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Income

Interest on liquid assets
Interest on securities
Interest received on swaps
Income on securities lending
Total income

Expenses

Interest paid on swaps

Flat fee

Taxe d’ abonnement

Cost on securities lending
Interest on cash and bank overdraft
Total expenses

Net income (loss) on investments

Realized gain (loss)

Realized gain (loss) on market—priced securities
without options

Realized gain (loss) on options

Realized gain (loss) on financial futures
Realized gain (loss) on forward foreign exchange
contracts

Realized gain (loss) on swaps

Realized result on subscriptions/redemptions
Realized gain (loss) on foreign exchange

Total realized gain (loss)

Net realized gain (loss) of the financial year

Changes in unrealized appreciation (depreciation)
Unrealized appreciation (depreciation) on market—
priced securities without options

Unrealized appreciation (depreciation) on options
Unrealized  appreciation (depreciation) on
financial futures

Unrealized appreciation (depreciation) on forward
foreign exchange contracts

Unrealized appreciation (depreciation) on swaps
Total changes in unrealized appreciation
(depreciation)

Net increase (decrease) in net assets as a result
of operations
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USD  21ST CENTURY FOX AMERICA INC 7.25000% 98-18. 05. 18 4,232, 000. 00 4,914, 579. 28 0.18
USD  ABBOTT LABORATORIES 6.15000% 07-30. 11. 37 4,800, 000. 00 6, 140, 020. 80 0.22
USD  ABBVIE INC 2.50000% 15-14.05. 20 10, 125, 000. 00 10, 122, 954. 75 0. 36
USD  ABBVIE INC 3.20000% 15-06. 11.22 3, 750, 000. 00 3, 766, 560. 00 0.13
USD  ACTAVIS FUNDING SCS 3.00000% 15-12.03.20 3, 750, 000. 00 3,801, 832. 50 0.14
USD  ACTAVIS FUNDING SCS 3.45000% 15-15.03. 22 10, 000, 000. 00 10, 087, 030. 00 0.36
USD  ACTAVIS FUNDING SCS 3.80000% 15-15.03.25 3, 750, 000. 00 3,776, 310. 00 0. 14
USD  AES CORP 4.87500% 13-15.05. 23 2, 482, 000. 00 2, 382, 720. 00 0. 09
USD  AETNA INC 2.20000% 14-15.03.19 2, 500, 000. 00 2,536, 595. 00 0. 09
USD  ALABAMA POWER CO 2.80000% 15-01.04. 25 525, 000. 00 516, 916. 05 0.02
USD  ALBEMARLE CORPORATION 3.00000% 14-01.12.19 8, 500, 000. 00 8, 572, 224. 50 0.31
USD  ALBEMARLE CORPORATION 5.45000% 14-01.12. 44 2, 234, 000. 00 2,301, 366. 27 0.08
USD  ALCOA INC 5.12500% 14-01. 10. 24 1, 500, 000. 00 1,601, 250. 00 0. 06
USD  ALCOA INC 5.72000% 07-23.02.19 5, 000, 000. 00 5,521, 910. 00 0.20
USD  ALCOA INC 5.95000% 07-01.02. 37 1, 000, 000. 00 1, 040, 000. 00 0. 04
USD  ALLY FINANCIAL INC 5.50000% 12-15.02. 17 4, 450, 000. 00 4,650, 250. 00 0.17
USD  ALTRIA GROUP INC 4.75000% 11-05.05.21 2, 190, 000. 00 2,426, 660. 16 0.09
USD  AMAZON. COM INC 4.80000% 14-05. 12. 34 7,500, 000. 00 7,769, 385. 00 0.28
USD  AMERICAN EXPRESS CO-SUB 3.62500% 14-05.12. 24 5, 000, 000. 00 4,993, 310. 00 0. 18
USD  AMERICAN INTERNATIONAL GROUP INC 4.50000% 14-16.07. 44 2, 000, 000. 00 2,010, 700. 00 0.07
USD  ANADARKO PETROLEUM CORP 6. 20000% 10-15. 03. 40 5, 000, 000. 00 5, 833, 690. 00 0.21
USD  ANADARKO PETROLEUM CORP 5.95000% 06-15. 09. 16 8,010, 000. 00 8, 488, 877. 85 0. 30
USD  ANHEUSER-BUSCH INBEV FINANCE INC 4.62500% 14-01.02. 44 5, 000, 000. 00 5,197, 435. 00 0.19
USD  APACHE CORP 5.10000% 10-01. 09. 40 2, 600, 000. 00 2,626, 985. 40 0.09
USD  APPLE INC 3.85000% 13-04. 05.43 10, 000, 000. 00 9, 393, 970. 00 0. 34
USD  ARCELORMITTAL 5. 25000% 10-05. 08. 20 5,911, 000. 00 6, 221, 327. 50 0.22
USD  AT&T INC 3.90000% 14-11.03.24 20, 500, 000. 00 21, 142, 654. 50 0.76
USD  AT&T INC 4.80000% 14-15.06. 44 5, 000, 000. 00 4,762, 015. 00 0.17
USD  BALTIMORE GAS & ELECTRIC CO 3.50000% 11-15.11.21 2, 000, 000. 00 2, 114, 330. 00 0.08
USD  BANK OF AMERICA CORP-SUB 5.49000% 07-15.03. 19 10, 000, 000. 00 11, 046, 210. 00 0.40
USD  BANK OF AMERICA CORP 6.00000% 07-01.09. 17 2, 500, 000. 00 2,731, 142. 50 0. 10
USD  BANK OF AMERICA CORP 5.75000% 07-01.12.17 1, 825, 000. 00 2,001, 800. 53 0.07
USD  BANK OF AMERICA CORP 6.50000% 09-01.08. 16 7,000, 000. 00 7,418, 544. 00 0.27
USD  BANK OF AMERICA CORP 2.60000% 13-15.01.19 15, 000, 000. 00 15, 239, 145. 00 0.55
USD  BANK OF AMERICA CORP 5.00000% 14-21.01. 44 10, 000, 000. 00 10, 848, 350. 00 0.39
USD  BANK OF TOKYO-MITSUBISHI UFJ LTD-144A 1.20000% 14-10.03.17 3, 250, 000. 00 3, 240, 250. 00 0.12
USD  BANK OF TOKYO-MITSUBISHI UFJ LTD-144A 3.75000% 14-10.03. 24 3, 250, 000. 00 3, 420, 774. 50 0.12
USD  BARCLAYS BANK PLC-144A-SUB 6. 05000% 07-04.12.17 4,000, 000. 00 4,366, 048. 00 0.16
USD  BARCLAYS PLC-SUB 4.37500% 14-11.09. 24 4,000, 000. 00 3, 982, 576. 00 0.14
USD  BEAM INC 3.25000% 13-15. 06. 23 4,750, 000. 00 4,673, 392. 00 0.17
USD  BEAR STEARNS COMPANIES INC 7.25000% 08-01.02. 18 5, 205, 000. 00 5,945, 702. 73 0.21
USD  BOEING CO 3.30000% 15-01. 03. 35 5, 000, 000. 00 4,750, 710. 00 0.17
USD  BOEING CO 4.87500% 09-15. 02. 20 1, 000, 000. 00 1,138, 241. 00 0. 04
USD  BRITISH TELECOMMUNICATIONS PLC 1.25000% 14-14.02.17 3, 250, 000. 00 3,252, 811. 25 0.12
USD  BURLINGTON NORTHERN SANTA FE LLC 4.90000% 14-01.04. 44 6, 000, 000. 00 6,518, 004. 00 0.23
USD  CAPITAL ONE FINANCIAL CORP 6.75000% 07-15.09. 17 5, 000, 000. 00 5, 585, 460. 00 0. 20
USD  CAPITAL ONE FINANCIAL CORP 3.15000% 11-15.07. 16 3, 000, 000. 00 3, 069, 462. 00 0.11
USD  CAPITAL ONE FINANCIAL CORP 4.75000% 11-15.07. 21 2, 500, 000. 00 2,763, 467. 50 0.10
USD  CAPITAL ONE NA 2.95000% 14-23.07. 21 8, 000, 000. 00 8,017, 928. 00 0.29
USD  CARDINAL HEALTH INC 1.70000% 13-15.03.18 7, 500, 000. 00 7, 541, 460. 00 0.27
USD  CBS CORP 5.90000% 10-15. 10. 40 1, 425, 000. 00 1,579, 830. 53 0. 06
USD  CELGENE CORP 4.62500% 14-15. 05. 44 1, 500, 000. 00 1,511, 493. 00 0.05
USD  CENTURYLINK INC 7.08200% 06-01.06. 16 1, 500, 000. 00 1, 580, 758. 50 0.06
USD  CITIGROUP 8.50000% 09-22.05. 19 4, 675, 000. 00 5, 767, 683. 07 0.21
USD  CITIGROUP INC 1.75000% 13-01.05.18 5,000, 000. 00 4, 998, 980. 00 0.18
USD  CITIGROUP INC 4.45000% 12-10.01.17 6, 000, 000. 00 6, 292, 086. 00 0.23
USD  CITIGROUP INC 6.00000% 07-15.08. 17 2, 825, 000. 00 3,091, 405. 97 0.11
USD  CITIGROUP INC-SUB 5.30000% 14-06.05. 44 5,000, 000. 00 5,407, 970. 00 0.19
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USD  CITIGROUP INC-SUB 6.67500% 13-13.09. 43 5, 000, 000. 00 6, 353, 240. 00 0.23
USD  CMS ENERGY CORP 8.75000% 09-15.06. 19 3, 250, 000. 00 4,041, 755. 25 0.14
USD  COLBUN SA-144A 4.50000% 14-10. 07. 24 4,000, 000. 00 4,083, 243, 99 0. 15
USD  COMCAST CORP 4.60000% 15-15. 08. 45 7,500, 000. 00 7, 683, 975. 00 0. 28
USD  CONAGRA FOODS INC 3.25000% 12-15.09. 22 5, 000, 000. 00 4,924, 295. 00 0.18
USD  CONOCOPHILLIPS CO 2.87500% 14-15.11.21 5, 000, 000. 00 5, 096, 990. 00 0.18
USD  CONOCOPHILLIPS CO 3.35000% 14-15.11.24 4,000, 000. 00 4,050, 172. 00 0.13
USD  CONOCOPHILLIPS CO 4.15000% 14-15. 11.34 1, 500, 000. 00 1, 514, 445. 00 0.05
USD  CREDIT SUISSE-SUB 5.40000% 10-14.01.20 2, 000, 000. 00 2, 228, 658. 00 0. 08
USD  CRH AMERICA INC 8.12500% 08-15.07.18 7, 880, 000. 00 9,291, 229. 20 0.33
USD  CSX CORP 3.40000% 14-01.08. 24 4,140, 000. 00 4,222,522, 62 0.15
USD  CVS CAREMARK CORP 2.25000% 13-05.12.18 1, 500, 000. 00 1,528, 728. 00 0.05
USD  CVS CAREMARK CORP 5.30000% 13-05.12.43 7,500, 000. 00 8, 585, 392. 50 0.31
USD  DEVON ENERGY CORP 4.75000% 12-15.05. 42 3, 500, 000. 00 3,491, 243. 00 0.12
USD  DEVON ENERGY CORP 6.30000% 09-15.01.19 1, 673, 000. 00 1,902, 711. 27 0.07
USD  DIRECTV HOLDINGS LLC/FINANCING INC 1.75000% 13-15.01. 18 6, 000, 000. 00 5,993, 538. 00 0.21
USD  DOLLAR GENERAL CORP 1.87500% 13-15.04. 18 10, 448, 000. 00 10, 392, 468. 88 0.37
USD  DOLLAR GENERAL CORP 3.25000% 13-15.04. 23 1, 250, 000. 00 1, 213, 392. 50 0. 04
USD  DOMINION GAS HOLDINGS LLC 4.80000% 14-01.11.43 5,000, 000. 00 5, 341, 240. 00 0.19
USD  DOW CHEMICAL CO/THE 4.37500% 12-15.11.42 1, 250, 000. 00 1,177,316. 25 0. 04
USD  DUKE ENERGY CORP 3.95000% 13-15. 10. 23 4, 330, 000. 00 4,601, 361. 10 0.16
USD  EATON CORP 2.75000% 13-02.11.22 6, 000, 000. 00 5,927, 718. 00 0.21
USD  ECOLAB INC 5.50000% 11-08. 12. 41 1, 407, 000. 00 1, 624, 429. 33 0. 06
USD  EL PASO NATURAL GAS CO 5.95000% 07-15.04. 17 1, 375, 000. 00 1, 475, 614. 25 0.05
USD  ENBRIDGE ENERGY PARTNERS LP 6.50000% 08-15.04. 18 4,500, 000. 00 5,014, 260. 00 0.18
USD  ENBRIDGE ENERGY PARTNERS 5.50000% 10-15.09. 40 2, 750, 000. 00 2,814, 410. 50 0. 10
USD  ENCANA CORP 3.90000% 11-15. 11. 21 5, 000, 000. 00 5, 195, 735. 00 0.19
USD  ENCANA CORP 6.50000% 07-01. 02, 38 3, 000, 000. 00 3, 387, 168. 00 0.12
USD  ENERGY TRANSFER PARTNERS LP 5.95000% 13-01.10. 43 7,500, 000. 00 7,849, 395. 00 0.28
USD  ENTERPRISE PRODUCTS OPERATING LLC 5.10000% 14-15. 02, 45 4,000, 000. 00 4,150, 916. 00 0.15
USD  ERP OPERATING LTD PARTNERSHIP 2.37500% 14-01.07. 19 3, 888, 000. 00 3,930, 371. 42 0.14
USD  EXELON GENERATION CO LLC 4.00000% 10-01. 10.20 9, 759, 000. 00 10, 276, 988. 21 0.37
USD  EXELON GENERATION CO LLC 2.95000% 15-15.01.20 3, 000, 000. 00 3, 042, 144. 00 0.11
USD  FEDEX CORP 2.70000% 13-15.04. 23 1, 175, 000. 00 1,154, 345. 85 0. 04
USD  FEDEX CORP 3.20000% 15-01.02.25 5, 000, 000. 00 4,958, 015. 00 0.18
USD  FERMACA ENTERPRISES S DE RL DE CV-144A 6.37500% 14-30.03. 38 1, 750, 000. 00 1,831, 099. 78 0.07
USD  FIRSTENERGY CORP 4.25000% 13-15.03.23 1, 750, 000. 00 1,802, 104. 50 0. 06
USD  FREEPORT MCMORAN COPPER & GOLD INC 3.55000% 12-01.03.22 1, 275, 000. 00 1, 205, 733. 07 0. 04
USD  FREEPORT MCMORAN COPPER & GOLD INC 3.10000% 13-15.03. 20 1, 750, 000. 00 1,752,329. 25 0. 06
USD  GENERAL ELECTRIC CO 4.50000% 14-11.03. 44 4,000, 000. 00 4, 257, 096. 00 0. 15
USD  GILEAD SCIENCES INC 4.50000% 14-01.02. 45 9, 500, 000. 00 9,707, 043. 00 0.35
USD  GLAXOSMITHKLINE CAPITAL PLC 2.85000% 12-08. 05.22 4,800, 000. 00 4, 832, 385. 60 0.17
USD  GOLDMAN SACHS GROUP INC 7.50000% 09-15.02. 19 2, 675, 000. 00 3, 169, 808. 13 0. 11
USD  GOLDMAN SACHS GROUP INC-SUB 6.75000% 07-01. 10. 37 8, 000, 000. 00 9, 824, 656. 00 0. 35
USD  GOLDMAN SACHS GROUP INC 5.25000% 11-27.07. 21 17, 025, 000. 00 19, 212, 814. 65 0. 69
USD  GOLDMAN SACHS GROUP INC 5.75000% 12-24.01. 22 13, 000, 000. 00 14, 992, 497. 00 0. 54
USD  HBOS PLC-144A-SUB 6.75000% 08-21.05. 18 6, 500, 000. 00 7, 260, 961. 50 0.26
USD  HCP INC 4.00000% 15-01.06.25 12, 000, 000. 00 12, 027, 264. 00 0.43
USD  HEATHROW FUNDING LTD-144A 2.50000% 12-25.06. 15 2, 025, 000. 00 2,026, 998. 68 0.07
USD  HEWLETT-PACKARD CO 2.60000% 12-15.09. 17 5, 025, 000. 00 5,141, 931. 75 0.18
USD  HOME DEPOT INC 5.40000% 10-15. 09. 40 3, 354, 000. 00 3,954, 329. 11 0. 14
USD  HSBC HOLDINGS PLC 4.00000% 12-30.03. 22 2, 600, 000. 00 2, 788, 008. 60 0. 10
USD  HSBC HOLDINGS PLC-SUB 4.25000% 14-14.03. 24 1, 500, 000. 00 1, 564, 530. 00 0. 06
USD  HSBC HOLDINGS PLC-SUB 5.25000% 14-14.03. 44 5,000, 000. 00 5, 484, 415. 00 0.20
USD  HYUNDAI CAPITAL AMERICA-144A 3.75000% 10-06.04. 16 4, 250, 000. 00 4, 341, 630. 00 0. 16
USD  INTEL CORP 3.30000% 11-01. 10.21 750, 000. 00 793, 402. 50 0.03
USD  INTERNATIONAL BUSINESS MACHINES CORP 7.62500% 08-15. 10. 18 1, 315, 000. 00 1,574, 256. 19 0. 06
USD  INTERNATIONAL LEASE FINANCE CORP 3.87500% 13-15.04. 18 2, 875, 000. 00 2,943, 137. 50 0.11
USD  INTERNATIONAL PAPER CO 3.80000% 15-15.01.26 6, 500, 000. 00 6, 537, 609. 00 0.23
USD  JERSEY CENTRAL POWER & LIGHT 7.350% 09-01.02. 19 1, 575, 000. 00 1,839, 429. 90 0.07
USD  JOHNSON & JOHNSON 4.37500% 13-05.12.33 5, 500, 000. 00 6, 122, 088. 50 0.22
USD  JOHNSON CONTROLS INC 3.62500% 14-02.07. 24 2, 000, 000. 00 2, 043, 026. 00 0.07
USD  JOHNSON CONTROLS INC 4.62500% 14-02.07. 44 5, 000, 000. 00 5, 046, 320. 00 0.18
USD  JP MORGAN CHASE & CO 4.50000% 12-24.01. 22 3,975, 000. 00 4,345, 807. 87 0.16
USD  JP MORGAN CHASE & CO-SUB 3.87500% 14-10. 09. 24 6, 000, 000. 00 6, 033, 792. 00 0.22



UBSTA Iz T - AURRRAV K- IYP—T7UF

ki ek i K NL AR M PE
S/ AT av/ ez

BT RIS (%)

AT v TR D
RIEH(R) %

USD  JP MORGAN CHASE & CO 2.25000% 15-23.01. 20 5,000, 000. 00 4,973, 895. 00 0.18
USD  JP MORGAN CHASE & CO 3.12500% 15-23.01.25 4,000, 000. 00 3,919, 244, 00 0.14
USD  JPMORGAN CHASE & CO 3.15000% 11-05.07. 16 9, 050, 000. 00 9, 260, 331. 05 0.33
USD  JUNIPER NETWORKS INC 4.50000% 14-15.03. 24 2, 825, 000. 00 2,921, 872, 08 0. 10
USD  JUNIPER NETWORKS INC 4.35000% 15-15. 06. 25 5, 098, 000. 00 5,211, 710. 89 0.19
USD  KINDER MORGAN ENERGY PARTNERS LP 5.40000% 14-01.09. 44 6, 750, 000. 00 6, 475, 342, 50 0.23
USD  KINDER MORGAN INC 5.30000% 14-01.12.34 2, 250, 000. 00 2,197, 525. 50 0.08
USD  LINCOLN NATIONAL CORP 3.35000% 15-09.03.25 3, 000, 000. 00 2,984, 616. 00 0.11
USD  LOWE'S COMPANIES INC 5.00000% 13-15.09.43 1, 500, 000. 00 1,700, 551. 50 0. 06
USD  LYONDELLBASELL INDUSTRIES NV 5.00000% 12-15.04. 19 2, 450, 000. 00 2, 686, 427. 45 0. 10
USD  LYONDELLBASELL INDUSTRIES NV 4.62500% 15-26.02. 55 1, 500, 000. 00 1, 369, 294. 50 0.05
USD  MARATHON OIL CORP 5.90000% 08-15.03. 18 3, 883, 000. 00 4,295, 689. 12 0.15
USD  MARATHON PETROLEUM CORP 5. 12500% 11-01.03. 21 5,000, 000. 00 5,567, 985. 00 0.20
USD  MASCO CORP 4.45000% 15-01.04. 25 1, 500, 000. 00 1, 539, 375. 00 0.06
USD  MEDTRONIC INC 4.12500% 11-15.03.21 7,500, 000. 00 8,233, 110. 00 0. 29
USD  MICROSOFT CORP 3.50000% 15-12.02. 35 5, 000, 000. 00 4, 670, 135. 00 0.17
USD  MICROSOFT CORP 3.75000% 15-12.02.45 3, 000, 000. 00 2,761, 755. 00 0.10
USD  MORGAN STANLEY 4.30000% 15-27.01.45 3, 000, 000. 00 2, 908, 644. 00 0.10
USD  MORGAN STANLEY 5.50000% 11-28.07. 21 5,000, 000. 00 5,727, 785. 00 0.19
USD  MORGAN STANLEY 5.62500% 09-23.09. 19 16, 500, 000. 00 18, 664, 305. 00 0.67
USD  MORGAN STANLEY-SUB 4.87500% 12-01.11.22 4, 150, 000. 00 4,478, 281. 60 0. 16
USD  NEXTERA ENERGY 7.87500% 08-15. 12. 15 2, 063, 000. 00 2,135, 147. 23 0. 08
USD  NOBLE HOLDING INTERNATIONAL LTD 3.95000% 12-15.03.22 4,500, 000. 00 4,149, 643. 50 0.15
USD  NOBLE HOLDING INTERNATIONAL LTD 6.95000% 15-01. 04. 45 1, 500, 000. 00 1, 459, 942. 50 0.05
USD  NOBLE HOLDING INTERNATIONAL LTD 4.00000% 15-16.03. 18 1, 750, 000. 00 1,797, 698. 00 0. 06
USD  NORFOLK SOUTHERN CORP 4.45000% 15-15.06. 45 2, 000, 000. 00 1, 994, 600. 00 0.07
USD  NORTHROP GRUMMAN CORP 3.50000% 10-15.03. 21 4, 306, 000. 00 4,491,717.78 0.16
USD  OCCIDENTAL PETROLEUM CORP 4. 12500% 09-01.06. 16 2, 000, 000. 00 2, 068, 036. 00 0.07
USD  OMNICARE INC 4.75000% 14-01.12.22 9, 000, 000. 00 9, 765, 000. 00 0.35
USD  ONEOK PARTNERS LP 8.62500% 09-01.03.19 1, 450, 000. 00 1,735, 639. 85 0. 06
USD  ORACLE CORP 3.90000% 15-15. 05. 35 20, 000, 000. 00 19, 361, 220. 00 0.69
USD  ORACLE CORP 4. 12500% 15-15. 05. 45 6, 500, 000. 00 6,291, 701. 00 0.23
USD  PERRIGO CO 1.30000% 14-08.11. 16 11, 940, 000. 00 11,931, 856. 92 0. 43
USD  PETROBRAS GLOBAL FINANCE BV 3.50000% 12-06.02. 17 2, 120, 000. 00 2,111, 096. 00 0.08
USD  PETROBRAS GLOBAL FINANCE BV 3.25000% 14-17.03. 17 6, 000, 000. 00 5, 904, 960. 00 0.21
USD  PETROLEOS MEXICANOS 4.87500% 13-18.01.24 3, 000, 000. 00 3, 128, 610. 00 0. 11
USD  PFIZER INC 4.30000% 13-15.06. 43 3, 000, 000. 00 3,011, 448. 00 0.11
USD  PFIZER INC 4.40000% 14-15.05. 44 9, 500, 000. 00 9, 725, 587. 00 0.35
USD  PHILIP MORRIS INTERNATIONAL INC 2.50000% 12-22.08. 22 10, 145, 000. 00 9,942, 688. 41 0.36
USD  PHILLIPS 66 5.87500% 13-01. 05, 42 2, 000, 000. 00 2,271, 300. 00 0. 08
USD  PLAINS ALL AMERICAN PIPELINE LP 5.00000% 11-01.02.21 5, 000, 000. 00 5,517, 115. 00 0.20
USD  PNC BANK NATTONAL ASSOCIATION 2.95000% 15-23.02. 25 4,500, 000. 00 4, 439, 209. 50 0. 16
USD  PPL CAPITAL FUNDING INC 1.90000% 13-01.06. 18 2, 220, 000. 00 2,224, 897. 32 0. 08
USD  PPL CAPITAL FUNDING INC 5.00000% 14-15.03. 44 1, 500, 000. 00 1,637, 926. 50 0. 06
USD  PPL CAPITAL FUNDING INC 3.95000% 14-15.03. 24 2, 000, 000. 00 2, 089, 654. 00 0.07
USD  PRUDENTIAL FINANCIAL INC 7.37500% 09-15. 06. 19 5, 000, 000. 00 5, 993, 555. 00 0.21
USD  PUBLIC SERVICE CO OF COLORADO 3.60000% 12-15.09. 42 2, 200, 000. 00 2,062, 777. 20 0.07
USD  RABOBANK NEDERLAND-SUB 4.62500% 13-01.12. 23 4,000, 000. 00 4, 250, 568. 00 0.15
USD  RABOBANK UTRECHT 3.37500% 12-19.01. 17 3, 000, 000. 00 3, 114, 330. 00 0.11
USD  REGENCY ENERGY PARTNERS LP/FINANCE CORP 5.00000% 14-01. 10. 22 2, 750, 000. 00 2, 875, 400. 00 0.10
USD  REGENCY ENERY PARTNERS LP/FINANCE CORP 5.75000% 13-01.09. 20 2, 000, 000. 00 2, 200, 000. 00 0. 08
USD  REYNOLDS AMERICAN INC 6.75000% 07-15.06. 17 4, 860, 000. 00 5, 349, 659. 58 0.19
USD  ROYAL BANK OF SCOTLAND GROUP PLC-SUB 6.10000% 13-10.06. 23 10, 000, 000. 00 10, 900, 710. 00 0.39
USD  SEMPRA ENERGY 4.05000% 13-01. 12. 23 5,000, 000. 00 5, 305, 340. 00 0.19
USD  SEMPRA ENERGY 6.50000% 09-01. 06. 16 4,000, 000. 00 4,225,472, 00 0.15
USD  SEMPRA ENERGY 9.80000% 08-15.02. 19 1, 125, 000. 00 1, 435, 962. 38 0.05
USD  SOUTHWESTERN ELECTRIC POWER 5.87500% 07-01.03. 18 3, 000, 000. 00 3, 329, 229. 00 0.12
USD  SOUTHWESTERN ELECTRIC POWER 3.55000% 12-15. 02, 22 4,237, 000. 00 4,415, 517. 52 0.16
USD  SOUTHWESTERN ENERGY CO 4.95000% 15-23.01. 25 5, 000, 000. 00 5,193, 320. 00 0.19
USD  SPECTRA ENERGY PARTNERS LP 3.50000% 15-15.03. 25 9, 000, 000. 00 8, 873, 532. 00 0.32
USD  SPRINT NEXTEL CORP 7.00000% 12-15. 08. 20 3, 000, 000. 00 3, 060, 000. 00 0.11
USD  STANDARD CHARTERED BANK-144A-SUB 6. 40000% 07-26. 09. 17 9, 500, 000. 00 10, 419, 182. 00 0.37
USD  STATE STREET CORP-SUB 3.10000% 13-15.05. 23 2, 500, 000. 00 2,514, 625. 00 0. 09
USD  SUNCOR ENERGY INC 6.10000% 08-01.06. 18 6, 000, 000. 00 6, 725, 124. 00 0. 24
USD  SVENSKA HANDELSBANKEN AB 1.62500% 13-21.03. 18 3, 000, 000. 00 3, 004, 722. 00 0.11
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USD  SYNCHRONY FINANCTAL 4.25000% 14-15.08. 24 10, 000, 000. 00 10, 257, 020. 00 0.37
USD  TARGET CORP 3.50000% 14-01.07. 24 6, 500, 000. 00 6, 766, 064. 50 0. 24
USD  TECK RESOURCES LTD 3.00000% 12-01.03. 19 2, 500, 000. 00 2, 478, 559. 99 0. 09
USD  TECK RESOURCES LTD 4.75000% 11-15. 01,22 5, 000, 000. 00 4,904, 755. 00 0.18
USD  TELEFONICA EMISIONES SA 6.22100% 07-03.07.17 11, 000, 000. 00 12, 063, 909. 00 0. 43
USD  TELEFONICA EMISTONES SA 3.19200% 13-27.04. 18 6, 500, 000. 00 6, 731, 679. 50 0.24
USD  THERMO FISHER SCIENTIFIC INC 2.40000% 13-01.02. 19 5,000, 000. 00 5, 036, 815. 00 0. 18
USD  TIME WARNER CABLE INC 5.00000% 09-01.02. 20 5, 500, 000. 00 5, 930, 435. 50 0.21
USD  TIME WARNER INC 3.55000% 14-01.06. 24 10, 000, 000. 00 10, 025, 110. 00 0.36
USD  TOTAL CAPITAL INTERNATIONAL SA 2.87500% 12-17.02. 22 2, 000, 000. 00 2, 029, 066. 00 0.07
USD  TRANSCANADA PIPELINES LTD 3.80000% 10-01.10.20 2, 400, 000. 00 2, 565, 900. 00 0. 09
USD  TRANSOCEAN LTD 6.00000% 07-15.03. 18 6, 000, 000. 00 6, 105, 000. 00 0.22
USD  TRANSOCEAN LTD 6.80000% 07-15. 03. 38 8, 865, 000. 00 7, 114, 162. 50 0. 25
USD  TRANSOCEAN LTD 7.50000% 01-15. 04. 31 940, 000. 00 808, 400. 00 0. 03
USD  UNITED TECHNOLOGIES CORP 6. 12500% 08-15.07. 38 1, 250, 000. 00 1,556, 301. 25 0. 06
USD  VALERO ENERGY CORP 3.65000% 15-15.03. 25 7,000, 000. 00 6, 978, 727. 00 0.25
USD  VALERO ENERGY CORP 4.90000% 15-15.03. 45 10, 000, 000. 00 9, 865, 890. 00 0.35
USD  VALERO ENERGY CORP 6.62500% 07-15. 06. 37 1, 300, 000. 00 1,538, 128. 80 0. 06
USD  VALSPAR CORP 4.20000% 12-15.01. 22 4,000, 000. 00 4, 236, 768. 00 0. 15
USD  VALSPAR CORP 4.40000% 15-01. 02. 45 1, 250, 000. 00 1,198, 658. 75 0. 04
USD  VENTAS REALTY LP/VENTAS CAPITAL CORP 4.00000% 12-30.04. 19 2, 375, 000. 00 2,525, 427. 75 0. 09
USD  VERIZON COMMUNICATIONS INC 3.65000% 13-14.09. 18 5, 000, 000. 00 5, 270, 855. 00 0.19
USD  VERIZON COMMUNICATIONS INC 4.40000% 14-01.11.34 3, 000, 000. 00 2, 887, 440. 00 0.10
USD  VIACOM INC 2.50000% 13-01.09. 18 9, 905, 000. 00 10, 057, 477. 57 0. 36
USD  VIACOM INC 5.25000% 14-01. 04. 44 3, 000, 000. 00 2, 923, 065. 00 0. 10
USD  WAL-MART STORES INC 5.62500% 10-01.04. 40 2, 310, 000. 00 2, 844, 460. 08 0. 10
USD  WALGREENS BOOTS ALLIANCE INC 4.80000% 14-18. 11. 44 5, 000, 000. 00 4, 948, 205. 00 0. 18
USD  WASHINGTON MUTUAL BK FA CHATS CALIF-SUB'DEF® 5.5% 2-15.01. 13 7, 995, 000. 00 799. 50 0. 00
USD  WEATHERFORD INTERNATIONAL LTD 6.00000% 08-15.03. 18 3, 000, 000. 00 3, 191, 985. 00 0.11
USD  WELLPOINT INC 3.12500% 12-15. 05. 22 3, 715, 000. 00 3,716, 552. 87 0. 13
USD  WELLS FARGO & CO 2.15000% 13-15.01. 19 5,000, 000. 00 5, 066, 375. 00 0. 18
USD  WILLIAMS PARTNERS LP 5.40000% 14-04.03. 44 4,000, 000. 00 3, 876, 844. 00 0. 14
USD  WYNDHAM WORLDWIDE 2.95000% 12-01.03.17 1,961, 000. 00 1,998, 437. 45 0.07
USD  XEROX CORP 2.75000% 15-01.09. 20 2, 500, 000. 00 2, 496, 402. 50 0. 09
USD XL GROUP LTD 5.75000% 11-01.10.21 5, 600, 000. 00 6, 495, 585. 60 0.23
USD  XLIT LTD 5.25000% 13-15. 12. 43 5, 500, 000. 00 5, 984, 940. 50 0.21
USD  ZIMMER HOLDINGS INC 4.25000% 15-15.08. 35 2, 500, 000. 00 2, 431, 687. 50 0. 09
USD  ZIMMER HOLDINGS INC 2.70000% 15-01.04. 20 10, 000, 000. 00 10, 075, 750. 00 0. 36
USD  ZOETIS INC 4.70000% 13-01.02. 43 1, 500, 000. 00 1,475, 625. 00 0. 05
X KLAE 1,118, 914, 340. 33 40. 05
BEE R/ — F&E 1,118, 914, 340. 33 40. 05
EEFH/ —
EN%
USD  ARCELORMITTAL STEP-UP 12-25.02. 17 2, 500, 000. 00 2, 606, 250. 00 0. 09
USD  METLIFE INC-SUB 6.400%/3M LIBOR+220.5BP 06-15. 12. 36 7,000, 000. 00 8,001, 000. 00 0. 29
X KLAE 10, 607, 250. 00 0. 38
EBRGG/ — FEE 10, 607, 250. 00 0.38
BEEMGSTAT L B—Li-/—F
EN%
USD  AIA GROUP LTD-144A 3.20000% 15-11.03.25 5, 500, 000. 00 5, 450, 555. 00 0. 19
USD  AVALON BAY COMMUNITIES INC 4.20000% 13-15.12.23 1, 807, 000. 00 1,937, 375. 05 0.07
USD  AVALON BAY COMMUNITIES INC 3.45000% 15-01.06.25 3,000, 000. 00 3,039, 291. 00 0.11
USD  BANK OF AMERICA CORP 5.62500% 10-01.07. 20 3, 740, 000. 00 4,276, 899. 44 0.15
USD  BANK OF AMERICA CORP-SUB 4.20000% 14-26.08. 24 12, 500, 000. 00 12, 698, 700. 00 0. 45
USD  BANK OF AMERICA CORP 6.40000% 07-28.08.17 7,000, 000. 00 7,710, 815. 00 0. 28
USD  BANK OF AMERICA CORP 6.87500% 08-25.04. 18 5, 169, 000. 00 5, 887, 878. 68 0.21
USD  BNP PARIBAS 1.37500% 14-17.03. 17 13, 500, 000. 00 13, 522, 558. 50 0. 48
USD  BRANCH BANKING & TRUST CO 2.85000% 14-01.04. 21 9, 500, 000. 00 9,723, 307. 00 0.35
USD  CREDIT SUISSE NEW YORK 1.37500% 14-26.05. 17 15, 000, 000. 00 15, 010, 770. 00 0. 54
USD  GENERAL ELECTRIC CAPITAL CORP 5.87500% 08-14.01. 38 11, 000, 000. 00 13, 809, 851. 00 0. 49
USD  GENERAL ELECTRIC CAPITAL CORP 6.87500% 09-10.01. 39 1, 100, 000. 00 1, 540, 685. 30 0. 05
USD  GENERAL ELECTRIC CAPITAL CORP 6.00000% 09-07.08. 19 15, 000, 000. 00 17, 478, 540. 00 0. 63
USD  JOHN DEERE CAPITAL CORP 2.80000% 14-03.04.21 7,500, 000. 00 7, 692, 930. 00 0.27
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RIEEBL(GR) 4%
USD  LLOYDS BANK PLC-144A-SUB 6.50000% 10-14-09. 20 3, 000, 000. 00 3, 520, 404. 00 0. 13
USD  MEXICO, UNITED STATES OF 5.55000% 14-21.01.45 2, 250, 000. 00 2,528, 437. 50 0. 09
USD  MORGAN STANLEY 6.62500% 08-01.04. 18 4, 375, 000. 00 4, 950, 150. 62 0.18
USD  MORGAN STANLEY-SUB 4.35000% 14-08. 09. 26 6, 000, 000. 00 6,103, 116. 00 0.22
USD  PRUDENTTAL FINANCIAL INC 6.10000% 07-15. 06. 17 1, 640, 000. 00 1,791, 270. 32 0. 06
USD  PRUDENTIAL FINANCIAL INC 2.30000% 13-15.08. 18 4, 175, 000. 00 4,248, 454. 95 0. 15
USD  STANDARD CHARTERED BANK (HONG KONG)-SUB 5.87500% 10-24.06. 20 8, 000, 000. 00 9, 157, 440. 00 0. 33
USD  TWENTY-FIRST CENTURY FOX AMERICA INC 6.20000% 05-15. 12. 34 5, 100, 000. 00 6, 176, 518. 20 0.22
USD  VALERO ENERGY CORP 7.50000% 02-15. 04. 32 1, 245, 000. 00 1,569, 346. 16 0. 06
USD  WELLS FARGO & CO-SUB 4.65000% 14-04. 11. 44 11, 000, 000. 00 11, 058, 729. 00 0. 40
X RLEE 170, 884, 022. 72 6.11
BEERGITAT L B—L - /—+EF 170, 884, 022. 72 6.11
BEERSES
EN%
USD  ALLY FINANCIAL INC 4.62500% 15-19. 05. 22 2, 250, 000. 00 2, 250, 000. 00 0. 08
USD  BNP PARIBAS SA-SUB 4.25000% 14-15. 10. 24 7,000, 000. 00 7, 146, 699. 00 0. 26
USD  BP CAPITAL MARKETS PLC 2.23700% 14-10.05. 19 5,000, 000. 00 5, 065, 635. 00 0. 18
USD  BRITISH TELECOMMUNICATIONS PLC STEP-UP/DOWN 00-15. 12.30 1, 800, 000. 00 2, 836, 108. 80 0. 10
USD  BURLINGTON NORTHERN SANTA FE CORP 4.15000% 15-01.04. 45 2, 500, 000. 00 2, 387, 952. 50 0. 08
USD  CITIGROUP INC 3.87500% 13-25. 10. 23 20, 000, 000. 00 20, 848, 980. 00 0.75
USD  ONA FINANCIAL CORP 5.87500% 10-15. 08. 20 5, 000, 000. 00 5, 760, 100. 00 0.21
USD  COMMONWEALTH EDISON CO 6. 15000% 07-15.09. 17 4, 185, 000. 00 4,639, 273. 38 0.17
USD  COMMONWEALTH EDISON CO 3.80000% 12-01. 10. 42 3, 410, 000. 00 3,233, 815. 53 0.12
USD  CONSOLIDATED EDISON CO OF NEW YORK INC 7.12500% 08-01.12.18 135, 000. 00 159, 381. 81 0.01
USD  CONSOLIDATED EDISON CO OF NEW YORK INC 4.45000% 14-15.03. 44 4,000, 000. 00 4, 160, 040. 00 0. 15
USD  CONSOLIDATED EDISON CO OF NEW YORK INC 4.62500% 14-01.12.54 3, 500, 000. 00 3, 595, 490. 50 0. 13
USD  DTE ELECTRIC CO 3.70000% 15-15.03. 45 3, 500, 000. 00 3,320, 114. 00 0.12
USD  DUKE ENERGY CAROLINAS LLC 6.05000% 08-15.04. 38 1, 425, 000. 00 1,857, 714. 08 0.07
USD  DUKE ENERGY OHIO INC 5.40000% 03-15. 06. 33 2, 500, 000. 00 2,705, 967. 50 0.10
USD  DUKE ENERGY PROGRESS INC 4.37500% 14-30.03. 44 5, 000, 000. 00 5, 283, 940. 00 0.19
USD  ENTERPRISE PRODUCTS OPERATING LP 6.87500% 03-01.03. 33 1, 650, 000. 00 2, 055, 220. 20 0.07
USD  ENTERPRISE PRODUCTS OPERATING LP 6.30000% 07-15.09. 17 1, 525, 000. 00 1, 689, 642. 05 0. 06
USD  FORD MOTOR CO 6.62500% 98-01. 10. 28 4, 300, 000. 00 5, 389, 976. 90 0.19
USD  INTERNATIONAL BUSINESS MACHINES CORP 8.37500% 89-01. 11.19 2, 306, 000. 00 2,938, 325. 95 0. 10
USD  INTERNATIONAL PAPER CO 7.50000% 09-15. 08. 21 2, 000, 000. 00 2,518, 610. 00 0. 09
USD  MIDAMERICAN ENERGY CO 2.40000% 13-15.03.19 14, 106, 000. 00 14, 428, 336. 21 0. 52
USD  MIZUHO CORP BANK LTD-144A 1.55000% 12-17.10. 17 3, 000, 000. 00 2, 995, 320. 00 0. 11
USD  MORGAN STANLEY 5.50000% 10-24.07. 20 5, 000, 000. 00 5, 685, 935. 00 0. 20
USD  PACIFIC GAS & ELECTRIC CO 4.30000% 14-15.03.45 2, 000, 000. 00 2,021, 112. 00 0.07
USD  PETRO-CANADA 6.80000% 08-15. 05. 38 3, 300, 000. 00 4, 268, 635. 80 0. 15
USD  REGENCY ENERY PARTNERS LP/FINANCE CORP 5.87500% 14-01.03. 22 3, 472, 000. 00 3,801, 840. 00 0. 14
USD  ROYAL BANK OF SCOTLAND NV-SUB 4.65000% 04-04. 06. 18 2, 000, 000. 00 2, 105, 562. 00 0. 08
USD  SOUTHERN CALIFORNIA EDISON CO 5.95000% 08-01.02. 38 1, 435, 000. 00 1,807, 909. 14 0. 06
USD  SPRINT CAPITAL CORPORATION 6.87500% 98-15. 11. 28 2, 000, 000. 00 1, 805, 000. 00 0. 06
USD  SUNCOR ENERGY INC 6.50000% 07-15. 06. 38 3,000, 000. 00 3, 766, 398. 00 0.13
USD  TIME WARNER ENTERTAINMENT CO L P 8.37500% 93-15.03. 23 2, 300, 000. 00 2,888, 710. 30 0. 10
USD  TIME WARNER INC 5.35000% 13-15.12.43 4, 250, 000. 00 4,627, 557. 25 0.17
USD  UNITED TECHNOLOGIES CORP-SUB STEP-UP 1.55000% 15-04.05. 18 9, 000, 000. 00 9, 057, 789. 00 0.32
USD  UNITEDHEALTH GROUP INC 6.87500% 08-15.02. 38 1, 475, 000. 00 2,020, 193. 92 0.07
USD  VALE OVERSEAS LTD 4.62500% 10-15.09. 20 1, 025, 000. 00 1, 063, 232. 50 0. 04
X FLEE 152,186, 518. 32 5.45
Bl R (HEH S5 152,186, 518. 32 5.45
EHF HEH
E%
USD  DEUTSCHE TELEKOM INTL FIN 8.250%/RATING LINKED 00-15.06. 30 5, 000, 000. 00 7, 379, 360. 00 0. 26
X KLEs 7,379, 360. 00 0. 26
EHREEHEAE 7,379, 360. 00 0. 26
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RIEBL(HH) %%
BEFF LSy —/—
EN%
USD  AMERICA, UNITED STATES OF 3.00000% 14-15.11. 44 12, 500, 000. 00 12, 846, 675. 00 0. 46
USD  AMERICA, UNITED STATES OF 1.37500% 15-30. 04. 20 55, 000, 000. 00 54, 755, 085. 00 1.96
* FILEE 67,601, 760. 00 2.42
BEFF LY ) -/ — & 67,601, 760. 00 2.42
LROEEBGIFAIC LB EIN TV IEELDHLEMISS S ULBEREE 1,527,573, 251. 37 54.67
HOBRHHEHIBTEEI SN TWIEEEDH I EMIEHFS L UERESR
EBFETEY b - Ny i
EN%
USD  HOME EQUITY MORTGAGE TRUST-SUB *DEFAULT® FLR 05-01.11.35 1, 750, 000. 00 0. 05 0. 00
USD ML MTGE INVEST-SUB *DEFAULT" IM LIBOR+210BP 05-25.06. 35 1, 000, 000. 00 0. 00 0. 00
* FILEE 0.05 0.00
EBFETEY b - Ny OFEHEE 0.05 0.00
BEFFES =2 - Ny IiEH
EIN%
USD  EXTENDED STAY AMERICA TRUST-144A 3.60390% 13-05. 12, 31 2, 500, 000. 00 2, 542, 062. 50 0. 09
USD  GAHR COMMERICIAL MORT TRST NRF-144A-SUB 3.38216% 15-01.12. 19 7, 000, 000. 00 7,015, 141. 00 0. 25
USD  HILTON USA TRUST-144A-SUB 4. 40650% 13-01. 11. 30 1, 750, 000. 00 1,778, 175. 00 0.07
X FILEE 11, 335, 378. 50 0.41
BEFGES—D - Ny U EEEEE 11, 335, 378. 50 0.41
EBFFES =2 - NvYiTEH
E N
USD  CDGJ COMMERCIAL MORTG TRUST 2014-BXCH-144A FLR 14-15.12.16 2, 025, 000. 00 2,029, 171. 50 0.07
USD  CG-CCRE CMCL MRTG TRUST-144A-SUB 1M LIBOR+175BP 14-15.06. 31 3, 375, 000. 00 3,359, 073. 37 0.12
USD  COMM 2014-TWC MTG TRUST-144A-SUB IM LIBOR+85BP 14-13.02.32 3, 000, 000. 00 2, 996, 223. 00 0.11
USD  CSMC TRUST 2015-DEAL-144A-SUB IM LIBOR+215BP 15-15. 04. 29 8, 000, 000. 00 8,007, 504. 00 0. 29
USD  GS MORTGAGE SECURITIES TRUST-144A-SUB FLR 14-15.07. 31 3, 000, 000. 00 3, 000, 807. 00 0. 11
USD  MORGAN STANLEY CAPITAL INC-144A-SUB FLR 14-13.07.29 1, 500, 000. 00 1,512,837. 00 0. 05
USD  NLY COMMERCIAL MTGE TRST-144A-SUB 1M LIBOR+260BP 14-15.11.30 1, 500, 000. 00 1, 500, 055. 50 0.05
X FILEE 22,405, 671.37 0.80
EBAGES—D - Ny VRS 22,405, 671.37 0.80
BEEFF/ — F
EN%
USD  21ST CENTURY FOX AMERICA INC 4.75000% 14-15.09. 44 5, 000, 000. 00 5, 109, 475. 00 0.18
USD  21ST CENTURY FOX AMERICA INC 6.90000% 10-15.08.39 3, 000, 000. 00 3,927, 384. 00 0.14
USD  A.P. MOLLER-MAERSK-144A 2.55000% 14-22.09.19 2, 500, 000. 00 2, 549, 200. 00 0. 09
USD  ABBVIE INC 1.75000% 13-06. 11. 17 10, 000, 000. 00 10, 035, 940. 00 0. 36
USD  ABBVIE INC 2.90000% 13-06. 11.22 5,501, 000. 00 5,417, 043. 74 0. 19
USD  ABBVIE INC 4.40000% 13-06. 11. 42 1, 500, 000. 00 1, 456, 563. 00 0. 05
USD  ACCESS MIDSTREAM PARTNERS LP/FIN CORP 4.87500% 14-15. 03, 24 5,000, 000. 00 5, 075, 000. 00 0. 18
USD  ADT CORP 3.50000% 13-15.07. 22 7, 150, 000. 00 6,576, 570. 00 0.24
USD  AECOM GLOBAL IT LLC/URS FOX US LP STEP-UP/DOWN 14-01.04. 17 1, 950, 000. 00 1, 959, 750. 00 0.07
USD  ALTRIA GROUP INC 5.37500% 13-31.01.44 9, 500, 000. 00 10, 180, 437. 50 0. 36
USD  AMERICAN ELECTRIC POWER INC 1.65000% 12-15.12. 17 4, 556, 000. 00 4,566, 036. 87 0. 16
USD  AMERICAN EXPRESS CREDIT CORP 1.30000% 13-29.07. 16 10, 585, 000. 00 10, 641, 079. 33 0. 38
USD  AMERICAN INTERNATIONAL GROUP INC 6.25000% 06-01. 05. 36 3, 180, 000. 00 3,925, 678. 20 0. 14
USD  APACHE CORP 4.75000% 12-15.04. 43 9, 750, 000. 00 9,439, 998. 75 0.34
USD  APPALACHIAN POWER CO 4.40000% 14-15. 05. 44 6, 000, 000. 00 6, 027, 636. 00 0.22
USD  BARCLAYS BANK PLC 2.50000% 14-20.02.19 5,000, 000. 00 5, 093, 625. 00 0. 18
USD  BARRICK GOLD CORP 3.85000% 12-01.04. 22 6, 500, 000. 00 6, 447, 044. 50 0.23
USD  BAYER US FINANCE LLC-144A 1.50000% 14-06. 10. 17 1, 600, 000. 00 1,611, 113. 60 0. 06
USD  BAYER US FINANCE LLC-144A 2.37500% 14-08.10. 19 5, 000, 000. 00 5, 067, 360. 00 0. 18
USD  BAYER US FINANCE LLC-144A 3.37500% 14-08.10. 24 2, 000, 000. 00 2,032, 602. 00 0.07
USD  BOEING CO 5.87500% 09-15. 02. 40 2,000, 000. 00 2,575, 064. 00 0. 09
USD  BOSTON PROPERTIES LP 4.12500% 10-15.05. 21 2, 000, 000. 00 2, 170, 646. 00 0. 08
USD  BURLINGTON NORTHERN SANTA FE LLC 3.00000% 13-15.03. 23 10, 245, 000. 00 10, 264, 352. 81 0.37
USD  BURLINGTON NORTHERN SANTE FE CORP 5.40000% 11-01.06. 41 1, 485, 000. 00 1,708, 214. 81 0. 06
USD  BURLINGTON NORTHERN SANTE FE CORP 5.75000% 08-15.03. 18 2, 342, 000. 00 2,615, 854. 74 0. 09
USD  CAMERON INTERNATIONAL CORP 1.15000% 13-15.12.16 4,500, 000. 00 4,477, 689. 00 0.16

— 24
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USD  CF INDUSTRIES INC 4.95000% 13-01.06.43 3, 000, 000. 00 2,898, 000. 00 0.10
USD  CF INDUSTRIES INC 7.12500% 10-01.05.20 7,855, 000. 00 9,411, 735. 32 0.34
USD  CHEVRON CORP 2.35500% 12-05. 12. 22 10, 000, 000. 00 9, 739, 240. 00 0.35
USD  CIGNA CORP 5.12500% 10-15. 06. 20 5, 000, 000. 00 5, 675, 525. 00 0. 20
USD  CIT GROUP INC 5.00000% 12-15.05. 17 4, 450, 000. 00 4,613, 760. 00 0.17
USD  CLEVELAND ELECTRIC ILLUMINATING CO 5.95000% 06-15. 12. 36 9, 124, 000. 00 10, 510, 601. 65 0.38
USD  ONA FINANCIAL CORP 5.75000% 11-15. 08. 21 1,975, 000. 00 2, 275, 365. 90 0.08
USD  COMCAST CORP 4.25000% 13-15.01. 33 5, 000, 000. 00 5, 054, 720. 00 0.18
USD  CONSTELLATION BRANDS INC 3.87500% 14-15.11. 19 2, 500, 000. 00 2, 559, 375. 00 0. 09
USD  CONTINENTAL RESOURCES INC 5.00000% 12-15.09. 22 5, 000, 000. 00 4, 987, 500. 00 0.18
USD  CONTINENTAL RESOURCES INC 4.90000% 14-01. 06. 44 5, 525, 000. 00 4,812, 656. 23 0.17
USD  CREDIT SUISSE NEW YORK 3.00000% 14-29.10.21 4,000, 000. 00 4,026, 848. 00 0.14
USD  DAIMLER FINANCE NORTH AMERICA LLC-144A 2.45000% 15-18.05. 20 12, 500, 000. 00 12, 538, 175. 00 0.45
USD  DAIMLER FINANCE NORTH AMERICA LLC-144A 3.00000% 11-28.03.16 5, 000, 000. 00 5,091, 385. 00 0.18
USD  DEERE & CO 2.60000% 12-08. 06. 22 2, 000, 000. 00 1,998, 498. 00 0.07
USD  DEUTSCHE TELEKOM INTL FINANCE BV-144A 4.87500% 12-06.03. 42 2, 000, 000. 00 2, 120, 246. 00 0. 08
USD  DIRECTTV HOLDINGS LLC/FINANCING INC-SUB 5.15000% 12-15. 03. 42 5, 715, 000. 00 5,595, 493. 63 0.20
USD  DIRECTV HOLDINGS LLC/FINANCING INC 6.00000% 10-15.08. 40 3, 250, 000. 00 3, 540, 563. 00 0.13
USD  DIRECTV HOLDINGS LLC/FINANCING INC 6.37500% 11-01.03.41 5, 250, 000. 00 5,959, 763. 25 0.21
USD  DISCOVERY COMMUNICATIONS LLC 4.95000% 12-15. 05. 42 2, 500, 000. 00 2,421, 692. 50 0.09
USD  DISH DBS CORP 4.62500% 12-15.07. 17 4, 450, 000. 00 4,622, 437. 50 0.17
USD  DOW CHEMICAL CO 4.12500% 11-15. 11.21 8, 000, 000. 00 8, 581, 152. 00 0.31
USD  EATON CORP 1.50000% 13-02.11.17 9, 000, 000. 00 9,043,011. 00 0.32
USD  ECOLAB INC 1.45000% 12-08.12. 17 5,000, 000. 00 4,984, 270. 00 0.18
USD  ECOLAB INC 4.35000% 11-08.12.21 5, 150, 000. 00 5,608, 128. 55 0.20
USD  EL PUERTO DE LIVERPOOL SA DE CV-144A 3.95000% 14-02. 10. 24 3, 500, 000. 00 3,512, 075. 00 0.14
USD  ELECTRICITE DE FRANCE SA-144A 4.87500% 14-22.01. 44 2, 000, 000. 00 2, 124, 498. 00 0. 08
USD  ENABLE MIDSTREAM PARTNERS LP-144A 2.40000% 14-15.05. 19 7,535, 000. 00 7, 296, 796. 04 0.26
USD  ENERGY TRANSFER PARTNERS LP 7.50000% 08-01.07. 38 2, 125, 000. 00 2,576, 143. 88 0. 09
USD  ENTERPRISE PRODUCTS OPERATING LP 4.45000% 12-15.02. 43 3, 403, 000. 00 3,228,123, 23 0.12
USD  ERAC USA FINANCE CO-144A 6.37500% 07-15.10. 17 8, 474, 000. 00 9,427,019. 94 0.34
USD  ERAC USA FINANCE LLC-144A 6.20000% 06-01.11.16 4,720, 000. 00 5, 040, 870. 32 0.18
USD  ERAC USA FINANCE-144A 2.80000% 13-01.11.18 5, 000, 000. 00 5, 137, 540. 00 0. 18
USD  ERP OPERATING LTD PARTNERSHIP 4.75000% 10-15. 07. 20 3, 280, 000. 00 3, 649, 223, 04 0.13
USD  EXPRESS SCRIPTS HOLDING CO 3.90000% 12-15. 02. 22 5, 000, 000. 00 5,207, 310. 00 0.19
USD  FEDEX CORP 3.87500% 12-01. 08. 42 5, 000, 000. 00 4, 493, 540. 00 0.16
USD  FIFTH THIRD BANCORP 2.30000% 14-01.03.19 5, 000, 000. 00 5, 045, 740. 00 0.18
USD  FIRSTENERGY TRANSMISSION LLC-144A 5.45000% 14-15.07. 44 3, 000, 000. 00 3, 244, 308. 00 0.12
USD  FLEXTRONICS INTERNATIONAL LTD 5.00000% 13-15. 02, 23 1, 350, 000. 00 1,408, 549. 50 0. 05
USD  FORD MOTOR CO 4.75000% 13-15.01. 43 7, 128, 000. 00 7,253, 025. 12 0. 26
USD  FORD MOTOR CREDIT CO 6.62500% 10-15.08. 17 1, 700, 000. 00 1, 876, 944. 50 0.07
USD  FORD MOTOR CREDIT CO LLC 5.00000% 11-15.05. 18 10, 000, 000. 00 10, 838, 070. 00 0. 39
USD  FORD MOTOR CREDIT CO LLC 3.00000% 12-12.06. 17 2, 650, 000. 00 2,717, 847.95 0. 10
USD  FREEPORT MCMORAN COPPER & GOLD INC 2.37500% 13-15.03. 18 5, 000, 000. 00 4,980, 265. 00 0.18
USD  FREEPORT-MCMORAN COPPER & GOLD INC 5.45000% 13-15.03. 43 1, 500, 000. 00 1,307, 766. 00 0. 05
USD  FRONTIER COMMUNICATIONS CORPORATION 9.00000% 01-15.08. 31 775, 000. 00 763, 375. 00 0. 03
USD  FRONTIER COMMUNICATIONS CORP 8.25000% 10-15. 04. 17 1, 345, 000. 00 1, 469, 412. 50 0. 05
USD  GATX CORP 2.60000% 14-30. 03. 20 1, 500, 000. 00 1, 498, 674. 00 0.05
USD  GENERAL ELECTRIC CAPITAL CORP 3.15000% 12-07.09. 22 10, 000, 000. 00 10, 276, 840. 00 0.37
USD  GENERAL MOTORS CO 6.25000% 14-02. 10. 43 7, 000, 000. 00 8, 098, 349. 00 0.29
USD  GENERAL MOTORS FINANCIAL CO INC 4.75000% 14-15.08. 17 2, 750, 000. 00 2,907, 132. 25 0. 10
USD  GLENCORE FINANCE CANADA LTD-144A STEP UP 12-25. 10. 42 2,000, 000. 00 2, 009, 308. 00 0.07
USD  GLP CAPITAL LP / GLP FINANC IT INC 4.37500% 14-01.11.18 500, 000. 00 517, 500. 00 0.02
USD  GLP CAPITAL LP / GLP FINANC IT INC 4.87500% 14-01. 11.20 1, 500, 000. 00 1, 552, 500. 00 0. 06
USD  GLP CAPITAL LP / GLP FINANC IT INC 5.37500% 14-01. 11.23 1, 000, 000. 00 1, 047, 500. 00 0. 04
USD  GOLDMAN SACHS GROUP INC 6.25000% 11-01.02. 41 3, 000, 000. 00 3,721, 785. 00 0.13
USD  HCP INC 4.20000% 14-01.03. 24 1, 000, 000. 00 1,025, 742. 00 0. 04
USD  HCP INC 6.00000% 07-30.01. 17 2, 825, 000. 00 3, 038, 524. 80 0.11
USD  HEINEKEN NV-144A 4.00000% 12-01. 10. 42 7, 000, 000. 00 6,616, 589. 00 0.24
USD  HOME DEPOT INC 4.87500% 13-15.02. 44 2, 500, 000. 00 2,719, 882. 50 0.10
USD  HSBC BANK PLC-144A 1.50000% 13-15.05. 18 9, 575, 000. 00 9,544, 187. 65 0.34
USD  HSBC USA INC 1.62500% 12-16.01. 18 5, 000, 000. 00 5,019, 555. 00 0.18
USD  HUMANA INC 2.62500% 14-01. 10. 19 5, 000, 000. 00 5, 081, 130. 00 0.18
USD  HUMANA INC 4.95000% 14-01. 10. 44 5, 000, 000. 00 5, 255, 830. 00 0.19
USD  HYUNDAT CAPITAL AMERICA INC-144A 2.12500% 12-02.10.17 2, 500, 000. 00 2,526, 552. 50 0. 09
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USD  ILLINOIS TOOL WORKS INC 0.90000% 14-25.02. 17 7,000, 000. 00 7,019, 411. 00 0.25
USD  ING US INC 2.90000% 13-15.02. 18 9, 830, 000. 00 10, 113, 035. 19 0.36
USD  INTERNATIONAL LEASE FINANCE CORP 6.25000% 11-15.05. 19 1, 355, 000. 00 1, 504, 050. 00 0. 05
USD  JPMORGAN CHASE & CO 1.35000% 14-15.02. 17 2, 000, 000. 00 2,007, 442, 00 0.07
USD  JPMORGAN CHASE & CO 4.40000% 10-22. 07. 20 1, 680, 000. 00 1, 833, 830. 88 0.07
USD  JPMORGAN CHASE & CO 4.25000% 10-15. 10. 20 6, 000, 000. 00 6, 502, 398. 00 0.23
USD  JPMORGAN CHASE & CO 4.35000% 11-15.08. 21 12, 825, 000. 00 13,918, 959. 68 0.50
USD  KINDER MORGAN ENERGY PARTNERS LP 6.50000% 09-01.09. 39 5,000, 000. 00 5, 312, 420. 00 0.19
USD  KRAFT FOODS GROUP INC 2.25000% 12-05.06. 17 7, 050, 000. 00 7, 162, 052. 70 0. 26
USD  KRAFT FOODS GROUP INC 3.50000% 12-06.06. 22 2, 000, 000. 00 2, 042, 224. 00 0.07
USD  KROGER €O 2.20000% 12-15.01.17 6, 400, 000. 00 6, 504, 390. 40 0.23
USD  KROGER CO 2.95000% 14-01.11.21 1,701, 000. 00 1,713, 806. 83 0. 06
USD  KROGER CO 3.40000% 12-15. 04. 22 3, 750, 000. 00 3,846, 026. 25 0.14
USD  KROGER CO 3.85000% 13-01.08. 23 6, 500, 000. 00 6, 808, 620. 00 0.24
USD  LABORATORY CORP AMERICA HOLDINGS 2.20000% 12-23.08. 17 1, 800, 000. 00 1,824, 726. 60 0.07
USD  LIBERTY MUTUAL GROUP INC-144A 5.00000% 11-01.06. 21 1, 500, 000. 00 1, 650, 576. 00 0. 06
USD  LIBERTY MUTUAL GROUP INC-144A 4.95000% 12-01.05.22 2, 150, 000. 00 2, 347, 436. 65 0.08
USD  LIFE TECHNOLOGIES CORP 6.00000% 10-01.03.20 11, 975, 000. 00 13, 740, 833. 50 0.49
USD  LINCOLN NATIONAL CORP 8.75000% 09-01.07.19 2, 000, 000. 00 2, 496, 290. 00 0. 09
USD  MARATHON PETROLEUM CORP 4.75000% 14-15.09. 44 3, 000, 000. 00 2,922, 729. 00 0.10
USD  MEDCO HEALTH SOLUTIONS INC 4.12500% 10-15.09. 20 1,475, 000. 00 1, 586, 920. 05 0. 06
USD  MEDTRONIC INC-144A 3.15000% 14-15.03. 22 10, 000, 000. 00 10, 231, 400. 00 0.37
USD  MONDELEZ INTL 2.25000% 14-01.02. 19 2, 000, 000. 00 2,024, 148. 00 0.07
USD  MONTELL FINANCE CO BV-144A 8.10000% 97-15.03. 27 4, 250, 000. 00 5,767, 398. 75 0.21
USD  MORGAN STANLEY 3.75000% 13-25.02. 23 10, 000, 000. 00 10, 323, 850. 00 0.37
USD  MORGAN STANLEY 3.87500% 14-29. 04. 24 5, 000, 000. 00 5, 151, 255. 00 0.18
USD  MORGAN STANLEY 5.75000% 11-25.01. 21 9, 000, 000. 00 10, 392, 579. 00 0.37
USD  MORGAN STANLEY 6.37500% 12-24.07. 42 105, 000. 00 133, 786. 80 0.01
USD  MOSAIC CO 4.25000% 13-15.11.23 1, 750, 000. 00 1,847,777.75 0.07
USD  MOTIVA ENTERPRISES LLC-144A 6.85000% 10-15.01. 40 2, 607, 000. 00 3, 068, 957. 79 0. 11
USD  MYLAN INC 1.35000% 13-29.11. 16 6, 300, 000. 00 6, 295, 545. 90 0.23
USD  NBC UNIVERSAL INC 4.37500% 11-01.04.21 1, 875, 000. 00 2,060, 848. 12 0.07
USD  NBC UNIVERSAL INC 5.15000% 11-30.04. 20 1,925, 000. 00 2, 190, 763. 57 0. 08
USD  NBC UNIVERSAL INC 6.40000% 11-30.04. 40 5, 000, 000. 00 6, 443, 985. 00 0.23
USD  NISSAN MOTOR ACCEPTANCE CORP-144A 2.35000% 14-04.03. 19 2, 000, 000. 00 2,023, 960. 00 0.07
USD  NOBLE HOLDING INTERNATIONAL LTD 5.95000% 15-01.04. 25 2, 000, 000. 00 2,012, 632. 00 0.07
USD  NORFOLK SOUTHERN CORP 3.00000% 12-01.04. 22 6, 000, 000. 00 6, 060, 186. 00 0.22
USD  NORFOLK SOUTHERN CORP 2.90300% 13-15.02. 23 3,802, 000. 00 3,768, 508. 18 0. 14
USD  NOVA CHEMICALS CORP-144A 5.00000% 14-01. 05. 25 2, 000, 000. 00 2, 050, 000. 00 0.07
USD  NOVA CHEMICALS CORP-144A 5.25000% 13-01.08. 23 1, 000, 000. 00 1, 030, 000. 00 0. 04
USD  ONEOK PARTNERS LP 2.00000% 12-01.10. 17 6, 325, 000. 00 6,326, 612. 87 0.23
USD  ORACLE CORP 4.30000% 14-08.07. 34 8, 000, 000. 00 8, 178, 808. 00 0.29
USD  ORACLE CORP 5.37500% 11-15. 07. 40 1,925, 000. 00 2,193, 701. 12 0.08
USD  OWENS-BROCKWAY GLASS CONTAINER INC-144A 5.37500% 14-15.01. 25 1, 500, 000. 00 1,511, 250. 00 0. 05
USD  PENSKE TRUCK LEASING/PTL FIN CORP-144A 3.37500% 15-01.02. 22 4,000, 000. 00 3, 958, 252. 00 0. 14
USD  PERNOD-RICARD-144A 4.45000% 11-15.01. 22 5, 000, 000. 00 5, 406, 525. 00 0.19
USD  PERRIGO FINANCE PLC 4.90000% 14-15. 12. 44 3, 000, 000. 00 3,034, 221. 00 0.11
USD  PERRIGO FINANCE PLC 3.90000% 14-15.12.24 1, 602, 000. 00 1,634, 371. 61 0. 06
USD  PHILIP MORRIS INTERNATIONAL INC 4.50000% 12-20. 03. 42 1, 300, 000. 00 1, 308, 733. 40 0.05
USD  PHILLIPS 66 4.87500% 14-15. 11. 44 2, 000, 000. 00 2,021, 270. 00 0.07
USD  PHILLIPS 66 PARTNERS LP 3.60500% 15-15.02. 25 6, 000, 000. 00 5, 899, 980. 00 0.21
USD  PNC BANK NATIONAL ASSOCIATION 1.30000% 13-03. 10. 16 7,000, 000. 00 7, 035, 756. 00 0.25
USD  PPL CAPITAL FUNDING INC 4.70000% 13-01. 06. 43 5, 760, 000. 00 6, 094, 460. 16 0.22
USD  PRINCIPAL FINANCIAL GROUP INC 8.87500% 09-15. 05. 19 1, 025, 000. 00 1,275, 458. 75 0.05
USD  PROGRESS ENERGY INC 7.05000% 09-15.03.19 3, 880, 000. 00 4,590, 928. 52 0.16
USD  PSEG POWER LLC 4.30000% 13-15. 11.23 3, 500, 000. 00 3, 700, 270. 00 0.13
USD  QVC INC 4.37500% 13-15.03.23 1, 800, 000. 00 1,812, 094. 20 0. 06
USD  REPUBLIC SERVICES INC 3.55000% 12-01.06. 22 1, 200, 000. 00 1,233, 277. 20 0. 04
USD  REPUBLIC SERVICES INC 5.50000% 10-15.09. 19 3, 920, 000. 00 4,430, 842. 64 0.16
USD  REYNOLDS AMERICAN INC 7.75000% 06-01.06. 18 1, 625, 000. 00 1, 882, 820. 87 0.07
USD  RIO TINTO FINANCE USA LTD 3.50000% 12-22.03.22 2, 625, 000. 00 2,696, 751. 75 0.10
USD  SIMON PROPERTY GROUP LP 3.75000% 14-01.02.24 5, 500, 000. 00 5, 766, 321. 00 0.21
USD  SOUTHERN CO 2.45000% 13-01.09. 18 10, 000, 000. 00 10, 263, 730. 00 0.37
USD  SOUTHERN POWER CO 5.25000% 13-15.07. 43 6, 884, 000. 00 7,692, 030. 16 0. 28
USD  SOUTHWESTERN ENERGY CO 4.10000% 12-15. 03. 22 2, 500, 000. 00 2, 504, 700. 00 0. 09
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USD  SPECTRA ENERGY CAPITAL LLC 3.30000% 13-15.03.23 3, 250, 000. 00 3, 057, 008. 50 0.11
USD  STARWOOD HOTELS & RESORTS WORLDWIDE INC 4.50000% 14-01. 10. 34 1, 750, 000. 00 1, 676, 500. 00 0. 06
USD  SUNOCO LOGISTICS PARTNERS OPERATIONS LP 5.30000% 14-01.04. 44 4,000, 000. 00 3, 864, 248. 00 0. 14
USD  SUNTRUST BANK-SUB 7.25000% 08-15.03. 18 3, 225, 000. 00 3, 686, 020. 20 0.13
USD  SUNTRUST BANKS INC 1.35000% 14-15.02. 17 9, 500, 000. 00 9, 527, 578. 50 0.34
USD  SUNTRUST BANKS INC 2.35000% 13-01. 11. 18 4,900, 000. 00 4,970, 452. 20 0. 18
USD  SYSCO CORP 4.50000% 14-02. 10. 44 2, 500, 000. 00 2, 537, 845. 00 0. 09
USD  TEACHERS INSURANCE&ANNUITY ASS-144A-SUB 4.90000% 14-15. 09. 44 2, 500, 000. 00 2, 678, 087. 50 0. 10
USD  TECK RESOURCES LTD 4.50000% 10-15.01. 21 6, 000, 000. 00 6, 140, 958. 00 0.22
USD  TEXAS INSTRUMENTS INC 2.75000% 14-12.03.21 3, 500, 000. 00 3, 589, 344. 50 0.13
USD  THERMO FISHER SCIENTIFIC INC 1.30000% 13-01.02.17 1, 600, 000. 00 1, 599, 780. 80 0. 06
USD  TIME WARNER CABLE INC 4.00000% 11-01.09.21 3, 000, 000. 00 3, 100, 275. 00 0.11
USD  TIME WARNER INC 4.00000% 11-15.01.22 2, 250, 000. 00 2, 365, 047. 00 0. 08
USD  TRANSCANADA PIPELINES LTD 4.62500% 14-01.03. 34 3, 500, 000. 00 3, 673, 064. 50 0. 13
USD  TRANSELEC SA-144A 4.25000% 14-14.01.25 2, 000, 000. 00 2, 047, 882. 00 0.07
USD  TRANSOCEAN INC 2.50000% 12-15. 10. 17 4,038, 000. 00 3,939, 573. 75 0. 14
USD  TRANSOCEAN INC 5.05000% 11-15.12. 16 2, 000, 000. 00 2, 075, 000. 00 0.07
USD  TRAVELERS COMPANIES INC 3.90000% 10-01.11.20 5, 000, 000. 00 5, 439, 520. 00 0. 19
USD  UNION PACIFIC CORP 4.75000% 13-15.12.43 1, 000, 000. 00 1, 103, 015. 00 0. 04
USD  UNITED PARCEL SERVICE INC 5.12500% 09-01.04. 19 5, 000, 000. 00 5, 636, 035. 00 0. 20
USD  UNITED PARCEL SERVICE INC 2.45000% 12-01.10.22 5, 000, 000. 00 4, 992, 665. 00 0. 18
USD  VALE SA 5.62500% 12-11.09. 42 7,000, 000. 00 6, 116, 460. 00 0.22
USD  VENTAS REALITY LP 1.25000% 14-17.04. 17 1, 500, 000. 00 1,499, 217. 00 0. 05
USD  VENTAS REALTY LP/VENTAS CAPITAL CORP 2.70000% 13-01.04.20 2, 350, 000. 00 2,372, 322. 65 0. 09
USD  VERIZON COMMUNICATIONS INC 3.85000% 12-01. 11.42 5, 000, 000. 00 4,273, 495. 00 0. 15
USD  VERIZON COMMUNICATIONS INC 4.50000% 13-15.09. 20 9, 000, 000. 00 9, 815, 886. 00 0. 35
USD  VERIZON COMMUNICATIONS INC 6.40000% 13-15.09. 33 794, 000. 00 933, 873. 42 0.03
USD  VERIZON COMMUNICATIONS INC 6.55000% 13-15.09. 43 1,921, 000. 00 2, 333, 407. 96 0. 08
USD  VERIZON COMMUNICATIONS INC 2.62500% 15-21.02. 20 14, 500, 000. 00 14, 625, 512. 00 0.52
USD  VERIZON COMMUNICATIONS INC-144A 4.52200% 15-15.09. 48 13, 032, 000. 00 11, 905, 292. 38 0. 43
USD  VERIZON COMMUNICATIONS INC-144A 4.67200% 15-15.03. 55 18, 626, 000. 00 16, 759, 637. 55 0. 60
USD  WALGREEN CO 3.10000% 12-15.09. 22 5, 975, 000. 00 5, 920, 263. 02 0.21
USD  WALGREENS BOOTS ALLIANCE INC 2.70000% 14-18.11.19 2, 000, 000. 00 2, 029, 850. 00 0.07
USD  WALGREENS BOOTS ALLIANCE INC 3.30000% 14-18.11.21 5, 000, 000. 00 5, 055, 630. 00 0.18
USD  WASTE MANAGEMENT INC 4.75000% 10-30. 06. 20 2, 000, 000. 00 2, 230, 446. 00 0. 08
USD  WELLPOINT INC 4.62500% 12-15. 05. 42 1, 725, 000. 00 1,727, 228. 70 0. 06
USD  WELLS FARGO & CO-SUB 4.48000% 14-16.01. 24 10, 000, 000. 00 10, 752, 910. 00 0.38
USD  WESTPAC BANKING CORP 2.00000% 12-14.08. 17 2, 725, 000. 00 2,767,973. 25 0. 10
USD  WINDSTREAM CORP 7.87500% 10-01.11. 17 2, 000, 000. 00 2, 155, 000. 00 0. 08
USD WM WRIGLEY JR CO-144A 2.00000% 13-20.10. 17 1, 250, 000. 00 1,266, 077. 50 0. 05
USD WM WRIGLEY JR CO-144A 2.90000% 13-21.10.19 3, 000, 000. 00 3, 069, 666. 00 0.11
USD  XCEL ENERGY INC 4.70000% 10-15. 05. 20 5, 450, 000. 00 6, 000, 390. 05 0.21
USD  XLIT LTD 2.30000% 13-15.12.18 7,000, 000. 00 7,091, 357. 00 0.25
USD  XLIT LTD-SUB 5.50000% 15-31.03. 45 4, 500, 000. 00 4,427, 410. 50 0. 16
USD  YAMANA GOLD INC 4.95000% 14-15.07. 24 7,650, 000. 00 7,554, 834. 00 0.27
USD  YUM BRANDS INC 3.87500% 13-01.11.23 2, 295, 000. 00 2, 284, 059. 73 0. 08
USD  YUM BRANDS INC 5.35000% 13-01.11.43 5, 700, 000. 00 5, 768, 975. 70 0.21
USD  ZIMMER HOLDINGS INC 2.00000% 15-01.04. 18 4,000, 000. 00 4,030, 504. 00 0. 14
USD  ZOETIS INC 3.25000% 13-01.02.23 6, 634, 000. 00 6, 502, 733. 04 0.23
X KLEs 951, 836, 765. 84 34.07
BEEFF/ — F &5 951, 836, 765. 84 34.07
EEFF/ —F
E%
USD  ARCELORMITTAL 6. 750%/RATING LINKED 11-01.03.41 2, 350, 000. 00 2, 367, 625. 00 0. 09
USD  RIO TINTO FINANCE USA LTD 9.000%/RATING LINKED 09-01.05.19 4,750, 000. 00 5, 956, 262. 50 0.21
X KLEs 8, 323, 887. 50 0.30
EBHFG/ — FEE 8, 323, 887. 50 0.30
BEEFGITATL - F—L-/—F
E%
USD  AVALONBAY COMMUNITIES INC 3.95000% 10-15.01. 21 1, 845, 000. 00 1,974, 419. 37 0.07
USD  BANK OF AMERICA CORP 3.30000% 13-11.01.23 10, 000, 000. 00 10, 018, 660. 00 0. 36
USD  BANK OF AMERICA CORP-SUB 4.00000% 15-22.01. 25 5, 000, 000. 00 4,983, 275. 00 0. 18
USD  BB&T CORP 1.60000% 12-15.08. 17 2, 100, 000. 00 2, 114, 924. 70 0. 08
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USD  KEYCORP 2.30000% 13-13.12.18 5,000, 000. 00 5, 067, 730. 00 0. 18
USD  KEYCORP 5.10000% 11-24.03.21 5,000, 000. 00 5, 632, 540. 00 0. 20
USD  PNC BANK NATIONAL ASSOCIATION-SUB 2.95000% 13-30.01. 23 2, 000, 000. 00 1,979, 402. 00 0.07
USD  PRUDENTIAL FINANCIAL INC 6.62500% 07-01.12.37 1, 590, 000. 00 2,025, 472, 38 0.07
USD  PRUDENTTAL FINANCIAL INC 5.10000% 13-15.08. 43 7,000, 000. 00 7,461, 370. 00 0.27
USD  US BANCORP-SUB 2.95000% 12-15.07. 22 1, 550, 000. 00 1,556, 189. 15 0. 05
X RIS 42, 813,982. 60 1.53
BEERGITA 7L 8—L - /—rEF 42, 813,982. 60 1.53
B {3
BN
USD  A.P. MOLLER-MAERSK-144A 3.75000% 14-22.09. 24 4,895, 000. 00 5,032, 706. 14 0.18
USD  AT&T INC 1.60000% 12-15.02. 17 3, 800, 000. 00 3,817, 221. 60 0. 14
USD  CANADIAN NATIONAL RAILWAY CO 6.37500% 07-15. 11. 37 1, 000, 000. 00 1, 348, 524. 00 0. 05
USD  COMCAST CORP 6.30000% 07-15. 11. 17 4,000, 000. 00 4, 486, 064. 00 0. 16
USD  COMCAST CORP 6.95000% 07-15. 08. 37 5, 000, 000. 00 6, 660, 030. 00 0. 24
USD  CONSOLIDATED EDISON CO OF NEW YORK INC 5.85000% 08-01.04. 18 2, 950, 000. 00 3, 316, 820. 70 0.12
USD  CONTINENTAL ATRLINES PASS THRU TRUST 7.25000% 09-10.11. 19 1, 175, 000. 00 1,017, 123. 34 0. 04
USD  CONTINENTAL RESOURCES INC 4.50000% 13-15.04. 23 1, 800, 000. 00 1,773, 351. 00 0. 06
USD  CREDIT SUISSE GRP FDNG GUERNSEY-144A 3.75000% 15-26.03. 25 5,000, 000. 00 4, 934, 400. 00 0. 18
USD  DELTA AIR LINES INC 4.95000% 10-23.05.19 955, 000. 00 639, 906. 12 0. 02
USD  DIAGEO CAPITAL PLC 5.87500% 06-30. 09. 36 7,000, 000. 00 8,599, 577. 00 0.31
USD  DOW CHEMICAL CO 4.25000% 10-15. 11. 20 1, 500, 000. 00 1,623, 469. 50 0. 06
USD  DUKE ENERGY CAROLINAS LLC 4.25000% 11-15.12.41 1, 500, 000. 00 1, 548, 850. 50 0. 05
USD  EL PASO NATURAL GAS CO 8.37500% 03-15.06. 32 1, 800, 000. 00 2,221, 500. 60 0. 08
USD  FEDEX CORP 5.10000% 14-15.01. 44 3, 000, 000. 00 3, 214, 032. 00 0. 11
USD  GLENCORE FUNDING LLC-144A 4.62500% 14-29. 04. 24 8, 000, 000. 00 8, 248, 880. 00 0. 29
USD  GOLDMAN SACHS GROUP INC/THE 2.55000% 14-23.10. 19 10, 000, 000. 00 10, 064, 410. 00 0. 36
USD  HEWLETT-PACKARD CO 2.12500% 10-13.09. 15 1, 875, 000. 00 1, 881, 300. 00 0.07
USD  KERR-MCGEE CORP 7.87500% 01-15. 09. 31 1, 050, 000. 00 1, 413, 444. 90 0.05
USD  LIBERTY MUTUAL GROUP INC-144A-SUB 7.80000% 07-15. 03. 37 7,500, 000. 00 9, 093, 750. 00 0.32
USD  LYB INTERNATIONAL FINANCE BV 4.87500% 14-15.03. 44 7,000, 000. 00 7,073, 318. 00 0. 25
USD  MIDAMERICAN ENERGY CO 4.80000% 13-15.09. 43 5, 705, 000. 00 6, 425, 695. 54 0.23
USD  MONONGAHELA POWER CO-144A 5.40000% 13-15.12.43 5, 000, 000. 00 5, 742, 070. 00 0.21
USD  MONSANTO CO 4.40000% 14-15. 07. 44 1, 000, 000. 00 954, 701. 00 0.03
USD  NOBLE HOLDING INTERNATIONAL LTD 5.25000% 12-15.03. 42 2, 000, 000. 00 1, 595, 896. 00 0. 06
USD  PACIFIC BELL 7.12500% 93-15.03. 26 2, 275, 000. 00 2, 850, 099. 53 0. 10
USD  PACIFICORP 3.60000% 14-01.04. 24 2, 000, 000. 00 2, 120, 976. 00 0. 08
USD  PETROLEOS MEXICANOS-144A 5.50000% 14-27.06. 44 2, 000, 000. 00 1,948, 000. 00 0.07
USD  PHILLIPS 66 4.65000% 14-15.11.34 6, 000, 000. 00 6, 101, 196. 00 0.22
USD  RABOBANK NEDERLAND NV-SUB 3.95000% 12-09. 11. 22 2, 000, 000. 00 2, 047, 652. 00 0.07
USD  SOUTH CALIFORNIA GAS CO 3.75000% 12-15.09. 42 2, 300, 000. 00 2, 237, 969. 00 0. 08
USD  SOUTH CALIFORNTA GAS CO 4.45000% 14-15.03. 44 3, 000, 000. 00 3,229, 143. 00 0.12
USD  SYNCHRONY FINANCIAL 2.70000% 15-03.02.20 2, 500, 000. 00 2,503, 277. 50 0. 09
USD  TIME WARNER CABLE INC 6.55000% 07-01.05. 37 7,000, 000. 00 7,558, 236. 00 0.27
USD  TOTAL CAPITAL INTERNATIONAL SA 1.55000% 12-28.06. 17 11, 200, 000. 00 11,333, 179. 20 0. 41
USD  WELLS FARGO & CO 2.12500% 14-22.04. 19 6, 500, 000. 00 6, 557, 109. 00 0.23
X LS 151,213,879. 17 5.4
EIE R HEH S5 151,213, 879. 17 5 41

DR HZTIZE TR SN TV RERDH L EMEESE L VEHER

S

=a §+

1,187,929, 565. 03 42.52
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EEFH/ — b

XEL

Uush APPALACHIAN POWER CO 4. 45000% 15-01. 06. 45 3, 000, 000. 00 3,018, 882. 00 0.11
Ush VIRGINTA ELECTRIC & POWER CO 4.65000% 13-15. 08. 43 3, 000, 000. 00 3,272, 046. 00 0.12
X ELEE 6, 290, 928. 00 0.23
EEFf/ — Faat 6, 290, 928.00 0.23
EEFHES

XEL

Uush NATTONAL RURAL UTILITIES COOP FIN CORP 4.02300% 13-01.11.32 5, 000, 000. 00 5,138, 675. 00 0.18
® FLEE 5, 138, 675. 00 0.18
EEFHEE S 5,138, 67500 0.18

— 28
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AR ek i K RVREREAM AR M PE
s/ AT a v R
ARG (%)
AT v TR D
AREB () 1%
EERSES
e
USD  ALLSTATE CORP-SUB 5. 750%/3M LIBOR+293.8BP 13-15. 08. 53 1, 575, 000. 00 1,695, 093. 75 0. 06
USD  WASH MUT PREF FDG 1V-144A-SUB ESCROW 9.750%/3M+472BP 07-PRP 5, 950. 00 0. 00 0. 00
X R 1, 695, 093. 75 0. 06
EEBREESEEH 1, 695, 093. 75 0.06
AROASBEIFMICEFEEINTELT, F-thORNHLITBTELWMEI SN TVWAVEEEOHIEMAHS L UERBEREE 13,124, 696. 75 0.47

AROEFBEIFICEHZEINTEST . FLMORFHEITETHLIREISATWVEWTYNT« TER
EHRT Y TWE|<REA T

EN%

USD  BARCLAYS/CDX NA.HY 23 SWAPTION PUT 109.00000% 15-17.06. 15 —20, 000, 000. 00 —6, 998. 80 0. 00
USD  BARCLAYS/CDX NA.HY 23 SWAPTION CALL 106.00000% 15-17.06. 15 —20, 000, 000. 00 —11, 884. 40 0. 00
X RIS —18, 883.20 0.00
2Ry TWEIIRDEA TS 3 VB —18,883.20 0.00
AROMEWEIFICLIBEINTEST. FLMOBRFHHITHETEREIShTWENWTUNT « TESKEE —18, 883. 20 0.00
BEHMAESEE 2,728, 608, 629. 95 97.66
TYNT 1 TESR

AROHIWEIFFICLEZEATWSTYNT « THEH

BEHICRLILREY

USD  US 10YR TREASURY NOTE FUTURE 21.09. 15 —175.00 —51, 954. 00 0. 00
USD  US 5YR TREASURY NOTE FUTURE 30.09. 15 275. 00 53, 710. 94 0. 00
USD  US ULTRA LONG BOND (CBT) FUTURE 21.09. 15 —175. 00 — 196, 875. 00 —0.01
BHRLIEREYEEH —195,118. 06 —0.01
LROEHBEIFRICLBENTNETYNT  TEREE —195,118. 06 —0.01
AROAEHBEIFICEHEINTE ST, FUORFHEITETLREI SN TVEVNTYNT« ITER

IGLOY b - FI4ILE ROy T

USD  MORGAN STANLEY/CHINA CREDIT DEFAULT SWAP REC 1.00000% 15-20.06. 20 20, 000, 000. 00 157, 402. 89 0.01
LIy b - FTI24ILEbE - RD Yy TEE 157, 402. 89 0.01
ABEOFEHWMBIFAIC LB ENTELS, F-MORHHETIHETELMEI SN TVEVTYNT 4 TESKEE 157, 402. 89 0.01
TYNT 4 TG EE —37,715.17 0.00
AT

ABFHEE (BAFH)

BABRE FHIEE HHE

CHF 43,123, 800. 00 ush 46,519, 992. 02 22.6.2015 —1776, 035. 36 —0.03
GBP 57, 135, 300. 00 ush 89, 691, 736. 70 22.6.2015 —2,518, 124. 60 —0. 09
EUR 254, 690, 500. 00 USD 286, 156, 237. 82 22.6.2015 —6, 856, 698. 57 —0.25
CHF 599, 700. 00 USD 652, 631. 69 22.6.2015 — 16, 494. 55 0. 00
USD 909, 871. 72 GBP 577, 700. 00 22.6.2015 28,451, 73 0. 00
GBP 1,955, 500. 00 UsD 3, 066, 839. 98 22.6.2015 —83, 255, 43 0. 00
CHF 414, 900. 00 ush 444, 044. 89 22.6.2015 —3,936. 00 0. 00
ABFHIE BEAFEH) B —10, 226, 092. 78 —0.37
RITHE. ERILVELS L UEEERL L VIS ZOMREEE 45,962, 089. 53 1.64
ZTOMDEES L UVER 29,762, 062. 24 1.07
MBEAE 2,794,068, 973. 77 100. 00
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UBS(Lux) S ¥+ D1 —UST7 YA VB - THL T4 - X—4ry k- Za—kFLWUSDH) (LY
£ INTENEREIET) OERKR

<SEEHR> ) ) . ) e
M7 FIZ TBST A 72T e AV R_RAFMAV b « P —T 7 0 R PNEER LT D/ EREE
K7,

THELLT, BHEHINTHDIY T 7 ROBRFHEELOREAIGEFTMZEIL, 20154F 9 A30 B HAEDOH
HiAnnual Report/»HOHTH Y | BIMOSFHEHEIZKSXER I, BEEZZIT L0 T,

UBS(Lux) >F% T 1-UST7 U HAVEIL - THAT 4 - I—7 v b =a—+F)LWUSD) (LY
U IV TENERERET

s

. BEHES B 0UE0R1E EF 201559 AA

Statement of Operations s e w1
(ERER R %

Income IR
Interest on liquid assets EEhE PE S AR D S BRI B, 3, 662. 27
Dividends (R 1,627, 712. 69
Income on synthetic equity swaps VBT 4T eI AT 4 s AT T IUR DI 2,219, 635. 81
Income on securities lending HAMRES: O SR D UNLE 173, 822. 34
Other income Z OIS 159, 286. 47
Total income I &Et 4,184,119.58
Expenses &M
Interest paid on synthetic equity swaps ST AT AT 4 ATy IR D KRR —6, 461, 312. 57
Cost on securities lending ARESR DO EAFITAR D B H —69, 528. 93
Taxe d’ abonnement AEYR B —23, 726. 69
Other commissions and fees Z DAt D FHEE —22,192.98
Interest on cash and bank overdraft AR (2 6R D SRR —129.90
Total expenses ERE —6, 576, 891. 07
Net income (loss) on investments REMFIE (BK) —2,392,771.49
Realized gain (loss) EH (8) &
Realized gain (loss) on market—priced securities AT o o AR SR R S L (1) 2% 33,736, 033. 92

without options

Realized  gain (loss) on  vyield-evaluated FI[E]V FEAMA MiFESFs & O G mlpE & 12 FR 5

securities and money market instruments EE () % ) 31, 090. 43
Realized gain (loss) on synthetic equity swaps /(é;zglr Y7 EIAT A ATy TIARD R 2,002, 513. 74
Realized gain (loss) on foreign exchange A (H) &% —24.15
Total realized gain (loss) R (8) HEF 35,769, 613. 94
Net realized gain (loss) of the financial year LHAEIMM (18) & 33, 376, 842. 45
Changes in unrealized appreciation (depreciation) *EIRFEH (18) HDLE
Unrealized appreciation (depreciation) on market-— M —f o o o ) gy ey ot -
priced securities without options B 7' s a CSAIEESR AR D AR () 48 24,209, 202.10
Unrealized appreciation (depreciation) on yield— F[E] Y FEMiAMiEEA IS L O ARG IR D 99, 775. 99
evaluated securities and money market instruments FRIFIZHLGEAN () %% T
Unrealized appreciation (depreciation) on VBT 4w T T AT 4« AT v SR DRFEH —8.795. 148. 00
synthetic equity swaps R (F) 2§ ’ ’ ’
Total changes in unrealized appreciation o . g=g = A Eh O 5. _
(depreciation) KRERFE (18) BEOEEEEH 32,981,574. 11
Net increase (decrease) in net assets as a result WEEOME (&) %3 395 268, 34
apt UL =] U = ’ -

of operations
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20154 9 A 30 H BUTE O F G A MFES:E O ool e IR

AR i o il K RVEEFEA4E Wl pE
S/ AT av/ ez
BT RIS (%)
AT TR D
RIEBL(HH) %%
AROHIEIFFIC LB S TWIEEMOH 2 EMIEHFH L ULHESR
ERaAHR
TFAILSUR
USD  MALLINCKRODT PLC USDO. 20 27, 130. 00 1,734, 692. 20 0.71
TALS Y REE 1,734, 692. 20 0.71
ARSI
USD  CHECK POINT SFTWRE ORD ILS0.01 46, 915. 00 3,721, 766. 95 1.52
AR5 TILEE 3,721, 766.95 1.52
TS5
USD  NXP SEMICONDUCTORS EURO. 20 46, 905. 00 4,084,018. 35 1.67
S U8EE 4,084,018.35 1.67
T UHR—IL
USD  AVAGO TECH LTD NPV 43, 600. 00 5, 450, 436. 00 2.22
SUAR—ILEE 5, 450, 436. 00 2.22
FEDES
USD  AON PLC COM USDO. 01 CL A 54, 250. 00 4,807, 092. 50 1.96
USD  NOBLE CORP PLC USDO. 01 183, 950. 00 2, 006, 894. 50 0.82
A X)) REE 6,813,987.00 2.78
T A)hERE
USD  ALLERGAN PLC COM USDO. 0001 30, 544. 00 8,302, 164. 64 3.39
USD  ALNYLAM PHARMACEUTICALS INC COM 61,599. 00 4,950, 095. 64 2.02
USD  ARISTA NETWORKS IN COM USDO. 0001 48, 174. 00 2, 947, 767. 06 1.20
USD  ATARA BIOTHERAPEUT COM USDO. 0001 77, 395. 00 2, 433, 298. 80 0. 99
USD  CATALENT INC COM USDO. 01 162, 700. 00 3,953, 610. 00 1.61
USD  CATERPILLAR INC DEL COM 31, 956. 00 2,088, 644. 16 0.85
USD  CDW CORP COM USDO. 01 137, 504. 00 5,618, 413, 44 2.29
USD  CHIMERIX INC COM USDO. 001 210, 536. 00 8, 042, 475. 20 3.28
USD  COBALT INTL ENERGY COM USDO. 01 177, 393. 00 1,255,942, 44 0.51
USD  COLFAX CORP COM STK USDO. 001 71, 532. 00 2,139, 522. 12 0. 87
USD  DIGITAL REALTY TRU COM STK USDO. 01 96, 135. 00 6, 279, 538. 20 2.56
USD  DOLBY LABORATORIES INC COM 164, 797. 00 5, 372, 382. 20 2.19
USD  ELI LILLY AND CO COM NPV 57, 367. 00 4,801, 044, 23 1.96
USD  ENVISION HEALTHCAR COM USDO. 01 91, 700. 00 3,373, 643. 00 1.38
USD  FACEBOOK INC COM USDO. 000006 CL ‘A’ 63, 879. 00 5,742, 722. 10 2.34
USD  GENERAL MOTORS CO COM USDO. 01 147, 750. 00 4, 435, 455. 00 1.81
USD  GULFPORT ENERGY CORP COM NEW 42, 211. 00 1,252, 822. 48 0.51
USD  HEARTWARE INTL INC COM USDO. 001 77, 417. 00 4,049, 683, 27 1.65
USD  HERTZ GLOBAL HOLDI COM STK USDO. 01 240, 773. 00 4,028, 132, 29 1.64
USD  IMPAX LABORATORIES INC COM 122, 772. 00 4,322,802, 12 1.76
USD  INTEGRATED DEVICE TECHNOLOGY COM 163, 331. 00 3,315, 619. 30 1.35
USD  JARDEN CORP COM 95, 532. 00 4, 669, 604. 16 1.91
USD  JOY GLOBAL INC COM 84, 300. 00 1, 258, 599. 00 0.51
USD  LAREDO PETROLEUM COM USDO. 01 155, 817. 00 1,469, 354. 31 0. 60
USD  LEXICON PHARMACEUT USDO. 001 144A 381, 668. 00 4,099, 114. 32 1.67
USD  MACROGENICS INC COM USDO. 01 38, 550. 00 825, 741. 00 0.34
USD  MCDERMOTT J RAY S COM USDI 577, 947. 00 2,485, 172. 10 1.01
USD  MEDICINES CO COM 119, 513. 00 4,536, 713. 48 1.85
USD  OASIS PETROLEUM IN COM USDO. 01 143, 497. 00 1, 245, 553. 96 0.51
USD  ON SEMICONDUCTOR CORP COM 274, 974. 00 2, 584, 755. 60 1.06
USD  PDC ENERGY INC COM USDO. 01 55, 091. 00 2,920, 373. 91 1.19
USD  PEPSICO INC CAP USDO. 016666 31, 900. 00 3,008, 170. 00 1.23
USD  PHILIP MORRIS INTL COM STK NPV ‘WI’ 111, 093. 00 8,813, 007. 69 3. 60
USD  QORVO INC COM USD 0.0001 54, 766. 00 2,467, 208. 30 1.01
USD  REGULUS THERAPEUTI COM USDO. 001 78, 650. 00 514, 371. 00 0.21
USD  RITE AID CORP COM 458,511. 00 2,783, 161. 77 1.14
USD  SERVICESOURCE INTL COM USDO. 00001 861, 233. 00 3, 444, 932, 00 1.41
USD  SKYWORKS SOLUTIONS INC COM 31, 475. 00 2, 650, 509. 75 1.08
USD  VISA INC COM STK USDO. 0001 74, 048. 00 5, 158, 183. 68 2.10
USD  WALT DISNEY CO. DISNEY COM USDO. 01 53, 278. 00 5, 445, 011. 60 2.22
TAYhEREEE 149, 085, 315. 32 60. 81
ERZRAMREE 170, 890, 215. 82 69. 71
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k=2 ek i K ROV AR Wl pE
S/ AT av/ ez
BT RIS (%)
AT TR D
RIEBL(HH) %%
IS
ARSI
USD  TEVA PHARMA IND ADR(CNV 1 ORD ILSO.10) 91, 739. 00 5, 179, 583. 94 2.11
AR5 TILEE 5,179, 583. 94 2.11
IS EE 5,179, 583. 94 2.11
ARBOAHWEIFAIC LB SN TVIRERDH L FMEASHE S VEREREE 176, 069, 799. 76 71.82

HfaDIRHH HHIHE T SN TV SREND H S AMESE S UERER
€O H—Ry - PLSYU—EN

Ea%

USD  AMERICA, UNITED STATES OF TB 0.00000% 16.10.14-15. 10. 15 4,000, 000. 00 4,000, 080. 00 1.63
USD  AMERICA, UNITED STATES OF TB 0.00000% 07.05.15-05.11. 15 4, 000, 000. 00 4,000, 182. 10 1.63
USD  AMERICA, UNITED STATES OF TB 0.00000% 18.06.15-17.12. 15 7, 000, 000. 00 7,000, 224. 00 2.86
USD  AMERICA, UNITED STATES OF TB 0.00000% 23.07.15-21.01. 16 7, 000, 000. 00 6,999, 727. 00 2.85
USD  AMERICA, UNITED STATES OF TB 0.00000% 20.08.15-18.02. 16 2, 000, 000. 00 1,999, 816. 00 0. 82
USD  AMERICA, UNITED STATES OF TB 0.00000% 10.09.15-10.03. 16 19, 000, 000. 00 18, 997, 454. 00 7.75
X FILEE 42,997, 483. 10 17.54
£Oo-5—Ky - FLOYU—ELEEH 42,997, 483.10 17.54
tORFHLHIZTRMEI SN TV EIEEROH I EMAS LS UERMBER A 42,997, 483.10 17.54
BRAHMIESHEE 219, 067, 282. 86 89. 36
TYNT 1 TE&R

AROAHIEIFICEHEINTE ST, F-MORFHEIHETLREI SN TOEVLTYNT« ITBER

P TAVY TV AT4 - RIVT

USD  MERRILL LYNCH/BROWN FORMAN CORP B (SYNTHETIC EQUITY SWAP) —45,900. 00 —63, 342. 00 —0.03
USD  MERRILL LYNCH/AMAZON.COM INC (SYNTHETIC EQUITY SWAP) 10, 429. 00 164, 986. 78 0.07
USD  MERRILL LYNCH/CHARLES SCHWAB (SYNTHETIC EQUITY SWAP) —209, 280. 00 —205, 094. 40 —0.08
USD  MERRILL LYNCH/COGNIZANT TECHNOLOGY SO(SYNTHETIC EQUITY SWAP) —61, 222. 00 —124, 280. 66 —0.05
USD  MERRILL LYNCH/CONOCOPHILLIPS (SYNTHETIC EQUITY SWAP) —171,704. 00 —99, 668. 56 —0.04
USD  MERRILL LYNCH/ABBOTT LABS (SYNTHETIC EQUITY SWAP) —80, 050. 00 —57, 636. 00 —0.02
USD  MERRILL LYNCH/SPECTRA ENERGY CORP (SYNTHETIC EQUITY SWAP) —53,273. 00 —49, 543. 89 —0.02
USD  MERRILL LYNCH/SYMANTEC CORP (SYNTHETIC EQUITY SWAP) 162, 262. 00 19,471, 44 0.01
USD  MERRILL LYNCH/UNITEDHEALTH GP INC (SYNTHETIC EQUITY SWAP) 30, 081. 00 53, 844. 99 0. 02
USD  MERRILL LYNCH/US BANCORP (SYNTHETIC EQUITY SWAP) 163, 209. 00 58, 755. 24 0. 02
USD  MERRTLL LYNCH/ASSOCIATED BANC CORP (SYNTHETIC EQUITY SWAP) —241, 146. 00 —28,937. 52 —0.01
USD  MERRILL LYNCH/HESS CORP COM (SYNTHETIC EQUITY SWAP) —30, 900. 00 —55, 002. 00 —0.02
USD  MERRILL LYNCH/JP MORGAN CHASE & CO (SYNTHETIC EQUITY SWAP) 38, 640. 00 43, 663. 20 0. 02
USD  MERRILL LYNCH/PTONEER NAT RES CO COM (SYNTHETIC EQUITY SWAP) —14, 750. 00 —47, 052. 50 —0.02
USD  MERRILL LYNCH/SYNOPSYS INC COM (SYNTHETIC EQUITY SWAP) —57, 150. 00 —12,573. 00 —0.01
USD  MERRILL LYNCH/THERMO FISHER SCIEN (SYNTHETIC EQUITY SWAP) —24, 850. 00 —60, 634. 00 —0.02
USD  MERRILL LYNCH/AMERICAN EXPRESS CO (SYNTHETIC EQUITY SWAP) 75, 542. 00 77, 808. 26 0. 03
USD  MERRILL LYNCH/INVESCO LTD (SYNTHETIC EQUITY SWAP) 136, 785. 00 56, 081. 85 0. 02
USD  MERRILL LYNCH/MONDELEZ INTL INC COM (SYNTHETIC EQUITY SWAP) 165, 271. 00 175, 187. 26 0.07
USD  MERRILL LYNCH/LABORATORY CORP AMER (SYNTHETIC EQUITY SWAP) 28, 620. 00 46, 078. 20 0. 02
USD  MERRILL LYNCH/METLIFE INC COM (SYNTHETIC EQUITY SWAP) 74, 316. 00 60, 195. 96 0. 02
USD  MERRILL LYNCH/NORTHERN TRUST CORP (SYNTHETIC EQUITY SWAP) —38, 692. 00 —35, 209. 72 —0.01
USD  MERRILL LYNCH/TIME WARNER INC COM (SYNTHETIC EQUITY SWAP) 55, 000. 00 118, 250. 00 0.05
USD  MERRILL LYNCH/METTLER TOLEDO INTL (SYNTHETIC EQUITY SWAP) —18, 537. 00 —42, 820. 47 —0.02
USD  MERRILL LYNCH/ALEXTON PHARMACEUTICAL (SYNTHETIC EQUITY SWAP) —15, 695. 00 — 135, 604. 80 —0. 06
USD  MERRILL LYNCH/BIO RAD LABORATORIES (SYNTHETIC EQUITY SWAP) 49, 139. 00 55, 035. 68 0. 02
USD  MERRILL LYNCH/PERKINELMER INC COM US (SYNTHETIC EQUITY SWAP) —55, 500. 00 —37, 185. 00 —0.02
USD  MERRILL LYNCH/MORGAN STANLEY (SYNTHETIC EQUITY SWAP) 115, 000. 00 56, 350. 00 0.02
USD  MERRTLL LYNCH/RED HAT INC COM (SYNTHETIC EQUITY SWAP) —52, 145. 00 —172,481. 55 —0.03
USD  MERRILL LYNCH/GENUINE PARTS CO COM (SYNTHETIC EQUITY SWAP) —A47, 496. 00 —16, 623. 60 —0.01
USD  MERRILL LYNCH/HYATT HOTELS CORP COM (SYNTHETIC EQUITY SWAP) —60, 621. 00 —75, 170. 04 —0.03
USD  MERRILL LYNCH/IDEXX LABORATORIES COM (SYNTHETIC EQUITY SWAP) —73, 402. 00 —162, 952. 44 —0.07
USD  MERRILL LYNCH/CITIGROUP INC (SYNTHETIC EQUITY SWAP) 136, 224. 00 83, 096. 64 0.03
USD  MERRILL LYNCH/WILLTAMS-SONOMA IN COM (SYNTHETIC EQUITY SWAP) —36, 220. 00 —22, 456. 40 —0.01
USD  MERRTLL LYNCH/CHOICE HOTELS INTL IN (SYNTHETIC EQUITY SWAP) —64, 574. 00 —65,219. 74 —0.03
USD  MERRILL LYNCH/EQUITY RESTDENTTAL SH (SYNTHETIC EQUITY SWAP) —30, 780. 00 —48, 324. 60 —0.02
USD  MERRILL LYNCH/CADENCE DESIGN SYSTEMS (SYNTHETIC EQUITY SWAP) — 144, 261. 00 —34, 622. 64 —0.01
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USD  MERRILL LYNCH/SANDISK CORP COM (SYNTHETIC EQUITY SWAP) 56, 843. 00 297, 857. 32 0.12
USD  MERRILL LYNCH/ACORDA THERAPEUTICS (SYNTHETIC EQUITY SWAP) 165, 736. 00 120, 987. 28 0.05
USD  MERRILL LYNCH/MICROCHIP TECHNOLOGY (SYNTHETIC EQUITY SWAP) —39, 540. 00 —56, 146. 80 —0.02
USD  MERRILL LYNCH/JABIL CIRCUIT (SYNTHETIC EQUITY SWAP) 240, 900. 00 79, 497. 00 0. 03
USD  MERRILL LYNCH/HEALTHCARE SCVS CORP (SYNTHETIC EQUITY SWAP) —179, 880. 00 — 154, 696. 80 —0. 06
USD  MERRILL LYNCH/CELGENE CORP COM (SYNTHETIC EQUITY SWAP) —67, 596. 00 —191, 296. 68 —0.08
USD  MERRILL LYNCH/JUNIPER NETWORKS INC (SYNTHETIC EQUITY SWAP) —162, 027. 00 —108, 558. 09 —0. 04
USD  MERRILL LYNCH/NORFOLK SOUTHERN CORP (SYNTHETIC EQUITY SWAP) 38, 292. 00 57, 055. 08 0.02
USD  MERRILL LYNCH/TERADYNE (SYNTHETIC EQUITY SWAP) —193, 500. 00 —170, 280. 00 —0.07
USD  MERRILL LYNCH/MICRON TECHNOLOGY INC (SYNTHETIC EQUITY SWAP) 317, 674. 00 190, 604. 40 0. 08
USD  MERRILL LYNCH/STAPLES (SYNTHETIC EQUITY SWAP) —249, 000. 00 24, 900. 00 0.01
USD  MERRILL LYNCH/XEROX CORP COM (SYNTHETIC EQUITY SWAP) —329, 707. 00 —179,129. 68 —0.03
USD  MERRILL LYNCH/AMER INTL GRP COM USD (SYNTHETIC EQUITY SWAP) —126, 232. 00 —138, 855. 20 —0.06
USD  MERRILL LYNCH/LINCOLN NATL CORP IND (SYNTHETIC EQUITY SWAP) 73, 338. 00 39, 602. 52 0.02
USD  ML/OPKO HEALTH INC (SYNTHETIC EQUITY SWAP) —170, 637. 00 1,706. 37 0. 00
USD  MERRILL LYNCH/STERIS CORP COM NPV (SYNTHETIC EQUITY SWAP) —51, 140. 00 —30, 172. 60 —0.01
USD  MERRILL LYNCH/CISCO SYSTEMS COM (SYNTHETIC EQUITY SWAP) —82, 139. 00 —50, 104. 79 —0.02
USD  MERRILL LYNCH/UNDER ARMOUR INC (SYNTHETIC EQUITY SWAP) —60, 778. 00 —171, 393. 96 —0.07
USD  MERRILL LYNCH/PUBLIC STORAGE COM USD (SYNTHETIC EQUITY SWAP) —12, 876. 00 —30, 516. 12 —0.01
USD  MERRILL LYNCH/FIFTH THIRD BANCP (SYNTHETIC EQUITY SWAP) 321, 769. 00 83, 659. 94 0.03
USD  MERRILL LYNCH/ABBVIE INC (SYNTHETIC EQUITY SWAP) —102, 056. 00 —165, 330. 72 —0.07
USD  MERRILL LYNCH/DIEBOLD INCORPORATED (SYNTHETIC EQUITY SWAP) —104, 850. 00 —37, 746. 00 —0.02
USD  MERRILL LYNCH/STERICYCLE INC (SYNTHETIC EQUITY SWAP) —25, 996. 00 —28, 595. 60 —0.01
USD  MERRILL LYNCH/ABAXIS INC COM(SYNTHETIC EQUITY SWAP) —62, 281. 00 —177, 228. 44 —0.03
USD  MERRILL LYNCH/UTD THERAPEUTIC COM (SYNTHETIC EQUITY SWAP) —35, 710. 00 204, 618. 30 0.08
USD  MERRILL LYNCH/ELECTRONIC ARTS (SYNTHETIC EQUITY SWAP) —60, 894. 00 — 106, 564. 50 —0. 04
USD  MERRILL LYNCH/YUM BRANDS INC (SYNTHETIC EQUITY SWAP) 66, 433. 00 252, 445. 40 0. 10
USD  MERRILL LYNCH/NEW YORK CMNTY BANCORP (SYNTHETIC EQUITY SWAP) —257,861. 00 —41,257.76 —0.02
USD  MERRTLL LYNCH/STIFEL FINANCIAL COM (SYNTHETIC EQUITY SWAP) —174,734. 00 —30, 640. 94 —0.01
USD  MERRILL LYNCH/PEOPLE'S UNITED FIN (SYNTHETIC EQUITY SWAP) —133, 800. 00 —26, 760. 00 —0.01
USD  MERRILL LYNCH/DENTSPLY INTL INC NEW(SYNTHETIC EQUITY SWAP) —46, 200. 00 —2,310. 00 0. 00
USD  MERRILL LYNCH/WENDY’S COMPANY COM (SYNTHETIC EQUITY SWAP) —403, 750. 00 —36, 337. 50 —0.01
USD  MERRILL LYNCH/ PATTERSON COMPANIES (SYNTHETIC EQUITY SWAP) —65, 700. 00 —18, 396. 00 —0.01
USD  MERRILL LYNCH/SAGENT PHARMACEUTI COM(SYNTHETIC EQUITY SWAP) —94, 600. 00 —12,298. 00 —0.01
USD  MERRILL LYNCH/MCCORMICK & CO INC COM (SYNTHETIC EQUITY SWAP) —59, 627. 00 —59,030. 73 —0.02
USD  MERRILL LYNCH/BEST BUY CO INC (SYNTHETIC EQUITY SWAP) 81, 000. 00 93, 150. 00 0. 04
USD  MERRILL LYNCH/CLOROX CO DEL COM (SYNTHETIC EQUITY SWAP) —39, 000. 00 —37, 830. 00 —0.02
USD  MERRILL LYNCH/CONSTELLATION BRANDS IN(SYNTHETIC EQUITY SWAP) —43,728. 00 —74,774. 88 —0.03
USD  MERRILL LYNCH/FLEXTRONICS INTL(SYNTHETIC EQUITY SWAP) —402, 550. 00 —80, 510. 00 —0.03
USD  MERRILL LYNCH//TD AMERITRADE HOLDING (SYNTHETIC EQUITY SWAP) —124, 100. 00 — 105, 485. 00 —0.04
USD  MERRILL LYNCH/BUFFALO WILD WINGS COM (SYNTHETIC EQUITY SWAP) —25, 400. 00 508. 00 0. 00
USD  MERRILL LYNCH/ENDO INTERNATIONAL COM(SYNTHETIC EQUITY SWAP) —47, 550. 00 —414, 160. 50 —0.17
USD  MERRILL LYNCH/ASTORIA FINL CORP COM (SYNTHETIC EQUITY SWAP) —267, 200. 00 —26, 720. 00 —0.01
USD  MERRILL LYNCH/REPLIGEN CORP COM(SYNTHETIC EQUITY SWAP) —97, 800. 00 4,890. 00 0. 00
USD  MERRILL LYNCH/FMC TECHNOLOGIES INC CO(SYNTHETIC EQUITY SWAP) —48, 350. 00 26, 592. 50 0.01
USD  MERRILL LYNCH/HELMERICH & PAYNE INC(SYNTHETIC EQUITY SWAP) —25, 100. 00 14, 558. 00 0.01
USD  MERRILL LYNCH/WESTAMERICA BANCORPORA (SYNTHETIC EQUITY SWAP) —171,900. 00 —40, 983. 00 —0.02
USD  MERRILL LYNCH/TECH DATA CORP (SYNTHETIC EQUITY SWAP) —53,939. 00 —125,138. 48 —0.05
USD  MERRILL LYNCH/TRUSTMARK CORP (SYNTHETIC EQUITY SWAP) —95, 706. 00 —22,969. 44 —0.01
USD  MERRILL LYNCH/ZELTIQ AESTHETICS (SYNTHETIC EQUITY SWAP) —105, 611. 00 —114, 059. 88 —0.05
USD  MERRILL LYNCH/CAVIUM INC USDO. 001 (SYNTHETIC EQUITY SWAP) —64, 493. 00 —218, 631. 27 —0.09
USD  MERRILL LYNCH/LIGAND PHARM INC ‘B'COM(SYNTHETIC EQUITY SWAP) —29, 000. 00 —102, 950. 00 —0.04
USD  MERRILL LYNCH/MEDNAX INC COM USDO. 01 (SYNTHETIC EQUITY SWAP) —49, 950. 00 19, 980. 00 0.01
USD  MERRILL LYNCH/TRAVELERS CO INC COM (SYNTHETIC EQUITY SWAP) —35, 452. 00 —2,127. 12 0. 00
USD  MERRIL LYNCH/ INTREXON CORP COM (SYNTHETIC EQUITY SWAP) —177,900. 00 — 187, 739. 00 —0.08
USD  MERRILL LYNCH/LENNAR CORP CL A (SYNTHETIC EQUITY SWAP) 49, 000. 00 55, 370. 00 0.02
USD  MERRILL LYNCH/JANUS CAP GROUP INC (SYNTHETIC EQUITY SWAP) —289, 993. 00 —89, 897. 83 —0.04
USD  MERRILL LYNCH/AKAMAI TECHNOLOGIES (SYNTHETIC EQUITY SWAP) —58, 650. 00 —91, 494. 00 —0.04
USD  MERRILL LYNCH/TEXAS INSTRUMENTS (SYNTHETIC EQUITY SWAP) —53,003. 00 — 105, 475. 97 —0. 04
USD  MERRILL LYNCH/SILICON LABORATORIES (SYNTHETIC EQUITY SWAP) 88, 509. 00 138, 074. 04 0. 06
USD  MERRILL LYNCH/LINEAR TECH CORP (SYNTHETIC EQUITY SWAP) —174,212. 00 —120, 223. 44 —0.05
USD  MERRILL LYNCH/LOCKHEED MARTIN CORP (SYNTHETIC EQUITY SWAP) —21, 205. 00 —102, 632. 20 —0. 04
USD  MERRILL LYNCH/NORTHROP GRUMMAN CORP (SYNTHETIC EQUITY SWAP) —24, 800. 00 —59, 520. 00 —0.02
USD  MERRILL LYNCH/DR PEPPER SNAPPLE GR (SYNTHETIC EQUITY SWAP) —47, 576. 00 —38, 536. 56 —0.02
USD  MERRILL LYNCH/CHUBB CORP (SYNTHETIC EQUITY SWAP) —25, 891. 00 —21, 230. 62 —0.01
USD  MERRILL LYNCH/AMER EAGLE OUTFITT COM (SYNTHETIC EQUITY SWAP) —211, 007. 00 —23,210.77 —0.01
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USD  ML/OMEROS CORP COM USDO. 01 (SYNTHETIC EQUITY SWAP) —113, 287. 00 —5,664. 35 0. 00
USD  MERRILL LYNCH/VALERO ENERGY CORP NEW(SYNTHETIC EQUITY SWAP) —26, 000. 00 —35, 360. 00 —0.01
USD  MERRILL LYNCH/TESORO CORP COM(SYNTHETIC EQUITY SWAP) —17, 000. 00 18, 530. 00 0.01
USD  MERRILL LYNCH/GOGO INC COM USDO. 0001 (SYNTHETIC EQUITY SWAP) —106, 599. 00 —57, 563. 46 —0.02
USD  MERRILL LYNCH/INGRAM MICRO INC CL A(SYNTHETIC EQUITY SWAP) —125, 560. 00 —102, 959. 20 —0. 04
USD  MERRILL LYNCH/MAXIM INTEGRATED PRODS (SYNTHETIC EQUITY SWAP) 121, 818. 00 154, 708. 86 0. 06
USD  MERRILL LYNCH/HARRIS CORP COM STK (SYNTHETIC EQUITY SWAP) —30, 364. 00 —63, 157. 12 —0.03
USD  MERRILL LYNCH/AMPHENOL CORP NEW (SYNTHETIC EQUITY SWAP) —41, 223. 00 —51, 116. 52 —0.02
USD  MERRILL LYNCH/MURPHY OIL CORP COM (SYNTHETIC EQUITY SWAP) —21,988. 00 —4,837.36 0. 00
USD  MERRILL LYNCH/RACKSPACE HOSTING COM(SYNTHETIC EQUITY SWAP) —64, 467. 00 32,878. 17 0.01
USD  MERRILL LYNCH/TE CONNECTIVITY LTD (SYNTHETIC EQUITY SWAP) —34, 435. 00 —178,856. 15 —0.03
USD  MERRILL LYNCH/POLYCOM INC COM USDO. 0 (SYNTHETIC EQUITY SWAP) —219, 040. 00 —67, 902. 40 —0.03
USD  MERRILL LYNCH/AT&T INC (SYNTHETIC EQUITY SWAP) —68, 518. 00 —34,944. 18 —0.01
USD  MERRILL LYNCH/DEVON ENERGY CORP (SYNTHETIC EQUITY SWAP) — 15, 334. 00 —10, 120. 44 0. 00
USD  MERRILL LYNCH/WESTERN DIGITAL CORP (SYNTHETIC EQUITY SWAP) 53, 318. 00 536, 912. 26 0.22
USD  MERRILL LYNCH/CBS CORP NEW CL B (SYNTHETIC EQUITY SWAP) 67, 517. 00 62, 790. 81 0. 03
USD  ML/GANNETT SPINCO INC COM(SYNTHETIC EQUITY SWAP) —147, 871. 00 —60, 627. 11 —0.02
USD  ML/FITBIT INC COM USDO. 0001 CL A(SYNTHETIC EQUITY SWAP) —53, 500. 00 —127, 865. 00 —0.05
USD  MERRILL LYNCH/FIDELITY NATL INF (SYNTHETIC EQUITY SWAP) —28, 752. 00 — 16, 676. 16 —0.01
USD  MERRILL LYNCH/COTY INC COM USD(SYNTHETIC EQUITY SWAP) —92, 000. 00 — 138, 000. 00 —0.06
USD  MERRILL LYNCH/NVIDIA CORP COM(SYNTHETIC EQUITY SWAP) —169, 095. 00 — 158, 949. 30 —0.06
SUETAVY I HOAT 4 - RV TEE —3,016, 299. 40 —1.23
LROEHBEIFRICLBENTEST, FORAHITIBTEMEISATVLEVTYNT 1 TESKEEH —3,016, 299. 40 —1.23
TUNT 1 TG EE —3, 016, 299. 40 —1.23
RITHES. BERLVAESB L UREREL S VICZOMKBEE 34,989, 763. 17 14.27
ZTOMDEEL L UVEE —5, 888, 681. 02 —2.40
WEEEE 245, 152, 065. 61 100. 00
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STATEMENT OF BEHESE B 0551518 F I5£12R31E
OPERATION (#EREBR KRR a1—n
INCOME g
TOTAL INCOME I & Et -
EXPENSES ZH
Bank interest HUTF+ 335
Management Company Fee EHEAtEH 2,833, 447
Fixed Fee & & 809, 556
TOTAL EXPENSES ERAG 3, 643, 338
NET INCOME / (LOSS) FROM INVESTMENTS REMFIE (FEK) (3,643, 338)
Net realised gain / (loss) on investments PBITAR D FEBMM () % 46,772, 742
Net realised gain / (loss) on swap 2Ty THBNAR L EBHM () &% (62, 366, 875)
Net realised gain / (loss) on foreign exchange ZIET R NCAR D FEBEE () &% 43,773,772
NET REALISED GAIN / (LOSS) EHRM (8) & 28,179, 639
fﬁjz%ime;l net unrealised gain / (loss) on BEITAR B R EE () 15T (14, 595, 991)
Change in net unrealised gain / (loss) on swap AU TRENARDREB () 8L H) 3, 206, 757
CHANGE IN NET UNREALISED GAIN / (LOSS) RERM (B) HOLEH (11, 389, 234)
NET INCREASE / (DECREASE) IN NET ASSETS AS A .. |
RESULT OF OPERATIONS MAEOME Gl 8 13,147,067
2015412 A 31 H BIE O & HMRESRZ O O A FER R
A7y THE|

S N FEE TEAAM it FE LA | 27~ TEEHHTI~0 5 P A Ao 2 T
SR e Gt (2] ) Ring | 2777 RARESE
DB Hedge Fund Index a—n 406, 293, 229 394, 985, 628 11, 307, 601 2, 163, 344
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NLF—
KBC Groep NV 109, 550 EUR 6,725, 275 6,317,748 1.64
NL¥F—&E 6,725,275 6,317,748 1.64
25 VRA
Airbus Group SE 274,716 EUR 16, 862, 068 17, 032, 392 4.41
I I VRER 16, 862, 068 17,032, 392 4.41
T
Allianz SE 117, 421 EUR 17, 662, 176 19, 204, 205 4.97
BASF SE 115, 145 EUR 9,877,138 8, 143, 054 2.11
Bayer AG 68, 000 EUR 8, 666, 600 7, 874, 400 2.04
Bayerische Motoren Werke AG 156, 275 EUR 15,010, 7563 15, 257, 128 3.95
Commerzbank AG 338, 898 EUR 3, 854, 965 3,243,932 0.84
Daimler AG 230, 000 EUR 19, 304, 698 17, 843, 400 4.61
Deutsche Telekom AG 1, 000, 000 EUR 16, 330, 000 16, 690, 000 4.32
E.ON SE 1, 200, 000 EUR 15, 060, 000 10, 717, 200 2.77
Fresenius SE & Co. KGaA 210, 145 EUR 13,199, 207 13, 863, 266 3.58
K+S AG 205, 000 EUR 5,954, 225 4,842,100 1.25
Miinchener Riickversicherungs — Gesellschaft AG 90,019 EUR 15,951, 874 16,613, 006 4. 30
RWE AG 693, 487 EUR 15, 461, 293 8,120, 733 2.10
SAP SE 130, 229 EUR 8, 666, 740 9, 556, 204 2.47
Siemens AG 150, 000 EUR 14, 687, 990 13, 482, 000 3.49
TLG Immobilien AG 216, 206 EUR 3,501, 456 3, 746, 850 0.97
Volkswagen AG — Pref - 24, 208 EUR 5,313, 656 3,237,820 0.84
Vonovia SE 384, 602 EUR 11, 468, 832 10, 980, 387 2.84
MY EE 199, 971, 603 183, 415, 685 47.45
aBx
Ajinomoto Co. Inc. 681, 952 JPY 13,301, 995 15, 027, 043 3.89
Bandai Namco Holdings Inc. 173, 558 JPY 3,773,230 3,405, 378 0.88
FANUC Corp. 90, 599 JPY 13, 301, 887 14, 614, 927 3.78
Fast Retailing Co. Ltd. 45, 000 JPY 15, 467, 818 14, 683, 593 3.80
Komatsu Ltd. 260, 799 JPY 3,773, 244 3,975, 556 1.03
Mitsubishi Corp. 851, 395 JPY 13,302, 102 13,213, 007 3.42
Mitsubishi Tanabe Pharma Corp. 250, 228 JPY 3,773,247 4,013, 561 1.04
Mitsubishi UFJ Financial Group Inc. 1,807, 253 JPY 10, 389, 858 10, 470, 679 2.71
Mizuho Financial Group Inc. 2,162, 235 JPY 3,773, 300 4,029, 067 1.04
Rohm Co. Ltd. 88, 265 JPY 3,773,232 4,174, 261 1.08
Sumitomo Mitsui Financial Group Inc. 293, 500 JPY 10, 389, 814 10, 345, 100 2.67
BER&E 95,019, 727 97,952,172 25.34
T8
ASML Holding NV 105, 956 EUR 9,877,218 8, 746, 668 2.26
ING Groep NV 935, 979 EUR 12, 500, 000 11, 652, 938 3.02
TS U5EE 22,371,218 20, 399, 606 5.28
AL R
Novartis AG 155, 044 CHF 12, 485, 577 12, 376, 300 3.20
UBS Group AG 592, 077 CHF 9, 734, 996 10, 628, 553 2.75
A REE 22,220,573 23,004, 853 5.95
&%
Taiwan Semiconductor Manufacturing Co. Ltd. 712,122 UsDh 13, 748, 365 14,913, 721 3. 86
BEREH 13, 748, 365 14,913, 721 3.86
AU HERE
Alphabet Inc. - C - 23, 689 UsD 12,503, 844 16, 548, 935 4.28
Berkshire Hathaway Inc. — B — 93, 062 ush 12,521, 363 11, 311, 706 2.93
Facebook Inc. — A — 58,311 Ush 4,343,193 5,617, 996 1.45
TAYhAREEE 29, 368, 400 33, 478, 637 8. 66
TEKRKEE 406, 293, 229 396,514, 814 102. 59
AROAFBEIFAIC LB STV IRERDH 2 EMAS S S USRBEREE 406, 293, 229 396, 514, 814 102. 59
BREAAESH 406, 293, 229 396,514, 814 102. 59
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Statement of Operations i S ot = o o=

P (182516 B RER) 1-n
Income IR
Interest on liquid assets TRENE PESE AR A S HUH) B, 37,512. 14
Dividends (R 62, 513, 557. 04
Income on Synthetic Equity Swaps VBT 4T eI AT 4 s AT T IUR DI 31, 275, 051. 64
Income on securities lending AHMFESR OB AR D INEE 6, 887, 485. 04
Total income IR &E 100, 713, 605. 86
Expenses &M

LT . F . © P A% g
Interest paid on Synthetic Equity Swaps Q/Jﬁ A7 EIAT A ATy TIARD AR —36, 190, 637. 17
Flat fee ) —# —35, 218, 013. 02
Taxe d’ abonnement AR B —1, 125, 866. 41
Cost on securities lending AREAR O EAITAR D B —2, 754, 993. 85
Interest on cash and bank overdraft Y EAE A 268 D SRR —105, 873. 71
Total expenses ERAs —75, 395, 384. 16
Net income (loss) on investments REMAE (B%) 25,318,221.70
Realized gain (loss) =, (18) #
R(?al ized gajn (loss) on market-priced securities W7o o TSI AR S EE () 4% 44,370, 521. 93
without options
Eiiﬁziigam (loss) on forward foreign exchange ABTORENR S B () 2% 150, 012, 871. 98
LT 4y = 4. o FING D %

Realized gain (loss) on Synthetic Equity Swaps /G;;Z;E AV ETAT 4 ATy TR D ESB 30, 289, 422. 97
Realized result on subscriptions/redemptions BINERE /BRI fR 5 FEBIRLE 7,028, 231. 25
Realized gain (loss) on foreign exchange AR (H) 24§ 1, 591, 406. 57
Total realized gain (loss) £ (8) %E5t 233,292, 454. 70
Net realized gain (loss) of the financial year LHERM (8) & 258, 610, 676. 40
Changes in unrealized appreciation (depreciation) *EIRFHE (18) HDLTEH
Unyeallzﬂed apm‘reclaialon (deprgmatlon) on market— WA T o o GRS A AR B R EIT () 26 311,460, 713. 13
priced securities without options
T - 17 o N e 1 S 1 c N g t = >
Unrealized appreciation (depreciation) on forward BRI B R () 28 52,206, 516. 17

foreign exchange contracts
Unrealized appreciation (depreciation) on VBT 4w T s I AT 4« AU Y TR DRER

Synthetic Equity Swaps S () % 8,381, 652. 30
Total changes in unrealized appreciation o o g=x = - L

(depreciation) RERTHE (8) HOLEHE 372,048, 881. 60
Net increase (decrease) in net assets as a result WEEOME () & 630, 659, 558. 00

of operations
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N)L¥F—
EUR ANHEUSER-BUSCH INB NPV 570, 654. 00 62, 458, 080. 30 1. 46
EUR BELGACOM SA NPV 518, 024. 00 16, 382, 509. 01 0.38
EUR BPOST —PROMESSES NPV 1,969, 721. 00 51, 764, 267. 88 1.21
EUR KBC GROUP NV NPV 719, 616. 00 43, 932, 556. 80 1.02
RLF—AE 174,537,413.99 4.07
FoR—Y
DKK A.P. MOELLER-MAERSK SER’ B’ DKK1000 20, 187.00 35, 447, 439. 86 0.83
DKK DANSKE BANK A/S DKK10 2,753, 915. 00 73, 569, 808. 56 1.72
DKK NOVO-NORDISK AS DKKO.2 SER’B’ 1,930, 186. 00 98, 134, 971. 27 2.29
DKK PANDORA A/S DKKI1 233, 575. 00 21, 383, 995. 62 0. 50
DKK TOPDANMARK AS DKK1 1,704, 274. 00 42,536, 415. 63 0.99
ToI—9 &t 271,072, 630. 94 6.33
PRSI
EUR SAMPO OYJ SER’ A’ NPV 2,292, 573. 00 98, 305, 530. 24 2.30
EUR UPM-KYMMENE CORP NPV 3, 385, 515. 00 55, 285, 459. 95 1.29
EUR WARTSILA OYJ ABP SER’ B’ EUR3. 50 632, 591. 00 25,733, 801. 88 0. 60
24052 REE 179, 324, 792. 07 4.19
IR
EUR DANONE EURO. 25 709, 713. 00 44, 378, 353. 89 1.04
EUR GPE EUROTUNNEL SE EURO. 40 2, 820, 770. 00 38, 686, 860. 55 0.90
EUR INGENICO GROUP EURL 149, 558. 00 16, 892, 576. 10 0.39
EUR PERNOD RICARD EURI. 55 819, 476. 00 92, 232, 023. 80 2.15
EUR PUBLICIS GROUPE SA EURO. 40 606, 861. 00 44, 185, 549. 41 1.03
EUR SAFRAN EURO. 20 1, 230, 388. 00 79, 249, 291. 08 1.85
EUR SCHNEIDER ELECTRIC EUR8 298, 716. 00 20, 545, 686. 48 0.48
EUR TOTAL EUR2.5 1, 348, 465. 00 61, 995, 678. 38 1.45
EUR UNIBATL-RODAMCO EUR5 207, 400. 00 48, 500, 490. 00 1.13
725 VARG 446, 666, 509. 69 10. 42
]
EUR CONTINENTAL AG ORD NPV 79, 341. 00 16, 681, 445. 25 0.39
EUR DEUTSCHE WOHNEN AG NPV (BR) 1, 267, 205. 00 28, 106, 606. 90 0. 66
EUR FRESENTIUS MED CARE NPV 932, 819. 00 72,554, 661. 82 1.69
EUR FRESENIUS SE & CO. KGAA NPV 376, 886. 00 21, 833, 005. 98 0.51
EUR HOCHTIEF AG NPV 650, 967. 00 45, 144, 561. 45 1. 05
EUR ROCKET INTERNET SE NPV 324, 301. 00 13, 197, 429. 20 0.31
EUR SAP AG ORD NPV 840, 060. 00 56,611, 643. 40 1.32
EUR SYMRISE AG 953, 528. 00 55, 266, 482. 88 1.29
KA YEE 309, 395, 836. 88 7.22
PEDEL
EUR ATLANTTIA SPA EUR1 1, 845, 233. 00 43, 215, 356. 86 1.01
EUR AZIMUT HLDG S.P.A EURO. 22 687, 495. 00 17,764, 870. 80 0.41
EUR BANCA GENERALT SPA 1, 183, 751. 00 38, 329, 857. 38 0. 89
EUR INTESA SANPAOLO 11, 408, 381. 00 37, 442, 306. 44 0. 87
EUR MEDIOBANCA SPA EURO. 5 6, 989, 077. 00 65, 487, 651. 49 1.53
EUR SNAM EUR1 7,605, 705. 00 34, 256, 095. 32 0. 80
EUR TELECOM ITALTA SPA DI RISP EURO. 55 33, 133, 486. 00 29, 820, 137. 40 0.70
42 T7ERH 266, 316, 275. 69 6.21
T5o4
EUR AHOLD (KON) NV EURO. 01 3, 298, 686. 00 61,075, 171. 29 1.42
EUR KON KPN NV EURO. 24 16, 448, 135. 00 54, 344, 638. 04 1.27
EUR NN GROUP N.V. EURO. 12 1, 731, 200. 00 44, 085, 008. 01 1.03
EUR ROYAL DUTCH SHELL PLC *A’ SHS EURO. 07 3,152, 789. 00 85,661, 277. 13 2.00
*TS5U5AE 245,166, 094. 47 5.72
JILyz—
NOK DNB ASA NOK10 3,044, 867. 00 48,616, 672. 99 1.13
NOK GJENSIDIGE FORSIKR NOK2 2, 050, 454. 00 28, 781,639. 78 0.67
NOK NORSK HYDRO ASA NOK3. 6666 6, 498, 565. 00 27,738, 028. 31 0. 65

38
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NOK  YARA INTERNATIONAL NOK1.7 1,429, 172. 00 65, 565, 646. 05 1.53
J L T —&E 170, 701, 987. 13 3.98
ARA Y
EUR  ACCIONA SA EURL 718, 358. 00 50, 148, 571. 98 1.17
EUR  AMADEUS IT HLDGS EURO. 01 1, 530, 648. 00 63, 422, 399. 89 1.48
EUR  ENAGAS SA EURL. 50 1,071, 139. 00 28, 047, 774. 72 0. 65
EUR  RED ELECTRICA CORPORACION EUR2 547, 893. 00 41, 957, 645. 94 0.98
EUR  REPSOL SA EUR1 3, 407, 599. 00 59, 087, 766. 66 1.38
ARA VA 242,664, 159. 19 5. 66
AT —FT
SEK  ASSA ABLOY SER’ B’ NPV 1,270, 393. 00 68, 217, 870. 42 1.59
SEK  BETSSON AB SER' B'NPV RED SHS 08.06.2015 821, 898. 00 1,044, 135. 75 0. 02
SEK  BETSSON AB SER’ B’ NPV(POST SPLT) 2, 768, 900. 00 37, 688, 559. 34 0. 88
SEK  ERICSSON SER'B' NPV 4, 288, 180. 00 43, 810, 380. 53 1.02
SEK  NORDEA BANK AB ORD NPV (SEK QUOTE) 6, 491, 080. 00 76, 849, 419. 00 1.79
SEK  SVENSKA CELLULOSA SER’ B’ NPV 3, 025, 048. 00 71, 822, 271. 08 1.68
SEK  SWEDISH MATCH NPV 1, 605, 454. 00 43, 516, 368. 73 1.02
Az —F VA 342, 949, 004. 85 8. 00
AFYR
GBP  UNILEVER PLC ORD GBPO. 031111 3, 057, 855. 00 122, 872, 516. 89 2.87
14X RE5 122,872, 516. 89 2.87
ERAAMAEEH 2,771, 667,221.79 64.67
ZDDHR
ArS5U4
EUR  ING GROEP NV CVA EURO. 24 3, 173, 577. 00 47, 524, 315. 58 111
*TSU8EE 47,524, 315. 58 1.1
AR
CHF  ROCHE HLDGS AG GENUSSCHEINE NPV 171, 347. 00 45, 759, 166. 43 1.07
A REEH 45,759, 166. 43 1.07
Z DoKX EE 93, 283, 482. 01 2.18
BHEKR
RAay
EUR  ADIDAS AG NPV (REGD) 472, 468. 00 33, 795, 636. 04 0.79
EUR  BAYER AG NPV (REGD) 986, 242. 00 127, 373, 154. 30 2.97
EUR  DAIMLER AG ORD NPV (REGD) 934, 876. 00 79, 726, 225. 28 1.86
EUR  DEUTSCHE ANNINGTON NPV 2,045, 771. 00 58, 897, 747. 09 1.38
EUR  DEUTSCHE POST AG NPV (REGD) 155, 088. 00 4, 256, 390. 16 0. 10
EUR  FREENET AG NPV (REGD) 847, 449. 00 25, 376, 860. 31 0. 59
R v && 329, 426,013. 18 7.69
R R
CHF  ACTELION CHFO. 50 (REGD) 326, 551. 00 41, 488, 172. 82 0.97
CHF  LONZA GROUP AG CHF1 (REGD) 294, 618. 00 37,602, 016. 31 0. 88
CHF  NESTLE SA CHFO. 10 (REGD) 2,325, 711. 00 163,931, 042. 43 3.82
CHF  NOVARTIS AG CHFO. 50 (REGD) 4,013, 746. 00 374, 502, 847. 66 8.74
CHF ~ TEMENOS GROUP AG CHF5 (REGD) (CHF) 736, 124. 00 24, 413, 105. 20 0.57
CHF ~ ZURICH INSURANCE GRP CHFO. 10 189, 703. 00 55, 008, 346. 41 1.28
2AREE 696, 945, 530. 83 16. 26
BHEXEEH 1,026, 371, 544. 01 23.95
24V
Ray
EUR  DEUTSCHE WOHNEN AG RIGHTS 03.06. 15 1,004, 075. 00 30, 122. 25 0. 00
R v &E 30, 122. 25 0.00
4V EE 30, 122.25 0.00
AROFHEIFICEBZEIA TV IEEROHIEMAS S S UVERBER A 3,891, 352, 370. 06 90. 80
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EUR  UBS (IRL) INVESTOR SELECTION PLC — EQUITY OPPORT L/S FD-I-B 765, 716. 57 118, 173, 037. 94 2.76
EUR  UBS (IRL) SELECT MONEY MARKET FUND-EUR-S-DIST 7,500. 00 75, 000, 000. 00 1.75
TAINLZ Y FEE 193,173, 037. 94 4.51
F—T - T FRBEERIASEH 193,173, 037. 94 4.51
LR TIILG2010F12 B1TEERFIA (1) e) IZHEHF BUCITSE L UZ DADUCIsEET 193,173, 037. 94 4.51
BEHMIEF A 4,084, 525, 408. 00 95. 31
TYUNT 1 TBE&R

AROEEWEIFICLEBEIATEST. FLMORFHITHETLEREISATVELTUNT « JE&

SUETFAVY IVAT4 RIS

GBP  MORGAN STANLEY/GLAXOSMITHKLINE (SYNTHETIC EQUITY SWAP) 2,068, 612. 00 —2,415,901. 13 —0.06
GBP  MORGAN STANLEY/RECKITT BENCKISER GRP (SYNTHETIC EQUITY SWAP) 1, 080, 086. 00 6, 400, 705. 48 0.15
GBP  MORGAN STANLEY/PRUDENTIAL ORD (SYNTHETIC EQUITY SWAP) 1,516, 678. 00 3,451, 455. 09 0.08
GBP  MORGAN STANLEY/WILLIAM HILL ORD (SYNTHETIC EQUITY SWAP) 9, 161, 685. 00 6,955, 461. 01 0.16
SEK  MORGAN STANLEY/ALFA LAVAL (SYNTHETIC EQUITY SWAP) —1, 349, 200. 00 —680, 302. 21 —0.02
GBP  MORGAN STANLEY/BG GROUP ORD GBPO.10 (SYNTHETIC EQUITY SWAP) 2, 276, 640. 00 —129,734. 76 0. 00
GBP  MORGAN STANLEY/JARDINE LLOYD THOM (SYNTHETIC EQUITY SWAP) 944, 015. 00 1,964, 315. 18 0. 05
EUR  MORGAN STANLEY/OUTOKUMPU NPV (SYNTHETIC EQUITY SWAP) —2, 464, 046. 00 4,265, 790. 85 0.10
GBP  MORGAN STANLEY/CENTRICA ORD (SYNTHETIC EQUITY SWAP) —3, 493, 709. 00 —457,094. 16 —0.01
GBP  MORGAN STANLEY/NICHOLS ORD (SYNTHETIC EQUITY SWAP) 228, 803. 00 1,021, 455. 52 0.02
EUR  MORGAN STANLEY/EDF (SYNTHETIC EQUITY SWAP) —1, 502, 500. 00 290, 051. 65 0.01
EUR  MORGAN STANLEY/CIE GEN GEO VERITAS (SYNTHETIC EQUITY SWAP) —3, 624, 950. 00 —769, 433. 03 —0.02
GBP  MORGAN STANLEY/TESCO PLC (SYNTHETIC EQUITY SWAP) —7, 046, 108. 00 684, 752. 69 0. 02
EUR  MORGAN STANLEY/STOCKMANN 0YJ-B (SYNTHETIC EQUITY SWAP) —603, 007. 00 321, 872. 09 0.01
GBP  MORGAN STANLEY/STAGECOACH GROUP LTD (SYNTHETIC EQUITY SWAP) 4,872, 299. 00 4,090, 280. 42 0.10
EUR  MORGAN STANLEY/HAMBURGER HAFEN NPV (SYNTHETIC EQUITY SWAP) —616, 131. 00 —831,997. 85 —0.02
GBP  MORGAN STANLEY/ASTRAZENECA (SYNTHETIC EQUITY SWAP) 1,936, 468. 00 —6, 021, 943. 58 —0. 14
EUR  MORGAN STANLEY/CAP GEMINI (SYNTHETIC EQUITY SWAP) 530, 572. 00 10, 047, 314. 31 0.23
GBP  MORGAN STANLEY/RTO TINTO PLC (SYNTHETIC EQUITY SWAP) 1, 095, 020. 00 —4, 786, 230. 94 —0.11
EUR  MORGAN STANLEY/SBM OFFSHORE NV (SYNTHETIC EQUITY SWAP) —653, 156. 00 —1, 445, 207. 08 —0.03
EUR  MORGAN STANLEY/TELECOM ITALIA SPA (SYNTHETIC EQUITY SWAP) —21, 728, 264. 00 —2,449, 146, 97 —0.06
EUR  MORGAN STANLEY/THALES SA (SYNTHETIC EQUITY SWAP) 161, 568. 00 1, 955, 780. 64 0.05
EUR  MORGAN STANLEY/DISTRIBUIDORA INTER (SYNTHETIC EQUITY SWAP) —5, 876, 212. 00 —5, 707, 063. 58 —0.13
EUR  MORGAN STANLEY/EBRO FOODS SA (SYNTHETIC EQUITY SWAP) —130, 000. 00 —19, 130. 86 0. 00
EUR  MORGAN STANLEY/KONECRANES OY] (SYNTHETIC EQUITY SWAP) —903, 433. 00 —2,736, 445. 62 —0.06
EUR  MORGAN STANLEY/FORTUM OYJ (SYNTHETIC EQUITY SWAP) —1, 294, 391. 00 2,741, 088. 03 0. 06
EUR  MORGAN STANLEY/GDF SUEZ (SYNTHETIC EQUITY SWAP) —1,519, 562. 00 437,405. 61 0.01
EUR  MORGAN STANLEY/JERONIMO MARTINS (SYNTHETIC EQUITY SWAP) —3, 712, 469. 00 —12, 856, 136. 31 —0.30
EUR  MORGAN STANLEY/SALZGITTER AG (SYNTHETIC EQUITY SWAP) —999, 696. 00 —6, 720, 447. 04 —0.16
GBP  MORGAN STANLEY/NEXT PLC (SYNTHETIC EQUITY SWAP) 322, 284. 00 3, 498, 842. 80 0. 08
GBP  MORGAN STANLEY/BALFOUR BEATTY (SYNTHETIC EQUITY SWAP) 5, 806, 162. 00 3,519, 637. 14 0. 08
EUR  MORGAN STANLEY/SAIPEM (SYNTHETIC EQUITY SWAP) —4,913, 286. 00 —10, 662, 799. 85 —0.25
EUR  MORGAN STANLEY/MOBISTAR NPV (SYNTHETIC EQUITY SWAP) — 142, 671. 00 218,019. 32 0.01
EUR  MORGAN STANLEY/FUGRO CERT (SYNTHETIC EQUITY SWAP) —2, 106, 504. 00 —8, 550, 540. 42 —0.20
EUR  MORGAN STANLEY/SGL CARBON SE (SYNTHETIC EQUITY SWAP) —641, 545. 00 518, 666. 25 0.01
GBP  MORGAN STANLEY/LEGAL & GENERAL GP (SYNTHETIC EQUITY SWAP) 16, 880, 170. 00 917, 427. 17 0.02
EUR  MORGAN STANLEY/TECNICAS REUNIDAS (SYNTHETIC EQUITY SWAP) —1,094, 701. 00 —8,615,475. 93 —0.20
SEK  MORGAN STANLEYMODERN TIMES GROUP (SYNTHETIC EQUITY SWAP) —1, 894, 610. 00 —2,473,802. 04 —0.06
EUR  MORGAN STANLEY/YIT CORP NPV (SYNTHETIC EQUITY SWAP) —1, 467, 556. 00 —1,867,032. 61 —0.04
CHF  MORGAN STANLEY/ABB LTD (SYNTHETIC EQUITY SWAP) —1, 008, 800. 00 —116, 462. 83 0. 00
GBP  MORGAN STANLEY/AGGREKO ORD (SYNTHETIC EQUITY SWAP) —309, 500. 00 82, 062. 87 0. 00
EUR  MORGAN STANLEY/PTAGGIO (SYNTHETIC EQUITY SWAP) —5, 173, 461. 00 —1, 222, 095. 66 —0.03
GBP  MORGAN STANLEY/QINETIQ GROUP ORD (SYNTHETIC EQUITY SWAP) 484, 453. 00 336, 467. 63 0.01
SEK  MORGAN STANLEY/ORIFLAME COSMETICS (SYNTHETIC EQUITY SWAP) —240, 786. 00 —488,401. 42 —0.01
EUR  MORGAN STANLEY/MEDIASET (SYNTHETIC EQUITY SWAP) —2, 041, 636. 00 —509, 582. 57 —0.01
GBP  MORGAN STANLEY/OCADO GROUP PLC ORD (SYNTHETIC EQUITY SWAP) —1, 534, 984. 00 109, 320. 49 0. 00
EUR  MORGAN STANLEY/ZARDOYA-OTIS EURO. 10 (SYNTHETIC EQUITY SWAP) —1753, 969. 00 —1, 648, 066. 68 —0.04
EUR  MORGAN STANLEY/METRO AG (SYNTHETIC EQUITY SWAP) —1, 207, 497. 00 —438, 938. 06 —0.01
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EUR  MORGAN STANLEY/ITALCEMENTI (SYNTHETIC EQUITY SWAP) —1, 965, 829. 00 172, 788. 61 0. 00
GBP  MORGAN STANLEY/AVIVA ORD (SYNTHETIC EQUITY SWAP) 14,671, 781. 00 2,322,510. 10 0.05
GBP  MORGAN STANLEY/DIRECT LINE INSURA ORD(SYNTHETIC EQUITY SWAP) 15, 575, 278. 00 5, 806, 524. 33 0. 14
EUR  MORGAN STANLEY/SARAS RAFFINERIE NPV (SYNTHETIC EQUITY SWAP) —5, 424, 227. 00 —1,486,849. 18 —0.03
GBP  MORGAN STANLEY/SHIRE ORD GBPO.05 (SYNTHETIC EQUITY SWAP) 869, 895. 00 10, 576, 428. 24 0.25
GBP  MORGAN STANLEY/DEBENHAMS ORD (SYNTHETIC EQUITY SWAP) —25, 233, 441. 00 —6, 369, 435. 57 —0.15
GBP  MORGAN STANLEY/NATIONAL GRID ORD (SYNTHETIC EQUITY SWAP) 5, 697, 286. 00 4,778, 184. 39 0.11
SEK  MORGAN STANLEY/RATOS AB (SYNTHETIC EQUITY SWAP) —933, 069. 00 —424,523. 29 —0.01
GBP  MORGAN STANLEY/BERKELEY GROUP ORD (SYNTHETIC EQUITY SWAP) 868, 080. 00 7,393, 654. 57 0.17
EUR  MORGAN STANLEY/VIENNA INSURANCE GROUP (SYNTHETIC EQUITY SWAP) —247, 214. 00 636, 624. 07 0.01
EUR  MORGAN STANLEY/BANCO POPULAR ESPANOL (SYNTHETIC EQUITY SWAP) —6, 377, 286. 00 —1771, 698. 64 —0.02
GBP  MORGAN STANLEY/CRODA INTL ORD GBPO.1 (SYNTHETIC EQUITY SWAP) —260, 375. 00 —886, 793. 02 —0.02
GBP  MORGAN STANLEY/DATLY MAIL&GEN TST (SYNTHETIC EQUITY SWAP) 462, 429. 00 1,010, 498. 79 0.02
TRY ~ MORGAN STANLEY/T GARANTI BANKASI RY1 (SYNTHETIC EQUITY SWAP) —1, 836, 500. 00 704, 776. 94 0.02
EUR  MORGAN STANLEY/LANXESS AG (SYNTHETIC EQUITY SWAP) —117, 741. 00 —682, 247. 70 —0.02
SEK  MORGAN STANLEY/ELECTROLUX AB SER’ B (SYNTHETIC EQUITY SWAP) —1, 082, 700. 00 —3, 785, 736. 77 —0.09
EUR  MORGAN STANLEY/METSO OYJ EURL. 70 (SYNTHETIC EQUITY SWAP) —2,507, 863. 00 889, 691. 73 0. 02
GBP  MORGAN STANLEY/COCA COLA HBC ORD(SYNTHETIC EQUITY SWAP) —376, 623. 00 —1, 483, 489. 09 —0.03
GBP  MORGAN STANLEY/CAPITA PLC (SYNTHETIC EQUITY SWAP) 4, 848, 740. 00 8, 739, 460. 79 0.20
GBP  MORGAN STANLEY/MARKS & SPENCER ORD (SYNTHETIC EQUITY SWAP) —2, 578, 290. 00 —4, 238, 407. 60 —0. 10
EUR  MORGAN STANLEY/OUTOTEC OYJ NPV (SYNTHETIC EQUITY SWAP) —7, 341, 943. 00 —2, 635, 410. 00 —0.06
NOK  MORGAN STANLEY/SEADRILL LTD USD2(SYNTHETIC EQUITY SWAP) —695, 457. 00 —1, 166, 546. 74 —0.03
GBP  MORGAN STANLEY/ITV ORD GBPO. 10 (SYNTHETIC EQUITY SWAP) —919, 444. 00 —605, 821. 41 —0.01
GBP  MORGAN STANLEY/OLD MUTUAL PLC ORD(SYNTHETIC EQUITY SWAP) 14,716, 515. 00 —32,102. 54 0. 00
GBP  MORGAN STANLEY/LONDON STOCK EXCH ORD (SYNTHETIC EQUITY SWAP) 1, 108, 543. 00 2,667, 410. 96 0. 06
EUR  MORGAN STANLEY/FRAPORT (SYNTHETIC EQUITY SWAP) —523, 639. 00 —4, 470, 871. 57 —0. 10
GBP  MORGAN STANLEY/SMITH & NEPHEW (SYNTHETIC EQUITY SWAP) 1,603, 354. 00 —237,527. 98 —0.01
GBP  MORGAN STANLEY/SABMILLER ORD (SYNTHETIC EQUITY SWAP) 668, 137. 00 818, 703. 18 0. 02
EUR  MORGAN STANLEY/SANOFI EURZ (SYNTHETIC EQUITY SWAP) 384, 123. 00 5, 125, 505. 49 0.12
CHF  MORGAN STANLEY/SYNGENTA CHFO. I (SYNTHETIC EQUITY SWAP) —90, 010. 00 —8, 243, 388. 93 —0.19
DKK  MORGAN STANLEY/ FLSMIDTH & CO (SYNTHETIC EQUITY SWAP) —650, 483. 00 —5, 297, 666. 27 —0.12
TRY  MORGAN STANLEY/HACT OMER SABANCI TRY1 (SYNTHETIC EQUITY SWAP) —4, 184, 100. 00 286, 731. 09 0.01
GBP  MORGAN STANLEY/WM MORRISON SUPER (SYNTHETIC EQUITY SWAP) —18, 060, 155. 00 5,219, 016. 40 0.12
EUR  MORGAN STANLEY/ZALANDO SE NPV (SYNTHETIC EQUITY SWAP) —174, 355. 00 —819, 468. 50 —0.02
CHF  MORGAN STANLEY/SULZER AG CHFO.01 (SYNTHETIC EQUITY SWAP) —328, 238. 00 3,579, 810. 96 0.08
GBP  MORGAN STANLEY/VODAFONE GROUP ORD USD (SYNTHETIC EQUITY SWAP) 8, 642, 812. 00 4,116, 876. 14 0.10
GBP  MORGAN STANLEY/INDIVIOR PLC ORD(SYNTHETIC EQUITY SWAP) 921, 920. 00 993, 983. 29 0. 02
NOK  MORGAN STANLEY/SUBSEA 7 (SYNTHETIC EQUITY SWAP) —3, 596, 687. 00 —3, 550, 846. 14 —0.08
EUR  MORGAN STANLEY/UBISOFT ENTERTAIN (SYNTHETIC EQUITY SWAP) 1, 888, 092. 00 —1,061,031. 08 —0.02
GBP  MORGAN STANLEY/STANDARD LIFE INTERIM (SYNTHETIC EQUITY SWAP) 6, 303, 723. 00 6, 404, 880. 98 0. 15
GBP  MORGAN STANLEY/STANDARD LIFE (SYNTHETIC EQUITY SWAP) 6, 925, 055. 00 945, 804. 62 0. 02
EUR  MORGAN STANLEY/KERRY GROUP ‘A’ ORD (SYNTHETIC EQUITY SWAP) —434, 096. 00 —2, 157, 205. 76 —0.05
CHF  MORGAN STANLEY/DUFRY AG CHF5(SYNTHETIC EQUITY SWAP) —304, 105. 00 3,902, 752. 36 0.09
GBP  MORGAN STANLEY/BERENDSEN PLC ORD (SYNTHETIC EQUITY SWAP) —1, 206, 972. 00 2,070, 311. 50 0.05
EUR  MORGAN STANLEY/LAFARGE EUR4 (SYNTHETIC EQUITY SWAP) —484, 350. 00 —1, 705, 450. 90 —0.04
EUR  MORGAN STANLEY/AEGON NV (SYNTHETIC EQUITY SWAP) —3,587,919. 00 1,758, 245. 56 0. 04
CHF  MORGAN STANLEY/KUEHNE&NAGEL INTL (SYNTHETIC EQUITY SWAP) —171, 415. 00 1, 467, 302. 49 0.03
GBP  MORGAN STANLEY/ROLLS-ROYCE HLDGS ORD (SYNTHETIC EQUITY SWAP) —327, 994, 059. 00 0. 00 0. 00
GBP  MORGAN STANLEY/SERCO GROUP ORD(SYNTHETIC EQUITY SWAP) —3, 662, 566. 00 28, 453. 10 0. 00
UETFAVY IO AT 4 - ATV TEE —486, 828. 95 —0.01
AROESEBGIFRICLBEINTEST, FLMORHHITBTEMEISATVEVNTYNT 1 TBERKEEH —486, 828. 95 —0.01
FUNRT« JEGEE —486, 828. 95 —0.01
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Ush 52, 590, 000. 00 EUR 46,438, 521. 28 2.6.2015 1,529, 737. 03 0.03
GBP 657, 995, 000. 00 EUR 891, 648, 926. 15 2.6.2015 24,178, 565. 33 0.56
EUR 44, 248, 619. 02 TRY 127, 165, 000. 00 2.6.2015 676, 335. 24 0.02
GBP 21, 215, 000. 00 EUR 28,917,019. 13 2.6.2015 610, 986. 75 0.01
GBP 49, 480, 000. 00 EUR 67,881, 435. 22 2.6.2015 987, 088. 52 0.02
UsD 83, 030, 000. 00 EUR 74,121, 486. 75 2.6.2015 1,611,627, 67 0. 04
EUR 45,330, 928. 15 TRY 131, 880, 000. 00 2.6.2015 143, 079. 41 0. 00
EUR 29, 715, 764. 69 ZAR 397, 710, 000. 00 2.6.2015 —97,326. 74 0. 00
GBP 48,705, 000. 00 EUR 67, 204, 059. 98 2.6.2015 585, 783. 37 0.01
GBP 51,915, 000. 00 EUR 70, 396, 847. 57 2.6.2015 1, 860, 820. 38 0.04
UsD 16, 165, 000. 00 EUR 14, 863, 001. 10 2.6.2015 —118,622.03 0. 00
GBP 40, 475, 000. 00 EUR 55, 419, 545. 47 2.6.2015 915, 408. 01 0. 02
EUR 14, 508, 159. 40 TRY 41, 450, 000. 00 2.6.2015 305, 578. 79 0.01
GBP 37, 145, 000. 00 EUR 51,428, 207. 50 2.6.2015 271, 899. 90 0.01
GBP 29, 405, 000. 00 EUR 41,117,363 12 2.6.2015 —190, 141. 20 0. 00
UsD 17, 890, 000. 00 EUR 16, 368, 723. 57 2.6.2015 —50, 941. 84 0. 00
EUR 145, 541, 412. 97 GBP 107, 015, 000. 00 2.6.2015 —3, 406, 951. 38 —0.08
EUR 21,725, 984. 41 TRY 66, 430, 000. 00 2.6.2015 —1, 035, 835. 36 —0.02
SGD 101, 841, 900. 00 EUR 68, 155, 864. 15 11.6.2015 683, 690. 01 0.02
CNH 228, 742, 900. 00 EUR 32, 743, 980. 65 11.6.2015 864, 771. 86 0.02
CHF 68, 238, 700. 00 EUR 65, 831, 822. 73 11.6.2015 161, 135. 56 0. 00
HKD 101, 838, 100. 00 EUR 11, 697, 925. 08 11.6.2015 283, 213. 69 0.01
CAD 2, 106, 000. 00 EUR 1,549, 701. 94 11.6.2015 —11,332.21 0. 00
UsDh 1, 359, 053, 500. 00 EUR 1,210, 611, 900. 59 11.6.2015 28,831, 207. 43 0.67
AUD 49, 411, 700. 00 EUR 34, 777, 795. 06 11.6.2015 —304, 329. 50 —0.01
GBP 38, 534, 100. 00 EUR 52, 966, 087. 72 11.6.2015 655, 714. 83 0.01
EUR 1,628, 034. 26 GBP 1, 183, 900. 00 11.6.2015 —19,411.82 0. 00
CAD 339, 800. 00 EUR 250, 209. 12 11.6.2015 —1,995.43 0. 00
UsD 21, 299, 700. 00 EUR 19, 080, 674. 77 11.6.2015 344,437, 17 0.01
AUD 1, 574, 800. 00 EUR 1,113,982.29 11.6.2015 —15, 278. 67 0. 00
CHF 2,191, 000. 00 EUR 2,103, 440. 10 11.6.2015 15, 453. 89 0. 00
GBP 784, 600. 00 EUR 1,091, 503. 50 11.6.2015 300. 03 0. 00
HKD 1,923, 000. 00 EUR 222, 108. 52 11.6.2015 4,130.28 0. 00
CAD 813, 000. 00 EUR 602, 675. 34 11.6.2015 —8,803. 26 0. 00
UsD 30, 287, 100. 00 EUR 26, 960, 762. 06 11.6.2015 660, 768. 19 0.01
SGD 1, 692, 100. 00 EUR 1,125, 991. 84 11.6.2015 17, 775. 21 0. 00
AUD 1, 170, 100. 00 EUR 826, 535. 02 11.6.2015 —10,181.77 0. 00
CHF 1, 774, 200. 00 EUR 1,708,514.45 11.6.2015 7,296. 47 0. 00
GBP 836, 300. 00 EUR 1, 164, 748. 63 11.6.2015 —1,002. 40 0. 00
HKD 2, 385, 600. 00 EUR 273, 541. 37 11.6.2015 7,121.81 0. 00
AUD 1, 627, 700. 00 EUR 1,161, 925. 78 11.6.2015 —26, 314. 99 0. 00
CNH 1, 880, 200. 00 EUR 266, 807. 40 11.6.2015 9, 446. 75 0. 00
AUD 249, 100. 00 EUR 174, 856. 96 11.6.2015 —1, 065. 32 0. 00
CNH 1, 413, 100. 00 EUR 199, 926. 40 11.6.2015 7,697. 65 0. 00
CHF 323, 200. 00 EUR 308, 988. 39 11.6.2015 3,575. 07 0. 00
GBP 568, 100. 00 EUR 784, 229. 82 11.6.2015 6, 304. 95 0. 00
USD 26, 327, 000. 00 EUR 23, 605, 752. 46 11.6.2015 404, 206. 46 0.01
CNH 11, 870, 200. 00 EUR 1,711, 636.87 11.6.2015 32, 428. 69 0. 00
GBP 282, 900. 00 EUR 393, 302. 87 11.6.2015 364. 24 0. 00
Ush 30, 157, 000. 00 EUR 27,152, 323. 84 11.6.2015 350, 556. 52 0.01
AUD 6, 012, 500. 00 EUR 4,258, 400. 82 11.6.2015 —63, 610. 69 0. 00
CNH 5, 342, 500. 00 EUR 774, 176. 96 11.6.2015 10, 786. 25 0. 00
CHF 1, 530, 800. 00 EUR 1, 470, 689. 96 11.6.2015 9,731.28 0. 00
GBP 834, 100. 00 EUR 1, 168, 086. 22 11.6.2015 —7,401. 38 0. 00
CAD 58, 100. 00 EUR 42,760. 14 11.6.2015 —319.84 0. 00
Usbh 25, 909, 400. 00 EUR 23, 306, 023. 91 11.6.2015 323, 088. 01 0.01
SGD 1, 831, 400. 00 EUR 1,231, 439. 98 11.6.2015 6, 486. 25 0. 00
GBP 631, 900. 00 EUR 890, 106. 56 11.6.2015 —10,791.43 0. 00
HKD 1, 880, 800. 00 EUR 218, 023. 27 11.6.2015 3, 250. 75 0. 00
CHF 1, 545, 900. 00 EUR 1, 486, 662. 45 11.6.2015 8, 361. 84 0. 00
CAD 34, 300. 00 EUR 25, 268. 43 11.6.2015 —213.31 0. 00
SGD 1, 635, 500. 00 EUR 1, 109, 438. 61 11.6.2015 —3,930. 06 0. 00
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AUD 931, 700. 00 EUR 660, 887. 95 11.6.2015 —10,861. 18 0. 00
CNH 1, 788, 100. 00 EUR 261,294, 51 11.6.2015 1,427.57 0. 00
CHF 778, 900. 00 EUR 749, 946. 80 11.6.2015 3,319. 53 0. 00
GBP 770, 000. 00 EUR 1,082, 668. 03 11.6.2015 —11, 181. 01 0. 00
GBP 829, 320, 000. 00 EUR 1, 168, 525, 394. 00 2.9.2015 —16, 566, 966. 46 —0.39
EUR 29, 755, 821. 36 ZAR 397, 710, 000. 00 2.9.2015 451, 885. 58 0.01
EUR 155, 726, 285. 18 UsD 169, 675, 000. 00 2.6.2015 962, 751. 65 0.02
EUR 1, 170, 868, 070. 51 GBP 829, 320, 000. 00 2.6.2015 16, 582, 619. 66 0. 39
TRY 366, 925, 000. 00 EUR 127,512, 545. 35 2.6.2015 —1,788,012. 45 —0.04
UsD 169, 675, 000. 00 EUR 155,522, 171. 36 2.9.2015 —965, 562. 77 —0.02
ZAR 397, 710, 000. 00 EUR 30, 266, 648. 79 2.6.2015 —453,557. 36 —0.01
AUD 3, 306, 300. 00 EUR 2,347, 122. 55 11.6.2015 —40, 389. 14 0. 00
EUR 124, 063, 417. 14 TRY 366, 925, 000. 00 2.9.2015 1,771, 610. 68 0. 04
USD 7,641, 700. 00 EUR 7,023, 376. 02 11.6.2015 —54, 222. 56 0. 00
HKD 777, 300. 00 EUR 92, 168. 85 11.6.2015 —1720. 37 0. 00
CAD 24, 100. 00 EUR 17, 832. 62 11.6.2015 —228.29 0. 00
Ush 11, 037, 700. 00 EUR 10, 179, 835. 12 11.6.2015 —113,563. 86 0. 00
CHF 287, 800. 00 EUR 278, 677. 49 11.6.2015 —349.01 0. 00
AUD 1, 388, 900. 00 EUR 972, 549. 58 11.6.2015 —3,544. 34 0. 00
CHF 630, 600. 00 EUR 610, 458. 53 11.6.2015 —611.63 0. 00
EUR 3,881, 677. 01 CNH 26, 303, 800. 00 11.6.2015 16,910. 48 0. 00
EUR 308, 767. 90 SGD 457, 100. 00 3.6.2015 —296. 26 0. 00
BETHEG (BA/FTH) &5 61,784, 869. 37 1.44
RITHES. ERLVAESB L UREREL S VICZOMKBEE 162, 520, 006. 04 3.79
LEEEE & UZOMOEHAE —2,137,608. 01 —0.05
ZOMDEES L UVAE —20, 546, 542. 37 —0.48
MEEAR 4,285, 659, 304. 08 100. 00
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pEk
, BEGTEE B 0554508 F N5E128318
Statement of Comprehensive Income = = w e
P (BHERRR) K K
Income IngE
Dividend income [RETIYON 1, 188, 993

Net realized (loss) on financial assets and
liabilities at fair value through profit or loss
and foreign currency transactions

Net change in unrealized (depreciation) on
financial assets and liabilities at fair value &fM&EME. ALFKEOSMEREIEGIIIR D ARFIEH
through profit or loss and foreign currency (FEAfli) OffiZEdEh%E

translations

BRERE, AR OSMEIR I 2 6R 2 F2 8

A (655, 666)

(4,043, 331)

Total income IR#E&E (3,510, 004)
Expenses E-4:)

Transaction fees s | B4kt 65, 203
Professional fees BFH S 63, 000
Custody fees 1R Rk 48, 056
Organization expense RN 30, 985
Administrator fees (gt 26, 635
Trustee fees (G R 16, 558
Transfer agent fees FeRACEEATE R 5, 955
Total expenses ERAE 256, 392
Operating (loss) BEEER (3, 766, 396)
Finance costs *MER

Distributions to holders of redeemable units B3R FTRER R 5 FC A AE S IR B ~ Do A (701, 372)
Loss after distribution and before tax SEES L UHRSIEHEX (4,467, 768)
Withholding tax expense TR SR TR (101, 101)

Decrease in net assets attributable to holders of {AEAIRELEMDEREICRET IEENEE

redeemable units from operations BRIZKSEL (4, 568, 869)
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1,487

10, 748

63, 663

1,288

4, 360

2,416

3,449

5,613
4,033

11, 044
8, 300

57, 600

2,350

3,279

12,718

1,745

AR

LiEtkt
F—=ZRrSU7

RAT

Australia & New Zealand Banking Group, Ltd.
IR - 2R

CIMIC Group, Ltd.

Al HR

Woodside Petroleum, Ltd.
THERE

Dexus Property Group
B&fE

Telstra Corp., Ltd.
A—X+FYTEE

A= YT
BRI

Vienna Insurance Group AG Wiener Versicherung Gruppe
"l - AR

OMV AG

F—R bUTER
NF—

B

Delhaize Group
N F—aF
NZEa—4

REZ

Everest Re Group, Ltd.
NEa—H &5

h+5

BENEARS - I

Magna International, Inc.
AT

Bank of Nova Scotia
Royal Bank of Canada

B
Empire Co., Ltd.
Metro, Inc.

hrHEEH

hE

&

Yangzijiang Shipbuilding Holdings, Ltd.
hEEE

FUR—Y
REIFLE—ER
Vestas Wind Systems
B

Novo Nordisk Class B
TUR—Y At

PR AN
HER - 1
UPM—Kymmene OYJ

T4 50 FEER
25 VRA

BEE

Renault SA

— 45

AL D OFLEE PEIHI R

MAELE
(%)
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57, 263

29,171

31,071

58, 648

259, 844

435, 997

35, 384

123, 759

159, 143

235, 654

235, 654

65, 363

65, 363

139, 340

226, 161
215, 281

441, 442

204, 645
231,475

436, 120

, 016, 902

44, 662

44, 662

165, 497

190, 875

356, 372

238, 042

238,042

175, 589




UBSTA Iz T - AURRRAV K- IYP—T7UF

L5 G 1 (%) XEL
$RAT
4,381 Societe Generale SA 0.3 202, 594
BRI
1,879  AXA SA 0.1 51,498
Al AR
6,390 Total SA 0.4 286, 439
Al - AREEY—ER
633  Technip SA 0.0 31, 449
75 VUREE 747, 569
KAy
BEE
1,429  Daimler AG 0.2 120, 429
R
2,142 HOCHTIEF AG 0.3 199, 807
RI%
1,057  Allianz SE 0.3 187,791
289  Hannover Rueck SE 0.0 33, 168
220, 959
24
379 MAN SE 0.0 38, 165
EEM
466  Merck KGaA 0.1 45, 342
R aEt 624, 702
B
B
101,000  WH Group, Ltd. 0.1 56, 298
ZAMMARFRE
17,000  Wharf Holdings, Ltd. 0.1 94, 650
TEE
23,800 Henderson Land Development Co., Ltd. 0.2 145, 868
30,000 Hysan Development Co., Ltd. 0.2 123, 288
58,000 Sino Land Co., Ltd. 0.1 85, 165
354, 321
B H 505, 269
TFANF VR
avEa—4—
769  Accenture Ple. Class A 0.1 80, 361
EEH
3,154  Shire Ple. 0.3 218, 395
TANLT Y REE 298, 756
ARSI
RIT
16,041  Bank Hapoalim BM 0.1 82, 863
44,412  Bank Leumi Le-Israel BM 0.2 154, 087
236, 950
EXER
529  Teva Pharmaceutical Industries, Ltd. 0.1 34, 600
4 XAJTILEE 271, 550
1507
£l
14,326  Enel SpA 0.1 60, 569
18 T7HE 60, 569
EES
BEE
5,900 Fuji Heavy Industries, Ltd. 0.3 246, 555
BEEAR G - AR
3,500 NHK Spring Co., Ltd. 0.0 35, 5564
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v G 4] (%) KEL
$RAT
12,000  Bank of Yokohama, Ltd. 0.1 74, 427
7,000  Hachijuni Bank, Ltd. 0.1 43, 352
24,900 Mitsubishi UFJ Financial Group, Inc. 0.2 156, 713
26,400 Resona Holdings, Inc. 0.2 129, 745
6,000 Yamaguchi Financial Group, Inc. 0.1 71,823
476, 060
7]
2,500  LIXIL Group Corp. 0.1 56, 112
4
1,400  Daicel Corp. 0.0 21,111
5,700 Mitsubishi Chemical Holdings Corp. 0.1 36, 689
25,000 Mitsubishi Gas Chemical Co., Inc. 0.2 129, 266
42,000  Sumitomo Chemical Co., Ltd. 0.3 244, 748
431, 814
£l
8,600 Chubu Electric Power Co., Inc. 0.2 118, 854
6,400  Tohoku Electric Power Co., Inc. 0.1 80, 868
34,400  Tokyo Electric Power Co., Inc. 0.3 199, 888
399, 610
{289
1,100  Sankyo Co., Ltd. 0.1 41,378
AR
10,000  Osaka Gas Co., Ltd. 0.0 36, 444
7,000  Toho Gas Co., Ltd. 0.1 45, 679
82,123
TiRHH
7,000  Fuji Electric Co., Ltd. 0.0 29, 735
ANVRTTH—ER
1,600 Miraca Holdings, Inc. 0.1 71, 158
FE
17,000  Sekisui Chemical Co., Ltd. 0.3 224, 839
3R - SRl
3,900 Hitachi Construction Machinery Co., Ltd. 0.1 61,534
H
4,600  Amada Holdings Co., Ltd. 0.1 44,511
22,000 Mitsubishi Heavy Industries, Ltd. 0.1 97, 532
142, 043
BIEM
5,900  FUJIFILM Holdings Corp. 0.3 249, 154
1,400  Konica Minolta, Inc. 0.0 14, 222
2,900  Nikon Corp. 0.1 39, 174
302, 550
EER
1,500 Daiichi Sankyo Co., Ltd. 0.1 31, 304
1,800 Medipal Holdings Corp. 0.0 31, 034
62, 338
BE
1,000  KDDI Corp. 0.0 26,219
6,600 Nippon Telegraph & Telephone Corp. 0.4 265, 328
2,800  NTT DOCOMO, Inc. 0.1 57,818
349, 365
et
1,200 Central Japan Railway Co. 0.3 215, 470
EEN=Fp 3,228,238
FTo5o8
R
1,453  Heineken Holding NV 0.2 112, 066
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MEELLR A IEAfifiE
B ER ) KL
o U < 4
637  Boskalis Westminster 0.0 26, 039
B
11,949  Koninklijke Ahold NV 0.3 252, 789
BRI
34,904  Aegon NV 0.3 198, 302
=¥ I 8
123 Royal Dutch Shell Plc. Class A 0.0 2, 766
5,317 Royal Dutch Shell Plec. Class B 0.2 120, 921
123, 687
*+SvHaR 712, 883
oz —
fre
26,064  Norsk Hydro ASA 0.1 97, 556
Loz —&Et 97, 556
SUAR—L
E - '
3,600 Jardine Cycle & Carriage, Ltd. 0.1 88, 436
B
6,200 Wilmar International, Ltd. 0.0 12, 849
S UAR—ILEE 101, 285
ARL Y
$RAT
7,763  Banco Santander SA 0.1 38, 438
BAY—EXR
14,731  Abertis Infraestructuras SA 0.3 230, 593
&
10,558  Endesa SA 0.3 212, 466
K 2R
6,594  ACS Actividades de Construccion y Servicios SA 0.3 193,510
A BE 675, 007
RYT—TY
$RAT
3,503  Nordea Bank AB 0.1 38, 767
K- @R
11,920  Skanska AB Class B 0.3 233,010
fre s
1,458  Boliden AB 0.0 24,714
&g
8,685  TeliaSonera AB 0.1 43, 463
2 —7 VAR 339, 954
AR
BFIS
400  TE Connectivity, Ltd. 0.0 25, 844
REX
1,016 Baloise Holding AG 0.2 129,512
RERH
203  Pargesa Holding SA 0.0 12, 878
EER
1,604  Actelion, Ltd. 0.3 223, 695
e
203 Kuehne + Nagel International AG 0.1 27,945
A REE 419, 874
1FYR
£ 3
1,583  Imperial Tobacco Group Plec. 0.1 83, 680
$RAT
19,193  HSBC Holdings Ple. 0.2 151, 683
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L G 4] (%) KEL
B
39,687 J Sainsbury Plc. 0.2 151, 384
16,068  Wm Morrison Supermarkets Plc. 0.1 35,098
186, 482
FE
10,374  Barratt Developments Ple. 0.1 95, 717
TSAR—b-ITH4F4
5,441  3i Group Plec. 0.1 38, 622
N
152 Next Plec. 0.0 16, 332
BiE
9,224 Vodafone Group Plec. 0.1 30, 045
i
3,900 Royal Mail Ple. 0.0 25, 522
PO 628,083
T AU HERE
£
5,377  Archer-Daniels-Midland Co. 0.3 197, 229
1,730  Philip Morris International, Inc. 0.2 152, 084
349, 313
iz
1,091  Delta Air Lines, Inc. 0.1 55,303
1,419  United Continental Holdings, Inc. 0.1 81, 309
136, 612
$RAT
2,499 Citigroup, Inc. 0.2 129, 323
3,866 Citizens Financial Group, Inc. 0.1 101, 251
2,100 Comerica, Inc. 0.1 87, 843
11,247 Fifth Third Bancorp 0.3 226, 065
1,850  JPMorgan Chase & Co. 0.2 122, 165
6,907 Regions Financial Corp. 0.1 66, 307
732, 944
e
785  Dr Pepper Snapple Group, Inc. 0.1 73,162
NAFTY /00—
2,084  Amgen, Inc. 0.5 338, 296
3,516 Gilead Sciences, Inc. 0.5 355, 784
921  United Therapeutics Corp. 0.2 144, 238
838, 318
ez
1,033 International Flavors & Fragrances, Inc. 0.2 123, 588
5,200  Mosaic Co. 0.2 143, 468
267, 056
BAY—EX
4,329 Total System Services, Inc. 0.3 215, 584
720  United Rentals, Inc. 0.1 52,229
12,755 Western Union Co. 0.3 228, 442
496, 255
avEa—4—
5,764  Apple, Inc. 0.9 606, 719
7,560  Computer Sciences Corp. 0.3 247,061
8,100 Hewlett Packard Enterprise Co. 0.2 123, 120
2, 449 International Business Machines Corp. 0.5 337,031
1,593  Seagate Technology Plec. 0.1 58, 399
3,211  Teradata Corp. 0.1 84, 835
355 Western Digital Corp. 0.0 21,318
1,478, 483
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L G ] (%) KEWL
E¥& - "=V FILTT
11,802  Avon Products, Inc. 0.1 47,798
EEEMY—ER
2,470  Ally Financial, Inc. 0.1 46, 041
£l
3,545 AES Corp. 0.0 33,926
851  Entergy Corp. 0.1 58,174
2,514  Exelon Corp. 0.1 69, 814
161,914
EFHR
10,785  Corning, Inc. 0.3 197, 150
o U < 514
4,755  Fluor Corp. 0.3 224, 531
B
4,406  Campbell Soup Co. 0.3 231, 535
ANLRTTHE
1,672 Baxter International, Inc. 0.1 63, 787
880  CR Bard, Inc. 0.2 166, 707
470  DENTSPLY International, Inc. 0.1 28, 600
1,338 St Jude Medical, Inc. 0.1 82, 648
839  Thermo Fisher Scientific, Inc. 0.2 119,012
2,982  Varian Medical Systems, Inc. 0.3 240, 946
701, 700
NILRTTH—ER
2,151  Aetna, Inc. 0.3 232, 566
1,793  Anthem, Inc. 0.3 250,016
1,904 Centene Corp. 0.2 125, 302
2,905  HCA Holdings, Inc. 0.3 196, 465
804, 349
REMM
3,655  Avery Dennison Corp. 0.3 229, 022
689  Church & Dwight Co., Inc. 0.1 58, 482
1,896  Clorox Co. 0.3 240, 470
527,974
REZ
3,035  Aflac, Inc. 0.3 181, 796
1,422  Allstate Corp. 0.1 88, 292
2,238 Travelers Cos, Inc. 0.4 252, 581
6,253  Voya Financial, Inc. 0.3 230, 798
753, 467
1r8—3y b
3,286  eBay, Inc. 0.1 90, 299
5,480  Symantec Corp. 0.2 115, 080
205, 379
Lov—
4,962  Carnival Corp. 0.4 2170, 330
4,476  Carnival Plec. 0.3 255, 047
525, 377
3R - SRl
416  Caterpillar, Inc. 0.0 28,271
A
3,356 AGCO Corp. 0.2 152, 329
ATAT
2,322  Discovery Communications, Inc. Class A 0.1 61,951
F 74 R/EDRRE
23,221 Xerox Corp. 0.3 246, 839
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MEELLR A IEAfifiE
L5 G 1] (%) XEL
=¥ I 8
980  ConocoPhillips 0.1 45, 756
484  Exxon Mobil Corp. 0.0 37,728
4,986  Marathon Petroleum Corp. 0.4 258, 474
1,457 Murphy 0il Corp. 0.0 32,710
2,403 Tesoro Corp. 0.4 253, 204
3,751  Valero Energy Corp. 0.4 265, 233
893, 105
Al ARY—ER
5,295 National Oilwell Varco, Inc. 0.3 177, 330
EXEMH
2,895 Cardinal Health, Inc. 0.4 258, 437
1,534 Johnson & Johnson 0.2 157,572
360  McKesson Corp. 0.1 71,003
295 Mead Johnson Nutrition Co. Class A 0.0 23,290
510, 302
TEERE
600 Digital Realty Trust, Inc. 0.1 45, 372
13,400 Host Hotels & Resorts, Inc. Class REIT 0.3 205, 556
4,900  Plum Creek Timber Co., Inc. 0.3 233, 828
10,597  VEREIT, Inc. 0.1 83, 928
568, 684
IhFE
4,421 Bed Bath & Beyond, Inc. 0.3 213, 313
7,416  Best Buy Co., Inc. 0.3 225, 817
7,596  GameStop Corp. Class A 0.3 212,992
8,748  Gap, Inc. 0.3 216,076
5,175  Kohl’s Corp. 0.3 246, 485
4,861 Macy’s, Inc. 0.2 170, 038
795  Nordstrom, Inc. 0.1 39, 599
1,978  PVH Corp. 0.2 145, 680
300 Signet Jewelers, Ltd. 0.1 37, 107
3,528  Staples, Inc. 0.0 33,410
3,434  Target Corp. 0.4 249, 343
1, 789, 860
F8/K
3,379 NVIDIA Corp. 0.2 111,372
3,338  Xilinx, Inc. 0.2 156, 786
268, 158
VI T
8,336  CA, Inc. 0.3 238,076
1,074  Dun & Bradstreet Corp. 0.2 111, 621
3,470  Electronic Arts, Inc. 0.3 238, 458
2,025 Microsoft Corp. 0.2 112, 347
700, 502
BiE
9,511  CenturyLink, Inc. 0.3 239, 296
12,412  Cisco Systems, Inc. 0.5 337,048
7,963  Juniper Networks, Inc. 0.3 219, 779
796, 123
=
1,913  CH Robinson Worldwide, Inc. 0.2 118, 644
4,771  Expeditors International of Washington, Inc. 0.3 215,172
2,375 Landstar System, Inc. 0.2 139, 294
473,110
TAYhEREAE 15, 465, 922
TEHAEE $ 26, 729, 352




L3

1,250,000  Blue Capital Global Reinsurance Fund, Ltd.
Aza—sad
Hovo—
540,000 Bluecrest Allblue Fund, Ltd.
585, 000 International Public Partnerships, Ltd.
630,000 NB Global Floating Rate Income Fund, Ltd.

H—vo—&Et
TFANF VR
68, 650 iShares $ Corporate Bond UCITS ETF
128, 531 iShares $ Treasury Bond 20+yr UCITS ETF
29, 237 iShares Core Euro Corporate Bond UCITS ETF
8, 529 iShares Core GBP Corporate Bond UCITS ETF
70, 755 iShares Core MSCI Emerging Markets IMI UCITS ETF
4,707 iShares Euro Government Bond 15-30yr UCITS ETF
13,513  iShares Euro High Yield Corporate Bond UCITS ETF
33,903  iShares High Yield Corporate Bond UCITS ETF
26, 684 iShares JP Morgan $ Emerging Markets Bond UCITS ETF
43,833  iShares MSCI World UCITS ETF DIST

FTALT Y REE
Tr—U—
790,000 CVC Credit Partners European Opportunities, Ltd.
Sw—v—akt
SUAR—L
224, 170 iShares J.P. Morgan USD Asia Credit Bond Index ETF
S UHR— LR
1FYR
525,000 HICL Infrastructure Co., Ltd.
1 F¥UREE
Y B—X FIy FEIEE(ES

20154F12 H 31 A BI/E D A5 Se 25
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KEL

1, 306, 250

1,306, 250

1, 537, 690
1,201, 089
851, 951

3, 590, 730

3,590, 730

Al A e o
MO~ OO W WO

7,513, 056

581, 860
4, 015, 595
1, 653, 890
1,422, 883
1,131, 299
1,507, 624
3, 235, 024
2, 819, 965
1, 544, 070

25, 425, 266

25, 425, 266

879, 631

879, 631

2,295,501

2,295, 501

1,166, 113

1,166, 113

34, 663, 491

REBFIE (BK)

Rovay SRR fRA (B : Rk FIL)
Long Amsterdam Index Future 01/2016 112, 323
Long Dax Index Future 03/2016 61, 430
Long Euro Stoxx Bank Future 03/2016 (3, 403)
Long Euro-BTP Italian Government Bond Future 03/2016 11, 993
Long H-Shares Index Future 01/2016 (30, 709)
Long MSCI Taiwan Index Future 01/2016 1, 500
Long Topix Index Future 03/2016 (67,501)
Long US 10 Year Note (CBT) Future 03/2016 (27, 268)
Long US Ultra Bond (CBT) Future 03/2016 8, 092
Short Euro-Bund Future 03/2016 (11, 765)
Short FTSE 100 Index Future 03/2016 (175, 099)
Short FTSE China A50 Future 01/2016 88, 831
Short Long Gilt Future 03/2016 23,067
Short Nikkei Dividend Future 03/2016 5,736
Short S&P 500 Future 03/2016 4,050
Short SGX Japanese Government Bond Future 03/2016 (6,218)
Short 2-Year US Treasury Note Future 03/2016 6, 906
1, 965
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RFEH RFEH RIEBULE
H FHFTT RERE  PRA 7t HE A ERLES RAMR (liH)

AUD HSBC Bank Plec. 560, 000 01/29/2016 usD 404,414 $ 2,525 $ - % 2,525
HKD Canadian Imperial Bank of Commerce 8, 535, 000 01/29/2016 UsDh 1, 101, 326 207 — 207
JPY Barclays BanK Plc. 61, 800, 000 01/29/2016 USD 511, 424 2,594 — 2,594
MXN Candian Imperial Bank of Commerce 15, 590, 000 01/29/2016 Ush 909, 568 — (8,507) (8,507)
PHP Canadian Imperial Bank of Commerce 66, 400, 000 01/29/2016 UsDh 1, 390, 576 18, 520 — 18, 520
USD Barclays BanK Plc. 5, 666, 787 01/29/2016 GBP 3, 805, 000 58,224 - 58,224
Ush Canadian Imperial Bank of Commerce 616, 828 01/29/2016 CHF 610, 000 6, 786 — 6, 786
[IN))] Candian Imperial Bank of Commerce 638, 773 01/29/2016 MYR 2, 748, 000 — (101) (101)
USD Candian Imperial Bank of Commerce 417, 390 01/29/2016 SEK 3,530, 000 - (1, 625) (1,625
usD Goldman Sachs Group, Inc. 6, 403, 644 01/29/2016 EUR 5, 850, 000 44, 935 — 44, 935
Usb HSBC Bank Plec. 639, 820 01/29/2016 NZD 940, 000 — (2,623) (2, 623)
$ 133,791 $ (12, 856) $ 120, 935

2015412 A3 HBIfE DR F AT 2 a v GRHE PELL 0. 1%)
$RIA HEFRIIT 4% e 2O XITLET L A IEAffE
Call - Euro Stoxx 50 3, 500. 00 3/18/16 139 $ 70,011 $ 61,908
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THELLT, BHEHINTHDIY T 7 ROBRFHEELOREAIGEFTMZEIL, 20154F 9 A30 B HAEDOH
HiAnnual Report/»HOHTH Y | BIMOSFHEHEIZKSXER I, BEEZZIT L0 T,
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RA(ER)

Statement of Operations

Income

Interest on liquid assets
Interest on securities
Dividends

Interest received on swaps

Income on securities lending

Other income
Total income

Expenses

Interest paid on swaps
Flat fee

Taxe d’ abonnement

Cost on securities lending
Other commissions and fees

Interest on cash and bank overdraft

Total expenses

Net income (loss) on investments

Realized gain (loss)

Realized gain (loss) on market—priced securities

without options

Realized gain (loss) on options

Realized gain (loss)

securities and money market instruments
Realized gain (loss) on financial futures
Realized gain (loss) on forward foreign exchange

contracts

Realized gain (loss) on swaps
Realized gain (loss) on foreign exchange

Total realized gain (loss)

Net realized gain (loss) of the financial year

i

BRHESE
(BREERR)

I
WENE FEF IR D%
AARESIAR D52
Bl &

IALE
FLE

AT ZHENTAR D 5 HRLE.
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125, 130. 13
16, 279, 931. 93
172, 860. 30
393, 527. 35
460, 483. 75
1,775,715. 89
19, 207, 649. 35

—115, 063. 37
—3,861,325. 17
—159, 324. 42
—184, 193. 49
—14,976. 43
—196, 522. 32
—4, 531, 405. 20

14,676, 244.15

—4, 931, 184. 08
—23,009, 071. 07
106, 351. 39
—36, 891, 935. 76
20, 061, 035. 32

650, 849. 25
—4, 730, 735. 80
—48, 744, 690. 75

—34, 068, 446. 60
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Statement of Operations = = g e

P (B2IE B RER) K EL
Changes in unrealized appreciation (depreciation) *ZEIRFFH (18) HDZLE
Unrealized appreciation (depreciation) on market- e = e - - by 2T 2\ e o
priced securities without options B 72 = A HSAIEESRAR D RTEBLEHE () 4 34,352, 818. 43
Unrealized appreciation (depreciation) on options # 7 3 = NIARDREBGHME (B) 4% —7,187,516. 48
Unrealized appreciation (depreciation) on yield— F|[B] Y FEAGAlFES IS L OV & ml g sh 2R 5 107, 984. 71
evaluated securities and money market instruments RZEHFEAL () & ’ :
Unrealized  appreciation  (depreciation) [ RN - P NN -
financial futures SREMIE AR D REBFM (H8) = 7,793, 434. 77
Unrealized appreciation (depreciation) on forward . e [y . = . N o . .
foreign exchange contracts ARETAIRGNARD RIS () 4 1,579, 434. 06
Unrealized appreciation (depreciation) on swaps AV v ZEBNIAR D REERFM () & —3, 441, 899. 93
Total changes in unrealized appreciation = = - _
(depreciation) REHTE (8) HOEZHEE 54,247, 118. 96
Net increase (decrease) in net assets as a result WEEOME () 8 —88. 315, 565. 56

of operations
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NROAEHBEIRICEHEIATVLREEOH I EMIHS L UVLHER
ya—X Ry FRGEERTES
NZIa1—4
USD  BLUE CAPITAL GLOBAL REINSURANCE FUND LTD 967, 734. 00 962, 895. 33 0. 09
AT a—GaE 962, 895. 33 0.09
Tr—T—
EUR  CVC CREDIT PARTNERS EUROPEAN OPPORTUNITIES LTD 1,947, 651. 00 2, 247, 983. 65 0.22
Cry—U—&it 2, 247, 983. 65 0.22
Y BA—X Iy FRREEFRAFEEH 3,210, 878.98 0.31
BEEFMF/ —F
a—A
EUR  BACARDI LTD-REG-S 2.75000% 13-03.07.23 1, 470, 000. 00 1,732,235. 71 0.17
EUR  MICROSOFT CORP 2.62500% 13-02. 05. 33 1, 385, 000. 00 1,626, 478. 96 0. 16
EUR  PETROBRAS GLOBAL FINANCE BV 3.25000% 12-01.04.19 1,915, 000. 00 1,564, 672. 79 0. 15
EUR  STATE GRID EUROPE DEVELOPMENT-REG-S 1.50000% 15-26.01. 22 1, 025, 000. 00 1,109, 499. 75 0.11
1—nai 6,032, 887. 21 0. 59
FEDFY P2
GBP  BRITISH TELECOMMUNICATIONS PLC STEP-UP 01-07.12. 16 1, 220, 000. 00 1,992, 748. 45 0. 19
A XY RKY &5 1,992, 748. 45 0.19
Ea%
USD  ACTAVIS FUNDING SCS 3.45000% 15-15. 03. 22 1, 100, 000. 00 1,087, 390. 70 0.11
USD  ACTAVIS FUNDING SCS 4.75000% 15-15.03.45 885, 000. 00 803, 539. 29 0. 08
USD  AETNA INC 3.50000% 14-15.11.24 1, 660, 000. 00 1,651,316, 54 0. 16
USD  ALBEMARLE CORPORATTON 4.15000% 14-01.12. 24 1, 955, 000. 00 1,961, 150. 43 0. 19
USD  AMERICA MOVIL SAB DE CV 5.00000% 10-30.03.20 1, 365, 000. 00 1,490, 989. 50 0. 15
USD  AMERICAN INTERNATIONAL GROUP INC 4.50000% 14-16.07. 44 795, 000. 00 780, 609. 71 0. 08
USD  AMERICAN INTERNATIONAL GROUP INC 3.87500% 15-15.01. 35 755, 000. 00 694, 505. 63 0.07
USD  AON PLC 4.75000% 15-15.05. 45 1, 460, 000. 00 1,429, 779. 46 0. 14
USD  APT PIPELINES LTD-REG-S 4.20000% 15-23.03.25 1,410, 000. 00 1, 352, 895. 00 0. 13
USD  AT&T INC 4.75000% 15-15. 05. 46 1, 770, 000. 00 1,621, 845. 69 0. 16
USD  AT&T INC 5.55000% 11-15.08. 41 1,715, 000. 00 1,740, 309. 97 0.17
USD  BANK OF TOKYO-MITSUBISHI UFJ LTD-REG-S 2.35000% 14-08.09. 19 1, 750, 000. 00 1,747, 847. 50 0.17
USD  BARCLAYS PLC-SUB 4.37500% 14-11.09. 24 2, 980, 000. 00 2, 887, 715. 36 0. 28
USD  BBVA US SENIOR SA UNIPERSONAL 4.66400% 12-09. 10. 15 950, 000. 00 950, 521. 55 0. 09
USD  BHP BILLITON FINANCE USA LTD 5.00000% 13-30. 09. 43 820, 000. 00 814, 899. 60 0. 08
USD  BP CAPITAL MARKETS PLC 2.75000% 13-10.05. 23 675, 000. 00 648, 045. 90 0. 06
USD  BP CAPITAL MARKETS PLC 1.37500% 13-10. 05. 18 1,210, 000. 00 1,201, 418. 68 0.12
USD  CATERPILLAR INC 4.75000% 14-15. 05. 64 1, 075, 000. 00 1, 080, 634. 07 0.11
USD  CENTRICA PLC-144A 5.37500% 13-16. 10. 43 200, 000. 00 205, 917. 00 0. 02
USD  CF INDUSTRIES INC 5.15000% 14-15.03. 34 1, 340, 000. 00 1, 290, 855. 50 0. 13
USD  CNPC GENERAL CAPITAL LTD-REG-S 3.40000% 13-16. 04. 23 600, 000. 00 583, 470. 00 0. 06
USD  COCA-COLA FEMSA SA 2.37500% 13-26. 11.18 1, 580, 000. 00 1,591, 692. 00 0. 15
USD  CVS HEALTH CORP 5.12500% 15-20. 07. 45 1, 705, 000. 00 1,832, 794. 86 0.18
USD  DAIMLER FINANCE NORTH AMERICA LLC-REG-S 2.45000% 15-18.05. 20 1, 420, 000. 00 1,388, 113. 90 0.13
USD  DIRECTV HOLDINGS LLC/FINANCING INC 5.00000% 11-01.03. 21 2, 705, 000. 00 2,948, 301. 22 0. 29
USD  DNB BANK ASA-REG-S 3.20000% 12-03.04. 17 1, 290, 000. 00 1,324, 314. 00 0. 13
USD  ENERGY TRANSFER PARTNERS LP 6.05000% 11-01.06. 41 1, 800, 000. 00 1,596, 913. 20 0. 16
USD  EXXON MOBIL CORP 1.81900% 14-15.03. 19 750, 000. 00 756, 255. 75 0.07
USD  EXXON MOBIL CORP 3.56700% 15-06. 03. 45 595, 000. 00 561, 286. 11 0. 05
USD  FREEPORT MCMORAN COPPER & GOLD INC 3.55000% 12-01. 03. 22 1, 720, 000. 00 1, 290, 000. 00 0.13
USD  GENERAL MOTORS FINANCIAL CO INC 3.50000% 14-10.07. 19 1, 570, 000. 00 1, 586, 235. 37 0. 15
USD  GILEAD SCIENCES INC 4.75000% 15-01.03.46 650, 000. 00 653, 081. 00 0. 06
USD  GILEAD SCIENCES INC 3.65000% 15-01.03.26 280, 000. 00 281, 411. 20 0. 03
USD  GS GALTEX CORP-REG-S 5.50000% 07-24.04. 17 740, 000. 00 778, 465. 20 0. 08
USD  HOSPIRA INC 5.20000% 13-12.08.20 1, 515, 000. 00 1,715,019. 39 0.17
USD  HSBC HOLDINGS PLC 5.10000% 11-05. 04. 21 2, 870, 000. 00 3, 177, 951. 00 0.31
USD  HUTCHISON WHAMPOA INTL LTD-REG-S 7.62500% 09-09. 04. 19 1, 315, 000. 00 1, 545, 466. 90 0. 15
USD  IMPERIAL TOBACCO FINANCE PLC-144A 2.05000% 13-11.02. 18 985, 000. 00 984, 512. 43 0. 10
USD  IMPERIAL TOBACCO FINANCE PLC-144A 2.95000% 15-21.07. 20 940, 000. 00 945, 585. 48 0. 09
USD  INTEL CORP 3.10000% 15-29. 07. 22 1, 570, 000. 00 1,594, 897. 06 0. 16
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USD  INTERNATIONAL BUSINESS MACHINES CORP 3.37500% 13-01.08. 23 1, 755, 000. 00 1,787, 428. 89 0.17
USD  JOHNSON CONTROLS INC 4.95000% 14-02.07.64 480, 000. 00 425, 703. 84 0. 04
USD  JP MORGAN CHASE & CO-SUB 3.87500% 14-10. 09. 24 795, 000. 00 787, 402. 98 0. 08
USD  JPMORGAN CHASE & CO 3.20000% 13-25.01. 23 10, 120, 000. 00 10, 045, 769. 80 0. 98
USD  JUNIPER NETWORKS INC 4.50000% 14-15.03. 24 1, 155, 000. 00 1,163, 370. 28 0.11
USD  KINDER MORGAN ENERGY PARTNERS LP 3.50000% 14-01.03. 21 2, 160, 000. 00 2, 065, 502. 16 0. 20
USD  LINCOLN NATIONAL CORP 4.20000% 12-15.03. 22 1, 680, 000. 00 1,745, 172. 24 0.17
USD  LOWE'S COMPANIES INC 4.25000% 14-15. 09. 44 1, 580, 000. 00 1, 565, 830. 56 0. 15
USD  MARATHON OIL CORP 3.85000% 15-01.06. 25 1, 155, 000. 00 1,022,515. 73 0. 10
USD  MEDTRONIC INC 3.15000% 15-15. 03, 22 1, 550, 000. 00 1,572, 146. 40 0. 15
USD  MEDTRONIC INC 4.00000% 13-01.04. 43 965, 000. 00 899, 334. 64 0. 09
USD  NEXEN INC 6.40000% 07-15. 05. 37 1, 525, 000. 00 1,793, 613. 50 0.17
USD  NOBLE ENERGY INC 5.05000% 14-15. 11.44 635, 000. 00 549, 899. 84 0. 05
USD  PERRIGO CO 4.00000% 14-15. 11.23 620, 000. 00 616, 277. 52 0. 06
USD  PHILIP MORRIS INTERNATIONAL INC 4.25000% 14-10. 11. 44 1,515, 000. 00 1,463, 639. 99 0. 14
USD  RABOBANK NEDERLAND NV 1.70000% 13-19.03. 18 2, 415, 000. 00 2,422, 467. 18 0. 24
USD  REYNOLDS AMERICAN INC 6.75000% 07-15. 06. 17 1, 855, 000. 00 2,008, 115. 41 0. 20
USD  REYNOLDS AMERICAN INC 5.70000% 15-15.08. 35 385, 000. 00 418, 367. 95 0. 04
USD  SABMILLER HOLDINGS INC-144A 3.75000% 12-15.01. 22 1, 925, 000. 00 1,973, 935. 43 0.19
USD  SEMPRA ENERGY 6.00000% 09-15. 10. 39 1, 320, 000. 00 1, 539, 456. 60 0. 15
USD  SINOPEC CAPITAL 2013 LTD-REG-S 3.12500% 13-24.04.23 2, 870, 000. 00 2,730, 776. 30 0.27
USD  SUNCORP-METWAY LTD-REG-S 1.70000% 14-28.03.17 1, 355, 000. 00 1,361, 154. 41 0.13
USD  SVENSKA HANDELSBANKEN AB-REG-S 5.12500% 10-30. 03. 20 1, 860, 000. 00 2, 089, 005. 06 0. 20
USD  SWEDBANK MORTGAGE AB-REG-S 2.37500% 12-05.04. 17 1, 925, 000. 00 1,963, 018.75 0.19
USD  TELSTRA CORP LTD-REG-S 4.80000% 11-12.10.21 1, 075, 000. 00 1, 194, 604. 50 0. 12
USD  THERMO FISHER SCIENTIFIC INC 5.30000% 13-01.02. 44 545, 000. 00 573, 429. 38 0. 05
USD  THOMSON REUTERS CORP 1.30000% 13-23.02.17 1, 370, 000. 00 1,367, 117. 52 0.13
USD  TIME WARNER CABLE INC 5.00000% 09-01.02. 20 3, 180, 000. 00 3,411, 958. 74 0.33
USD  TRANSOCEAN INC 6.50000% 10-15. 11. 20 4, 560, 000. 00 3, 488, 400. 00 0.34
USD  TRANSOCEAN LTD 6.80000% 07-15.03. 38 850, 000. 00 527, 000. 00 0. 05
USD  TYSON FOODS INC 3.95000% 14-15. 08. 24 1, 660, 000. 00 1, 690, 892. 60 0. 16
USD  UNITEDHEALTH GROUP INC 2.70000% 15-15.07. 20 780, 000. 00 798, 119. 40 0. 08
USD  VALERO ENERGY CORP 6.62500% 07-15. 06. 37 1, 715, 000. 00 1,883, 867. 48 0.18
USD  VIRGINIA ELECTRIC & POWER CO 6.00000% 07-15. 05. 37 880, 000. 00 1,103, 075. 60 0.11
USD  WALGREENS BOOTS ALLIANCE INC 3.80000% 14-18.11.24 1, 375, 000. 00 1,367, 647. 88 0.13
USD  WILLIAMS PARTNERS LP 4.30000% 14-04.03.24 1, 495, 000. 00 1, 356, 388. 08 0.13
USD  WPP FINANCE 2010 3.75000% 14-19. 09. 24 1, 130, 000. 00 1, 126, 056. 30 0. 11
USD  XLIT LTD 5.25000% 13-15.12.43 580, 000. 00 612, 735. 78 0. 06
USD  XLIT LTD-SUB 4.45000% 15-31.03.25 835, 000. 00 835, 602. 04 0. 08
USD  ZIMMER BIOMET HOLDINGS INC 4.45000% 15-15.08. 45 1, 335, 000. 00 1,234, 099. 36 0.12
USD  ZIMMER BIOMET HOLDINGS INC 3.15000% 15-01.04. 22 1, 105, 000. 00 1,094, 064. 92 0.11
X KLEE 120, 252, 918. 19 1.7
BEEFF/ — F &5 128, 278, 553. 85 12.49
EHFIH/ — b+
1—n
EUR  ALLIANZ FINANCE BV-SUB 4.37500%/FLR 05-PRP 1, 340, 000. 00 1, 530, 835. 97 0.15
a1—08a%t 1,530, 835. 97 0.15
A FXYRKRYF
GBP  LIVERPOOL VICTORIA FRIENDLY-REG-S-SUB 6.500%/VAR 13-22. 05. 43 1, 800, 000. 00 2,705, 310. 18 0. 26
GBP  YORKSHIRE WATER SERVICES FIN LTD-SUB 6.000%/VAR 10-24.04. 25 635, 000. 00 1,012, 989. 44 0. 10
A X YRRy FEE 3,718, 299. 62 0. 36
EN%
USD  ELECTRICITE DE FRANCE SA-REG-S-SUB 5.625%/VAR 14-PRP 1, 060, 000. 00 1, 047, 280. 00 0. 10
USD  QBE CAPITAL FUNDING ITI-REG-S-SUB 7.250%VAR 11-24.05. 41 1, 015, 000. 00 1, 131, 725. 00 0.11
X KLAE 2,179, 005. 00 0.21
EEHFIG/ — FEE 7,428, 140. 59 0.72
BEFMGEITAT7L - B—L-/—F
a—nA
EUR 21 RETE GAS SPA-REG-S 1.12500% 14-02.01. 20 675, 000. 00 749, 995. 26 0.07
EUR  A.P. MOLLER-MAERSK-REG-S 3.37500% 12-28.08. 19 1, 650, 000. 00 2,012, 032. 81 0. 20
EUR  ABN AMRO BANK NV-REG-S-SUB 2.87500% 15-30. 06. 25 635, 000. 00 714, 219. 95 0.07
EUR  ACHMEA BV 2.50000% 13-19.11.20 2, 990, 000. 00 3,512, 276. 83 0.34
EUR  ARKEMA SA-REG-S 1.50000% 15-20.01. 25 700, 000. 00 743, 884. 62 0.07
EUR  ASSICURAZIONI GENERALI SPA-REG-S 2.87500% 14-14.01.20 300, 000. 00 356, 956. 66 0. 03
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EUR  AURIZON NETWORK PTY LTD-REG-S 2.00000% 14-18.09. 24 1, 560, 000. 00 1, 669, 362. 59 0.16
EUR  AUSTRALIA PACIFIC AIR MELBOUNRE-REG-S 1.75000% 14-15. 10. 24 1, 420, 000. 00 1,576, 515. 60 0.15
EUR  BANK OF AMERICA CORP-REG-S 1.37500% 14-10.09. 21 2, 372, 000. 00 2,627, 383. 84 0.26
EUR  BANQUE FEDER DU CREDIT MUTUEL-REG-S-SUB 3.00000% 15-11.09. 25 700, 000. 00 770, 005. 99 0. 08
EUR  BARCLAYS BANK PLC-SUB 6.62500% 11-30. 03. 22 810, 000. 00 1, 106, 197. 61 0.11
EUR  BAT NETHERLANDS FINANCE BV-REG-S 2.37500% 12-19.01.23 1, 770, 000. 00 2, 096, 856. 98 0. 20
EUR  BBVA SENIOR FINANCE SA 3.25000% 13-21.03.16 500, 000. 00 565, 899. 68 0. 06
EUR  CANAL DE ISABEL I GESTION SA-REG-S 1.68000% 15-26.02.25 800, 000. 00 837,910. 83 0.08
EUR  CLOVERIE PLC FOR ZURICH INS CO-REG-S 1.75000% 14-16.09. 24 400, 000. 00 440, 592. 80 0. 04
EUR  COCA-COLA HBC FINANCE BV 2.37500% 13-18. 06. 20 1, 755, 000. 00 2, 049, 290. 33 0. 20
EUR  EDP FINANCE BV 4.62500% 06-13.06. 16 1, 275, 000. 00 1,457,361. 77 0.14
EUR  EDP FINANCE BV-REG-S 2.00000% 15-22.04.25 840, 000. 00 853, 552. 17 0. 08
EUR  ELENTA FINANCE OYJ-REG-S 2.87500% 13-17.12.20 1, 680, 000. 00 2,001, 901. 51 0. 20
EUR  ELIA SYSTEM OPERATOR SA/NV-REG-S 3.25000% 13-04.04.28 700, 000. 00 888, 868. 76 0.09
EUR  FGA CAPITAL IRELAND PLC-REG-S 2.62500% 14-17.04.19 1, 330, 000. 00 1,519, 396. 97 0. 15
EUR  GOLDMAN SACHS GROUP INC-REG-S 1.37500% 15-26.07.22 4, 260, 000. 00 4,636, 011. 50 0. 45
EUR  HEATHROW FUNDING LTD-REG-S 1.50000% 15-11.02. 30 1, 335, 000. 00 1, 322, 099. 89 0.13
EUR  HEINEKEN NV-REG-S 2.12500% 12-04.08. 20 1, 875, 000. 00 2,200, 421. 77 0.21
EUR  TLLINOIS TOOL WORKS INC 3.00000% 14-19.05.34 685, 000. 00 795, 614. 11 0. 08
EUR  INTESA SANPAOLO SPA-REG-S 4.37500% 12-15.10.19 1, 200, 000. 00 1,492, 149. 42 0. 15
EUR  JEFFERIES GROUP INC-REG-S 2.37500% 14-20. 05. 20 615, 000. 00 667, 992. 75 0.07
EUR  LLOYDS BANK PLC-REG-S 1.37500% 15-08.09. 22 3, 250, 000. 00 3,599, 914. 63 0.35
EUR  METROPOLITAN LIFE GLOBAL FUNDING-REG-S 1.25000% 14-17.09. 21 3,515, 000. 00 3,907, 139. 55 0.38
EUR  NET4GAS SRO-REG-S 2.50000% 14-28.07.21 1, 720, 000. 00 1,988, 780. 21 0.19
EUR  NOMURA EUROPE FINANCE NV-REG-S 1.50000% 14-12.05.21 935, 000. 00 1,023, 581. 77 0. 10
EUR  ORIGIN ENERGY FINANCE LTD-REG-S 2.50000% 13-23.10.20 2, 430, 000. 00 2,582, 857. 73 0. 25
EUR  PGE SWEDEN AB-REG-S 1.62500% 14-09. 06. 19 415, 000. 00 465, 703. 58 0. 05
EUR  PORTUGAL TELECOM INTL FINANCE BV 5.87500% 12-17.04.18 900, 000. 00 684, 059. 21 0.07
EUR  PRINCIPAL FINANCIAL GLOBAL FDG IT LLC 4.50000% 07-26.01.17 2, 000, 000. 00 2, 344, 080. 35 0.23
EUR  REDEXIS GAS FINANCE BV-REG-S 2.75000% 14-08.04. 21 1, 345, 000. 00 1,584, 441. 31 0. 15
EUR  REDEXIS GAS FINANCE BV-REG-S 1.87500% 15-27.04. 27 2, 085, 000. 00 2,039, 623. 84 0. 20
EUR  REN FINANCE B V-REG-S 4.75000% 13-16. 10. 20 945, 000. 00 1,201, 238. 65 0.12
EUR  REN FINANCE B V-REG-S 2.50000% 15-12.02. 25 820, 000. 00 887, 142. 14 0. 09
EUR  REPSOL INTERNATIONAL FINANCE BV-REG-S 4.25000% 11-12.02. 16 700, 000. 00 792, 017. 33 0. 08
EUR  REPSOL INTERNATIONAL FINANCE BV 4.37500% 12-20.02. 18 400, 000. 00 482,929. 93 0.05
EUR  ROYAL BANK OF SCOTLAND PLC-SUB 6. 93400% 08-09.04. 18 2, 080, 000. 00 2, 585, 440. 39 0.25
EUR  ROYAL BANK OF SCOTLAND GROUP PLC-REG-S 1.50000% 13-28.11.16 680, 000. 00 765, 095. 07 0.07
EUR  SAMPO OYJ-REG-S 1.50000% 14-16.09. 21 685, 000. 00 766, 030. 52 0.07
EUR  SANTANDER INTERNATIONAL DEBT SA 1.37500% 14-25.03.17 2, 300, 000. 00 2, 594, 486. 48 0.25
EUR  SCENTRE GROUP TRUST 1-REG-S 1.50000% 14-16.07.20 670, 000. 00 755, 650. 58 0.07
EUR  SGSP AUSTRALIA ASSETS PTY LTD-REG-S 2.00000% 14-30. 06. 22 1,075, 000. 00 1,199, 188. 77 0.12
EUR  SIEMENS FINANCIERINGSMAATSCHAPPIJ NV 5.12500% 09-20.02. 17 1, 060, 000. 00 1, 263, 352. 99 0.12
EUR  SKY PLC-REG-S 2.50000% 14-15. 09. 26 850, 000. 00 931, 335. 37 0. 09
EUR  SNAM SPA 3.87500% 12-19.03. 18 1, 900, 000. 00 2, 286, 706. 22 0.22
EUR  TDC A/S-REG-S 1.75000% 15-27.02.27 570, 000. 00 554, 076. 47 0. 05
EUR  TELEFONICA EMISIONES SA 4.71000% 12-20.01. 20 2, 300, 000. 00 2,924, 702. 25 0.28
EUR  TEOLLISUUDEN VOIMA OY 4.62500% 12-04.02. 19 810, 000. 00 975, 980. 13 0.10
EUR  TEOLLISUUDEN VOIMA OY REG-S 2.50000% 14-17.03.21 1, 235, 000. 00 1, 357, 449. 08 0.13
EUR  TESCO CORPORATE TREASURY SERVICES PLC 2.12500% 13-12.11.20 345, 000. 00 372, 829. 06 0. 04
EUR  TRANSURBAN FINANCE CO PTY LTD 1.87500% 14-16.09. 24 1, 080, 000. 00 1, 168, 419. 06 0.11
EUR  UNICREDIT SPA-REG-S 3.25000% 14-14.01. 21 925, 000. 00 1,102, 030. 93 0.11
EUR  WPP PLC-REG-S 0.43000% 15-23.03.18 1, 245, 000. 00 1,384, 297. 40 0.13
2—naE 86, 235, 334. 00 8.39
FEDFY P2
GBP  AA BOND CO LTD-REG-S 4.72010% 13-02.07.43 745, 000. 00 1,186,019, 11 0.12
GBP  ABN AMRO BANK NV 4.87500% 12-16.01. 19 1, 050, 000. 00 1,732, 549. 84 0.17
GBP  ANGLIAN WATER SERVICES FINANCING-REG-S 4.50000% 13-22.02.26 650, 000. 00 1,057,821, 12 0. 10
GBP  ARQIVA FINANCE PLC-REG-S 4.04000% 13-30. 06. 20 1,710, 000. 00 2,707, 637. 29 0.26
GBP  ARQIVA FINANCING PLC-REG-S 4.88200% 13-31.12.32 675, 000. 00 1, 113, 690. 02 0.11
GBP  BARCLAYS BANK PLC 5.75000% 09-17.08. 21 820, 000. 00 1,452, 294. 74 0.14
GBP  CLOSE BROTHERS FINANCE PLC-REG-S 3.87500% 14-27.06.21 1, 480, 000. 00 2,322,917. 00 0.23
GBP  DEUTSCHE TELEKOM INTL FINANCE BV 6.50000% 09-08. 04. 22 540, 000. 00 991, 897. 09 0.10
GBP  EVERYTHING EVERYWHERE FINANCE PLC 4.37500% 12-28.03. 19 1, 055, 000. 00 1, 696, 326. 03 0.16
GBP  GATWICK FUNDING LTD 5.25000% 12-23.01. 24 625, 000. 00 1,079, 552. 85 0.10
GBP  INTER-AMERICAN DEVELOPMENT BANK 0.62500% 13-15. 12. 15 625, 000. 00 946, 576. 74 0. 09
GBP  INTERNATIONAL FINANCE CORP 0.62500% 13-15.12. 15 715, 000. 00 1,082, 894. 63 0. 10
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GBP  MANCHESTER ATRPORT GROUP FUNDING-REG-S 4.75000% 14-31.03.34 400, 000. 00 664, 914. 66 0. 06
GBP  NATIONWIDE BUILDING SOCIETY-REG-S 2.25000% 15-29. 04. 22 590, 000. 00 872, 414. 50 0. 08
GBP  PRUDENTIAL PLC-REG-S 1.37500% 15-19.01.18 1, 540, 000. 00 2, 316, 222. 70 0.23
GBP  SOUTHERN GAS NETWORKS PLC-REG-S 2.50000% 15-03.02. 25 400, 000. 00 577, 659. 00 0. 06
GBP  THAMES WATER UTILITIES FINANCE PLC 5.12500% 06-28.09. 37 1, 445, 000. 00 2,551, 894. 17 0.25
GBP  VERIZON COMMUNICATIONS INC 4.75000% 14-17.02. 34 100, 000. 00 159, 712. 21 0. 02
GBP  WALES & WEST UTILITIES FINANCE PLC 5.12500% 09-02. 12. 16 2, 215, 000. 00 3, 487, 264. 34 0.34
GBP  WESTERN POWER DISTRIBUTION WEST MIDLAND 5.75000% 11-16.04. 32 425, 000. 00 796, 290. 44 0. 08
14X )RRV K& 28, 796, 548. 48 2.80
E%
USD  AIA GROUP LTD-REG-S 1.75000% 13-13.03. 18 3, 330, 000. 00 3, 304, 259. 10 0.32
USD  AMERICAN EXPRESS CREDIT CORP 2.37500% 15-26.05. 20 710, 000. 00 709, 637. 19 0.07
USD  BANK OF AMERICA CORP 3.87500% 15-01.08. 25 2, 400, 000. 00 2, 433, 338. 40 0.24
USD  BNP PARIBAS SA 2.70000% 13-20.08. 18 1, 525, 000. 00 1,559, 978. 93 0. 15
USD  GENERAL ELECTRIC CAPITAL CORP 4.37500% 10-16.09. 20 2, 300, 000. 00 2, 537, 486. 50 0.25
USD  GENERAL ELECTRIC CAPITAL CORP 6.75000% 02-15.03. 32 3, 880, 000. 00 5, 254, 179. 60 0.51
USD  MORGAN STANLEY 2.37500% 14-23.07. 19 4, 850, 000. 00 4, 850, 509. 25 0. 47
USD  MORGAN STANLEY-SUB 4.35000% 14-08. 09. 26 1, 410, 000. 00 1,417, 255. 86 0. 14
USD  NAVIENT CORP 6.25000% 11-25.01. 16 762, 000. 00 768, 697. 98 0. 08
USD  PRUDENTIAL FINANCIAL INC 4.60000% 14-15.05. 44 2, 170, 000. 00 2, 188, 484. 06 0.21
USD  TENCENT HOLDINDS LTD-REG-S 3.37500% 14-02.05. 19 970, 000. 00 986, 208. 70 0. 10
USD  TWENTY-FIRST CENTURY FOX AMERICA INC 6.20000% 05-15.12. 34 2, 290, 000. 00 2,617, 073. 83 0. 25
USD  WACHOVIA CORP 5.75000% 08-01.02. 18 4, 225, 000. 00 4,623, 206. 25 0. 45
X KLEE 33, 250, 315. 65 3.24
BEEFFSTATL - 5—L -/ —bEE 148, 282,198. 13 14.43
EBFGITATL - F—L-/—F
1—n
EUR  ACHMEA BV-REG-S-SUB 4.250%/3M EURTBOR+455BP 15-PRP 1, 055, 000. 00 1,049, 928. 29 0. 10
EUR  ALLIANZ SE-REG-S-SUB 4.750%/3M EURTBOR+360BP 13-PRP 500, 000. 00 576, 950. 55 0. 06
EUR  BNP PARIBAS SA-REG-S-SUB 2. 875%/VAR 14-20. 03. 26 990, 000. 00 1, 110, 005. 14 0.11
EUR  CITIGROUP INC-SUB 4.750%/3M EURIBOR+74BP 07-31.05. 17 1, 960, 000. 00 2,174, 175. 94 0.21
EUR  ELECTRICITE DE FRANCE SA-REG-S-SUB 4. 125%/VAR 14-PRP 700, 000. 00 763, 122. 08 0.07
EUR  HEATHROW FUNDING -REG-S 4.600%/12M EURIBOR+400BP 08-15. 02. 20 1, 800, 000. 00 2,193, 498. 22 0.21
EUR  LLOYDS BANK PLC-REG-S-SUB 11.875%/VAR 11-16.12.21 910, 000. 00 1,139, 124. 42 0. 11
EUR  NATTONAL AUSTRALIA BANK LTD-REG-S-SUB 2.000%/VAR 14-12.11.24 1, 705, 000. 00 1,845,329.75 0. 18
EUR  RWE AG-REG-S-SUB 2.750%/VAR 15-21.04.75 865, 000. 00 763, 021. 17 0.07
EUR  SANTOS FIN LTD-SUB 8.250%/3M EURIBOR+685. 1BP 10-22. 09. 70 1, 175, 000. 00 1,324, 630. 99 0.13
EUR  TOTAL SA-REG-S-SUB 2.625%/VAR 15-PRP 805, 000. 00 788, 918. 40 0. 08
EUR  UBS AG-REG-S-SUB 4. 750%/VAR 14-12.02.26 855, 000. 00 1,002, 313. 87 0. 10
1—naE 14,731,018.82 1.43
A FYRKYF
GBP  AVIVA PLC-REG-S-SUB 5. 125%VAR 15-04. 06. 50 1, 170, 000. 00 1,646, 001. 88 0. 16
GBP  AXA SA-SUB 6.66660%/3M LIBOR+250BP 06-PRP 885, 000. 00 1,354,079. 93 0.13
GBP  BELFIUS FINANCING CO-SUB 5. 875%/3M LIBOR+70BP 07-09.02.17 1, 025, 000. 00 1,533, 211. 01 0.15
GBP  IMPERIAL TOBACCO FINANCE 9.00000%/RATING LINKED 09-17.02. 22 565, 000. 00 1,134, 518. 89 0.11
GBP  PRUDENTIAL PLC-REG-S-SUB 5.000%/VAR 15-20.07. 55 900, 000. 00 1,270, 776. 80 0. 12
GBP  SSE PLC-REG-S-SUB 5.45300%/VAR 10-PRP 980, 000. 00 1,483, 534. 63 0. 15
GBP  THAMES WATER UTILITIES CAYMAN FIN-SUB 5.375%/VAR 10-21.07.25 650, 000. 00 1,028, 844, 71 0. 10
GBP  WALES & WEST UTILITIES FINANCE PLC 6.750%/VAR 10-17.12.36 100, 000. 00 169, 256. 65 0. 02
GBP  YORKSHIRE BUILDING SOCIETY-REG-S-SUB 4.125%/VAR 14-20.11.24 405, 000. 00 616, 185. 31 0. 06
41X YRRy FEE 10, 236, 409. 81 1.00
BN
USD  ABN AMRO BANK NV-SUB 6.25000% 12-13.09. 22 1, 330, 000. 00 1,394, 571. 50 0. 14
USD  CREDIT SUISSE GROUP GUERNS-REG-S-SUB 7.875%/VAR 11-24.02. 41 1, 300, 000. 00 1,338, 896. 00 0.13
USD  STANDARD CHARTERED-REG-S-SUB 4. 000%/H15T5Y+335BP 12-12. 07. 22 2, 865, 000. 00 2,872, 216. 94 0. 28
USD  UNICREDIT SPA-REG-S-SUB 6.375%/VAR 13-02. 05. 23 1, 235, 000. 00 1,276, 076. 10 0.12
USD  UNITED OVERSEAS BANK LTD-REG-S-SUB 3.75%/VAR 14-19.09. 24 800, 000. 00 814, 736. 00 0. 08
X KLEE 7, 696, 496. 54 0.75
BRI TATL - 5—L -/ —bEE 32, 663,925. 17 3.18
EIE F| {555
F—=R+ZUTFIL
AUD  AUSTRALIA 4.25000% 11-21.07. 17 8, 526, 000. 00 6, 243, 284. 27 0. 61
AUD  AUSTRALIA 4.50000% 09-15. 04. 20 8, 463, 000. 00 6, 587, 972. 63 0. 64

59
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AUD  AUSTRALIA 4.75000% 10-15. 06. 16 8, 479, 000. 00 6,072, 036. 25 0. 59
A—R ST ELEE 18,903, 293. 15 1.84
a—nA
EUR  AIGUES DE BARCELONA FINANCE SAU-REG-S 1.94400% 14-15.09. 21 1, 355, 000. 00 1,504, 351. 15 0.15
EUR  ALBEMARLE CORPORATION-REG-S 1.87500% 14-08.12.21 430, 000. 00 458, 268. 07 0. 04
EUR  AON PLC 2.87500% 14-14.05.26 410, 000. 00 474, 390. 07 0. 05
EUR  BAO-TRANS ENTERPRISES LTD REG-S 1.62500% 15-23.02. 18 665, 000. 00 736, 716. 68 0.07
EUR  BHARTI AIRTEL INTL NETHERLANDS BV-REG-S 4.00000% 13-10.12.18 1, 810, 000. 00 2, 145, 294. 19 0.21
EUR  BHARTI AIRTEL INTL NETHERLANDS BV-REG-S 3.37500% 14-20.05. 21 400, 000. 00 462, 815. 11 0. 05
EUR  CDP RETI SPA-REG-S 1.87500% 15-29. 05. 22 1,270, 000. 00 1,415,326.75 0.14
EUR  COCA-COLA CO/THE 1.87500% 14-22.09. 26 860, 000. 00 969, 488. 36 0. 09
EUR  ECOLAB INC 2.62500% 15-08. 07.25 660, 000. 00 761, 309. 51 0.07
EUR  EI TOWERS SPA 3.87500% 13-26.04. 18 1,228, 000. 00 1,458, 524. 44 0. 14
EUR  EUROFINS SCIENTIFIC SE-REG-S 3.37500% 15-30.01.23 1, 755, 000. 00 1,908, 084, 27 0. 19
EUR  GENERAL ELECTRIC CO 1.87500% 15-28.05. 27 1, 000, 000. 00 1,118,817.37 0.11
EUR  INFRA FOCH SAS-REG-S 1.25000% 14-16. 10. 20 500, 000. 00 556, 456. 21 0. 05
EUR  INMOBILIARIA COLONTAL SA-REG-S 1.86300% 15-05.06.19 1, 400, 000. 00 1,547, 169. 38 0.15
EUR  KONINKLIJKE KPN NV 6.50000% 08-15.01. 16 761, 000. 00 864, 501. 80 0. 08
EUR  MERCK & CO INC 1.87500% 14-15. 10. 26 865, 000. 00 981, 922. 43 0. 10
EUR  MERCK KGAA-REG-S-SUB 3.375%/STEP 14-12.12. 74 825, 000. 00 875, 883. 14 0. 09
EUR  MOHAWK INDUSTRIES INC 2.00000% 15-14.01. 22 705, 000. 00 785, 492. 51 0. 08
EUR  MONDELEZ INTERNATIONAL INC 2.37500% 13-26.01.21 2, 570, 000. 00 3,008, 729. 42 0. 29
EUR  PETROLEOS MEXICANOS-REG-S 5.50000% 05-24.02. 25 1, 075, 000. 00 1,283, 366. 58 0.12
EUR  PRICELINE.COM INC-REG-S 2.37500% 14-23.09. 24 935, 000. 00 1, 025, 449. 99 0. 10
EUR  SANTANDER CONSUMER FINANCE SA-REG-S 0.90000% 15-18.02. 20 2, 500, 000. 00 2, 698, 227. 40 0. 26
EUR  STE AUTOROUTES PARTS RHIN RHONE-REG-S 2.25000% 14-16.01. 20 1, 900, 000. 00 2, 236, 568. 74 0.22
EUR  TENNET BV-SUB 6. 65500% 10-PRP 750, 000. 00 893, 463. 25 0. 09
EUR  TRANSPORT ET INFRASTRUCTURES GAZ-REG-S 2.20000% 15-05. 08. 25 1, 100, 000. 00 1,223, 454. 65 0.12
EUR  UNITED TECHNOLOGIES CORP 1.25000% 15-22.05.23 990, 000. 00 1,075, 559. 57 0. 10
1—naE 32, 469, 631. 04 3.16
A XYRKRUF
GBP  APT PIPELINES LTD-REG-S 3.50000% 15-22.03.30 935, 000. 00 1,307, 576. 74 0.13
GBP  BUPA FINANCE PLC 3.37500% 14-17.06. 21 405, 000. 00 629, 215. 49 0. 06
GBP  BUPA FINANCE PLC-REG-S-SUB 5.00000% 13-25.04.23 200, 000. 00 309, 451. 32 0. 03
GBP  NORTHERN GAS NETWORKS FINANCE PLC 5.87500% 09-08.07. 19 660, 000. 00 1,133, 489. 55 0.11
GBP  PGH CAPITAL LTD-REG-S 5.75000% 14-07.07. 21 920, 000. 00 1, 520, 384. 87 0. 15
GBP  SCOTTISH WIDOWS PLC-REG-S-SUB 5.50000% 13-16. 06. 23 1, 105, 000. 00 1,735, 160. 21 0.17
GBP  TESCO PROPERTY FINANCE 4 PLC 5.80060% 11-13. 10. 40 425, 000. 00 570, 178. 87 0. 05
A FYRKY &5 7, 205, 457. 05 0.70
E%
USD  AMERICAN AIRLINES PASS THROUGH TRUST 4.37500% 14-01. 10. 22 305, 000. 00 290, 940. 38 0. 03
USD  BARCLAYS PLC-REG-S 2.25000% 12-10. 05. 17 1, 350, 000. 00 1, 375, 920. 00 0. 14
USD  BIOGEN INC 4.05000% 15-15.09. 25 950, 000. 00 959, 673. 85 0. 09
USD  CITIGROUP INC 3.87500% 13-25. 10. 23 1, 520, 000. 00 1,567, 373. 84 0. 15
USD  GOLDMAN SACHS GROUP INC-SUB 5.15000% 15-22.05. 45 1, 220, 000. 00 1,197, 499. 54 0.12
USD  REYNOLDS AMERICAN INC 4.00000% 15-12. 06. 22 575, 000. 00 600, 827. 85 0. 06
USD  REYNOLDS AMERICAN INC 3.75000% 15-20. 05. 23 485, 000. 00 487, 196. 08 0. 05
USD  SHELL INTERNATIONAL FINANCE BV 4.37500% 15-11.05. 45 2,515, 000. 00 2, 486, 962. 78 0.24
USD  SUNCOR ENERGY INC 6.50000% 07-15. 06. 38 1, 560, 000. 00 1, 869, 042, 24 0. 18
X KLAE 10, 835, 436. 56 1.06
EE R HEHAE 69, 413,817.80 6.76
EHR S
a—nA
EUR  AG INSURANCE SA/NV-REG-S-SUB 3.500%/VAR 15-30. 06. 47 2, 600, 000. 00 2,508, 908. 05 0. 24
EUR  AMERICA MOVIL SAB DE CV-REG-S-SUB 5. 12500% 13-06. 09. 73 485, 000. 00 558, 986. 97 0. 06
EUR  CREDIT LOGEMENT SA-SUB 4.60400%/3M EURIBOR+115BP 06-PRP 950, 000. 00 875, 963. 80 0. 09
EUR  DEUTSCHE ANNINGTON FIN BV-REG-S-SUB 4.000%/VAR 14-PRP 1, 000, 000. 00 1,066, 811. 29 0. 10
EUR  DONG ENERGY A/S-REG-S-SUB 3.000%/VAR 15-06. 11.3015 895, 000. 00 956, 034. 91 0. 09
EUR  ELM BV-REG-S-SUB 2.600%/6M EURIBOR+305BP 15-PRP 780, 000. 00 756, 094. 17 0.07
EUR  GDF SUEZ-SUB 4.750%/VAR 13-PRP 1, 900, 000. 00 2,251, 054. 31 0.22
EUR  HSBC CAPITAL FUNDING-SUB 5. 13/FLR 04-29.03. PRP 480, 000. 00 541, 141. 93 0. 05
EUR  RABOBANK NEDERLAND NV REG-S-SUB 2.500%/VAR 14-26. 05. 26 2, 310, 000. 00 2, 553, 809. 32 0. 25
EUR  RABOBANK NEDERLAND NV REG-S 5.500%/VAR 15-PRP 2, 730, 000. 00 3,033, 131. 32 0. 30
EUR  SWISS LIFE AG VIA DEMETER INV BV-SUB 4.375%/VAR 15-PRP 1, 625, 000. 00 1,711, 057. 76 0.17
a—odkt 16,812, 993. 83 1.64
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A FYRKRY K
GBP  BUPA FINANCE PLC 6.125%/VAR 04-PRP 400, 000. 00 635, 589. 10 0. 06
GBP  CENTRICA PLC-REG-S-SUB 5.250%/VAR 15-10. 04.75 765, 000. 00 1,107, 125. 17 0.11
GBP  MELON CAPITAL ITI-SUB 6.369%/3M LIBOR+134BP 06-05. 09. 66 950, 000. 00 1,453, 402. 62 0. 14
GBP  ORANGE SA-REG-S-SUB 5.875%/VAR 14-PRP 905, 000. 00 1,375, 920. 88 0.13
GBP  SIEMENS FINANCIERING-SUB 6. 125%/3M EURIBOR+225BP 06-14.09. 66 695, 000. 00 1,082, 828. 36 0.11
GBP  SSE PLC-REG-S-SUB 3.875%/VAR 15-PRP 760, 000. 00 1,098, 173. 76 0.11
AXYRKRY FEE 6, 753, 039. 89 0. 66
E N
USD  AQUARTUS+INV FOR SWISS REIN-REG-S-SUB 6. 375%/VAR 13-01.09. 24 550, 000. 00 562, 974. 50 0. 05
USD  HSBC FINANCE CAPITAL TRUST IX 5.911%/VAR 05-30.11.35 1, 500, 000. 00 1, 496, 250. 00 0.15
USD  QBE INSURANCE GROUP LTD-REG-S-SUB 6.750%/VAR 14-02.12. 44 2, 755, 000. 00 2, 826, 795. 30 0.27
USD  SVENSKA HANDELSBANKEN AB-REG-S-SUB 5.250%/VAR 15-PRP 1, 625, 000. 00 1,531, 058. 75 0. 15
USD  SWEDBANK AB-REG-S-SUB 5.500%/VAR 15-PRP 1, 400, 000. 00 1, 330, 700. 00 0. 13
X KLAE 7,747,778.55 0.75
EHR I EH A 31,313,812.27 3.05
AROAFBEIFICEF SN TV IEEEDH 2 HMSHS S ULRBEREE 420, 591, 326. 79 40.94
DR HAHIE TR SN TWBIREEDHIHMIESHE L UERESR
£o-9—KRy - rLO¥YU—E
E N
USD  AMERICA, UNITED STATES OF TB 0.00000% 16.10.14-15. 10. 15 65, 000, 000. 00 65, 001, 300. 00 6.32
USD  AMERICA, UNITED STATES OF TB 0.00000% 05.02. 15-04. 02. 16 97, 000, 000. 00 96, 993, 598. 00 9.44
USD  AMERICA, UNITED STATES OF TB 0.00000% 02.04.15-31.03. 16 97, 000, 000. 00 96, 963, 237. 00 9.44
X KLEs 258, 958, 135. 00 25.20
£a-5—Ky - bLOYU—ELEE 258, 958, 135. 00 25.20
BEEFMF/ —F
HFE R
CAD  BANK OF MONTREAL 6.02000% 08-02. 05. 18 1, 440, 000. 00 1, 194, 292. 92 0.12
CAD  BANK OF NOVA SCOTIA 4.10000% 10-08.06. 17 2, 130, 000. 00 1,659, 273. 54 0. 16
CAD  CANADIAN IMPERTAL BANK 3.40000% 11-14.01.16 1, 570, 000. 00 1,178, 768. 53 0.11
CAD  ROYAL BANK OF CANADA 2.98000% 12-07.05.19 1, 455, 000. 00 1,131,473.58 0.11
CAD  TELUS CORP 3.75000% 14-17.01.25 520, 000. 00 399, 500. 96 0. 04
HFT 5 RILEE 5,563, 309. 53 0.54
EN%
USD  ABB FINANCE USA INC 2.87500% 12-08. 05. 22 1, 525, 000. 00 1,511,331.43 0. 15
USD  ABBEY NATIONAL TREASURY SERVICES 4.00000% 14-13.03. 24 1, 485, 000. 00 1,544, 429. 70 0. 15
USD  ABBVIE INC 2.90000% 13-06.11.22 2, 505, 000. 00 2, 440, 659. 08 0. 24
USD  ABBVIE INC 4.40000% 13-06.11.42 965, 000. 00 881, 785. 16 0. 09
USD  ALLTEL CORP 7.87500% 02-01. 07. 32 770, 000. 00 984, 713. 73 0. 10
USD  ALTRIA GROUP INC 4.25000% 12-09. 08. 42 3, 580, 000. 00 3, 309, 344, 84 0.32
USD  AMERICAN EXPRESS CREDIT CORP 1.30000% 13-29.07. 16 785, 000. 00 788, 030. 10 0. 08
USD  AMERICAN INTERNATIONAL GROUP INC 3.37500% 13-15. 08. 20 1, 875, 000. 00 1,956, 708. 75 0.19
USD  ANADARKO PETROLEUM CORP 6.37500% 10-15.09. 17 3, 170, 000. 00 3, 420, 842. 10 0. 33
USD  APACHE CORP 4.75000% 12-15.04. 43 2, 575, 000. 00 2, 323, 587. 30 0.23
USD  AUSTRALIA & NEW ZEALAND BNK-REG-S-SUB 4.50000% 14-19.03. 24 860, 000. 00 859, 422. 94 0. 08
USD  BERKSHIRE HATHAWAY FINANCE CORP 1.30000% 13-15.05. 18 955, 000. 00 956, 952. 97 0. 09
USD  BRANCH BANKING & TRUST CO 1.35000% 14-01.10. 17 1, 000, 000. 00 999, 574. 00 0. 10
USD  BURLINGTON NORTHERN SANTE FE CORP 5.40000% 11-01. 06. 41 925, 000. 00 1,019, 990. 10 0. 10
USD  BURLINGTON NORTHERN SANTA FE LLC 3.00000% 13-15.03. 23 1, 805, 000. 00 1,777, 527. 90 0.17
USD  CANADIAN IMPERTAL BANK OF COMMERCE 1.35000% 13-18.07. 16 1, 405, 000. 00 1,412, 025. 00 0. 14
USD  CAPITAL ONE FINANCIAL CORP 1.00000% 12-06. 11. 15 2, 635, 000. 00 2, 635, 637. 67 0. 26
USD  CHEVRON CORP 2.35500% 12-05. 12. 22 1, 255, 000. 00 1,213, 645. 24 0. 12
USD  COCA-COLA CO 1.80000% 11-01.09. 16 1, 675, 000. 00 1,693, 207. 25 0.17
USD  COMMONWEALTH BANK OF AUSTRALIA 1.12500% 14-13.03. 17 1, 110, 000. 00 1,110, 981. 24 0.11
USD  CONOCOPHILLIPS CO 2.20000% 15-15. 05. 20 2, 280, 000. 00 2, 280, 102. 60 0.22
USD  CREDIT SUISSE NEW YORK 3.00000% 14-29. 10. 21 1, 370, 000. 00 1,372, 824. 94 0.13
USD  DIAGEO CAPITAL PLC 3.87500% 13-29.04.43 955, 000. 00 880, 930. 20 0. 09
USD  DUKE ENERGY CORP 3.05000% 12-15. 08. 22 1, 675, 000. 00 1, 665, 936. 57 0. 16
USD  ELECTRICITE DE FRANCE-144A 6.95000% 09-26.01. 39 90, 000. 00 116, 475. 30 0.01
USD  ELECTRICITE DE FRANCE-REG-S 6.95000% 09-26.01. 39 590, 000. 00 763, 560. 30 0.07
USD  ENABLE MIDSTREAM PARTNERS LP-144A 3.90000% 14-15.05. 24 1, 035, 000. 00 912, 730. 27 0. 09
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USD  ENTERPRISE PRODUCTS OPERATING LLC 5.20000% 10-01.09. 20 975, 000. 00 1,072, 149. 97 0.10
USD  ENTERPRISE PRODUCTS OPERATING LLC 4.85000% 13-15.03. 44 1, 275, 000. 00 1, 136, 621. 70 0.11
USD  ERAC USA FINANCE LLC-144A 5.62500% 12-15.03. 42 980, 000. 00 1,050, 923. 58 0. 10
USD  ERP OPERATING LTD PARTNERSHIP 3.37500% 15-01. 06. 25 1, 435, 000. 00 1,415,227, 14 0. 14
USD  EXPRESS SCRIPTS HOLDING CO 2.25000% 14-15. 06. 19 1, 385, 000. 00 1, 380, 648. 33 0.13
USD  FIFTH THIRD BANK 2.87500% 14-01. 10. 21 1, 355, 000. 00 1, 368, 933. 47 0.13
USD  FORD MOTOR CREDIT CO LLC 3.00000% 12-12.06. 17 4, 315, 000. 00 4,383,401. 38 0.43
USD  FREEPORT MCMORAN COPPER & GOLD INC 3.87500% 13-15.03.23 1, 845, 000. 00 1,372,218.75 0.13
USD  GENERAL ELECTRIC CO 4.12500% 12-09. 10. 42 855, 000. 00 843, 486. 57 0. 08
USD  GENERAL, ELECTRIC CAPITAL CORP 1.00000% 12-11.12. 15 2, 265, 000. 00 2, 267, 493. 76 0.22
USD  GEORGIA POWER CO 5.40000% 10-01. 06. 40 1, 095, 000. 00 1, 178, 294. 46 0.12
USD  GILEAD SCIENCES INC 4.80000% 14-01.04. 44 1, 165, 000. 00 1,171, 794. 28 0.11
USD  GLAXOSMITHKLINE CAPITAL PLC 1.50000% 12-08.05. 17 1, 740, 000. 00 1,753, 488. 48 0.17
USD  GLENCORE FUNDING LLC-144A 2.50000% 13-15.01. 19 2, 223, 000. 00 1, 895, 107. 50 0.18
USD  GLENCORE FUNDING LLC-144A 3.12500% 14-29.04. 19 890, 000. 00 747, 600. 00 0.07
USD  HARTFORD FINANCIAL SERVICES GROUP INC 4.30000% 13-15.04. 43 945, 000. 00 909, 954. 67 0. 09
USD  HJ HEINZ CO-144A 4.87500% 15-15.02. 25 1, 070, 000. 00 1, 141, 904. 00 0.11
USD  INTESA SANPAOLO SPA 3.87500% 13-16.01. 18 1, 185, 000. 00 1,220, 708. 79 0. 12
USD  KELLOGG CO 1.87500% 11-17.11. 16 1, 181, 000. 00 1, 191, 678. 60 0.12
USD  KINDER MORGAN ENERGY PARTNERS LP 5.00000% 13-01.03. 43 1, 795, 000. 00 1, 402, 835. 58 0. 14
USD  KINDER MORGAN INC-144A 5.62500% 13-15.11.23 820, 000. 00 803, 990. 32 0. 08
USD  KRAFT FOODS GROUP INC 5.00000% 13-04.06. 42 1, 455, 000. 00 1,492, 357. 12 0.15
USD  LABORATORY CORP AMERICA HOLDINGS 2.50000% 13-01.11. 18 275, 000. 00 278, 053. 32 0. 03
USD  LIBERTY MUTUAL GROUP INC-144A 4.25000% 13-15.06. 23 1, 830, 000. 00 1,892, 635. 41 0.18
USD  LYB INTERNATIONAL FINANCE BV 5.25000% 13-15.07. 43 865, 000. 00 860, 904. 22 0. 08
USD  MARATHON PETROLEUM CORP 3.62500% 14-15.09. 24 1, 570, 000. 00 1,517, 263. 70 0. 15
USD  MARSH & MCLENNAN COS INC 3.75000% 15-14.03. 26 600, 000. 00 603, 313. 80 0. 06
USD  MERCK & CO INC 3.70000% 15-10.02.45 505, 000. 00 463, 334. 47 0. 05
USD  MICROSOFT CORP 3.50000% 12-15. 11.42 1, 290, 000. 00 1, 153, 635. 39 0.11
USD  MONSANTO CO 4.20000% 14-15.07. 34 1, 085, 000. 00 988, 947. 12 0.10
USD  MORGAN STANLEY 2.65000% 15-27.01.20 2, 030, 000. 00 2, 039, 595. 81 0.20
USD  MORGAN STANLEY 6.37500% 12-24. 07. 42 650, 000. 00 798, 649. 80 0.08
USD  MOSAIC CO 5.45000% 13-15.11.33 920, 000. 00 969, 285. 32 0. 09
USD  NBC UNIVERSAL INC 4.37500% 11-01.04. 21 3, 580, 000. 00 3,922, 151. 34 0.38
USD  NBC UNIVERSAL INC 5.15000% 11-30. 04. 20 1, 395, 000. 00 1,574, 604. 85 0.15
USD  NOBLE HOLDING INTERNATIONAL LTD 5.95000% 15-01.04. 25 750, 000. 00 586, 979. 24 0. 06
USD  OCCIDENTAL PETROLEUM CORP 4.62500% 15-15. 06. 45 635, 000. 00 639, 326. 25 0. 06
USD  ORIGIN ENERGY FINANCE LTD-REG-S 5.45000% 11-14. 10. 21 1, 050, 000. 00 1, 087, 380. 00 0.11
USD  PETROBRAS GLOBAL FINANCE BV 3.87500% 11-27.01.16 1, 355, 000. 00 1,331, 287. 50 0.13
USD  PHILLIPS 66 PARTNERS LP 4.68000% 15-15. 02. 45 510, 000. 00 419, 889. 63 0. 04
USD  PNC FUNDING CORP 2.70000% 11-19. 09. 16 1, 215, 000. 00 1,232, 316. 18 0.12
USD  PPL CAPITAL FUNDING INC 4.70000% 13-01.06.43 885, 000. 00 881, 259. 99 0. 09
USD  QBE INSURANCE GROUP LTD-144A 2.40000% 13-01.05. 18 200, 000. 00 201, 633. 40 0. 02
USD  QBE INSURANCE GROUP LTD-REG-S 2.40000% 13-01.05. 18 965, 000. 00 971, 504. 10 0.10
USD  QVC INC 4.37500% 13-15.03. 23 615, 000. 00 597, 817. 52 0. 06
USD  REPUBLIC SERVICES INC 5.25000% 10-15. 11,21 2, 870, 000. 00 3, 220, 065. 38 0.31
USD  SOUTHWESTERN ELECTRIC POWER 6.20000% 10-15.03. 40 1, 780, 000. 00 2,173, 036. 46 0.21
USD  STATOIL ASA 3.12500% 10-17.08. 17 1, 320, 000. 00 1, 366, 928. 64 0.13
USD  STATOIL ASA 4.80000% 13-08. 11. 43 1, 025, 000. 00 1, 090, 989. 50 0.11
USD  SUNTRUST BANKS INC 1.35000% 14-15.02. 17 2, 315, 000. 00 2,313, 615. 63 0.23
USD  SUNTRUST BANKS INC 2.35000% 13-01.11.18 1, 631, 000. 00 1,649, 182. 39 0. 16
USD  SWISS RE TREASURY (US) CORP-144A 4.25000% 12-06. 12, 42 690, 000. 00 658, 680. 90 0. 06
USD  TALISMAN ENERGY INC 3.75000% 10-01.02. 21 1, 460, 000. 00 1,376, 871. 98 0.13
USD  TEACHERS INSURANCE&ANNUITY ASS-144A-SUB 4.90000% 14-15. 09. 44 910, 000. 00 936, 114. 27 0. 09
USD  TEVA PHARMACEUTICAL FINANCE IV LLC 3.65000% 11-10.11.21 614, 000. 00 621,453. 34 0. 06
USD  THERMO FISHER SCIENTIFIC INC 3.30000% 14-15.02. 22 455, 000. 00 456, 273. 09 0.04
USD  UNITED AIRLINES 4.00000% 14-11.04.26 1, 360, 000. 00 1, 390, 600. 00 0. 14
USD  VALE SA 5.62500% 12-11.09. 42 1, 965, 000. 00 1,346, 025. 00 0.13
USD  VERIZON COMMUNICATIONS INC 4.50000% 13-15.09. 20 1, 745, 000. 00 1, 890, 332. 32 0. 18
USD  VERIZON COMMUNICATIONS INC 6.55000% 13-15.09. 43 3, 850, 000. 00 4,548, 559. 40 0.44
USD  VERIZON COMMUNICATIONS INC 2.62500% 15-21.02.20 3, 632, 000. 00 3, 642, 776. 14 0. 35
USD  VERIZON COMMUNICATIONS INC 3.00000% 14-01.11.21 680, 000. 00 678, 132. 72 0.07
USD  WASTE MANAGEMENT INC 4.10000% 15-01.03. 45 1, 550, 000. 00 1,451,573.45 0. 14
USD  XCEL ENERGY INC 4.80000% 11-15.09. 41 793, 000. 00 819, 483. 03 0. 08
USD  YAMANA GOLD INC 4.95000% 14-15.07. 24 1, 430, 000. 00 1,277, 762. 20 0.12
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USD  YUM BRANDS INC 5.35000% 13-01. 11.43 1, 275, 000. 00 1,224, 327. 67 0. 12
X KLEs 131,178, 327. 00 12.71
BEEF T/ — F &5 136, 741, 636. 53 13.31
BEEMGSTAT L B—Li-/—F
F—R+ZUTFIL
AUD  ADANT ABBOT POINT TERMINAL PTY LTD 5.75000% 13-01. 11. 18 3, 180, 000. 00 2,263, 481. 24 0.22
A—R ST ELEE 2,263, 481.24 0.22
Hh+ &KL
CAD  HYDRO ONE INC 5.36000% 05-20. 05. 36 1, 035, 000. 00 929, 157. 06 0. 09
HFTE RILER 929, 157. 06 0.09
a—nA
EUR  CAIXA GERAL DE DEPOSITOS SA 3.75000% 13-18.01. 18 600, 000. 00 721, 682. 42 0.07
a1—0&E 721, 682. 42 0.07
AXYRRUK
GBP  NATIONAL GRID ELECTRICITY TRANSMISSION 4.00000% 12-08.06.27 860, 000. 00 1,413, 673.76 0. 14
14X ARy K& 1,413, 673.76 0.14
EXN
USD  BANK OF AMERICA CORP 5.87500% 12-07.02. 42 1, 070, 000. 00 1,251, 182. 03 0.12
USD  NATIONAL AUSTRALIA BANK LTD 2.75000% 12-09.03.17 2, 000, 000. 00 2, 045, 240. 00 0. 20
USD  ONCOR ELECTRIC DELIVERY CO 7.00000% 02-01.05. 32 470, 000. 00 606, 271. 33 0. 06
USD  US BANCORP 1.65000% 12-15.05. 17 1, 030, 000. 00 1,039, 215. 41 0. 10
X RLEE 4,941,908. 77 0. 48
BEEFFITATL - Z—L -/ —FEE 10, 269, 903. 25 1.00
EHAGSITATL - B—L-/—F
HFE R
CAD  TORONTO DOMINION BANK-SUB 3. 367%/3M CDOR+125BP 10-02. 11.20 2, 030, 000. 00 1,516, 522. 55 0. 15
HF+5 RILEE 1,516, 522. 55 0.15
EBFGITATL - Z—L - /—FEE 1,516, 522. 55 0.15
Bl %E F {1555
EN%
USD  ACTAVIS FUNDING SCS 1.30000% 14-15.06. 17 630, 000. 00 673, 849. 40 0. 06
USD  AT&T INC 3.00000% 12-15.02. 22 1, 265, 000. 00 1,241,484, 92 0. 12
USD  CANADIAN NATURAL RESOURCES LTD 3.90000% 14-01.02. 25 470, 000. 00 432, 175. 81 0. 04
USD  COMCAST CORP 4.75000% 14-01.03. 44 515, 000. 00 537, 355. 12 0.05
USD  COMMONWEALTH BANK OF AUSTRALIA-REG-S 2.25000% 12-16.03. 17 2, 300, 000. 00 2, 339, 813. 00 0.23
USD  DELTA AIR LINES INC 6.82100% 07-10.08. 22 195, 000. 00 131, 449. 43 0.01
USD  E.ON INTERNATIONAL FINANCE BV-144A 6.65000% 08-30. 04. 38 430, 000. 00 509, 544. 84 0. 05
USD  FIVE CORNERS FUNDING TRUST-144A 4.41900% 13-15. 11,23 1, 630, 000. 00 1,704, 849. 60 0.17
USD  GILEAD SCIENCES INC 2.05000% 14-01.04.19 785, 000. 00 790, 377. 25 0. 08
USD  MONONGAHELA POWER CO-144A 5.40000% 13-15.12.43 785, 000. 00 869, 848. 30 0.08
USD  PACIFICORP 6.00000% 09-15.01.39 1, 540, 000. 00 1,911, 320. 18 0.19
USD  PHILLIPS 66 4.65000% 14-15. 11. 34 695, 000. 00 676, 547. 06 0.07
USD  TIME WARNER CABLE INC 4.50000% 12-15.09. 42 1, 105, 000. 00 873, 638. 41 0. 08
USD  TOTAL CAPITAL INTERNATIONAL SA 1.55000% 12-28.06. 17 3, 630, 000. 00 3, 656, 582. 49 0. 36
USD  VENTAS REALITY LP 3.50000% 15-01.02. 25 665, 000. 00 642, 665. 98 0. 06
X RLEE 16, 991, 501. 79 1.65
EE R EH A 16, 991, 501. 79 1.65
tDEHHHHIF TR SN TWLRERD H 2 HMSES S ULREREE 424, 477,699. 12 41.31
BERITSWAEENDO 5 S E WIS S & VEHER
BEEFF/ —F
Ea%
USD  CCO SAFART TT LLC-144A 4.46400% 15-23.07. 22 1, 405, 000. 00 1,405, 741. 84 0.14
X KLEE 1,405, 741. 84 0.14
BEEF T/ — R &5 1,405, 741. 84 0.14

— 63



UBSTA Iz T - AURRRAV K- IYP—T7UF

A ek i K R OVHEREA 4 HligE e
W/ A7 ar,/ R
BT RIS (%)
AT TR D
AREB () 1%
B I+ 35
EN%
USD  UBS GROUP FUNDING JERSEY LTD-144A 2.95000% 15-24.09. 20 2, 670, 000. 00 2, 675, 086. 35 0. 26
X RLEE 2, 675, 086. 35 0. 26
EE R EH A 2, 675, 086. 35 0. 26
BRERTEIN-EEEOHLHMASS L UEMEREE 4,080,828.19 0.40
WOV TILT2010E1281TREREFIA (1) e) ITEHT HUCITSE LK UBZDHDUCTs
A—F - T FRBRIERTS
wEPrilv
USD  UBS (LUX) MONEY MARKET FUND - USD U-X-ACC 5,822. 15 60, 272, 204. 84 5.87
Lo ITLTEE 60, 272, 204. 84 5.87
A—T - TUFRBRERIESEEH 60, 272, 204. 84 5.87
LY TIUNG2010512F1THZERRIAN (1) e) ISHBS BUCITSE LU ZDHDUCIsEE 60, 272, 204. 84 5.87
AROEHEREIFICEBZBIN TS TINT 1 THE&
ERIcEREA T ay
a—A
EUR  EUROSTOXX 50 INDEX CALL 3600.00000 18.12.15 5, 790. 00 536, 436. 26 0. 05
EUR  EUROSTOXX 50 INDEX CALL 3800.00000 18.12.15 6, 414. 00 128, 873. 30 0.01
EUR  EUROSTOXX 50 INDEX CALL 3450.00000 18.03. 16 —4, 583. 00 —3, 146, 200. 86 —0.31
EUR  EUROSTOXX 50 INDEX CALL 3200.00000 18.03.16 4,583. 00 7,735, 049. 91 0.76
a1—0&kt 5, 254, 158. 61 0.51
EESE]
JPY  NIKKET 225 INDEX CALL 20000.00000 11.03. 16 —1,419. 00 —3,317,496. 76 —0.32
JPY  NIKKEI 225 INDEX CALL 18500. 00000 11.03.16 1,419. 00 7,879, 054. 82 0.76
BAMAEE 4,561, 558. 06 0. 44
E%
USD  S&P 500 INDEX CALL 2200.00000 19.12.15 2, 338. 00 102, 872. 00 0.01
X KLEs 102, 872. 00 0.01
BRICESA T3 VA 9,918,588. 67 0.96
AROAHFMEIFRICEFIATVWSTIUNT 1 JBEREE 9,918, 588. 67 0.96
BEH M EE 919, 340, 647. 61 89. 48
TYNT 1 TESR
AROHIWEIFFICLEBZEATWSTYNT « THEH
BEHICRLLREY
USD  US 5YR TREASURY NOTE FUTURE 31.12. 15 —1, 700. 00 —942, 981. 50 —0.09
EUR  EURO-BUXL FUTURE 08.12. 15 —2.00 —8,974. 65 0. 00
USD  US ULTRA LONG BOND (CBT) FUTURE 21.12.15 —35.00 —57,422.05 —0.01
EUR  EURO-BOBL FUTURE 08.12.15 7.00 5,313. 35 0. 00
EUR  EURO-BUND FUTURE 08.12.15 —499. 00 —1,703, 051. 46 —0.17
GBP  LONG GILT FUTURE 29.12.15 —41.00 —66, 452. 08 —0.01
CAD  CANADA 10YR BOND FUTURE 18.12. 15 49. 00 —23, 756. 25 0. 00
USD  US 2YR TREASURY NOTE FUTURE 31.12. 15 —245. 00 —45,939. 95 0. 00
USD  US 10YR TREASURY NOTE FUTURE 21.12. 15 —1,451.00 —1, 553, 027. 07 —0.15
BEHICRLEREYAR —4, 396, 291. 66 —0.43
ERICRLIEMED
SEK  OMX 30 INDEX FUTURE 16.10. 15 —7,212.00 4, 633, 985. 49 0. 45
EUR  EURO STOXX 50 INDEX FUTURE 18.12. 15 —1,218.00 —1,029, 607. 17 —0.10
USD  S&P500 FUTURE 17.12.15 —250. 00 2, 586, 499. 10 0. 25
USD  RUSSELL 2000 MINT INDEX FUTURE 18.12.15 721. 00 —3, 522, 085. 00 —0.34
JPY  TOPIX INDEX FUTURE 10.12.15 347. 00 —1,361, 167.73 —0.13
EUR  DAX INDEX FUTURE 18.12.15 436. 00 —5, 590, 793. 94 —0.55
GBP  FTSE 100 INDEX FUTURE 18.12. 15 —695. 00 639, 549. 55 0. 06
EUR  AMSTERDAM EXCHANGE INDEX FUTURE 16.10. 15 660. 00 —1, 165, 690. 50 —0.11
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EUR  EURO STOXX BANKS PRICE INDEX FUTURE 18.12.15 5, 754. 00 813, 492. 72 0. 08
ERICRLIEREDER —3,995,817.48 —0.39
AROEHMEIFAIC LB SN TWETYNT « TEREE —8,392,109. 14 —0.82
AROEEWMEIFICLBEIATES T, FLMORFHITETEREISATOWELNTYNT  TER
IGLOY b - FI4ILE ROy T
EUR  JPM/BAYN CREDIT DEFAULT SWAP PAYER 1.00000% 12-20.03. 18 —350, 000. 00 —7, 666. 19 0. 00
EUR  CITI/HSBC CREDIT DEFAULT SWAP PAYER 1.00000% 14-20.03.20 —535, 000. 00 —3,735. 57 0. 00
USD  JPMORGAN/PFE CREDIT DEFAULT SWAP PAYER 1.00000% 14-20.06. 20 —3, 025, 000. 00 — 100, 900. 39 —0.01
EUR  BARCLAYS/MEOGR CREDIT DEFAULT SWAP PAYER 1.00000% 15-20. 06. 20 —1, 125, 000. 00 9, 750. 64 0. 00
EUR  JPM/LANXESS FINANCE CREDIT DEFAULT SWAP REC 1.00000% 13-20.06.19 350, 000. 00 6,915. 17 0. 00
EUR  CITI/GLENLN CREDIT DEFAULT SWAP REC 1.00000% 14-20.06. 19 250, 000. 00 —50, 287. 96 0. 00
EUR  JPM/PORTUGAL CREDIT DEFAULT SWAP REC 5.00000% 14-20.09. 19 315, 000. 00 —110, 608. 92 —0.01
EUR  CITI/STANLN CREDIT DEFAULT SWAP REC 1.00000% 14-20.03.20 535, 000. 00 —10, 749. 73 0. 00
USD  JP MORGAN/TCKBCN CREDIT DEFAULT SWAP REC 1.00000% 14-20.12.19 760, 000. 00 —201, 888. 22 —0.02
USD  GOLDMAN SACHS/FCX CREDIT DEFAULT SWAP REC 1.00000% 14-20.12.19 755, 000. 00 —135, 189. 39 —0.01
USD  JP MORGAN/TCKBCN CREDIT DEFAULT SWAP REC 1.00000% 14-20.03.20 275, 000. 00 —177,583. 41 —0.01
USD  BARCLAYS/TCKBCN CREDIT DEFAULT SWAP REC 1.00000% 15-20.09. 20 630, 000. 00 —196, 708. 55 —0.02
GLOY k- FIAILE - ATy TEE —878, 652. 52 —0.08
AROAFWEIFAICLEBEINTELT, F-thOBHHLIHBTEWMEI SN TVEVWTINT IEREE —878, 652. 52 —0.08
TUNT 1« TEREE —9, 270, 761. 66 —0.90
BEFHEEI
AETFHIE] (BAFEH)
BARR FTHER L]
USD 20, 474, 788. 63 MYR 86, 938, 000. 00 13.10. 2015 677, 869. 08 0.07
USD 24,128, 711. 10 AUD 34, 450, 000. 00 13.10. 2015 —51, 598. 37 —0.01
EUR 221, 058, 800. 00 [IN)] 248, 231, 789. 81 13.10.2015 —1,442,709. 15 —0. 14
CHF 144, 387, 100. 00 UsD 149, 011, 677. 41 13.10. 2015 —1,201,617.78 —0.12
Ush 7,362, 075. 50 SEK 61, 450, 000. 00 13.10.2015 33, 908. 52 0. 00
UsD 70, 601, 255. 35 GBP 46, 210, 000. 00 13.10.2015 607, 651. 57 0. 06
USD 116, 030, 171. 77 CHF 112, 370, 000. 00 13.10.2015 996, 235. 91 0. 10
USD 127,812, 643. 05 EUR 113, 845, 000. 00 13.10.2015 716, 581. 33 0.07
UsD 7,215, 164. 88 CAD 9, 575, 000. 00 13.10.2015 73, 731. 09 0.01
JPY 6, 550, 200, 000. 00 UsD 54, 491, 592. 33 13.10. 2015 205, 998. 25 0. 02
Ush 7,752, 223.79 NZD 12, 245, 000. 00 13.10.2015 —175,829. 70 —0.01
MXN 359, 880, 000. 00 UsD 21, 229, 561. 36 13.10. 2015 —9, 465. 49 0. 00
USD 1,234,521, 54 EUR 1, 109, 800. 00 13.10.2015 —4,454. 34 0. 00
USD 1,038, 102. 98 CHF 1, 015, 000. 00 13.10.2015 —959. 45 0. 00
CHF 20, 828, 594. 79 EUR 19, 130, 000. 00 13.10. 2015 —34, 268. 91 0. 00
CHF 27, 962, 809. 91 JpY 3, 459, 100, 000. 00 13.10. 2015 —259, 543. 65 —0.03
Usb 2, 386, 163. 32 CHF 2, 320, 100. 00 13.10. 2015 11,061, 12 0. 00
UsD 1,992, 826. 83 EUR 1, 760, 300. 00 13.10. 2015 27, 635. 58 0. 00
USD 3,307, 449. 78 CHF 3, 206, 900. 00 13.10. 2015 24, 524. 36 0. 00
USD 5, 200, 792. 17 EUR 4,597, 300. 00 13.10. 2015 68, 386. 49 0.01
EUR 5, 210, 000. 00 [IN)] 5, 818, 626. 99 13.10. 2015 —2,205. 70 0. 00
CHF 2, 386, 500. 00 Usb 2, 445, 773. 32 13.10. 2015 —2, 696. 98 0. 00
Ush 1,921, 030. 36 EUR 1,707, 100. 00 13.10. 2015 15, 231. 36 0. 00
EUR 7, 355, 000. 00 SEK 69, 160, 315. 35 13.10. 2015 —36, 557. 15 0. 00
USD 5, 196, 677. 25 EUR 4, 650, 000. 00 13.10. 2015 5, 437. 52 0. 00
USD 6, 981, 871. 49 EUR 6, 232, 100. 00 13.10. 2015 24, 382. 22 0. 00
Ush 7,743, 119. 80 EUR 6, 890, 000. 00 13.10. 2015 51, 153. 84 0.01
EUR 6, 025, 000. 00 Usb 6,768, 412. 70 13.10. 2015 —42,128. 96 0. 00
AETHIG A FH) &5t 375, 752. 61 0.04
RITHES. BERLVAESBLUFEREL S VIS ZOMTHEE 124,934, 413.08 12.16
LEENE S VZOMOEHAR —20, 051, 234. 68 —1.95
TOMDEES L UVAR 12,100, 159. 66 1.17
MAEAE 1,027,428, 976. 62 100. 00
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Statement of Operations

Income

Interest on securities
Other income

Total income

Expenses

Flat fee

Taxe d’ abonnement

Other commissions and fees
Total expenses

Net income (loss) on investments

Realized gain (loss)

Realized gain (loss) on market—priced securities

without options

Realized gain (loss) on financial futures
Realized gain (loss) on foreign exchange
Total realized gain (loss)

Net realized gain (loss) of the financial year

Changes in unrealized appreciation (depreciation)
Unrealized appreciation (depreciation) on market-—

priced securities without options

Unrealized appreciation (depreciation)
financial futures
Total changes in unrealized

(depreciation)

i

BEmitEE
(BHBEBRER)
e

A1 ALV 15 % S UL,

Z DI ER
IR A E

#H

%8
R

T OO TR
ERAF

REMAG (8%)

XH (B) &

A7 a Ui MERERI AR 2 B (H) 2%
BTSN R D EB () 4§

ZE7E ()

E£H (18) #KEiH

LERBM (B) &

RERBEHE (18) HOLEE)

A7 o iR AERI AR 2 R EBFHI (R) 4%

LRSI AR 2 R EHF () 4

appreciation ymevi (18) HOEHAT

Net increase (decrease) in net assets as a result WEEOME () 8

of operations

B N5%1R1R8

£ 015%12R31R8
a—nRA

3,197, 078. 66
62, 690. 61
3,259, 769. 27

—76, 175. 49

—9,995.51
—11,771. 87
—97,942.87

3,161, 826. 40

651, 167. 55
115, 705. 30

80.
766, 953. 22

w

,928,779. 62

—4, 920, 998. 60
—80, 194. 80

—5,001, 193. 40

—1,072,413.78
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AROHIEIFFIC LB S TWIEEMOH 2 EMIEHFH L ULHESR
BEEFF/ — k
a—nA
EUR  ENI SPA 4.12500% 09-16.09. 19 400, 000. 00 448, 936. 00 0. 47
EUR  ESB FINANCE LTD-REG-S 4.37500% 12-21.11. 19 500, 000. 00 571, 360. 00 0. 60
EUR  PHILIP MORRIS INTERNATIONAL INC 2.75000% 13-19.03.25 300, 000. 00 328, 929. 00 0.34
EUR  TELEFONICA EUROPE BV 5.87500% 03-14.02. 33 200, 000. 00 267, 835. 20 0. 28
1—0&5t 1,617, 060. 20 1.69
BEEFF/ — F &5 1,617, 060. 20 1.69
EBHREG/ —F
a—A
EUR  BANK OF AMERICA CORP-SUB 4.75000%/FLR 04-06.05. 19 693, 000. 00 696, 810. 81 0.73
EUR  NGG FINANCE-REG-S-SUB 4.250%/VAR 13-18. 06. 76 500, 000. 00 522, 365. 00 0.54
a1—0o&5t 1,219, 175. 81 1.27
EBFG/ — FEE 1,219, 175. 81 1.27
BEEFGITATL - F—L-/—F
a—A
EUR  A.P. MOLLER-MAERSK-REG-S 3.37500% 12-28.08. 19 500, 000. 00 542, 760. 00 0.57
EUR  ABBEY NATIONAL TREASURY SERVICES-REG-S 2.00000% 14-14.01.19 1, 500, 000. 00 1, 558, 965. 00 1.63
EUR  ACHMEA BANK NV 2.75000% 14-18. 02, 21 270, 000. 00 288, 079. 20 0.30
EUR  ACHMEA BANK NV-REG-S 1.12500% 15-25.04. 22 500, 000. 00 484, 700. 00 0.51
EUR  ALLIANZ FINANCE 11 BV 4.75000% 09-22.07. 19 650, 000. 00 748, 592. 00 0.78
EUR  AMERICAN HONDA FINANCE CORP-REG-S 1.87500% 13-04.09.19 300, 000. 00 314, 565. 00 0.33
EUR  ANGLO AMERICAN CAPITAL PLC-REG-S 3.25000% 14-03.04.23 400, 000. 00 271, 200. 00 0.28
EUR  AUTOROUTES DU SUD DE LA FRANCE 4. 12500% 10-13. 04. 20 1, 000, 000. 00 1, 139, 520. 00 1.19
EUR  AUTOROUTES DU SUD DE LA FRANCE 4.00000% 11-24.09. 18 200, 000. 00 219, 288. 00 0.23
EUR  BANQUE FEDERATIVE DU CREDIT MUTUEL 2.62500% 13-24.02.21 1, 000, 000. 00 1, 087, 210. 00 113
EUR  BARCLAYS BANK PLC-REG-S 2.25000% 14-10. 06. 24 1, 000, 000. 00 1, 057, 260. 00 1.10
EUR  BMW FINANCE NV-REG-S 2.62500% 14-17.01.24 500, 000. 00 545, 790. 00 0.57
EUR  BNP PARIBAS 1.37500% 13-21.11.18 600, 000. 00 617, 496. 00 0. 64
EUR  BNP PARIBAS SA 2.37500% 14-20.05. 24 500, 000. 00 533, 655. 00 0.56
EUR  BPCE SA 4.25000% 12-06.02. 23 300, 000. 00 358, 518. 00 0.37
EUR  BPCE SA 4.50000% 12-10.02. 22 1, 400, 000. 00 1, 677, 424. 00 1.75
EUR  CARREFOUR SA-REG-S 1.25000% 15-03.06. 25 300, 000. 00 290, 508. 00 0. 30
EUR  CASINO GUICHARD PERRACHON SA 3.99400% 12-09.03. 20 900, 000. 00 954, 162. 00 1. 00
EUR  CASINO GUICHARD PERRACHON SA-REG-S 2.79800% 14-05.08. 26 500, 000. 00 438, 020. 00 0. 46
EUR  CITIGROUP INC 7.37500% 09-04.09. 19 650, 000. 00 806, 560. 95 0. 84
EUR  COCA-COLA HBC FINANCE BV 2.37500% 13-18. 06. 20 900, 000. 00 948, 915. 00 0.99
EUR  CREDIT AGRICOLE SA LONDON 1.75000% 13-12.03. 18 600, 000. 00 619, 458. 00 0.65
EUR  CREDIT AGRICOLE SA LONDON 2.37500% 14-20. 05. 24 500, 000. 00 531, 310. 00 0. 55
EUR  CREDIT SUISSE LONDON BRANCH 4.75000% 09-05. 08. 19 700, 000. 00 805, 459. 90 0.84
EUR  CRH FINANCE BV 5.00000% 12-25.01.19 200, 000. 00 226, 368. 00 0. 24
EUR  DAIMLER AG-REG-S 2.00000% 13-07.04.20 1, 000, 000. 00 1,053, 410. 00 1. 10
EUR  DIAGEO FINANCE PLC-REG-S 1.75000% 14-23.09. 24 1, 100, 000. 00 1, 131, 735. 00 1.18
EUR  EDP FINANCE BV-REG-S 2.62500% 14-18.01. 22 1, 000, 000. 00 994, 690. 00 1.04
EUR  ENAGAS FINANCIACIONES SAU-REG-S 1.25000% 15-06.02.25 1, 100, 000. 00 1,061, 738. 70 1.11
EUR  ENEL FINANCE INTERNATIONAL NV 5.00000% 09-14.09. 22 1, 700, 000. 00 2, 116, 619. 00 2.21
EUR  ENGIE SA 2013-PERPETUAL 6.87500% 08-24.01. 19 300, 000. 00 359, 364. 00 0.37
EUR  ENI SPA 3.62500% 14-29.01.29 1, 170, 000. 00 1, 335, 590. 10 1.39
EUR  FCE BANK PLC-REG-S 2.87500% 12-03.10. 17 800, 000. 00 832, 144. 00 0.87
EUR  GAS NATURAL CAPITAL MARKETS SA 4.50000% 10-27.01. 20 1, 400, 000. 00 1,601, 586. 00 1. 67
EUR  GLENCORE FINANCE EUROPE SA-REG-S 1.62500% 14-18.01.22 1, 000, 000. 00 698, 350. 00 0.73
EUR  GLENCORE FINANCE EUROPE SA-REG-S 1.25000% 15-17.03.21 400, 000. 00 290, 268. 00 0.30
EUR  GLENCORE FINANCE EUROPE SA-REG-S 1.75000% 15-17.03.25 700, 000. 00 438, 599. 00 0.46
EUR  GOLDMAN SACHS GROUP INC 6.37500% 08-02.05.18 800, 000. 00 910, 784. 00 0.95
EUR  HEATHROW FUNDING LTD-REG-S 1.50000% 15-11.02. 30 900, 000. 00 795, 321. 00 0.83
EUR  HEINEKEN NV 2.00000% 13-06.04.21 300, 000. 00 314, 328. 00 0.33
EUR  HEINEKEN NV-REG-S 2.12500% 12-04.08. 20 700, 000. 00 738, 465. 00 0.77
EUR  HOLCIM US FINANCE SARL & CIE 2.62500% 12-07.09. 20 1, 000, 000. 00 1, 069, 470. 00 1.12
EUR  HSBC HOLDINGS PLC-SUB 3.00000% 15-30. 06. 25 600, 000. 00 608, 004. 00 0. 63
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EUR  IBERDROLA INTERNATIONAL BV-REG-S 3.50000% 13-01.02. 21 1, 100, 000. 00 1,238, 380. 00 1.29
EUR  INTESA SANPAOLO SPA 4.12500% 10-14.04.20 400, 000. 00 451, 532. 00 0. 47
EUR  JPMORGAN CHASE & CO 3.87500% 10-23.09. 20 250, 000. 00 285, 117. 50 0. 30
EUR  LAFARGE SA-REG-S 4.75000% 13-30.09. 20 1, 000, 000. 00 1, 160, 260. 00 1.21
EUR  LLOYDS BANK PLC-REG-S 1.87500% 13-10. 10. 18 800, 000. 00 832, 720. 00 0.87
EUR  LLOYDS BANK PLC-SUB 6.50000% 10-24.03. 20 900, 000. 00 1, 087, 416. 00 113
EUR  MFINANCE FRANCE SA 2.37500% 14-01.04. 19 400, 000. 00 404, 828. 00 0. 42
EUR  MORGAN STANLEY 2.37500% 14-31.03. 21 1, 000, 000. 00 1, 059, 000. 00 1.10
EUR  NORDEA BANK AB-SUB 4.00000% 10-29.03. 21 400, 000. 00 447, 272. 00 0. 47
EUR  ORANGE 2.50000% 12-01.03. 23 1, 100, 000. 00 1, 185, 327. 00 1.24
EUR  ORANGE-REG-S 3.12500% 13-09.01. 24 400, 000. 00 447, 004. 00 0.47
EUR  PGE SWEDEN AB-REG-S 1.62500% 14-09.06.19 1, 040, 000. 00 1, 042, 548. 00 1.09
EUR  PHILIP MORRIS INTERNATIONAL INC 2.87500% 14-03.03. 26 450, 000. 00 496, 687. 50 0.52
EUR  POHJOLA BANK PLC-REG-S 0.75000% 15-03.03.22 500, 000. 00 488, 060. 00 0.51
EUR  RABOBANK NEDERLAND NV 4.37500% 06-07.06. 21 900, 000. 00 1,063, 550. 70 1. 11
EUR  RABOBANK NEDERLAND NV 2.37500% 13-22.05. 23 800, 000. 00 863, 024. 00 0. 90
EUR  RABOBANK NEDERLAND NV-REG-S 1.37500% 15-03.02. 27 500, 000. 00 480, 230. 00 0.50
EUR  RCI BANQUE SA REG-S 1.25000% 15-08. 06. 22 900, 000. 00 877, 932. 00 0.92
EUR  RCI BANQUE SA-REG-S 2.87500% 13-22.01. 18 400, 000. 00 417, 704. 00 0. 44
EUR  REPSOL INTERNATIONAL FINANCE BV-REG-S 2.62500% 13-28.05.20 500, 000. 00 508, 980. 00 0.53
EUR  REPSOL INTERNATIONAL FINANCE BV-REG-S 3.62500% 13-07.10. 21 400, 000. 00 423, 696. 00 0. 44
EUR  ROBERT BOSCH GMBH-REG-S 1.75000% 14-08. 07. 24 500, 000. 00 515, 980. 00 0. 54
EUR  ROYAL BANK OF SCOTLAND PLC 5.50000% 10-23.03. 20 800, 000. 00 956, 656. 00 1.00
EUR  SABMILLER HOLDINGS INC-REG-S 1.87500% 12-20.01.20 345, 000. 00 358, 558. 50 0.37
EUR  SANOFI-REG-S 1.75000% 14-10.09. 26 700, 000. 00 715, 666. 00 0.75
EUR  SHELL INTERNATIONAL FINANCE BV 1.62500% 14-24.03.21 400, 000. 00 412, 720. 00 0.43
EUR  SKY PLC-REG-S 2.50000% 14-15.09. 26 600, 000. 00 607, 002. 00 0. 63
EUR  SNAM SPA-REG-S 3.25000% 14-22.01.24 500, 000. 00 563, 655. 00 0. 59
EUR  SOCIETE GENERALE 2.25000% 13-23.01.20 1, 000, 000. 00 1, 065, 094. 00 111
EUR  SSE PLC 2.00000% 13-17.06. 20 400, 000. 00 419, 096. 00 0. 44
EUR  TELEFONICA EMISIONES SAU 3.98700% 13-23.01.23 200, 000. 00 226, 402. 00 0. 24
EUR  TELEFONICA EMISIONES SAU 2.73600% 13-29.05. 19 500, 000. 00 531, 060. 00 0.55
EUR  TEOLLISUUDEN VOIMA OY 4.62500% 12-04.02. 19 700, 000. 00 756, 784. 00 0.79
EUR  TEOLLISUUDEN VOIMA OY REG-S 2.50000% 14-17.03.21 200, 000. 00 197, 008. 00 0. 20
EUR  TEVA PHARMACEUTICAL FINANCE IV BV 2.87500% 12-15.04.19 650, 000. 00 688, 103. 00 0.72
EUR  UBS AG LONDON BRANCH-REG-S 1.25000% 14-03.09. 21 800, 000. 00 815, 968. 00 0. 85
EUR  UNIBAIL-RODAMCO SE-REG-S 2.50000% 13-12.06. 23 1, 200, 000. 00 1,293, 132. 00 1.35
EUR  UNICREDIT SPA-REG-S 3.25000% 14-14.01.21 400, 000. 00 433, 352. 00 0. 45
EUR  VALE SA 4.37500% 10-24.03.18 700, 000. 00 649, 075. 00 0. 68
EUR  VOLKSWAGEN INTERNATIONAL FIN NV-REG-S 1.62500% 15-16.01. 30 400, 000. 00 343, 356. 00 0. 36
EUR  VOLKSWAGEN LEASING GMBH-REG-S 0.75000% 15-11.08. 20 200, 000. 00 192, 262. 00 0. 20
EUR  WELLS FARGO & CO-REG-S 2.62500% 12-16.08. 22 400, 000. 00 434, 400. 00 0.45
1—od 60, 852, 848. 05 63.50
BEERGEI T4 7L 5—L4L -/ —rEF 60, 852, 848. 05 63.50
EBANGSTAFL - F—L-/—F
a—nA
EUR  ACHMEA BV-REG-S-SUB 4.250%/3M EURIBOR+455BP 15-PRP 400, 000. 00 369, 976. 00 0.39
EUR  ALLIANZ SE-REG-S-SUB 4.750%/3M EURTBOR+360BP 13-PRP 900, 000. 00 968, 085. 00 1.01
EUR  AXA SA-REG-S-SUB 3. 941%/VAR 14-PRP 700, 000. 00 689, 885. 00 0.72
EUR  BAYER AG-REG-S-SUB 3.000%/VAR 14-01.07.75 800, 000. 00 802, 320. 00 0.84
EUR  CITIGROUP INC-SUB 4.250%/FLR 05-25.02. 30 1, 000, 000. 00 1, 160, 000. 00 1.21
EUR  DNB BANK ASA-REG-S-SUB 3.000%/12M EUSA5+177BP 13-26. 09. 23 1, 300, 000. 00 1,354, 587. 00 1.41
EUR  ELECTRICITE DE FRANCE SA-REG-S-SUB 4.250%/VAR 13-PRP 500, 000. 00 500, 025. 00 0.52
EUR  ENBW ENERGIE BADEN-WUERTT-REG-S-SUB 7.375%/VAR 11-02.04. 72 600, 000. 00 634, 500. 00 0.66
EUR  HSBC HOLDINGS PLC-SUB 3.375%/VAR 13-10.01. 24 1, 300, 000. 00 1, 363, 310. 00 1.42
EUR  ING BANK NV-SUB 3.625%/VAR 14-25.02. 26 1, 100, 000. 00 1, 177, 033. 00 1.23
EUR LA BANQUE POSTALE-REG-S-SUB-2. 750%/VAR 14-23.04. 26 400, 000. 00 407, 680. 00 0. 43
EUR  NORDEA BANK AB 4. 625%/EUSA5+315BP 12-15. 02. 22 1, 500, 000. 00 1, 562, 685. 00 1.63
EUR  TOTAL SA-REG-S-SUB 2.250%/VAR 15-PRP 1, 400, 000. 00 1, 289, 638. 00 1.35
1—nod 12, 279, 724. 00 12.82
EBRGITATL - 8—L - /—+EF 12, 279, 724. 00 12.82
B I+ 3
a—nA
EUR  AMERICA MOVIL SAB DE CV 3.75000% 10-28.06. 17 700, 000. 00 733, 506. 90 0.77
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EUR  ANGLO AMERICAN CAPITAL PLC 4.37500% 09-02.12. 16 600, 000. 00 588, 498. 00 0. 61
EUR  APPLE INC 1.37500% 15-17.01. 24 700, 000. 00 704, 942. 00 0.74
EUR  APPLE INC 1.62500% 14-10.11.26 600, 000. 00 597, 288. 00 0. 62
EUR  BHARTI AIRTEL INTL NETHERLANDS BV-REG-S 3.37500% 14-20.05. 21 800, 000. 00 834, 264. 00 0.87
EUR  COCA-COLA CO/THE 0.75000% 15-09.03.23 400, 000. 00 389, 264. 00 0.41
EUR  COCA-COLA CO/THE 1.87500% 14-22.09. 26 450, 000. 00 460, 732. 50 0.48
EUR  CREDIT AGRICOLE SA-REG-S-SUB 2.62500% 15-17.03.27 650, 000. 00 618, 325. 50 0. 64
EUR  CRH FINANCE LTD 3.12500% 13-03.04. 23 300, 000. 00 329, 853. 00 0.34
EUR  GERMANY, REPUBLIC OF-REG-S 0.25000% 15-16. 10. 20 700, 000. 00 709, 748. 20 0. 74
EUR  INTESA SANPAOLO SPA 4.00000% 10-08.11.18 1, 200, 000. 00 1,312, 800. 00 1.37
EUR  MONDELEZ INTL 1.00000% 15-07.03. 22 500, 000. 00 488, 635. 00 0.51
EUR  PETROLEOS MEXICANOS-REG-S 5.50000% 05-24. 02. 25 1, 000, 000. 00 1, 026, 250. 00 1.07
EUR  RABOBANK NEDERLAND NV 4. 12500% 10-14.07. 25 600, 000. 00 733, 398. 00 0.77
EUR  UBS GROUP FUNDING JERSEY LTD-REG-S 1.75000% 15-16.11.22 400, 000. 00 400, 160. 00 0.42
EUR  VERIZON COMMUNICATIONS INC 1.62500% 14-01.03. 24 1, 000, 000. 00 995, 900. 00 1.04
EUR  WAL-MART STORES INC 4.87500% 09-21.09. 29 600, 000. 00 806, 838. 00 0. 84
1—nai 11, 730, 403. 10 12.24
EE R EH A 11,730, 403. 10 12.24
EHR S
a—nA
EUR  ENGIE SA 2013-PERPETUAL-S-SUB 3.87500%/VAR 14-PRP 900, 000. 00 884, 889. 00 0.92
EUR  GE CAPIT TR II-REG-S-SUB 5.500%/3M EURIBOR+200BP 09-15.09. 67 1, 050, 000. 00 1,099, 665. 00 1.15
EUR  JPMORGAN CHASE BANK-SUB 4.37500%/1M EURIBOR+90BP 06-30. 11. 21 1, 400, 000. 00 1, 437, 800. 00 1.50
EUR  MUENCHENER RUECKVER-SUB 5.767%/3M EURIBOR+204 BP 07-PRP 600, 000. 00 635, 256. 00 0. 66
EUR  RABOBANK NEDERLAND NV REG-S-SUB 2.500%/VAR 14-26. 05. 26 300, 000. 00 302, 337. 00 0.32
EUR  VOLKSWAGEN INTL FIN NV-REG-S-SUB 3.875%/VAR 13-PRP 1, 600, 000. 00 1, 546, 528. 00 1.61
EUR  VOLKSWAGEN INTL FINANCE NV-REG-S-SUB 3.500%/VAR 15-PRP 500, 000. 00 416, 890. 00 0. 44
a1—0O&5t 6, 323, 365. 00 6.60
ETHRHES S 6, 323, 365. 00 6.60
LROEHBEIFRICLBEN TV IEERDHLEMIS S S ULBEREE 94, 022, 576. 16 98.12
BEHMISEEH 94, 022, 576. 16 98.12
RITHE. BRILVAELS L UFEERL L VIS ZOMREEE 2,049, 357. 12 2.14
ZOMOEES L UVAE —247,591.13 —0.26
MBEAE 95, 824, 342. 15 100. 00
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201546 H 30 H 3AE
A vt NIEATE T RE AR A B NIEATE T RE AR
TREL  EnBEE THREL GBS ED
% %
NROHIEIFIC LBENRBH SN TV SMEHTIB TSI Sh TV 2EER 581,000 Canadian Government Bond 5%
RERESF 01/06/2037 683 0.11
B 380,000 Canadian Government Bond 5.75%
h+45 01/06/2029 443 0.07
EE — & {TAAA 560, 000 Canadian Government Bond 5. 75%
160, 000 Canada Government International 01/06/2033 687 0.11
Bond 2.75% 01/12/2064 146 02 280,000 Canadian Government Bond 8%
455,000 Canadian Government Bond 0.75% 01/06/20?7 371 0. 06
01/09/2020 361 .06 AT FEE 13,397 2.08
540,000 Canadian Government Bond 1% _
01/08/2016 435 .07 2o 22A
900, 000 Canadian Government Bond 1% EE— AL
01/11/2016 726 .11 700,000 France Government Bond OAT
520,000 Canadian Government Bond 1.25% 0.01% 25/02/2018 781 0.12
01/02/2018 425 .07 580,000 France Government Bond — OAT
1,000,000 Canadian Government Bond 1.25% 0.01% 25/05/2020 636 0.10
01/03/2018 818 .13 1,530,000 France Government Bond —OAT
590,000 Canadian Government Bond 1.25% 0.25% 25/11/2016 1,715 0.27
01/09/2018 484 .07 1,130,000 France Government Bond OAT 0. 5%
500, 000 Canadian Government Bond 1.5% 25/11/2019 1,275 0. 20
01/02/2017 407 . 06 900, 000 France Government Bond OAT 0. 5%
120,000 Canadian Government Bond I.5% 25/05/2025 939 0.15
01/03/2017 98 . 02 940, 000 France Government Bond OAT 1%
470,000 Canadian Government Bond 1.5% 25/05/2018 1,079 0.17
01/09/2017 385 . 06 1,460,000 France Government Bond OAT 1%
185,000 Canadian Government Bond 1.5% 25/11/2018 1,681 0.26
01/03/2020 153 . 02 1,355,000 France Government Bond OAT 1%
450,000 Canadian Government Bond 1.5% 25/05/2019 1,561 0.24
01/06/2023 361 . 06 1,245,000 France Government Bond —OAT
360, 000 Canadian Government Bond 1.75% 1.75% 25/05/2023 1,483 0.23
01/03/2019 301 . 05 1,150,000 France Government Bond OAT
330,000 Canadian Government Bond 1.75% 1.75% 25/11/2024 1, 356 0.21
01/09/2019 276 . 04 970,000 France Government Bond — OAT
500, 000 Canadian Government Bond 2% 2.25% 25/10/2022 1,197 0.19
01/06/2016 406 . 06 1,350,000 France Government Bond —OAT
335,000 Canadian Government Bond 2.25% 2. 25% 25/05/2024 1,663 0.26
01/06/2025 282 . 04 1,208,000 France Government Bond OAT 2.5%
495,000 Canadian Government Bond 2.5% 25/10/2020 1, 496 0.23
01/06/2024 426 . 07 935,000 France Government Bond OAT 2.5%
560,000 Canadian Government Bond 2.75% 25/05/2030 1,153 0.18
01/09/2016 460 .07 1,260,000 France Government Bond OAT
1,320,000 Canadian Government Bond 2.75% 2.75% 25/10/2027 1, 602 0.25
01/06/2022 , 159 18 1,347,000 France Government Bond OAT 3%
150,000 Canadian Government Bond 2.75% 25/04/2022 1,738 0.27
01/12/2048 132 . 02 1,618,000 France Government Bond OAT
230,000 Canadian Government Bond 3.25% 3.25% 25/10/2021 2,105 0.33
01/06/2021 207 . 03 610,000 France Government Bond OAT
700,000 Canadian Government Bond 3.5% 3.25% 25/05/2045 837 0.13
01/06/2020 631 10 929,000 France Government Bond OAT 3.5%
604,000 Canadian Government Bond 3.5% 25/04/2020 1,194 0.18
01/12/2045 610 . 09 1,134,000 France Government Bond OAT 3.5%
650,000 Canadian Government Bond 3.75% 25/04/2026 1,543 0.24
01/06/2019 583 . 09 915,000 France Government Bond OAT
90,000 Canadian Government Bond 4% 3.75% 25/04/2017 1,092 0.17
01/06/2016 74 .01 1,000,000 France Government Bond OAT
260,000 Canadian Government Bond 4% 3.75% 25/10/2019 1,285 0.20
01/06/2017 222 . 03 2,210,000 France Government Bond OAT
608,000 Canadian Government Bond 4% 3. 75% 25/04/2021 2,928 0.45
01/06/2041 645 . 10
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855,000 France Government Bond OAT 4% 580, 000 Bundesrepublik Deutschland 1.5%
25/04/2018 1,061 0.16 15/05/2023 695 0.11
929, 000 France Government Bond OAT 4% 824,000 Bundesrepublik Deutschland 1.5%
25/10/2038 1,416 0.22 15/05/2024 984 0.15
595,000 France Government Bond OAT 4% 791, 000 Bundesrepublik Deutschland
25/04/2055 960 0.15 1. 75% 04/07/2022 964 0.15
380,000 France Government Bond OAT 4% 555, 000 Bundesrepublik Deutschland
25/04/2060 620 0.10 1.75% 15/02/2024 677 0.11
1,402,000 France Government Bond OAT 1, 158,000 Bundesrepublik Deutschland 2%
4.25% 25/10/2017 1,721 0.27 04/01/2022 1, 430 0.22
855,000 France Government Bond OAT 825,000 Bundesrepublik Deutschland 2%
4.26% 25/10/2018 1,087 0.17 15/08/2023 1,025 0.16
1,085,000 France Government Bond OAT 785, 000 Bundesrepublik Deutschland
4.25% 25/04/2019 1, 400 0.22 2.25% 04/09/2020 970 0.15
1,351,000 France Government Bond OAT 625, 000 Bundesrepublik Deutschland
4.25% 25/10/2023 1,910 0. 30 2. 25% 04/09/2021 781 0.12
965, 000 France Government Bond OAT 4. 5% 1,090, 000 Bundesrepublik Deutschland 2.5%
25/04/2041 1, 596 0.25 04/01/2021 1, 369 0.21
1,005,000 France Government Bond OAT 563,000 Bundesrepublik Deutschland 2. 5%
4.75% 25/04/2035 1,647 0. 26 04/07/2044 765 0.12
1,275,000 France Government Bond OAT 5% 383,000 Bundesrepublik Deutschland 2.5%
25/10/2016 1,517 0.23 15/08/2046 523 0.08
975,000 France Government Bond OAT 5.5% 687,000 Bundesrepublik Deutschland 3%
25/04/2029 1,615 0.25 04/07/2020 876 0.14
992,000 France Government Bond OAT 502, 000 Bundesrepublik Deutschland
5. 75% 25/10/2032 1,763 0.27 3.25% 04/01/2020 640 0.10
925,000 France Government Bond OAT 6% 764, 000 Bundesrepublik Deutschland
25/10/2025 1,514 0.23 3.25% 04/07/2021 1,004 0.16
495,000 France Government Bond OAT 8.5% 730, 000 Bundesrepublik Deutschland
25/04/2023 876 0.14 3.25% 04/07/2042 1,119 0.17
935,000 French Treasury Note BTAN 1% 515,000 Bundesrepublik Deutschland 3.5%
25/07/2017 1,067 0.16 04/07/2019 655 0.10
485,000 French Treasury Note BTAN 1.75% 695, 000 Bundesrepublik Deutschland
25/02/2017 557 0.09 3.75% 04/01/2017 821 0.13
1,185,000 French Treasury Note BTAN 2.5% 525,000 Bundesrepublik Deutschland
25/07/2016 1,358 0.21 3.75% 04/01/2019 664 0.10
75V AEE 56, 024 8. 71 495,000 Bundesrepublik Deutschland 4%
04/07/2016 575 0.09
V] 780,000 Bundesrepublik Deutschland 4%
& — & {TAAA 04/01/2018 961 0.15
150,000 Bundesobligation 0% 17/04/2020 167 0.03 920,000 Bundesrepublik Deutschland 4%
355,000 Bundesobligation 0. 25% 04/01/2037 1,499 0.23
13/04/2018 401 0.06 350, 000 Bundesrepublik Deutschland
1,660,000 Bundesobligation 0. 25% 4.25% 04/07/2017 425 0.07
11/10/2019 1,871 0.29 1,035,000 Bundesrepublik Deutschland
770,000 Bundesobligation 0. 5% 4.25% 04/07/2018 1,307 0.20
07/04/2017 869 0.13 399, 000 Bundesrepublik Deutschland
740,000 Bundesobligation 0. 5% 4.25% 04/07/2039 689 0.11
13/10/2017 838 0.13 429,500 Bundesrepublik Deutschland
435,000 Bundesobligation 0. 5% 4.75% 04/07/2028 692 0.11
23/02/2018 494 0.08 879,000 Bundesrepublik Deutschland
815,000 Bundesobligation 0. 5% 4.75% 04/07/2034 1,524 0.24
12/04/2019 928 0.14 658, 000 Bundesrepublik Deutschland
650,000 Bundesobligation 0. 75% 4.75% 04/07/2040 1,224 0.19
24/02/2017 736 0.11 710,000 Bundesrepublik Deutschland 5. 5%
770,000 Bundesobligation 1% 12/10/2018 890 0.14 04/01/2031 1,263 0.20
590,000 Bundesobligation 1% 22/02/2019 683 0.11 525,000 Bundesrepublik Deutschland
610,000 Bundesobligation 1. 25% 5.625% 04/01/2028 900 0.14
14/10/2016 693 0.11 255,000 Bundesrepublik Deutschland
900,000 Bundesrepublik Deutschland 0.5% 6.25% 04/01/2024 418 0.06
15/02/2025 978 0.15 325,000 Bundesrepublik Deutschland
700,000 Bundesrepublik Deutschland 1% 6.25% 04/01/2030 608 0.09
15/08/2024 799 0.12 413,000 Bundesrepublik Deutschland 6. 5%
605,000 Bundesrepublik Deutschland 1.5% 04/07/2027 748 0.12
04/09/2022 726 0.11 1,020, 000 Bundesschatzanweisungen 0%
620,000 Bundesrepublik Deutschland 1.5% 16/09/2016 1, 140 0.18
15/02/2023 743 0.12
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1,210,000 Bundesschatzanweisungen 0% 720,000 Italy Buoni Poliennali Del
16/12/2016 1,353 0.21 Tesoro 4.5% 01/02/2018 882 0. 14
1,200, 000 Bundesschatzanweisungen 0% 860,000 Ttaly Buoni Poliennali Del
10/03/2017 1,342 0.21 Tesoro 4.5% 01/08/2018 1,070 0.17
450, 000 Bundesschatzanweisungen 0. 25% 810,000 Ttaly Buoni Poliennali Del
10/06/2016 504 0.08 Tesoro 4.5% 01/03/2019 1,021 0.16
F4VEait 44,950 6.99 625,000 Italy Buoni Poliennali Del
Tesoro 4.5% 01/02/2020 802 0.12
A32Y7 1,000,000 Italy Buoni Poliennali Del
=& — #& {1BBB- Tesoro 4.5% 01/05/2023 1,317 0.20
10,000 Italy Buoni Poliennali Del 788,000 Italy Buoni Poliennali Del
Tesoro 0.75% 15/01/2018 11 0.00 Tesoro 4.5% 01/03/2024 1, 036 0.16
810,000 Ttaly Buoni Poliennali Del 870,000 Italy Buoni Poliennali Del
Tesoro 1.05% 01/12/2019 902 0.14 Tesoro 4.5% 01/03/2026 1,154 0.18
438,000 Italy Buoni Poliennali Del 750,000 Italy Buoni Poliennali = Del
Tesoro 1.15% 15/05/2017 495 0.08 Tesoro 4. 75% 15/09/2016 880 0.14
210,000 Italy Buoni Poliennali Del 900,000 Italy Buoni Poliennali Del
Tesoro 1.35% 15/04/2022 298 0.04 Tesoro 4.75% 01/05/2017 1,082 0.17
524,000 Ttaly Buoni Poliennali Del 795,000 Italy Buoni Poliennali Del
Tesoro 1.5% 15/12/2016 594 0.09 Tesoro 4.75% 01/06/2017 959 0.15
1,330,000 Italy Buoni Poliennali Del 720,000 Italy Buoni Poliennali = Del
Tesoro 1.5% 01/08/2019 1,514 0.24 Tesoro 4. 75% 01/09/2021 950 0.15
645,000 Italy Buoni Poliennali Del 730,000 Italy Buoni Poliennali Del
Tesoro 1.5% 01/06/2025 669 0. 10 Tesoro 4.75% 01/08/2023 976 0.15
180,000 Ttaly Buoni Poliennali Del 755,000 Italy Buoni Poliennali Del
Tesoro 1.65% 01/03/2032 174 0.03 Tesoro 4.75% 01/09/2028 1,029 0.16
848,000 Italy Buoni Poliennali Del 680,000 Italy Buoni Poliennali = Del
Tesoro 2. 15% 15/12/2021 973 0.15 Tesoro 4. 75% 01/09/2044 956 0.15
1,035,000 Italy Buoni Poliennali Del 1,490,000 Italy Buoni Poliennali  Del
Tesoro 2.5% 01/05/2019 1,222 0.19 Tesoro 5% 01/03/2022 2,003 0.31
890,000 Ttaly Buoni Poliennali Del 745,000 Italy Buoni Poliennali Del
Tesoro 2.5% 01/12/2024 1,012 0.16 Tesoro 5% 01/03/2025 1,018 0.16
320,000 Italy Buoni Poliennali Del 870,000 Italy Buoni Poliennali = Del
Tesoro 2.75% 15/11/2016 368 0.06 Tesoro 5% 01/08/2034 1,239 0.19
375,000 Italy Buoni Poliennali Del 742,000 Italy Buoni Poliennali Del
Tesoro 3.25% 01/09/2046 418 0.06 Tesoro 5% 01/08/2039 1,064 0.17
600,000 Ttaly Buoni Poliennali Del 775,000 Italy Buoni Poliennali Del
Tesoro 3.5% 01/11/2017 715 0.11 Tesoro 5% 01/09/2040 1,110 0.17
1,200,000 Ttaly Buoni Poliennali Del 1,250,000 Italy Buoni Poliennali Del
Tesoro 3.5% 01/06/2018 1,447 0.23 Tesoro 5.25% 01/08/2017 1,532 0.24
840,000 Italy Buoni Poliennali Del 1,275,000 Italy Buoni Poliennali  Del
Tesoro 3.5% 01/12/2018 1,022 0.16 Tesoro 5.25% 01/11/2029 1,825 0.28
639,000 Ttaly Buoni Poliennali Del 642,000 Italy Buoni Poliennali Del
Tesoro 3.5% 01/03/2030 777 0.12 Tesoro 5. 5% 01/09/2022 887 0.14
1,020,000 ITtaly Buoni Poliennali = Del 741,000 Italy Buoni Poliennali = Del
Tesoro 3.75% 01/08/2016 1,180 0.18 Tesoro 5.5% 01/11/2022 1,025 0.16
982,000 Italy Buoni Poliennali Del 435,000 Italy Buoni Poliennali  Del
Tesoro 3. 75% 01/03/2021 1,233 0.19 Tesoro 5.75% 01/02/2033 666 0.10
780,000 Ttaly Buoni Poliennali Del 1,545,000 Italy Buoni Poliennali Del
Tesoro 3.75% 01/05/2021 978 0.15 Tesoro 6% 01/05/2031 2,394 0.37
1,165,000 Italy Buoni Poliennali  Del 905,000 Italy Buoni Poliennali Del
Tesoro 3.75% 01/08/2021 1,462 0.23 Tesoro 6.5% 01/11/2027 1, 405 0.22
725,000 Italy Buoni Poliennali Del 485,000 Italy Buoni Poliennali Del
Tesoro 3.75% 01/09/2024 906 0.14 Tesoro 9% 01/11/2023 820 0.13
1,060,000 Ttaly Buoni Poliennali Del 1% 7&at 56, 362 8.76
Tesoro 4% 01/02/2017 1,248 0.19
933,000 Ttaly Buoni Poliennali Del ZE:
Tesoro 4% 01/09/2020 1,181 0.18 B — & FAA-
1,031,000 Italy Buoni Poliennali Del 132, 000, 000 Japan Government Five Year Bond
Tesoro 4% 01/02/2037 1,290 0.20 0. 1% 20/12/2017 1,081 0.17
1,040,000 Italy Buoni Poliennali Del 90, 000, 000 Japan Government Five Year Bond
Tesoro 4.25% 01/02/2019 1,298 0.20 0. 1% 20/03/2018 737 0.11
830,000 Ttaly Buoni Poliennali Del 82, 000,000 Japan Government Five Year Bond
Tesoro 4.25% 01/09/2019 1,048 0.16 0. 1% 20/06/2019 671 0.10
704,000 Italy Buoni Poliennali Del 153, 400, 000 Japan Government Five Year Bond
Tesoro 4.25% 01/03/2020 895 0. 14 0. 1% 20/09/2019 1, 255 0.20
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173,000, 000 Japan Government Five Year Bond 100, 000, 000 Japan Government Ten Year Bond
0. 1% 20/12/2019 1,415 0.22 0.5% 20/12/2024 824 0.13

131, 000, 000 Japan Government Five Year Bond 174, 350, 000 Japan Government Ten Year Bond
0. 1% 20/03/2020 1,071 0.17 0. 6% 20/03/2023 1,459 0.23

95, 000, 000 Japan Government Five Year Bond 60, 000, 000 Japan Government Ten Year Bond
0.2% 20/03/2017 779 0.12 0. 6% 20/09/2023 501 0.08

286, 000, 000 Japan Government Five Year Bond 138, 000, 000 Japan Government Ten Year Bond
0. 2% 20/06/2017 2,347 0.37 0. 6% 20/12/2023 1,152 0.18

348, 000, 000 Japan Government Five Year Bond 107, 000, 000 Japan Government Ten Year Bond
0. 2% 20/09/2017 2, 856 0. 44 0. 6% 20/03/2024 893 0.14

80, 000, 000 Japan Government Five Year Bond 112, 000, 000 Japan Government Ten Year Bond
0.2% 20/12/2017 657 0.10 0. 6% 20/06/2024 933 0.15

49, 800, 000 Japan Government Five Year Bond 40, 000, 000 Japan Government Ten Year Bond
0. 2% 20/09/2018 409 0.06 0. 7% 20/12/2022 337 0.05

157, 000, 000 Japan Government Five Year Bond 143, 000, 000 Japan Government Ten Year Bond
0.2% 20/12/2018 1,291 0.20 0. 8% 20/09/2020 1,210 0.19

326, 000, 000 Japan Government Five Year Bond 162, 000, 000 Japan Government Ten Year Bond
0.2% 20/03/2019 2,679 0.42 0. 8% 20/06/2022 1,378 0.21

138, 000, 000 Japan Government Five Year Bond 175, 000, 000 Japan Government Ten Year Bond
0. 2% 20/06/2019 1,134 0.18 0. 8% 20/09/2022 1,487 0.23

120, 000, 000 Japan Government Five Year Bond 189, 000, 000 Japan Government Ten Year Bond
0. 2% 20/09/2019 986 0.15 0. 8% 20/12/2022 1,606 0.25

100, 000, 000 Japan Government Five Year Bond 168, 000, 000 Japan Government Ten Year Bond
0. 3% 20/06/2016 820 0.13 0. 8% 20/06/2023 1,426 0.22

50, 000, 000 Japan Government Five Year Bond 105, 000, 000 Japan Government Ten Year Bond
0. 3% 20/09/2016 410 0.06 0. 8% 20/09/2023 891 0.14

120, 000, 000 Japan Government Five Year Bond 205, 000, 000 Japan Government Ten Year Bond
0. 3% 20/12/2016 985 0.15 0. 9% 20/03/2022 1,755 0.27

96, 000, 000 Japan Government Five Year Bond 114, 000, 000 Japan Government Ten Year Bond
0. 3% 20/03/2017 789 0.12 0. 9% 20/06/2022 976 0.15

106, 000, 000 Japan Government Five Year Bond 170, 000, 000 Japan Government Ten Year Bond
0. 3% 20/03/2018 873 0. 14 1% 20/09/2020 1,453 0.23

135,000, 000 Japan Government Five Year Bond 167,750, 000 Japan Government Ten Year Bond
0. 3% 20/06/2018 1,113 0.17 1% 20/09/2021 1,442 0.22

30, 000, 000 Japan Government Five Year Bond 181, 000, 000 Japan Government Ten Year Bond
0. 3% 20/09/2018 247 0.04 1% 20/12/2021 1,558 0.24

148, 000, 000 Japan Government Five Year Bond 180, 000, 000 Japan Government Ten Year Bond
0. 4% 20/06/2016 1,214 0.19 1% 20/03/2022 1,551 0.24

70,000,000 Japan Government Five Year Bond 94, 600, 000 Japan Government Ten Year Bond
0. 4% 20/09/2016 575 0.09 1. 1% 20/06/2020 811 0.13

79, 000, 000 Japan Government Five Year Bond 126, 000, 000 Japan Government Ten Year Bond
0.4% 20/12/2016 649 0.10 1.1% 20/03/2021 1,086 0.17

151, 000, 000 Japan Government Five Year Bond 90, 000, 000 Japan Government Ten Year Bond
0. 4% 20/03/2018 1,247 0.19 1. 1% 20/06/2021 7 0.12

40, 000, 000 Japan Government Five Year Bond 89, 000, 000 Japan Government Ten Year Bond
0. 4% 20/06/2018 331 0.05 1. 1% 20/09/2021 770 0.12

42,000,000 Japan Government Forty Year 96, 400, 000 Japan Government Ten Year Bond
Bond 1. 7% 20/03/2054 357 0.06 1.1% 20/12/2021 835 0.13

20,000,000 Japan Government Forty Year 240, 000, 000 Japan Government Ten Year Bond
Bond 1. 9% 20/03/2053 180 0.03 1. 2% 20/12/2020 2,075 0.32

76,600,000 Japan Government Forty Year 105, 300, 000 Japan Government Ten Year Bond
Bond 2% 20/03/2052 708 0.11 1. 2% 20/06/2021 914 0.14

50,500,000 Japan Government Forty Year 187, 000, 000 Japan Government Ten Year Bond
Bond 2. 2% 20/03/2049 489 0.08 1.3% 20/03/2018 1,581 0.25

65,000, 000 Japan Government Forty Year 69, 000, 000 Japan Government Ten Year Bond
Bond 2.2% 20/03/2050 629 0. 10 1.3% 20/12/2018 589 0.09

42,800,000 Japan Government Forty VYear 175, 000, 000 Japan Government Ten Year Bond
Bond 2.2% 20/03/2051 415 0. 06 1.3% 20/03/2019 1,497 0.23

26,500,000 Japan Government Forty Year 32,000,000 Japan Government Ten Year Bond
Bond 2. 4% 20/03/2048 268 0.04 1.3% 20/09/2019 275 0.04

50, 000, 000 Japan Government Ten Year Bond 145, 000, 000 Japan Government Ten Year Bond
0. 3% 20/12/2024 404 0.06 1.3% 20/12/2019 1,249 0.19

155, 000, 000 Japan Government Ten Year Bond 57,000,000 Japan Government Ten Year Bond
0. 4% 20/03/2025 1,263 0. 20 1. 3% 20/03/2020 492 0.08

147,000, 000 Japan Government Ten Year Bond 115, 000, 000 Japan Government Ten Year Bond
0. 5% 20/09/2024 1,213 0.19 1.3% 20/06/2020 995 0.15

74 —
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162, 900, 000 Japan Government Ten Year Bond 141, 500, 000 Japan Government Thirty VYear
1.3% 20/03/2021 1,419 0.22 Bond 1. 9% 20/09/2042 1,288 0.20

45,000, 000 Japan Government Ten Year Bond 66, 300,000 Japan Government Thirty Year
1.4% 20/03/2018 382 0. 06 Bond 1. 9% 20/06/2043 603 0.09

35,000,000 Japan Government Ten Year Bond 16, 000, 000 Japan Government Thirty VYear
1.4% 20/12/2018 300 0.05 Bond 2% 20/12/2033 151 0.02

80, 000, 000 Japan Government Ten Year Bond 123,500, 000 Japan Government Thirty VYear
1. 4% 20/06/2019 689 0.11 Bond 2% 20/09/2040 1, 147 0.18

75,000,000 Japan Government Ten Year Bond 122,600,000 Japan Government Thirty Year
1.4% 20/09/2019 647 0. 10 Bond 2% 20/09/2041 1,139 0.18

135,000, 000 Japan Government Ten Year Bond 117,000, 000 Japan Government Thirty VYear
1. 4% 20/03/2020 1,171 0.18 Bond 2% 20/03/2042 1,087 0.17

115, 000, 000 Japan Government Ten Year Bond 10, 000, 000 Japan Government Thirty VYear
1.5% 20/12/2017 974 0.15 Bond 2. 1% 20/09/2033 96 0.02

180, 000, 000 Japan Government Ten Year Bond 82,800,000 Japan Government Thirty Year
1.5% 20/06/2018 1,536 0.24 Bond 2. 2% 20/09/2039 796 0.12

107, 000, 000 Japan Government Ten Year Bond 108, 600, 000 Japan Government Thirty Year
1.5% 20/09/2018 916 0. 14 Bond 2. 2% 20/03/2041 1,046 0.16

35,000,000 Japan Government Ten Year Bond 36,000,000 Japan Government Thirty VYear
1. 5% 20/03/2019 302 0.05 Bond 2. 3% 20/03/2035 352 0.05

65,000, 000 Japan Government Ten Year Bond 45,000,000 Japan Government Thirty Year
1.5% 20/06/2019 562 0.09 Bond 2. 3% 20/06/2035 439 0.07

156, 500, 000 Japan Government Ten Year Bond 22,000,000 Japan Government Thirty Year
1. 7% 20/09/2016 1, 306 0.20 Bond 2. 3% 20/12/2035 215 0.03

243,000,000 Japan Government Ten Year Bond 38,500,000 Japan Government Thirty VYear
1. 7% 20/12/2016 2,036 0.32 Bond 2. 3% 20/12/2036 375 0. 06

200, 000, 000 Japan Government Ten Year Bond 84, 000,000 Japan Government Thirty Year
1. 7% 20/03/2017 1,682 0.26 Bond 2. 3% 20/03/2039 821 0.13

218,000,000 Japan Government Ten Year Bond 105, 100, 000 Japan Government Thirty VYear
1. 7% 20/09/2017 1,849 0.29 Bond 2. 3% 20/03/2040 1,029 0.16

48,000, 000 Japan Government Ten Year Bond 10, 000, 000 Japan Government Thirty VYear
1. 7% 20/03/2018 410 0.06 Bond 2. 4% 20/11/2031 100 0.02

45,000, 000 Japan Government Ten Year Bond 28,500,000 Japan Government Thirty Year
1. 7% 20/06/2018 386 0. 06 Bond 2. 4% 20/03/2034 284 0.04

36,000,000 Japan Government Ten Year Bond 30,600,000 Japan Government Thirty Year
1.8% 20/09/2016 301 0.05 Bond 2. 4% 20/12/2034 304 0.05

84,000,000 Japan Government Ten Year Bond 74,200,000 Japan Government Thirty Year
1. 8% 20/06/2017 711 0.11 Bond 2. 4% 20/03/2037 734 0.11

157,500, 000 Japan Government Ten Year Bond 70,500,000 Japan Government Thirty Year
1. 8% 20/06/2018 1,355 0.21 Bond 2. 4% 20/09/2038 700 0.11

100, 000, 000 Japan Government Ten Year Bond 45,000,000 Japan Government Thirty Year
1. 9% 20/06/2016 832 0.13 Bond 2.5% 20/06/2034 454 0.07

12,000, 000 Japan Government Ten Year Bond 25,000,000 Japan Government Thirty VYear
1.9% 20/06/2017 102 0.02 Bond 2.5% 20/09/2034 252 0.04

36,000,000 Japan Government Thirty Year 57,000,000 Japan Government Thirty Year
Bond 1. 1% 20/03/2033 298 0.05 Bond 2. 5% 20/09/2035 573 0.09

57,200,000 Japan Government Thirty Year 30,000,000 Japan Government Thirty VYear
Bond 1.5% 20/12/2044 474 0.07 Bond 2.5% 20/03/2036 301 0.05

78,000,000 Japan Government Thirty Year 58,000,000 Japan Government Thirty VYear
Bond 1. 5% 20/03/2045 645 0.10 Bond 2. 5% 20/06/2036 583 0.09

10,000, 000 Japan Government Thirty Year 46, 000, 000 Japan Government Thirty Year
Bond 1. 7% 20/06/2033 90 0.01 Bond 2. 5% 20/09/2036 462 0.07

62,000,000 Japan Government Thirty Year 70,500,000 Japan Government Thirty Year
Bond 1. 7% 20/12/2043 539 0.08 Bond 2.5% 20/09/2037 709 0.11

71,600,000 Japan Government Thirty Year 57,500,000 Japan Government Thirty VYear
Bond 1. 7% 20/03/2044 622 0.10 Bond 2.5% 20/03/2038 579 0.09

49, 000, 000 Japan Government Thirty VYear 15,000, 000 Japan Government Twenty Year
Bond 1. 7% 20/06/2044 426 0.07 Bond 0. 8% 20/06/2023 127 0.02

67,500,000 Japan Government Thirty Year 10, 000, 000 Japan Government Twenty Year
Bond 1. 7% 20/09/2044 586 0.09 Bond 1% 20/03/2023 86 0.01

20,000,000 Japan Government Thirty Year 106, 200, 000 Japan Government Twenty Year
Bond 1.8% 22/11/2032 184 0.03 Bond 1.2% 20/12/2034 873 0.14

73,000,000 Japan Government Thirty Year 111,500,000 Japan Government Twenty Year
Bond 1. 8% 20/03/2043 650 0.10 Bond 1.2% 20/03/2035 913 0.14

49, 000,000 Japan Government Thirty Year 155, 000, 000 Japan Government Twenty Year
Bond 1.8% 20/09/2043 436 0.07 Bond 1. 4% 20/09/2034 1,322 0.21
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20,000, 000 Japan Government Twenty Year 80,000,000 Japan Government Twenty VYear
Bond 1.5% 20/06/2032 177 0.03 Bond 1. 9% 20/09/2030 753 0.12

41, 000, 000 Japan Government Twenty VYear 45,000,000 Japan Government Twenty Year
Bond 1.5% 20/03/2033 361 0. 06 Bond 1.9% 20/03/2031 423 0.07

133,000, 000 Japan Government Twenty Year 45,000,000 Japan Government Twenty Year
Bond 1.5% 20/03/2034 1,159 0.18 Bond 1. 9% 20/06/2031 423 0.07

135,000, 000 Japan Government Twenty Year 15,000, 000 Japan Government Twenty Year
Bond 1. 5% 20/06/2034 1,173 0.18 Bond 2% 21/06/2021 136 0.02

71,000,000 Japan Government Twenty Year 68, 000,000 Japan Government Twenty Year
Bond 1. 6% 20/06/2030 644 0. 10 Bond 2% 21/03/2022 623 0.10

22,000,000 Japan Government Twenty Year 15,000, 000 Japan Government Twenty Year
Bond 1. 6% 20/03/2032 198 0.03 Bond 2% 20/06/2022 138 0.02

20,000, 000 Japan Government Twenty Year 70,000,000 Japan Government Twenty Year
Bond 1. 6% 20/06/2032 180 0.03 Bond 2% 20/12/2024 656 0.10

83,000,000 Japan Government Twenty Year 24,100,000 Japan Government Twenty Year
Bond 1. 6% 20/03/2033 741 0.12 Bond 2% 20/03/2025 226 0.04

79,000,000 Japan Government Twenty Year 74,000,000 Japan Government Twenty Year
Bond 1. 6% 20/12/2033 701 0.11 Bond 2% 20/06/2025 696 0.11

10, 000, 000 Japan Government Twenty Year 32,000,000 Japan Government Twenty Year
Bond 1. 7% 20/12/2022 90 0.01 Bond 2% 20/09/2025 302 0.05

76,000,000 Japan Government Twenty Year 70,000,000 Japan Government Twenty Year
Bond 1. 7% 20/09/2031 694 0.11 Bond 2% 20/12/2025 661 0.10

30,000,000 Japan Government Twenty Year 20,000,000 Japan Government Twenty Year
Bond 1. 7% 20/12/2031 274 0. 04 Bond 2% 20/03/2027 190 0.03

44,000, 000 Japan Government Twenty Year 43,000,000 Japan Government Twenty VYear
Bond 1. 7% 20/03/2032 401 0.06 Bond 2% 20/06/2030 410 0. 06

60, 000,000 Japan Government Twenty Year 108, 000, 000 Japan Government Twenty Year
Bond 1. 7% 20/06/2032 546 0.09 Bond 2% 20/12/2030 1,029 0.16

146,900, 000 Japan Government Twenty Year 43,500,000 Japan Government Twenty Year
Bond 1. 7% 20/09/2032 1,336 0.21 Bond 2% 20/03/2031 414 0. 06

100, 900, 000 Japan Government Twenty Year 14,000, 000 Japan Government Twenty Year
Bond 1. 7% 20/12/2032 915 0. 14 Bond 2. 1% 22/03/2021 127 0.02

112,000,000 Japan Government Twenty Year 105, 000, 000 Japan Government Twenty Year
Bond 1. 7% 20/06/2033 1,013 0.16 Bond 2. 1% 21/09/2021 961 0.15

139, 000, 000 Japan Government Twenty Year 29,000,000 Japan Government Twenty Year
Bond 1. 7% 20/09/2033 1,255 0.20 Bond 2. 1% 20/03/2024 272 0.04

70,000,000 Japan Government Twenty Year 21,000,000 Japan Government Twenty Year
Bond 1. 8% 20/06/2030 651 0.10 Bond 2. 1% 20/09/2024 198 0.03

35,000,000 Japan Government Twenty Year 15,000, 000 Japan Government Twenty Year
Bond 1. 8% 20/09/2030 325 0.05 Bond 2. 1% 20/03/2025 142 0.02

26,000,000 Japan Government Twenty Year 47,000,000 Japan Government Twenty Year
Bond 1.8% 20/06/2031 241 0. 04 Bond 2. 1% 20/06/2025 446 0.07

79,000, 000 Japan Government Twenty Year 20,000, 000 Japan Government Twenty Year
Bond 1. 8% 20/09/2031 731 0.11 Bond 2. 1% 20/09/2025 190 0.03

69, 000, 000 Japan Government Twenty Year 35,000,000 Japan Government Twenty Year
Bond 1.8% 20/12/2031 639 0.10 Bond 2. 1% 20/12/2025 333 0.05

22,650,000 Japan Government Twenty Year 25,000,000 Japan Government Twenty Year
Bond 1.8% 20/03/2032 209 0.03 Bond 2. 1% 20/03/2026 238 0.04

28,500,000 Japan Government Twenty Year 106, 000, 000 Japan Government Twenty Year
Bond 1.8% 20/12/2032 262 0. 04 Bond 2. 1% 20/12/2026 1,015 0.16

76,000,000 Japan Government Twenty Year 35,000,000 Japan Government Twenty Year
Bond 1. 9% 22/03/2021 683 0.11 Bond 2. 1% 20/03/2027 336 0.05

25,000,000 Japan Government Twenty Year 15,000, 000 Japan Government Twenty Year
Bond 1. 9% 20/09/2022 229 0. 04 Bond 2. 1% 20/06/2027 144 0.02

15,000, 000 Japan Government Twenty Year 14,000, 000 Japan Government Twenty Year
Bond 1. 9% 20/12/2023 139 0.02 Bond 2. 1% 20/09/2027 135 0.02

22,000,000 Japan Government Twenty Year 90, 000, 000 Japan Government Twenty Year
Bond 1. 9% 20/03/2024 204 0.03 Bond 2. 1% 20/12/2027 865 0.13

18,000,000 Japan Government Twenty VYear 48,000,000 Japan Government Twenty Year
Bond 1. 9% 20/03/2025 168 0.03 Bond 2. 1% 20/06/2028 462 0.07

64, 000, 000 Japan Government Twenty Year 82,500,000 Japan Government Twenty VYear
Bond 1. 9% 20/06/2025 597 0.09 Bond 2. 1% 20/09/2028 795 0.12

58,000,000 Japan Government Twenty Year 87,000,000 Japan Government Twenty Year
Bond 1. 9% 20/12/2028 547 0.09 Bond 2. 1% 20/12/2028 839 0.13

48,000,000 Japan Government Twenty Year 62,000,000 Japan Government Twenty Year
Bond 1. 9% 20/03/2029 453 0.07 Bond 2. 1% 20/03/2029 598 0.09
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92, 650,000 Japan Government Twenty Year 90, 000, 000 Japan Government Two Year Bond
Bond 2. 1% 20/06/2029 894 0.14 0.1% 15/01/2017 737 0.11
87,000,000 Japan Government Twenty Year 80, 000, 000 Japan Government Two Year Bond
Bond 2. 1% 20/09/2029 839 0.13 0.1% 15/02/2017 655 0.10
76,050,000 Japan Government Twenty Year BAAE 169, 385 26.34
Bond 2. 1% 20/12/2029 733 0.11
91, 000, 000 Japan Government Twenty Year A FYR
Bond 2. 1% 20/03/2030 877 0.14 Ef&E — #&{FAAA
96, 000, 000 Japan Government Twenty Year 1,190,000 United Kingdom Gilt 1%
Bond 2. 1% 20/12/2030 926 0. 14 07/09/2017 1,882 0.29
25,000,000 Japan Government Twenty Year 1,666,000 United Kingdom Gilt 1. 25%
Bond 2.2% 22/06/2020 225 0.04 22/07/2018 2,639 0.41
10,000, 000 Japan Government Twenty Year 630,000 United Kingdom Gilt 1.75%
Bond 2.2% 21/09/2020 91 0.01 22/01/2017 1,009 0.16
26,000,000 Japan Government Twenty Year 925,000 United Kingdom Gilt  1.75%
Bond 2.2% 20/06/2024 247 0. 04 22/07/2019 1, 480 0.23
24,000,000 Japan Government Twenty Year 830,000 United Kingdom Gilt 1. 75%
Bond 2.2% 20/03/2026 231 0.04 07/09/2022 1, 300 0.20
15,000, 000 Japan Government Twenty Year 1,220,000 United Kingdom Gilt 2%
Bond 2. 2% 20/06/2026 145 0.02 22/07/2020 1,964 0.31
45,000, 000 Japan Government Twenty Year 250,000 United Kingdom Gilt 20
Bond 2.2% 20/09/2026 435 0.07 07/09/2025 388 0.06
38,000,000 Japan Government Twenty Year 975,000 United Kingdom Gilt  2.25%
Bond 2.2% 20/09/2027 369 0.06 07/09/2023 1,570 0.24
125,000, 000 Japan Government Twenty Year 1,050,000 United Kingdom Gilt  2.75%
Bond 2.2% 20/03/2028 1,215 0.19 07,/09/2024 1, 749 0.27
35,000,000 Japan Government Twenty Year 1,030,000 United Kingdom Gilt  3.25%
Bond 2.2% 20/09/2028 341 0.05 22/01/2044 1,789 0.28
73,000,000 Japan Government Twenty Year 600, 000 United Kingdom Gilt 3. 5%
Bond 2.2% 20/06/2029 712 0.11 22/01/2045 1,092 0.17
43,000, 000 Japan Government Twenty Year 578,000 United Kingdom Gilt  3.5%
Bond 2.2% 20/12/2029 420 0.07 22/07/2068 1, 141 0.18
51,500,000 Japan Government Twenty Year 410,000 United Kingdom Gilt  3.75%
Bond 2.2% 20/03/2030 502 0.08 07/09/2019 710 0.11
55,500,000 Japan Government Twenty Year 880,000 United Kingdom Gilt 3. 75%
Bond 2.2% 20/03/2031 542 0.08 07/09/2020 1,541 0.24
25,000,000 Japan Government Twenty Year 907,000 United Kingdom Gilt 3.75%
Bond 2.3% 20/09/2018 219 0.03 07,/09/2021 1, 604 0.25
25,000,000 Japan Government Twenty Year 593,000 United Kingdom Gilt  3.75%
Bond 2.3% 20/03/2026 243 0. 04 22/07/2052 1,173 0.18
47,000,000 Japan Government Twenty Year 731,000 United Kingdom Gilt 4%
Bond 2. 3% 20/06/2026 457 0.07 07/09/2016 1,197 0.19
74,000,000 Japan Government Twenty Year 320,000 United Kingdom Gilt 4%
Bond 2.3% 20/06/2027 724 0.11 07/03/2022 577 0.09
9,000,000 Japan Government Twenty Year 494,000 United Kingdom Gilt 4%
Bond 2.3% 20/06/2028 88 0.01 22/01/2060 1,062 0.17
37,000,000 Japan Government Twenty Year 445,000 United Kingdom Gilt  4.25%
Bond 2. 4% 20/06/2024 356 0.06 07/12/2027 851 0.13
20,000, 000 Japan Government Twenty Year 870,000 United Kingdom Gilt 4.25%
Bond 2. 4% 20/03/2028 198 0.03 07/06/2032 1, 695 0.26
62,500,000 Japan Government Twenty Year 735,000 United Kingdom Gilt  4.25%
Bond 2. 4% 20/06/2028 621 0.10 07/03/2036 1,454 0.23
25,000,000 Japan Government Twenty Year 520,000 United Kingdom Gilt  4.25%
Bond 2. 6% 20/03/2019 224 0.03 07/09/2039 1,046 0.16
12,000, 000 Japan Government Twenty Year 790,000 United Kingdom Gilt 4.25%
Bond 2. 9% 20/09/2019 110 0.02 07/12/2040 1, 599 0.25
35,000, 000 Japan Government Two Year Bond 585,000 United Kingdom Gilt  4.25%
0.1% 15/07/2016 286 0.04 07/12/2046 1,225 0.19
159, 500, 000 Japan Government Two Year Bond 595,000 United Kingdom Gilt  4.25%
0. 1% 15/09/2016 1, 305 0.20 07/12/2049 1,273 0.20
156, 000, 000 Japan Government Two Year Bond 730,000 United Kingdom Gilt 4.25%
0.1% 15/10/2016 1,277 0.20 07/12/2055 1,619 0.25
180, 000, 000 Japan Government Two Year Bond 585,000 United Kingdom Gilt  4.5%
0.1% 15/11/2016 1,473 0.23 07/03/2019 1,032 0.16
180, 000, 000 Japan Government Two Year Bond 801,000 United Kingdom Gilt 4. 5%
0. 1% 15/12/2016 1,473 0.23 07/09/2034 1,623 0.25
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717,000 United Kingdom Gilt 4. 5% 1,850,000 United States Treasury
07/12/2042 1,525 0.24 Note/Bond 0. 625% 30/11/2017 1,842 0.29

745,000 United Kingdom Gilt  4.75% 1,400,000 United States Treasury
07/03/2020 1,351 0.21 Note/Bond 0. 625% 30/04/2018 1,387 0.22

815,000 United Kingdom Gilt  4.75% 1, 300,000 United States Treasury
07/12/2030 1,663 0.26 Note/Bond 0. 75% 15/01/2017 1,305 0.20

550,000 United Kingdom Gilt  4.75% 1,050,000 United States Treasury
07/12/2038 1,181 0.18 Note/Bond 0.75% 15/03/2017 1,054 0.16

635,000 United Kingdom Gilt 5% 970,000 United States Treasury
07/03/2018 1,110 0.17 Note/Bond 0. 75% 30/06/2017 972 0.15

614,000 United Kingdom Gilt 5% 535,000 United States Treasury
07/03/2025 1,216 0.19 Note/Bond 0. 75% 31/10/2017 535 0.08

370,000 United Kingdom Gilt 6% 1,020,000 United States Treasury
07/12/2028 834 0.13 Note/Bond 0. 75% 31/12/2017 1,018 0.16

780,000 United Kingdom Gilt 8% 2,070,000 United States Treasury
07/06/2021 1,671 0.26 Note/Bond 0. 75% 28/02/2018 2,062 0.32

345,000 United Kingdom Gilt  8.75% 1,419,000 United States Treasury
25/08/2017 637 0.10 Note/Bond 0. 75% 31/03/2018 1,412 0.22

A4 X)) RE5 50, 472 7.85 1,700,000 United States Treasury
Note/Bond 0.75% 15/04/2018 1,691 0.26

T A hEREE 4,150, 000 United States Treasury
B — B T AAT Note/Bond 0.875% 15/09/2016 4,174 0.65

1,580,000 United States Treasury 1,650,000 United States Treasury
Note/Bond 0.375% 31/05/2016 1,581 0.25 Note/Bond 0.875% 30/11/2016 1, 660 0.26

200, 000 United States Treasury 1,600,000 United States Treasury
Note/Bond 0.375% 31/10/2016 200 0.03 Note/Bond 0.875% 31/12/2016 1, 609 0.25

1,930,000 United States Treasury 750,000 United States Treasury
Note/Bond 0.5% 15/06/2016 1,934 0. 30 Note/Bond 0.875% 31/01/2017 754 0.12

5,150,000 United States Treasury 1,340,000 United States Treasury
Note/Bond 0.5% 30/06/2016 5, 159 0.80 Note/Bond 0.875% 28/02/2017 1,348 0.21

1,650,000 United States Treasury 600,000 United States Treasury
Note/Bond 0. 5% 31/07/2016 1,653 0.26 Note/Bond 0.875% 15/04/2017 603 0.09

1,620,000 United States Treasury 1,450,000 United States Treasury
Note/Bond 0.5% 31/08/2016 1,622 0.25 Note/Bond 0.875% 30/04/2017 1,458 0.23

1,360,000 United States Treasury 1,400,000 United States Treasury
Note/Bond 0.5% 30/09/2016 1,362 0.21 Note/Bond 0.875% 15/05/2017 1,407 0.22

560,000 United States Treasury 700,000 United States Treasury
Note/Bond 0. 5% 30/11/2016 560 0.09 Note/Bond 0.875% 15/06/2017 703 0.11

1,760,000 United States Treasury 2,250,000 United States Treasury
Note/Bond 0.5% 31/01/2017 1, 760 0.27 Note/Bond 0.875% 15/07/2017 2,259 0.35

690,000 United States Treasury 850,000 United States Treasury
Note/Bond 0.5% 28/02/2017 690 0.11 Note/Bond 0.875% 15/08/2017 853 0.13

750,000 United States Treasury 1,000, 000 United States Treasury
Note/Bond 0. 5% 31/03/2017 749 0.12 Note/Bond 0.875% 15/10/2017 1,002 0.16

1,390,000 United States Treasury 1,545,000 United States Treasury
Note/Bond 0.5% 31/07/2017 1,385 0.22 Note/Bond 0.875% 15/11/2017 1,548 0.24

680, 000 United States Treasury 2,200,000 United States Treasury
Note/Bond 0.625% 15/07/2016 682 0.11 Note/Bond 0.875% 15/01/2018 2,201 0.34

990, 000 United States Treasury 975,000 United States Treasury
Note/Bond 0.625% 15/08/2016 993 0.15 Note/Bond 0.875% 31/01/2018 975 0.15

650,000 United States Treasury 1,120,000 United States Treasury
Note/Bond 0. 625% 15/10/2016 652 0.10 Note/Bond 0.875% 31/07/2019 1,097 0.17

700,000 United States Treasury 1,210,000 United States Treasury
Note/Bond 0. 625% 15/11/2016 702 0.11 Note/Bond 1% 31/08/2016 1,219 0.19

800, 000 United States Treasury 1,870,000 United States Treasury
Note/Bond 0. 625% 15/12/2016 802 0.12 Note/Bond 1% 30/09/2016 1,884 0.29

365, 000 United States Treasury 714,000 United States Treasury
Note/Bond 0. 625% 31/12/2016 366 0.06 Note/Bond 1% 31/10/2016 719 0.11

960, 000 United States Treasury 1,100, 000 United States Treasury
Note/Bond 0. 625% 15/02/2017 961 0.15 Note/Bond 1% 31/03/2017 1,108 0.17

3,410,000 United States Treasury 1,400,000 United States Treasury
Note/Bond 0. 625% 31/05/2017 3,410 0.53 Note/Bond 1% 15/09/2017 1,408 0.22

1,680,000 United States Treasury 1,500,000 United States Treasury
Note/Bond 0. 625% 31/08/2017 1,677 0.26 Note/Bond 1% 15/12/2017 1,506 0.23

810,000 United States Treasury 1, 500, 000 United States Treasury
Note/Bond 0. 625% 30/09/2017 808 0.13 Note/Bond 1% 15/02/2018 1,504 0.23
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900, 000 United States Treasury 720,000 United States Treasury
Note/Bond 1% 15/03/2018 902 0.14 Note/Bond 1.5% 28/02/2019 726 0.11

1, 300, 000 United States Treasury 750,000 United States Treasury
Note/Bond 1% 31/05/2018 1,301 0. 20 Note/Bond 1.5% 31/03/2019 756 0.12

330,000 United States Treasury 800, 000 United States Treasury
Note/Bond 1% 30/06/2019 325 0.05 Note/Bond 1.5% 31/05/2019 804 0.13

350,000 United States Treasury 1,630,000 United States Treasury
Note/Bond 1% 31/08/2019 344 0.05 Note/Bond 1.5% 31/10/2019 1,631 0.25

520,000 United States Treasury 1,980, 000 United States Treasury
Note/Bond 1% 30/09/2019 510 0.08 Note/Bond 1.5% 30/11/2019 1, 980 0.31

330,000 United States Treasury 1, 050, 000 United States Treasury
Note/Bond 1% 30/11/2019 323 0.05 Note/Bond 1.5% 31/01/2022 1,017 0.16

250, 000 United States Treasury 2,500,000 United States Treasury
Note/Bond 1.125% 31/05/2019 248 0.04 Note/Bond 1.625% 31/03/2019 2,530 0.39

450,000 United States Treasury 1, 200, 000 United States Treasury
Note/Bond 1.125% 31/12/2019 442 0.07 Note/Bond 1.625% 30/04/2019 1,213 0.19

720,000 United States Treasury 1, 150, 000 United States Treasury
Note/Bond 1.125% 31/03/2020 704 0.11 Note/Bond 1.625% 30/06/2019 1,161 0.18

625,000 United States Treasury 1,450,000 United States Treasury
Note/Bond 1.125% 30/04/2020 611 0.09 Note/Bond 1.625% 31/07/2019 1, 463 0.23

1,500, 000 United States Treasury 1,925,000 United States Treasury
Note/Bond 1.25% 31/10/2018 1,505 0.23 Note/Bond 1.625% 31/08/2019 1,941 0. 30

1,060, 000 United States Treasury 1, 400, 000 United States Treasury
Note/Bond 1.25% 30/11/2018 1,063 0.17 Note/Bond 1.625% 31/12/2019 1, 406 0.22

975, 000 United States Treasury 785,000 United States Treasury
Note/Bond 1.25% 31/01/2019 976 0.15 Note/Bond 1.625% 15/08/2022 761 0.12

360, 000 United States Treasury 1,575,000 United States Treasury
Note/Bond 1.25% 30/04/2019 359 0. 06 Note/Bond 1.625% 15/11/2022 1,522 0.24

480, 000 United States Treasury 205,000 United States Treasury
Note/Bond 1.25% 31/10/2019 476 0.07 Note/Bond 1.75% 31/10/2018 209 0.03

2,100,000 United States Treasury 1,000, 000 United States Treasury
Note/Bond 1.25% 31/01/2020 2,072 0.32 Note/Bond 1. 75% 30/09/2019 1,012 0.16

300, 000 United States Treasury 1, 330, 000 United States Treasury
Note/Bond 1.25% 29/02/2020 296 0.05 Note/Bond 1.75% 31/10/2020 1,331 0.21

770,000 United States Treasury 1, 200, 000 United States Treasury
Note/Bond 1.375% 30/06/2018 7179 0.12 Note/Bond 1.75% 28/02/2022 1,180 0.18

1,050,000 United States Treasury 1,370,000 United States Treasury
Note/Bond 1.375% 31/07/2018 1,061 0.17 Note/Bond 1.75% 31/03/2022 1,345 0.21

1,590, 000 United States Treasury 750,000 United States Treasury
Note/Bond 1.375% 30/09/2018 1,603 0.25 Note/Bond 1.75% 30/04/2022 736 0.11

375,000 United States Treasury 1, 260, 000 United States Treasury
Note/Bond 1.375% 30/11/2018 378 0. 06 Note/Bond 1.75% 15/05/2022 1,236 0.19

390,000 United States Treasury 2,680,000 United States Treasury
Note/Bond 1.375% 31/12/2018 392 0. 06 Note/Bond 1.75% 15/05/2023 2,593 0. 40

750,000 United States Treasury 500,000 United States Treasury
Note/Bond 1.375% 28/02/2019 753 0.12 Note/Bond 1.875% 31/08/2017 513 0.08

900, 000 United States Treasury 300,000 United States Treasury
Note/Bond 1.375% 31/01/2020 893 0.14 Note/Bond 1.875% 30/09/2017 308 0.05

1,570,000 United States Treasury 1, 350,000 United States Treasury
Note/Bond 1.375% 29/02/2020 1,557 0.24 Note/Bond 1.875% 31/10/2017 1,384 0.22

2,220,000 United States Treasury 560, 000 United States Treasury
Note/Bond 1.375% 31/03/2020 2,199 0.34 Note/Bond 1.875% 30/06/2020 567 0.09

500, 000 United States Treasury 850,000 United States Treasury
Note/Bond 1.375% 30/04/2020 495 0.08 Note/Bond 1.875% 30/11/2021 845 0.13

1, 300, 000 United States Treasury 430, 000 United States Treasury
Note/Bond 1.375% 31/05/2020 1,285 0.20 Note/Bond 2% 31/07/2020 437 0.07

500,000 United States Treasury 900, 000 United States Treasury
Note/Bond 1.5% 30/06/2016 506 0.08 Note/Bond 2% 30/09/2020 913 0.14

750,000 United States Treasury 1, 650, 000 United States Treasury
Note/Bond 1.5% 31/07/2016 759 0.12 Note/Bond 2% 30/11/2020 1,671 0. 26

2,050,000 United States Treasury 970, 000 United States Treasury
Note/Bond 1.5% 31/08/2018 2,077 0.32 Note/Bond 2% 28/02/2021 979 0.15

1,900, 000 United States Treasury 850,000 United States Treasury
Note/Bond 1.5% 31/12/2018 1,919 0. 30 Note/Bond 2% 31/05/2021 856 0.13

30,000 United States Treasury 1, 550, 000 United States Treasury
Note/Bond 1.5% 31/01/2019 30 0. 00 Note/Bond 2% 31/08/2021 1, 555 0.24

79
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1,370,000 United States Treasury 150, 000 United States Treasury
Note/Bond 2% 31/10/2021 1,372 0.21 Note/Bond 2. 75% 31/12/2017 157 0.02

1, 356, 000 United States Treasury 50,000 United States Treasury
Note/Bond 2% 15/11/2021 1,358 0.21 Note/Bond 2. 75% 28/02/2018 52 0.01

1,330,000 United States Treasury 760, 000 United States Treasury
Note/Bond 2% 15/02/2022 1,330 0.21 Note/Bond 2. 75% 15/02/2019 800 0.12

2,076,000 United States Treasury 2,185,000 United States Treasury
Note/Bond 2% 15/02/2023 2,053 0.32 Note/Bond 2.75% 15/11/2023 2,272 0.35

2,660,000 United States Treasury 1, 660, 000 United States Treasury
Note/Bond 2% 15/02/2025 2,584 0. 40 Note/Bond 2. 75% 15/02/2024 1,724 0.27

660, 000 United States Treasury 845,000 United States Treasury
Note/Bond 2.125% 31/08/2020 674 0.10 Note/Bond 2. 75% 15/08/2042 787 0.12

1,400,000 United States Treasury 1,035,000 United States Treasury
Note/Bond 2.125% 31/01/2021 1,423 0.22 Note/Bond 2. 75% 15/11/2042 963 0.15

1, 080, 000 United States Treasury 250,000 United States Treasury
Note/Bond 2. 125% 30/06/2021 1,094 0.17 Note/Bond 2.875% 31/03/2018 263 0.04

1, 300, 000 United States Treasury 1, 830,000 United States Treasury
Note/Bond 2.125% 15/08/2021 1,315 0. 20 Note/Bond 2. 875% 15/05/2043 1,744 0.27

1,000, 000 United States Treasury 600, 000 United States Treasury
Note/Bond 2.125% 30/09/2021 1,010 0.16 Note/Bond 3% 31/08/2016 618 0.10

1,000, 000 United States Treasury 450,000 United States Treasury
Note/Bond 2.125% 31/12/2021 1,008 0.16 Note/Bond 3% 30/09/2016 465 0.07

950, 000 United States Treasury 560,000 United States Treasury
Note/Bond 2.125% 15/05/2025 933 0.15 Note/Bond 3% 28/02/2017 583 0.09

1,670,000 United States Treasury 570, 000 United States Treasury
Note/Bond 2.25% 30/11/2017 1,728 0.27 Note/Bond 3% 15/05/2042 558 0.09

280,000 United States Treasury 1, 650, 000 United States Treasury
Note/Bond 2.25% 31/07/2018 290 0.05 Note/Bond 3% 15/11/2044 1,613 0.25

910,000 United States Treasury 450,000 United States Treasury
Note/Bond 2. 25% 31/03/2021 930 0.14 Note/Bond 3% 15/05/2045 441 0.07

800, 000 United States Treasury 830, 000 United States Treasury
Note/Bond 2. 25% 30/04/2021 817 0.13 Note/Bond 3. 125% 31/10/2016 859 0.13

900, 000 United States Treasury 520,000 United States Treasury
Note/Bond 2. 25% 31/07/2021 917 0.14 Note/Bond 3. 125% 31/01/2017 541 0.08

2,875,000 United States Treasury 1,020, 000 United States Treasury
Note/Bond 2.25% 15/11/2024 2,858 0.44 Note/Bond 3.125% 30/04/2017 1,067 0.17

500, 000 United States Treasury 778,000 United States Treasury
Note/Bond 2.375% 31/07/2017 517 0.08 Note/Bond 3. 125% 15/05/2019 830 0.13

500, 000 United States Treasury 640, 000 United States Treasury
Note/Bond 2.375% 31/05/2018 520 0.08 Note/Bond 3. 125% 15/05/2021 684 0.11

290, 000 United States Treasury 424,000 United States Treasury
Note/Bond 2. 375% 30/06/2018 302 0.05 Note/Bond 3.125% 15/11/2041 427 0.07

350,000 United States Treasury 725,000 United States Treasury
Note/Bond 2.375% 31/12/2020 361 0. 06 Note/Bond 3. 125% 15/02/2042 729 0.11

2,635,000 United States Treasury 1, 100, 000 United States Treasury
Note/Bond 2.375% 15/08/2024 2,650 0.41 Note/Bond 3. 125% 15/02/2043 1,101 0.17

460, 000 United States Treasury 1, 940, 000 United States Treasury
Note/Bond 2.5% 30/06/2017 4177 0.07 Note/Bond 3.125% 15/08/2044 1,943 0. 30

1,920,000 United States Treasury 270,000 United States Treasury
Note/Bond 2.5% 15/08/2023 1,961 0.31 Note/Bond 3.25% 30/06/2016 278 0.04

2,733,000 United States Treasury 500,000 United States Treasury
Note/Bond 2. 5% 15/05/2024 2,780 0.43 Note/Bond 3.25% 31/07/2016 515 0.08

1,625,000 United States Treasury 650,000 United States Treasury
Note/Bond 2.5% 15/02/2045 1,430 0.22 Note/Bond 3.25% 31/12/2016 677 0.11

1,000, 000 United States Treasury 420, 000 United States Treasury
Note/Bond 2.625% 31/01/2018 1,045 0.16 Note/Bond 3.25% 31/03/2017 440 0.07

2,500,000 United States Treasury 1,030, 000 United States Treasury
Note/Bond 2.625% 30/04/2018 2,617 0.41 Note/Bond 3.375% 15/11/2019 1,112 0.17

1,292,000 United States Treasury 1,570,000 United States Treasury
Note/Bond 2.625% 15/08/2020 1,351 0.21 Note/Bond 3.375% 15/05/2044 1,648 0. 26

3,145,000 United States Treasury 930, 000 United States Treasury
Note/Bond 2.625% 15/11/2020 3,285 0.51 Note/Bond 3.5% 15/02/2018 993 0.15

730,000 United States Treasury 2,710,000 United States Treasury
Note/Bond 2. 75% 30/11/2016 753 0.12 Note/Bond 3.5% 15/05/2020 2,947 0. 46

1, 355,000 United States Treasury 390,000 United States Treasury
Note/Bond 2. 75% 31/05/2017 1,410 0.22 Note/Bond 3.5% 15/02/2039 420 0.07
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1,525,000 United States Treasury 300, 000 United States Treasury
Note/Bond 3.625% 15/08/2019 1, 660 0. 26 Note/Bond 6. 125% 15/11/2027 416 0. 06
1,200, 000 United States Treasury 275,000 United States Treasury
Note/Bond 3.625% 15/02/2020 1,310 0. 20 Note/Bond 6. 25% 15/08/2023 359 0. 06
2,010,000 United States Treasury 300,000 United States Treasury
Note/Bond 3.625% 15/02/2021 2,205 0.34 Note/Bond 6. 25% 15/05/2030 433 0.07
1,373,000 United States Treasury 240, 000 United States Treasury
Note/Bond 3.625% 15/08/2043 1,510 0.23 Note/Bond 7.5% 15/11/2016 263 0.04
1,810,000 United States Treasury 180, 000 United States Treasury
Note/Bond 3.625% 15/02/2044 1,990 0.31 Note/Bond 8% 15/11/2021 246 0.04
300, 000 United States Treasury 250,000 United States Treasury
Note/Bond 3.75% 15/11/2018 326 0.05 Note/Bond 8.125% 15/08/2019 318 0.05
575,000 United States Treasury 200, 000 United States Treasury
Note/Bond 3. 75% 15/08/2041 645 0.10 Note/Bond 8. 75% 15/05/2017 230 0.04
1,525,000 United States Treasury 250,000 United States Treasury
Note/Bond 3. 75% 15/11/2043 1,715 0.27 Note/Bond 8.875% 15/02/2019 318 0.05
130,000 United States Treasury TAYHEREEEH 247, 640 38.50
Note/Bond 3.875% 15/05/2018 141 0.02 EHEE 638, 230 99.23
683, 000 United States Treasury BREMEESE 638, 230 99.23
Note/Bond 3.875% 15/08/2040 780 0.12 e 8,188 1.27
50,000 United States Treasury ZOMOHER (3, 201) (0. 50)
300, 000 gi;iégond 4%St185t/e0<8/2018Treasury » oo fﬁiﬁgi@{?ﬁgﬁggﬁf(:ﬁﬁ? 643. 217 100. 00
Note/Bond 4.25% 15/11/2017 324 0.05 CLLL LR 5 - -
660, 000 United States Treasury
Note/Bond 4. 25% 15/05/2039 796 0.12
590, 000 United States Treasury
Note/Bond 4.25% 15/11/2040 714 0.11
290, 000 United States Treasury
Note/Bond 4.375% 15/02/2038 357 0. 06
430, 000 United States Treasury
Note/Bond 4.375% 15/11/2039 529 0.08
765,000 United States Treasury
Note/Bond 4. 375% 15/05/2040 942 0.15
495,000 United States Treasury
Note/Bond 4.375% 15/05/2041 612 0.10
90, 000 United States Treasury
Note/Bond 4.5% 15/05/2017 97 0.02
459, 000 United States Treasury
Note/Bond 4. 5% 15/02/2036 577 0.09
480, 000 United States Treasury
Note/Bond 4.5% 15/05/2038 600 0.09
570,000 United States Treasury
Note/Bond 4.5% 15/08/2039 713 0.11
400, 000 United States Treasury
Note/Bond 4.625% 15/11/2016 423 0.07
350,000 United States Treasury
Note/Bond 4.625% 15/02/2017 373 0. 06
815,000 United States Treasury
Note/Bond 4.625% 15/02/2040 1,039 0.16
1,570,000 United States Treasury
Note/Bond 4. 75% 15/08/2017 1,704 0.27
775,000 United States Treasury
Note/Bond 4. 75% 15/02/2041 1,009 0.16
390,000 United States Treasury
Note/Bond 4.875% 15/08/2016 410 0. 06
245,000 United States Treasury
Note/Bond 5% 15/05/2037 328 0.05
320,000 United States Treasury
Note/Bond 5. 25% 15/11/2028 417 0. 06
386, 000 United States Treasury
Note/Bond 5. 25% 15/02/2029 504 0.08
500, 000 United States Treasury
Note/Bond 5. 375% 15/02/2031 673 0.10
350,000 United States Treasury
Note/Bond 5. 5% 15/08/2028 466 0.07
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20154£10 H 31 HBIAE
Rem BE NIEATAE Al PE AR Rem &E INIEATAE Al PE AR
Tk v H D 5 EE Tk v H D 5 EIE
% %
NROHIEIFIC LBENRBH SN TV SMEHTIB TSI Sh TV 2EER 3,400,000 Whiting Canadian Holding Co ULC
e 8. 125% 01/12/2019 3,442 0.13
ity AL — {48+
F—RAF 507 1,000,000 1011778 BC ULC / New Red
3118 — FR 18R+ Finance Inc 4.625% 15/01/2022 1,015 0.04
2,115,000 FMG Resources August 2006 Pty 3,600, 000 ?;;gi;;gz?) Media Ine 5.75% 3 690 0.13
o 90 . , .
;;%9_'@#31/03“022 2107 0-08 500,000 Ultra Petroleum Corp 5.75%
1,125,000 FNG Resources August 2006 Pty 15/12/2018 , 338 0.01
Ltd 6.875% 01/04/2022 304 0.03 950,000 Ultra Petroleum Corp 6.125%
1,330,000 FMG Resources August 2006 Pty 211%0/2?_‘;3 515 0.02
250 ; vy
L;d_izf%?j%fﬁlg ‘11 322 8: ?; 500, 000 Air Canada 7.75% 15/04/2021 522 0.02
650, 000 Bombardier Inc 4.75% 15/04/2019 562 0.02
NIa—H 825,000 Bombardier Inc 5.5% 15/09/2018 774 0.03
FL1E — TR {188+ 540, 000 Bombard?er Inc 5. 75% 15/03/2022 417 0.01
1,300,000 Aircastle Ltd 4.625% 15/12/2018 1,315 0.05 } ggg 888 g‘;ﬁ:i:g Ine ﬁ?nis/lo/zgzzsw 963 0.03
2,075,000 Aircastle Ltd 5.125% 15/03/2021 2,179 0.08 ’ ’ 15/01/2023 : " 775 0.03
2,225,000 Aircastle Ltd 5.5% 15/02/2022 2,353 0.09 580,000 Bombardier Inc 7.5% 15/03/2018 574 0' 092
2,150,000 Aircastle Ltd 6.25% 01/12/2019 2,349 0. 08 1 630’ 000 Bombardi . " .
. , s A mbardier Inc 7.5% 15/03/2025 1,271 0. 05
2,450,000 Aircastle Ltd 6.75% 15/04/2017 2,585 0.09 830,000 Bombardier Inc 7.75% 15/03/2020 724 0.03
NS o — T EE 10.811 0.39 4,590,000 Novelis Inc 8.375% 15/12/2017 4,636 0.17
. . ) . .
HEEN— SR 6, 260, 000 I;i)}/%e.l_l%};;;S 75% 15/12/2020 6, 323 0.23
AR B 2,125,000 1011778 BC ULC / New Red
475,000 Pacific Drilling V Ltd 7.25% . Finance Inc 6% 01/04/2022 2,215 0.08
bjizeonr 323 0.01 650,000 Tervita Corp 8% 15/11/2018 4718 0.02
HEN—V B AR 323 0.01 2,000,000 Valeant Pharmaceuticals
N International Inc 5.375%
ATy 15/03/2020 1,740 0.06
#1 — 48 14BB+ 1,010,000 Valeant Pharmaceuticals
360, 000 NOVA Chemicals Corp 5% International Inc 5. 5%
01/05/2025 360 0.01 01/03/2023 845 0.03
750,000 NOVA  Chemicals  Corp  5.25% 800,000 Valeant Pharmaceuticals
01/08/2023 765 0.03 International Inc 5. 625%
LR — 18 {4BB 01/12/2021 694 0.03
425,000 Air Canada 6.75% 01/10/2019 448 0.02 3,415,000 Valeant Pharmaceuticals
1,925,000 Precision Drilling Corp 5.25% International Inc 5. 875%
16/11/2024 1,588 0. 06 15/05/2023 2, 886 0.11
2,650,000 Precision Drilling Corp 6.625% 3,340, 000 Valeant Pharmaceuticals
15/11/2020 2,365 0.08 International Inc 6. 125%
3,200,000 Videotron Ltd 5% 15/07/2022 3,320 0.12 15/04/2025 2,822 0.10
650,000 Videotron Ltd 5.375% 15/06/2024 670 0. 02 1,750,000 Valeant Pharmaceuticals
8 — 48 44BB- International Inc 6. 75%
500, 000 Brookfield Residential 15/08/2018 1, 680 0. 06
Properties Inc 6.5% 15/12/2020 499 0.02 1,650,000 Valeant Pharmaceuticals
700,000 Brookfield Residential International Inc 7.5%
Properties Inc / Brookfield 15/07/2021 1,501 0. 05
Residential US Corp 6.125% #A% — & f4CCC+
01/07/2022 684 0.02 500,000 Concordia Healthcare Corp 7%
850, 000 Lundin Mining Corp 7. 5% 15/04/2023 435 0.02
01/11/2020 859 0.03 2,065,000 Harvest Operations Corp 6.875%
450,000 Lundin  Mining Corp  7.875% 01/10/2017 1,714 0. 06
01/11/2022 450 0.02 1,250,000 Jupiter Resources Inc 8.5%
900, 000 MEG Energy Corp 6. 375% 01/10/2022 659 0.02
30/01/2023 758 0.03 610,000 Seven Generations Energy Ltd
700,000 MEG Energy Corp 6.5% 15/03/2021 614 0.02 6. 75% 01/05/2023 557 0. 02
1,000, 000 MEG Energy Corp 7% 31/03/2024 863 0. 03
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A $e INTEAMfE A PEATARIC A B NIEAME A PEAMGARIC
FRbr  HEDHoEG TAbEL  HDDEIE
% %
41 —#&4$CCC #1f —#&{4BB-
500, 000 Concordia Healthcare Corp 9.5% 1,250,000 Unitymedia Hessen GmbH & Co KG
21/10/2022 490 0.02 / Unitymedia NRW GmbH 5.5%
S EaE 59, 500 2.16 15/01/2023 1,285 0. 04
#HE— 1% 4B
TARVEHSE 1,000,000 Unitymedia GmbH 6. 125%
#t45 — #& {3 BB+ 15/01/2025 1,024 0. 04
2,950,000 Transocean Inc 3% 15/10/2017 2,736 0.10 FAY&& 3,418 0.12
3,000, 000 Transocean Inc 4.3% 15/10/2022 2,018 0.07
4,500,000 Transocean Inc 6% 15/03/2018 4, 236 0.16 FALSUE
3,800,000 Transocean Inc 6.5% 15/11/2020 3,078 0.11 #1848 {4BB+
5,450, 000 Transocean Inc 6. 875% 1,800,000 AerCap Ireland Capital Ltd /
15/12/2021 4, 305 0.16 AerCap Global Aviation Trust
1R — 18 {4BB 2.75% 15/05/2017 1,793 0.06
1,100,000 UPCB Finance IV Ltd 5.375% 5,050,000 AerCap Ireland Capital Ltd /
15/01/2025 1,097 0. 04 AerCap Global Aviation Trust
850,000 UPCB Finance V Ltd 7.25% 3.75% 15/05/2019 5,100 0.19
15/11/2021 817 0.03 2,000,000 AerCap Ireland Capital Ltd /
450,000 UPCB Finance VI Ltd 6.875% AerCap Global Aviation Trust
15/01/2022 430 0.01 4.25% 01/07/2020 2,040 0.07
A8 — #8418 5,400,000 AerCap Ireland Capital Ltd /
705,000 Sable International Finance Ltd AerCap Global Aviation Trust
6.875% 01/08/2022 714 0.03 4.5% 15/05/2021 5,548 0.20
& —1844B- 1,020,000 AerCap Ireland Capital Ltd /
1,400,000 Global A&T Electronics Ltd 10% AerCap Global Aviation Trust
01/02/2019 1,190 0.04 4.625% 30/10/2020 1,056 0.04
& — & {1D 2,075,000 AerCap Ireland Capital Ltd /
2,700,000 Offshore Group Investment Ltd AerCap Global Aviation Trust
7.125% 01/04/2023 793 0.03 4.625% 01/07/2022 2,122 0.08
3,800,000 Offshore Group Investment Ltd 3,350,000 AerCap Ireland Capital Ltd /
7.5% 01/11/2019 1,083 0.04 AerCap Global Aviation Trust 5%
AT UHRESEH 22,497 0.82 01/10/2021 3,501 0.13
A — 4B+
IJ4U50 K 4,375,000 Grifols Worldwide Operations
FH1E — & {1BB+ Ltd 5.25% 01/04/2022 4, 506 0.16
3,500, 000 Nokia Oyj 5.375% 15/05/2019 3,727 0.1 A — Ha {8
J4U5Y REaE 3,727 0.14 1,760,000 Endo Ltd / Endo Finance LLC /
Endo Finco Inc 6% 15/07/2023 1, 760 0.07
25K 1,200,000 Endo Ltd / Endo Finance LLC /
— Endo Finco Inc 6% 01/02/2025 1,197 0.04
Hth— 117568 {8~ 187000+
115,000 Lafarge SA 6.5% 15/07/2016 119 0. 00 : n n
35 — 45 {7 BB+ 700, 000 Ardagh Ijackaglng Finance Plc
o 9.125% 15/10/2020 733 0.03
450,000 BPCE SA 12. 5% b85 0.02 475,000 Ardagh Packaging Finance Plc /
950, 000 Credit Agricole SA 6.637% * 974 0. 04 ’ Ardagh Holdings USA TInc 6%
1,100,000 Credit Agricole SA 8.375% * 1,243 0. 04 ) -
775,000 Societe Generale SA 5.922% * 787 0.03 30/06/2021 . . 466 0.02
550,000 Ardagh Packaging Finance Plc /
AR — B Ardagh Holdings USA Inc 6.25%
2,600,000 NumericableSFR  SAS  4.875% s1ror o010 S . 0.02
15/05/2019 2,613 0.09 100,000 Ardagh Packaging Finance Plc / '
3,875,000 Numericable-SFR SAS 6% ’ o gh p M.g s A T . 75m
15/05/2022 3,875 0.14 Ay S 109 0.01
. ore noC ) :
1, 250, 000 Numericable-SFR SAS 6. 25% FAILSY RAEH 30. 786 1.12
15/05/2024 1, 250 0. 05 - -
R — B Py
2,590,000 CGG SA 6.5% 01/06/2021 1,476 0. 06 & — 18 [4BB+
2,000,000 C;Gasj;fggi% 16/01/2022 1‘11' éég 8 g? 1,150,000 Enel SpA 8.75% 24/09/2073 1,327 0. 05
- 1, 550, 000 Telecom Ttalia SpA  5.303%
Koy 30/05/20?;%_ 1, 565 0. 06
1 E-
31E — B {IBB+ 152 YT HE 2,892 0.11
950, 000 Commerzbank AG 8. 125% S
19/09/2023 1,109 0. 04 & — F& BB+
2,575,000 SoftBank Group Corp 4. 5%
15/04/2020 2, 560 0.09
BAXEE 2,560 0.09
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A ONIEARfE S FEAAEIC e m HE ONIEARE S FEMAEIC
TR IV o HEE TR IV o HEIG
% %
YRY7? & — 18448
#H8 — 4R {4BB+ 1,950,000 Altice Luxembourg SA 7.625%
2,850,000 Royal Caribbean Cruises Ltd 15/02/2025 1,789 0.07
5.25% 15/11/2022 3,025 0.11 3,280,000 Altice Luxembourg SA 7.75%
R FEE 3,025 0.11 15/05/2022 3,149 0.11
4,325,000 CHC  Helicopter ~ SA  9.25%
LEEUINY 15/10/2020 2,219 0.08
L& — #& BB+ 500,000 ConvaTec Healthcare E SA 10.5%
700,000 Nielsen Co Luxembourg SARL 5. 5% 15/12/2018 516 0.02
01/10/2021 795 0.03 2,650,000 Mallinckrodt International
3,050,000 Telecom Italia Capital SA Finance SA 4.75% 15/04/2023 2,332 0.09
6.999% 04/06/2018 3,363 0.12 2,850,000 Wind Acquisition Finance SA
2,600,000 Telecom Italia Capital SA 7.375% 23/04/2021 2,871 0.10
7.175% 18/06/2019 2,931 0.11 AR — R AIB-
28— #5{1BB 700,000 Altice  Finco  SA 8. 125%
2,410,000 ArcelorMittal 5.125% 01/06/2020 2,302 0.08 16/01/2024 693 0.02
5,715,000 ArcelorMittal 5.25% 25/02/2017 5, 758 0.21 700,000 Altice  Finco  SA  9.875%
4,000,000 ArcelorMittal 6% 05/08/2020 3,810 0.14 16/12/2020 751 0.03
6,650,000 ArcelorMittal 6.125% 01/06/2018 6, 700 0.24 500,000 INEOS Group Holdings SA 5.875%
2,365,000 ArcelorMittal 6.125% 01/06/2025 2,042 0.07 16/02/2019 500 0.02
6,300,000 ArcelorMittal 6.25% 01/03/2021 5,953 0.22 900,000 INEOS Group Holdings SA 6.125%
4,700,000 ArcelorMittal 7% 25/02/2022 4,453 0.16 15/08/2018 909 0.03
6,395,000 ArcelorMittal 10.6% 01/06/2019 7,050 0.26 A — 48000+
2,250,000 Wind Acquisition Finance SA 575,000 Beverage Packaging Holdings
4.75% 15/07/2020 2, 289 0.08 Luxembourg II SA / Beverage
700,000 Wind Acquisition Finance SA Packaging Holdings IT Is 5.625%
6.5% 30/04/2020 738 0.03 15/12/2016 574 0. 02
& — & 1BB/*- 1,050,000 Beverage Packaging Holdings
1,000,000 Millicom International Cellular Luxembourg 11 SA / Beverage
SA 4. 75% 22/05/2020 875 0.03 Packaging Holdings Il Is 6%
500,000 Millicom International Cellular 16/06/2017 1,055 0.04
SA 6% 15/03/2025 114 0.01 5,450,000 Intelsat Jackson Holdings SA
500,000 Millicom International Cellular 6.625% 15/12/2022 4,306 0.16
SA 6.625% 15/10/2021 450 0.02 2,300,000 Intelsat Luxembourg SA 6.75%
#H8 —4&{4BB- 01/06/2018 2,041 0.07
900, 000 Altice Financing SA 6. 5% 8,425,000 Intelsat Luxembourg SA 7.75%
15/01/2022 909 0.04 01/06/2021 5,076 0.19
1,960,000 Altice Financing SA 6. 625% 4,250, 000 é‘f}géj;gz;uxembourg SA 8.125% ) 518 000
15/02/2023 1,960 0.07 e , -
250,000 Altice Financing SA  7.875% Ny TN EE 114, 851 4.18
15/12/2019 261 0.01 o
610,000 Mallinckrodt International 5%
Finance SA / Mallinckrodt CB #1 —#&{4BB+
LLC 4.875% 15/04/2020 585 0.02 1,000,000 Royal Bank of Scotland NV 4.65%
630,000 Mallinckrodt International 04/06/2018 1,038 0.04
Finance SA / Mallinckrodt CB 348 — 8 44BB+/*-
LLC 5.5% 15/04/2025 572 0.02 575,000 Sensata Technologies BV 4.875%
705,000 Mallinckrodt International 15/10/2023 564 0.02
Finance SA / Mallinckrodt CB 780,000 Sensata Technologies BV 5%
LLC 5.625% 15/10/2023 665 0.03 01/10/2025 762 0.02
950,000 Mallinckrodt International 170,000 Sensata Technologies BV 5.625%
Finance SA / Mallinckrodt CB 01/11/2024 173 0.01
LLC 5. 75% 01/08/2022 898 0.03 & — 18 11BB/*+
1, 150,000 Puma International Financing SA 750,000 NXP BV / NXP Funding LLC 3.5%
6. 75% 01/02/2021 1,159 0.04 15/09/2016 756 0.03
FEA8 — 18 44B+ 700,000 NXP BV / NXP Funding LLC 3.75%
8,605,000 Intelsat Jackson Holdings SA 01/06/2018 710 0.02
5.5% 01/08/2023 7,131 0.26 500,000 NXP BV / NXP Funding LLC 4.125%
6,160,000 Intelsat Jackson Holdings SA 15/06/2020 510 0.02
7.25% 01/04/2019 5,793 0.21 245,000 NXP BV / NXP Funding LLC 4. 625%
9,180,000 Intelsat Jackson Holdings SA 15/06/2022 250 0.01
7.25% 15/10/2020 8,377 0.31 1,200,000 NXP BV / NXP Funding LLC 5.75%
5,510,000 Intelsat Jackson Holdings SA 15/02/2021 1, 260 0.04
7.5% 01/04/2021 4,987 0.18 200,000 NXP BV / NXP Funding LLC 5.75%
765,000 Pacific Drilling SA  5.375% 15/03/2023 210 0.01
01/06/2020 402 0.01
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A $e NIEAME A PEMGAIC A B INTEAMfE A PEATIARIC
TAbEL  HDDEE TAbEL  HDDEIE
% %
+H45 — 18 14BB 725,000 Virgin Media Secured Finance
650,000 Koninklijke KPN NV % Plc 5.375% 15/04/2021 682 0.02
28/03/2073 676 0.03 250,000 Virgin Media Secured Finance
#1 {8 — 1% 44BB- Plc 5.5% 15/01/2025 253 0.01
6,080,000 Fiat Chrysler Automobiles NV FH48 — 18448
4.5% 15/04/2020 6, 164 0.22 650,000 Tullow 0il Plc 6% 01/11/2020 494 0.02
6,805,000 Fiat Chrysler Automobiles NV 800,000 Tullow 0il Plc 6.25% 15/04/2022 604 0.02
5.25% 15/04/2023 6, 788 0.25 455,000 Virgin Media Finance Plc 5.75%
650,000 Schaeffler Finance BV 4.25% 15/01/2025 441 0.01
15/05/2021 650 0.02 800,000 Virgin Media Finance Plc 6%
1,350,000 Schaeffler Finance BV 4.75% 15/10/2024 804 0.03
16/05/2021 1,363 0.05 500,000 Virgin Media Finance Plc 6.375%
500,000 Schaeffler Finance BV 4.75% 15/04/2023 515 0.02
15/05/2023 504 0.02 AR — A48
#H8E — #&4$CCC+ 950, 000 Algeco Scotsman Global Finance
150,000 DPx Holdings BV 7.5% 01/02/2022 153 0.01 Ple 8.5% 15/10/2018 829 0.03
Ao o5E5 22,531 0.82 448 —#&14CCC
650, 000 Algeco Scotsman Global Finance
=L R VEBHIE Ple 10.75% 15/10/2019 359 0.01
#H48E — #&44BB- EEEE 50, 459 1.83
575,000 Navios Maritime Holdings Inc /
Navios Maritime Finance II US K
Inc 7.375% 15/01/2022 451 0.02 $H& — 18 14BBB
XU r VEBHRMESE 451 0.02 475,000 CBRE Services Inc 5% 15/03/2023 484 0. 02
2,000,000 Masco Corp 4.45% 01/04/2025 2,005 0.07
ARA Y 2,300,000 Masco Corp 5.95% 15/03/2022 2,536 0. 09
18 — 4B 44BB- 1,520,000 Masco Corp 6.125% 03/10/2016 1,581 0.06
2,575,000 BBVA International Preferred 1,425,000 Masco Corp 7.125% 15/03/2020 1, 656 0. 06
SAU 5.919% * 2,607 0. 09 1,175,000 Noble Energy Inc 5. 875%
2B — 18 1B 01/06/2024 1,180 0.04
600, 000 Abengoa  Finance SAU 7. 75% 350,000 PPL Capital Funding Inc 6.7%
01/02/2020 258 0.01 30/03/2067 296 0.01
=
350,000 Abengoa Finance SAU  8.875% #4E —16{4BBB-
01/11/2017 186 0.01 5,285,000 Alcoa Inc 5.125% 01/10/2024 5,239 0.19
ZAA VA 3,051 0 11 6,040,000 Alcoa Inc 5.4% 15/04/2021 6,251 0.23
1,000,000 Alcoa Inc 5.55% 01/02/2017 1,036 0. 04
HE 3,000,000 Alcoa Inc 5.72% 23/02/2019 3,191 0.12
1 & — & 1BB+ 2,700,000 Alcoa Inc 5.87% 23/02/2022 2, 808 0.10
1,000,000 Inmarsat Finance DPle 4. 875% 4,500,000 Alcoa Inc 6.15% 15/08/2020 4,759 0.17
’ ’ 15/05/2022 : ' 992 0.04 3,928,000 Alcoa Inc 6.75% 15/07/2018 4, 336 0.16
: . ' 1,950,000 E*Trade Financial Corp 4.625%
990, 000 International Game Technology 15/09/2023 9 009 0.07
Plec 5.625% 15/02/2020 1, 000 0. 04 . . ? .
car S . 2,430,000 E#Trade Financial Corp 5.375%
1,535,000 International Game Technology 15/11/2022 9 606 0.09
Plc 6.25% 15/02/2022 1, 500 0. 05 ? .
: 900, 000 General Motors Co 3.5%
1,015,000 International Game Technology 02/10/2018 914 0.03
Plc 6.5% 15/02/2025 957 0.03 ; e
1% {4BB 5,660,000 HCA Inc 3.75% 15/03/2019 5,731 0.21
700,000 Jaguar Land R Automotiv 2,400,000 HCA Inc 4.25% 15/10/2019 2, 466 0.09
' Pigu;r125;n15/1;>;gl8 utomotive 2 0.03 4,800,000 HCA Tne 4.75% 01/05/2023 4,920 0.18
600, 000 J Cu'.r L'qnd Rover Automoti . 7,850,000 HCA Inc 5% 15/03/2024 8, 066 0.29
e 25%"15/11%819 onotive 610 0.02 5,400,000 HCA Inc 5.25% 15/04/2025 5, 602 0.20
1,450,000 Ja ua;” iand Rover Automotive : 6,100,000 HCA Inc 5.875% 15/03/2022 6, 695 0.24
’ ’ a8 = o p 12,820,000 HCA Inc 6.5% 15/02/2020 14, 310 0.52
Plc 5.625% 01/02/2023 1,492 0. 06 N
4,500,000 Icahn Enterprises LP / Icahn
9,780,000 Royal Bank of Scotland Group Entorprises Finance Corp 3. 5%
Ple 5.125% 28/05/2024 10, 006 0.36 b boson
15/03/2017 4,534 0.16
8,000,000 Royal Bank of Scotland Group 5,350,000 Tcahn Ent ises LP / lcah
Plc 6% 19/12/2023 8, 659 0.32 22 ann  BnLerprises iy
= Enterprises Finance Corp 4.875%
5,150,000 Royal Bank of Scotland Group
. 15/03/2019 5,472 0.20
Plc 6.1% 10/06/2023 5, 587 0.20 .
5,895,000 Icahn Enterprises LP / Icahn
9,850,000 Royal Bank of Scotland Group Enterprises Finanee Corn 5. 8754
Plc 6.125% 15/12/2022 10, 780 0.39 prise P 0. Slon . .
01/02/2022 6,072 0.22
#1148 — 4R {4BB- N .
—— - - 7,300,000 Icahn Enterprises LP / Icahn
1,500,000 Virgin Media Secured Finance Enterprises Finance Corp 6%
Plc 5.25% 15/01/2021 1,579 0. 06 01/08/20‘20‘ A 7601 0.928
1,600,000 Virgin Media Secured Finance : .
’ ’ 1, 550, 000 L. C 4. 75% 15/01/2023 1, 562 0. 06
Plc 5.25% 15/01/2026 1,604 0.06 car Lorp v 15/01/
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3,025,000 Lear Corp 5.25% 15/01/2025 3,085 0.11 500,000 Blue Cube Spinco Inc 9.75%
1,900,000 Leidos Holdings Inc  4.45% 15/10/2023 539 0.02
01/12/2020 1,874 0.07 500,000 Blue Cube Spinco Inc 10%
3,050,000 Leucadia National Corp 5.5% 15/10/2025 541 0.02
18/10/2023 3,036 0.11 1,025,000 Building Materials Corp of
1,325,000 MPT Operating Partnership LP / America 5.375% 15/11/2024 1, 056 0. 04
MPT Finance Corp 6. 875% 1,020,000 Building Materials Corp of
01/05/2021 1, 386 0.05 America 6% 15/10/2025 1,086 0.04
2,865,000 Newfield Exploration Co 5.375% 6, 050, 000 Case New Holland Industrial Inc
01/01/2026 2,722 0.10 7.875% 01/12/2017 6, 542 0.24
4,600,000 Newfield Exploration Co 5.625% 2,375,000 Clean Harbors Inc 5. 125%
01/07/2024 4,577 0.17 01/06/2021 2,434 0.09
3,300,000 Newfield Exploration Co 5. 75% 3,175,000 Clean Harbors Inc 5. 25%
30/01/2022 3,341 0.12 01/08/2020 3,286 0.12
770,000 QVC Inc 3.125% 01/04/2019 767 0.03 1,775,000 Commercial Metals Co  6.5%
3,645,000 QVC Inc 4.375% 15/03/2023 3,475 0.13 15/07/2017 1,846 0.07
2,250,000 QVC Inc 4.45% 15/02/2025 2,107 0.08 2,000,000 Commercial Metals Co 7.35%
2,550,000 QVC Inc 4.85% 01/04/2024 2,474 0.09 15/08/2018 2,145 0.08
2,000,000 QVC Inc 5.125% 02/07/2022 2,015 0.07 2,700,000 Concho Resources Inc  5.5%
#H{E — K {$BBB-/*~ 01/10/2022 2,717 0.10
1,410,000 GLP Capital LP / GLP Financing 6,950,000 Concho  Resources Inc  5.5%
IT Inc 4.375% 01/11/2018 1, 456 0. 06 01/04/2023 6,993 0.25
4,015,000 GLP Capital LP / GLP Financing 2,320,000 Concho Resources Inc  6.5%
II Inc 4.875% 01/11/2020 4,136 0.15 15/01/2022 2,404 0.09
2,225,000 GLP Capital LP / GLP Financing 2,130,000 Concho Resources Inc %
II Inc 5.375% 01/11/2023 2,247 0.08 15/01/2021 2,199 0.08
L& — 18 14BB+ 2,300,000 Constellation Brands Inc 3.75%
1,410,000 Activision Blizzard Inc 5.625% 01/05/2021 2,352 0.09
15/09/2021 1,491 0. 05 1,215,000 Constellation Brands Inc 3.875%
900,000 Activision Blizzard Inc 6.125% 15/11/2019 1,264 0.05
15/09/2023 977 0.04 4,300,000 Constellation Brands Inc 4.25%
3,800,000 Ally  Financial Inc  2.75% 01/05/2023 4,397 0.16
30/01/2017 3,819 0. 14 1,750,000 Constellation Brands Inc 4.75%
1,995,000 Ally  Financial Inc  3.25% 15/11/2024 1,833 0.07
13/02/2018 2, 005 0.07 2,900,000 Constellation Brands Inc 6%
2,900,000 Ally  Financial Inc 3.5% 01/05/2022 3,241 0.12
27/01/2019 2,922 0.11 1,200,000 Constellation Brands Inc 7.25%
3,950,000 Ally  Financial Inc 3.6% 01/09/2016 1,253 0.05
21/05/2018 4,009 0.15 2,555,000 Constellation Brands Inc 7.25%
3,550,000 Ally  Financial Inc  3.75% 15/05/2017 2, 766 0. 10
18/11/2019 3, 596 0.13 3,600,000 Crown Castle International Corp
3,000,000 Ally Financial Inc  4.125% 4.875% 15/04/2022 3,811 0.14
30/03/2020 3,094 0.11 6,910,000 Crown Castle International Corp
2,775,000 Ally Financial Inc  4.125% 5.25% 15/01/2023 7,446 0.27
13/02/2022 2, 830 0.10 2,600,000 Dana  Holding Corp  5.375%
2,000,000 Ally Financial 1Inc  4.625% 15/09/2021 2,659 0.10
19/05/2022 2, 080 0.08 1,600, 000 Dana Holding Corp 5.5%
2,300,000 Ally Financial Inc  4.625% 15/12/2024 1, 600 0. 06
30/03/2025 2,323 0.08 1,450,000 DR Horton Inc 3.625% 15/02/2018 1,475 0.05
3,150,000 Ally  Financial 1Inc  4.75% 2,025,000 DR Horton Inc 3.75% 01/03/2019 2,066 0.07
10/09/2018 3,288 0.12 1,780,000 DR Horton Inc 4% 15/02/2020 1,833 0.07
2,600,000 Ally Financial 1Inc 5.125% 1,650,000 DR Horton Inc 5.75% 15/08/2023 1,790 0. 06
30/09/2024 2,736 0.10 1,600,000 Edgewell Personal Care Co 4.7%
6, 060, 000 Ally Financial Inc 5. 5% 19/05/2021 1,648 0. 06
15/02/2017 6,272 0.23 2,821,000 Edgewell Personal Care Co 4.7%
4,640,000 Ally  Financial Inc  6.25% 24/05/2022 2,884 0.10
01/12/2017 4,953 0.18 2,455,000 Fifth Third Bancorp 5.1% * 2,252 0.08
2,900,000 Ally Financial Inc 7.5% 1,100,000 FirstEnergy Corp 2.75%
15/09/2020 3,386 0.12 15/03/2018 1,106 0.04
4,890,000 Ally  Financial Inc 8% 3,950,000 FirstEnergy Corp 4. 25%
15/03/2020 5, 770 0.21 15/03/2023 3,984 0.14
4,350,000 Ball Corp 4% 15/11/2023 4,241 0.15 650,000 Fresenius Medical = Care US
3,500,000 Ball Corp 5% 15/03/2022 3,622 0.13 Finance 11 Inc 4. 125%
4,050,000 Ball Corp 5.25% 01/07/2025 4,126 0.15 15/10/2020 666 0.02
300,000 Best Buy Co Inc 5% 01/08/2018 320 0.01 500,000 Fresenius Medical Care US
2,225,000 Best Buy Co Inc 5.5% 15/03/2021 2,370 0.09 Finance IT Tnc 4.75% 15/10/2024 505 0.02
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800, 000 Fresenius Medical Care US 2,600,000 QEP Resources Inc 6. 875%
Finance 11 Inc 5. 625% 01/03/2021 2,522 0.09

31/07/2019 872 0.03 3,200,000 Range Resources Corp 4.875%
600, 000 Fresenius Medical Care US 15/05/2025 2,840 0.10

Finance 11 Inc 5. 875% 2,800,000 Range Resources Corp 5%
31/01/2022 656 0.02 15/08/2022 2,485 0.09

330,000 Fresenius Medical Care US 3, 000, 000 Range Resources Corp 5%
Finance II Inc 6.5% 15/09/2018 363 0.01 15/03/2023 2,655 0.10

450, 000 Fresenius Medical Care US 2,670,000 Range Resources Corp 5.75%
Finance Inc 5.75% 15/02/2021 492 0.02 01/06/2021 2,496 0.09

1,800,000 Fresenius Medical Care US 760, 000 Rockies Express Pipeline LLC
Finance Inc 6.875% 15/07/2017 1,935 0.07 5.625% 15/04/2020 762 0.03

525,000 Hilcorp Energy I LP / Hilcorp 550,000 Rockies Express Pipeline LLC 6%
Finance Co 5% 01/12/2024 475 0.02 15/01/2019 557 0.02

750,000 Hilcorp Energy I LP / Hilcorp 600, 000 Rockies Express Pipeline LLC
Finance Co 5.75% 01/10/2025 692 0.02 6.85% 15/07/2018 618 0.02

4,513,000 Hughes Satellite Systems Corp 9,225,000 Sabine Pass Liquefaction LLC
6.5% 15/06/2019 4,942 0.18 5.625% 01/02/2021 9,133 0.33

630, 000 Huntington Ingalls Industries 6,350,000 Sabine Pass Liquefaction LLC
Inc 5% 15/12/2021 657 0.02 5.625% 15/04/2023 6,179 0.22

1,910,000 Huntington Ingalls Industries 8,325,000 Sabine Pass Liquefaction LLC
Inc 7.125% 15/03/2021 2,006 0.07 5.625% 01/03/2025 7,971 0.29

2,000,000 International Game Technology 8,375,000 Sabine Pass Liquefaction LLC
7.5% 15/06/2019 2,150 0.08 5.75% 15/05/2024 8,082 0.29

2,800,000 International Lease  Finance 4,000,000 Sabine Pass Liquefaction LLC
Corp 3.875% 15/04/2018 2,842 0.10 6.25% 15/03/2022 3, 980 0.14

2,250,000 International Lease  Finance 2,650,000 Sabine Pass ING LP  6.5%
Corp 4.625% 15/04/2021 2,318 0.08 01/11/2020 2,663 0.10

3,050,000 International Lease Finance 5,510,000 Sabine Pass LNG LP 7.5%
Corp 5.875% 01/04/2019 3,268 0.12 30/11/2016 5, 686 0.21

3,050,000 International Lease Finance 4,050,000 Sally Holdings LLC / Sally
Corp 5.875% 15/08/2022 3,317 0.12 Capital Inc 5.75% 01/06/2022 4,263 0.15

5,300,000 International Lease Finance 2,200,000 Sally Holdings LLC / Sally
Corp 6.25% 15/05/2019 5,750 0.21 Capital Inc 6.875% 15/11/2019 2,285 0.08

4, 065,000 International Lease Finance 2, 860,000 Steel Dynamics Inc 5. 125%
Corp 8.25% 15/12/2020 4,837 0.18 01/10/2021 2,839 0.10

2,450,000 International Lease  Finance 1,850,000 Steel Dynamics Inc 5. 25%
Corp 8.625% 15/01/2022 3,003 0.11 15/04/2023 1,813 0.07

5,600,000 International Lease Finance 2,025,000 Steel Dynamics Inc 5.5%
Corp 8.75% 15/03/2017 6,034 0.22 01/10/2024 1,979 0.07

2,150,000 International Lease Finance 1, 300, 000 Steel Dynamics Inc 6. 125%
Corp 8.875% 01/09/2017 2,368 0.09 15/08/2019 1,355 0.05

875,000 IPALCO Enterprises Inc 3.45% 1,055,000 Targa Resources Partners LP /

15/07/2020 876 0.03 Targa Resources Partners
1,000,000 IPALCO Enterprises Inc 5% Finance Corp 4.125% 15/11/2019 981 0.04

01/05/2018 1,053 0.04 2,455,000 Targa Resources Partners LP /

4,450,000 L Brands Inc 5.625% 15/02/2022 4,817 0.17 Targa Resources Partners
2,250,000 L Brands Inc 5.625% 15/10/2023 2,458 0.09 Finance Corp 4.25% 15/11/2023 2,142 0.08

4,010,000 L Brands Inc 6.625% 01/04/2021 4,551 0.17 1,000,000 Targa Resources Partners LP /

1,640,000 L Brands Inc 7% 01/05/2020 1,878 0.07 Targa Resources Partners
2,400,000 L Brands Inc 8.5% 15/06/2019 2,832 0.10 Finance Corp 5% 15/01/2018 988 0.04

450,000 Meccanica Holdings USA Inc 2,400,000 Targa Resources Partners LP /

6.25% 15/07/2019 486 0.02 Targa Resources Partners
1,250,000 MSCI Inc 5.75% 15/08/2025 1,313 0.05 Finance Corp 5.25% 01/05/2023 2,238 0.08

3,060,000 Nielsen Finance LLC / Nielsen 150,000 Targa Resources Partners LP /

Finance Co 4.5% 01/10/2020 3, 144 0.11 Targa Resources Partners
2,676,000 Nielsen Finance LLC / Nielsen Finance Corp 6.625% 01/10/2020 149 0.01

Finance Co 5% 15/04/2022 2,719 0.10 500,000 Targa Resources Partners LP /

1, 825,000 NuStar Logistics LP 4. 8% Targa Resources Partners
01/09/2020 1,770 0. 06 Finance Corp 6.75% 15/03/2024 490 0.02

2,450,000 ONEOK Inc 4.25% 01/02/2022 2, 084 0. 08 2,225,000 Targa Resources Partners LP /

1,950,000 ONEOK Inc 7.5% 01/09/2023 1,908 0.07 Targa Resources Partners
2,700,000 QEP  Resources Inc 5. 25% Finance Corp 6.875% 01/02/2021 2,236 0.08
01/05/2023 2,396 0.09 2,125,000 Tegna Inc 5.125% 15/10/2019 2,215 0.08
2,770,000 QEP Resources Inc 5. 375% 2,750,000 Tegna Inc 5.125% 15/07/2020 2,867 0.10
01/10/2022 2,493 0. 09 2,675,000 Tegna Inc 6.375% 15/10/2023 2,882 0.10
1, 350, 000 Tesoro Corp 4.25% 01/10/2017 1,377 0.05
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1,825,000 Tesoro Corp 5.375% 01/10/2022 1, 862 0.07 4,250,000 Antero Resources Corp 5.375%
1,375,000 Toll Brothers Finance Corp 01/11/2021 3,921 0. 14
4.375% 15/04/2023 1,361 0.05 3,050,000 Antero Resources Corp b5.625%
2,124,000 Toll Brothers Finance Corp 01/06/2023 2, 806 0. 10
5.875% 15/02/2022 2,283 0. 08 2,200,000 Antero  Resources Corp 6%
1,400,000 Toll Brothers Finance Corp 01/12/2020 2,112 0. 08
8.91% 15/10/2017 1,575 0.06 2,950,000 Ashland Inc 3.875% 15/04/2018 3,038 0.11
4,535,000 United Rentals North America 4,700,000 Ashland Inc 4.75% 15/08/2022 4,703 0.17
Inc 4.625% 15/07/2023 4, 546 0.17 200,000 Ashtead Capital Inc 5.625%
5,400,000 Vereit Operating Partnership LP 01/10/2024 208 0.01
2% 06/02/2017 5,319 0.19 1,200,000 Ashtead  Capital Inc 6. 5%
3,100,000 Vereit Operating Partnership LP 15/07/2022 1,284 0.05
3% 06/02/2019 2,988 0.11 1,800,000 Axiall Corp 4.875% 15/05/2023 1,715 0.06
2,000,000 Vereit Operating Partnership LP 2,078,000 CalAtlantic Group Inc 8.375%
4. 6% 06/02/2024 1,935 0.07 15/05/2018 2,379 0.09
3,000, 000 VeriSign Inc 4.625% 01/05/2023 2,992 0.11 2,000,000 CalAtlantic Group Inc 8.375%
2,100,000 VeriSign Inc 5.25% 01/04/2025 2,132 0.08 15/01/2021 2, 360 0.09
3,150,000 Voya Financial Inc 5. 65% 500,000 Calpine Corp 5.875% 15/01/2024 524 0.02
15/05/2053 3,197 0.12 950,000 Calpine Corp 6% 15/01/2022 998 0.04
1,625,000 Vulcan Materials Co  4.5% 634,000 Calpine Corp 7.875% 15/01/2023 680 0.02
01/04/2025 1,658 0.06 4,150,000 CenturyLink Inc 5. 625%
2,293,000 Vulcan Materials  Co 7.5% 01/04/2020 4, 160 0.15
15/06/2021 2,694 0.10 2,300,000 CenturyLink Inc 5. 625%

750,000 Wynn Las Vegas LLC / Wynn Las 01/04/2025 2, 087 0. 08
Vegas  Capital Corp  4.25% 6,600, 000 CenturyLink Inc 5.8% 15/03/2022 6,434 0.23
30/05/2023 666 0.02 1,100,000 CenturyLink Inc 6% 01/04/2017 1, 144 0. 04

3,500,000 Wynn Las Vegas LLC / Wynn Las 5,400, 000 CenturyLink Inc 6. 45%
Vegas  Capital Corp b5.375% 15/06/2021 5, 440 0.20
15/03/2022 3, 465 0.13 2,800,000 CenturyLink Inc 6. 75%

1,770,000 Wynn Las Vegas LLC / Wynn Las 01/12/2023 2,772 0.10
Vegas Capital Corp 5.5% 6,500, 000 CHS/Community Health Systems
01/03/2025 1,657 0.06 Inc 5.125% 15/08/2018 6,622 0.24
8 —HE {4BB+/*~ 4,075,000 CHS/Community Health Systems

1,950,000 Dell Inc 4.625% 01/04/2021 1,872 0.07 Inc 5.125% 01/08/2021 4,207 0.15

2,050,000 Dell Inc 5.65% 15/04/2018 2,142 0. 08 2,200,000 Cinemark USA Inc 4. 875%

1,800,000 Dell Inc 5.875% 15/06/2019 1,881 0.07 01/06/2023 2, 156 0.08
& — #5(1BB/*+ 1,725,000 Cinemark USA  Inc  5.125%

4,500,000 Energy Transfer Equity LP 5.5% 15/12/2022 1,729 0. 06
01/06/2027 4,005 0.14 1,950,000 CNH Industrial Capital LLC

4,875,000 Energy Transfer Equity LP 3.25% 01/02/2017 1,955 0.07
5.875% 15/01/2024 4,723 0.17 2,150,000 CNH Industrial Capital LLC

4,870,000 Energy Transfer Equity LP 7.5% 3.375% 15/07/2019 2,115 0.08
15/10/2020 5,235 0.19 2,750,000 CNH Industrial Capital LLC

4,400,000 MarkWest Energy Partners LP / 3.625% 15/04/2018 2,757 0.10
MarkWest Energy Finance Corp 130,000 CNH Industrial Capital LLC
4.5% 15/07/2023 4,125 0.15 3.875% 01/11/2015 130 0.00

4,935,000 MarkWest Energy Partners LP / 1,000,000 CNH  Industrial Capital LLC
MarkWest Energy Finance Corp 3.875% 16/07/2018 1,003 0. 04
4.875% 01/12/2024 4,651 0.17 2,030,000 CNH Industrial Capital LLC

5,600,000 MarkWest Energy Partners LP / 6.25% 01/11/2016 2,096 0.08
MarkWest Energy Finance Corp 540,000 CommScope Inc 4.375% 15/06/2020 548 0.02
4.875% 01/06/2025 5,250 0.19 7,450,000 CONSOL ~ Energy  Inc  5.875%

2,975,000 MarkWest Energy Partners LP / 15/04/2022 4,842 0.18
MarkWest Energy Finance Corp 750,000 CONSOL Energy Inc 8% 01/04/2023 549 0.02
5.5% 15/02/2023 2,931 0.11 1,500,000 Continental  Airlines 2012-3
18 — 1 {1BB Class C Pass Thru Certificates

2,675,000 AMC _ Networks  Inc 4. 75% 6.125% 29/04/2018 1,541 0.06
15/12/2022 2, 688 0.10 1,975,000 Crestwood Midstream Partners LP

3,000, 000 AMC Networks Inc 7.75% / Crestwood Midstream Finance
15/07/2021 3,210 0.12 Corp 6% 15/12/2020 1,748 0.06

2,550,000 AmeriGas Finance LLC / AmeriGas 2,375,000 Crestwood Midstream Partners LP
Finance Corp 6.75% 20/05/2020 2, 652 0. 10 / Crestwood Midstream Finance

4,040,000 AmeriGas Finance LLC / AmeriGas Corp 6.125% 01/03/2022 2,048 0.07
Finance Corp 7% 20/05/2022 4,258 0.15 2,905,000 Crestwood Midstream Partners LP

1,600,000 Anixter Inc 5.125% 01/10/2021 1,640 0. 06 / Crestwood Midstream Finance

5,050,000 Antero Resources Corp 5.125% Corp 6. 25% 01/04/2023 2,477 0.09
01/12/2022 4, 545 0.16
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2,000,000 DCP Midstream Operating LP 2.5% 1,650,000 NCR Corp 5.875% 15/12/2021 1, 646 0. 06

01/12/2017 1, 860 0.07 3,350,000 NCR Corp 6.375% 15/12/2023 3,425 0.12
2,500,000 DCP  Midstream Operating LP 1,175,000 Quicken  Loans Inc 5. 75%

3.875% 15/03/2023 2,100 0.08 01/05/2025 1,162 0.04
3,010,000 DPL Inc 7.25% 15/10/2021 3,028 0.11 560,000 Realogy  Group LLC  7.625%

2,950,000 Eagle Spinco Inc 4. 625% 15/01/2020 588 0.02
15/02/2021 2,873 0.10 700,000 Sealed Air Corp 4. 875%

565,000 Energizer Holdings Inc 5.5% 01/12/2022 719 0.03
15/06/2025 575 0.02 630, 000 Sealed Air Corp 5. 125%

1,975,000 Equinix Inc 4.875% 01/04/2020 2,059 0.07 01/12/2024 649 0.02
3,135,000 Equinix Inc 5.375% 01/01/2022 3,276 0.12 250,000 Sealed Air Corp 5.25%

4,450,000 Equinix Inc 5.375% 01/04/2023 4,628 0.17 01/04/2023 261 0.01

2,100,000 Equinix Inc 5.75% 01/01/2025 2,195 0.08 170,000 Sealed Air Corp 5.5% 15/09/2025 179 0.01

1,145,000 First Data Corp 5.375% 250,000 Sealed Air Corp 6.5% 01/12/2020 279 0.01
15/08/2023 1,165 0.04 1,950,000 Service  Corp International

1,129,000 First Data Corp 6. 75% 5.375% 15/01/2022 2,062 0.07
01/11/2020 1, 190 0.04 3,700,000 Service Corp International

3,950,000 Goodyear Tire & Rubber Co 6.5% 5.375% 15/05/2024 3,945 0.14
01/03/2021 4,182 0.15 425,000 Sirius XM Radio Inc 4.25%

2,830,000 Goodyear Tire & Rubber Co 7% 15/05/2020 432 0.02
15/05/2022 3,078 0.11 550,000 Sirius XM Radio Inc 4.625%

2,830,000 Goodyear Tire & Rubber Co 8.25% 15/05/2023 544 0.02
15/08/2020 2,957 0.11 1,000,000 Sirius XM Radio Inc 5.375%

3,990, 000 Hanesbrands Inc 6. 375% 15/04/2025 1,023 0.04
15/12/2020 4,140 0.15 500,000 Sirius XM Radio Inc 5.75%

5,450,000 Hilton Worldwide Finance LLC / 01/08/2021 524 0.02
Hilton Worldwide Finance Corp 625,000 Sirius XM Radio 1Inc 5.875%

5.625% 15/10/2021 5,702 0.21 01/10/2020 660 0.02
999,000 Hologic Inc 5.25% 15/07/2022 1,036 0.04 1,350,000 Sirius XM Radio Inc 6%

2,525,000 IAC/InterActiveCorp 4. 75% 15/07/2024 1,424 0.05

15/12/2022 2,374 0.09 2,411,000 SM Energy Co 5% 15/01/2024 2,146 0.08

1,825,000 IAC/InterActiveCorp 4. 875% 2,030,000 SM Energy Co 5.625% 01/06/2025 1,857 0.07

30/11/2018 1,871 0.07 2,450,000 SM Energy Co 6.125% 15/11/2022 2,389 0.09

1,285,000 KLX Inc 5.875% 01/12/2022 1,314 0.05 1,598,000 SM Energy Co 6.5% 01/01/2023 1,558 0. 06
2,250,000 Lennar Corp 4.5% 15/06/2019 2,329 0.08 1,100,000 Smithfield Foods Inc 5.25%

2,545,000 Lennar Corp 4.5% 15/11/2019 2,634 0.10 01/08/2018 1,119 0.04
2,350,000 Lennar Corp 4.75% 15/11/2022 2,356 0.09 3,250,000 Smithfield Foods Inc 6.625%

2,150,000 Lennar Corp 4.75% 30/05/2025 2,129 0.08 15/08/2022 3, 469 0.13
1,190,000 Lennar Corp 4.875% 15/12/2023 1,186 0.04 1,060,000 Smithfield Foods Inc 7.75%

965,000 Lennar Corp 12.25% 01/06/2017 1,109 0.04 01/07/2017 1,145 0.04
2,400,000 Levi Strauss & Co 5% 01/05/2025 2,436 0.09 1,340,000 Sprint Communications Inc 7%

1,850,000 Levi Strauss & Co 6.875% 01/03/2020 1, 404 0.05
01/05/2022 2,012 0.07 2,780,000 Sprint Communications Inc 9%

995,000 Micron Technology Inc b5.25% 15/11/2018 3,057 0.11
01/08/2023 965 0.03 2,450,000 Sunoco LP / Sunoco Finance Corp

500,000 Micron Technology Inc 5.25% 5.5% 01/08/2020 2,511 0.09
15/01/2024 480 0.02 3, 250,000 Sunoco LP / Sunoco Finance Corp

3,395,000 Micron Technology Inc 5.5% 6.375% 01/04/2023 3,282 0.12
01/02/2025 3,259 0.12 1,775,000 T-Mobile USA Inc 5. 25%

500, 000 Micron Technology Inc b5.625% 01/09/2018 1,815 0.07

15/01/2026 473 0.02 5,275,000 T-Mobile USA Inc 6% 01/03/2023 5,262 0.19
2,200,000 Micron Technology Inc 5.875% 4,075,000 T-Mobile USA Ine 6. 125%

15/02/2022 2,239 0.08 15/01/2022 4,146 0.15
1,614,000 Navient Corp 4.625% 25/09/2017 1,630 0. 06 7,650,000 T-Mobile USA Inc 6. 25%

4,150,000 Navient Corp 4.875% 17/06/2019 4,015 0.15 01/04/2021 7, 860 0.29
1,875,000 Navient Corp 5% 26/10/2020 1,755 0. 06 7,325,000 T-Mobile  USA Inc 6. 375%

5,100, 000 Navient Corp 5.5% 15/01/2019 5,049 0.18 01/03/2025 7,326 0.27
4,550,000 Navient Corp 5.5% 25/01/2023 4,084 0.15 5,500,000 T-Mobile  USA Inc 6. 464%

2,150,000 Navient Corp 5.875% 25/03/2021 2,037 0.07 28/04/2019 5,658 0.21
2,050,000 Navient Corp 5.875% 25/10/2024 1,809 0.07 4,425,000 T-Mobile USA Inc 6. 5%

4,350,000 Navient Corp 6% 25/01/2017 4,459 0.16 15/01/2024 4,458 0.16
3,950,000 Navient Corp 6.125% 25/03/2024 3,575 0.13 5,275,000 T-Mobile  USA Inc 6. 542%

3,150,000 Navient Corp 7.25% 25/01/2022 3,103 0.11 28/04/2020 5,433 0. 20
6,710,000 Navient Corp 8% 25/03/2020 7,113 0.26 3,880,000 T-Mobile  USA Inc 6. 625%

11,050, 000 Navient Corp 8.45% 15/06/2018 11, 851 0.43 15/11/2020 3,996 0.14
2,000,000 NCR Corp 4.625% 15/02/2021 1,965 0.07 7,900,000 T-Mobile USA Inc 6. 625%

2,400, 000 NCR Corp 5% 15/07/2022 2,358 0.09 01/04/2023 8, 058 0.29
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6,000, 000 T-Mobile UsA Inc 6.633% 4,250,000 ADT Corp 3.5% 15/07/2022 3,963 0.14
28/04/2021 6, 187 0.22 2,250,000 ADT Corp 4.125% 15/04/2019 2,301 0. 08
5,350,000 T-Mobile UsA Inc 6.731% 3,150,000 ADT Corp 4.125% 15/06/2023 3,036 0.11
28/04/2022 5,510 0.20 4,025,000 ADT Corp 6.25% 15/10/2021 4, 347 0.16
2,325,000 T-Mobile UsA Inc 6. 836% 750,000 AECOM 5.75% 15/10/2022 780 0.03
28/04/2023 2,372 0. 09 775,000 AECOM 5.875% 15/10/2024 802 0.03
415,000 Tesoro Logistics LP / Tesoro 3,100,000 AES Corp 4.875% 15/05/2023 2,875 0.10
Logistics Finance Corp 5.5% 3,200,000 AES Corp 5.5% 15/03/2024 3,032 0.11
15/10/2019 424 0.01 2,450,000 AES Corp 5.5% 15/04/2025 2,279 0. 08
1,750,000 Tesoro Logistics LP / Tesoro 5,110,000 AES Corp 7.375% 01/07/2021 5,442 0.20
Logistics Finance Corp 5.875% 2,800, 000 AES Corp 8% 01/06/2020 3,115 0.11
01/10/2020 1,820 0.07 2,175,000 Allegheny Technologies Inc
2,000,000 Tesoro Logistics LP / Tesoro 5.95% 15/01/2021 1, 860 0.07
Logistics Finance Corp 6.125% 2,100, 000 Allegheny Technologies Ine
15/10/2021 2,080 0.07 7.125% 15/08/2023 1,785 0. 06
1,000,000 Tesoro Logistics LP / Tesoro 1,750,000 Ally Financial Inc 8%
Logistics Finance Corp 6.25% 31/12/2018 1,964 0.07
15/10/2022 1,038 0. 04 1,000,000 Altice US Finance I Corp 5.375%
1,450,000 WPX Energy Inc 5.25% 15/01/2017 1, 446 0. 05 15/07/2023 1,008 0. 04
1,950,000 WPX Energy Inc 5.25% 15/09/2024 1,623 0. 06 770,000 AmeriGas Partners LP / AmeriGas
4,846,000 WPX Energy Inc 6% 15/01/2022 4, 264 0.15 Finance Corp 6.25% 20/08/2019 787 0.03
2,550,000 WPX Energy Inc 7.5% 01/08/2020 2,391 0.09 3,775,000 Aramark Services Inc  5.75%
2,000,000 WPX Energy Inc 8.25% 01/08/2023 1, 860 0.07 15/03/2020 3,935 0.14
975,000 ZF North America Capital Inc 4% 4,100,000 California Resources Corp 5%
29/04/2020 985 0. 04 15/01/2020 2,962 0.11
925,000 ZF North America Capital Inc 8,300,000 California Resources Corp 5.5%
4.5% 29/04/2022 927 0.03 15/09/2021 5,748 0.21
1,435,000 ZF North America Capital Inc 9,575,000 California Resources Corp 6%
4.75% 29/04/2025 1,410 0. 05 15/11/2024 6,511 0.24
8 — 5 4BB/*~ 1,365,000 Chemours Co 6.625% 15/05/2023 1,022 0. 04
420,000 Communications Sales & Leasing 780, 000 Chemours Co 7% 15/05/2025 581 0.02
Inc / CSL Capital LLC 6% 6,400, 000 Chesapeake Energy Corp 4.875%
15/04/2023 405 0.01 15/04/2022 3,968 0.14
1,000, 000 CSC Holdings LLC 5. 25% 3,275,000 Chesapeake Energy Corp 5.375%
01/06/2024 880 0.03 15/06/2021 2,121 0. 08
4,600, 000 CSC Holdings LLC 6. 75% 4,850,000 Chesapeake Energy Corp 5.75%
15/11/2021 4,451 0.16 15/03/2023 3, 056 0.11
2,280,000 CSC Holdings LLC 8. 625% 4,170,000 Chesapeake Energy Corp 6. 125%
15/02/2019 2,451 0.09 15/02/2021 2,731 0.10
3,475,000 Terex Corp 6% 15/05/2021 3,440 0.13 2,725,000 Chesapeake Energy Corp 6.5%
8 — #(BB-/*+ 15/08/2017 2,500 0.09
3,800,000 CCO Holdings LLC / CCO Holdings 5,560,000 Chesapeake Energy Corp 6.625%
Capital Corp 5.125% 15/02/2023 3, 800 0.14 15/08/2020 3,753 0.14
1,500,000 CCO Holdings LLC / CCO Holdings 2,200,000 Chesapeake Energy Corp 6.875%
Capital Corp 5.125% 01/05/2023 1,498 0.05 15/11/2020 1,485 0.05
1,850,000 CCO Holdings LLC / CCO Holdings 2,740,000 Chesapeake Energy Corp 7.25%
Capital Corp 5.25% 15/03/2021 1,901 0.07 15/12/2018 2,206 0.08
5,600,000 CCO Holdings LLC / CCO Holdings 3,925,000 CIT Group Inc 3.875% 19/02/2019 3,974 0.14
Capital Corp 5.25% 30/09/2022 5, 656 0.21 8,550,000 CIT Group Inc 4.25% 15/08/2017 8,732 0.32
980, 000 CCO Holdings LLC / CCO Holdings 4,480,000 CIT Group Inc 5% 15/05/2017 4,620 0.17
Capital Corp 5.375% 01/05/2025 970 0.04 5,300,000 CIT Group Inc 5% 15/08/2022 5,578 0.20
2,250,000 CCO Holdings LLC / CCO Holdings 3,500,000 CIT Group Inc 5% 01/08/2023 3,671 0.13
Capital Corp 5.75% 01/09/2023 2,312 0.08 6,225,000 CIT Group Inc 5.25% 15/03/2018 6, 528 0.24
4,100,000 CCO Holdings LLC / CCO Holdings 3,100,000 CIT Group Inc 5.375% 15/05/2020 3,336 0.12
Capital Corp 5.75% 15/01/2024 4,213 0.15 1,820,000 CIT Group Inc 5.5% 15/02/2019 1,934 0.07
675,000 CCO Holdings LLC / CCO Holdings 750,000 CIT Group Inc 6.625% 01/04/2018 808 0.03
Capital Corp 5.875% 01/05/2027 674 0.02 937,000 Cliffs Natural Resources Inc
6,870,000 CCO Holdings LLC / CCO Holdings 7.75% 31/03/2020 375 0.01
Capital Corp 6.5% 30/04/2021 7,213 0.26 650,000 Cliffs Natural Resources Inc
3,050,000 CCO Holdings LLC / CCO Holdings 8.25% 31/03/2020 582 0.02
Capital Corp 6.625% 31/01/2022 3,222 0.12 2,450,000 Crown Americas LLC / Crown
2,035,000 CCO Holdings LLC / CCO Holdings Americas Capital Corp III 6.25%
Capital Corp 7% 15/01/2019 2, 086 0.08 01/02/2021 2,548 0.09
2,580,000 CCO Holdings LLC / CCO Holdings 4,175,000 Crown Americas LLC / Crown
Capital Corp 7.375% 01/06/2020 2,683 0.10 Americas Capital Corp IV 4.5%
#1{8 — 18 44BB- 15/01/2023 4,175 0.15
2,450,000 ADT Corp 2.25% 15/07/2017 2,435 0. 09
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5,125,000 Denbury Resources Inc 4.625% 700,000 Neptune Finco Corp  6.625%
15/07/2023 3, 459 0.13 15/10/2025 737 0.03
5,325,000 Denbury Resources Inc 5.5% 2,050,000 NGL Energy Partners LP / NGL
01/05/2022 3,767 0.14 Energy Finance Corp 5.125%
1,720,000 Denbury Resources Inc 6.375% 15/07/2019 1,907 0.07
15/08/2021 1, 264 0. 05 1,750,000 NGL Energy Partners LP / NGL
5,650, 000 DISH DBS Corp 4.25% 01/04/2018 5,657 0.21 Energy Finance Corp 6.875%
3,150,000 DISH DBS Corp 4.625% 15/07/2017 3,221 0.12 15/10/2021 1, 689 0. 06
6,750,000 DISH DBS Corp 5% 15/03/2023 6, 244 0.23 4,700,000 NRG Energy Inc 6.25% 15/07/2022 4,347 0.16
4,600,000 DISH DBS Corp 5.125% 01/05/2020 4,588 0.17 4,275,000 NRG Energy Inc 6.25% 01/05/2024 3,815 0.14
8,750,000 DISH DBS Corp 5.875% 15/07/2022 8,553 0.31 4,450, 000 NRG Energy Inc 6. 625%
8,450,000 DISH DBS Corp 5.875% 15/11/2024 8,091 0.29 15/03/2023 4,105 0.15
8,395,000 DISH DBS Corp 6.75% 01/06/2021 8, 668 0.32 4,770,000 NRG Energy Inc 7.625%
6,300,000 DISH DBS Corp 7.875% 01/09/2019 6, 898 0.25 15/01/2018 4,997 0.18
12,890,000 FCA US LLC / CG Co-Issuer Inc 4,760,000 NRG Energy Inc 7.875%
8.25% 15/06/2021 13,776 0. 50 15/05/2021 4,724 0.17
2,875,000 Frontier Communications Corp 4, 260,000 NRG Energy Inc 8.25% 01/09/2020 4,377 0.16
6.25% 15/09/2021 2,573 0.09 1, 100, 000 Nuance Communications Inc
3,575,000 Frontier Communications Corp 5.375% 15/08/2020 1,119 0. 04
6.875% 15/01/2025 3,074 0.11 2,400,000 Outfront Media Capital LLC /
1,850,000 Frontier Communications Corp Outfront Media Capital Corp
7.125% 15/03/2019 1,882 0.07 5.25% 15/02/2022 2,454 0.09
3,400,000 Frontier Communications Corp 1,500,000 Outfront Media Capital LLC /
7.125% 15/01/2023 3,043 0.11 Outfront Media Capital Corp
2,950,000 Frontier Communications Corp 5.625% 15/02/2024 1,553 0. 06
7.625% 15/04/2024 2,655 0.10 1,875,000 Outfront Media Capital LLC /
2,550,000 Frontier Communications Corp Outfront Media Capital Corp
8.125% 01/10/2018 2,690 0.10 5.875% 15/03/2025 1,928 0.07
1,740,000 Frontier Communications Corp 500, 000 Owens—Brockway Glass Container
8.25% 15/04/2017 1,857 0.07 Inc 5% 15/01/2022 506 0.02
4,185,000 Frontier Communications Corp 750, 000 Owens—Brockway Glass Container
8.5% 15/04/2020 4,321 0.16 Inc 5.875% 15/08/2023 796 0.03
2,030,000 Frontier Communications Corp 1, 000, 000 Peabody Energy Corp 10%
8.75% 15/04/2022 1,954 0.07 15/03/2022 270 0.01
4,440,000 Frontier Communications Corp 4,075,000 Pinnacle Entertainment Inc
8.875% 15/09/2020 4,612 0.17 6.375% 01/08/2021 4,335 0.16
2,000,000 Frontier Communications Corp 2,810,000 Pinnacle Entertainment Inc 7.5%
9.25% 01/07/2021 2,030 0.07 15/04/2021 2,961 0.11
9,710,000 Frontier Communications Corp 945,000 Scientific Games International
10.5% 15/09/2022 10,074 0.37 Inc 7% 01/01/2022 945 0.03
15, 280,000 Frontier Communications Corp 2, 350, 000 Suburban Propane Partners
11% 15/09/2025 16, 035 0.58 LP/Suburban Energy Finance Corp
1,600,000 Genworth Holdings Inc 4.8% 5.5% 01/06/2024 2,280 0.08
15/02/2024 1,200 0.04 475,000 Taylor Morrison Communities Inc
1,750,000 Genworth Holdings 1Inc 4.9% / Monarch Communities Inc 5.25%
15/08/2023 1,313 0.05 15/04/2021 480 0.02
2,300,000 Genworth Holdings Inc 6.515% 4,200,000 Tenet Healthcare Corp 4.375%
22/05/2018 2,340 0.09 01/10/2021 4,189 0.15
1,880,000 Genworth Holdings 1Inc 7.2% 3,400,000 Tenet Healthcare Corp 4.5%
15/02/2021 1,814 0.07 01/04/2021 3,408 0.12
3,066,000 Genworth Holdings Inc 7.625% 2,150,000 Tenet Healthcare Corp 4.75%
24/09/2021 2,861 0. 10 01/06/2020 2,182 0.08
2,050,000 Genworth Holdings 1Inc 7.7% 7,075,000 Tenet Healthcare Corp 6%
15/06/2020 2,060 0.07 01/10/2020 7,588 0.28
1,200,000 HD Supply Inc 5.25% 15/12/2021 1,257 0.05 4,100,000 Tenet Healthcare Corp 6.25%
3,610,000 Hughes Satellite Systems Corp 01/11/2018 4,372 0.16
7.625% 15/06/2021 3,944 0.14 1,000,000 TerraForm Power Operating LLC
2,100,000 L Brands Inc 6.9% 15/07/2017 2,268 0.08 5.875% 01/02/2023 925 0.03
2,200,000 Lamar Media Corp 5% 01/05/2023 2,261 0.08 4,620,000 Tribune Media Co 5. 875%
2,200,000 Lamar  Media Corp 5.375% 15/07/2022 4,741 0.17
15/01/2024 2,288 0.08 3,660,000 United Rentals North America
2,100,000 Lamar  Media Corp 5.875% Inc 5.5% 15/07/2025 3,651 0.13
01/02/2022 2,216 0.08 3,575,000 United Rentals North America
4,450,000 LifePoint Health Inc  5.5% Inc 5.75% 15/11/2024 3,646 0.13
01/12/2021 4, 489 0.16 3,825,000 United Rentals North America
2,025,000 LifePoint Health 1Inc 6.625% Inc 6. 125% 15/06/2023 3,978 0.14
01/10/2020 2, 096 0.08
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2,920,000 United Rentals North America 2,047,000 Avon Products Inc 6. 35%
Inc 7.375% 15/05/2020 3,102 0.11 15/03/2020 1,658 0. 06
5,670,000 United Rentals North America 1,975,000 Avon Products Inc 6. 75%
Inc 7.625% 15/04/2022 6,153 0.22 15/03/2023 1,437 0.05
892,000 United Rentals North America 800, 000 BlueLine Rental Finance Corp 7%
Inc 8.25% 01/02/2021 939 0.03 01/02/2019 802 0.03
1,986,000 United States Steel Corp 6.05% 3,850,000 Calumet Specialty Products
01/06/2017 1,857 0.07 Partners LP / Calumet Finance
2,160,000 United States Steel Corp 7% Corp 6.5% 15/04/2021 3,600 0.13
01/02/2018 1,885 0.07 2,380,000 CDW LLC / CDW Finance Corp 5%
2,500,000 United States Steel Corp 7.375% 01/09/2023 2,463 0.09
01/04/2020 1,875 0.07 2,415,000 CDW LLC / CDW Finance Corp 5.5%
1,550,000 United States Steel Corp 7.5% 01/12/2024 2,536 0.09
15/03/2022 1,197 0.04 2,450,000 CDW LLC / CDW Finance Corp 6%
4,525,000 Whiting Petroleum Corp 5% 15/08/2022 2,628 0.10
15/03/2019 4, 310 0.16 6, 665,000 DaVita HealthCare Partners Inc
5,785,000 Whiting Petroleum Corp 5.75% 5% 01/05/2025 6, 598 0.24
15/03/2021 5,395 0.20 7,400,000 DaVita HealthCare Partners Inc
3,095,000 Whiting Petroleum Corp 6.25% 5.125% 15/07/2024 7,511 0.27
01/04/2023 2, 886 0.11 5,000,000 DaVita HealthCare Partners Inc
750,000 WR Grace & Co—Conn b5.125% 5. 75% 15/08/2022 5,250 0.19
01/10/2021 780 0.03 520,000 DCP  Midstream  LLC 5. 85%
48— {$BB-/*~ 21/05/2043 116 0.02
2,050,000 Audatex North America Inc 6% 940, 000 Dollar Tree Inc 5.25%
15/06/2021 2,063 0.07 01/03/2020 982 0.04
1,300,000 Audatex North America Inc 2,265,000 Dollar Tree Inc 5. 75%
6.125% 01/11/2023 1,308 0.05 01/03/2023 2,378 0.09
1,675,000 RR Donnelley & Sons Co 6% 1,550,000 Dynegy Inc 5.875% 01/06/2023 1, 449 0.05
01/04/2024 1,528 0.05 8,900,000 Dynegy Inc 6.75% 01/11/2019 8,900 0.32
1,600,000 RR Donnelley & Sons Co 7% 8,145,000 Dynegy Inc 7.375% 01/11/2022 8,165 0. 30
15/02/2022 1,576 0.06 5,470,000 Dynegy Inc 7.625% 01/11/2024 5,484 0. 20
1,810,000 RR Donnelley & Sons Co 7.875% 1,900,000 FelCor  Lodging LP  5.625%
15/03/2021 1,887 0.07 01/03/2023 1,957 0.07
3,050,000 Windstream Services LLC 6.375% 2,200,000 Ferrellgas LP / Ferrellgas
01/08/2023 2,410 0.09 Finance Corp 6.5% 01/05/2021 2,041 0.07
2,200,000 Windstream Services LLC 7.5% 2,075,000 Ferrellgas LP / Ferrellgas
01/06/2022 1,830 0.07 Finance Corp 6.75% 15/01/2022 1,919 0.07
2,500,000 Windstream Services LLC 7.5% 2,025,000 Ferrellgas LP / Ferrellgas
01/04/2023 2,094 0.08 Finance Corp 6.75% 15/06/2023 1,863 0.07
3,010,000 Windstream Services LLC 7.75% 1,670,000 Genesis Energy LP / Genesis
15/10/2020 2,713 0.10 Energy Finance Corp 6%
4,300,000 Windstream Services LLC 7.75% 15/05/2023 1,520 0. 06
01/10/2021 3,698 0.13 2,980,000 Genesis Energy LP / Genesis
4,400,000 Windstream Services LLC 7.875% Energy Finance Corp 6.75%
01/11/2017 4, 653 0.17 01/08/2022 2,883 0.11
AL — 4B/ *+ 4,250,000 HCA  Holdings  Inc  6.25%
500,000 Alcatel-Lucent USA Inc 4.625% 15/02/2021 4,633 0.17
01/07/2017 517 0.02 10, 335,000 HCA Inc 5.375% 01/02/2025 10,619 0.39
700,000 Alcatel-Lucent USA Inc 6.75% 5,400,000 HCA Inc 5.875% 01/05/2023 5,731 0.21
15/11/2020 742 0.02 8,590,000 HCA Inc 7.5% 15/02/2022 9,878 0. 36
200,000 Alcatel-Lucent USA Inc 8.875% 2,100,000 HCA Inc 8% 01/10/2018 2,373 0.09
01/01/2020 216 0.01 3,680,000 HealthSouth Corp 5.75%
2118 — & {B+ 01/11/2024 3, 680 0.13
1,025,000 American Airlines Group Inc 465,000 HRG Group Inc 7.875% 15/07/2019 493 0.02
4.625% 01/03/2020 1,012 0. 04 2,150,000 HRG Group Inc 7.875% 15/07/2019 2,282 0.08
275,000 American Airlines Group Inc 555,000 Infor US Inc 5.75% 15/08/2020 563 0.02
5.5% 01/10/2019 280 0.01 750,000 Iron Mountain Inc 6% 01/10/2020 795 0.03
1,450,000 American Axle & Manufacturing 2,500,000 Iron Mountain Inc 6% 15/08/2023 2,594 0.09
Inc 6.25% 15/03/2021 1,512 0.06 2,375,000 iStar Inc 4% 01/11/2017 2,322 0.08
2,150,000 American Axle & Manufacturing 3,025,000 iStar Inc 5% 01/07/2019 2,961 0.11
Tne 6.625% 15/10/2022 2,274 0.08 3,025,000 McGraw-Hill Global Education
450,000 Avis Budget Car Rental LLC / Holdings LLC / McGraw-Hill
Avis Budget Finance Inc 5.125% Global Education Finance 9.75%
01/06/2022 458 0.02 01/04/2021 3,312 0.12
2,750,000 Avis Budget Car Rental LLC / 1,925,000 MGM Resorts International 5.25%
Avis Budget Finance Inc 5.5% 31/03/2020 1, 968 0.07
01/04/2023 2, 846 0.10
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5,490,000 MGM Resorts International 6% 3,800,000 Sprint Communications Inc
15/03/2023 5, 565 0. 20 9. 125% 01/03/2017 3,947 0.14
5,500, 000 MGM Resorts International 4,448,000 Sprint Communications Inc 11.5%
6.625% 15/12/2021 5,861 0.21 15/11/2021 4, 670 0.17
4,200,000 MGM Resorts International 6.75% 10, 150,000 Sprint Corp 7.125% 15/06/2024 8,913 0.32
01/10/2020 4,484 0.16 9,200,000 Sprint Corp 7.25% 15/09/2021 8,452 0.31
2, 840, 000 MGM Resorts International 6,900, 000 Sprint Corp 7.625% 15/02/2025 6, 106 0.22
7.625% 15/01/2017 3,018 0.11 18,350,000 Sprint Corp 7.875% 15/09/2023 16, 836 0.61
4,525,000 MGM Resorts International 7.75% 3,250,000 Talen Energy Supply LLC 4.6%
15/03/2022 5,014 0.18 15/12/2021 2,795 0.10
3,450, 000 MGM Resorts International 1,225,000 Talen Energy Supply LLC 4.625%
8.625% 01/02/2019 3,907 0.14 15/07/2019 1,118 0.04
1,550,000 MGM Resorts International 10% 1,300,000 Talen Energy Supply LLC 6.5%
01/11/2016 1, 666 0. 06 01/05/2018 1,323 0.05
2,430,000 MGM Resorts International 2,840,000 Talen Energy Supply LLC 6.5%
11.375% 01/03/2018 2,861 0.10 01/06/2025 2,513 0.09
1,950,000 Nationstar Mortgage LLC  / 3,500,000 Tronox Finance LLC  6.375%
Nationstar Capital Corp 6.5% 15/08/2020 2,503 0.09
01/08/2018 1,901 0.07 1,000,000 Tronox  Finance  LLC  7.5%
2,810,000 Nationstar Mortgage LLC / 15/03/2022 708 0.03
Nationstar Capital Corp 6.5% 1,445,000 Univision Communications Inc
01/07/2021 2,592 0.09 5.125% 15/05/2023 1,427 0.05
1,700,000 Nationstar Mortgage LLC  / 1,340,000 Univision Communications Inc
Nationstar Capital Corp 7.875% 5.125% 15/02/2025 1,313 0. 05
01/10/2020 1,675 0.06 1,145,000 Univision Communications Inc
1,700,000 Netflix Inc 5.375% 01/02/2021 1,794 0.07 6. 75% 15/09/2022 1,211 0.04
1,015,000 Netflix Inc 5.5% 15/02/2022 1,071 0.04 2,000,000 US Airways Group Inc 6.125%
1,600,000 Netflix Inc 5.75% 01/03/2024 1,694 0. 06 01/06/2018 2,070 0.08
880,000 Netflix Inc 5.875% 15/02/2025 928 0.03 1,150,000 West Corp 5.375% 15/07/2022 1,095 0.04
1, 850, 000 Oasis Petroleum Inc 6. 5% 1,320,000 Zebra Technologies Corp 7.25%
01/11/2021 1,563 0. 06 15/10/2022 1,436 0.05
3,975,000 Oasis Petroleum 1Inc  6.875% R4 — 1 AR/~
15/03/2022 3, 399 0.12 700,000 OneMain Financial Holdings Inc
1,550,000 Oasis Petroleum Inc 6.875% 6.75% 15/12/2019 740 0.03
15/01/2023 1,343 0. 05 850,000 OneMain Financial Holdings Inc
1,750,000 Oasis Petroleum Inc  7.25% 7.25% 15/12/2021 887 0.03
01/02/2019 1,676 0.06 FH8 — 18 4B/ *+
1,155,000 Platform Specialty Products 500,000 Freescale Semiconductor Inc 5%
Corp 6.5% 01/02/2022 985 0. 04 15/05/2021 516 0. 02
14,500, 000 Reynolds Group Issuer Inc / 970,000 Freescale Semiconductor Inc 6%
Reynolds Group Issuer LLC / 15/01/2022 1,031 0. 04
Reynolds Group Issuer Lu 5.75% 800,000 SunGard Data Systems Inc 7.375%
15/10/2020 15, 064 0.55 15/11/2018 817 0.03
4,550,000 Reynolds Group Issuer Inc / 2,740,000 SunGard Data Systems Inc 7.625%
Reynolds Group Issuer LLC / 15/11/2020 2,853 0. 10
Reynolds Group Issuer Lu 6.875% & — (4B
15/02/2021 4,743 0.17 1,200,000 Alere Inc 7.25% 01/07/2018 1, 251 0. 05
3,290,000 Reynolds Group Issuer Inc / 1,754,000 Aleris International Inc 7.625%
Reynolds Group Issuer LLC / 15/02/2018 1,644 0.06
Reynolds Group Issuer Lu 7.875% 1,587,000 Aleris International Inc 7.875%
15/08/2019 3,413 0.12 01/11/2020 1,492 0.05
3,235,000 SBA  Telecommunications  Inc 4,200,000 APX Group Inc 6.375% 01/12/2019 4,084 0.15
5. 76% 15/07/2020 3,377 0.12 1,360,000 Avaya Inc 7% 01/04/2019 1,081 0.04
2,250,000 Sinclair Television Group Inc 2,550,000 Berry Petroleum Co LLC 6.375%
5.375% 01/04/2021 2,256 0.08 15/09/2022 918 0.03
1,050,000 Sinclair Television Group Inc 2,750,000 Berry Plastics Corp b5.125%
5.625% 01/08/2024 1,026 0.04 15/07/2023 2,729 0.10
1,650,000 Sinclair Television Group Inc 1,875,000 Berry Plastics Corp  5.5%
6. 125% 01/10/2022 1, 695 0.06 15/05/2022 1,922 0.07
6,925,000 Sprint Communications Inc 6% 570,000 Berry Plastics Corp 6%
01/12/2016 7,003 0.26 15/10/2022 597 0.02
9,600,000 Sprint Communications Inc 6% 5,525,000 Calpine Corp 5.375% 15/01/2023 5, 283 0.19
15/11/2022 8,172 0.30 2,610,000 Calpine Corp 5.5% 01/02/2024 2, 466 0.09
7,050,000 Sprint Communications Inc 7% 6,672,000 Calpine Corp 5.75% 15/01/2025 6, 322 0.23
15/08/2020 6, 506 0.24 3,090,000 Carrizo 0il & Gas Inc 6.25%
5,555,000 Sprint Communications Inc 15/04/2023 2, 889 0.10
8.375% 15/08/2017 5, 680 0.21
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2,500,000 Carrizo 0il & Gas Inc 7.5% 1,700,000 KB Home 4.75% 15/05/2019 1,670 0. 06
15/09/2020 2,494 0.09 1,900,000 KB Home 7% 15/12/2021 1,919 0.07
59,000 Cincinnati Bell Inc 8.375% 1,900,000 Laredo Petroleum Inc 5.625%
16/10/2020 61 0. 00 15/01/2022 1,781 0. 06
3,175,000 Clear Channel Worldwide 2,250,000 Laredo Petroleum Inc 7.375%
Holdings Inc 6.5% 15/11/2022 3,238 0.12 01/05/2022 2,205 0.08
9,075,000 Clear Channel Worldwide 2,500,000 Level 3 Communications Inc
Holdings Inc 6.5% 15/11/2022 9,470 0.34 5.75% 01/12/2022 2,556 0.09
8, 190, 000 Clear Channel Worldwide 900, 000 Level 3 Financing Inc 5.125%
Holdings Inc 7.625% 15/03/2020 8,477 0.31 01/05/2023 909 0.03
500,000 Cliffs Natural Resources Inc 4,125,000 Level 3 Financing Inc 5.375%
4.875% 01/04/2021 145 0.01 15/08/2022 4,115 0.15
550, 000 CommScope Inc 5% 15/06/2021 551 0.02 180,000 Level 3 Financing Inc 5.375%
775,000 CommScope Inc 5.5% 15/06/2024 767 0.03 15/01/2024 182 0.01
1,410,000 CommScope Technologies Finance 875,000 Level 3 Financing Inc 5.375%
LLC 6% 15/06/2025 1,435 0.05 01/05/2025 873 0.03
750,000 Comstock Resources Inc  10% 2,135,000 Level 3 Financing Inc 5.625%
15/03/2020 489 0.02 01/02/2023 2,199 0.08
1,650,000 Covanta Holding Corp 5.875% 3,300,000 Level 3 Financing Inc 6.125%
01/03/2024 1,638 0. 06 15/01/2021 3,481 0.13
1,525,000 Covanta Holding Corp 6.375% 3,000,000 Level 3 Financing Inc 7%
01/10/2022 1,597 0. 06 01/06/2020 3,173 0.12
850,000 Covanta Holding Corp 7.25% 2,830,000 Level 3 Financing Inc 8.625%
01/12/2020 882 0.03 15/07/2020 2,989 0.11
500, 000 Endo Finance LLC 5. 75% 900, 000 Post Holdings Inc 6% 15/12/2022 902 0.03
15/01/2022 492 0.02 925,000 Post  Holdings Inc  6.75%
950,000 Endo Finance LLC / Endo Finco 01/12/2021 953 0.03
Inc 5.375% 15/01/2023 931 0.03 5,700,000 Post  Holdings  Inc  7.375%
3,535,000 EP  Energy LLC / Everest 15/02/2022 5,999 0.22
Acquisition Finance Inc 6.375% 1,220,000 Post Holdings Inc 7.75%
15/06/2023 2, 669 0.10 15/03/2024 1,302 0.05
8,370,000 EP  Energy LLC / Everest 365,000 Post Holdings Inc 8% 15/07/2025 395 0.01
Acquisition Finance Inc 9.375% 750,000 Realogy Group LLC / Realogy Co-
01/05/2020 7,282 0.26 Issuer Corp 4.5% 15/04/2019 7173 0.03
1,930,000 FelCor Lodging LP 6% 01/06/2025 1,993 0.07 1,310,000 SandRidge Energy 1Inc 8.75%
3,990,000 First Data Corp 7% 01/12/2023 4, 060 0.15 01/06/2020 802 0.03
2,140,000 First Data Corp 8. 25% 2,875,000 SBA Communications Corp 4.875%
15/01/2021 2,244 0.08 15/07/2022 2,947 0.11
2,246,000 First  Data  Corp 10. 625% 2,100,000 SBA Communications Corp b5.625%
16/06/2021 2,507 0.09 01/10/2019 2,192 0.08
2,083,000 First Data Corp 11. 25% 9,575,000 Scientific Games International
15/01/2021 2,305 0.08 Inc 10% 01/12/2022 8,474 0.31
12,110,000 First Data Corp 12. 625% 2,640,000 Seventy Seven Operating LLC
15/01/2021 13, 866 0. 50 6.625% 15/11/2019 1,558 0. 06
1,075,000 Florida East Coast Holdings 1,020,000 Spectrum Brands Inc  5.75%
Corp 6.75% 01/05/2019 1,082 0.04 15/07/2025 1,088 0.04
1,125,000 Gates Global LLC / Gates Global 2,050,000 Spectrum Brands Inc 6.375%
Co 6% 15/07/2022 900 0.03 15/11/2020 2,188 0.08
2,291,000 Genworth Holdings Inc 6.15% 2,240,000 Spectrum Brands Inc  6.625%
15/11/2066 1,008 0.04 15/11/2022 2,447 0.09
2,850,000 Hertz Corp 5.875% 15/10/2020 2,950 0.11 3,150,000 Toys R Us Property Co II LLC
2,150,000 Hertz Corp 6.25% 15/10/2022 2,247 0.08 8.5% 01/12/2017 3,044 0.11
6, 150,000 Hertz Corp 6.75% 15/04/2019 6,311 0.23 314, 000 WMG Acquisition Corp 6%
2,050,000 Hertz Corp 7.375% 15/01/2021 2,135 0.08 15/01/2021 323 0.01
2,050,000 Hertz Corp 7.5% 15/10/2018 2,094 0.08 #HE— {38/ *-
2,960, 000 Huntsman International LLC 2,550,000 Cablevision Systems Corp 5.875%
4.875% 15/11/2020 2,790 0.10 15/09/2022 2,123 0.08
450, 000 Huntsman International LLC 3,100,000 Cablevision Systems Corp 7.75%
5.125% 15/11/2022 421 0.02 15/04/2018 3,239 0.12
250,000 Jefferies Finance LLC / JFIN 2,200,000 Cablevision Systems Corp 8%
Co-Issuer Corp 6. 875% 15/04/2020 2,134 0.08
15/04/2022 234 0.01 3,350,000 Cablevision Systems Corp 8.625%
625,000 Jefferies Finance LLC / JFIN 15/09/2017 3,568 0.13
Co-Issuer Corp 7.375% 5,010,000 Communications Sales & Leasing
01/04/2020 613 0.02 Inc / CSL Capital LLC 8.25%
500, 000 Jefferies Finance LLC / JFIN 15/10/2023 4,621 0.17
Co-Issuer Corp 7.5% 15/04/2021 481 0. 02
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3,100,000 Springleaf Finance Corp 5. 25% 5,800,000 Linn Energy LLC / Linn Energy
15/12/2019 3,077 0.11 Finance Corp 6.25% 01/11/2019 1,345 0.05
6,795,000 Springleaf Finance Corp 6.9% 4,700,000 Linn Energy LLC / Linn Energy
15/12/2017 7,152 0.26 Finance Corp 6.5% 15/05/2019 1,199 0.04
2,725,000 Springleaf Finance Corp 7.75% 2,675,000 Linn Energy LLC / Linn Energy
01/10/2021 2,936 0.10 Finance Corp 6.5% 15/09/2021 589 0.02
A — AR AR/ >+ 4,020,000 Linn Energy LLC / Linn Energy
4,100,000 SunGard Data Systems Inc 6.625% Finance Corp 7.75% 01/02/2021 905 0.03
01/11/2019 4,243 0.16 3,910,000 Linn Energy LLC / Linn Energy
A — {48~ Finance Corp 8.625% 15/04/2020 1,017 0. 04
4,665,000 Amsurg Corp 5.625% 15/07/2022 4,583 0.17 2,150,000 Memorial Production Partners LP
2,005,000 Argos Merger Sub Inc 7.125% / Memorial Production Finance
15/03/2023 2,110 0.08 Corp 6.875% 01/08/2022 1,333 0.05
985,000 Builders FirstSource Inc 10.75% 3,200,000 Memorial Production Partners LP
15/08/2023 1,019 0.04 / Memorial Production Finance
950, 000 Cequel Communications Holdings Corp 7.625% 01/05/2021 2,144 0.08
I LLC / Cequel Capital Corp 250,000 Michaels Stores Inc 5.875%
5.125% 15/12/2021 910 0.03 15/12/2020 264 0.01
500, 000 Cequel Communications Holdings 750,000 Midstates Petroleum Co Inc /
I LLC / Cequel Capital Corp Midstates Petroleum Co LLC 10%
5.125% 15/12/2021 478 0.02 01/06/2020 519 0.02
1,450,000 Cequel Communications Holdings 1,350,000 Murray  Energy Corp 11.25%
I LLC / Cequel Capital Corp 15/04/2021 368 0.01
6.375% 15/09/2020 1,454 0.05 3,003,000 NBTY Inc 9% 01/10/2018 3,074 0.11
13,150,000 CHS/Community Health Systems 1,725,000 Neptune Finco Corp  10.125%
Inc 6.875% 01/02/2022 13,249 0.48 15/01/2023 1,824 0.07
5,350,000 CHS/Community Health Systems 2,000,000 Neptune Finco Corp  10.875%
Inc 7.125% 15/07/2020 5,497 0. 20 15/10/2025 2,132 0.08
8,625,000 CHS/Community Health Systems 5,700, 000 Peabody Energy Corp 6%
Inc 8% 15/11/2019 8,948 0.32 15/11/2018 998 0.04
1,350,000 Citgo  Holding  Inc  10.75% 4,912,000 Peabody  Energy Corp  6.25%
15/02/2020 1,347 0.05 15/11/2021 712 0.02
2,175,000 Cott Beverages Inc  5.375% 2,380,000 Peabody Energy Corp 6. 5%
01/07/2022 2,164 0.08 15/09/2020 324 0.01
2,600,000 Cott Beverages Inc 6. 75% 3,200,000 Regal Entertainment Group 5.75%
01/01/2020 2,749 0.10 15/03/2022 3,280 0.12
1,400,000 Energy XXI Gulf Coast Inc 11% 5,200,000 Sanchez Energy Corp 6.125%
15/03/2020 746 0.03 15/01/2023 3,770 0.14
6, 736,000 First Data Corp 11. 75% 2,350,000 Sanchez Energy Corp  7.75%
15/08/2021 7,687 0.28 15/06/2021 1,868 0.07
2,980,000 GenOn  Energy Inc 7.875% 1,550,000 SUPERVALU Inc 6.75% 01/06/2021 1,504 0.05
15/06/2017 2,764 0.10 256,000 SUPERVALU Inc 8% 01/05/2016 262 0.01
2,690,000 GenOn Energy Inc 9. 5% 1,800,000 USG Corp 6.3% 15/11/2016 1, 858 0.07
15/10/2018 2,367 0.09 2,250,000 USG Corp 9.75% 15/01/2018 2,531 0.09
2, 250, 000 GenOn Energy Inc 9. 875% 2,750,000 Valeant Pharmaceuticals
15/10/2020 1,867 0.07 International 6.375% 15/10/2020 2,489 0.09
950, 000 Harland Clarke Holdings Corp 330,000 Valeant Pharmaceuticals
9.25% 01/03/2021 806 0.03 International 6.75% 15/08/2021 294 0.01
5,900, 000 HD Supply Inc 7.5% 15/07/2020 6, 283 0.23 640,000 Valeant Pharmaceuticals
3,750,000 HD Supply Inc 11.5% 15/07/2020 4,237 0.15 International 7% 01/10/2020 587 0.02
1,995,000 Infor US Inc 6.5% 15/05/2022 1,885 0.07 500,000 Valeant Pharmaceuticals
650,000 inVentiv Health Inc 9% International 7.25% 15/07/2022 450 0.02
15/01/2018 668 0.02 1,650,000 Verso Paper Holdings LLC /
4,550,000 Iron  Mountain  Inc  5.75% Verso Paper Inc 11. 75%
15/08/2024 4,584 0.17 15/01/2019 371 0.01
1,070,000 Jaguar Holding Co II / 675,000 WMG  Acquisition Corp 6. 75%
Pharmaceutical Product 15/04/2022 628 0.02
Development LLC 6. 375% 1,725,000 XPO Logistics Inc 6. 5%
01/08/2023 1,065 0.04 15/06/2022 1, 540 0. 06
450,000 K Hovnanian Enterprises Inc 800,000 XPO  Logistics  Inc  7.875%
7.25% 15/10/2020 424 0.01 01/09/2019 806 0.03
2,625,000 Kindred Healthcare Inc 6.375% 5,975,000 Zayo Group LLC / Zayo Capital
15/04/2022 2,481 0.09 Inc 6% 01/04/2023 6,092 0.22
2,500,000 Kindred Healthcare Inc 8.75% 302,000 Zayo Group LLC / Zayo Capital
15/01/2023 2, 606 0. 09 Inc 10.125% 01/07/2020 329 0.01
7,900, 000 Kinetic Concepts Inc / KCI USA
Inc 10.5% 01/11/2018 8, 305 0. 30
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#1148 — #&4FCCC+/*+ 2,690,000 Reynolds Group Issuer Inc /
553,000 Albertson’s Holdings Reynolds Group Issuer LLC /
LLC/Safeway Inc 7. 75% Reynolds Group Issuer Lu 8.5%
15/10/2022 597 0.02 15/05/2018 2,717 0. 10
7,850,000 Rite Aid Corp 6.125% 01/04/2023 8, 488 0.31 2,300,000 Reynolds Group Issuer Inc /
3,350,000 Rite Aid Corp 6.75% 15/06/2021 3,593 0.13 Reynolds Group Issuer LLC /
3,360,000 Rite Aid Corp 9.25% 15/03/2020 3, 604 0.13 Reynolds Group Issuer Lu 9%
415 — & 44CCC+ 15/04/2019 2,352 0.08
2,250,000 AK Steel Corp 7.625% 15/05/2020 1,125 0.04 5,650,000 Reynolds Group Issuer Inc /
1, 750,000 AK Steel Corp 7.625% 01/10/2021 844 0.03 Reynolds Group Issuer LLC /
345,000 Alere Inc 6.375% 01/07/2023 359 0.01 Reynolds Group Issuer Lu 9.875%
1,900,000 Alere Inc 6.5% 15/06/2020 1,962 0.07 15/08/2019 5,947 0.22
3,600,000 APX Group Inc 8.75% 01/12/2020 2,970 0.11 1,900,000 Seventy Seven Energy Inc 6.5%
1,355,000 Avaya Inc 10.5% 01/03/2021 522 0.02 15/07/2022 575 0.02
1,625,000 BMC Software Finance Inc 8.125% 5,805,000 Tenet Healthcare Corp 5%
15/07/2021 1,259 0.04 01/03/2019 5,674 0.21
2,935,000 Boyd Gaming Corp 6. 875% 1,750,000 Tenet Healthcare Corp 5.5%
15/05/2023 3,104 0.11 01/03/2019 1,724 0. 06
3,325,000 BreitBurn Energy Partners LP / 8,215,000 Tenet Healthcare Corp 6.75%
BreitBurn Finance Corp 7.875% 15/06/2023 8, 143 0.30
15/04/2022 1,263 0.05 2,420,000 Tenet  Healthcare Corp 8%
4,100,000 Caesars Entertainment Resort 01/08/2020 2,505 0.09
Properties LLC / Caesars 12,725,000 Tenet Healthcare Corp 8.125%
Entertainment Resort Prope 8% 01/04/2022 13, 441 0.49
01/10/2020 4, 069 0.15 2,125,000 TransDigm Inc 5.5% 15/10/2020 2,141 0.08
2,150,000 Chaparral Energy Inc 7.625% 5,100,000 TransDigm Inc 6% 15/07/2022 5,189 0.19
15/11/2022 693 0.02 5,275,000 TransDigm Inc 6.5% 15/07/2024 5,367 0.19
1,670,000 Chaparral Energy Inc 8.25% 1,950,000 TransDigm Inc 6.5% 15/05/2025 1,984 0.07
01/09/2021 559 0.02 2,050,000 TransDigm Inc 7.5% 15/07/2021 2,158 0.08
1,225,000 Crimson Merger Sub Inc 6.625% 950,000 Univision Communications Inc
15/05/2022 1,053 0. 04 8.5% 15/05/2021 993 0. 04
965,000 DJO Finco Inc / DJO Finance LLC 3,550,000 WideOpenWest Finance LLC /
/ DJO Finance Corp 8.125% WideOpenWest Capital Corp
15/06/2021 955 0.03 10. 25% 15/07/2019 3,559 0.13
565,000 Halcon Resources Corp 8.625% 448 —#&44CCC
01/02/2020 487 0.02 2,525,000 Advanced Micro Devices Inc
6,800,000 Hexion Inc 6.625% 15/04/2020 5,780 0.21 6.75% 01/03/2019 1, 969 0.07
1,000,000 HRG Group Inc 7.75% 15/01/2022 993 0. 04 2,280,000 Advanced Micro Devices Inc 7%
2,000,000 HRG Group Inc 7.75% 15/01/2022 1,985 0.07 01/07/2024 1,596 0. 06
1,345,000 HUB International Ltd 7.875% 1,900, 000 Advanced Micro Devices Inc 7.5%
01/10/2021 1,335 0.05 15/08/2022 1, 387 0.05
6,625,000 iHeartCommunications Inc 9% 2,000,000 Advanced Micro Devices Inc
15/12/2019 5,615 0. 20 7.75% 01/08/2020 1, 480 0.05
7,360,000 iHeartCommunications Inc 9% 1,600,000 Claire’s Stores Inc 9%
01/03/2021 6, 054 0.22 15/03/2019 1,308 0.05
4,390, 000 iHeartCommunications Inc 9% 1,750,000 Comstock Resources Inc 7.75%
15/09/2022 3,589 0.13 01/04/2019 372 0.01
4,155,000 iHeartCommunications Inc 2,100,000 EPL 0il & Gas 1Inc 8.25%
10. 625% 15/03/2023 3,490 0.13 15/02/2018 662 0.03
2,400,000 iHeartCommunications Inc 11.25% 1,100,000 Halcon Resources Corp  13%
01/03/2021 2,052 0.07 15/02/2022 638 0.02
2,335,000 Kinetic Concepts Inc / KCI USA 4,660,000 Hexion Inc 8.875% 01/02/2018 3,588 0.13
Inc 12.5% 01/11/2019 2,475 0.09 2,475,000 Hexion Inc / Hexion Nova Scotia
1,250,000 Laureate Education Inc 9.25% Finance ULC 9% 15/11/2020 1, 287 0. 05
01/09/2019 994 0.04 3,000,000 Penn  Virginia  Corp  8.5%
1,025,000 MPH Acquisition Holdings LLC 01/05/2020 863 0.03
6.625% 01/04/2022 1,045 0.04 1,750,000 Toys R Us Inc  10.375%
1,023,000 Neiman Marcus Group LTD LLC 8% 15/08/2017 1,400 0.05
15/10/2021 1,059 0.04 #148 — 44000
300,000 Petco Animal Supplies Inc 9.25% 2,000,000 Affinion  Group Inc 7.875%
01/12/2018 308 0.01 15/12/2018 1,530 0. 06
4,250,000 Reynolds Group Issuer Inc / 825,000 American Energy-Permian Basin
Reynolds Group Issuer LLC / LLC / AEPB Finance Corp 7.125%
Reynolds Group Issuer Lu 8.25% 01/11/2020 450 0.02
15/02/2021 4, 420 0.16 575,000 American Energy—Permian Basin
LLC / AEPB Finance Corp 7.375%
01/11/2021 313 0.01
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5,000,000 Caesars Entertainment Resort HE-BHLEL
Properties LLC /  Caesars 2,700,000 Kindred Escrow Corp 8%
Entertainment Resort Prope 11% 15/01/2020 2,795 0.10
01/10/2021 4,787 0.17 FESE 2,294, 348 83.42
2,450,000 Energy XXI Gulf Coast Inc 55 2,643,327 96. 11
6.875% 15/03/2024 478 0.02
1, 755,000 Energy XXI Gulf Coast Inc 7.5% EETEEIIAA~NDERABRER X —
15/12/2021 344 0.01 s
2,880,000 Energy XXT Gulf Coast Tnc 9.25% FANSOF
16/12/2007 864 0.03 65, 178, 710 Institutional Cash Series Plc -
3,700,000 iHeartCommunications Inc 10% Institutional Us Dollar
15/01/2018 _ 1,952 0.07 Liquidity Fund 65,179 2.37
1,700,000 JC Penney Corp Inc 5.65% FALS Y REE 65.179 2 37
01/06/2020 1,551 0. 06 R IE~OER AT -
1,425,000 JC Penney Corp Inc 8.125% I " 65. 179 237
01/10/2019 1,418 0. 05 ™ == - -
5,375,000 Navistar International Corp A {58 & 5t 2, 708, 506 98. 48
8.25% 01/11/2021 4,193 0.15 Tk 5 446 0.02
1,210,000 NGPL  PipeCo  LLC  7.119% DD MARE 41,423 1.50
165/12/2017 1,119 0.04 BEREEESRAFICRET
750, 000 NGPL PipeCo LLC 9. 625% it EEMEE. PRIRE 2,150, 375 100. 00
01/06/2019 698 0.03
A — #4400
1,775,000 Arch Coal Inc 7% 15/06/2019 51 0.00
770,000 Arch Coal Inc 7.25% 01/10/2020 22 0. 00
2,800,000 Arch Coal Inc 7.25% 15/06/2021 7 0. 00
1,050,000 Claire’s Stores Inc 8.875%
15/03/2019 420 0.02
A — 844D
2,700,000 EXCO Resources Inc 7.5%
15/09/2018 742 0.03
2, 050, 000 EXCO Resources Inc 8. 5%
15/04/2022 441 0.02
375,000 Hercules Offshore Inc 8.75%
15/07/2021 75 0. 00
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i 7—X JP.EIHY FILETHERES UCITS ETF
REBRMAER

20154£10 7 30 H BIFE
A #E NIEAGE  FEE PEAIAEIC AW BE NIEAGE P PEAIAEIC
ThEL  EnpEE TREL ABoHE
% %
BROIHFMEIFTIC EFARDH 5N TLSARHTIE TR Sh TS ERET 5,996,000 Banco Nacional de
BeEE Desenvolvimento  Economico e
&5 Social 6.5% 10/06/2019 5,996 0.16
FILEUFL 11,092,000 Brazilian Government
Ef& — & {1000+ Internatif)nal Bond 2. 625% .
57,089,947 Argentine Republic Government 05/01/2023 9,165 0.24
Tnternational Bond 2.5% 18,997, 000 Bramllar} Government
31/12/2038 35,935 0.94 International Bond 4. 25%
48,507 Argentine Republic Government 07/0%/2025 . 16, 879 0. 44
International Bond 2. 5% 16, 093, 000 Brazlhax.l Government
31/12/2038 30 0.00 I?tern?t}onal Bond 4. 875%
12,547,100 Argentine Republic Government 22/01/2021 15, 831 0.41
Tnternational Bond 8. 28% 18, 889, 000 Bramllar} Government
31/12/2033 19, 087 0.50 International Bond 5%
34,136,810 Argentine Republic Government 27/0%/2045 . 14, 332 0.38
International Bond 8. 28% 14, 944, 000 Brazlhax.l GO\'ernm?nt
31/12/2033 53,126 1.39 International Bond 5. 625% ) )
FLEUFUEE 108, 178 283 07/0%/2041 12,198 0.32
10,532,000 Brazilian Government
F—ZRSYT International Bond 5.875%
15/01/2019 11, 230 0.29
AR — 4R {TAA- 11, 698, 000 Brazili )
" ~ - s N razilian Government
8,621,000 CNOOC Curtis Funding No 1 Pty International Bond 7.125%
Ltd 4.5% 03/10/2023 9,010 0.24 20/01,/2037 11. 362 0.30
A—R S YT EE 9,010 0.24 - ’ :
> 9, 358,000 Brazilian Government
e s International Bond 8. 25%
i 217A% e 2 20/01/2034 10,013 0.26
R — 18 4BB+/ ™~ 6,097,000 Brazilian Government
12,643,000 State 0il Co of the Azerbaijan International Bond 8. 875%
Republic 4.75% 13/03/2023 11, 094 0.29 15/04/2024 7,294 0.19
[ {5 — #& {4BBB- 7,326,000 Brazilian Government
15, 349, 000 Republic of Azerbai jan International  Bond  10.125%
International Bond 4. 75% 15/05/2027 9, 624 0.25
18/03/2024 14, 678 0.38 JISULEE 163, 880 4.28
FELNL Dv VER 25,772 0.67
e EEY7— U B
ISP AR —TBTAA
#HAR — 5 {4BBB— 11,300, 000 Sinopec Group Overseas
5,470,000 Caixa Economica Federal 2.375% Development 2012 Ltd  3.9%
06/11/2017 5,121 0.13 17/05/2022 11, 584 0. 30
1H4E — & 4BB+ 5,761,000 Sinopec Group Overseas
6,215,000 Caixa Economica Federal 4.25% Development 2012 Ltd 4.875%
13/05/2019 5,671 0.15 17/05/2042 5,908 0.16
6,640,000 Caixa Economica Federal 4.5% 13, 000, 000 Sinopec Group Overseas
03/10/2018 6,275 0.16 Development 2013 Ltd 4.375%
i —H&{3BB+ 17/10/2023 13, 600 0.36
2,753,000 Banco Nacional de 13,994, 000 Sinopec Group Overseas
Desenvolvimento  Economico e Development 2014 Ltd 4.375%
Social 4% 14/04/2019 2,560 0.07 10/04/2024 14, 622 0.38
5,788, 000 Banco Nacional de 19,515, 000 Sinopec Group Overseas
Desenvolvimento  Economico e Development 2015 Ltd 2.5%
Social 5.5% 12/07/2020 5,412 0.14 28/04/2020 19, 241 0. 50
8, 335,000 Banco Nacional de 8,459, 000 Sinopec Group Overseas
Desenvolvimento  Economico e Development 2015 Ltd  3.25%
Social 5.75% 26/09/2023 7,335 0.19 28/04/2025 8,116 0.21
7,443,000 Banco Nacional de 7,406,000 State Grid Overseas Investment
Desenvolvimento  Economico e 2013 Ltd 3.125% 22/05/2023 7, 320 0.19
Social 6.369% 16/06/2018 7,582 0. 20
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8,618,000 State Grid Overseas Investment aAXBYA
2014 Ltd 2.75% 07/05/2019 8, 750 0.23 E {5 —1&{1BB
11,850,000 State Grid Overseas Investment 11,804, 000 Costa Rica Government
2014 Ltd 4.125% 07/05/2024 12,571 0.33 International Bond 4. 25%
A — A 26/01/2023 10, 624 0.28
10, 375,000 Sinochem Overseas Capital Co 11,530,000 Costa Rica Government
Ltd 4.5% 12/11/2020 10, 920 0.29 International Bond %
#i5 — & {4BBB+ 04/04/2044 10, 363 0.27
8,025,000 Charming Light Investments Ltd 12,551,000 Costa Rica Government
3. 75% 03/09/2019 8, 147 0.21 International Bond 7. 158%
KEIT7—VUHBEE 120,779 3.16 12/03/2045 11,374 0.30
aARBYHEER 32, 361 0.85
TARVHES
AT — R ATAA- Y07 F7
6,891,000 Amber Circle Funding Ltd 3.25% EfE —4&{4BB
04/12/2022 6, 848 0.18 19,707,000 Croatia Government
148 — 18 {1BB+ International Bond 5. 5%
7,100,000 Brazil Minas SPE via State of 04/04/2023 20, 298 0.53
Minas Gerais 5.333% 15/02/2028 5,718 0.15 19, 581, 000 Croatia Government
TARVHEBEE 12, 626 0.33 International Bond 6%
26/01/2024 20, 756 0. 54
F1) 17,660, 000 Croatia Government
3118 — 1R (TAA- International Bond 6. 375%
16,584, 000 Corp Nacional del Cobre de 24/03/2021 19,020 0.50
Chile 3% 17/07/2022 15, 620 0.41 13, 745,000 Croatia Government
12,638,000 Corp Nacional del Cobre de International — Bond  6.625%
Chile 3.75% 04/11/2020 12,877 0.33 14/07/2020 14,927 0.39
14,048,000 Corp Nacional del Cobre de 17,312,000 Croatia Government
Chile 3.875% 03/11/2021 14,139 0.37 International ~ Bond  6.75%
10,000, 000 Corp Nacional del Cobre de 05/11/2019 ~ 18, 805 0. 49
Chile 4.5% 16/09/2025 9,914 0.26 207 F7&st 93, 806 2.45
B — 18 {FAA- .
9,080,000 Chile Government International k2 =hHNE
Bond 3. 125% 27/03/2025 9,137 0.24 [Ef — #{4BB~
F &5 61,687 1.61 17, 255,000 Dominican Republic
International Bond 5.5%
anyE7 27/01/2025 17,039 0.44
[E1& — 1% {1BBB 11,717,000 Dominican Republic
8,337,000 Colombia Government International Bond 5. 875% |
International Bond 2. 625% N 18/94(2024 . 11,893 0.31
15/03/2023 7,528 0.20 22, 366, 000 Domini car_) Republic
19, 110, 000 Colombia Government International Bond 6. 850 N
International Bond 4% 27/(_)1(2045 . 22,142 0.58
26/02/2024 18, 747 0. 49 17, 494, 000 Domuucar} Republic
15,387,000 Colombia Government International ~ Bond  7.45% .
International Bond 4. 375% 30/94(20“ . 18, 456 0.48
12/07/2021 15, 833 0.41 17,024, 000 Domini car_) Republic
20, 118,000 Colombia Government ég;g;?;;;?“al Bond 7.5% 18. 578 0.49
o 047 RS =hsmEas 88, 108 2.30
21,013,000 Colombia Government .
International Bond 5. 625% Bl %
26/02/2044 20, 330 0.53 Eff — #5148
20,711,000 Colombia Government 24,229,000 Ecuador Government
International Bond 6. 125% International Bond 7. 95%
18/01/2041 21, 281 0.55 20/06/2024 18, 293 0.48
16, 470,000 Colombia Government 17,705,000 Ecuador Government
International Bond 7.375% International Bond 10. 5%
18/03/2019 18, 817 0.49 24/03/2020 14, 629 0.38
15,212,000 Colombia Government IV 7 ELAE 32,922 0. 86
International Bond 7.375%
18/09/2037 17, 646 0. 46 Ik
9,208,000 Colombia Government EME — A& 14B-
International Bond 8. 125% 11,776,000 Egypt Government International
21/05/2024 11, 395 0.30 Bond 5. 75% 29/04/2020 12, 085 0.32
anvE7AR 149, 432 3.90
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18,290, 000 Egypt Government International A KERLT
Bond 5.875% 11/06/2025 17, 046 0.44 %18 — 48 {1BB+
I T A 29,131 0.76 4,800,000 Pelabuhan Indonesia II PT 4.25%
05/05/2025 4,416 0.12
I)LYILANFIL 7,050,000 Pertamina Persero PT  4.3%
E R — 4R {1B+ 20/05/2023 6,653 0.18
12,075,000 El Salvador Government 5,969, 000 Pertamina Persero PT 4.875%
International Bond 7. 65% 03/05/2022 5,865 0.15
15/06/2035 10, 928 0.29 4,260,000 Pertamina Persero PT 5.25%
IILHILANRILEE 10, 928 0.29 23/05/2021 4, 345 0.11
6,912,000 Pertamina Persero PT 5.625%
IFFET 20/05/2043 5,711 0.15
E{E —#& 1B 5, 810, 000 Pert;imina Persero PT 6%
11,207,000 Federal Democratic Republic of 03/05/2042 5,034 0.13
Ethiopia 6.625% 11/12/2024 10, 409 0.27 6, 600, 000 2’8%22824 Persero  PT  6.45% 6 o7 o 16
T ‘7 EE 10, 409 0.27 , -
FAET B K — 181488
ARy 5, 265, 000 Ijerus/ahaan Lisltrik Negara PT )
E & — {38+ 5. 250 24/10/2042 4,318 0.11
17, 849, 664 Gabon Government International 1,005, 000 }»’elﬁusahaan Listrik Negara PT
Bond 6. 375% 12/12/2024 15, 373 0.40 5. 5% 22/11/2021 1,035 0.03
AR Bt 15,373 0.40 T — A BB+
7,308,000 Indonesia Government
H—F International Bond 3. 375%
E & — 1848 15/04/2023 6,943 0.18
— n - - 8,648,000 Indonesia Government
12,765,000 Republic ~ of  Ghana  7.875% International Bond 3. 75%
07/08/2023 10,978 0.29 25/04/2022 8, 540 0.9
12,205, 000 RePUbLic —of - Ghana 8. 125% 10,870,000 Indonesia Govermment
;?Q;{?gi é?‘ 3?16‘ 8 gg International Bond 4. 125%
=8 > = 15/01/2025 10, 598 0.28
e 7,274,000 Indonesia Government
N — International ~ Bond  4.625%
{7 — F BB+ 15/04/2043 6, 554 0.17
10, 438, 000 Hungary Government 8,838,000 Indonesia Government
International Bond 4% International Bond 4. 875%
25/03/2019 10, 926 0.29 05/05/2021 9,302 0.24
9,918,000 Hungary Government 7,450,000 Indonesia Government
International Bond 4. 125% International Bond 5. 125%
19/02/2018 10, 363 0.27 15/01/2045 6, 966 0.18
19, 044, 000 Hungary Government 8,211,000 Indonesia Government
International Bond 5.375% International Bond 5. 25%
21/02/2023 20, 947 0. 55 17/01/2042 7,790 0.20
18, 744, 000 Hungary Government 5,847,000 Indonesia Government
International Bond 5.375% International Bond 5. 375%
256/03/2024 20, 705 0. 54 17/10/2023 6,271 0.16
19,534, 000 Hungary Government 9, 285,000 Indonesia Government
International Bond 5.75% International Bond 5. 875%
22/11/2023 22,017 0.58 13/03/2020 10, 283 0.27
18,813,000 Hungary Government 9,232,000 Indonesia Government
International Bond 6. 25% International Bond 5. 875%
29/01/2020 21,239 0.55 15/01/2024 10, 144 0.27
28,430,000 Hungary Government 500, 000 Indonesia Government
International Bond 6. 375% International Bond 5. 875%
29/03/2021 32,694 0.85 15/01/2024 549 0.01
320,000 Hungary Government 7,578,000 Indonesia Government
International Bond 6. 375% International Bond 6. 625%
29/03/2021 368 0.01 17/02/2037 8,317 0.22
11, 580, 000 Hungary Government 10, 633, 000 Indonesia Government
International Bond 7. 625% International Bond 6. 75%
29/03/2041 15,793 0.41 16/01/2044 11,962 0.31
NyHY—&5 155, 052 4.05 7,816,000 Indonesia Government
International Bond 6. 875%
17/01/2018 8, 607 0.23
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7,966,000 Indonesia Government 15,770,000 KazMunayGas National Co JSC
International Bond 7.75% 9. 125% 02/07/2018 17, 367 0.45
17/01/2038 9,838 0.26 % — & 14BBB-
6,674,000 Indonesia Government 8,020,000 KazAgro National Management
International Bond 8.5% Holding JSC 4.625% 24/05/2023 6, 486 0.17
12/10/2035 8,776 0.23 [E{& —#&{1BBB
9, 187,000 Indonesia Government 14, 315,000 Kazakhstan Government
International Bond 11. 625% International Bond 3. 875%
04/03/2019 11,771 0. 31 14/10/2024 13, 402 0.35
AV ERIT7EE 186, 660 4.88 10,310,000 Kazakhstan Government
International Bond 4. 875%
137 14/10/2044 8, 467 0.22
EME —#& 18- 17,600, 000 Kazakhstan Government
32, 756, 000 Republic of Iraq 5. 8% International Bond 5.125%
15/01/2028 24,076 0.63 21/07/2025 17,512 0. 46
45985 24,076 0.63 11, 220,000 Kazakhstan Government
International Bond 6. 5%
FALSVE 21/07/2045 10, 940 0.29
$11& — ¥ ATBB+ HhYIRE VAR 131,189 3.43
6, 252, 000 Russian Railways via RZD
Capital Plc 5.7% 05/04/2022 6, 205 0.16 —
5,600, 000 Vnesheconombank Via VEB Finance EME —4&{4B+
Plec 5.942% 21/11/2023 5, 362 0. 14 23,062,000 Kenya Government International
4,232,000 Vnesheconombank Via VEB Finance Bond 6. 875% 24/06/2024 21,419 0. 56
Ple 6.025% 05/07/2022 4,110 0.11 =7 & 21,419 0.56
4,550,000 Vnesheconombank Via VEB Finance
Plc 6.8% 22/11/2025 4, 480 0.12 S LET
6, 180, 000 Vnesheconombank Via VEB Finance EE — & {TA-
Ple 6.902% 09/07/2020 6,328 0.16 13,981,000 Republic — of  Latvia  2.75%
FTALS Y FEE 26, 485 0.69 12/01/2020 14, 225 0.37
S5 hET7EE 14,225 0.37
aA—+IRIT—L
E R — & {1B+ AV
1,164,000 Ivory Coast Government EE —#&14B-
International Bond 5. 375% 11,831,000 Lebanon Government
23/07/2024 1,043 0.03 International Bond 5. 15%
28,319,000 Ivory Coast Government 12/11/2018 11,727 0.31
International Bond 5. 75% 11,704,000 Lebanon Government
31/12/2032 25,275 0. 66 International Bond 6%
14, 033, 000 Ivory Coast Government 27/01/2023 11, 558 0.30
International Bond 6. 375% 15,900, 000 Lebanon Government
03/03/2028 12,910 0.33 International Bond 6.1%
aA— b ORI—LEE 39,228 1.02 04/10/2022 15, 821 0. 41
14, 093, 000 Lebanon Government
S¥34h International Bond 6. 375%
EfE—#&14B 09/03/2020 14, 357 0.37
16, 359, 000 Jamaica Government 18, 700, 000 Lebanon Government
International Bond 6. 75% International Bond 6. 6%
28/04/2028 16, 564 0.43 27/11/2026 18, 700 0.49
Sy haEt 16, 564 0.43 15, 067, 000 Lebanon Government
International Bond 6. 65%
HYITREY 26/02/2030 14, 860 0.39
+t{& — #% {7BBB 12, 053, 000 Lebanon Government
11,514,000 Development Bank of Kazakhstan International Bond 6. 75%
JSC 4. 125% 10/12/2022 10,075 0.26 29/11/2021 12,204 0.32
#1148 — 48 44BB+ 16, 306, 000 Lebanon Government
8,510,000 KazMunayGas National Co JSC International ~ Bond  8.25%
4.4% 30/04/2023 7,467 0.20 12/04/2021 17,916 0.47
14,060,000 KazMunayGas National Co JSC CZAYES- v 117,143 3.06
5. 75% 30/04/2043 11,002 0.29
8,760,000 KazMunayGas National Co JSC 6% YbT=F
07/11/2044 6,857 0.18 B — & {TA-
10, 732,000 KazMunayGas National Co JSC 15,969, 000 Lithuania Government
6.375% 09/04/2021 10, 826 0.28 International ~ Bond 6. 125%
10, 323, 000 KazMunayGas National Co JSC 7% 09/03/2021 18, 624 0.49
05/05/2020 10, 788 0.28
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18,108, 000 Lithuania Government 7,235,000 Petroleos Mexicanos 6. 375%
International Bond 6. 625% 23/01/2045 6, 797 0.18
01/02/2022 21, 990 0.57 10,616, 000 Petroleos Mexicanos 6. 5%
26,895,000 Lithuania Government 02/06/2041 10, 101 0.27
International Bond 7.375% 8, 339, 000 Petroleos Mexicanos 6. 625%
11/02/2020 32, 286 0.84 15/06/2035 8,183 0.21
Y FT7 =T EE 72,900 1.90 6,568,000 Petroleos Mexicanos 8%
03/05/2019 7,504 0.20
VoV INYT B — #14BBB+
118 —#&14BB 2,600,000 Mexico Government International
6,500,000 Russian Agricultural Bank 0JSC Bond 3. 5% 21/01/2021 2,675 0.07
Via RSHB Capital SA 5.1% 9, 023,000 Mexico Government International
25/07/2018 6, 484 0.17 Bond 3. 6% 30/01/2025 8, 967 0.23
4,874,000 Russian Agricultural Bank 0JSC 7,124,000 Mexico Government International
Via RSHB Capital SA 5.298% Bond 3.625% 15/03/2022 7,275 0.19
27/12/2017 4,916 0.13 12,774,000 Mexico Government International
LoeINTEE 11, 400 0. 30 Bond 4% 02/10/2023 13, 189 0.34
8,893,000 Mexico Government International
IL—F Bond 4. 6% 23/01/2046 8,248 0.22
B — FRATA- 12,120, 000 Mexico Government International
33,500,000 LMDB Global Investments Ltd Bond 4.75% 08/03/2044 11,514 0.30
4. 4% 09/03/2023 25, 544 0.67 9,430,000 Mexico Government International
18,249,000 Petronas Capital Ltd 3.5% Bond 5.125% 15/01/2020 10, 408 0.27
18/03/2025 17,639 0.46 8,172,000 Mexico Gc_)vernment In‘Eernatlonal
17,992,000 Petronas Capital Ltd  4.5% Bond 5.55% 21/01/2045 8, 662 0.23
18/03/2045 16, 947 0.44 8,104, 000 Mexico G(jvernment International
300,000 Petronas Capital Ltd  5.25% Bond 5.75% 12/10/2110 7,922 0.21
12/08/2019 397 0.01 7,146,000 Mexico Government International
32,270,000 Petronas Capital Ltd 5. 25% Bond 5.95% 19/03/2019 8, 036 0-21
12/08/2019 35,135 0.92 9, 546, 000 Mexico Gc_)vernment International
9,616,000 Petronas Capital Ltd 7.875% Bond 6.05% 11/01/2040 10,787 0.28
22,/05/2022 11,977 0.31 5,255,000 Mexico G(jvernment International
85,000 Petronas Capital Ltd 7.875% Bond 6.75% 27/09/2034 6,444 0.17
22/05,/2022 106 0. 00 3, 185, 000 gex;cg g;vig%g?;oé?ternat1onal 4 6o ol
G PN ond 8. , .
RL—LT7EE 107, 675 2.81 e, 212, 420 5 55
P [
3 — & 4$BBB+ 2 )
2,678,000 Comision Federal de EIE‘_*_%HB*'
Electricidad 4.875% 26/05/2021 2,805 0.07 12,098,000 Mongolia Government
3,600, 000 Comision Federal de International  Bond  5.125% )
Electricidad 4.875% 15/01/2024 3,600 0.10 05/12/2022 10,102 0.26
2,990,000 Petroleos  Mexicanos  3.5% ETILEE 10,102 0.26
18/07/2018 3,041 0.08
4,400, 000 Petroleos Mexicanos 3.5% E0v3a
23/07/2020 4, 350 0.11 =& —4&{4BBB-
6,211,000 Petroleos Mexicanos 3. 5% 16, 918, 000 Morocco Government
30/01/2023 5,751 0.15 International Bond 4.25%
2,900,000 Petroleos Mexicanos 4. 25% 11/12/2022 17,079 0. 45
15/01/2025 2,759 0. 07 EOyafEt 17,079 0.45
4,122,000 Petroleos Mexicanos 4. 5%
23/01/2026 3,927 0. 10 1524
6,128,000 Petroleos  Mexicanos  4.875% #L4E —4&{4BB+
24/01/2022 6, 234 0.16 9,202,000 Kazakhstan Temir Zholy Finance
6, 127,000 Petroleos Mexicanos 4. 875% BV 6.95% 10/07/2042 7,615 0. 20
18/01/2024 6,122 0. 16 #H& — #544BB
9,513,000 Petroleos Mexicanos 5.5% 7,473,000 Majapahit Holding BV 7.75%
21/01/2021 10, 131 0.27 20/01/2020 8,407 0.22
8,292,000 Petroleos Mexicanos 5. 5% EE — & 4B+
27/06/2044 7,067 0.19 11,605, 000 Republic of Angola Via Northern
7,723,000 Petroleos Mexicanos 5. 625% Lights III BV 7% 16/08/2019 11,315 0.29
23/01/2046 6,642 0.17 +5UHEE 27,337 0. 71
4,766, 000 Petroleos Mexicanos 5. 75%
01/03/2018 5, 064 0.13
3,170,000 Petroleos Mexicanos 6%
05/03/2020 3,443 0. 09
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REREY Elfi% — & {1BBB
B — & 1B~ 16,536,000 Philippine Government
12, 426, 000 Pakistan Government International Bond 3.95%
International Bond 7.25% 20/01/2040 17,115 0.45
15/04/2019 12, 890 0.34 12,370,000 Philippine Government
12,314,000 Pakistan Government International Bond 4%
International Bond 8. 25% 15/01/2021 13, 483 0.35
15/04/2024 13,120 0. 34 13,119,000 Philippine Government
NFRE UEE 26,010 0.68 International Bond 4. 2%
21/01/2024 14,513 0.38
INFT 12,971,000 Philippine Government
=& — 5 {1BBB International Bond 5%
17, 260, 000 Panama Government International . 13(0%/2937 15, 436 0.41
Bond 3.75% 16/03/2025 17,174 0.45 7,426,000 Philippine Government
14,931,000 Panama Government International International Bond 5. 5%
Bond 4% 22/09/2024 15,117 0.40 30/03/2026 8,911 0.23
16, 757, 000 Panama Government International 10, 593, 000 Phlhppu.lc Govcrnmcnﬂt/
Bond 5.2% 30/01/2020 18, 307 0.48 International — Bond  6.375%
22,209,000 Panama Government International . 15(0%/2932 13,877 0. 36
Bond 6. 7% 26/01/2036 27,317 0.71 18,348,000 Philippine Government
RFTaE 77,915 2.04 International Bond 6. 375%
23/10/2034 24, 586 0. 64
o= 15,092, 000 Philippine Government
NSTT7A
Z — International Bond 7.75%
Bl — 41486 4/01/2031 21,770 0.57
12,024,000 Republic  of Paraguay 6.1% 1 L ’ .
’ ’ : 8,620,000 Philippine Government
ié/_oi/g??‘ﬁﬂ_ ]lg' ggj 8 gg International Bond 8. 375%
2 2a - - 17/06/2019 10, 592 0.28
1,000,000 Philippine Government
PE ;
International Bond 8. 375%
EfT— FfFAA _ 17/06/2019 1,229 0.03
10, 063, 000 Export-Import Bank of China 14,320,000 Philippine Government
. 2.5% 31/07/2019 . 10, 169 0.27 International Bond 9. 5%
11, 776, 000 Expm;otflmport Bank of China 02/02,/2030 23, 055 0. 60
3. 625% 31/07/2024 12, 062 0.31 11,115,000 Philippine Government
PEEE 22, 231 0.58 International Bond 10. 625%
16/03/2025 17,728 0. 46
S T4 E AR 202, 636 5.29
=i — # {BBB+
10, 253, 000 Peruvian Government R—5 2K
International Bond 4. 125% EfE — R {TA-
98,792, 000 55/08(2027 G 10, 304 0.27 21,221,000 Poland Government International
\ 122, eruvian overnment Bond 3% 17/03/2023 21,388 0.56
I;;TT;ZS;S“M Bond 5.625% 20876 0.80 20,477,000 Poland Government International
g ’ . Bond 4% 22/01/2024 21,756 0.57
12, 013, 000 l;eruvla“_ L f()vergmgg; 33,173,000 Poland Government International
nternationa on - 2%% Bond 5% 23/03/2022 37,322 0.97
91 242, 000 [{4/03(2037 G 14, 446 0.38 21,642,000 Poland Government International
4 4 eruvian overnment Bond 5. 125% 21/04/2021 24, 487 0. 64
’Internfat’mnal Bond 7.35% . 31,037,000 Poland Government International
21/07/2025 21,298 0.71 Bond 6.375% 15/07/2019 35,993 0.94
23,351,000 Peruvian Government R—5> RAaEt 140, 946 3.68
International Bond 8. 75%
21/11/2033 33,976 0.89 -
c ’ IL—==7F
$ —E
RIL—&E 116, 898 3.05 =& — 2 {4BBB-
o 18,276,000 Romanian Government
240EY .
International Bond 4. 375%
#1% —1#{4BBB 22/08/2023 19,213 0.50
6,829,000 Power Sector Assets & 12, 096, 000 Romanian Government
Liabilities  Management  Corp International Bond 4. 875%
7.25% 27/05/2019 7,973 0.21 22/01/2024 13, 154 0.34
9, 441, 000 Power Sector Assets & 12, 376, 000 Romanian Government
Liabilities  Management  Corp International Bond 6. 125%
7.39% 02/12/2024 12, 368 0.32 22/01/2044 14, 641 0.38
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25,576,000 Romanian Government 9, 328, 000 South Africa Government
International Bond 6. 75% International Bond 5. 875%
07/02/2022 30, 467 0. 80 30/05/2022 10, 238 0.27
IL— =7 &5 71,475 2.02 20, 968, 000 South Africa Government
International Bond 5. 875%
aov7 16/09/2025 22,750 0.59
E& —#& BB+ 18, 383,000 South Africa Government
5,800,000 Russian Foreign Bond —Eurobond International Bond 6. 875%
3.5% 16/01/2019 5, 848 0.15 27/05/2019 20, 479 0.53
10,800,000 Russian Foreign Bond -Eurobond M7 7Y hEE 140, 000 3. 66
4.5% 04/04/2022 11, 021 0.29
13,400, 000 Russian Foreign Bond -Eurobond AYS2Hh
4.875% 16/09/2023 13, 829 0.36 B — & {18+
17,600, 000 Russian Foreign Bond -Eurobond 11,451,000 Sri Lanka Government
5% 29/04/2020 18, 497 0.49 International Bond 5. 875%
14, 400, 000 Russian Foreign Bond -Eurobond 25/07/2022 10, 978 0.29
5.625% 04/04/2042 14, 274 0.37 13,025,000 Sri Lanka Government
6,000, 000 Russian Foreign Bond -Eurobond International Bond 6%
5.875% 16/09/2043 6,135 0.16 14/01/2019 13, 086 0.34
91, 440, 754 Russian Foreign Bond -Eurobond 11,944, 000 Sri Lanka Government
7.5% 31/03/2030 64,772 1.69 International Bond 6. 25%
16, 151, 000 Russian Foreign Bond -Eurobond 04/10/2020 11, 989 0.31
11% 24/07/2018 19, 351 0.51 13, 136,000 Sri Lanka Government
10, 819, 000 Russian Foreign Bond -Eurobond International Bond 6. 25%
12.75% 24/06/2028 17, 608 0. 46 27/07/2021 13, 021 0.34
oy 7 &R 171, 335 4.48 RYSUhAE 49,074 1.28
TIET Faz=P7
= & — 15 {4BB- #1{5 —#&14BB-
18,064,000 Republic  of  Serbia  4.875% 11,780,000 Banque Centrale de Tunisie SA
25/02/2020 18, 629 0. 49 5.75% 30/01/2025 11,061 0.29
13,285,000 Republic  of  Serbia  5.875% Fa-OT AR 11, 061 0.29
03/12/2018 14, 082 0.37
22,820,000 Republic  of  Serbia  7.25% kLo
28/09{2021_ 26, 100 0. 68 Ef& — #& BB+
I ETER 58, 811 1.54 8,485,000 Turkey Government International
Bond 3.25% 23/03/2023 7,870 0.21
AONFT 4, 350,000 Turkey Government International
E R — & {TA+ Bond 4. 25% 14/04/2026 4,167 0.11
18,478,000 Slovakia Government 19, 180, 000 Turkey Government International
International Bond 4. 375% Bond 4.875% 16/04/2043 17,252 0.45
21/05/2022 20, 692 0. 54 4,883,000 Turkey Government International
AONXT7HE 20, 692 0.54 Bond 5. 125% 25/03/2022 5,103 0.13
7,285,000 Turkey Government International
M7 2Yh Bond 5. 625% 30/03/2021 7,828 0. 20
%118 — #&{BBB- 11,410,000 Turkey Government International
9,160,000 Transnet SOC Ltd 4% 26/07/2022 8, 633 0.23 Bond 5. 75% 22/03/2024 12,306 0.32
#1148 — 8 {1BB+ 12,787,000 Turkey Government International
17, 147,000 Eskom Holdings SOC Ltd 5.75% Bond 6% 14/01/2041 13, 401 0.35
26,/01/2021 15, 960 0. 42 16,371,000 Turkey Government International
8,257,000 Eskom Holdings SOC Ltd 6.75% Bond 6. 25% 26/09/2022 18, 147 0.47
06/08/2023 7,677 0.20 6,429,000 Turkey Government International
12,784,000 Eskom Holdings SOC Ltd 7.125% Bond 6.625% 17/02/2045 7,371 0.19
11/02/2025 11,905 0.31 13,085,000 Turkey Government International
[ — 1% {4BBB- Bond 6. 75% 03/04/2018 14, 230 0.37
14, 010, 000 South Africa Government 8,769, 000 Turkey Government International
International Bond 1. 665% Bond 6. 75% 30/05/2040 9,992 0.26
17/01/2024 14,129 0.37 10,799, 000 Turkey Government International
7,681,000 South  Africa  Government Bond 6.875% 17/03/2036 12, 408 0.32
Tnternational Bond 5. 375% 3,600,000 Turkey Government International
24/07/2044 7,527 0.20 Bond 6. 875% 17/03/2036 4,136 0.11
19, 258, 000 South Africa Government 7,722,000 Turkey Government International
International Bond 5. 5% Bond 7% 11/03/2019 8,610 0.23
09/03,/2020 20,702 0. 54 44,000 Turkey Government International
Bond 7% 11/03/2019 49 0. 00
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12, 775,000 Turkey Government International E{& —#&1+CCC
Bond 7% 05/06/2020 14, 468 0.38 5,780, 000 Venezuela Government
6,204,000 Turkey Government International International Bond 6%
Bond 7.25% 05/03/2038 7,448 0. 20 09/12/2020 2,182 0. 06
5,641,000 Turkey Government International 3,126,000 Venezuela Government
Bond 7.375% 05/02/2025 6,738 0.18 International Bond ™%
7,755,000 Turkey Government International 01/12/2018 1, 360 0.04
Bond 7.5% 07/11/2019 8, 880 0.23 4,216,000 Venezuela Government
92,000 Turkey Government International International Bond %
Bond 7.5% 07/11/2019 105 0. 00 31/03/2038 1,570 0.04
8,888,000 Turkey Government International 5,399, 000 Venezuela Government
Bond 8% 14/02/2034 11, 363 0.30 International Bond 7.65%
9,075,000 Turkey Government International 21/04/2025 2,038 0.05
Bond 11.875% 15/01/2030 15,133 0.40 8,900, 000 Venezuela Government
FILa&E 207, 005 5.41 International Bond 7.75%
13/10/2019 3,516 0.09
2954F 7,753,000 Venezuela Government
EE —#4B- International Bond 8. 25%
14, 950, 000 Ukraine Government 13/10/2024 2,946 0.08
International Bond 7.5% 100, 000 Venezuela Government
17/04/2023 11, 792 0.31 International Bond 8. 25%
18, 058, 000 Ukraine Government 13/10/2024 38 0.00
International Bond 7.75% 7,611,600 Venezuela Government
23/09/2020 14, 085 0.37 International Bond 9%
26, 307,000 Ukraine Government 07/05/2023 2,988 0.08
International Bond 7.8% 14, 665, 000 Venezuela Government
28/11/2022 20,519 0.53 International Bond 9. 25%
18, 057,000 Ukraine Government 15/09/2027 6,416 0.17
International Bond 7.95% 6,699, 300 Venezuela Government
23/02/2021 14, 175 0.37 International Bond 9. 25%
YhS4FE5 60, 571 1.58 07/05/2028 2,629 0.07
4,112,000 Venezuela Government
YT T A International Bond  9.375%
& — 4% {1BBB 13/01/2034 1, 655 0.04
24,772, 000 Uruguay Government 12, 047, 000 Vcnczuclz? Government
International Bond 4. 5% ‘Intern‘at‘lonal Bond 11.75%
14/08/2024 25,763 0.67 - 21/10/2026 5,331 0.14
38,306, 202 Uruguay Government 13,919, 600 Venezuel;? Government
Tnternational Bond 5. 1% International Bond 11.95%
18/06/2050 34, 427 0.90 05/08/2031 6,333 0.16
11, 786, 270 Uruguay Government 9,778,700 "C“CZHCL’? Govcrflmcnt
International Bond 7. 625% International Bond 12.75%
21/03/2036 14, 895 0.39 23/08/2022 i 0.12
’ Q ST S A
NI T A &k 75,085 1.96 NFRISEE 81,254 2.12
. = NbFL
SHXLS A — #1985
A8 — #FCCC 11, 446,000 Vietnam Government
7,941,200 Petroleos de Venezuela SA Tnternational Bond 1.8%
5.375% 12/04/2027 2,740 0.07 19/11/2024 11,246 0.29
6,908, 400 Petroleos de Venezuela SA 5.5% A MFLRE 11,246 0.29
12/04/2037 2,357 0. 06
14,743,000 Petroleos de Venezuela SA 6% HUET
16/05/2024 5,219 0.14 Ef&—151B
16,954,621 Petroleos de Venezuela SA 6% 12,847,000 Zambia Government International
15/11/2026 5,931 0.15 Bond 8. 5% 14/04/2024 10,807 0.28
20,781,300 Petroleos de Venezuela SA 8.5% 15, 594, 000 Zambia Government International
02/11/2017 8,363 0.22 Bond 8.97% 30/07/2027 13,099 0.34
8,158,204 Petroleos de Venezuela SA 9% HUETREH 23,906 0.62
17/11/2021 3 341 0-09 EEAE 3,763, 155 98.29
10,738,000 Petroleos de Venezuela SA . BAMEAAET 3.763, 155 98 29
12.75% 17/02/2022 5,359 0.14 B 6149 016
#H8E — #&4$CCC- = § 3 .
55 3 Z DD HE E 59,372 1.55
10, 355, 513 Petroleos de Venezuela SA 9. 75% T —=
17/05/2035 4,297 0.11 B RERATSREEICRRT
; BHE AR, AR 3,828, 676 100. 00
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i 7—X ERM/NA A —)L R#tf& UCITS ETF

BRiEE
20164F2 H 29 H #& T 4R i
20164E2 A 29 H#& T 4R
To—n
T IS 187, 322
IS & U CAEME CRIE T 2eREE AR M (KR A RiIiE (361, 080)
FlE (1B%x) &F (173, 758)
= (19, 486)
HERFIE (1B%) (193, 244)
MEER
BB FTRER G AL PR B~ D Sy Bl (85, 792)
SHAFIE. (70)
MBERE (85, 862)
LA (JBK) I (279, 106)
EEEERESREEICRET AMEEDERICELS (FL) ~#m (279, 106)

HRHEECH LS TV AHEIOMIC, YEFICRAE LEBSNZHEISITIH Y A, YEEONELET
THIHTEY ., TRTOLF TG FRICE#E L TV ET,

EETERATSREEIRET SHAEOLHIH TS

20164F:2 H 29 [ #& T4EJE
20164F2 A 29 H #& T 4R
Fa—n
B ATRER SR F IR BT A Mg E . HEHE 3,691, 056
ERATRER R AR A B IRE T 2 MG EOEMRIC L S (i) /8N (279, 106)
RERIEEE -
{8 P REFEE IR DO RATIC K D ULA 2,232,783
TEE TREBE G RIS DIEIRITHR D 3 (1, 842, 276)
REMEIWEC &k AMEEDEM 390, 507
EBEMERENSREEICRET AMEE. HIXRRAE 3, 802, 457
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DROFHIMEIFTIZ EHHERH 5 TV ARHTIS TG Sh TV S EER Hh %
HERESF A8 —#E 4B
'S 23,751,000 Valeant Pharmaceuticals
F—X U7 International Inc 4. 5%
418 —#&14BB+ 15/05/2023 19,013 0. 50
5,500, 000 BAWAG PSK Bank fuer Arbeit und hF HEEH 19,013 0.50
Wirtschaft und Oesterreichische _
Postsparkasse AG 8. 125% TARVES
30/10/2023 6, 307 0.17 1B
1,200,000 Raiffeisen Bank International 9,650,000 Viridian Group FundCo II Ltd
AG 4. 5% 21/02/2025 952 0.02 7.5% 01/03/2020 10, 036 0. 26
7,700,000 Raiffeisen Bank International AR VEESE 10, 036 0.26
AG 6% 16/10/2023 7,051 0.19
6,900,000 Raiffeisen Bank International HATF7
AG 6.625% 18/05/2021 6, 989 0.18 & — 1518
5,150,000 Wienerberger AG 4% 17/04/2020 5, 456 0. 14 5,750,000 Agrokor DD 9. 125% 01/02/2020 6, 087 0.16
A4 — iE4BB 3,900,000 Agrokor DD 9. 875% 01/05/2019 4,116 0.11
5,200,000 Raiffeisenlandesbank Y8777 & 10, 203 0.27
Niederoesterreich-Wien AG
5.875% 27/11/2023 4,420 0.12 Fzra
A8~ 4655~ 3% — T 1758
7,225,000 Sappi  Papier Holding  GmbH =
»ee . 6,100,000 RPG Byty Sro 6.75% 01/05/2020 6, 286 0.17
3.375% 01/04/2022 6, 862 0.18 1 — 1 B
+—R rYTFEEH 38,037 1.00 L - S—
5,900,000 CE Energy AS 7% 01/02/2021 5, 690 0. 15
P
RLE— F &t 11,976 0.32
_ AL — A 4BB+ __ J4VSUE
4,500,000 Barry Callebaut Services NV ZLE — FA {188+
5.625% 15/06/2021 5,210 0. 14 - - — -
R ) y 8,240,000 Nokia Oyj 6.75% 04/02/2019 9,533 0. 25
5,555,000 Barry Callebaut Services NV 6% A48 — 54 BB
13/07/2017 5,939 0.15 e -
L — 1488 8,577,000 Stora Enso Oyj 5% 19/03/2018 9, 144 0. 24
1,645, 000 Ontex Group NV 4.75% 15/11/2021 1,883 0.13 7,650, 000 Sjt(’{“f Enso :Zj_; 5% 07/03/2019 2?’ ?;*? 8‘ 312
~LX—aE 16,032 0.42 <2~ PES : :
= s I5VR
I521L
TR 1 — 88T
= — 8,925,000 SPCM SA 2.875% 15/06/2023 8, 266 0.22
15,710,000 Banco do Brasil SA  3.75%
#1 — & 14BB
25/07/2018 14, 624 0. 39 = -
_ *_ 8,150,000 Ciments  Francais SA  4.75%
#H8 — 48 44B+/ . e
- 04/04/2017 8, 444 0.22
17,250, 000 Telemar Norte Leste SA 5.125% . .
9,205,000 Crown European Holdings SA
15/12/2017 5, 860 0.15 Ny n -
S5 UL A 20, 484 0.54 3.375% 15/05/2025 8,703 0.23
2 . - 10, 375,000 Crown European Holdings SA 4%
. 15/07/2022 10, 703 0. 28
ILAIT 12,550,000 Elis SA 3% 30/04/2022 12, 127 0.32
AR — 1 {4BB- 7,650,000 Italcementi Finance SA 6.125%
8,212,000 Bulgarian Energy Holding EAD 21/02/2018 3,320 0.22
4.25% 07/11/2018 7,854 0.21 11,350,000 Ttalcementi Finance SA 6.625%
_ AR — H{$B-/*~ _ 19/03/2020 13,070 0.34
6,375,000 Bulgarian Telecommunications Co 7,810,000 Peugeot SA 5% 28/10/2016 8,010 0.21
EAD 6. 625% 15/11/2018 6,301 0.16 6,100,000 Peugeot SA 5.625% 11/07/2017 6,461 0.17
INHY T ER 14,155 0.37 9,700,000 Peugeot SA 6.5% 18/01/2019 11,029 0.29
12,067,000 Peugeot SA 7.375% 06/03/2018 13,487 0. 36
7,725,000 Rexel SA 3.25% 15/06/2022 7,300 0.19
10,430,000 Rexel SA 5.125% 15/06/2020 10, 801 0. 28
7,800,000 Tereos Finance Groupe I 4.25%
04/03/2020 7,176 0.19
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#t48 —#&{3BB- #1148 — #& 45 CCC
7,150,000 Cegedim SA 6.75% 01/04/2020 7,438 0.19 6,650, 000 CGG SA b.875% 15/05/2020 2,638 0.07
4,775,000 Darty Financement SAS 5.875% 4148 — 18 4CCC-
01/03/2021 4,989 0.13 1,000,000 Dexia Credit Local SA FRN
7,822,000 Faurecia 9.375% 15/12/2016 8,323 0.22 10/07/2017 3,710 0.10
6,250,000 Loxam SAS 4.875% 23/07/2021 6,351 0.17 75V RAE 419, 059 11.02
4,000,000 Nexans SA 4.25% 19/03/2018 4,132 0.11
5,650,000 Nexans SA 5.75% 02/05/2017 5,836 0.15 KAy
600,000 Picard  Groupe  SAS  FRN 718 — #&{4BBB+
01/08/2019 595 0.02 500,000 Commerzbank AG 0.5% 03/04/2018 502 0.01
7,500,000 Vallourec SA 2.25% 30/09/2024 4, 389 0.11 21 4% — 1% {4BBB-
6,500,000 Vallourec SA 3.25% 02/08/2019 4,863 0.13 15,350, 000 Bayerische Landesbank  5.75%
AR — 18 {48+ 23/10/2017 16, 477 0.43
11, 300, 000 Areva SA 3. 125% 20/03/2023 8, 594 0.23 8,165,000 Deutsche Lufthansa AG 1. 125%
8,800,000 Areva SA 3.25% 04/09/2020 7,176 0.19 12/09/2019 8,251 0.22
11, 250, 000 Areva SA 3.5% 22/03/2021 9,118 0.24 11,490,000 Deutsche Lufthansa AG  6.5%
11,800,000 Areva SA 4.375% 06/11/2019 10, 444 0.28 07/07/2016 11,731 0.31
13,600,000 Areva SA 4.625% 05/10/2017 13,166 0.35 4 — 14 BB
750,000 Areva SA 4.875% 23/09/2024 589 0.02 7,600,000 Bilfinger SE 2.375% 07/12/2019 7,509 0. 20
8,300,000 Cerba European Lab SAS 7% 21, 045,000 Commerzbank AG 6. 375%
01/02/2020 . 8,540 0.22 22/03/2019 23, 204 0.61
11,575,000 Faurecia 3.125% 15/06/2022 11,137 0.29 21,400,000 Commerzbank AG 7.75% 16/03/2021 24,935 0.66
4,750,000 Horizon Holdings IIl ~ SASU 4,840,000 Franz Haniel & Cie GmbH 5.875%
5.125% 01/08/2022 4,823 0.13 01/02/2017 5, 056 0.13
6,350,000 Novafives SAS 4.5% 30/06/2021 5, 080 0.13 3,950,000 Hornbach Baumarkt AG 3.875%
16, 400, 000 Numericable-SFR SA 5. 375% 15/02/2020 4,227 0.11
~ 15/05(2022 ) 16,343 0.43 8,120, 000 Norddeutsche Landesbank
20,590,000 Numericable-SFR ~ SA 5.625% Girozentrale 6% 29/06/2020 8,957 0.24
15/05/2024 20,278 0.53 7,627,000 Rheinmetall AG 5.25% 22/09/2017 8,092 0.21
5,200,000 Paprec Holding 5.25% 01/04/2022 4,723 0.12 i — #4485
FHAR — B/ 11, 744, 000 ThyssenKrupp G 1.75%
5,750,000 Financiere Gaillon 8 SAS 7% 25/11/2020 11, 564 0. 30
30/09/2019 5,881 0.15 10,225,000 ThyssenKrupp AG 2.5% 25/02/2025 9,320 0.25
i — {18 19, 646,000 ThyssenKrupp AG 3. 125%
5,900,000 3AB Optique Developpement SAS 25/10/2019 20, 162 0.53
5.625% 15/04/2019 5,309 0. 14 26, 069, 000 ThyssenKrupp AG 4% 27/08/2018 27,193 0.71
5,150,000 Autodis SA 6.5% 01/02/2019 4,771 0.13 19,910,000 ThyssenKrupp AG 4. 375%
8,800, 000 Dry Mix Solutions 28/02/2017 20, 497 0.54
Investissements SAS FRN 4,750,000 WEPA Hygieneprodukte GmbH 6.5%
15/06/2021 8,404 0.22 15/05/2020 4,996 0.13
5,350,000 Holdikks SAS 6.75% 15/07/2021 4,934 0.13 4 — 181 BB-
7,350,000 Holding Medi-Partenaires SAS 7% 1,050,000 SGL Carbon SE 4.875% 15/01/2021 3,813 0. 10
15/05/2020 7,693 0.20 6,408, 000 Techem GmbH 6. 125% 01/10/2019 6, 700 0.18
7,761,000 HomeVi SAS 6.875% 15/08/2021 8, 095 0.21 5040, 000 TUL AG 4. 5% 01/10/2019 5, 180 0. 14
4,250,000 La Financiere Atalian SAS 7.25% 15,401,000 Unitymedia Hessen GmbH & Co KG
15/01/2020 4,480 0.12 /  Unitymedia NRW CmbH 4%
925,000 La Financiere Atalian SAS 7.25% 15/01/2025 14, 709 0.39
15/01/2020 974 0.03 6,600,000 Unitymedia Hessen GmbH & Co KG
4,470,000 Labeyrie Fine Foods SAS 5.625% / Unitymedia NRW CmbH 4.625%
15/03/2021 4,596 0.12 15/02/2026 6,524 0.17
4,300,000 Loxam SAS 7% 23/07/2022 4,312 0.11 6,550,000 Unitymedia Hessen GmbH & Co KG
4,550,000 Loxam SAS 7.375% 24/01/2020 4,736 0.13 / Unitymedia NRW GublH 5.125%
6,600,000 Novacap International SAS FRN 21/01/2023 5,531 0. 14
01/05/2019 6,507 0.17 7,600,000 Unitymedia Hessen GmbH & Co KG
5,950,000 SGD Group SAS 5.625% 15/05/2019 5,830 0.15 / Unitymedia NRW Gmbll 5.5%
5,100,000 SMCP SAS 8.875% 15/06/2020 5, 359 0.14 15/09/2022 6,472 0.17
5,550,000 THOM  Europe  SAS  7.375% 5,300,000 Unitymedia Hessen GmbH & Co KG
15/07/2019 5,132 0.15 / Unitymedia NRW GmbH 5.625%
A — 4 4B~ 15/04/2023 4,445 0.12
10, 956, 000 CMA CGM SA 7.75% 15/01/2021 8,310 0.22 6,950,000 Unitymedia Hessen GmbH & Co KG
5,200,000 CMA CGM SA 8.75% 15/12/2018 4,571 0.12 / Unitymedia NRW GmbH 5.75%
7,175,000 Europcar  Groupe SA  5.75% 15/01/2023 5,919 0.15
15/06/2022 7,193 0.19 248 — 18438+
6,500,000 Financiere — Quick  SAS  FRN 4,700,000 HP Pelzer Holding GmbH 7.5%
15/04/2019 4, 200 0.11 15/07/2021 4,719 0.12

— 110 —



UBSTA Iz T - AURRRAV K- IYP—T7UF

RAm B NIEMMAE P AR RAm BE NIEMMAE W PE AR
Fa—n o HEE Ta—n o HEIG
% %
4,909,000 ProGroup AG 5.125% 01/05/2022 5,029 0.13 R — 1R A48+
900,000 ProGroup AG 5.125% 01/05/2022 922 0.03 6,000,000 ABH Financial Ltd Via Alfa
6,000,000 Rapid Holding GmbH  6.625% Holding Issuance Ple 5. 5%
15/11/2020 6, 169 0.16 10/06/2017 6,076 0.16
5,745,000 Trionista  Holdco  GmbH 5% 18,506, 000 Ardagh Packaging Finance Plc /
30/04/2020 5,891 0.16 Ardagh Holdings USA Inc 4.25%
AR —#4B/*+ 15/01/2022 18, 191 0. 48
3,700,000 KraussMaffei Group GmbH 8.75% HE— 188
15/12/2020 3,143 0.08 4,650,000 eircom Finance Ltd  9.25%
16— 18448 15/05/2020 4, 880 0.13
7,650,000 Deutsche Raststaetten Gruppe IV & — 18 44CCC+
GmbH 6. 75% 30/12/2020 8,070 0.21 7,710,000 Ardagh Packaging Finance Plc
4,900,000 Douglas GmbH 6.25% 15/07/2022 5,047 0.13 9. 25% 15/10/2020 7,961 0.21
4,150,000 FTE  Verwaltungs  GmbH 9% ANV FEE 122,015 3.2
15/07/2020 4,316 0.11
8,100,000 HSH Nordbank AG FRN 14/02/2017 7,029 0.19 £ BT
5,270,000 Techem Energy Metering Service #1418 — #&{+BBB-
GmbH & Co KG 7.875% 01/10/2020 5,597 0.15 5,900,000 Autostrada  Broscia  Verona
#HE—HE 4B~ Vicenza Padova SpA  2.375%
4,400,000 Hapag-Lloyd AG 7.5% 15/10/2019 4, 367 0.12 20/03/2020 8,951 0.24
6,050, 000 Hapag-Lloyd AG 7.75% 01/10/2018 6,052 0.16 28 — 2 {4BB+
5,200,000 Pfleiderer GmbH 7.875% 5, 130, 000 Buzzi Unicem SpA 5. 125%
01/08/2019 5,321 0. 14 09/12/2016 5, 289 0.14
7,822,000 Trionista TopCo GmbH 6. 875% 5,650,000 Buzzi  Unicem  SpA 6. 25%
30/04/2021 8, 166 0.21 28/09/2018 6, 246 0.17
A~ AFCCCH 8,950,000 Finmeccanica SpA 4. 375%
4,847,000 CeramTec  Group  GmbH  8.25% 05/12/2017 9,448 0.25
15/08/2021 5,132 0.14 10, 267,000 Finmeccanica SpA 4.5%
5,500,000 Kirk Beauty One GmbH 8.75% 19/01/2021 11, 081 0.29
165/07/2023 5,395 0.14 5,341,000 Salini Impregilo SpA 6.125%
FAYEE 362, 331 9.53 01/08/2018 5,687 0.15
13,900, 000 Telecom Ttalia SpA 3. 25%
NyHY— 16/01/2023 13, 808 0.36
18 — 48 {4BB 11,000,000 Telecom Ttalia SpA  3.625%
13, 455,000 MOL Hungarian 0il and Gas Plc 19/01/2024 10, 862 0.29
5. 875% 20/04/2017 14, 099 0.37 11,850,000 Telecom  Italia  SpA 4%
$t 48 — #&{4BB- 21/01/2020 12, 495 0.33
7,406,000 OTP Bank Plc 5.27% 19/09/2016 7,534 0. 20 8,680,000 Telecom  Italia  SpA  4.5%
NUAHY—&EE 21,633 0.57 20/09/2017 9,192 0. 24
7,600,000 Telecom Ttalia SpA 4. 5%
FALTUE 25/01/2021 8,135 0.21
& — & {1BB+ 8, 350, 000 Telecom Ttalia SpA 4. 75%
8,200,000 Allied Irish Banks Plc 1.375% 25/05/2018 8,984 0.24
16/03/2020 8, 166 0.21 8,850,000 Telecom Italia SpA  4.875%
8,075,000 Allied Irish Banks Plc 2.75% 25/09/2020 9, 650 0.25
16/04/2019 8,403 0.92 7,060,000 Telecom Italia SpA  6.125%
8,200,000 Allied Irish Banks Plc 2.875% 14/12/2018 7,936 0.21
28/11/2016 8,319 0.22 8,310,000 Telecom Ttalia SpA %
15,770,000 Gazprombank  0JSC  Via  GPB 20/01/2017 8,801 0.23
Eurobond Finance Ple 3.984% 8,490, 000 Telecom Ttalia SpA 8. 25%
30/10/2018 15,311 0.40 21/03/2016 ) 8,522 0.22
15,810,000 Gazprombank 0JSC  Via  GPB 6,800,000 Telecom  Ttalia ~ SpA  FRN
Eurobond Finance Plc 4% 07;06/2016 6,799 0.18
01/07/2019 15, 135 0. 40 AR — 5 {4BB
4,600,000 Smurfit Kappa  Acquisitions 7,300,000 Iccrea  Bamca  SpA  1.875k
2.75% 01/02/2025 4,341 0.11 25/11/2019 7,386 0.19
7,215,000 Smurfit Kappa Acquisitions 6,900,000 Intesa Sanpaolo SpA  2.855%
3.25% 01/06/2021 7,479 0.20 23/04/2025 6,731 0.18
7,300, 000 Smurfit Kappa Acquisitions 1,000,000 Intesa Sanpaolo SpA  3.928%
4.125% 30/01/2020 7,945 0.21 15/09/2026 1,003 0.03
4,700,000 Smurfit Kappa Acquisitions FRN 15,050,000 Intesa  Sanpaolo  SpA 5%
15/10/2020 4,868 0.13 23/09/2019 15,983 0.42
H{& — 15 11BB 12,300,000 Intesa Sanpaolo  SpA  5.15%
4,100,000 Bank of Ireland 10% 19/12/2022 4,940 0.13 16/07/2020 13, 196 0.35
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20,909,000 Intesa Sanpaolo SpA  6.625% 4148 —#&84$CCC-
13/09/2023 24, 259 0. 64 500, 000 Banca Monte dei Paschi di Siena
8,750,000 Mediobanca SpA 5% 15/11/2020 9,342 0.24 SpA 5. 6% 09/09/2020 405 0.01
6,800,000 Mediobanca SpA 5.75% 18/04/2023 7,493 0.20 157 513, 682 13.51
14,709,000 UniCredit SpA 5.75% 26/09/2017 15, 624 0.41
10,500,000 UniCredit SpA 6.125% 19/04/2021 11,305 0.30 BA
21,490,000 UniCredit SpA 6.95% 31/10/2022 23,714 0.62 T & — FE (BB
14, 349,000 Unipol Gruppo Finanziario SpA 8,325, 000 SoftBank Group Corp 1%
3% 18/03/2025 13,184 0.35 30/07/2022 8,179 0.22
4,743,000 Unipol  Gruppo Finanziario SpA ) 11,000,000 SoftBank Group Corp 4.625%
4.375% 05/03/2021 4,937 0.13 15/04/2020 11, 573 0.30
3,100,000 Unipol Gruppo Finanziario SpA 19,915,000 SoftBank Group Corp  4.75%
5% 11/01/2017 3,183 0.08 30/07/2025 18,718 0.49
#t45 — #& 44 BB- BAEE 38,470 1.01
7,850,000 Banca Popolare di Milano Scarl
4.25% 30/01/2019 8,236 0.22 Sp—s—
14, 700, 000 Banco Popolare SC 2. 375% & — 15 4B+
0,200,000 ézégi/ml}’ipolaro - 14,706 0.39 7,050,000 Avis Budget Finance Plc 6%
» <00, : : 01/03/2021 6, 980 0.18
21/09/2018 9,187 0.24 T s & 980 018
14,500,000 Banco  Popolare  SC  2.75% e b =111 . -
27/07/2020 14, 222 0.37 . .
17, 302, 000 Banco Popolare SC 3. 5% ﬁ;z;z;
14/03/2019 17, 472 0.46 _ L oAb —
11,400,000 Tntesa Sanpaolo SpA  6.625% 5,660, 000 Kazkommertsbank Jsc 6. 875%
08/05/2018 12, 186 0.32 13/02/2017 5,199 0.14
3,879,000 VS F. S.p.A 7.125% 01/04/2020 4,015 0.11 YIRS V&R 5199 0.14
12,500,000 UniCredit SpA 6.7% 05/06/2018 13,411 0.35 X
3HE — $R (1B Lo ITNG
10,325,000 Astaldi SpA 7.125% 01/12/2020 10,017 0. 26 #18 —4&14BBB-
3,500,000 Piaggio & C  SpA  4.625% 7,650,000 Clariant Finance Luxembourg SA
30/04/2021 3, 560 0.10 5.625% 24/01/2017 7,992 0.21
T — AR ATB/*+ #14% — 48 14BB+
4,400,000 Rhino  Bondco  S.P.A  7.25% 16,405,000 CNH Industrial Finance Europe
15/11/2020 4,674 0.12 SA 2.75% 18/03/2019 16, 300 0.43
& — 15 14B 11,050,000 CNH Industrial Finance Europe
4,500,000 Cooperativa Muratori & SA 2.875% 27_/09/20_21 10, 894 0.28
Cementisti-CMC di Ravenna SC 20,403,000 CNH Industrial Finance Europe
7. 5% 01/08/2021 3, 626 0.09 SA 6.25% 09/03/2018 21,711 0.57
14,500,000 Guala  Closures  Sph RN 4,020,000 FMC  Finance VI SA  5.5%
15/11/2019 4,482 0.12 15/07/2016 4,110 0.1
14,300,000 Sisal  Group  Sph  7.25% 4,989,000 FNC Finance VII SA 5.25%
30/09/2017 4,179 011 15/02/2021 5, 749 0.15
7,150,000 Veneto Banca SpA 4% 20/01/2017 6,832 0.18 4,515,000 FNC Finance VIIT SA  5.25%
6,500,000 Veneto Banca SpA 4% 20/05/2019 5,784 0.15 31/07/2019 5,101 0.13
8 — #8438 6,720,000 FMC Finance VIIT SA 6.5%
13, 500, 000 Banca Monte dei Paschi di Siena 15/09/2018 7,580 0.20
SpA 3. 625% 01/04/2019 12, 892 0.34 LR — 18 {4BB+ _
6,080,000 Banca Popolare di Milano Scarl 12,200,000 Gazprom Neft O0AO  Via = GPN
7.195% 01/03/2021 6, 404 0.17 Capital SA 2.933% 26/04/2018 11,796 0.31
11, 100, 000 Banca Popolare di Vicenza 2. 75% 19,600,000 Gazprom 0AO Via Gaz Capital SA
20/03/2020 8, 569 0.93 3.389% 20/03/2020 18,711 0.49
7,450,000 Banca Popolare di Vicenza 3.5% 12,000,000 Gazprom OAO Via Gaz Capital SA
20/01/2017 6,944 0.18 3.6% 26/02/2021 11,336 0.30
5,050,000 Banca Popolare di Vicenza 5% 24, 100, 000 GEIZDIOIEI 0A0 Via Gaz Capital SA
95/10/2018 1,495 0.12 3.7% 25/07/2018 24, 000 0.63
9,850,000 Banco Popolare SC 6% 05/11/2020 10,068 0.26 25,190,000 Gazprom OAO Via Gaz Capital SA . ‘
5,000, 000 Banco Popolare SC 6. 375% 3.755% 15/03/2017 25,392 0.67
31/05/2021 5,107 0.13 900, 000 Gazprom OAO Via Gaz Capital SA
4,200,000 Snai SpA 7.625% 15/06/2018 4,148 0.11 4.364% 21/03/2025 ) 853 0.02
5,470,000 TeamSystem Holding SpA 7.375% 8,300,000 Gazprom OAO Via Gaz Capital SA
15/05/2020 5,785 0.15 5. 136% 22/03/2017 8,484 0.22
i — #RAFB-/ - 18, 525,000 Gazprom OAO Via Gaz Capital SA
5,000, 000 Manutencoop Facility Management 6.605% 13/02/2018 19,512 0.51
SpA 8. 5% 01/08/2020 3, 050 0.08
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8,000,000 Gestamp Funding Luxembourg SA & — 18 44B+
5.875% 31/05/2020 8, 241 0.22 5,200,000 Cabot Financial Luxembourg IT
8,496, 000 HeidelbergCement Finance SA FRN 15/11/2021 4, 868 0.13
Luxembourg SA 2.25% 12/03/2019 8, 667 0.23 8,046,000 Cirsa Funding Luxembourg SA
5,700,000 HeidelbergCement Finance 5.875% 15/05/2023 7,429 0.20
Luxembourg SA 3.25% 21/10/2020 5,967 0.16 6,661,000 Cirsa Funding Luxembourg SA
8,659, 000 HeidelbergCement Finance 8.75% 15/05/2018 4, 756 0.12
Luxembourg SA 3.25% 21/10/2021 9, 087 0.24 5,850,000 Garfunkelux Holdco 3 SA 7.5%
5, 800, 000 HeidelbergCement Finance 01/08/2022 5, 769 0.15
Luxembourg SA 4% 08/03/2016 5, 795 0.15 5,130,000 Telenet Finance III Luxembourg
9, 350, 000 HeidelbergCement Finance SCA 6.625% 15/02/2021 5,298 0.14
Luxembourg SA 5. 625% 04/01/2018 10, 088 0. 26 6,960,000 Telenet Finance IV Luxembourg
11, 775,000 HeidelbergCement Finance SCA FRN 15/06/2021 6, 689 0.18
Luxembourg SA 7.5% 03/04/2020 14,015 0.37 7,000,000 Telenet Finance V Luxembourg
13,081, 000 HeidelbergCement Finance SCA 6.25% 15/08/2022 7,417 0.19
Luxembourg SA 8% 31/01/2017 13, 944 0.37 5,500,000 Xefin Lux SCA FRN 01/06/2019 5,441 0. 14
7,825,000 HeidelbergCement Finance {8 — 1B/ *+
Luxembourg SA 8.5% 31/10/2019 9,472 0.25 5,950,000 GCS Holdco Finance I SA 6.5%
7,800,000 HeidelbergCement Finance 15/11/2018 6, 105 0.16
Luxembourg SA 9.5% 15/12/2018 9,412 0.25 2B — 1 4B
23,800,000 Sberbank of Russia Via SB 4,050,000 Aldesa Financial Services SA
Capital SA 3.352% 15/11/2019 23,473 0.62 7.95% 01/04/2021 2,754 0.07
#HE— {48 11,675,000 Altice Luxembourg SA  6.25%
9, 450,000 ArcelorMittal 2.875% 06/07/2020 8, 226 0.22 15/02/2025 9,924 0.26
11,180,000 ArcelorMittal 3% 25/03/2019 10, 208 0.27 33,169,000 Altice Luxembourg SA 7.25%
8,450,000 ArcelorMittal 3% 09/04/2021 7,121 0.19 15/05/2022 31,536 0.83
11, 150, 000 ArcelorMittal 3.125% 14/01/2022 9,231 0.24 4,570,000 Befesa Zinc SAU Via Zinc
8,150,000 ArcelorMittal 5.75% 29/03/2018 8,170 0.22 Capital SA 8.875% 15/05/2018 4,169 0.11
16,219,000 ArcelorMittal 5.875% 17/11/2017 16, 677 0. 44 3,000,000 Bormioli Rocco Holdings SA 10%
15, 300, 000 ArcelorMittal 10. 625% 01/08/2018 3,113 0.08
03/06/2016 15, 630 0.41 3,880,000 ConvaTec  Healthcare E  SA
7,900, 000 ArcelorMittal FRN 09/04/2018 7,138 0.19 10. 875% 15/12/2018 3,982 0.10
7,625,000 Dufry Finance SCA 4. 5% 5,200,000 Galapagos SA FRN 15/06/2021 4,742 0.13
15/07/2022 7,763 0.20 5,150,000 Geo Debt Finance SCA 7.5%
11, 375,000 Dufry Finance SCA 4. 5% 01/08/2018 4,694 0.12
01/08/2023 11,476 0.30 5,250,000 Intralot Finance Luxembourg SA
34,268,000 Wind Acquisition Finance SA 4% 9. 75% 15/08/2018 5,329 0.14
15/07/2020 33, 143 0.87 6,792,000 Lecta SA FRN 15/05/2018 6, 426 0.17
8,900,000 Wind Acquisition Finance SA FRN 5,175,000 LSF9 Balta Issuer SA 7.75%
15/07/2020 8, 455 0.22 15/09/2022 5,228 0. 14
6,500,000 Wind Acquisition Finance SA FRN 5,450,000 Magnolia BC SA 9% 01/08/2020 5,746 0.15
15/07/2020 6, 191 0.16 16,475,000 Matterhorn Telecom SA 3.875%
415 — % 14BB- 01/05/2022 14,416 0.38
7,300,000 Altice Financing SA  5.25% 4,360,000 Matterhorn Telecom SA  FRN
15/02/2023 6,970 0.18 01/05/2022 4,093 0.11
5,150,000 Altice Financing SA 6. 5% 11,550,000 Play Finance 2 SA  5.25%
15/01/2022 5,317 0.14 01/02/2019 11,773 0.31
5,400,000 BMBG Bond Finance SCA FRN 6,200,000 Swissport Investments SA 6.75%
15/10/2020 5, 364 0.14 15/12/2021 6, 380 0.17
11,100,000 Fiat Chrysler Finance Europe 25,400,000 Wind Acquisition Finance SA 7%
4.75% 22/03/2021 11,572 0.31 23/04/2021 24, 209 0. 64
15,218,000 Fiat Chrysler Finance Europe 45— & 14B-
4.75% 15/07/2022 15, 871 0. 42 4,600,000 Altice Finco SA 9% 15/06/2023 4,994 0.13
11, 300,000 Fiat Chrysler Finance Europe 5,000,000 Auris Luxembourg II SA 8%
6.375% 01/04/2016 11, 349 0.30 15/01/2023 5,327 0.14
13,100,000 Fiat Chrysler Finance Europe 10, 206,000 INEOS Group Holdings SA 5.75%
6.625% 15/03/2018 14, 082 0.37 15/02/2019 9, 987 0. 26
13,050,000 Fiat Chrysler Finance Europe 7,750,000 INEOS Group Holdings SA 6.5%
6. 75% 14/10/2019 14, 407 0.38 15/08/2018 7,766 0.21
9,405,000 Fiat Chrysler Finance Europe 7% 6, 325,000 Picard Bondco SA 7.75%
23/03/2017 9, 866 0.26 01/02/2020 6,679 0.18
6,900,000 Fiat Chrysler Finance Europe 10,700,000 SIG Combibloc Holdings SCA
7.375% 09/07/2018 7,549 0.20 7.75% 15/02/2023 10,973 0.29
11,460, 000 Fiat Chrysler Finance Europe 6,175,000 Trinseo Materials Operating SCA
7.75% 17/10/2016 11,923 0.31 / Trinseo Materials Finance Inc
6.375% 01/05/2022 5, 864 0. 15
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418 — & 4$CCC+ 8,380,000 Schaeffler Finance BV 2.75%
4, 100, 000 Galapagos Holding SA % 15/05/2019 8,417 0.22
15/06/2022 3, 389 0. 09 9,596, 000 Schaeffler Finance BV 3.25%
3,660,000 Matterhorn Telecom Holding SA 15/05/2025 9,073 0.24
4.875% 01/05/2023 2,962 0. 08 7,730,000 Schaeffler Finance BV 3.5%
4,900,000 Play Finance 1 SA  6.5% 15/05/2022 7,701 0.20
01/08/2019 5,028 0.13 10,030, 000 Schaeffler Finance BV 4.25%
5,000, 000 Swissport Investments SA 9.75% 15/05/2018 10, 150 0.27
15/12/2022 4, 855 0.13 12,805,000 Ziggo Secured Finance BV 3.75%
5,420,000 Takko Luxembourg 2 SCA 9.875% 15/01/2025 12,033 0.32
15/04/2019 2,894 0. 07 #HAR— 18 4B+
#H48 — & {HCCC 6,500,000 Cable Communications Systems NV
5,430,000 PagesJaunes Finance & Co SCA 7.5% 01/11/2020 6, 724 0.18
8.875% 01/06/2018 2,771 0.07 5,350,000 Carlson  Wagonlit BV 7. 5%
HE-HEEL 15/06/2019 5, 564 0.15
5,000,000 Espirito Santo Financial Group 24,520,000 Petrobras Global Finance BV
SA 6.875% 21/10/2019 3 0.00 2.75% 15/01/2018 20, 842 0.55
Mo INTEE 857, 159 22.54 21,246,000 Petrobras Global Finance BV
3.25% 01/04/2019 16, 098 0.42
P 12,210,000 Petrobras Global Finance BV
4B — FR{TB+ 3.75% 14/01/2021 8,519 0.22
3,400,000 Cemex SAB  de OV 4.375% 800, 000 Petrobras Global Finance BV
05/03/2023 7115 0.19 4.75% 14/01/2025 529 0.01
6,250,000 Cemex SAB  de CV  4.75% ’ 19,900, 000 Petrobras Global Finance BV
11/01/2022 5. 563 014 4.875% 07/03/2018 17,363 0. 46
FEE 12. 678 0.33 8,400, 000 Petrobras Global Finance BV
- 5.875% 07/03/2022 6, 153 0.16
=, 5 5,559,000 Selecta Group BV 6. 5%
;’;é:;{ﬂ& 15/06/2020 5,087 0.13
= - - 8 — #8 14B+/*~
8,155,000 Darling Global Finance BV 4. 75% n - - -
30/05/2022 7 793 0.20 15,000,000 0i Brasil Holdings Cooperatief
. . - - ’ ) UA 5. 625% 22/06/2021 3,750 0.10
4,837,000 Fresenius Finance BV 2.375% . ’
01/02/2019 5 071 0.13 1,500,000 Portugal Telecom International
7 456,000 Fresenius Finance BV  2.875% ’ Finance BV 4.375% 24/03/2017 443 0.01
T 15/'07'/2020 Y 7943 0.21 14,104, 000 Portugal Telecom International
7.355.000 Fresenius Finance BV 20 ’ : Finance BV 4.625% 08/05/2020 3,385 0.09
T 01/62/2021 ’ 7 874 0.21 2,550,000 Portugal Telecom International
7,140, 000 Fresenius Finance BV 4% ’ ) Finance BV 5% 04/11/2019 637 0.02
T 01/62/2024 8. 120 0.92 12,225,000 Portugal Telecom International
8,240,000 Fresenius Finance BV 4. 25% ’ : Finance BV 5.875% 17/04/2018 3,071 0.08
, 240, >se X g g
15/04/2019 9,118 0.24 8 — 4B —
4,568,000 Phoenix PIB Dutch Finance BV 5,150,000 Constellium N 4. 625%
3. 125% 27/05/2020 4,699 0.12 15/05/2021 y 4,125 011
4,900,000 Phoenix PIB Dutch Finance BV 4,950,000 Hgmg ‘/2(1)30““‘00 I BV 6.25% o
3. 625% 30/07/2021 5,025 0.13 15/06/2019 ! ) 3,241 0.09
7,800,000 Samvardhana Motherson 4,300,000 Hema Bondco I BV FRN 15/06/2019 2,713 0.07
Automotive Systems Group BV 6,850,000 Hertz Holdings Netherlands BV
4.125% 15/07/2021 6. 898 0.18 4.375% 15/01/2019 6, 782 0.18
& —#5(1BB ’ : 11,800,000 LGE HoldCo VI BV  7.125%
5,000, 000 Goodyear Dunlop Tires Europe BV - 15/05/2‘024 . . 12,679 0.33
3.75% 15/12/2023 5 054 0.14 8,150,000 Schaeffler Finance BV 3.25%
’ ) 15/05/2019 8, 185 0.21
5,820,000 OT European Group BV 4.875% . . N
31/03/2021 6, 151 0.16 6,350,000 TMF  Group Holding BV  FRN
8,485,000 01 European Group BV 6. 75% 01/12/2018 ) 6,335 0.17
15/09/2020 9,603 0.25 10, 100, 000 United Group BV 7.875%
315 — 45 {7 BB- w ) 15/11/2020 10, 552 0.28
s I . ; .
6,450,000 Grupo Antolin Dutch BV 4. 75% 9,759, 000 %g?wmggdmg B 63T 0. 275 0.7
01/04/2021 6, 532 0.17 . 10, .
5.950. 000 Grupo Antolin Dutch BV 5. 125% ? : 6,870,000 UPC Holding BV 6.75% 15/03/2023 7,289 0.19
’ ’ 30/86/2022 . o 6.035 0.16 6,516,000 Ziggo Bond Finance BV 4.625%
! . ’ : 15/01/2025 6, 104 0.16
7,650,000 InterXion Holding NV 6% = _/*
AL — 4B+
15/07/2020 7,976 0.21 - T
6,700,000 Schaeffler Finance BV 2.5% 4,580,000 Stork Technical Services Holdco
’ ’ 15/05/2020 6. 600 0.17 BV 11% 15/08/2017 4, 630 0.12
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38 — B~ 3148 — e 4FBB
13,929,000 Grupo Isolux Corsan Finance BV 16,300, 000 Bankia SA 3.5% 17/01/2019 16, 938 0.45
6.625% 15/04/2021 3,204 0.08 8,100,000 Bankia SA 4.375% 14/02/2017 8,402 0.22
6, 100, 000 Nyrstar Netherlands Holdings BV 4,200,000 Bankinter SA 6.375% 11/09/2019 4, 741 0.12
8.5% 15/09/2019 5,195 0.14 17,600, 000 BPE Financiaciones SA 2%
4,900, 000 PortAventura Entertainment 03/02/2020 16, 641 0.44
Barcelona BV 7.25% 01/12/2020 4,915 0.13 8,500,000 BPE Financiaciones SA  2.5%
#t45 — #& 4 CCC+ 01/02/2017 8,615 0.23
4,500,000 Univeg Holding BV 7.875% 8,800,000 BPE Financiaciones SA 2.875%
15/11/2020 4,590 0.12 19/05/2016 8,833 0.23
#H48 — #&43CCC 4148 — #844BB-
4,600,000 Frigoglass Finance BV 8.25% 5,350,000 Almirall SA 4.625% 01/04/2021 5,566 0. 14
15/05/2018 3, 085 0.08 4,825,000 Ence Energia vy Celulosa SA
rS5 U EEE 359, 860 9.46 5.375% 01/11/2022 4,914 0.13
36— AFB+
/Iy T— 6,850,000 Banco de Sabadell SA 6.25%
& — 15 {7BB— 26/04/2020 7,595 0. 20
11,100,000 Lock AS 7% 15/08/2021 11,073 0.29 4,400,000 NH Hotel Group SA  6.875%
8,500,000 Lock AS FRN 15/08/2020 8,309 0.22 . 100000 (1)5/11/201‘; Lain A 7 4,685 0.12
#1E— (4B s s rascon Huarte Lain . 150
7,100,000 Silk Bidco AS 7.5% 01/02/2022 7,106 0.19 6 200000 L1)5/03/2022H L s 6,297 0.17
*iﬁ_*%{:j—B_ y y rascon uarte .ain % 2.0/
4,700,000 Lock Lover Holding AS 9.5% 11{;1/;3/2?;%0 4,941 0.13
15/08/2022 4,553 0.12 k-4 S O
118 —#843CC/*~ 2,552,000 Abengoa Finance SAU 6%
3,600,000 Norske  Skog  AS  11.75% . 31/03/2021 ) 281 0.01
15/12/2019 . 2,149 0.06 3, 860, 000 gkljjlilg(/)SOIQLreenfleld SA  5.5% - 001
3 — R AFC/ A : -
550,000 Norske Skog Holding AS 8% ANA EE 125, 116 3.29
24/02/2021 151 0. 00 .
J L —&Et 33, 341 0.88 ;121;%;%5
& — 1R 1
HRILRHIL 6,200,000 TVN Finance Corp IIT AB 7.375%
15/12/2020 5,287 0. 14
HR— B HHR— 181488+
7,400,000 Banco Comercial Portugues SA n n n
5,400,000 Akelius Residential Property AB
3. 375% 27/02/2017 7,178 0.19 v o
L R AL EE 7,178 0.19 ii?lbé%g;/ 2020 5,490 0. 14
& — 15
2AR=F 5,025,000 Stena AB 6. 125% 01/02/2017 5,134 0. 14
?ifﬁ—*gﬁ‘BB 6, 300, 000 Synthos Finance AB 4%
- : — — 30/09/2021 6,212 0.16
5,050,000 Telekom Slovenije DD 4.875% 8 — #(1B+
21/12/2016 5,171 0. 14 1350000 Veris TSHE TR
*i‘g—%ﬁfBB* , 0ol, erisure olding 0
RTINS T 01/11/2022 11,637 0.31
R 20;;0’ 0%307?23?78 o 5,373 0. 14 A — 4B/
o= iy 10, 544 0,28 5,450,000 SSAB AB 3.875% 10/04/2019 4,999 0.13
AOR=78E ~ : A& — (1B
#H7IUH 5,935,000 Unilabs Subholding AB 8.5%
15/07/2018 6,095 0.16
AL — 00 A — B
39 Bdcon Ltd 8% 30/06/2019 - 0..00 1,900, 000 Ovako AB 6. 5% 01/06/2019 2,989 0.08
#iiﬁ—*%ﬁcccm #HE — 4000+
3,000,000 Edcon Ltd 9. Eom 01/03/2018 1,410 0. 04 1,100,000 Perstorp  Holding  AB 9%
1,000,000 Edcon I;td 9.5 01/03/2018 470 0.01 15/05/2017 3,034 0.10
By 7Y haEt 1,880 0.05 Ryz—F Bt 51,771 1.36
ARy =
_ #H48 — #&{4BB+ i 48— 18 {4BB+
9,600,000 Banco de Sabadell SA  2.5% 6,800,000 Arcelik AS 3.875% 16/09/2021 6,723 0.18
05/12/2016 9,744 0.26 P
016 FLaBE 6,723 0.18
7,900, 000 Campofrio Food Group SA 3.375%
15/03/2022 7,717 0.20 .
9,200,000 Cellnex Telecom SAU 3. 125% ;Eig{ﬂm
21/07/2022 8,820 0.2 5,650,000 Ball Corp 3.5% 15/12/2020 5,814 0.15
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11, 150, 000 International Game Technology & — & 14B
Plc 4.125% 15/02/2020 11, 061 0.29 5,900,000 Innovia Group Finance Plc FRN
8,400,000 International Game Technology 31/03/2020 5, 743 0.15
Plc 4.75% 05/03/2020 8, 449 0.22 6, 750,000 New Look Secured Issuer Plc FRN
13,200,000 International Game Technology 01/07/2022 6, 565 0.17
Plc 4.75% 15/02/2023 12,514 0.33 6,650,000 Thomas Cook Finance Plc 6.75%
8,100,000 International Game Technology 15/06/2021 6,576 0.17
Plc 6.625% 02/02/2018 8, 750 0.23 8,422,000 Thomas Cook Finance Plc 7.75%
6, 450, 000 International Personal Finance 15/06/2020 8,421 0.22
Plc 5.75% 07/04/2021 5,112 0.13 7,375,000 Virgin Media Finance Plc 4.5%
12,200,000 Royal Bank of Scotland Plc 15/01/2025 6, 720 0.18
4.35% 23/01/2017 12, 447 0.33 4,550,000 Vougeot Bidco Plc FRN
33,098,000 Royal Bank of Scotland Ple 15/07/2020 4,537 0.12
6.934% 09/04/2018 35, 789 0.94 AR — & {48
5,725,000 TA MFG. Ltd 3.625% 15/04/2023 4,762 0.13 4,710,000 Algeco Scotsman Global Finance
8,550,000 Tesco Corporate Treasury Plc 9% 15/10/2018 3,579 0.09
Services Ple 1.25% 13/11/2017 8,537 0.23 12,298,000 Kerling Ltd 10.625% 01/02/2017 12, 224 0.32
20,970,000 Tesco Corporate Treasury 6,300,000 Synlab Unsecured Bondco Plc
Services Ple 1.375% 01/07/2019 20, 307 0.53 8.25% 01/07/2023 6,034 0.16
8,100, 000 Tesco Corporate Treasury 118 — #&{+CCC+
Services Ple 2.125% 12/11/2020 7,901 0.21 4,670,000 Eco-Bat Finance Plc 7.75%
12,101,000 Tesco Corporate Treasury 15/02/2017 4,476 0.12
Services Plc 2.5% 01/07/2024 10, 991 0.29 #1148 — #84CCC-
11, 725, 000 1;%0 2?133375% 02/11/2018 12, 140 0.32 7,950,000 Public Power Corp Finance Ple
—at 5.5% 01/05/2019 5,724 0.15
500,000 Anglo American Capital Plc A XYREE 368, 145 9.68
1. 75% 03/04/2018 460 0.01
1,100,000 Anglo American Capital Plc 2.5% e
20/04/2021 851 0.02 & T B85
1,200,000 Anglo American Capital Plc f n -
2.75% 07/06/2019 1049 0.03 8,300,000 MPT Operating Partnership LP /
- on : . ’ . MPT Finance Corp 4% 19/08/2022 8, 257 0.22
3,000,000 Anglo American Capital Plc it {8 — #% (BB +
3.25% 03/04/2023 2,273 0. 06 2 i
- . . . ’ . 12,375,000 Ball Corp 4.375% 15/12/2023 12,703 0.34
5,500,000 Anglo American Capital Plc 3.5% .
- e p 4,600,000 Celanese US Holdings LLC 3.25%
28/03/2022 4, 281 0.11
- P . 15/10/2019 4,633 0.12
8,825,000 Merlin Entertainments Plc 2.75% 2 — 48 41BB/*+
15/03/2022 8,378 0.22 5, 300, 000 ﬁd C 3.75% 01/10/2021 5,459 0.14
5,075,000 Titan Global Finance Plc 4.25% e iﬂ;fﬁﬂﬁs' ’ ’ :
10/07/2019 4,940 0.13 LA — -
8,600,000 Worldpay Finance Ple 3.75% 6,450,000 Sealed Air Corp 4. 5% 1?/09/2023 6, 657 0.17
15/11/2022 8,519 0.23 18,700,000 ZF North America Capital Inc
_ _ 2. 25% 26/04/2019 18, 581 0.49
FH8 — 18 14BB; ) o
- — N 18,300,000 ZF North America Capital Inc
6,600,000 Arrow Global Finance Plc FRN
2.75% 27/04/2023 17, 083 0.45
01/11/2021 6,512 0.17 A — 15 14BB-
8,306,000 Iglo Foods Bondco Plc FRN = > -
15/06/2020 8,107 0.21 4,225,000 Axal?a Coating  Systems .US
12,040,000 Tneos Finance Ple 4% 01/05/2023 11,219 0.30 Holdings Inc / Axalta Coating
_ Systems Dutch Holding B 5.75%
AL — 1448+ .
4,750,000 Alliance Automotive Finance Ple 01/02/2021 4,355 0.12
6.25% 01/12/2021 4,876 0.13 5,700,000 Chemours Co 6.125% 15/05/2023 3,974 0.10
S . 5 ’ . 10, 850, 000 Fiat Chrysler Finance North
4,850,000 Boparan Finance Plc 4.375% .
o) . America Inc 5.625% 12/06/2017 11, 301 0.30
15/07/2021 4,217 0.11 B — B
5,690, 000 EC Finance Plc 5.125% = - m -
15/07/2021 5,862 0.15 8,300, 000 Belden Tn?' 5.5% 15/04/2023 7,958 0.21
5,300,000 Interoute Finco Ple  7.375% 6,460,000 Cemex = Finance  LLC  5.25%
15/10/2020 5,492 0.14 01/04/2021 6, 081 0.16
11,244,000 OTE Plc 3. 5% 09/07/2020 9,848 0.26 5,000,000 IMS = Health  Inc  4.125%
4,900,000 OTE Ple 4.375% 02/12/2019 1,581 0.12 01/04/2023 y 4,726 0.12
7,450,000 OTE Plc 4.625% 20/05/2016 7,410 0.20 5,950, 000 P%PC EscrowlCorp 6% 01/02/2023:,/ 4, 457 0.12
10,100,000 OTE Plc 7.875% 07/02/2018 10, 309 0.27 8,270,000 WR ~ Funding  Inc  4.625%
14,050,000 Synlab  Bondco  Plc 6. 25% 15/04/2022 7,738 0.20
01/07/2022 14, 252 0.38 HAE— {48 _
9,700,000 Synlab Bondco Ple FRN 4,800, 000 Huntsman International LLC
01/07/2022 9, 536 0.25 4. 25% 01/04/2025 3, 896 0. 10
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6, 900, 000 Huntsman International LLC
5.125% 15/04/2021 6,274 0.17
AL — {48~
8, 800, 000 XPO Logistics Inc 5. 75%
15/06/2021 7,992 0.21
A1 — 444000+
5,700,000 Infor US Inc 5.75% 15/05/2022 4,335 0.11
5,200, 000 Kloeckner Pentaplast of America
Inc 7.125% 01/11/2020 5,206 0.14
KEEE 151, 666 3.99
BEHEEH 3, 642, 493 95.79
R MEEE 3,642, 493 95.79
RS (2, 585) 0.07)
e 102, 471 2.69
ZRMDIEE 60, 078 1.59
HETRERAAFREEICRET
PHEEME. PRBEAE 3,802, 457 100. 00
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