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INDEPENDENT AUDITOR’S REPORT

To the Shareholders of AB FCP 1

Opinion

We have audited the financial statements of AB FCP I (the
“Fund”) and of each of its portfolios (the “Portfolios”), which
comprise the statement of assets and liabilities and the portfolio
of investments as of August 31, 2017, and the statement of
operations and changes in net assets for the year then ended,
and the notes to the financial statements, including a summary
of significant accounting policies.

In our opinion, the accompanying financial statements give a
true and fair view of the financial position of the Fund and of
each of its Portfolios as at August 31,2017, 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.

Basis for opinion

We conducted our audit in accordance with the Law of July 23,
2016 on the audit profession (the “Law of July 23,2016”) and
with International Standards on Auditing (“ISAs”) as adopted
for Luxembourg by the “Commission de Surveillance du
Secteur Financier” (“CSSF”). Our responsibilities under those
law and standards are further described in the “Responsibilities
of the “réviseur d’entreprises agréé¢” for the audit of the financial
statements” section of our report. We are also independent of
the Fund in accordance with the International Ethics Standards
Board for Accountants’ Code of Ethics for Professional
Accountants (“IESBA Code”) as adopted for Luxembourg by
the CSSF together with the ethical requirements that are relevant
to our audit of the financial statements, and have fulfilled our
other ethical responsibilities under those ethical requirements.
We believe that the audit evidence we have obtained is sufficient
and appropriate to provide a basis for our opinion.

Other information

The Board of Managers of the Management Company is
responsible for the other information. The other information
comprises the information included in the annual report but
does not include the financial statements and our report of the

2 299

“réviseur d’entreprises agréé” thereon.

Our opinion on the financial statements does not cover the
other information and we do not express any form of assurance
conclusion thereon.

In connection with our audit of the financial statements, our
responsibility is to read the other information and, in doing so,
consider whether the other information is materially inconsistent
with the financial statements or our knowledge obtained in the
audit or otherwise appears to be materially misstated. If, based
on the work we have performed, we conclude that there is a
material misstatement of this other information we are required
to report this fact. We have nothing to report in this regard.

Responsibilities of the Board of Managers of the
Management Company and of those charged with
governance 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 of financial
statements that are free from material misstatement, whether
due to fraud or error.

In preparing the financial statements, the Board of Managers
of the Management Company is responsible for assessing
the Fund’s ability to continue as a going concern, disclosing,
as applicable, matters related to going concern and using
the going concern basis of accounting unless the Board of
Managers of the Management Company either intends to
liquidate the Fund or to cease operations, or has no realistic
alternative but to do so.

Responsibilities of the “réviseur d’entreprises agréé” for
the audit of the financial statements

The objectives of our audit are to obtain reasonable assurance
about whether the financial statements as a whole are free from
material misstatement, whether due to fraud or error, and to
issue a report of “réviseur d’entreprises agréé” that includes
our opinion. Reasonable assurance is a high level of assurance,
but is not a guarantee that an audit conducted in accordance
with the Law of July 23, 2016 and with ISAs as adopted
for Luxembourg by the CSSF will always detect a material
misstatement when it exists. Misstatements can arise from
fraud or error and are considered material if, individually or in
the aggregate, they could reasonably be expected to influence
the economic decisions of users taken on the basis of these
financial statements.

As part of an audit in accordance with the Law of July 23,
2016 and with ISAs as adopted for Luxembourg by the CSSF,
we exercise professional judgment and maintain professional
skepticism throughout the audit. We also:

e Identify and assess the risks of material misstatement of the
financal statements, whether due to fraud or error, design
and perform audit procedures responsive to those risks,
and obtain audit evidence that is sufficient and appropriate
to provide a basis for our opinion. The risk of not detecting
a material misstatement resulting from fraud is higher than
for one resulting from error, as fraud may involve collusion,
forgery, intentional omissions, misrepresentations, or the
override of internal control.

e Obtain an understanding of internal control relevant to the
audit 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 Fund’s internal control.

e Evaluate the appropriateness of accounting policies
used and the reasonableness of accounting estimates and
related disclosures made by the Board of Managers of the
Management Company.

e Conclude on the appropriateness of the Board of Managers
of the Management Company’s use of the going concern
basis of accounting and, based on the audit evidence
obtained, whether a material uncertainty exists related to
events or conditions that may cast significant doubt on the
Fund’s ability to continue as a going concern. If we conclude
that a material uncertainty exists, we are required to draw
attention in our independent auditor’s report to the related
disclosures in the financial statements or, if such disclosures
are inadequate, to modify our opinion. Our conclusions are
based on the audit evidence obtained up to the date of report
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of “réviseur d’entreprises agréé”. However, future events
or conditions may cause the Fund to cease to continue as a
going concern.

= Evaluate the overall presentation, structure and content of the
financial statements, including the disclosures, and whether
the financial statements represent the underlying transactions
and events in a manner that achieves fair presentation.

‘We communicate with those charged with governance regarding,
among other matters, the planned scope and timing of the
audit and significant audit findings, including any significant
deficiencies in internal control that we identify during our audit.

We also provide those charged with governance with a statement
that we have complied with relevant ethical requirements
regarding independence, and to communicate with them all
relationships and other matters that may reasonably be thought
to bear on our independence, and where applicable, related
safeguards.

From the matters communicated with those charged with
governance, we determine those matters that were of most
significance in the audit of the financial statements of the current
period and are therefore the key audit matters. We describe
these matters in our report unless law or regulation precludes
public disclosure about the matter or when, in extremely
rare circumstances, we determine that a matter should not be:
communicated in our report because the adverse consequences
of doing so would reasonably be expected to outweigh the
public interest benefits of such communication.

ERNST & YOUNG
Société Anonyme

Cabinet de révision agréé
| % BN Lu._C

K. Nichol
Luxembourg, November 30, 2017

_12_



BMBER (J0—nNIL- N - A—ILF - K= T+ VA DHEHRR)

20174E8 H 31 HK T4EEE
(1) ‘SfxrprsE

T IAT VAR e IN=U AT A
EE - BEHEE
2017 4£ 8 H 31 A H/E

g pE
G A AMRES: — REA
EHTA S
NI EREE S SHNON N RIS
7 7 v REERTEAIRIN &
EZEEITRB LT v —h —TH A
el 2 TR E BN %
AT TEKORIHLT VI T A
AT T REB A
BB A MR B AR A
AT TR D RUFIE
Ve S P eSS A
TR AE D A4

a &

BB A AT AT AAS

AT TEDOEIZ T L I T A
REZHIT R LT e —h—~DKILE
ARIL G4

77 v RiERBEREAL S

el 2R TR E BT 4E
ATy T RIZH TR

KR VR e S F e SR =

U R— X L REBHRORILA
ATy TR D ARILFIE
KIANF Y EH L - A UBL
FATA T a o — Wi
HRANE A= OMIE

LS PE FE

MHEERIOS T 2L EZROZ &,

,13,

Sa—nNJLb-nNAf - A—JLFK -

R—r2x+ 0%
Ck F) (T-H)

24, 802, 932, 343 2,802, 731, 355
273,699, 988 30, 928, 099
413, 340, 295 46, 707, 453
202, 258, 278 22,855, 185

87, 303, 970 9, 865, 349
39, 691, 108 4, 485, 095
54, 266, 027 6, 132, 061
37, 462, 169 4,233,225
2,904, 566 328, 216

11, 285, 144 1,275,221
2,541, 038 287, 137

0 0

25,927, 684, 926

2,929, 828, 397

141, 324, 745 15, 969, 696
147, 659, 160 16, 685, 485
108, 198, 018 12, 226, 376
126, 143, 450 14, 254, 210
41, 309, 972 4, 668, 027
101, 454, 624 11, 464, 373
43,788, 887 4,948, 144
0 0

0 0

462, 002 52, 206

0 0

87, 639 9,903

42, 596, 985 4,813, 459
753, 025, 482 85, 091, 879

25,174, 659, 444

2,844,736, 517




B
FILE
ATy TN
Ao 244, HMAH
EFRESRINAE . MAE

% H
PR
AT IR D E M
=g Eran
il
4 % AT RN
i
PR
B SN
£EtE L OVE E ST
F %
KPR
ZDfth

e LR & T2 1SR O
il 2 1]
g (B 4%

EE () &

T IAT VAR e IN—=U A A
BRBLUMEELTHESE
201748 H 31 BITHKR T L7I=4EE

Sa—nNJLb-nNAf - A—JLFK -

BEAMMRES: . BT, AT v 7|

SRSEER . ATV a B XU

PR B
FREB () ROELH)
gk ik e
M BT

AT
AR
RITAT v a v
TR

7 7 v RREZES
w8 %
oy ey

T PEAR
oy

W SR
X

HHEFICHT AR EEZROZ L,

R—+tT+ Y%

Ck FL) (TH)
1,530, 137,871 172,905, 579
107, 302, 503 12,125, 183
24, 081, 936 2,721, 259
0 0
1,661, 522, 310 187, 752, 021
313, 768, 962 35, 455, 893
28, 467, 057 3,216, 777
18, 802, 434 2,124,675
17, 165, 726 1,939, 727
12, 756, 343 1, 441, 467
9, 986, 574 1,128, 483
2,853,017 322, 391
1, 203, 506 135, 996
217, 350 24, 561
383, 104 43, 291
5,990 677
1, 871, 680 211, 500
407, 481, 743 46, 045, 437
0 0
407, 481, 743 46, 045, 437
1, 254, 040, 567 141, 706, 584
164, 506, 865 18, 589, 276
(698, 977) (78, 984)
831, 898, 367 94, 004, 515
27, 880, 080 3, 150, 449
(9, 280, 086) (1, 048, 650)
4, 058, 030 458, 557
397, 421 44, 909
2,272,802, 267 256, 826, 656
5, 758, 655, 293 650, 728, 048

(1, 382, 346, 305)

18, 525, 548, 189
0

(156, 205, 132)

2,093, 386, 945
0

25,174, 659, 444

2,844,736, 517




TIAT VAR N—V RAHK A
RITHISH
20174 8 A 31 A HAE

=)L - A—)LE - R—btDAUF

ZIRAHED T T A (m Al SR D T T A (m
A 148, 831, 672 I 33,075, 073
A2 86, 407, 774 12 31, 815, 248
A2 CHF H 52, 329 I2 AUD H 302, 662
A2 EUR H 2,095, 156 12 CHF H 45, 538
A2 SGD H 567, 908 I2 EUR H 2, 365, 965
AA 199, 392, 636 12 SGD H 12, 717
AA AUD H 190, 343, 912 TA AUD H 10, 857
AA CAD H 353, 953 1QD 13, 759
AA EUR H 198, 315 IT 1, 750, 370
AA GBP H 3, 023, 603 IT AUD H 45, 562
AA NZD H 1,027,712 IT CAD H 282, 637
AA RMB H 542, 455 IT GBP H 25,521
AA SGD H 145, 279 IT NZD H 11, 288
AA ZAR H 245, 967, 260 IT RMB H 8, 354
AK 164, 943 J 6, 445, 439
AK EUR H 4, 477 N2 1,523,576
AR EUR H 34, 532 NT 2,322,711
AT 1,917, 466, 795 S EUR H 51,677
AT AUD H 144, 086, 727 S1 64, 969, 341
AT CAD H 10, 227, 503 S1D 20, 988, 347
AT EUR H 9,171, 903 S1QD 2, 305, 302
AT GBP H 4,681,573 SA 1, 182, 054
AT NZD H 9, 100, 492 SHK 124, 309
AT RMB H 2,801, 246 SK 34, 603, 809
AT SGD H 38, 760, 104 SM AUD H 9, 184
B 6,814, 613
B2 572, 964
B2 EUR H 4,193
BA 52, 044, 821
BA AUD H 30,493, 719
BA ZAR H 49, 637, 792
BT 34, 432, 054
BT AUD H 4, 665, 241
BT CAD H 278, 768
BT EUR H 210, 578
BT GBP H 195, 907
BT NZD H 187, 721
C 34, 067, 790
c2 3, 178, 357
C2 EUR H 23,730
CK 803
CK EUR H 595
CT 80, 280

,15,



($: K bKLE

TIAT VAR IN—VAEA

HatER

JONH: HET£: AR —V v T « R R/
NZD : =2—U—F 2 R« RASGD : U HABR—L - RAR T 7V H - 52 RTER)

c—n AUD RV CAD : HFH « KIVCHF : AA R -« 7T

F7 7 A1 A4 0 MG AR

A

A2
A2
A2
A2
AA
AA
AA
AA
AA
AA
AA
AA
AA
AK
AK
AR
AT
AT
AT
AT
AT
AT
AT
AT
B

B2
B2
BA
BA
BA
BA
BT
BT
BT
BT
BT
BT
C

C2
C2
CK
CK
CT
I

12
12

CHF
EUR
SGD

AUD
CAD
EUR
GBP
NZD
RMB
SGD
ZAR

EUR
EUR

AUD
CAD
EUR
GBP
NZD
RMB
SGD

EUR

AUD

RMB

ZAR

AUD

CAD

EUR

GBP

NZD

EUR

EUR

AUD

- - T T T T T T )

T

T - == - T T =

= =

jmniie e niies i

Ja—NJ)L A ~A—)LK - R—+TH+1F

20174F8 A 31 H

20164F8 H 31 H

201548 H 31 H

$ 25,174, 659, 444

$ 18, 525, 548, 189

$ 18,500, 105, 720

CHF

SGD

AUD

CAD

NZD
CNH
SGD

SO RO R =)

AUD
CAD

NZD
CNH
SGD

an -

AUD

AUD
CAD

NZD

A AL, M s M L s

AUD

,16,

15.31
16. 22
24.17
20.51
12. 95
12.78
12. 64
12.78
12.72
12.77
85.93
12.83
86. 12
14. 27
14. 27
13.72

15.22
13.63
15.10
15.19
13.91
97.50
13.69

22.80
22.36
12. 42
12. 25

N/A
82. 35

15.18
13.59
15.10
15.18
14.01

21.94
19. 44
14. 22
14. 25
14.72

27.03

CHF

SGD

AUD

CAD

NZD
CNH
SGD

SO RO R —)

AUD
CAD

NZD
CNH
SGD

n -~

AUD

AUD
CAD

NZD

A AL, M s M L s

AUD

14. 11
15.29
22.71
18.99
12. 95
12. 82
12. 69
12.83
12.77
12. 82
85. 83
12. 89
85.93
14.02
14. 05
13.79

14. 98
13. 42
14. 87
14.93
13.71
95. 51
13. 49

21.22
21.21
12. 57
12. 43

N/A
83. 08

14. 95
13. 38
14. 89
14. 95
13.81

20. 30
18. 34
13.97
14.03
14. 44

24. 65

CHF

SGD

AUD

CAD

NZD
CNH
SGD

@ M M s T

AUD
CAD

NZD
CNH
SGD

=<l

AUD
CNH

AUD
CAD

NZD

- N O BRI O -

AUD

.27
13.
14.
21.
17.
13.
13.
13.
13.
13.
13.
87.
13.
87.
13.
13.
14.
.23
14.
13.
14.
14.
13.
95.
13.
.27
19.
20.
12.
12.
94.
86.
.31
14.
13.
14.
14.
13.
.27
19.
17.
13.
13.
14.
.27
.14
22.

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

97
47
83
91
69
28
47

99
17
95
87
33
28

93
43
84
95
7

03
36
93
96
38

60



12 CHF
12 EUR
12 SGD
IA AUD
1QD
IT

IT AUD
IT CAD
IT GBP
IT NZD
IT RMB
J

N2

NT

S EUR H (5)

S1

S1D

S1Qd (6)

SA

SHK

SK

SM AUD H

A - oA
A2 — o— 1 HAE AR
AK —  oo— o HE AR
AT — =o— o BB 4
B - o— A
B2 — o— 1 HLE AR
BT — =— 1z HaB%eE*
C - o— Pl
C2 — — B AE*
I - oo— R
12 - =—uHaE%Es
QD — = — AR
S1 — o— B AE*
SID — =— 1 HL AR

= T T =

— T = =T =

CHF

SGD

AUD

AUD

CAD

NZD
CNH

R = = e O R - =

AUD

[ONONORONONONONORORORNONONORNO)

16.
25.
17.
15.
14.
13.
13.
16.
16.
16.
93.
. 69
18.
13.
106.
25.
18.
99.
92.
101.
.90
. 96
.67
.85
.97
.63
. 67
.13
.70
. 67
.41
. 67
.04
.75
.39
.61

43
10
38
91
00
64
55
27
33
28
22

14
92
58
49
60
61
31
95

CHF

SGD

AUD

AUD

CAD

NZD
CNH

o A

o A

AUD

[ONONORONONONONORORORNONORNORNO)

15.
23.
16.
15.
13.
13.
13.
16.
16.
16.
91.
.61
16.
13.

N/A
23.
17.

N/A
90.
100.
. 88
.47
.84
. 65
.57
.81
.84
.02
. 88
.84
.19
.84
. 86
.31
.87
.87

41
45
01
86
73
38
33
00
06
04
31

80
66

28
71

47
11

CHF

SGD

AUD

CNH

o A A

-

-

AUD

OO OO ONONONORNORORNONONONO!

14. 51
21.96
14.77

N/A
13. 67
13.33
13.32

N/A

N/A

N/A
91.14
4.59
15.76
13.61

N/A
21.53
17.25

N/A
90. 16

N/A
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
19. 20
15.39

ML)

(5)
(6)

BFHO B TD IR,

TEMBRMAHE : 20164E10H21H
TEMABRMAE : 20174E8 H1H

,17,



TIGAT VAR e R AEA
BAFREMEICR T B3
20174 8 H31HIZHK T LA

A —rtE®

TIAT VA NR=VRAEAy (LT 77 R Lo, ) X, V7 vr T VT RAEOERICESE

Eéﬂf_i@?ﬁﬁ SHIFEFE(EFE (fonds commun de placement) THh Y . BWEIEFEICEIT H20104E12H17H

% (BEFE)  (BAF T2010%EE) &), ) OX— R TICESERHEINTWD, 77 R, vy 7
wﬁk&ﬁ@%@ WCHEDSEFRN SNV B TNV EOFEEERTHIENTHD, TI9AT VA -
W=V ABA s VTR TNT « A e « T—)L )b (LIF TEHEH] L), ) ICkoTED
HHE (DUF 1288 &), ) OFREODIEEN SN TW5D, 77> ik, 20094 7 A 13 B fIEC
HE2009,765 (KIEF) OFE 15K (2) OBROHBEANCTEELD H DR ERENG LT LRERER
( TUCITS) ) & L CHstEE2a7 5,

BUfiteaiZ, 20164E10 28 AFF T, TIA TV A« N—U RE A —Fa—3)L« Fu—A -+« hL UK -
RN—=b T VFETTAT LR NV RE A SICANN——~<T 47 « VY —F - R—b 73V AV A
WCHRET 22 L aEKRBTLEERE LT,

201649 AUHANT, TIAT VA RV RAHAAf v —a—BY =2« ARTT V7 « N a2— -« K—
FNZAVFRTIFAT VR R—V RS —a—na ) — « I AT 4+ B— F 74 U FICHAHPEHS
N, TI7AT VA NRN—=vRF A v—Fd—abT v - NJa— R =7 VAL, I—mET - =7 A
T4 AR N7 UFIATBEE I NT,

20164E12H 15 AT T, 77 v ROT_RTOR— 7+ U FIIHHRB LOBGFEOREE 2 aeREE I L
U TABRIS (TIAT VA NR—=V AL =TT c Ty T A DX/ e 2T 4« R—F7
+ VA DY T ABYZAFEIR & R, ) ~DOHIAL DT 2E1E Lc, 72720, ZOEENOMODAR— K~ 7+
UAS LAIMMDABT 7 o RD 7 T ZABXagatdy (T X TOIRAEZ RSB L OIS T D~ > DT DO 4% 5
FhEte, ) DREEOKZMIZONWTIHRDOOLNAZ ENdH 5,

Beaid, 20164E9 H 1 A, 7TI9AT A R—V AR A —T—a Ty I AT 4 «R— T+
UFADBATO 7 T AS15% 485k 05 % 7 T ASIKZ At F IR ET 2 2 L 2K T 052 ME Lz, 272U
WMEL T T ADZIRAIRIL, 030D T T AZIRASFOBEAF D% 183812 @mhfﬁ%m%m%ﬁﬂﬁ%?bé_
EBHEEIN TS

20164E11H17H ﬁﬁ&xi 20164E12A 15 RIZBNNZA T Db D E LT, TXTHT 7 A AZIEIESF (T
RTCOIREZIFEFHFL L OZENICKHIET D~y U OS2 EETe, ) IOV T, HHTHATEEOKE
BF%6.25%7255.00%I25| 2 FiF 52 & 2kik LT,

77y RIFBIE, EHYOIEEOFR— N7+ VA (Fx %, Hxll, FRHLT, IR—h74 V4]
EVI, ) MBERDIMNLOEFE TR SN TWD, K7 7 ADZKIHRIT, F8-— 7+ V4 OEEHGE
T DOMOMEEIZB T O ERET D, 7 7 AORZIFEIRIT, HiB LOERE LICE L TR OHEF
2HT D,

,18,



PLFoFZ, R — 74V FOERBEE B L2017 8 ASIABERZEINTWAS 7 T ALK D

—HETHD,

TIAT VAR RV RAH AV —

B AR B

WRTE 7 T A2 FES

TREyT b=y
~“NTFTHy kAT
A=+ 7%V A

BAFIv « FANR=YT 7 A K -

R—=r 75 VA

Jua—nR)y e g AT 4 TR

R—=br7+UF

Ta—s)L e R 20—
A=+ 7%V A

TV =y
Ja—A - R—=+T7F VA
TAYY « Ta—R -
N—hr7+ VA

USt~74 w7 - Y¥h—F -
A—hr7+ U A
-y =y e I AT 4
A—r7x VA
g—a b7y eI AT 4 -
R—=hr7x VA

TIOT c T T A Tx /R
TIAT 4 A= T H VA

YR ANTTV T .
NY az— e RmN—h 75U F

FXAF A EF 2= 4 — -
A b7 U

Ja—s3 L BB .
R—=hr7x VA

Ta—)L e g « f—)L R+
H— b7+ VA

20047115 2 H

20044E118 2 H

20034%£9 A 1 H

20064-6 A 1 H

1992410 H 30 H

19971 A2 H

20064-6 A 1 A

19994F 2 F] 26 H

2006426 H 1 H

2009411 H30H

20054F12H 15 A

2007422 H 1 H

1996%-9 H16H

1997429 A22H

A, A CHF H, A EUR H, A HKD, A
AD AUD H, AD CAD H, AD EUR H,
AD NZD H, AD SGD H, AD ZAR H,

SGD H, A2X, AD,
AD GBP H, AD HKD,
AR EUR H, AX, B,

B2X, BX, C, C2X, CD, CX, I, I CHF H, I EUR H,
I S6b H, ID, IX, N, ND, SI

A, A EUR H, AX, B, BX, C, C EUR H, CX, I, I EUR H,
IX, S1 EUR H

A, AEURH B, C, I, S, S1, SIA GB

A, A SGD H, AD, AD AUD H, AD CAD H, AD EUR H,
AD GBP H, AD SGD H, AD ZAR H, B, BD, BD AUD H,
BD EUR H, BD ZAR H, C, I, S, S GBP H, S1, SI1A GB, SD

A, AAUDH, ASGDH, B, C, CAUD H, I, I AUD H, N,
S, S1

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,
N, S EUR H, S1, SD, SK

A, A AUD H, A CAD H, A EURH, AGBP H, A SGDH, AN, B,
BCADH, C, CEURH, I, IEURH IN, S, SI, S1 JPY H

A, A AUD H, A SGD H, A USD H, AX, B, BX, C, C USD H,
CX, I, I USD H, IX, S, 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, C USD H, I,
I USD H, S, S1X, SD

A, A AUD H, A SGD H, AD, AD AUD H, AD CAD H, AD EUR H,
AD GBP H, AD NZD H, AD RMB H, AD SGD H, AD ZAR H,

AY JPY, B, B AUD H, BD, BD AUD H, BD CAD H, BD GBP H,
BD NZD H, BD ZAR H, BY JPY, C, C AUD H, I, I AUD H,

I GBp, ID, ID AUD H, S, S1, SD

2, A, A AUD H, A EUR H, A NZD H, A SGD H, A USD H, AD,
AD AUD H, AD NZD H, AD USD H, AD ZAR H, B, BD, BD AUD H,
BD USD H, BD ZAR H, C, C EUR H, I, I EURH, I USD H, §,
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AA CAD H, AA EUR H, AA GBP H, AA NZD H, AA RMB H,

AA SGD H, AA ZAR H, AK, AK EUR H, AR EUR H, AT,

AT AUD H, AT CAD H, AT EUR H, AT GBP H, AT NZD H,

AT RMB H, AT SGD H, B, B2, B2 EUR H, BA, BA AUD H,

BA ZAR H, BT, BT AUD H, BT CAD H, BT EUR H, BT GBP H,

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

J, N2, NT, S EUR H, S1, S1D, S1QD, SA, SHK, SK, SM AUD H
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BA USD H, BT, BT AUD H, BT USD H, C, C2, C2 USD H, CK,
CT USD H, I, I2, I2 AUD H, I2 CHF H, 12 USD H, IA,
IA HKD H, IA SGD H, IA USD H, IT, IT SGD H, IT USD H,
NT USD H, S, S1, S1 USD H, S1D, SA USD H, SHK
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CICBEUEENAET D Y EHEMENTH D,
AT AT S

ATV ATy L, HEOKEMRE R HIBESCARICESE, BESFII LA 7 VIR EE) L 72
SR SZHNE RIS H 2 LICE Y FENEET H UEEMBRNTH D,

PLFOFIE, 201748 AL HBUE, MK A D v 7O I=dIlz 7 a—h—BMRET 5 AT 2 8l44H
AL TVD,

T a—J =) Tr—H—I
AR— 74U FITFEYE LT,
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20178 ASIHEBIE, A— b 7+ UADMREETDHAT v 7B LT, TR, EHE» S KD HEEOH
MTH D,
T —J1—IZ Ta—ha—nb
SHES NI ZHE LT
TIAT VA N—V ARG AV — FELR O el FLR O W ff
Ja—s\beng « f =K R=F 75 VA
Ny« FT T AU
U.S. Treasury Note, 2.00%, 08,3121 - 4,189, 227
U.S. Treasury Bond, 8.13%, 08,15,/19 — 2,190, 849
BNP/S U /3
U.S. Treasury Bond, 8.75%, 08,715,720 13, 591, 567 —
U.S. Treasury Bond, 8.00%, 11,715,21 1, 457, 396 —
LT ARy
U.S. Treasury Bond, 8.00%, 11,715,21 192, 038 —
U.S. Treasury Bond, 8.13%, 051521 5,936, 579 -
JLT A« AA R
U.S. Treasury Bond, 8.00%, 11,/15,/21 50, 329, 572 —
U.S. Treasury Bond, 8.13%, 08,715,719 18,974, 241 —
FA Y ERAT
U.S. Treasury Bond, 8.00%, 11,15,/21 948, 359 -
U.S. Treasury Bond, 8.13%, 08,/15,19 2,322,096 -
= Rwr Py R
U.S. Treasury Bond, 8.75%, 08,/15,20 82, 004, 723 —
U.S. Treasury Bond, 8.00%, 11,15,/21 2,810, 594 -
JPENLT
U.S. Treasury Bond, 8.13%, 08,/15,21 3, 247, 563 -
ENT Y e AH L —
U.S. Treasury Bond, 8.00%, 11,15,/21 7,620, 091 -
U.S. Treasury Bond, 8.13%, 081521 - 486, 128
AP B =R Fy—F—F N
U.S. Treasury Bond, 8.00%, 11,1521 2,733, 200 —
TAVBY e AT R— b7+ VA
N—J LA Xy R
U.S. Treasury Bond, 6.38%, 08,715,727 4, 656, 872 —
T AT
U.S. Treasury Note, 2.25%, 11,15,/24 5,806, 618 —
U.S. Treasury Bond, 8.00%, 11,15,21 8,115,915 —
U.S. Treasury Bond, 8.75%, 08,715,20 6, 743, 377 —
TJVUT 4 AL R
U.S. Treasury Bond, 8.75%, 08,715,720 20, 339, 423 —
U.S. Treasury Bond, 8.00%, 11,/15,/21 5,509, 565 —
KA ERAT
U.S. Treasury Bond, 6.38%, 08/15,27 2,957, 489 —
T— ) Rwy -y IR
U.S. Treasury Bond, 8.75%, 08,715,720 69, 176, 258 —
JPEAH
U.S. Treasury Bond, 8.75%, 08,15,20 5,125, 068 —
ENAH Y AX U L—
U.S. Treasury Bond, 6.38%, 08,/15,/27 4,765, 497 -
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U.S. Treasury Bond, 8.75%, 08,1520 $ 6, 003, 150 -

U.S. Treasury Bond, 8.00%, 11,715,/21 $ 4, 854, 297 —
Jua—sN e R R« R—= 75U F
YT AR
U.S. Treasury Bond, 0.13%, 04,715,720 $ 334, 751 —

EL A7y a v Hsl

Ty PR ERIRDL Ty b AT arBINa— s T g CEBEABIORIT GEH) $5C
ENTED, ATV a AV AZE, A7V a VEITHET NGNS, 77 KR T L
ST LEHINHDZLETHD, EBIT, 77 RIETLITLDBEY 27 24V, £ didffikk 08 &
DISIDOMFESFNRZBITLRWY) A7 245, ALY vy b - A v arBlta—n .- F 7 g
X, A= F7 4 UAGESR L ABRO FIETEH L&D, a— - 70 a O L0 S SRR O
BRAIL, AT VI T AR VIS, Ty b e AT a COITEIC X D BRI S LT RESR D D O FHL
&I, KT ULIT A 0EBEESND,

Ty RBRA T a v ERITT LA, 77y RBRZET LTV IT AITAKE LTE RS, 20%IC
FATA T 2 a  OBUE TGRS L CEEIT I,

FATA T a v BZE LT VIT LD LRITEOE EMM A MR 26 DI, Wl HICRITA T3
YINLOEBFREL LTI 7 RICKVE &N D, BT T24ZEARGNIHT 27 n—h—FEb %25
DZES LI 7 ABL OO ER G EHAIE & L TERbDN LD, ZHET LI T ABRKT T 5 AR
WL TR bN L D AT, EBEALE LTEbND, 22— - 47 v a UIMHES -8
A ZETUITAE, 77 FREBFIRS LAIBEREA T I20ELERET HERIC, JRAESR £ 713
BORANLDOFREINA SN, Ty b AT arMESNEBE, SEFSLITAE, 77K
DHEA LT RER E 2B E ORI R — A ZWET 5, A7 a v ORITICHT-Y, 77> Fid, B4 7
3 V OFGERE I IXEEOMIEICB T 2 AR BREBOTH Y A7 285, 772 RBRFBITLIEAT v aro
ITREIC LD 77 FIZBUEO TGRS & 1382 24k CREREITEELZTH S LITEAT LI Z LD
5,

77 R, AT TEBRIOA T ay (AT y T a bR ICERETAHZELTED, AV YT
Tad, MHER—ADOT VLV IT LETIAD T L LG EMATTERIIBICA Y v &4k T DR (FBET
1372<) ZEVWRIZHEZ ATV arThd, AV TV a v OZIANZ, FrE@E, EEHRSEITHEK
Dh—F) e VA= ZBTHEMETAE G2 5, AU T arORIANT, FEERE, LUEHE
FFHEEO F—2 1 s V= 2O MM EFTAE LG A D, ATy T vailidElz, BMFEAU v 7
DEEIFHFLFO—NCEo TR TELITIEESND Z L 2RDLIA T a VR EEND,

201T4E 8 ABIHBIE, =~ —V v F +~v—FuY « Ty b AR— b7+ VFE, ZOFT v arOffrL
LCARUT « AT« T XY BT HEHED250,000k KLvEHT D,

M R— b7+ U FiEFEor—

R—=h7x VA, ZOEEOHEMNENZIT) ZENTE S, AEFEMNOY 2713, ZOMO(E AkE
ERRIZ, D FRMBOEICIE - 7256 SRR RMEZ K 9 AT Ol D, 612, R— b7+ U AL,
BV FOEBARBITICE D ET SN HHEMEOTEN, BFERICRD DI+ RINAIL R LRV E N D
V275,

FEDME Y FICFERZ BT 20 &0 ERET DICE L, KEFMSHIL. £ FoEHEZET, 7
TOMET 2 FEEBI ORI EBET 5,

AEEROER, D FIEGEEP OO ELFE AR — b7+ VAR Z Enb D, A— b7+ U A,
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BeEREZEIEREnICRET DI ENTE, TRV ERLNGEZGEL0, AEOHERZGISE L
&0 FNoORE LINABEEZET D,

R— N7 VAT, M. BRI M, e DONIREY . FIE E 30RO FEMED K 5 2T A& AT
T2 DI EATRES R IZITREF S O EOFT AL IR RIMEMDN D5, A— b7+ U AIE, v—r

R L T, BEIRRMIE ., FHE IR L 0T OO HRIAZ SHL 5,

Z OFEFORLEM BN ZAT I 2D, R— b7+ U AT RN ZZHT 205, TD 9 H20% T EATHEE
HEH & i 5 BMNRER BN b S,

2017T4E 8 ASLBAIZHK T LIAFEIL, A— b7 VAL, LD X 9 I BURINHIAE 2 315 L7,

TIAT VAR e RV AR A —

VR T SR AV RE VP I S S $ 6,677

ik, TEFRERIGE, MEE) OFE CEMAR L OWMEELEG R EICE FSh D,

20174 8 ABLHICH T LT EIL, (BAEERREEAL L) 7700 « TIHF =X« NI =%, &ft
AEBZER ORI BI L T236, 999K KL OWMI A RS Lz, Zhid, TEAMHTERIGS, Mg oFfE CEM
BLOWMEELSFHEEICH LS TWD, 20174 8 A 31 H BIEDO SRR L OBE 9~ 5 R F RO
%I, UTFDERY THDH, HIEIL, N— b7 5 U FDMRATHARICEE L TV 5,

TIAT VA NR— AR — FEAGAH AR D IFAlG
TIOT s Ty TR TNy e AT 4+ BR—b 7+ VA

JPELH $ 84, 843 89, 084
UBST7—%— $ 15, 488, 878 16, 263, 323

HEN o ERATIE A B
77y RiE, WECTRVWEROFEICEAL T, NEHLIHEIC, ~EOHIRO T T, EHII, — K2 E
i %ﬁlbf RS FEHUT & O TR SN fEARRIE ( THIE] ) 2R LTW5
77 ROZR— N7+ VAL, ZOK 2 OFEEFDI0% E THEATLHZENTE S, YHlEIZH-T-
EAEITIE, EFR— b7+ VA OEMTFEEZBEICL THAEIZAELEZL— N TOEFNHE LN,

O : & PEO I [FE A H

RAEHN ORI L, R—F 7+ VA OREGHEPHFET 256, M@Aﬁi77yPW%@~E@f—
N7 4 D AOEELLFENEEST S EE2BINTED, TOXIRGA, BIOKR— 74 U AOEMHEL
E L CEAEEIND, KFEEH SN EET F§F7—wJ&LTa&éméo_®7~)/7
P ZEOMOEHZHINT 272 DIc B SR éht£ﬁ$%fﬂ411%@ iﬁ%@%%%ﬂ%i@%%%ﬁ
BT 2D TIEARY, = E, ML L7 RER AR T, L EEFICES X2y, EFREA SN DR
—F 7+ VFOKLIT, ZOEAEEZE L THILD,

BIEHOR— b7 5 )V AOZENEFRERORBH LT =L ENDEE. 7= ~DKR—F 7+ U T DFHE
INMZBIE LT, £2MF— F 74 U AIRET 2 EHE T — VOB G D FoeHERE Xdv, 18NENRY T F 721380
LOBAEICEET D, LEEAEE~DOKSINE— N7 4 U FOMHERNIL, D& MET— NV OREA MR
DHEATB L OETOITICEAT 5,

HFEREED T2 DI/ TON D BIMEE X, TNENOHEFNCIL UG THrNDEAR— N7+ U AITES
ENDHN, —HEASNDIEEIL, ESMA— 7+ ) FRET 2EEICFAKICHRIN D,
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2017T4E 8 ASLHAHBIE, 77 Kk, UTO7—AZRHALTY 7 7> KNO—~EDR—F 7% U FOEFE
ZIFEREH L W5,

HRET — )V BINFR— 74 VA
ACM 78— N s f U RAKNAY =7 =)L« R K« F—)b
Ja—)L e R R e RmR—h 74 U4
JFa—)b e R R - F"— b7 U4
ACM 7B — )L e f U RAKNAY =F 0=/ Ja—R -« S —)L
Ta—r) e AT 4« TR eR—F 74U A
ACM 78— )L e f U R_RARAUY =70 — 3L« N 20— « F—)L
Ja—r) e I AT 4« TR eR—F 74U A
Jra—sL e N a— « R—bhT7 3V F
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=1
WmE—ER
B IEREN BB EREN AR 5 SR EM #a# A b ==~

FSAT R IN—oREA o—
A=A ~A—ILK - IR—kTH ) A™

AR D 7 T A

A 1. 70%(8) 0. 10% N/A 1. 79%
A2 1. 70%(8) 0. 10% N/A 1. 80%
A2 CHF H 1. 70%(8) 0. 10% N/A 1. 80%
A2 EUR H 1. 70%(8) 0. 10% N/A 1. 79%
A2 SGD H 1. 70%(8) 0. 10% N/A 1. 80%
AA 1. 70%(8) 0. 10% N/A 1. 80%
AA AUD H 1. 70%(8) 0. 10% N/A 1. 80%
AA CAD H 1. 70%(8) 0. 10% N/A 1. 80%
AA EUR H 1. 70%(8) 0. 10% N/A 1. 80%
AA GBP H 1. 70%(8) 0. 10% N/A 1. 80%
AA NZD H 1. 70%(8) 0. 10% N/A 1. 80%
AA RMB H 1. 70%(8) 0. 10% N/A 1.81%
AA SGD H 1. 70%(8) 0. 10% N/A 1. 80%
AA ZAR H 1. 70%(8) 0. 10% N/A 1. 80%
AK 1. 70%(8) 0. 10% N/A 1. 80%
AK EUR H 1. 70%(8) 0. 10% N/A 1. 80%
AR EUR H 1. 70%(8) 0. 10% N/A 1. 80%
AT 1. 70%(8) 0. 10% N/A 1. 80%
AT AUD H 1. 70%(8) 0. 10% N/A 1. 80%
AT CAD H 1. 70%(8) 0. 10% N/A 1. 80%
AT EUR H 1. 70%(8) 0. 10% N/A 1. 80%
AT GBP H 1. 70%(8) 0. 10% N/A 1. 80%
AT NZD H 1. 70%(8) 0. 10% N/A 1. 80%
AT RMB H 1. 70%(8) 0. 10% N/A 1.79%
AT SGD H 1. 70%(8) 0. 10% N/A 1. 80%
B 1. 70%(8) 0. 10% 1. 00% 2. 79%
B2 1. 70%(8) 0. 10% 1. 00% 2. 79%
B2 EUR H 1. 70%(8) 0. 10% 1. 00% 2. 79%
BA 1. 70%(8) 0. 10% 1. 00% 2. 79%
BA AUD H 1. 70%(8) 0. 10% 1. 00% 2. 79%
BA ZAR H 1. 70%(8) 0. 10% 1. 00% 2. 80%
BT 1. 70%(8) 0. 10% 1. 00% 2. 79%
BT AUD H 1. 70%(8) 0. 10% 1. 00% 2. 79%
BT CAD H 1. 70%(8) 0. 10% 1. 00% 2. 80%
BT EUR H 1. 70%(8) 0. 10% 1. 00% 2. 79%
BT GBP H 1. 70%(8) 0. 10% 1. 00% 2. 80%
BT NZD H 1. 70%(8) 0. 10% 1. 00% 2. 79%
C 2. 15%(9) 0. 10% N/A 2. 24%
c2 2. 15%(9) 0. 10% N/A 2. 24%
C2 EUR H 2. 15%(9) 0. 10% N/A 2. 25%
CK 2. 15%(9) 0. 10% N/A 2. 24%
CK EUR H 2. 15%(9) 0. 10% N/A 2. 24%
CT 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. 25%
I2 AUD H 1. 15%(10) 0. 10% N/A 1. 25%
12 CHF H 1. 15%(10) 0. 10% N/A 1. 27%
I2 EUR H 1. 15%(10) 0. 10% N/A 1. 25%
12 SGD H 1. 15%(10) 0. 10% N/A 1. 24%
TA AUD H 1. 15%(10) 0. 10% N/A 1. 25%
1QD 1. 15%(10) 0. 10% N/A 1. 24%
T 1. 15%(10) 0. 10% N/A 1. 25%
IT AUD H 1. 15%(10) 0. 10% N/A 1. 24%
IT CAD H 1. 15%(10) 0. 10% N/A 1. 25%
IT GBP H 1. 15%(10) 0. 10% N/A 1. 25%
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IT NZD H 1. 15%(10) 0. 10% N/A 1. 24%
IT RMB H 1. 15%(10) 0. 10% N/A 1. 25%
J 1. 70%(8) 0. 10% 1. 00% 2. 79%
N2 2.25%(11) 0. 10% N/A 2. 35%
NT 2.25%(11) 0. 10% N/A 2. 35%
S EUR H 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. 94%
S1QD 0. 90% 0. 01%(15) N/A 0.97%
SA N/A 0. 01%(15) N/A 0. 04%
SHK N/A 0. 01%(15) N/A 0. 04%
SK 0. 65% 0.01%(15) N/A 0. 69%
SM AUD H N/A 0.01%(15) N/A 0. 03%

(N/A @ 3472 0)

k  HERESAT A HLER (TER) O EF8 1L, Swiss Funds & Asset Management Association (SFAMA) 20084E 5 H 16 H A4
A KT A4 N H o<,
wkk S — )L e g« f—)L R« F— F 7+ U AORERALFEOHEIZOWT, EEFEMSHIC I > GEASLTWD
BWEN T 7 ROMBERLIL, MMNEEINDOZET 720K — h 74 U A OFHM, EHSEHE &
OHERBLOMBEFTH 2 LR D,

B

(8) 5,000,000, 000K RK/LLLTF
(9) 5,000,000, 000K RK/LLLTF
(10) 5,000, 000, 000 K/LLLTF
(11) 5,000, 000, 000 K/LLLTF

ZOWTIEL. 50%,
ZOWTIEL. 95%,
ZOUWTI0. 95%,
ZOWTIH2. 05%,

J1. 70%33 L U5, 000, 000, 000K K /L5y
$2. 15%33 L UY5, 000, 000, 000K KLV 5y
I1. 15%3 L5, 000, 000, 000K K /L HEIE Sy

{
{
{
32. 25% 33 L U5, 000, 000, 000K R/VAEIE 57

{
{
{
{

EHL R
(15) 50, 0002k R/LE7-1% H % OFE EERFEDIEEEDO0. 01%0 5 H T IDMEFT OFEIZAE Y4 4 5 4 R,

*®2
R— k7 + 1) FEERER
[EER 3"
(BERE)
TFIAT VR IN—VRBAA 20—
JO—mL A - A—)LK-R—bTHYUF 28.99%

* WA KESF WS (AICPA) HA KT A Zfito THE STV, B0 A MFES O TG nEE T A Ko
FHECESEFR STV D,
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(3)  HEAMRESR VIR

B A MRE SR A TIGAT VR e NR=VRE [ —
201748 H 31 H BUAE J—r )V e N A « A=) F - R—b 7%V F
At RE Il AR LS L PE
GBS (H/R/%) (HhZ - T) (G D) e (%)
FESEBIBNC B3, F-i32 othORHH 2 HE TR S TOAEmEMNOH BE
12— BeHSRORR AT
B
LR PESE
AK Steel Corp. 7.63% 10/01/21 USD 15,813 $ 16, 437, 930 0.1%
Aleris International, Inc. 7. 88% 11/01/20 12, 037 11, 859, 093 0.0
ArcelorMittal 6.13% 6/01/25 2,447 2,815, 063 0.0
ArcelorMittal 7.25% 3/01/41 30, 119 34, 850, 153 0.1
ArcelorMittal 7.50% 10/15/39 29, 184 34, 414, 065 0.1
Axalta Coating Systems LLC 4. 88% 8/15/24 12,916 13, 201, 276 0.1
Berry Plastics Corp. 5.50% 5/15/22 5,108 5,322,311 0.0
CF Industries, Inc. 4. 95% 6/01/43 9, 699 8, 418, 140 0.0
CF Industries, Inc. 5.38% 3/15/44 19, 106 17,397, 007 0.1
Cleveland-Cliffs, Inc. 5.75% 3/01/25 59, 642 58, 230, 990 0.2
Commercial Metals Co. 4. 88% 5/15/23 17,321 17,785, 601 0.1
Constellium NV 5.75% 5/15/24 12, 282 12, 481, 189 0.1
Constellium NV 6.63% 3/01/25 7,000 7,311,521 0.0
Constellium NV 8. 00% 1/15/23 12, 750 13, 548, 953 0.1
Freeport-McMoRan, Inc. 3.88% 3/15/23 13,948 13, 783, 958 0.1
Freeport—McMoRan, Inc. 4. 00% 11/14/21 9,976 10, 000, 202 0.0
Freeport-McMoRan, Inc. 5.40% 11/14/34 9, 349 9,004, 817 0.0
Freeport-McMoRan, Inc. 5. 45% 3/15/43 22,960 21,573,124 0.1
Grinding Media, Inc./Moly—Cop AltaSteel Ltd. 7.38% 12/15/23 28, 365 30, 578, 066 0.1
Joseph T Ryerson & Son, Inc. 11.00% 5/15/22 55, 080 62, 345, 933 0.3
Lecta SA 6.50% 8/01/23 EUR 2,645 3,277,521 0.0
Lundin Mining Corp. 7.88% 11/01/22 USD 7,892 8, 630, 533 0.0
Momentive Performance Materials, Inc. 3. 88% 10/24/21 59, 247 59, 343, 691 0.2
NOVA Chemicals Corp. 5.00% 5/01/25 5,924 5,915, 321 0.0
Novelis Corp. 6. 25% 8/15/24 14, 938 15, 740, 992 0.1
Pactiv LLC 7.95% 12/15/25 21, 170 23, 784, 558 0.1
Peabody Energy Corp. 6. 00% 3/31/22 4,136 4, 245, 459 0.0
Plastipak Holdings, Inc. 6.50% 10/01/21 13, 780 14, 220, 629 0.1
Reynolds Group Issuer, Inc./Reynolds
Group Issuer LLC/Reynolds Group Issuer Lu 5.13% 7/15/23 24,431 25, 500, 760 0.1
Reynolds Group Issuer, Inc./Reynolds
Group Issuer LLC/Reynolds Group Issuer Lu 7.00% 7/15/24 14, 607 15,637, 962 0.1
Sealed Air Corp. 6. 88% 7/15/33 24, 575 28, 814, 679 0.1
SIG Combibloc Holdings SCA 7.75% 2/15/23 EUR 13,011 16, 375, 997 0.1
Smurfit Kappa Treasury Funding Ltd. 7.50% 11/20/25 USD 4, 264 5,112, 822 0.0
Teck Resources Ltd. 5.20% 3/01/42 11,615 11, 429, 055 0.0
Teck Resources Ltd. 5.40% 2/01/43 43, 687 43,299, 671 0.2
Teck Resources Ltd. 6. 25% 7/15/41 4, 040 4,443, 002 0.0
Teck Resources Ltd. 8.50% 6/01/24 1,048 1,212,121 0.0
United States Steel Corp. 6. 88% 8/15/25 24, 405 24, 836, 041 0.1
United States Steel Corp. 8. 38% 7/01/21 14, 239 15, 766, 916 0.1
Valvoline, Inc. 5.50% 7/15/24 4,193 4,453, 524 0.0
733, 400, 646 2.9
AR
Apex Tool Group LLC 7.00% 2/01/21 33,238 30, 527, 208 0.1
Arconic, Inc. 5.40% 4/15/21 4, 558 4, 885, 811 0.0
ARD Finance SA(a) 6. 63% 9/15/23 EUR 17,977 22,812,674 0.1
Ardagh Packaging Finance PLC/Ardagh Holdings USA, Inc. 6. 75% 5/15/24 32, 362 43,154,971 0.2
Bombardier, Inc. 5. 75% 3/15/22 USD 14, 991 15, 255, 756 0.1
Bombardier, Inc. 6. 00% 10/15/22 16, 845 17, 162, 781 0.1
Bombardier, Inc. 7.50% 3/15/25 12,103 12, 890, 361 0.1
Bombardier, Inc. 7.75% 3/15/20 1,478 1,617,624 0.0
Bombardier, Inc. 8. 75% 12/01/21 12, 398 14, 084, 773 0.1
BWAY Holding Co. 5. 50% 4/15/24 21, 000 21,936, 285 0.1
Energizer Holdings, Inc. 5.50% 6/15/25 17, 969 18, 852, 122 0.1
EnPro Industries, Inc. 5. 88% 9/15/22 17,276 18, 039, 686 0.1
Gates Global LLC/Gates Global Co. 6.00% 7/15/22 34, 153 35, 045, 281 0.1
GFL Environmental, Inc. 5. 63% 5/01/22 10, 590 10, 938, 210 0.0
GFL Environmental, Inc. 9. 88% 2/01/21 22,746 24, 408, 369 0.1
KLX, Inc. 5.88% 12/01/22 17,661 18, 516, 146 0.1
Liberty Tire Recycling LLC(a) 11. 00% 3/31/21 11, 604 6, 730, 055 0.0
Tervita Escrow Corp. 7.63% 12/01/21 10, 261 10, 295, 949 0.0
TransDigm, Inc. 6. 38% 6/15/26 31,876 32, 788,929 0.1
TransDigm, Inc. 6. 50% 7/15/24 8,817 9, 159, 223 0.0
369, 102, 214 1.5
WE—AT 4T
Altice Financing SA 6.63% 2/15/23 41, 808 43, 982, 852 0.2
Altice Financing SA 7.50% 5/15/26 31, 186 33,928,372 0.1
Altice Luxembourg SA 7.63% 2/15/25 19, 733 21, 311, 640 0.1
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EER) A AR LR I PE

Fij =R (H/H/4) (A7 ) CKk Fv) e (%)
CCO Holdings LLC/CCO Holdings Capital Corp. 5. 38% 5/01/25 USD 10, 749 $ 11,208, 090 0.0 %
CCO Holdings LLC/CCO Holdings Capital Corp. 5. 75% 1/15/24 5,629 5,913, 096 0.0
CCO Holdings LLC/CCO Holdings Capital Corp. 5. 88% 5/01/27 9, 422 9,991, 296 0.0
Cequel Communications Holdings I LLC/

Cequel Capital Corp. 6. 38% 9/15/20 2,017 2,066, 029 0.0
Cequel Communications Holdings I LLC/

Cequel Capital Corp. 7.75% 7/15/25 11, 236 12, 410, 072 0.1
Clear Channel Worldwide Holdings, Inc., Series A 6. 50% 11/15/22 6, 431 6, 586, 579 0.0
Clear Channel Worldwide Holdings, Inc., Series B 6. 50% 11/15/22 23, 069 23, 827, 509 0.1
CSC Holdings LLC 5.50% 4/15/27 4,537 4,726,928 0.0
CSC Holdings LLC 10. 13% 1/15/23 8,978 10, 380, 812 0.0
DISH DBS Corp. 5.00% 3/15/23 29,672 30, 582, 604 0.1
DISH DBS Corp. 5.88% 11/15/24 9, 096 9, 804, 888 0.0
DISH DBS Corp. 6. 75% 6/01/21 7, 050 7,757,475 0.0
DISH DBS Corp. 7.75% 7/01/26 5,237 6, 156, 214 0.0
Gray Television, Inc. 5. 13% 10/15/24 17,792 18, 032, 939 0.1
Gray Television, Inc. 5. 88% 7/15/26 15,272 15, 727,671 0.1
iHeartCommunications, Inc. 6. 88% 6/15/18 26, 774 16, 030, 932 0.1
iHeartCommunications, Inc. 9. 00% 12/15/19 22,019 17, 552, 292 0.1
iHeartCommunications, Inc. 9. 00% 3/01/21 32,118 23,575,094 0.1
iHeartCommunications, Inc. 10. 63% 3/15/23 2,952 2,170, 355 0.0
iHeartCommunications, Inc. 11. 25% 3/01/21 6, 591 4,827,275 0.0
McClatchy Co. (The) 9. 00% 12/15/22 17, 425 18, 136, 044 0.1

McGraw-Hill Global Education Holdings LLC/

McGraw-Hill Global Education Finance 7.88% 5/15/24 26, 207 25,087,516 0.1
Radiate Holdco LLC/Radiate Finance, Inc. 6. 63% 2/15/25 27,134 26, 884, 801 0.1
SFR Group SA 6. 00% 5/15/22 2,104 2,206,972 0.0
SFR Group SA 6. 25% 5/15/24 5,482 5,724, 463 0.0
SFR Group SA 7.38% 5/01/26 33, 836 36, 520, 447 0.1
Sinclair Television Group, Inc. 5.63% 8/01/24 15, 000 15, 323, 280 0.1
Sinclair Television Group, Inc. 6. 13% 10/01/22 16, 272 16, 751, 959 0.1
Sirius XM Radio, Inc. 6. 00% 7/15/24 2,991 3,229,039 0.0
TEGNA, Inc. 4. 88% 9/15/21 4, 493 4, 596, 128 0.0
TEGNA, TInc. 5. 50% 9/15/24 2,967 3,118, 364 0.0
TEGNA, Inc. 6. 38% 10/15/23 34, 387 36, 608, 366 0.1
Time, Inc. 5. 75% 4/15/22 12, 496 12,734, 761 0.1
Townsquare Media, Inc. 6. 50% 4/01/23 14, 186 14, 245,510 0.1
Unitymedia GmbH 6. 13% 1/15/25 15, 846 16, 985, 755 0.1
Univision Communications, Inc. 5.13% 2/15/25 15, 609 15, 666, 363 0.1
Urban One, Inc. 7.38% 4/15/22 27,555 27,933, 881 0.1
Urban One, Inc. 9. 25% 2/15/20 31, 638 30, 507,511 0.1
Virgin Media Finance PLC 4. 88% 2/15/22 14, 071 13, 206, 956 0.1
Virgin Media Finance PLC 5. 25% 2/15/22 13, 064 12, 344, 213 0.1
Virgin Media Receivables Financing Notes I DAC 5.50% 9/15/24 GBP 1, 030 1, 383, 348 0.0
Virgin Media Secured Finance PLC 5. 25% 1/15/21 USD 6, 500 6,926, 998 0.0
Virgin Media Secured Finance PLC 5. 50% 1/15/25 GBP 8, 280 11, 269, 899 0.0
WaveDivision Escrow LLC/WaveDivision Escrow Corp. 8. 13% 9/01/20 USD 12, 229 12, 540, 852 0.1
Ziggo Bond Co. BV 7.13% 5/15/24 EUR 4,876 6, 547, 906 0.0
Ziggo Bond Finance BV 5. 88% 1/15/25 USD 19, 124 19, 698, 370 0.1
Ziggo Secured Finance BV 5. 50% 1/15/27 36, 049 37, 264, 500 0.2

771,995, 216 3.1

TB(E —ERmE

Arqgiva Broadcast Finance PLC 9. 50% 3/31/20 GBP 16, 306 22,359, 704 0.1
C&W Senior Financing Designated Activity Co. 6. 88% 9/15/27 USD 22, 506 23, 341, 063 0.1
CenturyLink, Tnc. 5.63% 4/01/25 13, 300 12,677, 188 0.1
CenturyLink, Inc., Series T 5.80% 3/15/22 625 621, 566 0.0
CenturyLink, Inc., Series W 6. 75% 12/01/23 5,570 5, 687, 449 0.0
Embarqg Corp. 8. 00% 6/01/36 45,414 46, 161, 696 0.2
Frontier Communications Corp. 6. 25% 9/15/21 12, 236 10, 425,011 0.0
Frontier Communications Corp. 6. 88% 1/15/25 693 525, 365 0.0
Frontier Communications Corp. 7.13% 1/15/23 466 365, 792 0.0
Frontier Communications Corp. 7.63% 4/15/24 13, 386 10, 573, 628 0.0
Frontier Communications Corp. 7. 88% 1/15/27 11, 388 8, 256, 209 0.0
Frontier Communications Corp. 9. 00% 8/15/31 5, 741 4,479, 346 0.0
Frontier Communications Corp. 10. 50% 9/15/22 14, 567 13,117, 190 0.1
Frontier Communications Corp. 11. 00% 9/15/25 3,675 3,203, 847 0.0
Hughes Satellite Systems Corp. 7.63% 6/15/21 13, 388 15, 195, 982 0.1
Intelsat Jackson Holdings SA 5.50% 8/01/23 28, 144 23,462, 724 0.1
Intelsat Jackson Holdings SA 7.25% 10/15/20 26,217 24,978,719 0.1
Intelsat Jackson Holdings SA 7.50% 4/01/21 10, 095 9, 458, 076 0.0
Intelsat Jackson Holdings SA 8. 00% 2/15/24 3,433 3,688, 027 0.0
Intelsat Jackson Holdings SA 9.50% 9/30/22 7,830 9,279, 779 0.0
Intelsat Jackson Holdings SA 9. 75% 7/15/25 24,116 24,509, 115 0.1
Level 3 Communications, Inc. 5. 75% 12/01/22 5, 000 5, 150, 195 0.0
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Level 3 Financing, Inc. 5. 38% 1/15/24 USD 8, 352 $ 8, 546, 693 0.0 %
Sable International Finance Ltd. 6. 88% 8/01/22 6, 586 7,095, 006 0.0
SoftBank Group Corp. (b) 6. 00% 7/19/23 17, 245 17, 438, 937 0.1
SoftBank Group Corp. (b) 6. 88% 7/19/27 31,018 31,976, 394 0.1
Sprint Corp. 7.25% 9/15/21 5,627 6, 210, 863 0.0
Sprint Corp. 7.63% 2/15/25 25,440 28, 632, 466 0.1
Sprint Corp. 7.88% 9/15/23 19,915 22,737,991 0.1
T-Mobile USA, Inc. 6. 13% 1/15/22 8, 780 9, 149, 937 0.0
T-Mobile USA, Inc. 6. 38% 3/01/25 12, 185 13, 140, 328 0.1
T-Mobile USA, Inc. 6. 84% 4/28/23 12, 806 13, 595, 925 0.1
Telecom Ttalia Capital SA 7.20% 7/18/36 13, 625 16, 909, 579 0.1
Telecom Italia Capital SA 7.72% 6/04/38 11, 060 14, 218, 437 0.1
Uniti Group LP/Uniti Group Finance, Inc./CSL Capital LLC 6. 00% 4/15/23 30, 566 30,511,073 0.1
Uniti Group LP/Uniti Group Finance, Inc./CSL Capital LLC 8. 25% 10/15/23 40, 803 39,918, 187 0.2
Wind Acquisition Finance SA 4. 75% 7/15/20 20, 555 20, 796, 048 0.1
Wind Acquisition Finance SA 6. 50% 4/30/20 2,054 2,127,903 0.0
Wind Acquisition Finance SA 7.38% 4/23/21 21, 323 22, 155, 237 0.1
Windstream Services LLC 6. 38% 8/01/23 21,904 16, 937, 816 0.1
Windstream Services LLC 7.50% 4/01/23 7, 160 5, 542, 807 0.0
Windstream Services LLC 7.75% 10/01/21 31,414 24,937, 533 0.1
Zayo Group LLC/Zayo Capital, Inc. 5. 75% 1/15/27 11,677 12, 371, 887 0.1
Zayo Group LLC/Zayo Capital, Inc. 6. 00% 4/01/23 10, 785 11, 404, 501 0.0
Zayo Group LLC/Zayo Capital, Inc. 6. 38% 5/15/25 15,278 16, 441, 038 0.1
670, 314, 257 2.7
HEM GrRfug) —BaBE
Adient Global Holdings Ltd. 4. 88% 8/15/26 20, 205 20, 715, 580 0.1
Allison Transmission, Inc. 5. 00% 10/01/24 4,852 4,977, 352 0.0
BCD Acquisition, Inc. 9.63% 9/15/23 43, 559 47, 889, 375 0.2
Cooper—Standard Automotive, Inc. 5.63% 11/15/26 28, 181 28, 448, 973 0.1
Dana Financing Luxembourg SARL 5. 75% 4/15/25 6, 162 6, 439, 185 0.0
Dana Financing Luxembourg SARL 6. 50% 6/01/26 23,683 25, 356, 536 0.1
Goodyear Tire & Rubber Co. (The) 8. 75% 8/15/20 3,789 4, 442, 083 0.0
THO Verwaltungs GmbH (a) 4. 13% 9/15/21 14, 229 14, 432, 566 0.1
Meritor, Inc. 6. 25% 2/15/24 10, 005 10, 548, 702 0.1
163, 250, 352 0.7
THAEM Gk — s
AMC Entertainment Holdings, Inc. 5. 75% 6/15/25 21,321 20, 228, 384 0.1
AMC Entertainment Holdings, Inc. 5. 88% 11/15/26 4,993 4, 695, 567 0.0
Silversea Cruise Finance Ltd. 7. 25% 2/01/25 25,478 27,303, 168 0.1
52,227,119 0.2
HEM GRREE) —Zoff
Beazer Homes USA, Inc. 6. 75% 3/15/25 23,900 25, 145, 429 0.1
Beazer Homes USA, Inc. 8. 75% 3/15/22 9,619 10, 622, 916 0.0
Caesars Entertainment Resort Properties LLC/

Caesars Entertainment Resort Prope 8. 00% 10/01/20 22,730 23, 281, 498 0.1
CalAtlantic Group, Inc. 6. 63% 5/01/20 16, 088 17, 732, 660 0.1
CalAtlantic Group, Inc. 8. 38% 5/15/18 4,000 4,169, 380 0.0
CalAtlantic Group, Inc. 8. 38% 1/15/21 4, 744 5,522,414 0.0
Cirsa Funding Luxembourg SA 5. 75% 5/15/21 EUR 5,228 6, 569, 603 0.0
Diamond Resorts International, Inc. 7.75% 9/01/23 USD 34,776 37,199, 574 0.1
International Game Technology PLC 6. 50% 2/15/25 11, 691 13, 122, 949 0.1
K. Hovnanian Enterprises, Inc. 5. 00% 11/01/21 22,874 20, 453, 222 0.1
K. Hovnanian Enterprises, Inc. 10. 00% 7/15/22 29,717 30, 492, 316 0.1
K. Hovnanian Enterprises, Inc. 10. 50% 7/15/24 29, 400 30, 732, 820 0.1
KB Home 4. 75% 5/15/19 12,708 13, 036, 629 0.1
KB Home 7.00% 12/15/21 12, 181 13, 647, 739 0.1
KB Home 7.50% 9/15/22 7, 596 8, 714, 002 0.0
KB Home 9. 10% 9/15/17 2,905 2,909, 564 0.0
MDC Holdings, Inc. 5. 50% 1/15/24 4,321 4,677, 582 0.0
MDC Holdings, Inc. 6. 00% 1/15/43 45, 641 43,774, 374 0.2
Meritage Homes Corp. 6. 00% 6/01/25 7, 760 8, 346, 392 0.0
Meritage Homes Corp. 7.00% 4/01/22 15, 422 17, 497, 339 0.1
MGM Resorts International 6. 75% 10/01/20 12, 341 13, 689, 797 0.1
Pinnacle Entertainment, Inc. 5.63% 5/01/24 12,412 12, 760, 181 0.1
PulteGroup, Inc. 5. 00% 1/15/27 7, 160 7,392,020 0.0
PulteGroup, Inc. 6. 38% 5/15/33 10, 924 11, 719, 486 0.0
PulteGroup, Inc. 7.88% 6/15/32 26, 365 31,075, 529 0.1
RST Home Products, Inc. 6. 50% 3/15/23 38, 044 40, 126, 110 0.1
Safari Holding Verwaltungs GmbH 8. 25% 2/15/21 EUR 906 1, 119, 850 0.0
Scientific Games International, Inc. 7.00% 1/01/22 USD 5, 000 5, 330, 835 0.0
Shea Homes LP/Shea Homes Funding Corp. 5. 88% 4/01/23 13, 002 13, 333, 148 0.1
Shea Homes LP/Shea Homes Funding Corp. 6. 13% 4/01/25 14, 997 15, 449, 339 0.1
Sugarhouse HSP Gaming Prop Mezz LP/

Sugarhouse HSP Gaming Finance Corp. 5. 88% 5/15/25 14,618 14, 351, 616 0.1
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Taylor Morrison Communities, Inc./

Taylor Morrison Holdings I1, Inc. 5. 63% 3/01/24 USD 10,448  § 11, 025, 189 0.0 %
Taylor Morrison Communities, Inc./

Taylor Morrison Holdings II, Inc. 5. 88% 4/15/23 15,712 16, 752, 920 0.1

531, 774, 422 2.1
HEY CGr&ug) — LA T
1011778 BC ULC/New Red Finance, Inc. 6. 00% 4/01/22 16, 125 16, 661, 479 0.1
Landry’ s, Inc. 6. 75% 10/15/24 6, 890 6,971, 226 0.0
Pizzaexpress Financing 2 PLC. 6. 63% 8/01/21 GBP 9, 063 11, 441, 686 0.0
35,074, 391 0.1
HEM GrxBugk) —/hae
FirstCash, Inc. 5.38% 6/01/24 USD 5,710 5,997, 059 0.0
Group 1 Automotive, Inc. 5. 00% 6/01/22 2,654 2,707, 860 0.0
JC Penney Corp., Inc. 6. 38% 10/15/36 13,911 10, 037, 426 0.0
JC Penney Corp., Inc. 7. 40% 4/01/37 9, 734 7,374, 255 0.0
L Brands, Inc. 6. 88% 11/01/35 16, 485 15, 768, 249 0.1
L Brands, Inc. 6. 95% 3/01/33 18, 847 18, 120, 279 0.1
L Brands, Inc. 7.60% 7/15/37 15, 000 14, 786, 685 0.1
Neiman Marcus Group Ltd. LLC 8. 00% 10/15/21 39, 428 20, 157, 565 0.1
Neiman Marcus Group Ltd. LLC(a) 8. 75% 10/15/21 5, 396 2, 468, 670 0.0
PetSmart, Inc. 7.13% 3/15/23 24,523 19, 977, 392 0.1
Rite Aid Corp. 6. 13% 4/01/23 11,051 10, 858, 845 0.0
Sonic Automotive, Inc. 6. 13% 3/15/27 16, 446 16, 422, 844 0.1
144, 677, 129 0.6
HWEY (T4 7xrv7)
Acadia Healthcare Co., Inc. 6. 50% 3/01/24 10, 180 10, 962, 771 0.0
Air Medical Group Holdings, Inc. 6. 38% 5/15/23 35, 805 33, 729, 993 0.1
Albertsons Cos. LLC/Safeway, Inc./

New Albertson’ s, Inc./Albertson’ s LLC 5. 75% 3/15/25 9, 799 8, 844, 940 0.0
Albertsons Cos. LLC/Safeway, Inc./

New Albertson’ s, Inc./Albertson’ s LLC 6. 63% 6/15/24 28, 257 27,012, 986 0.1
Alere, Inc. 6. 38% 7/01/23 4, 648 5,032, 506 0.0
BI-LO LLC/BI-LO Finance Corp. (a) 8. 63% 9/15/18 28, 662 9,171, 840 0.0
BI-LO LLC/BI-LO Finance Corp. 9. 25% 2/15/19 20, 915 18,014, 863 0.1
Boparan Finance PLC 5. 25% 7/15/19 GBP 6, 777 8, 793, 064 0.0
Boparan Finance PLC 5.50% 7/15/21 11, 140 14, 153, 706 0.1
CHS/Community Health Systems, Inc. 6. 88% 2/01/22 USD 90, 505 75, 100, 596 0.3
CHS/Community Health Systems, Inc. 8. 00% 11/15/19 9,093 9, 026, 021 0.0
Concordia International Corp. 7.00% 4/15/23 15,011 2,495, 579 0.0
Concordia International Corp. 9. 50% 10/21/22 38,179 6,872, 220 0.0
Diamond BC BV 5. 63% 8/15/25 EUR 7,832 9, 458, 992 0.0
Eagle Holding Co. II LLC(a) 7.63% 5/15/22 USD 3, 455 3, 566, 534 0.0
Endo Dac/Endo Finance LLC/Endo Finco, Inc. 6. 00% 7/15/23 31, 306 26, 297, 040 0.1
Endo Dac/Endo Finance LLC/Endo Finco, Inc. 6. 00% 2/01/25 30, 576 25, 148, 760 0.1
Endo Finance LLC/Endo Finco, Inc. 5. 38% 1/15/23 4,531 3,778,777 0.0
Envision Healthcare Corp. 5.63% 7/15/22 14, 888 15, 568, 218 0.1
Envision Healthcare Corp. 6. 25% 12/01/24 13, 281 14, 296, 771 0.1
First Quality Finance Co., Inc. 4. 63% 5/15/21 20, 536 20, 760, 972 0.1
HCA, Inc. 4. 50% 2/15/27 2,271 2,312,248 0.0
HCA, Inc. 4. 75% 5/01/23 12, 000 12, 668, 016 0.1
HCA, Inc. 5. 00% 3/15/24 4,630 4,928, 038 0.0
HCA, Inc. 5.25% 6/15/26 3,953 4,247,412 0.0
HCA, Inc. 5. 88% 3/15/22 13, 206 14, 647, 012 0.1
Hill-Rom Holdings, Inc. 5. 75% 9/01/23 4,530 4,764, 921 0.0
Lamb Weston Holdings, Inc. 4. 63% 11/01/24 7,275 7,526,577 0.0
LifePoint Health, Inc. 5.38% 5/01/24 4, 850 5,009, 036 0.0
LifePoint Health, Inc. 5. 88% 12/01/23 22,733 23, 985, 338 0.1
Mallinckrodt International Finance SA/Mallinckrodt CB LLC 5. 50% 4/15/25 25,743 23,909, 403 0.1
Mallinckrodt International Finance SA/Mallinckrodt CB LLC 5.63% 10/15/23 16, 446 15,798, 176 0.1
Mallinckrodt International Finance SA/Mallinckrodt CB LLC 5. 75% 8/01/22 20, 123 19, 793, 003 0.1
MPH Acquisition Holdings LLC 7.13% 6/01/24 24, 424 26, 263, 640 0.1
Nature’ s Bounty Co. (The) 7.63% 5/15/21 38, 679 41, 375, 390 0.2
Post Holdings, Inc. 5. 00% 8/15/26 20, 594 20, 604, 359 0.1
Post Holdings, Inc. 5.50% 3/01/25 6,218 6, 454, 887 0.0
Post Holdings, Inc. 6. 00% 12/15/22 10, 579 11, 165, 151 0.1
Revlon Consumer Products Corp. 6. 25% 8/01/24 18, 204 14, 662, 758 0.1
Spectrum Brands, Inc. 6. 13% 12/15/24 7,952 8,517, 689 0.0
Synlab Bondco PLC 6. 25% 7/01/22 EUR 5,703 7,292, 646 0.0
Synlab Unsecured Bondco PLC 8. 25% 7/01/23 18, 871 24,933, 052 0.1
Tenet Healthcare Corp. 6. 75% 6/15/23 USD 15, 180 15, 087, 933 0.1
Tenet Healthcare Corp. 6. 88% 11/15/31 43, 872 39, 858, 282 0.2
Tenet Healthcare Corp. 7.50% 1/01/22 4,209 4, 545, 198 0.0
Tenet Healthcare Corp. 8. 00% 8/01/20 3,190 3,235,636 0.0
Tenet Healthcare Corp. 8. 13% 4/01/22 24,783 26, 010, 824 0.1
Valeant Pharmaceuticals International, Inc. 7. 00% 10/01/20 7, 056 7, 060, 608 0.0
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Valeant Pharmaceuticals International, Inc. 5. 38% 3/15/20 USD 26,592 § 26, 244, 017 0.1%
Valeant Pharmaceuticals International, Inc. 5. 88% 5/15/23 5,037 4, 281, 450 0.0
Valeant Pharmaceuticals International, Inc. 6. 13% 4/15/25 24, 058 20, 264, 101 0.1
Valeant Pharmaceuticals International, Inc. 6. 50% 3/15/22 5, 781 6, 047, 377 0.0
Vizient, Inc. 10. 38% 3/01/24 11,924 13,711, 575 0.1
815, 292, 902 3.2

TARLF—
Alta Mesa Holdings LP/Alta Mesa Finance Services Corp. 7.88% 12/15/24 15, 922 17, 075, 660 0.1
Antero Resources Corp. 5. 38% 11/01/21 2 2,036 0.0
Antero Resources Corp. 5.63% 6/01/23 5,208 5, 296, 812 0.0
Bill Barrett Corp. 7.00% 10/15/22 8, 125 7,152, 836 0.0
Bill Barrett Corp. 8. 75% 6/15/25 16, 625 14, 664, 597 0.1
California Resources Corp. 5.50% 9/15/21 4,502 1,907, 723 0.0
California Resources Corp. 6. 00% 11/15/24 24, 234 9,814, 770 0.0
California Resources Corp. 8. 00% 12/15/22 48, 982 27,001, 327 0.1
Carrizo 0il & Gas, Inc. 6. 25% 4/15/23 7, 568 7, 349, 020 0.0
Carrizo 0il & Gas, Inc. 7.50% 9/15/20 4, 352 4,420, 801 0.0
Carrizo 0il & Gas, Inc. 8. 25% 7/15/25 6, 693 7,016,018 0.0
Cheniere Corpus Christi Holdings LLC 7.00% 6/30/24 18, 554 21, 088, 792 0.1
Chesapeake Energy Corp. 4. 88% 4/15/22 20, 160 17,732,514 0.1
Chesapeake Energy Corp. 6. 13% 2/15/21 17,171 16, 396, 210 0.1
Chesapeake Energy Corp. 6. 63% 8/15/20 517 518, 674 0.0
Chesapeake Energy Corp. 6. 88% 11/15/20 82 81, 379 0.0
Chesapeake Energy Corp. 8. 00% 1/15/25 33,704 32,451, 896 0.1
Continental Resources, Inc./OK 3. 80% 6/01/24 1,414 1, 319, 616 0.0
Continental Resources, Inc. /0K 4. 90% 6/01/44 7,034 5,973, 350 0.0
DCP Midstream Operating LP 3. 88% 3/15/23 19, 064 18,577,715 0.1
DCP Midstream Operating LP 5. 60% 4/01/44 14, 573 13, 601, 506 0.1
Denbury Resources, Inc. 4. 63% 7/15/23 5,918 2,581, 728 0.0
Denbury Resources, Inc. 5.50% 5/01/22 25,019 11, 446, 193 0.1
Diamond Offshore Drilling, Inc. 4. 88% 11/01/43 18, 883 13, 005, 666 0.1
Diamond Offshore Drilling, Inc. 5.70% 10/15/39 10, 562 8,099, 142 0.0
Diamond Offshore Drilling, Inc. 7. 88% 8/15/25 30,111 30, 239, 785 0.1
Ensco PLC 4.50% 10/01/24 4, 283 3, 117,698 0.0
Ensco PLC 5. 20% 3/15/25 6, 281 4,681, 481 0.0
EP Energy LLC/Everest Acquisition Finance, Inc. 6. 38% 6/15/23 7,077 3,971, 966 0.0
EP Energy LLC/Everest Acquisition Finance, Inc. 7.75% 9/01/22 6,953 4,110,961 0.0
EP Energy LLC/Everest Acquisition Finance, Inc. 8. 00% 2/15/25 37,674 24, 836, 208 0.1
EP Energy LLC/Everest Acquisition Finance, Inc. 9. 38% 5/01/20 25,513 18, 856, 607 0.1
Gulfport Energy Corp. 6. 00% 10/15/24 11, 820 11, 584, 451 0.1
Gulfport Energy Corp. 6. 38% 5/15/25 28, 205 27,757,951 0.1
Hilcorp Energy I LP/Hilcorp Finance Co. 5. 00% 12/01/24 7,272 6, 880, 403 0.0
Hilcorp Energy I LP/Hilcorp Finance Co. 5. 75% 10/01/25 33, 739 32, 554, 660 0.1
Murphy 0il Corp. 5. 75% 8/15/25 4, 000 4,047, 488 0.0
Murphy 0il Corp. 6. 88% 8/15/24 3,229 3,413,957 0.0
Murphy 0il USA, Inc. 5.63% 5/01/27 1, 441 1, 543, 949 0.0
Murphy 0il USA, Inc. 6. 00% 8/15/23 12,923 13, 622, 897 0.1
Nabors Industries, Inc. 4. 63% 9/15/21 3,624 3, 449, 316 0.0
Nabors Industries, Inc. 5. 50% 1/15/23 41, 493 38,827, 033 0.2
Noble Holding International Ltd. 5. 25% 3/15/42 2,938 1, 645, 280 0.0
Noble Holding International Ltd. 6. 20% 8/01/40 2, 800 1, 690, 500 0.0
Noble Holding International Ltd. 7.70% 4/01/25 5, 686 4,219, 262 0.0
Noble Holding International Ltd. 7.75% 1/15/24 35,317 217,284, 290 0.1
Northern 0il and Gas, Inc. 8. 00% 6/01/20 14, 106 9, 060, 524 0.0
Oasis Petroleum, Inc. 6. 88% 3/15/22 6, 283 6,123,512 0.0
Pacific Drilling SA 5.38% 6/01/20 35, 987 12, 955, 320 0.1
PHI, Tnc. 5. 25% 3/15/19 26, 452 25,526, 180 0.1
QEP Resources, Inc. 5. 25% 5/01/23 16,977 16, 220, 946 0.1
QEP Resources, Inc. 6. 88% 3/01/21 10, 904 11, 321, 929 0.1
Range Resources Corp. 5. 00% 8/15/22 8, 742 8,573,813 0.0
Range Resources Corp. 5. 00% 3/15/23 15, 846 15,522,916 0.1
Range Resources Corp. 5. 88% 7/01/22 2,238 2,276, 565 0.0
Rowan Cos., Inc. 5. 40% 12/01/42 9, 756 6, 869, 297 0.0
Rowan Cos., Inc. 7.38% 6/15/25 30, 149 27,262, 143 0.1
Sanchez Energy Corp. 6. 13% 1/15/23 26, 105 19, 807, 325 0.1
Sanchez Energy Corp. 7.75% 6/15/21 4,003 3,434, 422 0.0
Seitel, Tnc. 9. 50% 4/15/19 11, 348 11, 369, 868 0.1
SM Energy Co. 5.00% 1/15/24 3,495 3,104, 315 0.0
SM Energy Co. 5.63% 6/01/25 39, 383 35,779, 652 0.1
SM Energy Co. 6. 50% 1/01/23 21,723 20, 810, 395 0.1
SM Energy Co. 6. 75% 9/15/26 6, 986 6, 593, 995 0.0
Southern Star Central Corp. 5.13% 7/15/22 17, 000 17, 365, 619 0.1
Targa Resources Partners LP/

Targa Resources Partners Finance Corp. 4. 25% 11/15/23 1,215 1,201,070 0.0
Transocean Phoenix 2 Ltd. 7.75% 10/15/24 18, 866 20, 312, 661 0.1
Transocean, Inc. 5. 80% 10/15/22 16, 756 15, 852, 031 0.1

,45,



EER) A AR LR I PE

Fij =R (H/H/4) Az - ) CKk Fv) e (%)
Transocean, Inc. 6. 80% 3/15/38 USD 35,878 § 27, 438, 490 0.1%
Transocean, Inc. 9. 00% 7/15/23 12, 315 13, 094, 835 0.1
Vantage Drilling International 10. 00% 12/31/20 1,522 1, 491, 560 0.0
Weatherford International Ltd. 6. 50% 8/01/36 11, 466 9,526, 010 0.0
Weatherford International Ltd. 6. 75% 9/15/40 12, 804 10, 856, 396 0.0
Weatherford International Ltd. 7. 00% 3/15/38 6,610 5,595, 742 0.0
Weatherford International Ltd. 7.75% 6/15/21 9, 328 9,271, 985 0.0
Weatherford International Ltd. 9. 88% 2/15/24 33, 962 34, 700, 028 0.1
Whiting Petroleum Corp. 5. 00% 3/15/19 11, 814 11, 706, 256 0.1
WPX Energy, Inc. 5.25% 9/15/24 22, 807 22,410, 842 0.1
WPX Energy, Inc. 8. 25% 8/01/23 4, 066 4,467, 725 0.0
980, 816, 491 3.9
Do ¥
American Tire Distributors, Inc. 10. 25% 3/01/22 56, 806 58,933, 101 0.2
General Cable Corp. 5. 75% 10/01/22 14, 437 14, 734, 258 0.1
Global Partners LP/GLP Finance Corp. 6. 25% 7/15/22 42,531 42, 945, 464 0.2
H&E Equipment Services, Inc. 5.63% 9/01/25 9,900 10, 219,918 0.0
HRG Group, Inc. 7.88% 7/15/19 30, 871 31, 402, 938 0.1
Laureate Education, Inc. 8. 25% 5/01/25 22, 856 24, 836, 267 0.1
183, 071, 946 0.7
P—E R
APX Group, Inc. 7.63% 9/01/23 12, 000 12, 160, 728 0.1
APX Group, Inc. 7. 88% 12/01/22 25, 222 27,400, 954 0.1
APX Group, Inc. 8. 75% 12/01/20 44, 289 45, 579, 847 0.2
Carlson Travel, Inc. 6. 75% 12/15/23 12,128 11, 824, 921 0.0
Ceridian HCM Holding, Inc. 11. 00% 3/15/21 23,712 25,069, 126 0.1
CSVC Acquisition Corp. 7.75% 6/15/25 28, 866 27,759, 595 0.1
eDreams ODIGEO SA 8. 50% 8/01/21 EUR 24, 505 31, 785, 144 0.1
Gartner, Inc. 5.13% 4/01/25 USD 9, 826 10, 329, 298 0.0
GEO Group, Inc. (The) 5.13% 4/01/23 2,617 2,633, 163 0.0
GEO Group, Inc. (The) 5. 88% 1/15/22 8, 766 9,097, 741 0.0
GEO Group, Inc. (The) 5.88% 10/15/24 2,132 2,209, 340 0.0
GEO Group, Inc. (The) 6. 00% 4/15/26 12, 104 12, 463, 174 0.1
Prime Security Services Borrower LLC/Prime Finance, Inc. 9. 25% 5/15/23 67, 545 74, 668, 296 0.3
Ritchie Bros Auctioneers, Inc. 5. 38% 1/15/25 6, 537 6, 767, 259 0.0
Sabre GLBL, Inc. 5.25% 11/15/23 11, 794 12, 095, 443 0.1
Sabre GLBL, Inc. 5. 38% 4/15/23 6, 714 6, 876, 492 0.0
Service Corp. International/US 7.50% 4/01/27 17,770 21, 310, 708 0.1
Team Health Holdings, Inc. 6. 38% 2/01/25 15, 582 15, 032, 158 0.1
355, 053, 387 1.4
T ImY—
Amkor Technology, Inc. 6. 63% 6/01/21 4,792 4, 892, 696 0.0
Ascend Learning LLC 6. 88% 8/01/25 6, 724 6,993, 155 0.0
Avaya, Inc. (c) 7.00% 4/01/19 50, 956 42,994, 125 0.2
Avaya, Inc. (c) 10. 50% 3/01/21 61, 507 1, 965, 088 0.0
BMC Software Finance, Inc. 8. 13% 7/15/21 48, 181 49, 763, 216 0.2
BMC Software, Inc. 7.25% 6/01/18 657 671, 880 0.0
Boxer Parent Co., Inc. (a) 9. 00% 10/15/19 14,912 14,901, 875 0.1
CDW LLC/CDW Finance Corp. 5. 50% 12/01/24 4, 141 4,539, 285 0.0
Conduent Finance, Inc./Conduent Business Services LLC 10. 50% 12/15/24 22, 562 26, 570, 275 0.1
CURO Financial Technologies Corp. 12. 00% 3/01/22 12, 925 13,817,911 0.1
Dell International LLC/EMC Corp. 7.13% 6/15/24 11, 341 12,602, 732 0.1
Goodman Networks, Inc. 8. 00% 5/11/22 10, 982 9, 210, 860 0.0
Infor US, Inc. 6. 50% 5/15/22 24, 632 25,236, 001 0.1
Iron Mountain, Inc. 5. 75% 8/15/24 3,661 3,732, 660 0.0
Micron Technology, Inc. 5. 25% 8/01/23 16, 075 16, 600, 636 0.1
Micron Technology, Inc. 5. 25% 1/15/24 6,012 6, 254, 710 0.0
Micron Technology, Inc. 5.50% 2/01/25 6, 491 6, 852, 308 0.0
Quintiles IMS, Inc. 3. 25% 3/15/25 EUR 15, 700 19, 219, 891 0.1
Solera LLC/Solera Finance, Inc. 10. 50% 3/01/24 USD 34, 442 39, 267, 875 0.1
Symantec Corp. 5. 00% 4/15/25 13,373 14, 015,519 0.1
Trionista TopCo GmbH 6. 88% 4/30/21 EUR 6, 943 8, 604, 163 0.0
Veritas US, Inc./Veritas Bermuda Ltd. 7.50% 2/01/23 USD 21,014 22,424, 565 0.1
Western Digital Corp. 10. 50% 4/01/24 15, 355 18, 230, 224 0.1
369, 361, 650 1.5
ik —— 2
Avis Budget Car Rental LLC/Avis Budget Finance, Inc. 5.50% 4/01/23 33, 402 33,636,916 0.1
Avis Budget Car Rental LLC/Avis Budget Finance, Inc. 6. 38% 4/01/24 8, 548 8, 708, 275 0.0
CEVA Group PLC 9. 00% 9/01/21 40, 433 36, 761, 198 0.2
EC Finance PLC 5.13% 7/15/21 EUR 14, 232 17, 360, 964 0.1
Herc Rentals, Inc. 7.75% 6/01/24 USD 33,113 36, 372,015 0.1
Hertz Corp. (The) 5. 50% 10/15/24 50, 465 43, 040, 791 0.2
Hertz Corp. (The) 5. 88% 10/15/20 9, 687 9, 303, 656 0.0
Hertz Corp. (The) 6. 75% 4/15/19 3,199 3, 183, 405 0.0
Hertz Corp. (The) 7.63% 6/01/22 18, 004 18, 252, 437 0.1
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United Rentals North America, Inc. 5.50% 7/15/25 USD 12,189 § 13, 039, 695 0.1%
United Rentals North America, Inc. 5. 50% 5/15/27 22,343 23, 682, 887 0.1
United Rentals North America, Inc. 5. 88% 9/15/26 19, 000 20, 702, 685 0.1
XPO CNW, Inc. 6. 70% 5/01/34 7,992 7,719, 800 0.0
XPO Logistics, Inc. 6. 13% 9/01/23 5,937 6, 184, 787 0.0
277,949, 511 1.1
6, 453, 361, 633 25.7

ST
RITE

Allied Irish Banks PLC, Series E(b) 7.38% 12/03/20 EUR 2,073 2,719, 556 0.0
Ally Financial, Inc. 8. 00% 11/01/31 USD 29, 920 38, 250, 292 0.1
Banco Bilbao Vizcaya Argentaria SA(b) 6. 75% 2/18/20 EUR 6, 800 8, 504, 467 0.0
Banco Bilbao Vizcaya Argentaria SA(b) 8. 88% 4/14/21 33, 600 46, 508, 376 0.2
Banco Santander SA(b) 6. 25% 3/12/19 14, 100 17, 288, 401 0.1
Banco Santander SA(b) 6. 75% 4/25/22 28, 800 37, 645, 331 0.2
Bank of America Corp., Series AA(b) 6. 10% 3/17/25 USD 14, 150 15,512, 645 0.1
Bank of America Corp., Series X(b) 6. 25% 9/05/24 8, 068 8, 858, 390 0.0
Bank of Ireland(b) 7.38% 6/18/20 EUR 19, 840 25,937, 607 0.1
Bank of Treland 10. 00% 12/19/22 15, 000 25, 285, 140 0.1
Bank of Ireland, Series E 10. 00% 2/12/20 4, 140 6,014, 115 0.0
Barclays Bank PLC(b) 6. 86% 6/15/32 USD 1, 667 2,002, 862 0.0
Barclays Bank PLC(b) 7.70% 4/25/18 20, 992 21, 583, 030 0.1
Barclays PLC(b) 7.25% 3/15/23 GBP 1, 366 1,915, 003 0.0
Barclays PLC(b) 7.88% 3/15/22 USD 44, 026 47, 885, 627 0.2
Barclays PLC(b) 8. 00% 12/15/20 EUR 7,097 9, 379, 239 0.0
CaixaBank SA (b) 6. 75% 6/13/24 12, 200 15,618, 023 0.1
Citigroup, Inc. (b) 5. 95% 1/30/23 USD 33,515 36, 089, 723 0.1
Countrywide Capital III, Series B 8. 05% 6/15/27 32,004 41, 782, 438 0.2
Credit Agricole SA(b) 6. 50% 6/23/21 EUR 1, 095 1, 445, 980 0.0
Credit Agricole SA(b) 7.59% 1/30/20 GBP 9, 650 13, 938, 501 0.1
Credit Agricole SA(b) 8. 13% 12/23/25 USD 24,502 29, 034, 870 0.1
Credit Agricole SA(b) 8. 38% 10/13/19 17, 000 18, 897, 387 0.1
Credit Suisse Group AG(b) 6. 25% 12/18/24 31, 464 33, 343, 124 0.1
Credit Suisse Group AG(b) 7.50% 12/11/23 46, 591 52,414, 875 0.2
Dresdner Funding Trust T 8. 15% 6/30/31 1,073 1, 373, 893 0.0
Intesa Sanpaolo SpA 3.93% 9/15/26 EUR 2,755 3, 528, 884 0.0
Intesa Sanpaolo SpA 5.71% 1/15/26 USD 16, 276 17, 210, 373 0.1
Lloyds Banking Group PLC(b) 6. 38% 6/27/20 EUR 21, 809 28, 047, 600 0.1
Lloyds Banking Group PLC(b) 6.41% 10/01/35 USD 1,976 2,242, 187 0.0
Lloyds Banking Group PLC(b) 6. 66% 5/21/37 1,067 1, 225, 164 0.0
Lloyds Banking Group PLC(b) 7.50% 6/27/24 27,117 30, 242, 777 0.1
Macquarie Bank Ltd./London (b) 6. 13% 3/08/27 5, 706 5, 880, 838 0.0
Nationwide Building Society (b) 6. 88% 6/20/19 GBP 17,734 23, 846, 379 0.1
Royal Bank of Scotland Group PLC 6. 10% 6/10/23 USD 20, 000 22,119, 120 0.1
Royal Bank of Scotland Group PLC(b) 7.09% 12/31/17 EUR 1, 200 1, 375, 627 0.0
Royal Bank of Scotland Group PLC (b) 8. 00% 8/10/25 USD 3,917 4, 342, 186 0.0
Royal Bank of Scotland Group PLC(b) 8. 63% 8/15/21 42, 639 417, 655, 905 0.2
Royal Bank of Scotland Group PLC, Series U(b) 7.64% 9/30/27 15, 100 14, 510, 149 0.1
Santander UK Group Holdings PLC(b) 6. 75% 6/24/24 GBP 21,403 30, 249, 194 0.1
SNS Bank NV, Series E(b) (c) (d) 11. 25% 12/31/49 EUR 7,579 0 0.0
Societe Generale SA(b) 7.38% 9/13/21 USD 13, 236 14, 312, 166 0.1
Societe Generale SA(b) 8. 00% 9/29/25 31, 238 35,923, 700 0.1
Societe Generale SA(b) 8. 25% 11/29/18 10, 000 10, 601, 900 0.0
Standard Chartered PLC(b) (e) 2. 82% 1/30/27 16, 000 13,769, 616 0.1
Standard Chartered PLC(b) 7.50% 4/02/22 45, 824 49, 579, 093 0.2
Standard Chartered PLC(b) 7.75% 4/02/23 22,770 24, 841, 842 0.1
SunTrust Banks, Inc., Series G(b) 5. 05% 6/15/22 18, 210 18, 512, 577 0.1
UBS Group AG (b) 6. 88% 3/22/21 38, 928 41, 751, 681 0.2
UBS Group AG(b) 7. 00% 2/19/25 20, 606 23,001, 798 0.1
UBS Group AG (b) 7.13% 2/19/20 9, 083 9, 655, 293 0.0
UBS Group AG(b) 7.13% 8/10/21 20, 000 21, 652, 280 0.1
UniCredit SpA(b) 9. 25% 6/03/22 EUR 21, 339 29, 631, 928 0.1
Zions Bancorporation 5. 65% 11/15/23 USD 9,413 9, 737,918 0.0
1,094, 677,070 4.3

Tu—n—¥
LPL Holdings, Inc. 5. 75% 9/15/25 30, 685 32, 036, 490 0.1
A fil
Artsonig Pty Ltd. (a) 11. 50% 4/01/19 34, 802 348, 023 0.0
Enova International, Inc. 8. 50% 9/01/24 14, 235 14, 233, 320 0.1
Enova International, Inc. 9. 75% 6/01/21 29, 403 31,173,972 0.1
ILFC E-Capital Trust I(e) 4. 34% 12/21/65 9, 500 8,977, 500 0.0
Lincoln Finance Ltd. 6. 88% 4/15/21 EUR 16, 803 21, 323, 138 0.1
Lincoln Finance Ltd. 7.38% 4/15/21 USD 4, 286 4,531,716 0.0
Navient Corp. 5.00% 10/26/20 16, 674 17, 130, 267 0.1
Navient Corp. 5. 88% 3/25/21 24, 268 25,420, 730 0.1

,47,



A A T i IR L PE
Fij =R (H/H/4) Az - ) CKk Fv) e (%)
Navient Corp. 6. 50% 6/15/22 USD 15,762 § 16, 648, 613 0.1%
Navient Corp. 6. 63% 7/26/21 5,333 5, 688, 994 0.0
Navient Corp. 7.25% 1/25/22 8,941 9, 759, 236 0.0
Navient Corp. 8. 00% 3/25/20 6, 877 7,599, 140 0.0
SLM Corp. 5.13% 4/05/22 10, 162 10, 357, 415 0.1
TMX Finance LLC/TitleMax Finance Corp. 8. 50% 9/15/18 32,530 30, 301, 662 0.1
203, 493, 726 0.8
PRI
Galaxy Bidco Ltd. 6. 38% 11/15/20 GBP 9, 999 13, 208, 109 0.1
Genworth Holdings, Inc. (e) 3.32% 11/15/66 USD 3,636 1, 545, 300 0.0
Genworth Holdings, Inc. 7.63% 9/24/21 8,618 8,421, 828 0.0
Liberty Mutual Group, Inc. 7.80% 3/15/37 36, 487 46, 057,613 0.2
69, 232, 850 0.3
T DDA
Creditcorp 12. 00% 7/15/18 USD 16, 000 14, 200, 000 0.1
LHC3 PLC (a) 4.13% 8/15/24 EUR 5, 469 6,571,616 0.0
Tempo Acquisition LLC/Tempo Acquisition Finance Corp. 6. 75% 6/01/25 USD 23,115 23,622,721 0.1
VFH Parent LLC/Orchestra Co-Issuer, Inc. 6. 75% 6/15/22 2,315 2,401, 773 0.0
46, 796, 110 0.2
DR
FelCor Lodging LP 5.63% 3/01/23 604 626, 666 0.0
FelCor Lodging LP 6. 00% 6/01/25 7,508 8, 058, 389 0.1
MPT Operating Partnership LP/MPT Finance Corp. 5. 25% 8/01/26 2,497 2,596, 385 0.0
MPT Operating Partnership LP/MPT Finance Corp. 5.50% 5/01/24 4, 369 4, 600, 199 0.0
15, 881, 639 0.1
1,462, 117, 885 5.8
N =
AES Corp. /VA 4. 88% 5/15/23 4, 196 4,299, 339 0.0
AES Corp. /VA 7. 38% 7/01/21 14, 670 16, 627, 242 0.1
Calpine Corp. 5.38% 1/15/23 10, 341 9, 857, 682 0.0
Calpine Corp. 5. 50% 2/01/24 15, 650 14, 521, 181 0.1
Calpine Corp. 5. 75% 1/15/25 13, 365 12, 297, 230 0.1
ContourGlobal Power Holdings SA 5.13% 6/15/21 EUR 21,443 26, 802, 650 0.1
Dynegy, Inc. 7.38% 11/01/22 USD 51,031 52, 787, 130 0.2
Dynegy, Inc. 7.63% 11/01/24 8, 681 8, 955, 823 0.0
NRG Energy, Inc. 6. 25% 5/01/24 8, 898 9, 230, 340 0.0
NRG Energy, Inc. 6. 63% 3/15/23 16, 927 17,519,970 0.1
NRG Yield Operating LLC 5.38% 8/15/24 11, 135 11, 642, 879 0.0
Talen Energy Supply LLC 4. 60% 12/15/21 21,970 17, 832, 983 0.1
Viridian Group FundCo 11 Ltd. 7.50% 3/01/20 EUR 20, 823 25, 718, 688 0.1
228,093, 137 0.9
RERHT A
NGL Energy Partners LP/NGL Energy Finance Corp. 7.50% 11/01/23 USD 4,241 4,082, 204 0.0
Z DDA I
Thames Water Kemble Finance PLC, Series E 7.75% 4/01/19 GBP 15, 000 21, 346, 876 0.1
253, 522, 217 1.0
L Eai
BRI
B456 Systems, Inc. (c) 3. 75% 12/31/49 USD 12, 000 930, 000 0.0
WE—AT 4T
Liberty Interactive LLC 3.75% 2/15/30 12, 032 8,316,914 0.0
HEY CGrxugk) —BdhE#
Exide Technologies(a) 7.00% 4/30/25 2,427 1, 334,976 0.0
Exide Technologies, Series Al (a) 7. 00% 4/30/25 42, 632 23, 447, 609 0.1
24, 782, 585 0.1
THRLF—
Whiting Petroleum Corp. 1. 25% 4/01/20 8, 632 7,326,410 0.0
T DD PEE
General Cable Corp. 4. 50% 11/15/29 20, 423 17,091, 498 0.1
58, 447, 407 0.2
8, 227, 449, 142 32.7
Te—VvS - w—Fy M- BHEE
i S
A
Odebrecht Finance Ltd. 8. 25% 4/25/18 BRL 27,035 6,913, 663 0.0
TR F—
YPF SA 16. 50% 5/09/22 ARS 384, 630 20, 867, 891 0.1
27,781, 554 0.1
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Brazil Notas do Tesouro Nacional, Series B 6. 00% 5/15/45 BRL 9,800 § 10,147,227 0.0 %
Brazil Notas do Tesouro Nacional, Series B 6. 00% 8/15/50 165, 205 172, 559, 158 0.7
182, 706, 385 0.7
AFa
Mexican Udibonos, Series S 4. 00% 11/30/28 MXN 1, 196, 367 72, 066, 759 0.3
Mexican Udibonos, Series S 4. 50% 12/04/25 1, 162, 157 71,713,528 0.3
143, 780, 287 0.6
326, 486, 672 1.3
H5 B IR R — Hugk
TNETF
Provincia de Buenos Aires/Argentina (e) 24.50% 5/31/22 ARS 600, 000 35,051, 816 0.1
V7Y AR
TR TF
Argentine Bonos del Tesoro 15. 50% 10/17/26 780, 898 46, 868, 076 0.2
Argentine Bonos del Tesoro 16. 00% 10/17/23 1,331,792 76, 743, 475 0.3
Argentine Bonos del Tesoro 18. 20% 10/03/21 1, 945, 306 114, 801, 849 0.4
Argentine Bonos del Tesoro 21.20% 9/19/18 1, 599, 325 91, 579, 352 0.4
329,992, 752 1.3
TN
Brazil Notas do Tesouro Nacional, Series F 10. 00% 1/01/21 BRL 1, 327, 897 432,871, 495 1.7
Brazil Notas do Tesouro Nacional, Series F 10. 00% 1/01/25 1, 115, 085 355, 820, 597 1.4
Brazil Notas do Tesouro Nacional, Series F 10. 00% 1/01/27 1, 388, 296 439, 421, 336 1.8
1,228, 113, 428 4.9
=R=Va e
Colombia Government International Bond 7.75% 4/14/21 COP 16, 112, 000 5, 826, 391 0.0
Colombian TES, Series B 7.00% 5/04/22 202,012, 100 70, 713, 482 0.3
Colombian TES, Series B 10. 00% 7/24/24 55, 000, 000 22,295, 206 0.1
98, 835, 079 0.4
$X = 4R
Dominican Republic International Bond 10. 50% 1/17/20 DOP 4717, 260 10, 250, 065 0.0
Dominican Republic International Bond 12. 00% 1/20/22 477, 260 10, 310, 901 0.0
Dominican Republic International Bond 15. 95% 6/04/21 1, 925, 400 48, 054, 135 0.2
Dominican Republic International Bond 16. 00% 7/10/20 2,081, 300 50, 622, 336 0.2
Dominican Republic International Bond 16. 95% 2/04/22 1,599, 300 41, 998, 417 0.2
161, 235, 854 0.6
AV RRVT
Indonesia Treasury Bond, Series FR53 8. 25% 7/15/21 1DR 1, 192, 282, 000 95, 149, 188 0.4
Indonesia Treasury Bond, Series FR70 8. 38% 3/15/24 411, 746, 000 33,582,198 0.1
Indonesia Treasury Bond, Series FR73 8. 75% 5/15/31 802, 913, 000 68, 857, 800 0.3
197, 589, 186 0.8
AF A
Mexican Bonos, Series M 6. 50% 6/10/21 MXN 6,701, 157 371, 152, 103 1.4
Mexican Bonos, Series M 8. 00% 6/11/20 9,524,415 548, 667, 672 2.2
Mexican Bonos, Series M 20 7.50% 6/03/27 2, 063, 000 120, 728, 063 0.5
Mexican Bonos, Series M 20 10. 00% 12/05/24 2,262, 352 149, 889, 638 0.6
1, 190, 437, 476 1.7
= e
Russian Federal Bond - OFZ, Series 6209 7.60% 7/20/22 RUB 662, 328 11, 418, 806 0.1
Russian Federal Bond — OFZ, Series 6212 7. 05% 1/19/28 3,305,916 55,026, 788 0.2
Russian Federal Bond - OFZ, Series 6214 6. 40% 5/27/20 7,765, 160 129, 812, 913 0.5
Russian Federal Bond — OFZ, Series 6216 6. 70% 5/15/19 4,000, 000 67,901, 043 0.3
264, 159, 550 1.1
M7r 70 H
Republic of South Africa Government Bond, Series 2023 7.75% 2/28/23 ZAR 860, 254 65, 797, 377 0.2
Republic of South Africa Government Bond, Series 2030 8. 00% 1/31/30 1, 715, 000 120, 846, 398 0.5
Republic of South Africa Government Bond, Series 2048 8. 75% 2/28/48 749, 691 51,717, 381 0.2
Republic of South Africa Government Bond, Series R186 10. 50% 12/21/26 3, 153, 380 271, 835, 654 1.1
Republic of South Africa Government Bond, Series R203 8. 25% 9/15/17 459, 556 35,329,210 0.1
Republic of South Africa Government Bond, Series R213 7.00% 2/28/31 299, 872 19, 117, 347 0.1
564, 643, 367 2.2
AV T 7
Sri Lanka Government Bonds 10. 25% 3/15/25 LKR 2,497, 000 16, 020, 765 0.1
Sri Lanka Government Bonds, Series A 11. 50% 12/15/21 6, 930, 000 47, 178, 909 0.1
Sri Lanka Government Bonds, Series A 11. 50% 5/15/23 4, 454, 000 30, 250, 758 0.1
Sri Lanka Government Bonds, Series A 11. 75% 6/15/27 2,100, 000 14, 540, 715 0.1
107, 991, 147 0.4
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Turkey Government Bond 10. 40% 3/27/19 TRY 588,640 § 167,971, 022 0.7 %
Turkey Government Bond 10. 60% 2/11/26 97, 113 28, 435, 572 0.1
Turkey Government Bond 10. 70% 2/17/21 863, 403 248, 500, 863 1.0
Turkey Government Bond 11. 00% 2/24/27 1, 035, 004 310, 926, 721 1.3
Turkey Government Bond 11. 10% 5/15/19 703,979 203, 147, 158 0.8
958, 981, 336 3.9
INTT A
Uruguay Government International Bond 9. 88% 6/20/22 UYU 415, 864 15, 363, 875 0.1
5,117,343, 050 20. 4
5, 506, 663, 092 21.9
=PV S ev—Fy b= —F--HL—
=V v S =Ty h=VT Y&
LY LR KL
El Salvador Government International Bond 7.38% 12/01/19 USD 9,611 9, 875, 302 0.0
SR
AT
Akbank Turk AS 7.20% 3/16/27 12, 696 13, 457, 760 0.1
Banco do Brasil SA/Cayman(b) 9. 00% 6/18/24 31,797 33, 665, 074 0.1
BBVA Bancomer SA/Texas 6. 75% 9/30/22 8, 562 9,762, 178 0.0
Turkiye Vakiflar Bankasi TAO 5.50% 10/27/21 15, 468 15, 854, 700 0.1
Turkiye Vakiflar Bankasi TAO 6. 00% 11/01/22 2, 300 2,332, 598 0.0
Turkiye Vakiflar Bankasi TAO 8. 00% 11/01/27 10, 000 10, 498, 950 0.0
Zenith Bank PLC 6. 25% 4/22/19 24, 000 24, 300, 000 0.1
109, 871, 260 0.4
ARl
Unifin Financiera SAB de CV SOFOM ENR 7.00% 1/15/25 11, 794 11, 670, 753 0.1
Z DAL
Guanay Finance Ltd. 6. 00% 12/15/20 9, 157 9, 385, 666 0.0
Mestenio Ltd. for Dominican Republic 8. 50% 1/02/20 38, 667 40, 948, 965 0.2
50, 334, 631 0.2
171, 876, 644 0.7
BR—YT7YV Yy =TV r—
Koo A 6. 25% 1/19/27 30, 874 33, 189, 550 0.1
Honduras Government International Bond
B
SEERPESE
ABJA Investment Co. Pte Ltd. 5.95% 7/31/24 32,643 34, 560, 776 0.1
Braskem Finance Ltd. 6. 45% 2/03/24 21, 602 24, 140, 235 0.1
Elementia SAB de CV 5.50% 1/15/25 6, 753 7,065, 326 0.0
First Quantum Minerals Ltd. 7.00% 2/15/21 3,857 3,970, 936 0.0
First Quantum Minerals Ltd. 7.25% 5/15/22 21,186 21, 805, 097 0.1
First Quantum Minerals Ltd. 7.25% 4/01/23 7,150 7, 330, 552 0.0
First Quantum Minerals Ltd. 7.50% 4/01/25 11, 667 11, 945, 631 0.1
Fresnillo PLC 5.50% 11/13/23 17, 128 18, 947, 850 0.1
Minsur SA 6. 25% 2/07/24 9,670 10, 557, 735 0.1
Petra Diamonds US Treasury PLC 7.25% 5/01/22 19, 182 20, 007, 747 0.1
Samarco Mineracao SA(c) 4.13% 11/01/22 24, 820 14,738,116 0.0
Samarco Mineracao SA(c) 5.38% 9/26/24 10, 898 6,471, 233 0.0
Samarco Mineracao SA(c) 5. 75% 10/24/23 17, 055 10,012, 511 0.0
Stillwater Mining Co. 6. 13% 6/27/22 32,955 33, 334, 543 0.1
Stillwater Mining Co. 7.13% 6/27/25 22,717 23,245,011 0.1
Vedanta Resources PLC 6. 38% 7/30/22 34, 291 35, 662, 640 0.2
283, 795, 939 1.1
A
CIMPOR Financial Operations BV 5.75% 7/17/24 27,161 24,504, 654 0.1
Grupo Cementos de Chihuahua SAB de CV 5.25% 6/23/24 3,837 3,932,925 0.0
Odebrecht Finance Ltd. 4. 38% 4/25/25 5, 867 2, 339, 466 0.0
Odebrecht Finance Ltd. 5.25% 6/27/29 6, 467 2,481,711 0.0
Odebrecht Finance Ltd. 7.13% 6/26/42 57,415 23,463, 078 0.1
56, 721, 834 0.2
TB(E —ERmfE
Comcel Trust via Comunicaciones Celulares SA 6. 88% 2/06/24 11, 375 12, 114, 375 0.1
Digicel Group Ltd. 7.13% 4/01/22 2,418 2,142,952 0.0
Digicel Group Ltd. 8. 25% 9/30/20 24, 480 23,470, 200 0.1
Digicel Ltd. 6. 00% 4/15/21 9, 000 8, 730, 000 0.0
Digicel Ltd. 6. 75% 3/01/23 28, 585 27, 405, 869 0.1
Millicom International Cellular SA 6. 00% 3/15/25 7,244 7,723,915 0.0
MIN Mauritius Investment Ltd. 6. 50% 10/13/26 14, 692 15, 628, 615 0.1
97, 215, 926 0.4
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THE GRamuk) —Zofh
Servicios Corporativos Javer SAB de CV 9. 88% 4/06/21 USD 11,361 § 11, 700, 865 0.1%
THE W GRximuk) —/hae

K2016470219 (South Africa) Ltd. (a) (d) 3. 00% 12/31/22 14, 263 998, 375 0.0
Prime Bloom Holdings Ltd. 7.50% 12/19/19 12, 550 12, 418, 225 0.1
13, 416, 600 0.1
HERY (T4 7=rv)
BRF SA 4. 75% 5/22/24 10, 279 10, 304, 697 0.1
Marfrig Holdings Europe BV 8. 00% 6/08/23 20, 590 21,177, 844 0.1
Minerva Luxembourg SA 6. 50% 9/20/26 35, 342 35, 428, 588 0.1
Tonon Luxembourg SA(a) (c) 9. 25% 1/24/20 12,675 1, 394, 295 0.0
USJ Acucar e Alcool SA(a) 9. 88% 11/09/21 13, 428 9, 529, 979 0.0
Virgolino de Oliveira Finance SA(c) 10. 50% 1/28/18 27,458 961, 030 0.0
Virgolino de Oliveira Finance SA(c) 10. 88% 1/13/20 8,270 2,222,563 0.0
Virgolino de Oliveira Finance SA(c) 11. 75% 2/09/22 32,498 1, 137, 430 0.0
82, 156, 426 0.3
TRLF—
Azure Power Energy Ltd. 5. 50% 11/03/22 20, 608 20, 793, 472 0.1
Ecopetrol SA 5.38% 6/26/26 4, 635 4,936, 275 0.0
Ecopetrol SA 5. 88% 5/28/45 22,373 21,771, 166 0.1
Petrobras Global Finance BV 6. 13% 1/17/22 50, 632 53, 543, 340 0.2
Petrobras Global Finance BV 6. 25% 3/17/24 19, 255 20, 331, 258 0.1
Petrobras Global Finance BV 6. 85% 6/05/15 5,573 5, 209, 362 0.0
Petrobras Global Finance BV 8. 38% 5/23/21 2, 000 2,271, 000 0.0
Petrobras Global Finance BV 8. 75% 5/23/26 16, 000 19, 119, 680 0.1
YPF SA 6. 95% 7/21/27 20, 316 21,631, 461 0.1
169, 607, 014 0.7
TI)aY—
THS Netherlands Holdco BV 9. 50% 10/27/21 10, 500 10, 841, 250 0.0
% — 42
TAM Capital 3, Inc 8. 38% 6/03/21 49,993 51,117,843 0.2
ik — v —E 2
Rumo Luxembourg SARL 7.38% 2/09/24 18, 800 20, 069, 000 0.1
796, 642, 697 3.2
H5 B IR R — Hugk
TR TF
Provincia de Buenos Aires/Argentina 7. 88% 6/15/27 184 198, 260 0.0
Provincia de Buenos Aires/Argentina 9.13% 3/16/24 36, 179 41, 786, 745 0.2
Provincia de Cordoba 7.13% 6/10/21 10, 858 11, 618, 060 0.0
53, 603, 065 0.2
V7Y R
=i
Angolan Government International Bond 9. 50% 11/12/25 42, 150 45, 275, 287 0.
Republic of Angola Via Northern Lights II1 BV 7.00% 8/17/19 18,712 19, 343, 530 0.1
64,618, 817 0.3
TILETF
Argentine Republic Government International Bond 6. 25% 4/22/19 20, 748 21, 816, 522 0.1
Argentine Republic Government International Bond 6. 88% 4/22/21 77, 760 84, 408, 480 0.3
Argentine Republic Government International Bond 6. 88% 1/26/27 107, 820 116, 068, 230 0.5
Argentine Republic Government International Bond 7.50% 4/22/26 33, 000 36, 894, 000 0.2
Argentine Republic Government International Bond 7.82% 12/31/33 EUR 63, 798 84,112, 191 0.3
343, 299, 423 1.4
N7 )=
Republic of Belarus International Bond 6. 88% 2/28/23 USD 4,799 5, 140, 929 0.0
A=
Republic of Cameroon International Bond 9. 50% 11/19/25 18,610 21,913, 275 0.1
K =7 FnE
Dominican Republic International Bond 5. 95% 1/25/27 25, 349 27, 376, 920 0.1
Dominican Republic International Bond 7. 45% 4/30/44 18, 877 22, 558, 015 0.1
Dominican Republic International Bond 8. 63% 4/20/27 16, 359 19, 876, 185 0.1
69, 811, 120 0.3
=J7 KV
Ecuador Government International Bond 7.95% 6/20/24 10, 688 10, 460, 880 0.1
Ecuador Government International Bond 9. 65% 12/13/26 6, 245 6, 549, 444 0.0
Ecuador Government International Bond 10. 50% 3/24/20 33,201 35, 566, 571 0.1
Ecuador Government International Bond 10. 75% 3/28/22 19, 363 21, 226, 689 0.1
73, 803, 584 0.3
ESVVAN
Egypt Government International Bond 6. 13% 1/31/22 53, 249 55, 578, 644 0.2
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El Salvador Government International Bond 5. 88% 1/30/25 USD 14,815 § 14, 222, 400 0.1%
El Salvador Government International Bond 6. 38% 1/18/27 1,805 1, 732, 800 0.0
El Salvador Government International Bond 7.65% 6/15/35 3,301 3,276, 243 0.0
El Salvador Government International Bond 8. 63% 2/28/29 6,513 7,148,017 0.0
26, 379, 460 0.1
TFAET
Ethiopia International Bond 6. 63% 12/11/24 38, 642 39, 414, 840 0.2
AR
Gabon Government International Bond 6. 38% 12/12/24 72,046 70, 965, 732 0.3
Gabon Government International Bond 6. 95% 6/16/25 17, 800 17,933, 500 0.1
88, 899, 232 0.4
477
Irag International Bond 5.80% 1/15/28 23, 895 22,670, 381 0.1
Iraq International Bond 6. 75% 3/09/23 4,045 4,120, 844 0.0
26, 791, 225 0.1
a— FhURT—L
Ivory Coast Government International Bond 5.13% 6/15/25 EUR 3,272 4, 035, 378 0.0
Ivory Coast Government International Bond 5. 75% 12/31/32 USD 55, 859 55, 454, 047 0.2
Ivory Coast Government International Bond 6. 13% 6/15/33 28, 728 28, 584, 360 0.1
Ivory Coast Government International Bond 6. 38% 3/03/28 89, 266 92, 836, 640 0.4
180, 910, 425 0.7
Ty~ AT
Jamaica Government International Bond 6. 75% 4/28/28 25, 500 29,611, 875 0.1
Jamaica Government International Bond 7.63% 7/09/25 7,688 9, 187, 160 0.0
Jamaica Government International Bond 7.88% 7/28/45 15, 143 18, 550, 175 0.1
57,349, 210 0.2
AN
Jordan Government International Bond 5. 75% 1/31/27 5, 847 5, 829, 459 0.0
=7
Kenya Government International Bond 5. 88% 6/24/19 10, 818 11, 169, 585 0.0
Kenya Government International Bond 6. 88% 6/24/24 20, 000 20, 950, 000 0.1
32, 119, 585 0.1
LX)
Lebanon Government International Bond 5. 15% 6/12/18 30, 000 30, 153, 150 0.1
Lebanon Government International Bond, Series G 6. 60% 11/27/26 9, 436 9, 377, 025 0.1
39, 530, 175 0.2
V=
Mongolia Government International Bond 5.13% 12/05/22 35, 253 34, 107, 277 0.1
FIET
Namibia International Bonds 5. 25% 10/29/25 8, 550 8, 753, 063 0.0
FAV=VT
Nigeria Government International Bond 5.63% 6/27/22 4, 260 4, 355, 850 0.0
Nigeria Government International Bond 6. 75% 1/28/21 4,079 4, 384, 925 0.0
Nigeria Government International Bond 7.88% 2/16/32 11,112 12, 389, 880 0.1
21, 130, 655 0.1
IRFAH
Pakistan Government International Bond 7.25% 4/15/19 24, 195 25,292,517 0.1
AV T
Sri Lanka Government International Bond 6. 00% 1/14/19 14, 859 15, 379, 065 0.1
Sri Lanka Government International Bond 6. 13% 6/03/25 6, 998 7,374,142 0.0
Sri Lanka Government International Bond 6.20% 5/11/27 13, 807 14, 497, 350 0.1
Sri Lanka Government International Bond 6. 85% 11/03/25 25, 000 27,468, 750 0.1
64, 719, 307 0.3
2=
Turkey Government International Bond 4. 88% 10/09/26 35, 000 35, 525, 000 0.1
Turkey Government International Bond 4. 88% 4/16/43 22,181 20, 434, 246 0.1
Turkey Government International Bond 6. 00% 3/25/27 40, 977 44,972, 258 0.2
100, 931, 504 0.4
7 TA4F
Ukraine Government International Bond 7.75% 9/01/19 28, 812 30, 007, 698 0.1
Ukraine Government International Bond 7.75% 9/01/22 3,416 3,561, 180 0.0
Ukraine Government International Bond 7.75% 9/01/23 53, 693 55, 760, 180 0.2
Ukraine Government International Bond 7.75% 9/01/24 39, 301 40, 578, 283 0.2
129, 907, 341 0.5
NR AT T
Venezuela Government International Bond 7.00% 3/31/38 4,270 1, 462, 475 0.0
Venezuela Government International Bond 9. 25% 9/15/27 57, 269 22,478, 083 0.1
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Venezuela Government International Bond 9. 38% 1/13/34 USD 15,578 § 5, 880, 695 0.0 %
29, 821, 253 0.1
FoeT
Zambia Government International Bond 5. 38% 9/20/22 12, 955 12, 469, 187 0.0
Zambia Government International Bond 8. 50% 4/14/24 40, 589 44, 039, 065 0.2
56, 508, 252 0.2
1, 602, 560, 572 6.4
AIEHE
wER
AES El Salvador Trust IT 6. 75% 3/28/23 5,470 5,011, 888 0.0
Empresa de Energia de Bogota SA ESP 6. 13% 11/10/21 24,139 24,813, 588 0.1
29, 825, 476 0.1
2,697, 573, 306 10. 7
BRF—hrox ) —
T AU S G RIE
U.S. Treasury Bonds 6. 75% 8/15/26 35, 000 48, 485, 938 0.2
U.S. Treasury Bonds 7. 88% 2/15/21 80, 000 96, 975, 000 0.4
U.S. Treasury Bonds (f) 8. 00% 11/15/21 764, 000 961, 446, 250 3.8
U.S. Treasury Bonds (f) 8. 13% 8/15/19 65, 000 73,480, 472 0.3
U.S. Treasury Bonds (f) 8. 13% 5/15/21 236, 738 292, 593, 372 1.2
U.S. Treasury Bonds (f) 8. 13% 8/15/21 474, 000 592, 351, 875 2.3
U.S. Treasury Bonds (f) 8. 75% 8/15/20 228, 100 276,072, 281 1.1
2,341, 405, 188 9.3
CMO (&—7%"— HURFEH)
Y RI v =T B
Bellemeade Re IT Ltd., Series 2016-1A, Class M2B(e) 7.73% 4/25/26 19, 327 19, 936, 534 0.1
Bellemeade Re Ltd., Series 2015-1A, Class M2(e) 5.53% 7/25/25 6, 735 6,877, 376 0.0

Federal Home Loan Mortgage Corp.
Structured Agency Credit Risk Debt Notes

Series 2013-DN1, Class M2(e) 8. 38% 7/25/23 19, 193 23, 388, 338 0.1
Series 2013-DN2, Class M2(e) 5.48% 11/25/23 24, 860 27,703,919 0.1
Series 2014-DN1, Class M3 (e) 5.73% 2/25/24 37, 180 43, 398, 121 0.2
Series 2014-DN2, Class M3(e) 4. 83% 4/25/24 16, 680 18,534, 771 0.1
Series 2014-DN3, Class M3(e) 5.23% 8/25/24 37,984 40, 993, 860 0.2
Series 2014-DN4, Class M3 (e) 5.78% 10/25/24 28, 635 30, 868, 947 0.1
Series 2014-HQ1, Class M3(e) 5.33% 8/25/24 10, 760 11, 468, 520 0.0
Series 2014-HQ2, Class M3 (e) 4. 98% 9/25/24 14, 270 15, 985, 832 0.1
Series 2014-HQ3, Class M3(e) 5.98% 10/25/24 22,502 24, 466, 955 0.1
Series 2015-DN1, Class M3 (e) 5. 38% 1/25/25 14, 394 15, 391, 222 0.1
Series 2015-DNAIL, Class B(e) 10. 43% 10/25/27 28, 867 35, 404, 539 0.1
Series 2015-DNA1, Class M3 (e) 4. 53% 10/25/27 4,615 5,084, 125 0.0
Series 2015-DNA2, Class B(e) 8. 78% 12/25/27 48, 630 53, 454, 101 0.2
Series 2015-DNA3, Class B(e) 10. 58% 4/25/28 13, 553 16, 356, 636 0.1
Series 2015-DNA3, Class M3 (e) 5.93% 4/25/28 16, 581 19, 360, 538 0.1
Series 2015-HQ1, Class B(e) 11. 98% 3/25/25 11, 688 14, 909, 563 0.1
Series 2015-HQ1, Class M3(e) 5.03% 3/25/25 5, 955 6, 441, 800 0.0
Series 2015-HQ2, Class B(e) 9. 18% 5/25/25 1,477 1, 635, 549 0.0
Series 2015-HQA1, Class B(e) 10. 03% 3/25/28 17,798 19, 223, 400 0.1
Series 2015-HQAL, Class M3 (e) 5.93% 3/25/28 44, 285 49, 613, 225 0.2
Series 2015-HQA2, Class B(e) 11.73% 5/25/28 10, 483 12, 391, 767 0.0
Series 2015-HQA2, Class M3 (e) 6.03% 5/25/28 8, 706 10, 041, 711 0.0
Series 2016-DNAL, Class M3 (e) 6. 78% 7/25/28 20,613 24, 399, 002 0.1
Series 2016-DNA2, Class M3 (e) 5.88% 10/25/28 25,243 28,407,271 0.1
Series 2016-DNA3, Class B(e) 12. 48% 12/25/28 4, 945 6, 110, 551 0.0
Series 2016-DNA4, Class B(e) 9.83% 3/25/29 5,532 5,897, 482 0.0
Series 2016-HQA1, Class B(e) 13.98% 9/25/28 16, 491 21, 810, 114 0.1
Series 2016-HQA1, Class M3(e) 7.58% 9/25/28 28, 344 34,878, 836 0.1
Series 2016-HQA2, Class B(e) 12. 73% 11/25/28 10, 370 12, 732, 264 0.1
Series 2017-DNA2, Class M2 (e) 4. 68% 10/25/29 25,702 26, 525, 454 0.1
Federal National Mortgage Association

Connecticut Avenue Securities

Series 2013-C01, Class M2(e) 6. 48% 10/25/23 48, 177 55, 440, 198 0.2
Series 2014-C01, Class M2(e) 5.63% 1/25/24 12, 660 14, 208, 455 0.1
Series 2014-C04, Class 1M2(e) 6.13% 11/25/24 85, 799 97, 305, 094 0.4
Series 2014-C04, Class 2M2(e) 6.23% 11/25/24 4,453 4,966, 707 0.0
Series 2015-C01, Class 1M2(e) 5.53% 2/25/25 51, 459 55, 3563, 085 0.2
Series 2015-C01, Class 2M2(e) 5.78% 2/25/25 19, 438 20, 887, 569 0.1
Series 2015-C02, Class 1M2(e) 5.23% 5/25/25 59, 005 63, 297, 877 0.2
Series 2015-C02, Class 2M2(e) 5.23% 5/25/25 43, 066 45, 760, 756 0.2
Series 2015-C03, Class 1M2(e) 6.23% 7/25/25 61,823 67, 655, 836 0.3
Series 2015-C03, Class 2M2(e) 6.23% 7/25/25 68, 297 74, 881, 040 0.3
Series 2015-C04, Class 1M2(e) 6. 93% 4/25/28 55,699 62, 655, 155 0.2
Series 2015-C04, Class 2M2(e) 6. 78% 4/25/28 38, 152 42, 463, 629 0.2
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Series 2016-C01, Class 1B(e) 12.98% 8/25/28 USD 39,737 § 52,807, 333 0.2 %
Series 2016-C01, Class IM2(e) 7.98% 8/25/28 41, 320 48, 867, 665 0.2
Series 2016-C01, Class 2M2(e) 8. 18% 8/25/28 11, 169 13, 305, 274 0.1
Series 2016-C02, Class 1B(e) 13. 48% 9/25/28 21, 587 29, 589, 317 0.1
Series 2016-C02, Class IM2(e) 7.23% 9/25/28 34, 560 40, 507, 375 0.2
Series 2016-C03, Class 1B(e) 12.98% 10/25/28 7,836 10, 481, 525 0.0
Series 2016-C03, Class IM2(e) 6.53% 10/25/28 6,512 7,410, 413 0.0
Series 2016-C03, Class 2B(e) 13.98% 10/25/28 18, 563 25,928, 237 0.1
Series 2016-C03, Class 2M2 (e) 7.13% 10/25/28 69, 310 79, 384, 666 0.3
Series 2016-C04, Class 1B(e) 11.48% 1/25/29 34,745 41, 306, 193 0.2
Series 2016-C04, Class IM2(e) 5.48% 1/25/29 19, 877 21, 657,651 0.1
Series 2016-C05, Class 2B(e) 11. 98% 1/25/29 30, 104 38,664, 119 0.2
Series 2016-C05, Class 2M2(e) 5. 68% 1/25/29 74, 895 82,026,673 0.3
Series 2016-C06, Class 1B(e) 10. 48% 4/25/29 21, 369 25, 253, 780 0.1
Series 2016-C06, Class IM2(e) 5. 48% 4/25/29 31,238 35, 096, 198 0.1
Series 2016-C07, Class 2M2 (e) 5.58% 5/25/29 4,890 5, 357, 786 0.0
Series 2017-C02, Class 2M2(e) 4. 88% 9/25/29 21,603 22,513, 297 0.1
1, 868, 725, 226 7.4

FHEBURF T H8 B e 1) £+

Alternative Loan Trust

Series 2005-28CB, Class 2A6 5. 00% 8/25/35 4, 360 3,878,918 0.0
Series 2005-46CB, Class A2 5. 50% 10/25/35 757 729, 164 0.0
Series 2005-46CB, Class A20 5. 50% 10/25/35 605 582, 335 0.0
Series 2005-46CB, Class A4 5. 25% 10/25/35 832 789, 661 0.0
Series 2005-46CB, Class A7 5. 50% 10/25/35 1, 464 1,410, 073 0.0
Series 2005-J14, Class A3 5.50% 12/25/35 6,238 5,299, 282 0.0
Series 2006-24CB, Class Al2 5. 75% 6/25/36 3,227 2, 689, 548 0.0
Series 2006-24CB, Class Al6 5. 75% 6/25/36 2,640 2, 200, 122 0.0
Series 2006-26CB, Class A6 6. 25% 9/25/36 1,099 912, 870 0.0
Series 2006-26CB, Class A8 6. 25% 9/25/36 4,160 3, 454, 080 0.0
Series 2006-28CB, Class Al4 6. 25% 10/25/36 3, 985 3,371,739 0.0
Series 2006-28CB, Class Al8 6. 00% 10/25/36 1,403 1, 159, 035 0.0
Series 2006-2CB, Class All 6. 00% 3/25/36 8, 940 7,513, 656 0.1
Series 2006-41CB, Class 2A13 5. 75% 1/25/37 11,184 9, 025, 432 0.1
Series 2006-42, Class 1A6 6. 00% 1/25/47 4, 467 3,779,715 0.0
Series 2006-J4, Class 2A9 6. 00% 7/25/36 1,031 895, 312 0.0
Series 2006-J5, Class 1Al 6. 50% 9/25/36 3,395 2,847,943 0.0
Series 2007-15CB, Class Al19 5. 75% 7/25/37 2,759 2,491, 949 0.0
Series 2007-16CB, Class 1A7 6. 00% 8/25/37 7,137 7,016, 653 0.0
BCAP LLC Trust, Series 2009-RR13, Class 17A3 5. 88% 4/26/37 9, 036 7,116, 158 0.1
Bear Stearns ARM Trust, Series 2007-4, Class 22Al 3.59% 6/25/47 17, 305 16, 728, 354 0.1
ChaseFlex Trust, Series 2007-1, Class 1A3 6. 50% 2/25/37 6,921 5, 260, 497 0.0
Citigroup Mortgage Loan Trust
Series 2006-4, Class 2A1A 6. 00% 12/25/35 4,044 3, 846, 349 0.0
Series 2007-AR4, Class 1AIA 3.33% 3/25/37 4, 385 3,931, 796 0.0
Series 2010-3, Class 2A2 6. 00% 8/25/37 7, 465 6, 522, 268 0.0
CitiMortgage Alternative Loan Trust, Series 2007-A3, Class 1A4 5. 75% 3/25/37 1,129 1, 032, 654 0.0
Countrywide Home Loan Mortgage Pass—-Through Trust
Series 2006-13, Class 1A19 6. 25% 9/25/36 1,282 1, 123, 509 0.0
Series 2007-3, Class A30 5. 75% 4/25/37 2,632 2,299, 762 0.0
Series 2007-HY4, Class 1AL 3. 24% 9/25/47 6, 451 6, 033, 588 0.0
Credit Suisse Mortgage Trust, Series 2010-9R, Class 1A5 4. 00% 8/27/37 11, 038 10, 945, 138 0.1
First Horizon Alternative Mortgage Securities Trust
Series 2006-AA3, Class Al 3.22% 6/25/36 5,015 4, 085, 836 0.0
Series 2006-FAl, Class 1A3 5. 75% 4/25/36 1,168 981, 197 0.0
Series 2006-FA3, Class A9 6. 00% 7/25/36 5,109 4,414, 928 0.0
Series 2006-FA5, Class Al 6. 25% 8/25/36 3,932 3, 165, 833 0.0
JP Morgan Mortgage Trust, Series 2006-S4, Class A3 6. 00% 1/25/37 4, 550 3, 863, 843 0.0
Lehman Mortgage Trust, Series 2006-5, Class 1Al 6. 00% 9/25/36 751 639, 362 0.0
Morgan Stanley Mortgage Loan Trust
Series 2005-10, Class 4Al 5. 50% 12/25/35 7,213 6, 546, 471 0.0
Series 2006-2, Class HAl 5. 50% 2/25/36 3, 440 3, 055, 448 0.0
Series 2007-12, Class 3A22 6. 00% 8/25/37 1,755 1, 506, 781 0.0
Series 2007-6XS, Class 2A5S 6. 00% 2/25/47 6, 129 4,311, 677 0.0
New Century Alternative Mortgage Loan Trust,
Series 2006-ALT2, Class AF6A 5. 16% 10/25/36 4, 858 3,050, 591 0.0
Residential Accredit Loans, Inc. Trust
Series 2005-QA10, Class A31 4. 15% 9/25/35 8, 890 7,509, 180 0.1
Series 2005-QS14, Class 3Al 6. 00% 9/25/35 2,463 2, 342, 856 0.0
Residential Asset Securitization Trust
Series 2006-A8, Class 3A4 6. 00% 8/25/36 4,199 3, 752, 962 0.0
Series 2007-Al, Class A8 6. 00% 3/25/37 5,211 3, 654, 745 0.0
Series 2007-A5, Class 2A3 6. 00% 5/25/37 1, 757 1, 553, 646 0.0
Structured Adjustable Rate Mortgage Loan Trust,
Series 2006-9, Class 4Al 3.23% 10/25/36 7,743 7,200, 484 0.1
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Washington Mutual Mortgage Pass—Through Certificates Trust

Series 2005-9, Class 5Al 5.50% 11/25/35 USD 1,512 § 1,318, 313 0.0 %

Series 2006-3, Class 3CB4 6. 00% 4/25/36 909 828, 027 0.0

Series 2006-7, Class A4 4.31% 9/25/36 18, 886 9, 905, 687 0.1
Wells Fargo Alternative Loan Trust,

Series 2007-PA3, Class 3Al 6. 25% 7/25/37 11,573 11,031, 731 0.1

209, 607, 158 0.9
FEBURT R BRI A BRI (S
Alternative Loan Trust, Series 2007-7T2, Class A3 (e) 1. 83% 4/25/37 9, 205 4,493, 383 0.1
Citigroup Mortgage Loan Trust,

Series 2005-8, Class 2A2(e) (g) 3.57% 9/25/35 10, 066 638, 807 0.0
Countrywide Home Loan Mortgage Pass-Through Trust,

Series 2007-13, Class AT7(e) 1. 83% 8/25/37 5,067 3,882,922 0.0
Credit Suisse Mortgage Trust, Series 2009-8R, Class 6A2 6. 00% 1/26/38 2,089 1,696, 010 0.0
First Horizon Alternative Mortgage Securities Trust,

Series 2007-FA2, Class 1A6(e) (g) 4. 32% 4/25/37 3,091 553, 602 0.0
Impac Secured Assets CMN Owner Trust,

Series 2005-2, Class A2D(e) 1. 66% 3/25/36 3,247 2, 660, 694 0.0
Lehman XS Trust

Series 2007-10H, Class 2AT0(e) (g) 5.77% 7/25/37 9,233 1, 983, 960 0.0

Series 2007-16N, Class 2A2(e) 2. 08% 9/25/47 4,831 4,476, 028 0.0
PHH Alternative Mortgage Trust, Series 2007-2, Class 1A3(e) 1. 56% 5/25/37 4, 430 4, 226,678 0.0
RBSGC Mortgage Loan Trust, Series 2007-B, Class 1A4(e) 1. 68% 1/25/37 1, 806 1, 250, 146 0.0
Residential Accredit Loans, Inc. Trust,

Series 2006-QS18, Class 2A2(e) (g) 5.32% 12/25/36 15, 158 3,205,212 0.0
Structured Asset Mortgage Investments II Trust,

Series 2007-AR6, Class Al(e) 2.33% 8/25/47 21, 321 20, 092, 628 0.1

49, 160, 070 0.2
WU B B R EF 1
Government National Mortgage Association,
Series 2016-111, Class PI(h) 3. 50% 6/20/45 9, 624 1, 463, 059 0.0
2, 128, 955,513 8.5
¥ —REERE
SRS
AT
ABN AMRO Bank NV, Series E 6. 25% 4/27/22 2,545 2,876,613 0.0
Australia & New Zealand Banking

Group Ltd. /United Kingdom(b) 6. 75% 6/15/26 8, 025 8, 957, 802 0.0
BNP Paribas SA(b) 6. 75% 3/14/22 15, 000 16, 061, 730 0.1
BNP Paribas SA(b) 7.20% 6/25/37 4, 500 5, 245, 605 0.0
BNP Paribas SA(b) 7.63% 3/30/21 30, 445 33,380, 172 0.1
Citigroup, Inc. 4. 40% 6/10/25 10, 864 11, 484, 639 0.1
Cooperatieve Rabobank UA(b) 6. 63% 6/29/21 EUR 39, 200 52, 234, 390 0.2
Cooperatieve Rabobank UA (b) 11. 00% 6/30/19 USD 19, 063 21,878, 376 0.1
Danske Bank A/S(b) 6. 13% 3/28/24 45, 000 48, 346, 965 0.2
DNB Bank ASA (b) 6.50% 3/26/22 48, 000 51,622,416 0.2
HSBC Holdings PLC 3.60% 5/25/23 8, 854 9, 248, 986 0.0
HSBC Holdings PLC (b) 6. 00% 9/29/23 EUR 6, 557 8, 864, 892 0.0
HSBC Holdings PLC (b) 6. 00% 5/22/27 USD 18, 879 19, 843, 698 0.1
HSBC Holdings PLC(b) 6. 88% 6/01/21 23,120 25,173, 819 0.1
JPMorgan Chase & Co., Series R(b) 6. 00% 8/01/23 15, 000 16, 206, 930 0.1
JPMorgan Chase & Co., Series V(b) 5. 00% 7/01/19 4, 100 4,174, 907 0.0
Morgan Stanley 4. 10% 5/22/23 27, 060 28,427,179 0.1
PNC Financial Services Group, Inc. (The), Series R(b) 4. 85% 6/01/23 11,538 11, 882, 317 0.1
Regions Bank/Birmingham AL 6. 45% 6/26/37 28, 048 34, 735, 064 0.1
Santander Bank NA 8. 75% 5/30/18 6, 620 6,938,971 0.0
SMFG Preferred Capital USD 3 Ltd. (b) 9. 50% 7/25/18 4,882 5,201, 742 0.0
US Bancorp, Series J(b) 5. 30% 4/15/27 13, 754 14, 947, 985 0.1

437,735, 198 1.7
Tu—n—¥
GFI Group, Inc. 8. 38% 7/19/18 14, 878 15, 649, 558 0.1
TRER
Allstate Corp. (The) 6. 50% 5/15/57 39, 949 47, 427, 892 0.2
American International Group, Inc. 6. 82% 11/15/37 15, 085 19, 640, 927 0.1
American International Group, Inc. 8. 18% 5/15/58 9, 200 12, 537, 686 0.0
Aon Corp. 8.21% 1/01/27 13,915 18, 177, 137 0.1
Aquarius & Investments PLC for Swiss Reinsurance Co., Ltd. 6. 38% 9/01/24 23,211 24,582, 770 0.1
Chubb Corp. (The) (e) 3. 55% 4/15/37 29, 244 29, 126, 966 0.1
Fairfax Financial Holdings Ltd. 5. 80% 5/15/21 8, 500 9, 202, 746 0.0
Hartford Financial Services Group, Inc. (The), Series ICON(e) 3. 44% 2/12/47 15, 000 14, 644, 380 0.1
MetLife Capital Trust IV 7.88% 12/15/37 7, 000 9, 420, 271 0.0
MetLife, Inc. 10. 75% 8/01/39 16, 185 27, 186, 446 0.1
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Nationwide Financial Services, Inc. 6. 75% 5/15/37 USD 3,000 $ 3, 342, 540 0.0 %
Nationwide Mutual Insurance Co. (e) 3. 54% 12/15/24 5, 000 4,961, 035 0.0
Nationwide Mutual Insurance Co. 9. 38% 8/15/39 22, 662 38, 353, 554 0.2
Transatlantic Holdings, Inc. 8. 00% 11/30/39 14, 148 19, 453, 698 0.1
278, 058, 048 1.1
Jy—F
EPR Properties 5. 75% 8/15/22 16, 574 18, 487, 153 0.1
EPR Properties 7.75% 7/15/20 14, 180 16, 081, 652 0.0
Senior Housing Properties Trust 6. 75% 12/15/21 18, 000 20, 228, 490 0.1
54, 797, 295 0.2
786, 240, 099 3.1
EEZE
SERpPESE
Anglo American Capital PLC 4.13% 4/15/21 2,120 2,194, 041 0.0
Anglo American Capital PLC 4. 75% 4/10/27 11, 355 11, 925, 532 0.1
Anglo American Capital PLC 4. 88% 5/14/25 3,416 3, 626, 282 0.0
FMG Resources (August 2006) Pty Ltd. 9. 75% 3/01/22 37, 688 42, 602, 063 0.2
Glencore Finance Canada Ltd. 6. 00% 11/15/41 4,277 4,995, 121 0.0
Glencore Funding LLC 4. 63% 4/29/24 5, 000 5, 320, 605 0.0
Mosaic Co. (The) 5.63% 11/15/43 3,013 3,134,129 0.0
73,797,773 0.3
B
General Electric Co., Series D(b) 5. 00% 1/21/21 30, 828 32, 528, 164 0.1
Lafarge SA 7.13% 7/15/36 7, 500 9, 712, 380 0.1
42, 240, 544 0.2
WE—AT 4T
Charter Communications Operating LLC/
Charter Communications Operating Capital 4. 46% 7/23/22 13,075 13, 830, 591 0.1
Charter Communications Operating LLC/
Charter Communications Operating Capital 5. 38% 5/01/47 14, 370 14,611, 186 0.1
Cox Communications, Inc. 4. 50% 6/30/43 2,178 2,070, 756 0.0
Cox Communications, Inc. 4.70% 12/15/42 4, 146 4,061, 123 0.0
Viacom, Inc. 4. 38% 3/15/43 50, 000 42, 893, 500 0.1
77,467, 156 0.3
JEIE — RIS
AT&T, Inc. 5.15% 2/14/50 26, 528 26, 771, 447 0.1
AT&T, Inc. 5.45% 3/01/47 42, 587 44, 909, 865 0.2
Verizon Communications, Inc. 4.52% 9/15/48 13, 402 12, 568, 061 0.0
84,249, 373 0.3
HEY GrxBug) —BdhE#
General Motors Co. 5. 20% 4/01/45 7,017 6,941, 834 0.0
General Motors Co. 5. 40% 4/01/48 30,991 31, 364, 999 0.1
General Motors Co. 6. 25% 10/02/43 2,398 2,681, 715 0.0
General Motors Co. 6. 75% 4/01/46 19, 422 22, 887, 564 0.1
General Motors Financial Co., Inc. 4. 00% 1/15/25 10, 471 10, 632, 023 0.1
74, 508, 135 0.3
HEY CGrRBUg) —Zofl
Owens Corning(e) 7.00% 12/01/36 2,898 3, 795, 357 0.0
HEY GrKBugk) —/hae
AutoNation, Inc. 6. 75% 4/15/18 2,741 2,822,978 0.0
T RLF—
Cenovus Energy, Inc. 3.00% 8/15/22 1,332 1, 291, 604 0.0
Cenovus Energy, Inc. 3. 80% 9/15/23 757 756, 027 0.0
Cenovus Energy, Inc. 4. 45% 9/15/42 12, 087 10, 124, 929 0.0
Cenovus Energy, Inc. 6. 75% 11/15/39 1,014 1,095, 185 0.0
Energy Transfer LP 8. 25% 11/15/29 1, 000 1, 314, 575 0.0
Hess Corp. 7.13% 3/15/33 9, 391 10, 596, 607 0.1
Hess Corp. 7.30% 8/15/31 2,953 3,422, 681 0.0
Kinder Morgan, Inc./DE, Series G 7.75% 1/15/32 4,518 5,814, 047 0.0
Kinder Morgan, Inc./DE, Series G 7.80% 8/01/31 18,933 24, 263, 037 0.1
Marathon 0il Corp. 5. 20% 6/01/45 6,814 6,671, 138 0.0
Marathon 0il Corp. 6. 60% 10/01/37 2,971 3, 287,123 0.0
Marathon Petroleum Corp. 4. 75% 9/15/44 1, 067 1, 040, 381 0.0
Regency Energy Partners LP/Regency Energy Finance Corp. 4. 50% 11/01/23 11,536 12, 110, 066 0.1
Regency Energy Partners LP/Regency Energy Finance Corp. 5.50% 4/15/23 21, 800 22, 443, 405 0.1
Williams Partners LP 3. 35% 8/15/22 22,114 22,514, 507 0.1
Williams Partners LP 5.10% 9/15/45 12, 748 13, 355, 136 0.1
140, 100, 448 0.6
DR
Weyerhaeuser Co. 8. 50% 1/15/25 4,000 5, 319, 656 0.0
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P—E R
Verisk Analytics, Inc. 5.50% 6/15/45 USD 10,232 § 11,852, 790 0.1 %
Ty RT—
Dell International LLC/EMC Corp. 6. 02% 6/15/26 25, 200 28, 151, 500 0.1
Dell International LLC/EMC Corp. 8. 35% 7/15/46 7,830 10, 090, 043 0.0
Hewlett Packard Enterprise Co. (i) 6. 35% 10/15/45 3,433 3,642, 804 0.0
Seagate HDD Cayman 4. 75% 1/01/25 25,527 24, 851, 887 0.1
Seagate HDD Cayman 4. 88% 3/01/24 5,475 5,404, 893 0.0
Seagate HDD Cayman 4. 88% 6/01/27 21,079 19, 877,033 0.1
Western Digital Corp. 7.38% 4/01/23 15,914 17,434, 424 0.1
109, 452, 584 0.4
625, 606, 794 2.5
AWEHE
Israel Electric Corp., Ltd., Series 6 5. 00% 11/12/24 11, 644 12, 633, 740 0.0
Southern California Edison Co., Series E(b) 6. 25% 2/01/22 17, 000 18, 955, 680 0.1
31, 589, 420 0.1
1, 443, 436, 313 5.7
BEat:
77 RBIOREET
AB FCP I - Mortgage Income Portfolio — Class SA 1, 221, 405 114, 567, 819 0.5
AB SICAV I - Emerging Market Corporate
Debt Portfolio — Class S 4,017, 647 87, 142, 762 0.3
AB SICAV I - Emerging Market Local Currency
Debt Portfolio — Class ZT 6, 375, 300 101, 877, 300 0.4
AB SICAV T - Euro High Yield Portfolio — Class S 3,593, 186 121, 310, 123 0.5
AB SICAV T - US High Yield Portfolio — Class ZT 3,351,014 50, 131, 162 0.2
475, 029, 166 1.9
CMBS (BiZEFRBhEEE —5 — Vi)
FEBURT R BT EFI{F CMBS
225 Liberty Street Trust, Series 2016-225L, Class E 4. 80% 2/10/36 USD 15, 394 15, 691, 996 0.1
Banc of America Re-REMIC Trust,
Series 2009-UB1, Class A4B(d) 5.70% 6/24/50 52 52, 227 0.0
Bear Stearns Commercial Mortgage Securities Trust,
Series 2007-T26, Class AJ 5.57% 1/12/45 28,210 27, 664, 964 0.1
Citigroup Commercial Mortgage Trust
Series 2013-GC11, Class XA (h) 1. 93% 4/10/46 39, 988 1, 856, 046 0.0
Series 2014-GC23, Class D 4.67% 7/10/47 15,574 13, 785, 688 0.1
Series 2015-GC31, Class D 4. 20% 6/10/48 4,251 3, 351, 406 0.0
Commercial Mortgage Pass Through Certificates,
Series 2012-CR3, Class XA(h) 2.22% 10/15/45 83, 576 5,947, 292 0.0
Commercial Mortgage Trust
Series 2010-Cl, Class F 4. 00% 7/10/46 3, 049 2,812, 205 0.0
Series 2012-CR1, Class XA(h) 2. 06% 5/15/45 62, 982 4,561,614 0.0
Series 2012-CR5, Class XA(h) 1. 87% 12/10/45 64, 982 3, 830, 255 0.0
Series 2012-1C4, Class XA(h) 2.39% 12/10/44 44, 326 3, 241, 804 0.0
Series 2013-1C6, Class XA(h) 1. 80% 1/10/46 84, 784 3,910, 207 0.0
Series 2014-CR15, Class XA (h) 1. 42% 2/10/47 84, 311 3, 468, 477 0.0
Series 2014-CR16, Class D 5. 06% 4/10/47 20, 000 18, 310, 812 0.1
Series 2014-CR20, Class XA (h) 1. 32% 11/10/47 60, 975 3, 549, 213 0.0
DBUBS Mortgage Trust, Series 2011-LC2A, Class E 5.73% 7/10/44 7,955 7,417, 255 0.0
GS Mortgage Securities Trust
Series 2014-GC18, Class D 5.11% 1/10/47 13, 479 11, 649, 350 0.1
Series 2014-GC20, Class D 5.02% 4/10/47 3,525 2,520, 181 0.0
Series 2014-GC22, Class D 4. 80% 6/10/47 22,159 19, 204, 108 0.1
JPMBB Commercial Mortgage Securities Trust
Series 2013-C14, Class D 4.72% 8/15/46 3,001 2,692, 537 0.0
Series 2013-C15, Class XA(h) 1. 44% 11/15/45 50, 414 2,289, 058 0.0
LB-UBS Commercial Mortgage Trust,
Series 2006-Cl, Class AJ(i) 5.28% 2/15/41 5, 800 5,803, 715 0.0
Morgan Stanley Bank of America Merrill Lynch Trust,
Series 2012-C6, Class XA(h) 1. 94% 11/15/45 56, 356 3, 281, 197 0.0
Wells Fargo Commercial Mortgage Trust,
Series 2014-LC16, Class XA (h) 1. 54% 8/15/50 25,232 1,452, 319 0.0
WF-RBS Commercial Mortgage Trust
Series 2012-C10, Class XA(h) 1. 78% 12/15/45 113,792 7,372,968 0.0
Series 2012-C6, Class XA(h) 2. 28% 4/15/45 21, 089 1, 545, 590 0.0
Series 2012-C7, Class XA(h) 1.61% 6/15/45 25,984 1,373, 241 0.0
Series 2012-C8, Class F 5. 06% 8/15/45 8, 767 7,417,831 0.1
Series 2012-C8, Class XA(h) 2.03% 8/15/45 31, 188 2,276, 888 0.0
Series 2013-C11, Class XA(h) 1. 43% 3/15/45 100, 941 4,736,391 0.0
Series 2014-C20, Class D 3.99% 5/15/47 10, 799 8, 325, 344 0.1
201, 392, 179 0.8
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CLNS Trust, Series 2017-IKPR, Class F(e) 5.73% 6/11/32 USD 20,667 $ 20, 846, 036 0.1%
222,238, 215 0.9
R
Goodman Networks, Inc. (d) 656, 367 0 0.0
Halcon Resources Corp. 196, 546 1, 216, 620 0.0
Laureate Education, Inc. - Class A 1, 883, 250 27,570, 780 0.1
Paragon Offshore Ltd. 218,934 169, 674 0.0
Paragon Offshore Ltd. 328, 527 5, 584, 959 0.0
Paragon Offshore Ltd. 218,934 3,201,910 0.0
Peabody Energy Corp. 1,930, 117 55,973, 393 0.2
SandRidge Energy, Inc. (c) 616, 886 10, 622, 777 0.1
Travelport Worldwide Ltd. 1, 620, 370 24,532,402 0.1
Whiting Petroleum Corp. 886, 086 3, 960, 804 0.0
132, 833, 319 0.5
Te—YVS - w—ry b—ifE
PER
SERRPESE
Consolidated Energy Finance SA 6. 75% 10/15/19 USD 16, 344 16, 636, 394 0.1
Consolidated Energy Finance SA 6. 88% 6/15/25 21, 450 22, 355, 812 0.1
38, 992, 206 0.2

JEIE —ERIEE
Columbus Cable Barbados Ltd. 7.38% 3/30/21 31,279 33, 390, 333 0.1
HEY GrRBUg) —Zofl

Studio City Co., Ltd. 5. 88% 11/30/19 13,120 13, 841, 600 0.0
Wynn Macau Ltd. 5. 25% 10/15/21 22,225 22,700, 831 0.1
36, 542, 431 0.1
ZORDFEH
Noble Group Ltd. 6. 75% 1/29/20 28, 799 11, 483, 601 0.1
120, 408, 571 0.5
ABS (T b« Ny 7FER)
Z D> ABS — [ & 4 F)
SoFi Consumer Loan Program LLC
Series 2016-1, Class R 0. 00% 8/25/25 50, 540 16, 235, 976 0.1
Series 2016-5, Class R 0. 00% 9/25/28 216 11,578,571 0.0
Series 2017-2, Class R 0. 00% 2/25/26 247 18,935, 499 0.1
Series 2017-4, Class R1 0. 00% 5/26/26 163 17, 335, 085 0.1
64, 085, 131 0.3
B — o — EE R
CSAB Mortgage—Backed Trust, Series 2006-2, Class A6A 5.72% 9/25/36 10, 545 6, 664, 554 0.0
CWABS Asset-Backed Certificates Trust,
Series 2005-7, Class AF5W 5. 05% 10/25/35 12,729 12, 640, 499 0.1
GSAA Home Equity Trust
Series 2005-12, Class AF5 5. 66% 9/25/35 4, 358 3,758,501 0.0
Series 2006-10, Class AF3 5.98% 6/25/36 5,771 3,049, 276 0.0
Series 2006-6, Class AF4 6. 12% 3/25/36 1,201 657,417 0.0
Series 2006-6, Class AF5 6. 24% 3/25/36 10,218 5, 437, 605 0.0
GSAA Trust, Series 2006-7, Class AF2 5.99% 3/25/46 1, 749 1, 275, 256 0.0
Lehman XS Trust, Series 2006-17, Class WF32 5.55% 11/25/36 2,336 2,289,418 0.0
Morgan Stanley Mortgage Loan Trust
Series 2006-15XS, Class A3 5.99% 11/25/36 15, 052 7,217, 445 0.1
Series 2006-17XS, Class A6 5. 58% 10/25/46 8,491 4,361, 189 0.0
Series 2007-8XS, Class A2 6. 00% 4/25/37 5,288 3,301, 388 0.0
50, 652, 548 0.2
FEEfRr— o — AT EF
Lehman XS Trust, Series 2007-6, Class 3A5(e) 4. 90% 5/25/37 3, 005 4,727,403 0.0
119, 465, 082 0.5
wy7y v
®Y 7Y MK
A RRVT
Majapahit Holding BV 7. 88% 6/29/37 14,291 18, 989, 166 0.1
AFa
Petroleos Mexicanos 4. 50% 1/23/26 10, 000 10, 072, 500 0.0
Petroleos Mexicanos 4. 63% 9/21/23 15, 785 16, 432, 185 0.1
Petroleos Mexicanos 5. 38% 3/13/22 7,034 7,529, 897 0.0
Petroleos Mexicanos 5.50% 1/21/21 12,017 12, 882, 224 0.1
46, 916, 806 0.2
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NREATT
Petroleos de Venezuela SA 5.38% 4/12/27 USD 61, 738 18, 675, 685 0.1%
Petroleos de Venezuela SA 9. 75% 5/17/35 28, 885 10, 218, 124 0.0
28, 893, 809 0.1
94, 799, 781 0.4
Te—Vv S e w—Ty b=V TV R
N—L—
Bahrain Government International Bond 7.00% 10/12/28 49, 034 50, 505, 020 0.2
'R AN
Senegal Government International Bond 6. 25% 5/23/33 28, 224 29, 070, 720 0.1
Senegal Government International Bond 8. 75% 5/13/21 5,218 6, 000, 700 0.0
35,071, 420 0.1
85, 576, 440 0.3
Bk
SRS
AT
GMAC Capital Trust T 7.10% 58, 725 1, 533, 897 0.0
Morgan Stanley 5. 85% 547, 600 14, 933, 052 0.1
Royal Bank of Scotland Group PLC 6. 60% 400, 000 10, 392, 000 0.0
26, 858, 949 0.1
PRBR
Hartford Financial Services Group, Inc. (The) 7.88% 699, 825 21,414, 645 0.1
V—Fr
Hersha Hospitality Trust 6. 88% 274, 600 6,993, 732 0.0
55, 267, 326 0.2
NI
SCE Trust IIT 5.75% 206, 225 5, 687, 687 0.0
B
TR Y—
Goodman Networks, Inc. (d) 0. 00% 780, 923 0 0.0
60, 955, 013 0.2
HHBERE—T XV B EREHSE
YT H =T
State of California, Series 2010 7.60% 11/01/40 USD 5, 645 8,965, 615 0.0
State of California, Series 2010 7.95% 3/01/36 23, 870 27, 314, 441 0.1
36, 280, 056 0.1
AV /A
State of Illinois, Series 2010 7.35% 7/01/35 21, 250 24,500, 825 0.1
60, 780, 881 0.2
Ny em—y
EEX
HEM (T 7=rv7)
Acadia Healthcare Company, Inc. (e) 3.99% 2/11/22 1, 826 1, 835, 844 0.0
CLO (m—H{RFEs)
Z D> ABS — 2B 4]
CIFC Funding Ltd., Series 2015-4A, Class D(e) 6. 66% 10/20/27 1,373 1, 358, 519 0.0
BALSary—7v b
AUy S g
IRS Swaption, Citibank, NA
Expiration:Sep 2017, Exercise Rate:1.61% 151, 700 196, 588 0.0
IRS Swaption, Citibank, NA
Expiration:Sep 2017, Exercise Rate:2.63% 145, 130 55, 374 0.0
IRS Swaption, Morgan Stanley Capital Services LLC
Expiration Date:Sep 2017, Exercise Rate:1.61% 137,910 205, 930 0.0
IRS Swaption, Morgan Stanley Capital Services LLC
Expiration Date:Sep 2017, Exercise Rate:2.59% 135, 680 105, 646 0.0
563, 538 0.0
IZAZV
FairPoint Communications, Inc., expiring 1/24/18 69, 322 0 0.0
iPayment Holdings, Inc., expiring 12/29/22(d) 5,074,515 122, 296 0.0
SandRidge Energy, Inc., A-CW22, expiring 10/04/22 91,514 68, 635 0.0
SandRidge Energy, Inc., B-CW22, expiring 10/04/22 38, 532 19, 266 0.0
210, 197 0.0
23,721,537, 120 94. 2
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SRE
Tv—Vv 7 e ~v—ry h-BHER
R¥ERE
=7 b
Citigroup Global Markets Holdings, Inc./United States 0. 00% 1/25/18 EGP 830,975 § 43, 790, 406 0.2 %
Citigroup Global Markets Holdings, Inc./United States,
Series EMT3 0. 00% 3/08/18 497, 075 25, 676, 204 0.1
69, 466, 610 0.3
V7Y NE
A K27
JPMorgan Chase Bank NA 9. 50% 5/17/41 TDR 414, 814, 000 37, 386, 736 0.1
106, 853, 346 0.4
B —hLrPx Y —
VTR
Egypt Treasury Bills 0. 00% 1/16/18 EGP 48, 800 2, 586, 068 0.0
Egypt Treasury Bills, Series 273D 0. 00% 1/30/18 515, 050 27,107,204 0.1
Egypt Treasury Bills, Series 273D 0. 00% 2/13/18 184, 425 9, 640, 331 0.0
Egypt Treasury Bills, Series 364D 0. 00% 2/06/18 363, 200 18,994, 990 0.1
Egypt Treasury Bills, Series 364D 0. 00% 2/20/18 482, 175 25, 086, 206 0.1
83, 414, 799 0.3
190, 268, 145 0.7
23,911, 805, 265 94.9
ZDMOBELED B HFEH
ABS (7Y b Ny ZFEH)
Z D> ABS — [ & 4 F)
SoFi Consumer Loan Program LLC, Series 2017-3, Class R(d) 0. 00% 5/25/26 USD 159 18, 548, 152 0.1
Ry em—v
B
T ImY—
Avaya Inc. (c) (e) 6.81% 3/31/18 1, 426 1, 195,941 0.0
CLO (=— H{RIES)
CLO—ZE &)
Dryden 49 Senior Loan Fund, Series 2017-49A, Class E(e) 0. 00% 7/18/30 6,732 6, 660, 403 0.0
Z D> ABS — 2B 4]
BlueMountain CLO Ltd., Series 2016-1A, Class D(e) 5. 96% 4/20/27 2, 500 2,522, 295 0.0
BlueMountain CLO Ltd., Series 2016-3A, Class E(e) 8. 03% 11/15/27 1, 250 1, 263, 360 0.0
OZIM VIII Ltd., Series 2014-8A, Class D(e) 6.11% 10/17/26 8, 965 8, 965, 601 0.1
12, 751, 256 0.1
19, 411, 659 0.1
CMO (B—%'— VHRFEH)
FEBUR 5 B B ffe 7E A A+
BNPP Mortgage Securities LLC Trust, Series 2009-1, Class Bl 6. 00% 8/27/37 14, 330 11, 830, 653 0.0
Y RT3 =T BRI
Bellemeade Re II Ltd., Series 2016-1A, Class Bl(e) 13.23% 4/25/26 6, 313 6, 930, 576 0.0
Federal National Mortgage Association
Connecticut Avenue Securities,
Series 2016-C07, Class 2B(e) 10. 73% 5/25/29 27,036 33,173,961 0.2
40, 104, 537 0.2
51,935, 190 0.2
CMBS (BiZEFRBhEEE —5 — Vi)
FEBURT R BT EFI{F CMBS
Commercial Mortgage Trust, Series 2014-LC15, Class D 5.11% 4/10/47 3, 500 3, 060, 429 0.0
Grantor Trust CGCMT (d) 4. 34% 9/15/48 555 19, 186, 048 0.1
Grantor Trust COMM, Series 2014-UBS2(d) 4.32% 3/10/47 469 19, 256, 876 0.0
Grantor Trust CSAIL, Series 2015-C1(d) 4. 00% 4/15/50 1, 006 18,904, 121 0.1
Grantor Trust JPMBB, Series 2014-C24(d) 4. 00% 11/15/47 1, 109 23,651, 944 0.1
Grantor Trust WFRBS, Series 2014-C23(d) 3. 40% 10/15/57 581 11,799,017 0.0
GS Mortgage Securities Trust
Series GT-E1(d) 0. 00% 4/10/47 69 3, 654, 886 0.0
Series GT-F3(d) 0. 00% 4/10/47 155 10, 407, 773 0.1
Series GT-G2(d) 0. 00% 4/10/47 386 9, 254, 416 0.1
Series GT-E2(d) 0. 00% 4/10/47 164 6, 162, 600 0.0
Series GT-F4(d) 0. 00% 4/10/47 41 2, 393, 662 0.0
Series GT-G1(d) 0. 00% 4/10/47 636 8, 872, 453 0.0
136, 604, 225 0.5
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B(n) %

A /RATRATAE IRl i
GBS (H/R/%) (BfZ . ) Ck Fov) FEER (%)
ELBUEEVS
Berry Pete Corp. (d) 1,679, 825 15, 958, 337 0.1%
CHC Group LLC (d) 637, 753 5,102, 024 0.0
Exide Technologies (d) 1,272, 880 5,011, 838 0.0
Exide Technologies (d) 419, 729 1, 652, 641 0.0
Ton Media Networks (d) 3,938 1, 449, 381 0.0
iPayment, Inc. (d) 29, 442, 058 18, 843, 141 0.1
K201640219 (South Africa) Ltd. A Shares (d) 193, 371, 375 0 0.0
K201640219 (South Africa) Ltd. B Shares (d) 30, 622, 211 0 0.0
Liberty Tire Recycling LLC (d) 584, 451 0 0.0
Linn Energy, Inc. (d) 20, 550 689, 042 0.0
Linn Energy, Inc. 351, 552 11, 787, 538 0.1
Modular Space Corp. (d) 1,531, 158 23, 120, 486 0.1
Mt. Logan Re Ltd. (Preference Shares) (d) 9, 480 9,891, 676 0.0
Mt. Logan Re Ltd. (Preference Shares) (d) 8, 156 8,328,972 0.0
Mt. Logan Re Ltd. (Preference Shares) (d) 21,937 22, 889, 630 0.1
Neenah Enterprises, Inc. (d) 504, 400 171, 496 0.0
New Cotai LLC/New Cotai Capital Corp. (d) 60 414, 000 0.0
Tervita Corp. (d) 359, 958 2, 450, 165 0.0
Vantage Drilling International 88, 189 16, 314, 965 0.1
144, 075, 332 0.6
¥ —BREERE
SR
PRI
AIG Life Holdings, Inc. 8. 13% 3/15/46 USD 1,472 1, 965, 120 0.0
PEEX
HEY CGrRBUg) —Zofl
Seminole Tribe of Florida, Inc. 6. 54% 10/01/20 1, 620 1,651, 347 0.0
ik — g
Northwest Airlines Pass—Through Trust, Series 2000-1, Class G 7.15% 10/01/19 1, 527 1, 596, 257 0.0
3, 247, 604 0.0
5,212,724 0.0
12— BeHSRORR AT
EEZE
SERpPESE
Magnetation LLC/Mag Finance Corp. (c) 11. 00% 5/15/18 40, 106 402 0.0
Momentive Performance Materials, Inc. (c) 8. 88% 10/15/20 59, 247 0 0.0
Peabody Energy Corp. (c¢) (d) 6. 00% 11/15/18 72,034 0 0.0
402 0.0
BRI
Exide Technologies(a) (d) 7.25% 4/30/25 5, 250 4,935, 000 0.0
Exide Technologies(a) (d) 11. 00% 4/30/22 37,433 31, 443, 481 0.2
36, 378, 481 0.2
WE—AT 4T
Wave Holdco LLC/Wave Holdco Corp. (a) 8. 25% 7/15/19 8, 161 8, 201, 505 0.0
WE —ERmE
Clear Channel Communications, Inc. (c) (d) 12. 00% 8/01/21 14, 800 26, 641 0.0
HEY CGrxBug) —BdhE#
Gates Global LLC/Gates Global Co. 5. 75% 7/15/22 EUR 2, 665 3, 259, 547 0.0
TR F—
Berry Petroleum Co. LLC(c) (d) 6. 38% 9/15/22 USD 42, 448 0 0.0
SandRidge Energy, Inc. (c) (d) 7.50% 2/15/23 12,210 0 0.0
SandRidge Energy, Inc. (c) (d) 8. 13% 10/15/22 34, 739 0 0.0
Vantage Drilling International(c) (d) 7.13% 4/01/23 16, 605 0 0.0
Vantage Drilling International(c) (d) 7.50% 11/01/19 33, 306 0 0.0
Vantage Drilling International 10. 00% 12/31/20 1, 253 1, 227,941 0.0
1,227,941 0.0
P—E R
iPayment, Inc. 10. 75% 4/15/24 17, 250 19, 605, 850 0.1
T ImY—
Compiler Finance Sub, Inc. 7.00% 5/01/21 10, 644 5,441, 745 0.0
gk —— 2
Avis Budget Car Rental LLC/Avis Budget Finance, Inc. 5. 25% 3/15/25 20, 907 20, 439, 729 0.1
94, 581, 841 0.4
AWEHE
Texas Competitive/TCEH(c) (d) 11.50% 10/01/20 26, 532 0 0.0
94, 581, 841 0.4
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B(n) %

A V& Ui IRFAt i
RS (A/B/%) (HA7 : F) Ck k) FEER (%)
Tv—Vv T e ~w—ry h—fAE
B
TR —
CHC Group LLC/CHC Finance Ltd., Series Al 0.00 % 10/01/20 USD 36,907 § 56, 098, 797 0.2 %
Te—VvF e ew—y h=—N—FeHLr—
EEX
HEM CGRxER) —/hE
K2016470260 (South Africa) Ltd. (a) 25.00 % 12/31/22 3,278 3,114, 361 0.0
7 B 1R — gk g
TNETF
Provincia de Buenos Aires/Argentina 5.75 % 6/15/19 11, 104 11, 464, 880 0.1
14, 579, 241 0.1
Tv—VrS - v—ry —BHHEE
SIS
ARl
Housing Development Finance Corp., Ltd., Series G 7.88 % 8/21/19 INR 1,010, 000 16, 142, 700 0.1
Indiabulls Housing Finance Ltd. 8.57 % 10/15/19 621, 300 9, 707, 689 0.0
25, 850, 389 0.1
A 7 VBB
== ayd
Fideicomiso PA Costera(d) 6.25 % 1/15/34 COP 18, 690, 784 6,551, 249 0.0
Fideicomiso PA Pacifico Tres(d) 7.00 % 1/15/35 97, 872, 936 34, 761, 435 0.1
41,312, 684 0.1
V7Y R
=8V e
Russian Federal Bond - OFZ, Series 6217 7.50 % 8/18/21 RUB 8, 467, 430 145, 319, 229 0.6
212,482, 302 0.8
L-¥ 7S
X
AR
Tervita Corp. (d) 0.00 % 10, 097, 812 68, 733, 855 0.2
TRILF—
Berry Petroleum Co. LLC(d) 0.00 % 1, 388, 962 14, 584, 101 0.1
PF—e 2
iPayment, Inc. (d) 0.00 % 174, 641 17, 464, 100 0.1
100, 782, 056 0.4
855, 507, 460 3.4
SHRE
Tv—Vv 7 e ~w—ry h-BHER
BUR—Y 7Y &
P
HSBC Bank PLC 0.00 % 11/02/17 EGP 357,075 19,637, 103 0.1
RHERE
ESVVAN
Citigroup Global Markets Holdings, Inc./United States 0.00 % 1/25/18 303, 287 15,982, 515 0.1
35,619,618 0.2
891, 127, 078 3.6
BEAMESA
(BUHEUT $24, 513, 269, 145) $ 24,802, 932, 343 98.5 %
EHTESE
BBH, Grand Cayman (j) 0.15 % - 6, 062 0.0
BBH, Grand Cayman (j) 0.75 % - 5, 860 0.0
Citibank, New York(j) 0.59 % - 199, 190, 694 0.8
Credit Suisse AG, Zurich(j) (1.45)% - 7,813,682 0.1
Deutsche Bank, Frankfurt(j) (0.56)% - 6, 225, 532 0.0
Deutsche Bank, New York(j) 0.05 % - 1, 036, 145 0.0
Deutsche Bank, New York(j) 0.59 % - 26, 614, 700 0.1
DNB, 0Oslo(j) 0.48 % - 7,224, 469 0.0
Standard Chartered Bank, Singapore (j) 0.59 % - 23, 322, 891 0.1
Wells Fargo, Grand Cayman(j) 5.73 % - 2, 259, 953 0.0
EYREEF 273, 699, 988 11
AfERERE T OMmEE 98, 027, 113 0.4
M PERR $ 25,174, 659, 444 100. 0 %
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247 (H/R/%) 2K BRIl IR A (8) 4
ays

U.S. T-Note 5 Yr (CBT) Futures 12/29/17 4, 940 $ 583,976, 806 $ 585, 390, 000 $ 1,413,194

U.S. T-Note 10 Yr (CBT) Futures 12/19/17 3,281 415, 507, 891 416,635,735 1,127,844

__ 8 2,541,038
FEMBBETH
5 S ~ LT W H ARFEH

5 FHF 77 (HAr: F) (HAL: F) (H/R/%) Al (B8) %%
Bank of America, NA BRL 137,878 UsD 43, 949 9/05/17 § 148, 412
Bank of America, NA USD 351, 324 BRL 1, 112, 642 9/05/17 2,137, 283
Bank of America, NA RUB 16, 507, 796 UsD 276, 458 9/13/17 (7,715,511)
Bank of America, NA USD 242,672 RUB 14,601, 442 9/13/17 8,684, 144
Bank of America, NA BRL 1,112, 642 Ush 349, 810 10/03/17 (2, 116, 630)
Bank of America, NA USD 58, 468 BRL 186, 000 10/03/17 363, 432
Bank of America, NA USD 65, 257 MXN 1,173,691 10/06/17 59, 736
Bank of America, NA IDR 663, 101, 999 Ush 49, 155 11/16/17 (230, 270)
Bank of America, NA USD 191, 636 INR 12,434,136 11/29/17 1, 243, 077
Barclays Bank PLC EUR 5, 000 Ush 5, 889 10/04/17 (72, 363)
Barclays Bank PLC USD 27, 855 MYR 119, 727 10/26/17 155, 419
BNP Paribas SA USD 4,520 ZAR 60, 742 9/20/17 137, 437
BNP Paribas SA GBP 107, 419 UsD 140, 221 9/21/17 1, 241, 761
BNP Paribas SA TRY 2,147, 046 UsD 597,913 10/17/17 (16, 201, 198)
Brown Brothers Harriman & Co. EUR 3, 000 USD 3,536 10/04/17 (40, 808)
Brown Brothers Harriman & Co. ush 10, 522 EUR 9, 000 10/04/17 209, 143
Brown Brothers Harriman & Co. + USDh 1, 949, 673 AUD 2,453,976 9/11/17 1, 000, 020
Brown Brothers Harriman & Co.+ ush 122,079 CAD 152, 053 9/11/17 (309, 676)
Brown Brothers Harriman & Co.+ usb 1, 661 CHF 1, 586 9/11/17 (6,921)
Brown Brothers Harriman & Co. + USD 23, 799 CNH 159, 731 9/11/17 403, 833
Brown Brothers Harriman & Co. + [IN)] 165, 305 EUR 138, 446 9/11/17 (442, 861)
Brown Brothers Harriman & Co. + USh 146, 309 GBP 113, 189 9/11/17 83, 248
Brown Brothers Harriman & Co. + [IN)] 104, 071 NZD 143, 670 9/11/17 (928, 494)
Brown Brothers Harriman & Co.+ UsDh 203, 900 SGD 276, 103 9/11/17 (266, 170)
Brown Brothers Harriman & Co. + [IN)] 1, 065, 725 ZAR 13,926,513 9/11/17 3,761,834
Brown Brothers Harriman & Co. + [IN)] 2,090, 747 AUD 2,631, 544 9/28/17 633, 602
Brown Brothers Harriman & Co. + USh 24, 458 CNH 163, 162 9/28/17 240, 114
Brown Brothers Harriman & Co. + [IN)] 146, 180 EUR 122, 427 9/28/17 (255, 592)
Brown Brothers Harriman & Co.+ UsDh 199, 816 SGD 270, 572 9/28/17 (245, 681)
Brown Brothers Harriman & Co. + [IN)] 891, 967 ZAR 11,656, 197 9/28/17 699, 312
Citibank, NA Usb 17,276 ZAR 228, 279 9/20/17 229, 403
Citibank, NA Usb 3,097 GBP 2,405 9/21/17 15, 085
Citibank, NA MXN 7,275,114 UsD 403, 792 10/06/17 (1, 072, 620)
Citibank, NA COP 92, 367, 885 USD 30, 917 10/24/17 (195, 040)
Citibank, NA INR 6, 242, 328 UsD 96, 483 11/29/17 (348, 969)
Credit Suisse International BRL 998, 956 Ush 312, 662 9/05/17 (4, 683, 203)
Credit Suisse International ush 125, 657 NOK 1,008, 576 9/27/17 4,413, 120
Credit Suisse International Usb 91, 144 MYR 390, 994 10/26/17 328, 243
Deutsche Bank AG Usb 2,281 EUR 1,934 10/04/17 25,108
Goldman Sachs Bank USA BRL 1,202, 137 USD 376, 680 9/05/17 (5,211, 814)
Goldman Sachs Bank USA ZAR 6, 482, 322 Usb 477, 459 9/20/17 (19, 619, 659)
Goldman Sachs Bank USA ush 119, 196 NOK 986, 394 9/27/17 8, 013, 255
Goldman Sachs Bank USA EUR 711, 000 Ush 815, 702 10/04/17 (32, 036, 669)
Goldman Sachs Bank USA MXN 7,275,114 Usb 404, 791 10/06/17 (72, 829)
HSBC Bank USA ush 350, 770 BRL 1,112, 642 9/05/17 2,691,072
HSBC Bank USA BRL 1,112, 642 Usb 349, 261 10/03/17 (2, 665, 662)
HSBC Bank USA MXN 32, 356 USD 1, 821 10/06/17 20, 409
HSBC Bank USA usb 14,518 TRY 51, 339 10/17/17 165, 912
JPMorgan Chase Bank, NA ush 115,618 MXN 2, 082, 045 10/06/17 249, 216
JPMorgan Chase Bank, NA CAD 109, 797 USD 87,616 11/10/17 (367, 758)
Morgan Stanley & Co. LLC usb 12,932 ZAR 173, 199 9/20/17 349, 317
Royal Bank of Scotland PLC Ush 5, 859 EUR 5, 000 10/04/17 102, 818
Standard Chartered Bank BRL 998, 956 Ush 312, 662 9/05/17 (4, 683, 203)
Standard Chartered Bank UusD 12, 465 ZAR 163, 165 9/20/17 46, 464
UBS AG usb 351, 768 BRL 1, 112, 642 9/05/17 1, 692, 992
UBS AG BRL 1, 112, 642 Ush 350, 262 10/03/17 (1, 665, 023)
UBS AG MXN 7,275,114 USD 405, 011 10/06/17 146, 887

+ U T AZIFEED~y VBT,

,63,

$ (61, 763, 516)
s $ 39, 691, 108
P § (101, 454, 624)



EYVRCEEL TV av

KB H P>
FEAN TR (H/4F) (HAL: F) TLUIT A IRFA
Put — MXN/USD (k) MXN 17.25 Sep 2017 MXN 1,723,793 $ 485, 060 $ (87, 639)
PREEETEEISNE I LYY h T TN AT S
T A EAEPTN HRIZHL
R 7a—nh—/ (B3I SR IEE (H/H/4E) (HAL : ) A PEE () &
IRFERA
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 27, 5 Year Index 12/20/21 USD 558,416 § 43,187,592 $ 25,456, 657
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 28, 5 Year Index 6/20/22 179, 053 13, 007, 887 445, 208
Morgan Stanley & Co. LLC/(INTRCONX) iTraxx—XOVER Series 27, 5 Year Index 6/20/22 223, 636 31, 066, 307 8,074,902
&t $ 87,261,786 $ 33,976, 767
IVVY R TTFNE AT
T A EAEPTN CIEZNNGIEI) HRIEHL
S FHF ST S UG (H/H/4E) (B2 : ) IRFAll TLIT A A () 2%
IRFESRA
Bank of America, NA United States Steel Corp. 9/20/19 USD 14,800 $ 1,207, 621 $§ 278,423 $ 929, 198
Citigroup Global Markets, Inc. CDX-CMBX. NA. BB Series 6 5/11/63 2,500 (541, 250) (348, 024) (193, 226)
Citigroup Global Markets, Inc. CDX-CMBX. NA. BB Series 6 5/11/63 5,000 (1,082, 500) (83, 090) (999, 410)
Citigroup Global Markets, Inc. CDX-CMBX. NA. BB Series 6 5/11/63 10,000 (2, 165, 000) 92, 206 (2, 257, 206)
Citigroup Global Markets, Inc. CDX-CMBX. NA. BBB— Series 6 5/11/63 5, 000 (703, 500) (699, 287) (4, 213)
Citigroup Global Markets, Inc. CDX-CMBX. NA. BBB— Series 6 5/11/63 1, 200 (168, 840) (146, 148) (22, 692)
Citigroup Global Markets, Inc. CDX-CMBX. NA. BBB— Series 6 5/11/63 7,259 (1,021, 341) (859, 021) (162, 320)
Credit Suisse International CDX-CMBX. NA. BB Series 6 5/11/63 1,925 (416, 762) (383, 841) (32,921)
Credit Suisse International CDX-CMBX. NA. BB Series 6 5/11/63 1, 453 (314, 575) (226, 555) (88, 020)
Credit Suisse International CDX-CMBX. NA. BB Series 6 5/11/63 3,632 (786, 328) (566, 309) (220, 019)
Credit Suisse International CDX-CMBX. NA. BB Series 6 5/11/63 3,632 (786, 328) (552, 318) (234, 010)
Credit Suisse International CDX-CMBX. NA. BB Series 6 5/11/63 5,000 (1,082, 500) (760, 437) (322, 063)
Credit Suisse International CDX-CMBX. NA. BB Series 6 5/11/63 5,000 (1,082, 500) (754, 648) (327, 852)
Credit Suisse International CDX-CMBX. NA. BB Series 6 5/11/63 23,075 (4,995,738) (4,601, 111) (394, 627)
Credit Suisse International CDX-CMBX. NA. BB Series 6 5/11/63 7,265 (1,572,873) (1,103, 699) (469, 174)
Credit Suisse International CDX-CMBX. NA. BB Series 6 5/11/63 25,000 (5,412,500) (4,892, 065) (520, 435)
Credit Suisse International CDX-CMBX. NA. BB Series 6 5/11/63 5,000 (1,082, 500) (102, 065) (980, 435)
Credit Suisse International CDX-CMBX. NA. BB Series 6 5/11/63 10,000 (2, 165,000) (1,004, 470) (1, 160, 530)
Credit Suisse International CDX-CMBX. NA. BB Series 6 5/11/63 9,260 (2,004, 790) 26, 937 (2,031, 727)
Credit Suisse International CDX-CMBX. NA. BB Series 6 5/11/63 30,000 (6, 495,000) (2,715, 309) (3,779, 691)
Credit Suisse International CDX-CMBX. NA. BB Series 6 5/11/63 40,000 (8, 660,000) (4,733, 752) (3,926, 248)
Credit Suisse International CDX-CMBX. NA. BB Series 6 5/11/63 44,000 (9, 526, 000) 541, 012 (10, 067, 012)
Credit Suisse International CDX-CMBX. NA. BBB— Series 6 5/11/63 3,600 (506, 520) (423, 421) (83, 099)
Credit Suisse International CDX-CMBX. NA. BBB- Series 6 5/11/63 19,562 (2,752,373) (2,179, 672) (572, 701)
Credit Suisse International CDX-CMBX. NA. BBB— Series 6 5/11/63 119,200 (16,771, 440) (12,411, 504) (4, 359, 936)
Deutsche Bank AG CDX-CMBX. NA. BBB— Series 6 5/11/63 3, 000 (422, 100) (333,051) (89, 049)
Deutsche Bank AG CDX-CMBX. NA. BBB— Series 6 5/11/63 3,000 (422, 100) (330, 871) (91, 229)
Deutsche Bank AG CDX-CMBX. NA. BBB— Series 6 5/11/63 4,124 (580, 247) (482, 160) (98, 087)
Deutsche Bank AG CDX-CMBX. NA. BBB— Series 6 5/11/63 10,000 (1, 407,000) (1, 306, 786) (100, 214)
Deutsche Bank AG CDX-CMBX. NA. BBB— Series 6 5/11/63 6, 066 (853, 486) (748, 931) (104, 555)
Goldman Sachs Bank USA CDX-NAIG Series 9, 10 Year Index 12/20/17 9, 000 138, 601 (125, 180) 263, 781
Goldman Sachs International CDX-CMBX. NA. BB Series 6 5/11/63 95,528 (20, 681, 812) (20, 792, 565) 110, 753
Goldman Sachs International CDX-CMBX. NA. BB Series 6 5/11/63 304,220 (65, 863, 630) (62, 998, 088) (2, 865, 542)
Goldman Sachs International CDX-CMBX. NA. BBB— Series 6 5/11/63 2,123 (298, 706) (241, 391) (57, 315)
Goldman Sachs International CDX-CMBX. NA. BBB- Series 6 5/11/63 5,000 (703, 500) (572, 791) (130, 709)
Goldman Sachs International CDX—CMBX. NA. BBB- Series 6 5/11/63 3,207 (451, 225) (302, 703) (148, 522)
Goldman Sachs International CDX-CMBX. NA. BBB- Series 6 5/11/63 5,000 (703, 500) (545, 807) (157, 693)
Goldman Sachs International CDX—CMBX. NA. BBB— Series 6 5/11/63 6,413 (902, 310) (667, 152) (235, 158)
Goldman Sachs International CDX-CMBX. NA. BBB- Series 6 5/11/63 8,491 (1, 194, 684) (958, 504) (236, 180)
Goldman Sachs International CDX—CMBX. NA. BBB—- Series 6 5/11/63 6,413 (902, 309) (616, 525) (285, 784)
Goldman Sachs International CDX—CMBX. NA. BBB— Series 6 5/11/63 8,800 (1,238, 160) (922, 776) (315, 384)
Goldman Sachs International CDX-CMBX. NA. BBB— Series 6 5/11/63 6,611 (930, 167) (587, 908) (342, 259)
Goldman Sachs International CDX-CMBX. NA. BBB- Series 6 5/11/63 12,827 (1,804,759) (1,458, 498) (346, 261)
Goldman Sachs International CDX-CMBX. NA. BBB— Series 6 5/11/63 17,348 (2, 440,863) (1,971, 421) (469, 442)
Goldman Sachs International CDX-CMBX. NA. BBB- Series 6 5/11/63 38,480 (5,414,136) (3,502, 169) (1,911, 967)
Goldman Sachs International Sabre Holdings Corp. 6/20/18 5, 000 187, 954 42, 430 145, 524
JP Morgan Securities, LLC CDX-CMBX. NA. BBB— Series 6 5/11/63 5, 000 (703, 500) (570, 659) (132, 841)
JP Morgan Securities, LLC CDX-CMBX. NA. BBB— Series 6 5/11/63 4, 862 (684, 083) (539, 417) (144, 666)
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JP Morgan Securities, LLC
Morgan Stanley & Co
International PLC
Morgan Stanley & Co
International PLC
Morgan Stanley & Co
International PLC
Morgan Stanley & Co
International PLC
Morgan Stanley Capital Services
LLC
e

f—=FN Yo —v  RTF

WO AEF S 3 KOS

CDX-CMBX. NA. BBB—

CDX-CMBX. NA. BBB- Series

CDX-CMBX. NA. BB Series 6

CDX-CMBX. NA. BBB- Series

CDX-CMBX. NA. BBB- Series

CDX-CMBX. NA. BBB- Series

Series

6

5/11/63
5/11/63
5/11/63
5/11/63
5/11/63

5/11/63

B (1) %

USD 10,000 $
5,000
1, 300
11, 552
20, 365

19,010

(1,407,000) §

(1, 082, 500)
(182,910)

(1, 625, 366)

(2, 865, 356)

(2,674, 707)

(1, 135, 006)
(502, 633)
(184, 132)

(1, 265, 706)
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