR5, Class XA(e) 2. 02% 12/10/45 72,855 6, 143, 803 0.0
Series 2012-CR1, Class XA(e) 2. 28% 5/15/45 78, 637 7,336, 281 0.0
Series 2012-CR3, Class XA(e) 2.31% 10/15/45 92,214 9, 206, 433 0.1
Series 2012-LC4, Class XA(e) 2. 58% 12/10/44 52,172 5,377, 096 0.0
Series 2014-UBS5, Class D 3. 50% 9/10/47 12, 247 9, 645, 940 0.1
Series 2010-Cl1, Class F 4. 00% 7/10/46 3,049 2,776, 669 0.0
Series 2014-CR16, Class D 5.07% 4/10/47 15, 000 14, 221, 035 0.1
Series 2014-LC15, Class D 5.11% 4/10/47 3,500 3,278, 446 0.0
DBUBS Mortgage Trust, Series 2011-LC2A, Class E 5. 64% 7/10/44 7,955 7,914, 605 0.0
GE Capital Commercial Mortgage Corp.,
Series 2005-C4, Class AJ 5.52% 11/10/45 14, 020 14,017, 168 0.1
GS Mortgage Securities Trust
Series 2012-GCJ7, Class XA(e) 2.72% 5/10/45 126, 139 12, 192, 948 0.1
Series 2014-GC22, Class D 4. 80% 6/10/47 22,159 19, 651, 067 0.1
Series 2014-GC20, Class D 5. 03% 4/10/47 3,525 3, 206, 488 0.0
Series 2014-GC18, Class D 5. 11% 1/10/47 13,479 12, 452, 729 0.1
Series 2006-GG6, Class AJ 5.71% 4/10/38 24, 382 24,590, 956 0.1
LB-UBS Commercial Mortgage Trust
Series 2006-C1, Class AJ 5.28% 2/15/41 15, 863 15, 945, 064 0.1
Series 2007-C1, Class AJ 5. 48% 2/15/40 13, 840 14, 250, 744 0.1
Series 2007-C2, Class AM 5.49% 2/15/40 22,403 23,420, 172 0.1
LSTAR Commercial Mortgage Trust, Series 2011-1, Class D 5. 48% 6/25/43 2,962 2,961, 285 0.0
Merrill Lynch/Countrywide Commercial Mortgage Trust,
Series 2006-4, Class AJ 5. 24% 12/12/49 7,683 7,706, 861 0.0
Morgan Stanley Bank of America Merrill Lynch Trust
Series 2012-C5, Class XA(e) 1.97% 8/15/45 130, 075 9, 546, 823 0.1
Series 2012-C6, Class XA(e) 2. 25% 11/15/45 73,962 6, 158, 481 0.0
Morgan Stanley Capital 1 Trust
Series 2015-MS1, Class D 4. 16% 5/15/48 8,720 7,102, 658 0.0
Series 2007-1Q16, Class AJA 6. 32% 12/12/49 11,978 11, 331, 600 0.1
WF-RBS Commercial Mortgage Trust
Series 2012-C7, Class XA(e) 1. 69% 6/15/45 27,786 2, 157, 362 0.0
Series 2012-C10, Class XA(e) 1. 92% 12/15/45 30, 805 2,720,038 0.0
Series 2012-C6, Class XA(e) 2.57% 4/15/45 27,729 2,603, 935 0.0
Series 2014-C20, Class D 3. 99% 5/15/47 12, 559 10, 792, 127 0.1
Series 2012-C8, Class F 5. 04% 8/15/45 8, 767 8, 325, 205 0.1
314, 987, 399 1.7
FEBURT 7 B R R A
UBS-Citigroup Commercial Mortgage Trust,
Series 2011-Cl, Class XA(e) 2. 64% 1/10/45 42,433 3, 596, 218 0.0
Wachovia Bank Commercial Mortgage Trust,
Series 2005-C22, Class AJ 5. 56% 12/15/44 12, 000 12, 014, 880 0.1
Wells Fargo Commercial Mortgage Trust,
Series 2010-Cl, Class XA(e) 1. 56% 11/15/43 8, 834 492, 717 0.0
WFRBS Commercial Mortgage Trust,
Series 2012-C8, Class XA(e) 2. 34% 8/15/45 40, 942 3,721,834 0.0
19, 825, 649 0.1
334, 813, 048 1.8
Byt
77 v RBXOBRER
ACMBernstein SICAV-Emerging Market Corporate Debt
Portfolio — Class S 4,017, 647 72,960, 469 0.4
ACMBernstein — Euro High Yield Portfolio — Class S 3,593, 186 98, 665, 322 0.5
AllianceBernstein-Mortgage Income Portfolio Class SA 1, 068, 057 101, 796, 469 0.6
273, 422, 260 1.5
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Goldman Sachs Group, Inc. (The), Series J 5. 50% 1, 159, 500 $ 28,546, 890 0.2 %
Morgan Stanley 6. 88% 721, 375 19, 542, 049 0.1
Royal Bank of Scotland Group PLC 1 6. 60% 400, 000 10, 104, 000 0.1
State Street Corp., Series D 5.90% 224, 150 5, 834, 624 0.0
US Bancorp, Series F 6. 50% 1, 450, 000 41, 542, 500 0.2
Wells Fargo & Co. 6. 63% 908, 000 25,042, 640 0.1
Zions Bancorporation, Series G 6. 30% 316, 900 8,470, 737 0.1
139, 083, 440 0.8
ARl
RBS Capital Funding Trust V, Series E 5.90% 961, 075 23, 738, 553 0.1
TRER
Hartford Financial Services Group, Inc. (The) 7. 88% 1, 160, 000 36, 087, 600 0.2
V—F
Brandywine Realty Trust, Series E 6. 90% 151, 575 3,921, 245 0.0
Health Care REIT, Inc., Series J 6. 50% 96, 650 2,564, 124 0.0
Hersha Hospitality Trust, Series C 6. 88% 390, 725 9, 853, 616 0.1
Sabra Health Care REIT, Inc., Series A 7.13% 80, 025 2,015,830 0.0
18, 354, 815 0.1
217, 264, 408 1.2
NI
R
SCE Trust IIT 5. 75% 206, 225 5,592, 822 0.0
222, 857, 230 1.2
®wy sy v
wy 7y ME
AV RRTT
Majapahit Holding BV 7.88% 6/29/37  USD 14, 291 15, 720, 100 0.1
Majapahit Holding BV 8. 00% 8/07/19 19, 600 22,026, 480 0.1
37, 746, 580 0.2
EYP L E—7
EMATUM Via Mozambique EMATUM Finance 2020 BV 6.31% 9/11/20 29, 659 26, 662, 848 0.1
77 Y%
Eskom Holdings SOC Ltd. 7.13% 2/11/25 11, 883 11, 534, 353 0.1
NR AT T
Petroleos de Venezuela SA 5. 38% 4/12/27 61,738 20, 620, 425 0.1
Petroleos de Venezuela SA 6. 00% 5/16/24 77,949 26, 502, 566 0.2
Petroleos de Venezuela SA 6. 00% 11/15/26 124, 500 41, 707, 500 0.2
Petroleos de Venezuela SA 9. 75% 5/17/35 17, 200 6, 364, 000 0.0
95, 194, 491 0.5
171, 138, 272 0.9
ABS (T b« Ny ZFER)
B — o — EE R
CSAB Mortgage—Backed Trust, Series 2006-2, Class A6A 5. 72% 9/25/36 13, 801 10, 175, 791 0.1
CWABS Asset—Backed Certificates Trust,
Series 2005-7, Class AF5W 5. 05% 10/25/35 12,729 12, 659, 054 0.1
GSAA Home Equity Trust
Series 2005-12, Class AF5 5. 66% 9/25/35 5, 650 5,087, 458 0.0
Series 2006-10, Class AF3 5.98% 6/25/36 6, 586 3,623, 884 0.0
Series 2006-7, Class AF2 5.99% 3/25/46 2,313 1, 727,938 0.0
Lehman XS Trust, Series 2006-17, Class WF32 5. 55% 11/25/36 8, 094 7,397,295 0.0
Morgan Stanley Mortgage Loan Trust
Series 2006-17XS, Class A6 5.58% 10/25/46 9,715 5, 448, 506 0.0
Series 2006-15XS, Class A3 5.99% 11/25/36 17,113 9, 210, 815 0.1
55, 330, 741 0.3
e — — LB EF
GSAA Home Equity Trust
Series 2006-6, Class AF4(c) 6. 12% 3/25/36 1,423 812, 377 0.0
Series 2006-6, Class AF5(c) 6. 24% 3/25/36 12, 108 6, 909, 766 0.0
GSAA Trust, Series 2006-5, Class 2A3(c) 0. 47% 3/25/36 27, 342 18, 582, 243 0.1
26, 304, 386 0.1
81, 635, 127 0.4
BR—Y TV e z—Vx—
A AT T )
Israel Electric Corp., Ltd. 5. 00% 11/12/24 11, 644 12, 027, 088 0.1
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ANA
Instituto de Credito Oficial 4.53% 3/17/16  CAD 15, 870 § 12,222,409 0.1%
£FY %
Royal Bank of Scotland Group PLC 8. 00% 8/10/25 Ush 41, 000 41, 871, 250 0.2
66, 120, 747 0.4
=V —
PEBILH A
CITGO Petroleum Corp. 6. 25% 8/15/22 32,097 31, 134, 090 0.2
BR—Y7Y &
N—L—
Bahrain Government International Bond 6. 00% 9/19/44 33, 035 28, 575, 275 0.2
16, 833, 790, 885 90.9
R G 5L
AB Fixed-Income Shares, Inc. - Government STIF Portfolio 0.07% 500, 000 500, 000, 000 2.7
17, 333, 790, 885 93. 6
Z DMDOBENED 5 HIEHF
ABS (T b« Ny ZFER)
e — o — EE R
Lehman XS Trust, Series 2007-6, Class 3A5(f) 5.13% 5/25/37 5,334 6, 563, 213 0.1
Morgan Stanley Mortgage Loan Trust,
Series 2007-8XS, Class A2 6. 00% 4/25/37 6, 022 3, 683, 277 0.0
10, 246, 490 0.1
Ny ea—yv
B
HEM GRS —/hE
Dollar Tree, Inc. (c) 3. 50% 7/06/22 599 599, 206 0.0
HEM (T17=0v7)
Acadia Healthcare Company, Inc. (c) 4. 25% 2/11/22 1, 863 1, 873, 856 0.0
T ImY—
Avaya Inc. (c) 4.70% 10/26/17 7,267 6,737,311 0.1
Avaya Inc. (c) 6. 50% 3/31/18 1,426 1, 331, 398 0.0
8, 068, 709 0.1
10, 541, 771 0.1
CMO (&—%"— HURFES)
GSE (BUNSCEEHER) VA7 v =7 @RI
Bellemeade Re Ltd., Series 2015-1A, Class M2(c) (g) 4. 49% 7/25/25 9, 405 9, 440, 269 0.0
Federal Home Loan Mortgage Corp. Structured Agency Credit Risk
Debt Notes, Series 2013-DN1, Class M2(c) 7.35% 7/25/23 8,719 10, 107, 660 0.1
19, 547, 929 0.1
FEBUR b P A
BCAP LLC Trust, Series 2009-RR13, Class 17A3 6. 06% 4/26/37 9, 785 8, 081,903 0.1
BNPP Mortgage Securities LLC Trust, Series 2009-1, Class Bl 6. 00% 8/27/37 14, 330 12, 030, 118 0.1
Citigroup Mortgage Loan Trust, Series 2010-3, Class 2A2 7. 06% 8/25/37 8, 608 7,495, 897 0.0
Credit Suisse Mortgage Trust, Series 2010-13R, Class 1A2 5.50% 12/26/35 804 759, 514 0.0
28, 367, 432 0.2
FEBUR R B B A BRI
Countrywide Alternative Loan Trust,

Series 2007-7T2, Class A3(c) 0. 80% 4/25/37 11, 665 6, 049, 091 0.0
Lehman XS Trust, Series 2007-10H, Class 2AI10(c) (e) 6.81% 7/25/37 13, 963 3,799,915 0.0
Residential Accredit Loans, Inc.

Series 2006-QA4, Class A(c) 0. 38% 5/25/36 6, 381 5,192, 389 0.0

Series 2006-Q03, Class Al(c) 0.41% 4/25/46 12,772 6, 596, 029 0.1

21,637, 424 0.1
69, 552, 785 0.4
CMBS (BiZEFRBhEEE —5 — Vi)
FEBURT R B BE e 72 F1 4 CMBS
Banc of America Re—-REMIC Trust,

Series 2009-UB1, Class A4B(g) 5.67% 6/24/50 24, 000 25, 346, 400 0.1
Citigroup Commercial Mortgage Trust

Series 2013-GC11, Class XA(e) 2.02% 4/10/46 41, 790 3, 216, 431 0.0

Series 2015-GC31, Class D 4.20% 6/10/48 4,251 3,436, 838 0.0

Series 2014-GC23, Class D 4. 66% 7/10/47 15,574 13, 932, 948 0.1
Grantor Trust CGCMT (g) 4. 49% 9/15/48 555 22,111, 656 0.1
Grantor Trust COMM, Series 2014-UBS2(g) 5.18% 3/10/47 469 18, 874, 395 0.1

,51,



B(R) %Rk

A Vi IRFAT L
kS (H/R/%) (HAL: F) Ck k) FEsR (%)
Grantor Trust CSAIL, Series 2015-Cl 4.00% & 0.45% 4/15/50  USD 720 $ 9,640,588 0.1%
Grantor Trust CSAIL, Series 2015-Cl(g) 4.00% & 0. 45% 4/15/50 286 9, 080, 648 0.0
Grantor Trust JPMBB, Series 2014-C24(g) 4.00% & 0.58% 10/15/47 1, 109 24, 241, 827 0.2
Grantor Trust WFRBS, Series 2014-C23(g) 3.40% & 1.12% 10/15/57 581 13,012,971 0.1
GS Mortgage Securities
Series GT-E1(g) 3. 49% 7/10/46 69 4,378,578 0.0
Series GT-F3(g) 3.49% 7/10/46 155 11, 819, 086 0.1
Series GT-G2(g) 3. 49% 7/10/46 386 6, 780, 435 0.0
Series GT-E2(g) 4.25% & 0.86 11/10/46 164 6, 752, 325 0.0
Series GT-F4(g) 4.25% & 0.86 11/10/46 41 2,768, 747 0.0
Series GT-G1(g) 4.25% & 0.86 11/10/46 636 8, 838, 849 0.1
184, 232, 722 1.0
e
Exide Corp. (g) 735, 189 2,970, 164 0.0
Ton Media Networks (g) 3,938 1, 197, 743 0.0
iPayment, Inc. (g) 15, 236 64, 753 0.0
iPayment, Inc. (g) 2, 156, 686 9, 165,914 0.1
Keystone Automotive Operations (g) 511, 145 1 0.0
Liberty Tire Recycling LLC (g) 584, 451 1 0.0
Mt. Logan Re Ltd. (Preference Shares) (g) 70, 125 72,423,171 0.3
Neenah Enterprises, Inc. (g) 504, 400 4, 035, 200 0.0
New Cotai LLC/New Cotai Capital Corp. (g) 60 454, 955 0.0
Travelport LLC (g) 1, 620, 370 21, 469, 902 0.1
111, 781, 804 0.5
¥ —REERE
SRS
RT3
JPMorgan Chase & Co., Series S 6. 75% 2/01/24  USD 16, 895 17,739, 750 0.1
PRBR
AAT Ltd. 6. 15% 9/07/25  AUD 6,010 4,277,837 0.0
AIG Life Holdings, Inc. 8. 13% 3/15/46  USD 1,472 2,035, 040 0.0
Nationwide Mutual Insurance Co. 9. 38% 8/15/39 22, 662 33, 746, 846 0.2
40, 059, 723 0.2
57,799, 473 0.3
X
WE—AT 4T
NBCUniversal Enterprise, Inc. 5. 25% 3/19/21 22,831 24,093, 326 0.1
HAEM CGRRBEUR) —Zofh
Seminole Tribe of Florida, Inc. 6. 54% 10/01/20 2,320 2,447, 600 0.0
26, 540, 926 0.1
AIEHE
RERH A
SourceGas LLC 5.90% 4/01/17 10, 000 10, 538, 300 0.1
94, 878, 699 0.5
e — BT
SRS
RT3
SNS Bank NV (g) 11. 25% 12/31/49  EUR 7,579 0 0.0
i
ILFC E-Capital Trust I(c) 4.69% 12/21/65  USD 9, 500 8, 930, 000 0.1
Molycorp, Inc. (b) 3. 25% 6/15/16 10, 296 102, 960 0.0
9, 032, 960 0.1
9, 032, 960 0.1
EEX
SEERPESE
James River Coal Co. (b) 7.88% 4/01/19 4, 149 5,186 0.0
Magnetation LLC/Mag Finance Corp. (b) 11. 00% 5/15/28 40, 106 6,015, 900 0.0
Momentive Performance Materials, Inc. (g) 8. 88% 10/15/20 59, 247 1 0.0
6,021, 087 0.0
WE—AT4T
Liberty Interactive LLC 3. 75% 2/15/30 12, 080 7,270,902 0.1
HAEM CGRxEk) —AB)E
Exide Technologies (g) 0. 00% 2/01/18 53, 234 1 0.0
Exide Technologies, Series Al(a) (g) 7.00% 4/30/25 36, 936 31, 580, 473 0.2
Exide Technologies, Series Al (a) 11. 00% 4/30/20 1,679 1, 393, 503 0.0
Gates Global LLC/Gates Global Co. 5. 75% 7/15/22  EUR 2, 665 2,422,927 0.0
35, 396, 904 0.2
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HEY Cr&Bug) —Zofl
New Cotai LLC/New Cotai Capital Corp. (a) 10. 63% 5/01/19  USD 23,153 19, 679, 978 0.1%
TRLF—
Linn Energy LLC/Linn Energy Finance Corp. 6. 25% 11/01/19 18,411 7, 180, 290 0.0
Do ¥
Algeco Scotsman Global Finance PLC 9. 00% 10/15/18  EUR 6,077 5,946, 434 0.1
B456 Systems, Inc. 3. 75% 4/15/16  USD 12, 000 510, 000 0.0
Hill-Rom Holdings, Inc. 5. 75% 9/01/23 4,530 4,609, 275 0.0
Liberty Tire Recycling LLC(a) (g) 11. 00% 3/31/21 8,930 4,011, 356 0.0
15,077, 065 0.1
ik — i 7e
Northwest Airlines Pass—Through Trust, Series 2000-1,
Class G 7.15% 10/01/19 2,505 2,624, 132 0.0
93, 250, 358 0.5
AWEHE
NRG Yield Operating LLC 5. 38% 8/15/24 11, 135 10, 717, 438 0.0
Texas Competitive/TCEH(b) 4. 65% 10/01/20 26, 532 12, 204, 720 0.1
22,922, 158 0.1
125, 205, 476 0.7
T =PV T ew—Fy h=N—FReHLr—
PEZE
HEM (T4 7=0v7)
Virgolino de Oliveira Finance SA (b) 10. 88% 1/13/20 8, 270 1, 488, 600 0.0
1, 488, 600 0.0
Tv—VrS - v—Fy —BHHEE
7Y NE
PSR4
Philippine Government International Bond 6. 25% 1/14/36  PHP 1, 715, 000 40, 691, 806 0.2
40, 691, 806 0.2
W5 B — G E
T A Y A BRIE
Buckeye Tobacco Settlement Financing Authority, Series
2007A-2 5. 88% 6/01/47  USD 37,710 30, 209, 858 0.2
Golden State Tobacco Securitization Corp., Series 2007A-1 5. 13% 6/01/47 27,220 21,113,193 0.1
Towa Tobacco Settlement Authority, Series 2005C 5.63% 6/01/46 13, 100 11, 488, 045 0.1
Michigan Tobacco Settlement Finance Authority, Series 2007A 6. 00% 6/01/48 14, 265 11, 651, 367 0.1
State of California, Series 2010 7.60% 11/01/40 5, 645 8, 280, 763 0.0
State of California, Series 2010 7.95% 3/01/36 23,870 28, 658, 322 0.2
State of Illinois, Series 2010 7. 35% 7/01/35 21, 250 22,780, 637 0.1
Tobacco Settlement Financing Corp./NJ, Series 20071A 5. 00% 6/01/41 3, 955 2,982, 663 0.0
Tobacco Settlement Financing Corp./VA, Series 2007B1 5. 00% 6/01/47 9, 650 6,804, 312 0.0
143, 969, 160 0.8
B
SMEE
PRI
XLIT Ltd., Series D(c) 3.41% 16, 100 13, 534, 062 0.1
Jy—F
Sovereign Real Estate Investment Trust(g) 12. 00% 8, 006 10, 567, 920 0.1
24,101, 982 0.2
IZAZVE
FairPoint Communications, Inc., expiring 1/24/18 69, 322 2, 080 0.0
iPayment Holdings, Inc., expiring 12/29/22(g) 5,074,515 4, 059, 612 0.0
Talon Equity Co. NV, expiring 11/24/15(g) 17,083 0 * 0.0
4,061, 692 0.0
820, 752, 987 4.5
BEAMESRA R
(HU& UM $19, 618, 464, 962) $ 18, 154,543,872 98.1 %
EHRE
BBH, Grand Cayman (h) 0.10 % - 24 0.0
BBH, Grand Cayman (h) 1.80 % - 16, 102 0.0
BNP Paribas, Paris(h) 0.08 % - 12, 157, 862 0.1
Credit Suisse AG, Zurich(h) (1.00)% - 7,947, 966 0.0
DNB, Oslo(h) (0.50)% - 856, 649 0.0
Royal Bank of Canada, Toronto (h) 0.10 % - 16, 966, 992 0.1
Sumitomo, Tokyo (h) 0.21)% - 15,901, 347 0.1
Sumitomo, Tokyo (h) 0.03 % - 160, 875, 625 0.9
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Wells Fargo, San Francisco (h) 4.80 % - $ 1, 025, 457 0.0 %
TEWITEA AR 215, 748, 024 1.2
PUEERR R T OMUEE 129, 813, 824 0.7
i pEAH $ 18,500, 105,720 100.0 %
SBEMRY
it A HRIZHL
247 (A/B/) 2K BT TRFfll Pl () 4%
va—h
U.S. T-Note 10 Yr Futures (CBT) 12/21/15 4, 264 $ 546,207, 102 $ 541, 794, 500 $ 4,412, 602
FEMRETH
FIIERRA ~ & ZEHIT R A HRIZHL
WM F 5 (HLAL : T) (HAL : T) (H/R/%) PG () A
Barclays Bank PLC Ush 7,739 EUR 7,000 9/18/15 $ 117, 493
Barclays Bank PLC GBP 309, 884 UsD 482, 424 9/24/15 6, 965, 630
Barclays Bank PLC Ush 19, 466 IDR 275,251, 712 10/09/15 (231, 434)
BNP Paribas SA AUD 20, 000 Ush 14, 662 9/25/15 446, 112
Brown Brothers Harriman & Co. EUR 10, 000 UsD 10, 974 9/18/15 (249, 597)
Brown Brothers Harriman & Co. Ush 15, 450 EUR 13, 684 9/18/15 (91, 074)
Brown Brothers Harriman & Co.+ UsD 1,470, 721 AUD 2,062, 432 9/17/15 (4,112, 737)
Brown Brothers Harriman & Co. + Ush 39, 097 CNH 259, 679 9/17/15 1, 125, 165
Brown Brothers Harriman & Co.+ UsD 143,974 EUR 126, 513 9/17/15 (1, 977, 400)
Brown Brothers Harriman & Co.+ UsD 150, 794 SGD 212,048 9/17/15 (622, 347)
Brown Brothers Harriman & Co.+ UsD 535, 653 ZAR 7,033, 248 9/17/15 (6, 638, 192)
Brown Brothers Harriman & Co.+ UsD 1,198, 670 AUD 1, 680, 931 9/29/15 (4,089, 217)
Brown Brothers Harriman & Co. + Ush 60, 405 CAD 80, 362 9/29/15 674, 410
Brown Brothers Harriman & Co.+ UsD 319 CHF 302 9/29/15 (6,478)
Brown Brothers Harriman & Co. + Ush 39, 109 CNH 255, 281 9/29/15 370, 204
Brown Brothers Harriman & Co.+ UsD 137, 557 EUR 120, 874 9/29/15 (1, 865, 022)
Brown Brothers Harriman & Co.+ UsD 67, 044 GBP 43, 031 9/29/15 (1, 022, 866)
Brown Brothers Harriman & Co.+ UsD 57,116 NZD 88, 224 9/29/15 (1, 322, 967)
Brown Brothers Harriman & Co.+ UsD 143, 649 SGD 201, 999 9/29/15 (687, 674)
Brown Brothers Harriman & Co.+ UsD 577,130 ZAR 7,577,879 9/29/15 (8, 369, 750)
Citibank EUR 630, 989 UsD 696, 298 9/18/15 (11, 926, 790)
Deutsche Bank AG UsD 358 MXN 6,038 9/30/15 2,815
Goldman Sachs Asset Management BRL 1,053, 211 Ush 307, 278 9/02/15 16, 869, 311
Goldman Sachs Asset Management USD 2,457 EUR 2,228 9/18/15 43,164
Goldman Sachs Asset Management ZAR 1,931, 961 Ush 145, 902 10/13/15 1, 256, 428
HSBC Bank USA BRL 326, 043 UsD 91, 738 9/02/15 1, 835, 871
Northern Trust Co. Trust SEK 141, 735 UsD 16, 683 9/17/15 (64, 149)
Royal Bank of Scotland PLC UsD 56, 240 INR 3,608,914 9/11/15 (1, 949, 746)
Royal Bank of Scotland PLC copP 94, 777, 044 UsD 32,092 9/14/15 1,070, 109
Royal Bank of Scotland PLC TRY 1, 062, 047 (IN)] 379, 025 9/14/15 15, 416, 367
Standard Chartered Bank UsD 5,209 TRY 15, 248 9/14/15 11,016
UBS Securities LLC UsD 378, 137 BRL 1, 379, 255 9/02/15 2,173,950
UBS Securities LLC BRL 1, 379, 255 UsD 374, 269 10/02/15 (2,011, 483)
UBS Securities LLC CAD 47, 684 UsD 36,013 10/02/15 (228, 965)
$ 910, 157
ERGEA $ 48,378,045
AT $ (47,467, 888)
+ 7T AZARFSFO~ y HETHAL
PREEEETHEESNE I LYy b - FI4AL - AT v TR
#TH 4 H A KRIEH
EHR7 v ——/ (B5IH) ZIEG (A/R/%F) (H47 - ) IRFAT Pl () 4%
RFERH
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 USD 95,674 $ 4,324,890 $ (1,625,001)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 56, 370 2, 548, 167 (1, 186, 948)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 159, 153 7,194, 470 (3,131,514)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 25, 140 1, 136, 447 (612, 486)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 16, 089 727,319 (402, 461)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 25, 140 1, 136, 447 (598, 536)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 25, 140 1, 136, 447 (683, 711)
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Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 USD 26, 543 $ 1,199,862 $ (657, 684)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 25, 142 1, 136, 537 (640, 046)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 17, 598 795, 522 (443, 125)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 25, 140 1, 136, 447 (656, 251)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 25, 140 1, 136, 447 (682, 509)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 25, 140 1, 136, 447 (560, 329)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 25, 140 1, 136, 447 (626, 529)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 25, 140 1, 136, 447 (556, 938)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 35, 699 1,613,778 (812,114)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 25, 140 1, 136, 447 (513, 167)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 25, 140 1, 136, 447 (490, 638)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 25, 140 1, 136, 447 (437, 480)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 25, 140 1, 136, 447 (421, 165)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 36, 950 1,670, 301 (619,010)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 40, 588 1, 834, 767 (698, 588)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 33,634 1, 520, 424 (580, 446)
Morgan Stanley & Co. LLC/ (INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 35, 837 1,619, 999 (635, 137)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 34,170 1, 544, 635 (619, 485)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 35, 788 1,617,761 (642, 243)
Morgan Stanley & Co. LLC/ (INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 35, 837 1,619, 999 (668, 624)
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 24, 5 Year Index 6/20/20 36, 821 1, 664, 483 (681, 069)
&t $ 46,270, 278 $(20, 883, 234)
JVPy R FTTHNVE - RV 9 THEH
TR 4 HooAR CIEZNNGIEI) FRIEBL

5 FHF ST S HRIEE (H/R/4)  (Bfr: 1) BRI TLIT A PG () 4
SR
Deutsche Bank AG iHeartCommunications, Inc. 6/20/18 USD 3,373 $ 1,318,754 $ 262,528 $ 1,056,226
Morgan Stanley & Co.
International PLC iHeartCommunications, Inc. 6/20/18 3,795 1, 483, 729 295, 373 1, 188, 356
UBS AG J. C. Penney Company, Inc. 6/20/16 11, 330 (308, 462) 207, 642 (516, 104)
IRFERH
Bank of America, N.A. United States Steel Corporation 9/20/19 14, 800 (1,011, 962) 549, 793 (1, 561, 755)
Barclays Bank PLC Advanced Micro Devices, Inc. 6/20/18 3,000 (492, 672) (114, 505) (378, 167)
Barclays Bank PLC Advanced Micro Devices, Inc. 6/20/18 3,000 (492, 672) (57, 589) (435, 083)
Barclays Bank PLC Advanced Micro Devices, Inc. 6/20/18 3,000 (492, 673) (61, 936) (430, 737)
Citibank, N.A. CMBX. NA. BB. 6 5/11/63 10, 000 (204, 258) 96, 244 (300, 502)
Credit Suisse International CMBX. NA. BB. 6 5/11/63 44, 000 (898, 736) 564, 709 (1, 463, 445)
Credit Suisse International CMBX. NA. BB. 6 5/11/63 9, 260 (189, 143) 28, 117 (217, 260)
Goldman Sachs Bank USA CDX-NAIG Series 9, 10 Year Index 12/20/17 9, 000 513, 196 (673, 126) 1, 186, 322
Goldman Sachs International Sabre Holdings Corporation 6/20/18 5,000 472, 829 148, 289 324, 540
At § (302, 070) $ 1,245,539 $ (1,547, 609)

$ 3,755,444
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INDEPENDENT AUDITOR’S REPORT

e s S O R e

To the Shareholders of ACMBernstein (conducting business
as AllianceBernstein outside of Austria, Germany and
Switzerland)

We have audited the accompanying financial statements of
ACMBernstein 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, 2015 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 requirements 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.

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 ACMBernstein and of each
of its Portfolios as of August 31, 2015, 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 express
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.

% % e
Michael Ferguson

Luxembourg, December 17, 2015

ERNST & YOUNG
Société Anonyme
Cabinet de révision agréé
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