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KPMG LLF

Twa Financial Center
60 South Streat
Boston, MA 02111

Report of the Independent Registered Accounting Firm

The Board of Trustees and Shareholders
Putnam High Yield Fund:

We have audited the accompanying staternent of assets and liabilities of Putnam High Yield Fund (the fund},
including the fund’s portfolic, as of November 30, 2017, and the related statement of operations for the year
then ended, the statements of changes in net assets for @ach of the years in the two-year period then ended,
and the financial highlights for each of the years in the five-year period then ended. These financial statements
and financial highlights are the responsibility of the fund’s management. Our responsibility is to express an
opinion on these financial statements and financial highlights based on our audits.

We conducted our audits in accordance with standards of the Public Company Accounting Oversight Board
(United States). Those standards require that we plan and perform the audit to obtain reasonable assurance
about whether the financial statements and financial highlights are free of material migstatement. An audit
includes examining, on a test basis, evidence supporting the amounts and disclosures in the financial
statements. Our procedures included confirmation of securitias owned as of Novembaer 30, 2017, by
cerrespondence with the custodian and brokers or by other appropriate auditing procedures. An audit alsc
includes assessing the accounting principles used and significant estimates made by management, as well as
evaluating the overall financial statement presentation. We believe that our audits provide a reasonable basis
for our opinion.

In our gpinien, the financial statements and financial highlighis referred to above present fairly, in all material
respects, the financial position of Putnam High Yield Fund as of November 30, 2017, the results of its
aperations for the year then ended, the changes in its net assets for each of the years in the two-year pericd
then ended and the financial highlights for each of the years in the five-year period then ended, in conformity
with U.S. generally accepted accounting principles.

KPMe LP

January 11, 2018



1 BAiEEER
(1) [EfExEEK]

N FL N A—)LF-TF72F

L SEPOEEES
2017411 H 30 H BIfE

BE
BEAMRES:. RplRAmE GE1. 7)

FEBIEFEATR (AR UlTAIS K 25U : 1, 521, 722, 225K Kb)

BRI TR (E B FEAMG A X D5 : 33,017, 574K KL)
(JE1. 5)

Bl

R EL A RIFLEF K OV ORI 4

7 7 v R ASRERRAT RN 4

BB A MAESRTE A 4

S 2R TAHINCAR D ARFEBFHME (1)

AiTFA 2

BEAG

=L

& A AhRES I A RFL S

7 7 v RZISRESRE R AL

RELE PR (E2)
RELPRE SR (1 2)
KIBEEEHE— 2ZH/E (E2)
RILZFEEHRNS LOEA (E2)
RIEHREG SN (E2)
RELIRTE RN (E2)

HOE BB CIER S D 2 U v TREVEES AR (FE1)
S AR TRINCAR HARFZHFMHE (1)
SQOLIOF SN §ii!

afEast

WA E

BEAXREAK

HAE ARG (B ARRES: DB BERIR)  (E1. 4)
ARITBCAIEE N GE (1)

FE MRS L OSVERGNIER 2 BREBHHEL (1)

SMLRBCE A AMMRES 72 D NTAME B S L OAMICHRD
AR FERF MR

B —RITFERAERICHILT SMEE

K Rov TH
1, 541, 254, 450 165, 484, 490
33,017, 574 3, 545, 097
183, 925 19, 748
24, 273, 609 2, 606, 257
35, 504, 497 3,812,118
5, 895, 295 632, 978
117, 007 12, 563
45, 850 4,923
1, 640, 292, 207 176, 118, 174
29, 194, 432 3, 134, 606
1, 626, 936 174, 684
742, 812 79, 756
15, 294 1, 642
428, 841 46, 045
974, 965 104, 682
6, 735 723
576, 200 61, 867
9, 540 1,024
128, 432 13, 790
299, 541 32, 162
34,003, 728 3, 650, 980
1, 606, 288, 479 172, 467, 194
1, 663,893, 178 178, 652, 211
4, 490, 543 482, 150
(81, 510, 827) (8,751, 817)
19, 415, 585 2,084, 651
1, 606, 288, 479 172, 467, 194



INMFL =N~ A—)LF-TF7UF
BEXER (0D0F)

2017411 A 30 H HRLE
¥ Kv M

MEEMES & VCIRFGMEDEE

7T A ANZREEE— Y 72 ) OHUE PEMES B L OVE RAmE 5 93 637
(1,054, 712, 067K K/ +177, 977, 98211) :

7 T A NZEAESE— 1S 72 O OIRGEAM#S 6. 18 664
(5. 93K F/LD96. 0043 >100) * :

75 A BESHEE—11Y 72 0 OV FEMS 3 L MR 7SN 5 77 620
(21, 867, 700K R/L+3,789, 61311) ** :

75 A CBSHES— 1Y 7= ) OHUEFEM 3 L MR 7B 5 74 616
(56, 273, 938K N9, 796, 2381) ** :

75 AMEEEHER:— 1Y 72 ) OHUEPEMES B L OVE RAmE 5 91 635
(89, 239, 327k R/L+15, 111, 781 1) :

7 T AMS gl — 1 %4 72 0 OIRFEAM#S 6. 11 656
(5. 91 KL d96. 75453100) T :

7 T ARZASFEA— S 7= ) ORUE FEMKE ., BEE iRl X OVE Rl 590 633
(28, 817, 066k K /L—+4, 881, 68811) :

7 T AY ZA4SFEA— 0 Y72 ) ORI FEMRS . BEE RS 3 X OVE RIS 6. 99 668

(355, 378, 381>k K/L-+57, 100, 546 1)

10K RIS OBR/NGED . 1007k RAVLL EOIRSE CILIRGEMiRE 3% 0 Bl v b,
TR ) OB R L. WS PEMRS D I S B AT R A 1R L7 AEIC A L,
T B R OMHIS NG . 5K RALL OB IR NE 0 B B,

WA ORERIE, ChoOMBHEREFAROLDOTHD,



(2) [BnitEE]

RERR

INFFLnNA - A—]LF-TF7UFR
BRETEE
20174E11 A30 HICH T LT 4E)E

ZHAE (BEBITE~OBRE )B4 U2 BUR| B399, 468K RV %

ate, )
oy

RENRBAE

(1xE5)

A

BRI (E2)
BEHEY—E AWM (E2)
PRAE R (E2)
ZEEEWMB L OEA (E2)
fRFemm (E2)
EHHEEHE (F2)
ZOfth

EREE

2 ERREE (7R 2)

& FRf0%e

R EINEE

FEBHHIET TR & OBE A MRESR (AR 2 EIFAEE (E1. 3)
PETRICAR D FBIMRL (E 1)
SEIGNHR L EIMHEAL (1)

ATy TEHNAR L FEMEK (E1)

FHBAHEFATIR D & OFCE A MAES (2R D W PR SRl 4%
R THNCAR D R EBLMEHAL R

ARG PER L OEMRITER 2 W TR FEBLME Al 4%

AT TRENAR D W P AR LB MR AT 45

RERMEES <R DA
ERIC & B HEEDHIEN

kR TH
72,995, 491 7,837,526
727, 240 78, 084
73,722, 731 7,915,610
6,691, 718 718, 490
1, 870, 001 200, 782
29,917 3,212
51, 588 5, 539
3, 145, 824 337, 767
32,941 3, 537
765, 964 82, 242
12, 587, 953 1, 351, 569
(6, 588) (707)
12, 581, 365 1, 350, 861
61, 141, 366 6, 564, 748
11, 952, 188 1, 283, 306
(230, 846) (24, 786)
(13, 225) (1, 420)
(703, 107) (75, 493)
7,231, 392 776, 435
(76, 913) (8, 258)
1, 338 144
63, 112 6, 776
18, 223, 939 1,956, 704
79, 365, 305 8,521, 453

WA ORERIE, ChoOMBHERL FAROLDOTHD,



MEEDEM GBD)
EMR
il I A

TG A ML B L OSNEIGTER D

FHAAMGE (R

FEARESR 72 & N A
B L OAMRITHR D AREBHAHM 4

BRAIC & S HEEDMEM

ZASE O A (1)
RHEAE LD
UERSETINERY
7 T A AZISFES:
7 T A BZISRES
7 T A CRASFEH:
7 T AMAZ RS
7 7 AR IS
7 T AY ZAKGES
EARBIC L B8 (i)
(£ 4)
MEEDEM (Bd) &5tEE

e BifE

HRIRE
(ZNENRSEMBE IS
4,490, 543K RV LY
LR I AR 8 oy P 4
4,739, 490K RV Z2& e, )

INcFLonNA ~A—J)LF-T7UF

MEEXSHES

20174E11 A30 HITH T LT 4EE

2016411 H30H IZ# T L=

k) Fov TH b % M
61, 141, 366 6, 564, 748 29, 443, 958 3, 161, 398
11, 005, 010 1, 181, 608 (22, 178, 744) (2, 381, 332)
7,218, 929 775, 096 44, 588, 349 4,787, 451
79, 365, 305 8,521, 453 51, 853, 563 5,567,517
(39, 083, 910) (4,196,439) (17,910, 395) (1, 923, 039)
(917, 264) (98, 487) (742, 459) (79, 718)
(2, 226, 708) (239, 082) (998, 914) (107, 253)
(4, 283, 874) (459, 960) (4, 334, 287) (465, 372)
(1, 381, 623) (148, 345) (1, 347, 122) (144, 640)
(12, 773, 749) (1, 371, 517) (5,573, 520) (598, 429)
1, 042, 806, 238 111, 966, 106 (35, 153, 631) (3, 774, 445)
1,061, 504, 415 113,973, 729 (14, 206, 765) (1, 525, 380)
544, 784, 064 58, 493, 465 558, 990, 829 60, 018, 845
1, 606, 288, 479 172, 467, 194 544, 784, 064 58, 493, 465

W OIERRIE, TS DMBH#ER EAADDO LD TH S,



e VA B

(B ATIHRES —H4E720)

(BAL 2 2k Rv)

BB AL Sy Bl ERR
, P F1 E%: .
wrgm it HEE E%ZEE%? GHEN s sy pRea
i (GR) 4

7T A NZAERESS
20174-11H30H 5.78 0. 30 0.16 0. 46 (0.31) (0.31)
2016411 H30H 5. 56 0.31 0.23 0. 54 (0. 32) (0.32)
20154F11H30H 6.11 0.33 (0. 56) (0.23) (0. 32) (0.32)
2014411 H30H 6. 20 0.33 (0.10) 0.23 (0. 32) (0.32)
2013411 H30H 6.12 0. 36 0.11 0. 47 (0. 39) (0.39)
2 T A BRASAES
20174-11H30H 5.63 0.25 0.15 0. 40 (0. 26) (0. 26)
2016411 H30H 5.43 0. 26 0.22 0.48 (0.28) (0.28)
2015%F11H30H 5.98 0.28 (0. 55) (0.27) (0.28) (0.28)
2014411 H30H 6. 06 0.28 (0. 08) 0.20 (0.28) (0.28)
2013411 H30H 5.99 0.31 0.10 0.41 (0. 34) (0.34)
2 T A CRZASAES
20174-11H30H 5.61 0.25 0.15 0. 40 (0.27) (0.27)
2016411 H30H 5.41 0.25 0.24 0. 49 (0.29) (0.29)
2015%F11H30H 5. 96 0.28 (0. 55) (0.27) (0.28) (0.28)
2014411 H30H 6. 04 0.28 (0. 08) 0.20 (0.28) (0.28)
2013411 H30H 5.97 0.31 0.10 0.41 (0.34) (0.34)
2T AMEZASAESR
20174-11H30H 5.76 0.29 0.16 0. 45 (0. 30) (0.30)
2016411 H30H 5. 54 0.29 0.24 0.53 (0.31) (0.31)
2015%F11H30H 6. 10 0.31 (0. 56) (0. 25) (0.31) (0.31)
2014411 H30H 6.19 0.32 (0.10) 0.22 (0.31) (0.31)
20134F11H30H 6.11 0.34 0.12 0. 46 (0. 38) (0.38)
2 T ARZASAESR
20174-11H30H 5.76 0.29 0.15 0. 44 (0. 30) (0.30)
2016411 H30H 5. 54 0.29 0.24 0.53 (0.31) (0.31)
2015%F11H30H 6. 10 0.31 (0. 56) (0. 25) (0.31) (0.31)
2014411 H30H 6.19 0.32 (0.10) 0.22 (0.31) (0.31)
20134F11H30H 6.11 0. 35 0.11 0. 46 (0. 38) (0.38)
27T AN ZASFESR
201711 H30H 6. 05 0.33 0.16 0. 49 (0. 32) (0.32)
2016411 H30H 5. 80 0.33 0.26 0.59 (0.34) (0.34)
2015%F11H30H 6. 37 0. 35 (0. 58) (0.23) (0.34) (0.34)
2014411 H30H 6. 44 0. 36 (0.09) 0.27 (0.34) (0.34)
20134F11H30H 6. 34 0. 38 0.12 0. 50 (0. 40) (0. 40)

WA T4 M+ o0 EZROZ &,
T OELITMBHR L RGO LD TH D,



BN 54~ (DDF)

PR AR — 1472 9)
(B < K 1)

Syl EERR (D3 F)

s Lo T — 4

BRI pan vl eivgs | POUERL ST DRMICHT ot S0 d
CHRRE | P ROR© BDIRO  EHER )

7T A NZAERESS

20174115 30H - 5.93 8.11 1,054, 712 1. 04¢ 5.12 47
20164115 30H - 5.78 10. 18 309, 295 L.o7f 5. 48f 42
2015411 H 30 H - 5. 56 (3.89) 319, 716 1. 04 5.48 29
2014411 H 30H — 6.11 3.79 529, 990 1.03 5.34 43
2013411 H30H —d 6. 20 7.84 565, 904 1.04 5.85 49
2 T A BRASAES

2017411 H 30H - 5.77 7.30 21, 868 1.79¢ 4.41 47
2016411 H 30 H - 5.63 9.24 14, 950 1.82f 4. 72f 42
2015411 H30H — 5.43 (4.67) 14, 147 1.79 4.75 29
2014411 H30H — 5.98 3.23 16, 893 1.78 4. 59 43
2013411 H30H —d 6. 06 6. 98 17, 154 1.79 5.07 49
2 T A CRZASAES

2017411 H 30H - 5.74 7.18 56, 274 1.79¢ 4.37 47
2016411 H 30 H - 5.61 9. 32 21,879 1. 82f 4.67F 42
2015411 H 30 H — 5.41 (4.70) 17, 292 1.79 4.75 29
2014411 H30H — 5.96 3.24 25,229 1.78 4. 59 43
2013411 H30H —d 6. 04 7.01 28,949 1.79 5.08 49
2T AMEZASAESR

2017411 H 30H - 5.91 7.90 89, 239 1. 29¢ 4.94 47
2016411 H 30 H — 5.76 9.98 77,471 1. 32f 5.23f 42
2015411 H30H — 5.54 (4. 26) 81, 256 1.29 5.25 29
2014411 H 30H — 6. 10 3.59 112, 526 1.28 5.10 43
2013411 H30H —d 6.19 7.64 134, 948 1.29 5.58 49
2 T ARZASAESR

2017411 H 30H - 5.90 7.74 28,817 1. 29¢ 4.93 47
2016411 H30H — 5.76 9.98 24, 378 1. 32f 5.23f 42
2015411 H30H — 5.54 (4. 26) 24, 431 1.29 5.25 29
2014411 H 30H — 6. 10 3.59 28, 807 1.28 5. 08 43
2013411 H30H —d 6.19 7.64 24,687 1.29 5.59 49
27T AN ZASFESR

2017411 H 30H — 6. 22 8.28 355, 378 0.79° 5.37 47
2016411 H 30 H — 6. 05 10. 50 96, 811 0. 82°f 5.71F 42
2015411 H 30 H — 5.80 (3. 86) 102, 149 0.79 5.74 29
2014411 H 30H - 6. 37 4.16 192, 542 0.78 5.61 43
2013411 H 30H —d 6. 44 8. 10 232, 251 0.79 6. 00 49

MBENA T A4 NMIRTTHEFLEZROZ &,

Wi DI BHE & RN DO TH S,



() —FM7DHUEE GR) 203, WIRORTHAROME SO TRESh TV 5,

(b) REEIRSHRIT, HRGETRE LI bO L AR L, RIETRHOBEE KL TOAR,

(c) BFMIAS L0/ N EHOTDIC L ) K-8 (b LbhD) 288 (£2) .
Ere, B LT 7 v ROBEMB L OB (b LoD &<,

(d) —H%7= 0 O&FIT0.01 KVRWTH 5,

(e) FHMEFELFED0. 01%DADIEM (—EIRY) &,

(f) HIPIcBWTEESNIZ—ED T 7 v FEADEEDRENMENTWD, 0D EEDRE 5,
%2 5 ADE L TEME FE LR D0, 01% R ORD 2K LT\ 5 (E2) .

IMTOERRITMBHER E AT ZDOLDTH S,



BRI T DERE
2017411 H 30 H Bi7E

IFOMB#HFICHT HERICBNT, [AF—h+« AMU—hF] LFAT—hK« ARU—h >
7« TR hTAN B R=—%, [SEC) LIFGEERBIEZEESEZ, [NFFLh v AV
N EF77 0 ROEBHERSTHS T, /ST A - AU RANA Y« Z)Lm )L — ORI 2
HE 2t THLNNNT L AV RA AV e R VAN ey —% BIRTOTC) &
X, b LeIUL, IEETSZERT 5, BIBEOGHORWERY . FREWIM) 1320164128 1 BH7 b
201711 H30H £ CoHIMZ KT,

201745 H S H T, [/RhF b oA e A =LK« T RARUT—T « 77 R E [IXRF LA -
A A—=NFE-T7 R ICEAMEER L, NbFTh g =LK T7 R LUF 77
Rl 209, ) 1E, 1M0FERESAE (BEFE) OF T, A—7r « = FRIGEBEER S E LT
BEEINTWDHEY T TFa—kyYHEVRA - hTANTHD, 77> ROBITEFEY OULLEE B
RKTDHZLiThd, BAREME HLETHLEABEDY OWGEESOBERE BT 5 Z & aaifes Lz
W B CTH D, 77 Rix, & LT, KEREDERT, BICREEEARN ( [N A - 41—
NME] & HIEIND, ) T, T EHOWMY (3FEFEn L) 25835801 ET 5, i
WOTHOSFMEO FTIE, 77 v ROMBEFED D72 < & H80% & &S A OB MRERIZEET 5,
ZOFEE. 77 OB ESNIZZIEE T L C60HRTE CICEBM SN HADRETTHZ LENT
X5, NWhT A wRxXUAVNIEL, BV 2E0ZOMOAJEMRIIHET DL RS, /NN
Lo XV AL NI, BEAMGEROTEE 1T O ENERET HERIC, SRR E EbIT, &V
i, FHY AZ &F) 27 BXOHRAMEREY A7 2BETH, 77> RidEl, ~vyVHMIEB X
Oy DPUSNO B THY), 7 v a v FEOIHMERBRRGIBLORY v FEEDT VT 4 T %
F4RRERIHT 5,

Ty Rl 7T AAZISRESR, 7 T ABXaatSt, 7 7 A CRZISiEGR, 7 T AMZ mmAtSE, 7 T A
REZBASRB L OV 7 AY Zfitra ke T 5, 77 & R, 201742 HIZ 27 7 A TS 4800 & ek L
e, REOAMEBIIE, 7 7 ATZWERITGEAZGL TR oT, AT Z LIXTE R, 20174
4 H1 BT, 77 ABEZRAEFITIHHE LOFEREE ~OBGEEE T L THD0, oS k)L e
77V RO T ABZAASRN DO E TR LB L/ b LITF vy XL - A UHEREICLD
HLDOIERLS, 77 AABLOY 7 AMEZ AR IT, 214, 00%3 LU, 26% % LR & 75 I AR
FFHEECTIHIESIND, 7 7 AAZIRGRZ, @, BARTETFEE 2SN, £/, 7 7 AM
ZAKFESE, 7 T ARZFEHRB L O T AY ZKARIE, BLBOE TR ZR SR, 7 T ABAZLE
REFRIE. M SHFRIC Y T A AZIRRERICHRL S LD & O T, MEARERE FECEHIGE SN2 0, BEAD
5 6 FELINICE R SN GG 3% ARG FECR 28 S D, 7 7 A CZASRESRIT, 14/, 00% D%
IRFEFHECEIDIRE BV, 7 7 A AZIRIERITITIRI SR, —HOBRERICOLRIEIND Y T AR
ZASREARIE, M PEME TSNS, VT AA, ZVT7AB, Z7AC, 77 AMBIOY 7 AR
RERIZXIT 2B ML, 57 7 ADRFBEFEENZ LV B2 MR H Y . £ ORFITIERT 2 IS I
TWb, 77 AYZSART, MEEME ClE S, s 7 2AA, 77 AB, 77AC, 77 AM
BLOY 7 ARZAGFSRE R CEHZAHT 55, IREFEEHIOWTITAB LRV, 7 T AY Z4%GE
I, —HORERICOARIESND,

W OEBIWRIZBWT, 77 & FIRRBUC L 0 tho Y FH I3 L THET 2 BORNEE 0N %
fift T %o MMDRIEILESNWT T 7 o RBAHETIHEROT I AR—T ¢ —ITRTE R, 28R
b, TIUFBEE TO L ZAFERIN TV RNE DD, FFRFHERINDAREMEDOH 57 L— LT 5
LOENSTHD, LnL, 77 ROERAF—IE, ERARBERNEAET DY 27 3R NEFHELT
WD,



77y Rix, 77 v RiZxt LT — e 2 242t 2 g et SHEEatt, et Z8E
%w EARITEAB L ORE S LK LB O 25 AT D, BB I TWRWIRY | Z48E

I DEK EOBIR O DY FH FIITAESZ RS TlxZe . 023N EOFGROIL, ZIH D EE
iti77/b%ﬁﬁbf = RARMEE I L TR EOBRD A ME LY | £33 — B R
BT LT EO BRI DI EE SN TEHME Z RO T7- 0 T 2R 2 Z B I 5352 L2 HE LT
[AYAJ7AN

77y ROBRESICEDSX | ZREECEXBICHT AR LN TEED/ NN L« 77 > Rk
HHULNT, 3N ML - 77 RERELTCOR LTI, VT =2—8 vV INOMNSLEH TR
F ORI T S e T iud e 57220,

1 EELSHAH

LUFIE, MBHROENRICHTZY . 77 Rk L TERA L TW O EERSFH TH OB TH 5,
E TR OMERTIEZ, KEIZBO T RICATERY LR N5 SFHFANCHEIL L Tl v | #RE
XM B ER OB FER L OB ORERER D ONEMIC L MG EOBMOWEREIC LY 5 2 5 [dE
DBLIOMBELZIT) 2 e H2ERINTWD, EEOFRRIZIINODORMEY LITE R LR D, B
fExtRF AR, UMBERNAE SN B ETICRAE LBREFLIL., YHEHEROMEAGRTE TR
EhTnb

77 v ROEENLE, EBL RFEBHERLIOEMII, %7 7 ABFOEN (%27 7 AT#EH s
LRGN A Fie, ) ZBRWNT, 77 v ROMBEEREIZKT T 5% 7 7 ZADOMEHEDEIA IS\ T
Bl &b, &7 7 AMB ORFEFENIBET 2 FEHE XA LY 7 7 ARIRMEITHENRER ST
VDRI itif%%A’i@&ﬁéﬂt%@@@%@’%bf@ﬁ KT T ADZISTERRA
137 7 ABMTHEIMEEITET S, 77 FRBERENZGAIE, &7 7 AOZKAHFIL. 77>
ROMEPEICxTT DR Y% 2 % E?éoé%u\xﬁﬁéi\%77z® A REA T3 LTI
DELEEITH Z L 2 EST D,

SRl JO A i

=~ 7+ U AOHMEERB L OZOMOBRE L, ZitaSIC L VA SN Hits LOFk e A
WCRH S D, ZiEERIE,. 20D FRiOFEMEZERT 27 OIEMNEZESZHFE L, /Sh A -
TRTAY NI DIRDFHIESTT 7 ROBHEEZFHET 28T a2 ZTE LT, ST A - vy
A M, WHEFHEZEERZ%E L, A FEMMEORE, 7 7 > ROMES HEtOAEORL, B L)
ENEES~OHREGICXTHETEA D,

TGRS NG I AT ATRE R B E AR T, EEAR G| FNC B W CEITICHE X7 7o HIis £
TR E OB TR SN E TRl S v, SFHEEREESS205 TATEAMIEIC X 2 HE
BLOBR] AN TASC820) &9, ) IZHESE L-UL 1 OFMRESRIZS ﬁéﬂéOOTcm
BOWTHEG| SN AHEMAERIZA LI L 9IRGB HE S e WIGEICiE, Bl HmE Sz 85l
TR &, W@, LoUL 2 OAMEERICHEE NS,

F—Tv e v MG S (FEREREELRLS, ) ~ORERDHHGEITIFE, LV 720X
LAUL 2 OREAMRERIC I, EOMEFELAIZE SO TIHMIi S LD, 2202 BESHoME #E
BIX, TOBENDABEEER L IR OBEEZBITHE AR N TR LU TRE SN2 SFIZE LY,

FREOERRES (M E COEFMMA60 A INOEMEE 25T, ) 8LOZOMOEEHAGE
O XD THBHGNES I AF TERVWREAMRESRIL, 2t 203K LML OfEfHEBIR/S
FNFA e v RX A SRBET 27 4 — 7 —ORMET MBI RS FME N5, 0D E -
137 4 — 7 =%, T 2 B MR OIS XL OB ERICB O T ENICEO LN TWDHE
HFEAR M OFR 2 72 BAR 2 T 230> 2 A lRES OB B E F21C K 2 Bs [ B BN C ol O REhAE
ERET D, (AMREFROMEE., FlED | WSS X OAEOEREZEET 5, ) YA Mk



—fRIZ LUV 2 I E N,

KESN DL OFEATHE L ORGIFNE, == — 3 — 7 iERBBIFTOK T P ERM L VAl 79
%o T, DTG ET W#éﬁ%% BT DAMAESRORMEIL, LB OK T#,
= — I — VARG IO T T ERBANCRAE LT FR 2 H oI L T RN ER3H D, fiEo
T, FEDOHIZOWTIL, 77 v Fid, KEREHRTGO# M, @EOhZ & CNOKEHFERES, 1
SIFTCRE &S5 EEETER L ORI O & O 2 & E AR ER A2 BB L CREDINE
RO AN TEAMEFEAN 21T 5. 18HE L-UL 1 OFMMGERIZ 0 E S NEMRIE. A FEME TRl S
HEEITNE. AFffEE I —DL~UL 2 RV Bz bnbZ E &5, @Eﬁﬁ%ﬁ%éﬂé
HEUI TG ENC K> TR 523, 77/F_ DANTEAEA 2370 0 ORREMH SN Z b d 05
% %f@f@ﬁﬁ&##&éﬁA CEIEOAEFEL— M TR RUVIHE SN TN D

SR F 72137« — ﬁﬁﬁﬁ%%ﬂﬁ#é:&ﬂm%ﬁw#ikﬂ%&éhtﬁﬁﬂ#®ﬂ
ﬁ@ﬁ&ﬁﬁﬁ%E%:ﬁ%LTVﬁw&ﬂth-Vnyy%ﬁﬁié%émﬁ\%ﬁﬁﬁﬁ%
%, ZEEEENEKRT HHHBLOFREICHES T, 2SR A - =R P A 2 M X0 ATEME TR &S
N5, HIBRA CHREINEDIERNAMIEAB LT VAT 4 T2 EREREAMIESED 2 HOWL 2D b
DIZONT Y, ZABEERWEKR LI TR > TAEMIE TR S5, 20 5iHlics W TIE, 4
FEIIEHOEDOE N, MOFESEE DZER7 MR, FISIHE, KEMBEEESR, KERXATY vy 7BLO
TV ke A= R, FBEOKHE, 2 _XT7 T 4 s 2T AR—Tr—, BIE, EEIZRSTNCZED
DL I L OFIRIEHIR7e EOER ZTHFICBIT 2 EERFRE LTEXTLD . EIERIOFES
DHFEZELERZT-D LTWD, HZAMRERIL, EERA 7y FOBEIRMIZ E > TLUL 2 £720%
LUL 3T S LD,

INTEATE OREER 72 B UM 2R3 5 72, FHliZE B, A ERACHI A IEE e -~ C oo B fE
ZHW L7720 G, 9 DiHI OB 2 EFIIC RE LR T 5, 20 2eHligEs L OFhilit, it
FRCEIVEHOICRE I TWD, —RICHMREROANEME &1L, 7 7 » RAEERI e HIRINIC
PNDIEFENSYTHZE TERTEHHDLE LTAHMICTRENG ML EREIND, AEMIC
INIEARE I, BAEOTHHICR T 2 F ik okED REHMIAECH 0V . ER NS Z KL T 5
T, Rl E OBEKRRERNECD5E503H 5,

SESERS| 6 & UEER & U

REEEGG T, FIER (BWEXHDWVIETE 0 EINFETEINT-H) [ZFtEEnb, EAFEMRERIC
fRHEWRIE. FARETRESNLTWVD

= BOR)LE T, %mém5ﬁEM%W%Lf FAETZRTH EEN D, BLYINERIE, TFIRATERL & 48
brfz, BLU% D HICERFR SN D, 7272 L., FREOAEKAD OO YT, & LhNE, 77 FPEL
WHELHZBEMI NI TR EIN D, FEHERMIE. b LbIuE, ZET 2 AR ON EffE

TitE&Nnd, TADIR LELITF Y VXL « FA U E2FEE LT HEYSIE. b LT, ﬁ%ﬁﬁ
DD E LTI FEFEBFREE LTKEND, TVIT A/ T A ABT Y MITRT, &
feRE Y IS EEH IR TWD

77 R, 20ov=7 - a—EANEENCE L T @O TR 2B T 5, 205 THENT
Eﬂ%&bf@ﬁéﬂ B EEICEAG Eah b,

BEfE

77VP®%%%&@%P»(E%§MT®5 SMEA MRS, RAEE, ZOMOEER XUA
HEONEMAEIL, B5IH DAL — hTHK RVICHE T, 77/%@@%L£@éhé B A AhRES
OEAFEANIL, BIFRFOAE L — &2 flio CIRE SN D, Il L OVRRITSRLIL, IS £
TIXERHRAEROER LR L — N THREIND, 772 Fid, BEAMIERIBRLIAELBEL— D
BENC X 2 EBREIIIREFROFE E 1T KE . GERO TS OZB )54 U D MEE O LT & X
BIL TV, 222, EAMAERIR S FEBLS LOREBMBLRICE FNLTWDH, SMEEL



SNZBIT 5 EEMHEIEIEL, AMEONY ., FEAIGI ORI B S B £ TOMOERAEZRE, B
L7 7 > FOWREIZH E S - BB IR X OSNETRRBUBLOREE & EERICZEI Nz, £20%
IO K RSB E DB EZ R L TV D, SMEREERS XA OREBFHEMESIL, BIR
RFIC 31T DB R ML DOEFER LOREEO L L — hOEENC L AMEOEE N GAE LT TN D,
EMAEE T

77 v R, ZHEEMET, MROH DLW RIS E STl CEEDOFREEZITH 2 EENT %Y
FRETHRIERAET D, AR TRE, BET I AR =Ty —%~y VT DH12DICHKRET 5.

BTN B2k RVOMEIL, B — B AR IR T 5 M AR TR L — R 2N T
RET D, EMABBETHIOANEMEIX. 2L — NOEHEWEET S, EWAR TR, A,
fEfEV S, AEMMEOZENIARFEIBLL & L Cit EEnb, AR TN 256 £
WEOBIELIZEY ., 77 v NiE, BB TRORKBRARE & & TR OME O 240 % FBELE & L
Tt BT %, BN ARRGFAICES LI2GE. AR TROMFETBROEEEIBITTE R0
B, FRIEFT U RBRRD Y a VEFAE) ZENTERWEARIL, 77 v Rt A7 245 alHed:
N5, VAZITEESREIF EENTWA A LIRS 2 RN H 5,

IRBUERIE O 2B TR, b LEIUE, HERFMEAIMEORZ IS STV 5D,
gLy b T4 MY

772 R, lx ORI T BT 7 AR—y — 2P L CHS 2 AT 5 2 L2 HIN S
LTERHYAZEZ~y YL, £, MBIV A7 2~y U T572012, OTCRBIO/ i3 RiGH
BETERINDZ LYy b« T 740 MR &R LT,

OTCHIVFRERHBETHER INDZ LY v b« T 740 FERICBW L, 2RES -1
BESENEAL D% LNZE DT R TOSMFEEEROEFIERFRARE LZHAIC, @F, 7rn7 2
Ta Y DEWEDN, ST ESET MM XA, BRMEFER (a7 v a0y
F) IS LEBIAIZR LI ZIT ), BHERITRO L ICERD LOD, WE, KHARRE, HEEREE
BIMEBOKR EAFEZEZLZERHDH, OTCIZ LYy b T 740 FMEIZHONTIE, 77 R
DT A4, 77 v FORE FAKFE LT EEShTns, 77 v RAKEA D BiiE4IT.
77y ROEEEEEL LTiH ESTnd, PRIEFKBETERINDDZ LYy b T 740 hE
FHBOTCZ LYy b« T 74N MR ERBOMERIZ T 0T 72 a D) FLEVWFIZAELIE
DM, AHEL T LT A EE0RYEER OIS IEEMER & OfE2Ee b2 E L ki sihd
KPR 5, OTCBIUOHIEREBATHERINDG Z LYy b« T 740 FEKIZHOWT, 77
R23RT S > CEMIMNCZ T 2 721338 5 &%, RO FEH A £ 721384 TRICEBRBLG & LG
ST %, OTCBLOHIERKBETIEREIND 7 LYy b« 7 740 MEKIE, MSTOfERT
B E 721 Z~—4 > b« A= =B AF LRi&ICESE B AER N SND, OTCZ LYy
ke F7 40 MEKOMEOESNL, REBBEHLE LR EED, hRIEEKBECIERSINS 7 L
Uy b T 740 FRKOH 2 OMEEENL, SEREOMEWEAESICE LS, REBHLE L LT
Fhang, EHRFEHNAEAE LSS, SRESOFHEmINEAE L A EME L ORI, 5L O Hii%
SRR PERRTG . EHHESE LTE s D,

77 v KX, EHREHNIEAE LSS Y 27 O1E0, &R FE 213381 & 7 2 iEEHE R oA
BOARFNREHCLY, HDHWVIET 7> R L R 52 MEBZEA L0 LR TR, £7201%
RIS CARY v a v &P ZENTERVAMREMEICED, BV AZICEL3NDHT EnH D,
FEEDRPUZIBNT, 77 ¥ RIFZOHERY A7 Z8ET 572012, ZNoDY A7 ZHET 50T
CBIOHIIGEME CERINDZ LYy b T 740V M ERET 220 H D, HERDOU R
713, BERRIGER SN &8 e LR Z D, BT H—R—=T 4« URINLAELD
77V RORKROERIY A7 1E, 70727 v ar0R) FOHELEVWEOLRAEL. Uikl DAIE
METH D, 2DV AZE, OTCZ LYy b« T 740 MIZONTIX, 77> REBBIHET



FHEDM TV AL — « XoT 4V ITEBRERET D LICED, T REEKE RIS 7 L
Vo b T 7 REIZOWTIL, B A OEERZESORHEZE L TRBESN 2560855, FRIG
BB THERINDZ LYy R T740 b« 2T 7ERICEH L UL, v F—r3—F 4« U R
71, PISEERB OFIHE I X 2 EEAEITO%E TR ATRE B R O RAEE I L O Ofthod
B IBICEEEND, 77 RRTaT7 7 ar05e) FCTHLILGE. 77 v RINVEESRERR
SN DIBTEN ISR R KRBIL, BETLARLRIETH D,

EERICPNOBETAZ GELRIFOOT CBIOFRFEFREMEATERIND Z LYY b o T
7 4V MK B D55 E. EAMAERITHR 0% IZHEHE STV D,

TR —E4

77 REFFEOEBIMTL 1T, MR- SND0TCT U AT 4 7B L O EEEZN & e
51SDA (HBEAT » 7 « T UNT 4 T X)) ~ A2 =K LIF [~=272—=2f)) Lo, )
DYUEZETH D, Ui~ AY =TT, FROYEFONES., KU, 28, BARZER, EEA
JBATHERE LOWIRATE TICETA2RERGENI G013 H 5, FFEOCTSIMTHIZEL T, v A
B —FHIDRNFNNE - TT7 7 > RIS - HRIZ, 7 7 o ROBRE ST X0 3B EICRA &
o, FEEVE T IIEHEEN FREARZEICE L CiX 7 7 > ROBEAMEEAHMEICTR T EN D,

77 RPREE LRI T 7 v FORE ST L 0 DBIRE S, 7 7 > RORE A mEEAA
RICBW GRS NS, HERT, Blé, KIEBUFE 21 XBEMRERITOAMISR, 377 v e
MBI T I NRET D OMOAMAEROEE & 5, HIREHIL, 77 > RIZBT 25T
FHDFy kRO a N HESHTIREESND,

77 RICHEA SN A& THEBZ, —EHFICEY 77 > ROMEENRE ORYELL P35
BEICREL D D, BEIMEFEHFICEH I THEHIZ, TEHEFH ORI L O OE S
HEDO L~V ETRIZGEICHEEL I D, WTNOHES ., BAERHD, 7Y 5T ITHIRATK T 28
U, HIRATHE T 2R L 7o Y HE IS LD B EMIREIZIE SN T, RIRET U AT ¢ 7 8B L 0%k
[E AR OT X TOWRE WIRAHE TIZL > TAELTZBREAEBLOEHO LG, ) BNMTbild,
HIBRATHE T OBPUCEIT 5 7 7 ROBBIFHFTHF OB —F 73BT L AREN, 77 v ROFEED
T UNRT ¢ TIEEN B L 5 2 5 TRt H 5,

WEMMRBIE, ~AZ =S A =T 2 « TUNRT 4 TERARD 7 7> ROBEHDF »
b e RT3 13128, 432K RV Th o7z, HIRBIE, 77 v NIZ IS 7o 338 NIcR o8
PRIZAEFEE30,935K R TH Y | RFEFOFTNCEHE T 50 E2 5 /A TOVDLARENER & 5,

7272 FEER

77 RiE, SECHAR LEEHARNMM SIS T, O/ NXFF A - 77 RERKIZT 7 FE
BT a5 MIBIMTHENTES, BT u I 0%, 77 RBRMONSR N F L« 77 0 R
HED ANDHZ L, FIIMONR IS L 77 U RIZH L TELMNTA2ZEEZRBDLLOTH D,
77 v REEMEGNE, %7 7> ROBEH#H2 5 ITEAR LOVEMIRE > Tftbhvd, 77
v REEAMEG IR 2 ZBORLE E 723 SAFEIE, BTOME L — FOEEITHS <, BEHIRICE
WTC, 77 RS a7 7 2&2F0H Lotz
ERARER

Ty RO F L e Ty REIZ, AT —F - AR — MLV H317.5H K
RV O SRR TE 8 R EEHeds L U235, 5H K RV O IR ARME A8 FHIREHIC S L T 5,
fENIL, ZWEBEDOERFBRBLOBSIRFEOT-ODEEHEL G, N E-ITRAOANTITh
N EeNbD, 77 v ROMABIIIL U T, KEFEHBREMRZIZOWTIEL25%IC (1) 7=7
FNT 7 ROFE, BLO (2) A——=F A FL I BOROWINIEWFIEEINZ -8 DT,
R EEHARERSICONTET =T 707 7 > ROFFE+1.30%ICFHYS T HHHET, 77 NIkt
L CHIED T BN D, FEFEHREF:D0. 04% +25, 000K RV EFETHENS KOS ERE IR



FEREDO. 04%I TS T 5 7 u— T FEENSIN T 7 > Rick h bz, 52, KREFEH
FREERED AAE FIE 7 12 B3 2 4FER0. 21 % ORE PHERF FECEI Y. 27 7 o ROMEEICES E S
77 v RICEID B TH, WEEIC S b, wEBMICW T, 77 & FIZiEen 5K EIC
SAENT 2o T,

EFRER

EMMANIZT X TORBITEZ 2B L, 7o, ZOfioA s L THBSRoRESEICEA I
LH1986FNER AL (EFE) CAT TRERAE] &9, ) OFRFHICES ZERT7 7> ROk
$CTHD, Fo. WEIRAELI82F:ITEED < HEBIOMBL 2 Bk 2 7 DI KBRS A BT 5 2
EL 77U RDERTHD,

77 v R, SEHEEREEFTI05 NEABSE] UUF TASCT40) w9, ) OFHEICHED,
AS CT40l%, BIBEHEHICBWTHESND, FRITRESND TEORBE EORY Y a ANURH(E
WIZONT, MEHR LSRR T 2B OREEELZHE L TWD, 77> Rt IHOMBHRICE
W, KRB OIS Lo L LT ETREAEEA L TWieholz, i, Fr XL 7o
F IR A MR O RFEI RS AR D HEIBUCOWNTH, GBI Ty XL - A IR D
WEBUZOWT S, BIMEITE EENTWARY, 77 > ROl 34ER OB 4513, NERAR
DFEEORG L5 TN D,

Z7 Yy RiE, HELTWDHEX OBFIZ L DBLOXNG L2t bbb, DDA, —iZ,
BiSH LIIAREICEES SN R ITF vy B2 « A U ESH TSNS, 77 > Rid.
WIEB IO ERITFT Y EH L - A U EBS LRI, D0 DB AR g, FEIMAES
BLORFERMARICK L CEHA L, RILGHET 5, JBHICED, 772 Rk, 20 5BE03T T
FTEOBEM 2R T OMER 2T DR H V. M DEMET, b LOIUE, 77 RO
REICEPEL LTSNS, L, BEZITHOEICL-TE 2L D56, 77 v RBERBIH
D IR REE ZE T E R VABEER B D,

2010 ARG AT RALIEIC RS E, 77V FIZRE LSy EX L« 0 2 &2 SRS 2
ENFRE SN, iy a2 o3, B ELEESONTALOF Y EZ L - 1 X LTOM
BERFd o528 e, 201T4EILH30ABIE, 77 & NliE, fBERF Y B XL - T A UHlEEDN B - 72
A, WEBAEICX VSN H®BETHET 2 2 LD TE 581,204, 073K RLOfix v & &L -
0 A& LTV, 201745 ADAPHC LD, 77 i, NhF b g « f—L K+ FT A M
B, WEIRAEIZ L > TSN RELADO RS & 70> T 5198, 538, 153K R/L Ok ¢ &7 4 /L -
0 AZRE LTz, EERIILL IO LB THD,

M v B XL - B A
ST - At
FMe L 81, 204, 073K R /v 81,204, 073K KV

ZWE~NDHE

PAREILE D DZRE~ONENL, 77 v RICL > TRYEL RIZFF EEnd, Sy EexL -7
A VEU R H DA, BEYED HIZE B, D7 EbF LRI bILS, Sl SN AF]iER L O
Xy EH - A OEEEOMEIL, BN > TIRESNTE Y, —RICAIEZY LR 5
NTWDEFFANCESS b O LT R LFREMENH D, TNDLOERT, By XL - v 20
VIR LT OVERL 9 IR SN TV D A PHCERE T D1 ENC L 2 —RAERB L O/ F I3k A EZR A2 5
o, 77y FOBEARMEZ, FIEBHANCES < HERARAlEBS L OF vy 2L - 1 (b LT
MO ARES v B XL - B R) BT 5 X0 ICHEZ DD, HEIRIREIE, 7 7 v Rk,
3,264, 752K RV ORI ZIT LV | REL/MBEE I A 2 N S, 292, 588, 377K KL OFMBEZIZ LD,



HOABARE D S, 289, 323, 625K BV OB ZIZ LY | BRFEHRMBAK LD SET,
BGOSR EIRMEHE R~ O (W67 L bR RBBE N — 2O T30y
ZENHD, ) NEENDLD, Bl SNRAEEITH S LD ATREMED & 2 Bl L ORIZBHRLE I
PLL TS, HE HIFRERAE OB AL YELS % Sy Bl rTRERIGR ORE R SR J6 & ONELA R Eod = 2 LA
ToLBY THD,

R EB G A 63, 849, 533 >k KL
REBLFEAGE (44, 624, 063) K R /L
AR FEBLMAEA 2% 19, 225, 470 K KL
ARGy B H I AR 5,285,531 K KL
TR el I = 7 (81,204, 073) K KL
WEBL Fo = A k 1,554, 336, 447 >k Kb

T2 EEEM. EEEFEBEIVZTOMDES]
TZr7 Y RiE, N T ARV A IBRHET LT RTCOA—T v s 2 PR 2 —FaT L.
77 ROVMEERFIC S E BT 5 2 LN HHERT, N h T L - =32 P A2 MG R
(77 v ROYHMEERBEICE S, mAHE IR DbND, ) 25 (2L, tho X~
A Ty y RICEBEET A0, FRIEMONFLA - 770 RLEEINTWAS T 7 v ROMEFESH
IZOWTIE, YZEED _Hi L2 OB RFEHE TRA SN TV D, ) o YiZFRIL, DT
DEBYEHTH,

50/ K R/LLL R D2V T 0. 720%
50f8K Fvid 100K R/VEL R DERS3IZDUNT FEH0.670%
100{EK v 200fE2K RAVEL T OFE7IZDOWT FER0. 620%
2001 K RV 300{EK RAVLLR OF 537122\ T HEH0. 570%
300fEK /L 800fE K R/LLL F DER T2V T HFHO0. 520%
800fEK RV 1, 300f& K RLLL FDERIIIZONT HE3R0. 500%

1, 300{8°K RV 2, 300(E K R/LLL R DEIZ DN T R0, 490%
2, 300{& K RALBOESIZHONT FER0. 485%

W RB LT, FERRBNE. 7 7 > FOEEHMEEDO. 560% D EEIEE (B HMEEI L 55
BAR, ) BRT,

SRR F L e Rx YA M, 201943 A30H £ T, MMAEHEET 20 E 7137 7> RORBEEH %
HIBR T2 72 DI 7R A C, FERFR— AT, YKFEERFHM O 7 7 > ROYEME EFHOF
F0.20% £ T, Akl &F), Bid, HEBEEM, FRIEH, BG L7 7 > OB L OE A,
BT T 7 v ROEEE Y — B A8, FEERZRNE L OWRGEFHEICE S K ERS 77 K
DERZLONET Z LICZO EEE L, fEHRICE T, SZHRIC L D 7 7 v Ko Aok
ARl

ISR L e R PA NOBESIHETHL N L A RAMAY - UITFTy R (LT IPI
Ll w9, ) iE, RNbh T A w3V A MBBERERET 2 7 7 v REEOMNL U7 % & s A
TOMREZZFEESICEID BN TS, EHRIZBWT, P 1 LIZ7 7 REEL U BLE
HLZMoT, WEhF A <R A IRP I LaY—ERINEFEIELGEIZE, XA <3
AV ME, ZOEBICH L, P1LAEFHERL TWD 007 7 > RERED FRIHE IEDER
0.40% %, BIIEERHM E LTI EICP 1T LISk L T3KHA D,



77y RIEFE, SR FA R VAN, 77y RICK L CEBESES AR L7 7 > RO
EBIOEEBIZET A HMMB LOBEET2EHH E LT EOELEHE D, DT TOXFA
FOREIX, BEZHEER Lo TRESIND,

77y REREOREERKILZ, A7 — bk« AN —MILVEishTHD, REHRMZ. 77 F
DEFE L~V ARAFEEER KOG RIS TiRES RS,

NI e v R UA L NOBESHETHL/ NN T L e A RAF— e =BT X e LS TB, T 7
VORI L TEREE T — B AITES AR T 5, NE T A A R_RRAF— =X TR
JTAN, JTAB, 7T AC, 7T AM, 7 7 ARBLOY T AYZIKAFFIT OV TR OMRENZ 5
WEBEE S — 2R A ZHE L=, (1) 77 v FOEBEOREL X OEAT & 72 5 M E i 0 e
(TVF—nniE) ) mo®Ri, (2) wEREHEONBIRET D7 7 v ROGEIZESHE
DL— FOHRE, BEO (3) VT —/VOEOEEMEPEICIESBEDO L — FNOHIM, ST L4 -
AVRABF— o =BT e A7, KT 7 ROFESRT7 T AD Y 7 — )V 0 EEFR X OWEE L 11 4
(X DG — B ARENOKREEN . 0D AFEIZIRBET 5 7 7 > RONHHIE BEDAEZRO0. 25% %
BN EIZRE L,

WEHFICBWT, BEFEF—E AR 2% 27 7 AZKaEHFOERIL, U ToLB) Tho
776

7T A AZZAERES 1,186,528 % Fv
7 T A BZISHEA 31,901 >k Kb
7 T A CZASRES: 76,317 Kk KL
7 7 AMA Al 136, 326 >k Kv
7 7 AR LSS 43,778 K KL
7 T AY ZA8FEA 395,151 K R/L
ok 1,870,001 K F/L

TZ7 RiE, Rb T A A RAE— e =X A T BLIORAT— b « A MU — hOHBHMN
BB EIAR DA K> THEA SN D Z LI T 2 & MM OO Z /S N Lo f R — -
=X AT BILOAT—F « A MU — | EDORITHRE L TW\WD, #EHRIZBWT, 77
ROERIL, 22058 RAMEEOEHDIZ L V6, 588K FAER S L7,

77y ROMS LAt 1, WEHEORIE LT7 7 o IS Tond, 215Kk Kves
TAEMZ A BNE X OB ZEERHBICOWTOBINERNEZ Z6ET 5, ZitEidE-, ZiEa L L
TORBITEE L CRAELEZEHOLRE LEZIT 5,

77 v NiE, ZFEEIC, 1995 7 A 1 HEABEREL & 72 o TV D ZFE M O 28 £ 72 13—z
T, EOZHEDOBICEZTRD DZFEEWMMGIE 77 (LT UE7Z ) L), ) Z#8HL TS,
SCEADSRIER AV L, UL 77 N> TR TON D ET—ED/ XM A - 77 o R
Bxns,

77 v NI, RIRS Ll EZREE & U TERB AR L, 2004 X D ANCHID TSN 7 7 R
DEZFE R E LT BGRNL SN TOW R WL O ERMNTeT 7 (BT MFEa77 ) &
W, ) EBRAL TS, &7 T BT DT, 200621231 HIZH T L7z 3EMOZFEE
DL M 35 K OVBERT R D50% B4 ECTh 5, IRIRAAFT 41X, 20064712 H 31 H &£ TOEE
FRAHERITIS U T, BRI OBAEN SR D » TRFtE KB SN D, 77 v ROESERIL, #
WHAZCBWTZAERNBS LOEHICEETNTVWD, RILESEBH T, SEREICB T, R
IEZFEE WM B LOEHICEEN TN D, ZitE ST, P10 TR SR 2320034 L 0 %05t
FIZOWTIFELET T U EFEIEL TN D,



772 RiE, 1940 ESHEDOL—L12b — 1IZHE- T, LT DY 7 ADZ 8GRI 5 5
FHE (LLF TEFE) o, ) Z2AL WD, ZRHOFBEOHMIL, X FLA AV _"AKMAY
Yo L)L — DR R AEHE T2 THL RN A VT e v Rx VAN VI Ty
RenN—=hrF—v oIt L, 772 ROZIIROPGEITE U TR SN e BB K ORAE LR
HEMET D LICH D, Yekitlix, 77 RO MFL U T— L e wRxTVA LN UITy
RoemR=brF =y LT, &7 TRRET D7 7 ROFELEHEEFHDOLL FOFEFE ([ ER
) ) XD ZEEEDTND, ZFEERIT, 77V R, &7 7 AZRBT 2 FEMEEFD
UTOER (KRR ) 2% 2L E2EKR LTV, WEHBICRHEN T, REGHENCEE+ % 2
T ABEAOERIZ, LTO LB Thol,

R Fayaezs S|
7T A A AERES 0.35% 0.25% 1,896,344 % v
7 T A BRIgRES 1.00% 1.00% 200, 781 % KL
7 T A CR SRS 1.00% 1.00% 484, 417 K L
7 7 AMA Al 1.00% 0.50% 426, 841 K R /L
7 T AR ZIERES 1.00% 0. 50% 137, 441 %k RFv
s 3, 145, 824 % R v

WEHIMICBWNT, SIZANE LTOREZRIET NI T LU T— L e v XA N UIT Y
R e R= b= o 7E, 7T AAZFIEL L O 7 AMZ SR OMGETHE E L TENnE i
KA48, 811K RV L UB30K RVEZFAL, 7 7 ABZAEAB LY 7 ACZEEHROER LI X
HBHIGEFECELE L TENZEIN26, 372K KB LU, 040K RV 25268 L 7=,

7T A NIRRT 00% & ERRE U CTHRIARGEFEBI DB R LIRS 5, sEHIFIZEB VLT
BlZNE L TCOZREEZRTZT R EF L VT =)L e XA ks UIT v K= hF— w7,
7T AANZIFEEOBER LICBE L TR2TK RV 22 LT,

3 REHMAFDTE
PRI, R 2 bR < A liRESR O GRS L OGEAIFIREE, LLFO LB ThoTe,

AR En CK RV) FEHFRG CKk R)
PEEA MRS () 516, 103, 207 540, 704, 674
KEBUFRESR (EH) — —
Xl 516, 103, 207 540, 704, 674

77 v NI, BEOEBBRIZBNT, ZREERDEAR LS E COEML L OHEHIE > TRE
SO T, BEAMGEREMO/N N F L« 77 2 RIpbEAT 50, 23O NFA - 757
YRICKLTRAITHZ ENTE, ZHICKY, 77 FORSIEMZRDT 5, @EHRIZIBWT,
YT HMONN T L - T 7 REORMEEROAETZIZMO/ SR b - 77 2 RISk 252H]
X, 77 v ROBEFMA B L O/ I3 FRERF D 5 % a2 B2 o1z,



X4 HOAEBXRE

W HIRRIE, BT D BUSHIIRO I WM ARREIR AE LT, FAIABARSIZEE T 2 MG HILLT

DERY THoT,

V3AA

ARFT = W EE R

YRl IREICHE D
AT AR RS

N L oA
A=)V K+ FTZAID
BOHIPE D AT ARRES

B R AR RES:
fiEm GEd)

975AB

AR5t 2 W EE 5

YRl IREICHE D
FAT ARG

INRT DA .
A—=NF+ FTALD
BOHIHE D AT ARRES

B R AR
)l

95 AC

AR 5T 2 W EE 5

YRl IREICHE D
FAT R ARAES

INRT DA .
A—=NF+ FTALD
BOHIPE D AT ARRES

B R AR
)l

2017TAE11 30 HICHE T LR 20164F 11 H30 HICHE T Lo
Saeabr (0) &8 CREv) ZEEs (1) &8 CRE)
18, 406, 304 109, 760, 797 10, 715, 474 60, 127, 983
5,847, 876 34,523, 126 2, 833, 440 15, 744, 206
133, 323, 321 787, 026, 662 — —
157,577, 501 931, 310, 585 13, 548, 914 75,872, 189
(33,109,389) (195,807, 929) (17, 580, 575) (98, 499, 694)
124, 468, 112 735, 502, 656 (4,031, 661) (22, 627, 505)

2017TAE11 H30 HICH T LI AR

20164E11 H30 BT T L4

X 4rREzs (H)

BEE CK R)

X 4rREzs (H)

BEE CK F)

225,530 1, 198, 597 450, 556 2,465,512
134, 947 775, 033 110, 883 601, 655
1,960, 101 11,273,194 - —
2,320,578 13, 246, 824 561, 439 3,067, 167
(1, 184, 199) (6, 820, 657) (515, 942) (2, 810, 164)
1, 136, 379 6, 426, 167 45, 497 257,003

2017T4E11 H30 BT T L4

2016411 H30 BT T LI4EE

4rREzs (H)

BEE CK R)

Z4rREzs (H)

BER CK F)

1, 818, 421 10, 376, 106 1, 851, 962 10, 046, 901

345, 214 1,976, 454 149, 283 810, 864
8, 045, 926 46, 077, 644 - —
10, 209, 561 58, 430, 204 2,001, 245 10, 857, 765
(4,311, 929) (24, 745, 660) (1, 301, 160) (7,002, 452)
5,897, 632 33, 684, 544 700, 085 3, 865, 313




92 AM

ARSEZAAL S
ST
FEAT AR AESR

INRF L oA .
A—/K+ FT7AXA D
B OHTPE D FATARRES

B R AR RES:
fiEm CRid)

95AR

IR5E 2L H

ST RIS
FEAT AR AT

INRF L oA .
A—/K+ FT7ALD
B OHTPE D AT ARRES

B R AR RES:
ftEm CRid)

93 RY

eI

B EEICLE D
FATZ A AEAR

INRF L oA -
A=K+ FZRARFD
BOHTE D AT AR

B AR RES:
fiEm Crid)

2017T4E11 H30 BT T L4

20164E11 H30 BT T L4

Saeabse (0) &8 CREL)  ZEEs (1) &8 CRE)
958, 043 4,860,516 100, 425 551, 836

109, 044 641, 790 34, 782 193, 107

2, 206, 868 12, 983, 534 — —
3,273, 955 18, 485, 840 135, 207 744, 943
(1, 606, 036) (9, 452, 218) (1, 352, 642) (7, 463, 003)
1,667,919 9,033, 622 (1,217, 435) (6, 718, 060)

2017T4E11 H30 B ICH T LI 4EE

20164E11 H30 B ITH T L4

Saeabse (0) &8 CREv)  ZEEss (1) &8 CRE)
1, 258, 865 7,197, 867 1, 408, 494 7,843,910
233, 884 1,373, 364 243, 093 1, 347,009

1, 390, 270 8, 177, 632 — —
2,883,019 16, 748, 863 1,651, 587 9,190, 919
(2, 232, 509) (13, 135, 009) (1, 829, 280) (10, 155, 129)
650, 510 3,613,854 (177, 693) (964, 210)

2017T4E11 H30 BT T LI 4EE

20164E11 H30 B ITH T L4

ek (B) &8 CRE)  ZGEEs (1) &8 CRE)
24, 426, 499 151, 506, 630 4, 845, 891 28, 680, 254
1,929, 461 11, 948, 294 926, 053 5, 385, 281
38, 637, 155 239, 140, 618 — —
64,993, 115 402, 595, 542 5,771,944 34, 065, 535
(23,885,104) (148, 050, 147) (7, 384, 995) (43,021, 707)
41, 108, 011 254, 545, 395 (1,613, 051) (8, 956, 172)




5 BERtEDERS]

HWORA EIIEUC LV EEUEN Sh o et & OWMEHFPORGNIL, LTD LB ThoT,

20174E11 B
20164F11H 30 A BAED
N SOHEBIED | BRI | 7eEIFHGE | BEIAE | T8 03K
PRt O AT AEME | CkRA) | CkEM) | CkEA) | BEU
Ck Fv) N TEATAE
Ck Fv)
EHERE
SNEF A va—h s Z—bh-
UURARAY b - Ty R 23,309, 787 |351, 264, 912 | 341, 557, 125 | 399, 468 | 33,017, 574
mERESET 23,309, 787 | 351, 264, 912 | 341, 557, 125 | 399, 468 | 33,017, 574

VAR N RVNRISS SV S N

NRREFLheTa—h e =L f_RAFNALVE -T2 RIZEREN
BB 2 HEE LT D, YHIPICSEBHRS I RFEBHRS I R o T2,

F6 WmiZURY, BRUVRIVBIUVZEOMD R

WHOEBHERICENT, 77 v NI&fpnz e 1 L, mEoLE () 27) £703ms%
BT DA FH OBEBARIET BEHY A2) IR DEIERRBIRY A7 &85 &RIG 217> T
Wo, 77V RiE. 77 v RERRFEWGI L7134 — 7 VG 24T 2B £ 72 13O E3ENMEB A
JEATIZHA 2BV E Y A 712 & 6 SN D ATREMED D 5, SMEARESR~DIE 13,
BEARLZ B L OEEMECEE 2 Z LR ED Y A7 Z2NU LTS, 77 ik, X0 EWEENETT

DAREMEZ AT 5. L0 &EFIED TEEAOERICEET D L1 b5,

SRKLH), B




7 EMEERSVEBLGLUVICTUNT A JEESLUVEEOHER
LUFOFRIT, WEHIFIRBUE, ERREINOH D~ A S — « X T 4 7R E IR ORKI D
MRERDT VAT 4 7HK HERENB LOERZNOME LR LI b D TH D, 22580 AMMiFEsR
(ZBIE T BRI E T ITRERE ARG IZOWTIE, b LbiuE, HRe 1 22RBoZ &, WiEH
HHLE, 77 REEEFREIZBNW T RS — - R T 4 U 7 BRIOMGR L 72 5 GREERS LU

BREE O ZA1T > TRy,

Bank of
America
N. A.

Ck k)

Barclays
Bank PLC

Ck k)

Barclays
Capital
Inc.
(clearing
broker)

Ck k)

Citibank,
N. A.

Ck Fv)

Goldman
Sachs
Inter—
national

Ck Fv)

JPMorgan
Chase
Bank
N. A.

Ck Fv)

State

Street
Bank and
Trust Co.

Ck Fv)

Ck k)

BE

Hh oy LB
TIHRIND
VA AN
F7 4L R
s

S @ TR 2

6, 833

15, 827

31, 550

62, 797

117, 007

AEAH

6, 833

15, 827

31, 550

62, 797

117, 007

=N

Hh oy LB
TIHRIND
VA AN
F7 4L R
s

9, 540

9, 540

e 2 TR =

111, 314

17,118

128, 432

aEAT

9, 540

111, 314

17,118

137,972

BERBEOHEE

At

6, 833

15, 827

(9, 540)

31, 550

(111, 314)

(17, 118)

62, 797

(20, 965)

ZHGEA) H

REFH 22

(30, 935)

IEBR&H

6, 833

15, 827

(9, 540)

31, 550

(80, 379)

(17, 118)

62, 797

THEL T OS2 EUE,
% (TBAEK 25
Tp) s

B N ARG
HE R

(GEAN) K
(TBAZSK) & & o)

& %

(30, 935)

(30, 935)




wx HEAREOREAMIERICETEN TN D,
v EBORMNCESE FEDT v ——LIBNEENEREND Z 1D 5,
2 WAL= RyT A4 UTHERICID I ANA—EnD (1) .
z2 ARRGIEER JOT U AT 4 THIEEOGFTOBIBHERIIF R SR, BRI, RRFER
KNCBT 28BN T END Z LB H D,
BEARERICERS DL TO L2 Y B OEMBG I ES TH > T, RRFOLOLETRE RSN
Do THRIEFHMBETIHER SND AT v 7EKNAR 2 BEEHEG . GHER) 2. 77 > Fo&k
s EAMREEIEZ ORI S NERICBWTERIN TV D, THRIFREE TERIND X
Uy TERNAR D BHIRERL R D 12D (2R S - HRIZ ERORIZITEENTE LT, At
252,868K KL Th -7z,

8 Y7 -nO—Yv
V=T e =%, FATHEGI EAE R I UAAMECIEAE I3RS, BB 1 A% E
X NPBRICRE S ND Z En3d 0 . FIHTRERBEERR O EBEOBR AR A B LT D Z LN TE
LN H5, ZEREIRAMIEROSFMIESNTRET D, =7 - n—3, RIT&tzE T
Ta—2OROFAEENSOEEICE Y, £2due— 2 ORIOFTEE ORIy ~DSINEy & LTS
T&5, 77 RBRa—rELEBMFFSICEET 256, 772 Rk, a—r o FRESAE
Tk UV A7z T, 77> REED FORZMNT HBURE N7 7 o Rk 2158 % EITT
RV RZIZELEND,

9 NbRFL-NA-A—)LF- FSRXFDER
20175 A 8 H, 77 v Ni&, ZRtHESIC X VKGR SN2 Bl OIS 1B W T 7 7 o ROKE
PEERET D120 hF b e g - A=V R+ F TR DY T AAZRGH102,575,817H, 7 F
A B4R, 471, 12810, 7 T A C324%iE%6, 066, 094 1, 7 T AMZZ4SAEA], 682, 67910, 7 T A
RZ48AE41, 092, 362 03 L OV T A Y Z48AE%31, 949, 62710 EAZHRIZ, 7 7 > RD Y T A AZ4KAE
7%133, 323,321 H, 7 7 AB34kalbFt1, 960, 1011, 7 7 A C34%albFs8, 045,926 1, 7 7 AMZZ 4tk
752,206, 86811, 7 7 ARZAFAESL, 390, 270 138 KOV T XY S 4§7E438, 637, 1551 & L L2 ALFAT
Lize 2035 H5 0 BEE, Ll L RERGE LOEERIKE 22D/ N A 77 0 R,
O REREFEREZ A LIBENIC Y 7 v R OBMAHER LV IERN—2D/ N A - 77 R
ICHRETHZETHD, 20175 A5 HBUAE, /ST A A - =L R+ FT A NOAEAME
1, 068, 704, 680k K /LI L OMEBIFAEIZ X 2 51, 050, 423, 181K RV DGR — K 7 4 U A3,
77 RICR o TG SN FEREETH o7z, 20175 H 5 HBED 7 7 RB XUV M4 -
NA oA=L R+ FT A NOMBPEMEIL., FIZEI584, 134, 939K K/Lds LT, 104, 679, 284Kk KL
Tdhot, 201THES5 A 5 AIZ/S L« A « f—)L K+ FT & ME, 3,987, 937k KL DML
%5, 291, 058, 489K R /Lo BEEFZHIMHE L3 L V18, 282, 179K RV DR FEHZHMLE 2 i3 25 /ol %
Tolce DI ENAZEDICKILIZY 7 > RORTME I, 1, 688, 814, 223K KL TH -7z,
20164F12H 1 RICHINAE T LI SRET D & EHIRICIRT 27 7 > FOEH pGE O RAEE
(MEEEA) X, LT LB THD,

HPEE IS 86, 606, 483K N /L
BE A MRS 4R D HRIE 45, 852, 363K N1
T & 2 HUE pE MRS INEE 132, 458, 846K N /L




BE SNTHER— F 74 UATHEINGE TRICH RN — 7+ VA& LTEA SN D72, BIGE

Lo
TTBET D Z L. FERRIC

IRATRETH %,

F10 TUNT 4 TEHOHME
M RA STV X TOREBED T U AT 4 TIZOWNTOREBIHIS

DAY THY | HFREIEHIRIUED P RA m

KRtHIEO7 7 ROFBRHREEFICEETNLTOD /8T 4

./\/r ./]’\———/1/]\“.

IZEEDSUW TN,

rZ A FDOINZE %

B OHGIEE, LT

HETR REE)

7, 300, 000K R/v

A T SN 7 LYy b - 77 K (A

7,900, 000K RV

AV NNGA AN 25, 000
PUTF, #EHIMERBEOT VAT 0 7THEMOANEMEOHECTH 5,
HEMMKRBAED T Y /ANT 4« TEROLAIEHiE
BETVNTT BETINT«T
ASCBISICITENY | eppmere by | AEME | SENERLD | AEMHE
SRR LTRIE | g GkEL) | EB Gk R L)
SNRVF VAT 4T
. R4, WG PE K4, WMEE
= FH E0%4 — *
55 — KT A R 698, 682
PANES PR SS) BE, RN 117, 007 K4 128, 432
T NENITS P
BRatE S 20, 433 *iiﬁﬁiﬁ -
— KR IEHLRFAli45 FHIER
&it 137, 440 827, 114

*7 7 FOFREAMREARIARICHRE SN TO L REREBE TIER SN D AT » 70 BFER
PR aeate, SESHREITIE, Y AOEEESOADEF LS TWD,

LU, s BImRIC

REAMEZFICHEDMFIR (8BK) ISEB ST

BIFA2HEEFTEEZE EOT U RT ¢ 7RO EBBLE R L ORFEHBR DO L)
OWETHLH E1E2BROZL, ) .

NT 4 JICRESERFIEE (BX) £

ASCSISICEDEAYIDFRELT ABETH Y SR &t
SFREBEINGWNTINT T (K FJL) (K FIL) (K FWL)
EESY — (703, 107) (703, 107)
PANESP=E =S| (230, 846) — (230, 846)
&t (230, 846) (703, 107) (933, 953)




RERMASFICHRAMAR (8K |

HENTTUNT 1 TICRHIRER L GHiE) DL

ASCSIGICEDEAYICFRELT oS5Yk ABBFH SR &t
SEHNBINLGWNTYNT 4T (K FIL) (K FIL) CKFWL) CKFIL)
EESY — — 63,112 63, 112
PANES PR A — (76, 913) — (76, 913)
A 20, 433 — - 20, 433
A&t 20, 433 (76, 913) 63, 112 6, 632




(3) [REAMIEZFHMKREF]

RERMEEZFAMER (20174114 30 H A1)

1E (87.7%) £8m N

L& =47 T429 - —ERX (0.4%)

Lamar Media Corp. company guaranty sr. unsec. sub. notes b.875%, 2/1/22 $530, 000 $542, 588

Lions Gate Entertainment Corp. 144A sr. unsec. unsub. notes

5.875% 11/1/24 3, 289, 000 3, 469, 895

Outfront Media Capital, LLC/Outfront Media Capital Corp. company

guaranty sr. unsec. sub. notes 5.875%, 3/15/25 760, 000 801, 800

Outfront Media Capital, LLC/Outfront Media Capital Corp. company

guaranty sr. unsec. sub. notes 5.625%, 2/15/24 1,824, 000 1,915,200
6, 729, 483

BEiE (0.5%

THO Verwaltungs GmbH 144A sr. notes 4.75%, 9/15/26 (Germany) *? 2, 365, 000 2,394, 563

Navistar International Corp. 144A sr. unsec. notes 6.625%, 11/1/25 5, 235, 000 5,421, 523
7, 816, 086

iE (2. 6%

CBS Radio, Inc. 144A company guaranty sr. unsec. notes 7.25%, 11/1/24 3, 210, 000 3, 378, 525

Clear Channel Worldwide Holdings, Inc. company guaranty sr. unsec

sub. notes 7.625%, 3/15/20 1,735,000 1,715, 395

Clear Channel Worldwide Holdings, Inc. company guaranty sr. unsec

unsub. notes 6.50%, 11/15/22 4,650, 000 4,719,750

Gray Television, Inc. 144A company guaranty sr. unsec. notes

5.875% 7/15/26 2, 385, 000 2,420, 775

iHeartCommunications, Inc. company guaranty sr. notes 9.00% 12/15/19 3, 750, 000 2,784, 375

Nexstar Broadcasting, Inc. 144A company guaranty sr. unsec. nhotes

5. 625%, 8/1/24 7, 290, 000 7,454, 025

Sinclair Television Group, Inc. 144A company guaranty sr. unsec. sub.

notes 5.625% 8/1/24 6, 145, 000 6, 313,988

Sirius XM Radio, Inc. 144A company guaranty sr. unsec. sub. notes

6. 00% 7/15/24 2, 310, 000 2,457, 263

Sirius XM Radio, Inc. 144A sr. unsec. bonds 5.00%, 8/1/27 4, 868, 000 4,922, 765

Townsquare Media, Inc. 144A company guaranty sr. unsec. notes

6.50% 4/1/23 1, 420, 000 1, 405, 800

Tribune Media Co. company guaranty sr. unsec. notes 5.875%, 7/15/22 1, 705, 000 1, 739, 100

Univision Communications, Inc. 144A company guaranty sr. sub. notes

5.125% 2/15/25 1, 754, 000 1, 707, 958
41,019, 719

BEEH (1.4%

American Builders & Contractors Supply Co., Inc. 144A sr. unsec. notes

5.75% 12/15/23 2,909, 000 3, 068, 995

Masonite International Corp. 144A company guaranty sr. unsec. notes

5. 625% 3/15/23 5, 298, 000 5, 544, 622

Standard Industries, Inc. 144A sr. unsec. notes 6.00% 10/15/25 1, 760, 000 1, 896, 752

Standard Industries, Inc. 144A sr. unsec. notes 5.375%, 11/15/24 3, 355, 000 3, 531, 138

Standard Industries, Inc. 144A sr. unsec. notes 5.00%, 2/15/27 2, 185, 000 2,272,400

Werner FinCo LP/Werner FinCo, Inc. 144A company guaranty sr. unsec

notes 8.75%, 7/15/25 5, 361, 000 5,521,830
21, 835, 737
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Advanced Disposal Services, Inc. 144A sr. unsec. notes 5.625%, 11/15/24 $6, 575, 000 $6, 788, 688

Allison Transmission, Inc. 144A company guaranty sr. unsec. notes

5. 00% 10/1/24 3, 865, 000 4,024, 431

Allison Transmission, Inc. 144A company guaranty sr. unsec. nhotes

4.75% 10/1/27 655, 000 660, 731

Ardagh Packaging Finance PLC/Ardagh Holdings USA, Inc. 144A company

guaranty sr. unsec. notes 7.25%, 5/15/24 (Ireland) 5,910, 000 6, 449, 288

Ardagh Packaging Finance PLC/Ardagh Holdings USA, Inc. 144A company

guaranty sr. unsec. notes 6.00%, 2/15/25 (Ireland) 2,540, 000 2,699, 004

ATS Automation Tooling Systems, Inc. 144A sr. unsec. notes 6.50%,

6/15/23 (Canada) 2, 985, 000 3,124, 455

Belden, Inc. 144A company guaranty sr. unsec. sub. notes 5.25%, 7/15/24 6, 374, 000 6,613, 025

Berry Global, Inc. company guaranty unsub. notes 5.125%, 7/15/23 995, 000 1, 042, 263

Bombardier, Inc. 144A sr. unsec. notes 8.75%, 12/1/21 (Canada) 5, 132, 000 5,677,275

Bombardier, Inc. 144A sr. unsec. notes 7.50% 12/1/24 (Canada) 2,675, 000 2, 698, 406

o 0

Briggs & Stratton Corp. company guaranty sr. unsec. notes 6.875%, 5, 248, 000 5,773, 850

12/15/20

CD&R Waterworks Merger Sub, LLC 144A sr. unsec. notes 6.125%, 8/15/25 455, 000 464, 237

Crown Cork & Seal Co., Inc. company guaranty sr. unsec. bonds

7.375%, 12/15/26 1, 938, 000 2, 286, 840

FXI Holdings, Inc. 144A sr. notes 7.875%, 11/1/24 3, 281, 000 3, 286, 086

Gates Global, LLC/Gates Global Co. 144A company guaranty sr. unsec

notes 6.00% 7/15/22 9, 720, 000 9, 950, 850

Great Lakes Dredge & Dock Corp. company guaranty sr. unsec. notes

8. 00%, 5/15/22 4, 840, 000 5,094, 100

Legrand France SA sr. unsec. unsub. notes 8.50% 2/15/25 (France) 3, 320, 000 4, 288, 165

Manitowoc Foodservice, Inc. sr. unsec. notes 9.50% 2/15/24 6, 406, 000 7, 286, 825

MasTec, Inc. company guaranty sr. unsec. unsub. notes 4.875%, 3/15/23 4, 445, 000 4,511,675

Oshkosh Corp. company guaranty sr. unsec. sub. notes 5.375%, 3/1/25 2,267, 000 2, 408, 688

RBS Global, Inc./Rexnord, LLC 144A sr. unsec. notes 4.875%, 12/15/25 1, 755, 000 1, 755, 000

Reynolds Group Issuer, Inc./Reynolds Group Issuer, LLC/Reynolds Group

Issuer Lu 144A company guaranty sr. FRN BBA LIBOR USD 3 Month + 3.50%, 280, 000 284,900

4.859%, 7/15/21

Reynolds Group Issuer, Inc./Reynolds Group Issuer, LLC/Reynolds Group

Issuer Lu 144A company guaranty sr. unsec. unsub. notes 7.00%, 7/15/24 2,783, 000 2,985, 950

Tennant Co. 144A company guaranty sr. unsec. notes b5.625%, 5/1/25 2, 455, 000 2, 559, 338

Tenneco, Inc. company guaranty sr. unsec. unsub. notes 5.37b5% 12/15/24 2,131, 000 2,226, 895

Tenneco, Inc. company guaranty sr. unsec. unsub. notes 5.00%, 7/15/26 2, 288, 000 2, 333, 760

3 0,

TI Qroup Automotlve Systems, LLC 144A sr. unsec. notes 8.75%, 7/15/23 3,967, 000 4, 254, 608

(United Kingdom)

TransDigm, Inc. company guaranty sr. unsec. sub. notes 6.50%, 5/15/25 2, 000, 000 2,041, 200

TransDigm, Inc. company guaranty sr. unsec. sub. notes 6.375%, 6/15/26 4, 058, 000 4,118, 870

TransDigm, Inc. company guaranty sr. unsec. unsub. notes 6.50%, 7/15/24 1, 291, 000 1, 320, 048

Trident Merger Sub, Inc. 144A sr. unsec. notes 6.625%, 11/1/25 2,770, 000 2,749, 225
o 0,

Wabash National Corp. 144A company guaranty sr. unsec. notes 5.50%, 1, 626, 000 1,638, 195

10/1/25

Wrangler Buyer Corp. 144A sr. unsec. notes 6.00%, 10/1/25 3, 710, 000 3, 765, 650

ZF North America Capital, Inc. 144A company guaranty sr. unsec. unsub.

notes 4.75%, 4/29/25 760, 000 809, 689

117,972, 210
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Alpha 3 BV/Alpha US Bidco, Inc. 144A company guaranty sr. unsec. notes

6.25% 2/1/25 (Netherlands) §4, 610, 000 §4,731, 013

Axalta Coating Systems, LLC 144A company guaranty sr. unsec. unsub.

notes 4.875%, 8/15/24 2, 130, 000 2,231, 175

Blue Cube Spinco, Inc. company guaranty sr. unsec. unsub. notes

9.75% 10/15/23 2,510, 000 2,990, 038

CF Industries, Inc. company guaranty sr. unsec. bonds 4.95%, 6/1/43 3, 140, 000 2,935, 900

Chemours Co. (The) company guaranty sr. unsec. notes 5.375%, 5/15/27 2, 324, 000 2,422,770

Chemours Co. (The) company guaranty sr. unsec. unsub. notes

7.00% 5/15/25 1, 781, 000 1, 947, 969

Chemours Co. (The) company guaranty sr. unsec. unsub. notes

6. 625%, 5/15/23 845, 000 893, 588

Compass Minerals International, Inc. 144A company guaranty sr. unsec.

notes 4.875% 7/15/24 5, 325, 000 5,245, 125

CSTN Merger Sub, Inc. 144A company guaranty sr. notes 6.75%, 8/15/24 4, 115, 000 4,073, 850

GCP Applied Technologies, Inc. 144A company guaranty sr. unsec. notes

9.50%, 2/1/23 4, 644, 000 5,172, 255

Kraton Polymers, LLC/Kraton Polymers Capital Corp. 144A company

guaranty sr. unsec. notes 10.50%, 4/15/23 2, 624, 000 2,971, 680

Kraton Polymers, LLC/Kraton Polymers Capital Corp. 144A company

guaranty sr. unsec. notes 7.00% 4/15/25 2,575, 000 2,774, 563

NOVA Chemicals Corp. 144A sr. unsec. bonds 5.25%, 6/1/27 (Canada) 2,533, 000 2, 558, 330

NOVA Chemicals Corp. 144A sr. unsec. notes 4.875%, 6/1/24 (Canada) 2,007, 000 2,032, 088

Platform Specialty Products Corp. 144A company guaranty sr. unsec.

notes 5.875%, 12/1/25 385, 000 387, 888

Platform Specialty Products Corp. 144A sr. unsec. notes 6.50% 2/1/22 1, 290, 000 1, 333, 538

SPCM SA 144A sr. unsec. notes 4.875%, 9/15/25 (France) 2, 860, 000 2,895, 750

Trinseo Materials Operating SCA/Trinseo Materials Finance, Inc. 144A

sr. unsec. notes 5.375%, 9/1/25 (Luxembourg) 2,200, 000 2,296, 250

Tronox Finance PLC 144A company guaranty sr. unsec. notes 5. 75%,

10/1/25 (United Kingdom) 1,215,000 1, 263, 600

Univar USA, Inc. 144A company guaranty sr. unsec. notes 6.75%, 7/15/23 3,010, 000 3, 152,975

Venator Finance SARL/Venator Materials Corp. 144A sr. unsec. notes

5.75%, 7/15/25 (Luxembourg) 3,050, 000 3,217,750

WR Grace & Co.— Conn. 144A company guaranty sr. unsec. notes

5. 625%, 10/1/24 2,661, 000 2,873, 880
60, 401, 975

Ak (0.1%)

Murray Energy Corp. 144A notes 11.25%, 4/15/21 3, 229, 000 1, 792, 095

1, 792, 095

A=y - HEEY—EX (0.9%

Gartner, Inc. 144A company guaranty sr. unsec. notes b.125%, 4/1/25 2,325, 000 2,429, 625

GW Honos Security Corp. 144A company guaranty sr. unsec. notes 8.75%,

5/15/25 (Canada) 3,865, 000 4,125, 888

3 0
IHS.Marle, Ltd. 144A company guaranty notes 4.75%, 2/15/25 3, 573, 000 3, 787, 380
(United Kingdom)
3 0,

IHS.Marle, Ltd. 144A company guaranty sr. unsec. notes 4.00%, 3/1/26 675, 000 683, 438

(United Kingdom)

Sabre GLBL, Inc. 144A company guaranty sr. notes b.375%, 4/15/23 3, 895, 000 4, 050, 800
15,077, 131
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Altice Finco SA 144A company guaranty sr. unsec. unsub. notes 7.625%,
9/15/25 (Luxembourg) $1, 755, 000 $1, 759, 388

3 0
Altice SA 144A company guaranty sr. unsec. notes 7.75%, 5/15/22 5, 505, 000 5,243, 513
(Luxembourg)

3 0
Altice SA 144A company guaranty sr. unsec. notes 7.625%, 2/15/25 2. 335, 000 2,130, 688
(Luxembourg)
Cablevision Systems Corp. sr. unsec. unsub. notes 8.00%, 4/15/20 470, 000 502, 900
CCO Holdings, LLC/CCO Holdings Capital Corp. company guaranty sr.
unsec. notes 5.25%, 9/30/22 2,018, 000 2,068, 450
CCO Holdings, LLC/CCO Holdings Capital Corp. 144A company guaranty
sr. unsec. bonds 5.50% 5/1/26 2,040, 000 2,087, 818
CCO Holdings, LLC/CCO Holdings Capital Corp. 144A company guaranty
sr. unsec. notes 5.875%, 4/1/24 5, 488, 000 5, 734, 960
CCO Holdings, LLC/CCO Holdings Capital Corp. 144A sr. unsec. notes
5. 75% 2/15/26 1, 799, 000 1, 866, 463
CCO Holdings, LLC/CCO Holdings Capital Corp. 144A sr. unsec. unsub.
notes 5. 125%, 5/1/23 4,130, 000 4,274,550
Cequel Communications Holdings I, LLC/Cequel Capital Corp. 144A sr.
sub. notes 7.75% 7/15/25 300, 000 319, 500
Cequel Communications Holdings I, LLC/Cequel Capital Corp. 144A sr.
unsec. unsub. notes 5.125%, 12/15/21 3,060, 000 3,061, 897
Cequel Communications Holdings I, LLC/Cequel Capital Corp. 144A sr.
unsec. unsub. notes 5.125%, 12/15/21 2,122, 000 2,129, 958
CommScope Technologies Finance, LLC 144A sr. unsec. notes 6.00% 6/15/25 5, 556, 000 5, 944, 920
CommScope Technologies, LLC 144A company guaranty sr. unsec. unsub.
notes 5.00% 3/15/27 1, 220, 000 1, 220, 000
CSC Holdings, LLC sr. unsec. unsub. bonds 5.25%, 6/1/24 5, 465, 000 5, 326, 667
CSC Holdings, LLC sr. unsec. unsub. notes 6.75%, 11/15/21 1, 050, 000 1, 128, 750
CSC Holdings, LLC 144A sr. unsec. unsub. notes 10.125%, 1/15/23 6, 940, 000 7,833, 525
Digicel Group, Ltd. 144A sr. unsec. notes 8.25%, 9/30/20 (Jamaica) 1, 245, 000 1, 199, 558

o 3 0,
D1g10§1, Ltd. 144A company guaranty sr. unsec. notes 6.75%, 3/1/23 4,770, 000 4, 626, 900
(Jamaica)
DISH DBS Corp. company guaranty sr. unsec. unsub. notes 5.875%, 11/15/24 2,410, 000 2,428,075
Frontier Communications Corp. sr. unsec. notes 11.00% 9/15/25 983, 000 754, 453
Frontier Communications Corp. sr. unsec. notes 10.50%, 9/15/22 2, 882, 000 2, 283, 985
Intelsat Jackson Holdings SA company guaranty sr. unsec. notes 7.50%,
4/1/21 (Bermuda) 546, 000 508, 463
o 0,
Intelsat Jackson Holdings SA 144A sr. unsec. notes 9.75%, 7/15/25 7. 506, 000 7. 280, 820
(Bermuda)
0,

Intelsat Luxembourg SA company guaranty sr. unsec. bonds 7.75%, 6/1/21 1, 080, 000 637, 200
(Luxembourg)
Neptune Finco Corp. 144A sr. unsec. unsub. notes 10.875%, 10/15/25 1, 924, 000 2,273,928
Quebecor Media, Inc. sr. unsec. unsub. notes 5.75% 1/15/23 (Canada) 715, 000 765, 050
SFR Group SA 144A company guaranty sr. notes 7.375%, 5/1/26 (France) 3, 395, 000 3, 420, 055
SFR Group SA 144A company guaranty sr. notes 6.00% 5/15/22 (France) 4, 140, 000 4,171, 050
SFR Group SA 144A sr. bonds 6.25%, 5/15/24 (France) 1, 180, 000 1, 159, 350
Sprint Capital Corp. company guaranty sr. unsec. unsub. notes
6.875% 11/15/28 6, 647, 000 6, 821, 484
Sprint Communications, Inc. sr. unsec. notes 7.00% 8/15/20 370, 000 395, 900
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Sprint Communications, Inc. 144A company guaranty sr. unsec. hotes
9.00% 11/15/18 $976, 000 $1, 030, 900
Sprint Corp. company guaranty sr. unsec. sub. notes 7.875%, 9/15/23 10, 670, 000 11, 496, 925
Sprint Corp. company guaranty sr. unsec. sub. notes 7.25%, 9/15/21 7,715, 000 8, 216, 475
Sprint Spectrum Co., LLC/Sprint Spectrum Co. II, LLC/ Sprint Spectrum
Co. III, LL 144A company guaranty sr. notes 3.36%, 9/20/21 2,205, 000 2,222,199
T-Mobile USA, Inc. company guaranty sr. unsec. notes 6.625%, 4/1/23 3, 504, 000 3, 661, 680
T-Mobile USA, Inc. company guaranty sr. unsec. notes 6.375%, 3/1/25 5, 440, 000 5, 839, 568
T-Mobile USA, Inc. company guaranty sr. unsec. notes b5.375%, 4/15/27 2, 355, 000 2,519, 850
T-Mobile USA, Inc. company guaranty sr. unsec. unsub. notes
6. 125%, 1/15/22 490, 000 507, 150
o 3 0,
Unitymedia GmbH 144A company guaranty sr. notes 6.125%, 1/15/25 1,800, 000 1,896, 750
(Germany)
Videotron, Ltd. company guaranty sr. unsec. unsub. notes 5.00%,
7/15/22 (Canada) 2,728,000 2,891, 680
. . )
Videotron, Ltd./Videotron Ltee. 144A sr. unsec. notes b.125%, 4/15/27 1, 640, 000 1,717, 900
(Canada)
Virgin Media Finance PLC 144A company guaranty sr. unsec. unsub. notes
5.75%, 1/15/25 (United Kingdom) 2,501, 000 2,557,273
Windstream Services, LLC company guaranty sr. unsec. notes
6. 375% 8/1/23 3, 454, 000 2, 331, 450
138, 250, 018
e (2.8%)
Beacon Roofing Supply, Inc. company guaranty sr. unsec. unsub. notes
6.375% 10/1/23 4, 865, 000 5,193, 388
BMC East, LLC 144A company guaranty sr. notes b.50%, 10/1/24 5, 385, 000 5, 560, 013
Builders FirstSource, Inc. 144A company guaranty sr. unsec. notes
10. 75%, 8/15/23 2, 036, 000 2, 295, 590
Builders FirstSource, Inc. 144A company guaranty sr. unsub. notes
5. 625%, 9/1/24 5, 320, 000 5, 546, 100
3 0,
Cemeg Finance, LLC 144A company guaranty sr. notes 6.00%, 4/1/24 3. 580, 000 3,790, 504
(Mexico)
Cemex SAB de CV 144A company guaranty sr. notes 6.125%, 5/5/25 (Mexico) 850, 000 901, 000
0,
Cemeg SAB de CV 144A company guaranty sr. sub. notes 5.70% 1/11/25 1, 215, 000 1,272, 713
(Mexico)
CPG Merger Sub, LLC 144A company guaranty sr. unsec. notes
8. 00%, 10/1/21 1, 714, 000 1, 773, 990
James Hardie International Finance DAC 144A sr. unsec. bonds 5. 00%,
1/15/28 (Ireland) 1, 420, 000 1, 444, 850
U.S. Concrete, Inc. company guaranty sr. unsec. unsub. notes
6. 375%, 6/1/24 4,121, 000 4,419, 773
USG Corp. 144A company guaranty sr. unsec. bonds 4.875%, 6/1/27 3, 716, 000 3, 883, 220
USG Corp. 144A company guaranty sr. unsec. notes b.50%, 3/1/25 2, 355, 000 2,519, 850
Weekley Homes, LLC/Weekley Finance Corp. sr. unsec. notes 6.00% 2/1/23 6, 061, 000 6, 030, 695
44,631, 686
—RRHERT (0.3%)
Spectrum Brands, Inc. company guaranty sr. unsec. notes 5.75%, 7/15/25 2, 195, 000 2, 304, 750
Spectrum Brands, Inc. company guaranty sr. unsec. sub. notes 930, 000 938, 338

6.625%, 11/15/22
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Spectrum Brands, Inc. company guaranty sr. unsec. unsub. notes

6. 125%, 12/15/24 $2, 020, 000 $2,133, 625
4,676,713

EFENES 6.7%

1011778 BC ULC/New Red Finance, Inc. 144A company guaranty notes

5.00% 10/15/25 (Canada) 3, 745, 000 3,833, 944

1011778 BC ULC/New Red Finance, Inc. 144A company guaranty sr. notes

4.625%, 1/15/22 (Canada) 1, 565, 000 1,600, 213

1011778 BC ULC/New Red Finance, Inc. 144A company guaranty sr. sub.

notes 4.25%, 5/15/24 (Canada) 2, 685, 000 2, 689, 028

Ascend Learning, LLC 144A sr. unsec. notes 6.875%, 8/1/25 1, 220, 000 1, 268, 800

Ashtead Capital, Inc. 144A company guaranty notes 5.625%, 10/1/24 1, 335, 000 1, 415, 100

Ashtead Capital, Inc. 144A notes 4.375%, 8/15/27 2,930, 000 2,986, 754

Ashtead Capital, Inc. 144A notes 4.125%, 8/15/25 3, 465, 000 3, 490, 988

BlueLine Rental Finance Corp./BluelLine Rental, LLC 144A company

guaranty sub. notes 9.25%, 3/15/24 5, 810, 000 6,289, 325

Brand Energy & Infrastructure Services, Inc. 144A sr. unsec. notes

8.50% 17/15/25 6, 030, 000 6, 393, 609

CEC Entertainment, Inc. company guaranty sr. unsec. sub. notes

8. 00% 2/15/22 4, 685, 000 4,474, 175

Ceridian HCM Holding, Inc. 144A sr. unsec. notes 11.00% 3/15/21 9, 339, 000 9, 829, 298

Dean Foods Co. 144A company guaranty sr. unsec. notes 6.50%, 3/15/23 4, 160, 000 4,128, 800

Diamond (BC) BV 144A sr. unsec. notes 5.625%, 8/15/25 EUR 2,910, 000 3,516, 793

Fresh Market, Inc. (The) 144A company guaranty sr. notes 9.75%, 5/1/23 $2, 557, 000 1, 444, 705

Golden Nugget, Inc. 144A company guaranty sr. unsec. sub. notes

8. 75%, 10/1/25 4,995, 000 5, 194, 800

Golden Nugget, Inc. 144A sr. unsec. notes 6.75%, 10/15/24 6, 930, 000 7,077, 263

KFC Holding Co./Pizza Hut Holdings, LLC/Taco Bell of America, LLC

144A company guaranty sr. unsec. notes 5.25%, 6/1/26 2, 765, 000 2,923, 988

KFC Holding Co./Pizza Hut Holdings, LLC/Taco Bell of America, LLC

144A company guaranty sr. unsec. notes 5.00% 6/1/24 2,765, 000 2,896, 338

KFC Holding Co./Pizza Hut Holdings, LLC/Taco Bell of America, LLC

144A company guaranty sr. unsec. notes 4.75%, 6/1/27 1,780, 000 1,821,652

Lamb Weston Holdings, Inc. 144A company guaranty sr. unsec. unsub

notes 4.875%, 11/1/26 3, 385, 000 3,962,713

Lamb Weston Holdings, Inc. 144A company guaranty sr. unsec. unsub

notes 4.625% 11/1/24 861, 000 890, 059

Match Group, Inc. 144A sr. unsec. bonds 5.00%, 12/15/27 2, 845, 000 2, 866, 338

Netflix, Inc. 144A sr. unsec. bonds 4.875%, 4/15/28 2, 520, 000 2,491, 650

Pilgrim’ s Pride Corp. 144A company guaranty sr. unsec. notes

5.75%, 3/15/25 1, 830, 000 1, 920, 585

Revlon Consumer Products Corp. company guaranty sr. unsec. notes

6. 25% 8/1/24 5, 594, 000 3, 384, 370

Revlon Consumer Products Corp. company guaranty sr. unsec. sub. notes

5.75%, 2/15/21 1, 086, 000 862, 013

Rite Aid Corp. 144A company guaranty sr. unsec. unsub. notes

6. 125% 4/1/23 2, 980, 000 2, 756, 500
92, 009, 801



i

#fE 87.7%0* (oo%) £8m R

I RJLF—(ChE) (0.5%)

Calfrac Holdings LP 144A company guaranty sr. unsec. unsub. notes

7.50% 12/1/20 $1, 885, 000 $1, 856, 725

FTS International, Inc. 144A company guaranty sr. sub. FRN BBA LIBOR

USD 3 Month + 7.50%, 8.82%, 6/15/20 817, 000 833, 340

SESI, LLC company guaranty sr. unsec. unsub. notes 7.125%, 12/15/21 1, 219, 000 1, 244, 904

SESI, LLC 144A company guaranty sr. unsec. notes 7.7b5%, 9/15/24 1, 220, 000 1, 256, 600

Seventy Seven Energy, Inc. escrow sr. unsec. notes 6.50%, 7/15/22 F 2, 190, 000 219

Seventy Seven Operating, LLC escrow company guaranty sr. unsec

unsub. notes 6.625% 11/15/19 F 4,230, 000 423

Weatherford International, Ltd. company guaranty sr. unsec. sub.

notes 9.875%, 2/15/24 2, 055, 000 2,155, 181

Weatherford International, Ltd. company guaranty sr. unsec. unsub

notes 8.25%, 6/15/23 645, 000 643, 388
7, 990, 780

BREE (2. 4%)

AMC Entertainment Holdings, Inc. company guaranty sr. unsec. notes

6.125%, 5/15/27 1, 293, 000 1, 283, 303

AMC Entertainment Holdings, Inc. company guaranty sr. unsec. sub.

notes 5.875%, 11/15/26 2,077, 000 2,032, 864

AMC Entertainment Holdings, Inc. company guaranty sr. unsec. sub.

notes 5.875%, 2/15/22 1, 060, 000 1,078, 550

AMC Entertainment Holdings, Inc. company guaranty sr. unsec. sub.

notes 5.75%. 6/15/25 2, 885, 000 2,812, 875

Cinemark USA, Inc. company guaranty sr. unsec. notes b5.125%, 12/15/22 1, 456, 000 1, 488, 760

Cinemark USA, Inc. company guaranty sr. unsec. sub. notes 4.875%, 6/1/23 1, 834, 000 1, 866, 095

Constellation Merger Sub, Inc. 144A sr. unsec. notes 8.50% 9/15/25 7, 870, 000 7,712,600

GLP Capital LP/GLP Financing II, Inc. company guaranty sr. unsec

sub. notes 4.875%, 11/1/20 2, 375, 000 2,497, 099

GLP Capital LP/GLP Financing II, Inc. company guaranty sr. unsec

unsub. notes 5.375%, 4/15/26 1,795, 000 1,937, 469

Live Nation Entertainment, Inc. 144A company guaranty sr. unsec.

notes 4.875% 11/1/24 1,590, 000 1,637,700

Regal Entertainment Group sr. unsec. sub. notes 5.75%, 2/1/25 1, 750, 000 1, 776, 250

Regal Entertainment Group sr. unsec. sub. notes 5.75%, 6/15/23 1, 662, 000 1,720, 170

Six Flags Entertainment Corp. 144A company guaranty sr. unsec. bonds

5.50% 4/15/27 4, 635, 000 4,797, 225

Six Flags Entertainment Corp. 144A company guaranty sr. unsec. unsub.

notes 4.875%, 7/31/24 5, 165, 000 5, 255, 388
37, 896, 348

<@t (8. 0%

Alliance Data Systems Corp. 144A company guaranty sr. unsec. notes

5. 375%, 8/1/22 3, 730, 000 3, 785, 950

Alliant Holdings Intermediate, LLC 144A sr. unsec. notes 8.25%, 8/1/23 2, 824, 000 2, 958, 140

Ally Financial, Inc. company guaranty sr. unsec. notes 8.00%, 11/1/31 9, 237, 000 12, 227, 479

Ally Financial, Inc. sub. unsec. notes 5.75%, 11/20/25 2, 865, 000 3, 140, 728

American International Group, Inc. jr. unsec. sub. FRB 8.175%, 5/15/58 3, 337, 000 4,571, 690

Banco Bilbao Vizcaya Argentaria SA jr. unsec. sub. FRB 9.00%, 9 000. 000 9 052. 500

perpetual maturity (Spain) ’ ’ ’ ’

Bank of America Corp. jr. unsec. sub. FRN Ser. AA, 6.10%, 1. 010. 000 1.119. 838

perpetual maturity
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Bank of Amerlca.Corp. jr. unsec. sub. FRN Ser. Z, 6.50%, $635. 000 $792. 376

perpetual maturity

CBRE Services, Inc. company guaranty sr. unsec. notes 5.25%, 3/15/25 495, 000 543, 880

CIT Group, Inc. sr. unsec. sub. notes 5.00% 8/1/23 6, 275, 000 6, 745, 625

CIT Group, Inc. sr. unsec. unsub. notes 5.00%, 8/15/22 2,111, 000 2, 256, 131

CNG Holdings, Inc. 144A sr. notes 9.375%, 5/15/20 4, 425, 000 4,203, 750

CNO Financial Group, Inc. sr. unsec. unsub. notes 5.25%, 5/30/25 3, 190, 000 3, 381, 400

Credit Acceptance Corp. company guaranty sr. unsec. notes

7.375% 3/15/23 1, 685, 000 1, 765, 038

Credit Acceptance Corp. company guaranty sr. unsec. notes

6. 125%, 2/15/21 560, 000 567, 700

3 o 3 0,

Credit Suisse G?oup AG.144A jr. unsec. sub. FRN 6. 25%, 3. 350, 000 3,638, 938

perpetual maturity (Switzerland)

Dresdner Funding Trust I 144A jr. unsec. sub. notes 8.151%, 6/30/31 3, 247, 000 4,279, 994

ESH Hospitality, Inc. 144A company guaranty sr. unsec. notes

5. 250, 5/1/25 R 4, 490, 000 4,568, 575

Freedom Mortgage Corp. 144A sr. unsec. notes 8.125%, 11/15/24 3, 313, 000 3, 445, 520
0,

goeasy, Ltd. 144A company guaranty sr. unsec. notes 7.875%, 11/1/22 9. 044, 000 9,198, 315

(Canada)

Hub Holdings, LLC/Hub Holdings Finance, Inc. 144A sr. unsec. sub.

notes 8.125%, 7/15/19 *? 1, 020, 000 1,021,275

HUB International, Ltd. 144A sr. unsec. notes 7.875% 10/1/21 4, 303, 000 4,475,120

Icahn Enterprises LP/Icahn Enterprises Finance Corp. company guaranty

sr. unsec. notes 6.75%, 2/1/24 2,045, 000 2,147, 250

Icahn Enterprises LP/Icahn Enterprises Finance Corp. company guaranty

sr. unsec. notes 6.25%, 2/1/22 1, 985, 000 2, 064, 400

Icahn Enterprises LP/Icahn Enterprises Finance Corp. company guaranty

sr. unsec. notes 6.00%, 8/1/20 558, 000 574,740

Icahn Enterprises LP/Icahn Enterprises Finance Corp. company guaranty

sr. unsec. notes 5.875%, 2/1/22 1,757,000 1,796, 533

Intelsat Connect Finance SA 144A company guaranty sr. unsec. sub.

notes 12.50% 4/1/22 (Luxembourg) 221,000 191, 165

iStar, Inc. sr. unsec. notes 6.00%, 4/1/22 ® 1, 265, 000 1, 310, 856

iStar, Inc. sr. unsec. unsub. notes 5.25%, 9/15/22 R 1, 215, 000 1, 228, 669

Liberty Mutual Group, Inc. 144A company guaranty jr. unsec. sub. bonds

7.80% 3/15/37 709, 000 900, 430

Lloyds Bank PLC jr. unsec. sub. FRN Ser. EMTN, 13.00%,

perpetual maturity (United Kingdom) 1, 355, 000 3,429, 834

Lloyds Banking Group PLC jr. unsec. sub. FRB 7.50%,

perpetual maturity (United Kingdom) $793, 000 898, 073

LPL Holdings, Inc. 144A company guaranty sr. unsec. notes 5.75% 9/15/25 4, 395, 000 4,521, 356

MGM Growth Properties Operating Partnership LP/MGP Finance

Co—Issuer, Inc. company guaranty sr. unsec. notes 5.625%, 5/1/24 R 1,370, 000 1, 465, 900

MGM Growth Properties Operating Partnership LP/MGP Finance

Co—Issuer, Inc. 144A sr. unsec. bonds 4.50%, 1/15/28 R 1,100, 000 1,093, 125

Nationstar Mortgage, LLC/Nationstar Capital Corp. company guaranty sr

unsec. unsub. notes 6.50%, 7/1/21 1,087, 000 1,103, 305

OneMain Financial Holdings, LLC 144A company guaranty sr. unsec. sub.

notes 6.75%, 12/15/19 1, 600, 000 1, 652, 000

OneMain Financial Holdings, LLC 144A company guaranty sr. unsec. 9,932, 000 9,310, 120

unsub. notes 7.25%, 12/15/21
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Provident Funding Associates LP/PFG Finance Corp. 144A sr. unsec

notes 6.375%, 6/15/25 §3, 705,000 §3, 889, 509

Royal Bank of Scotland Group PLC jr. unsec. sub. FRB 7.648%,

perpetual maturity (United Kingdom) 4,870, 000 6,264, 038

Royal Bank of Scotland Group PLC jr. unsec. sub. FRB 7.50%,

perpetual maturity (United Kingdom) 1,800, 000 1,907, 550

Springleaf Finance Corp. company guaranty sr. unsec. unsub. notes

8. 25%. 12/15/20 1, 210, 000 1, 338, 563

Springleaf Finance Corp. company guaranty sr. unsec. unsub. notes

6. 125%, 5/15/22 2, 190, 000 2,272,125

Starwood Property Trust, Inc. 144A sr. unsec. notes 4.75% 3/15/25 R 3, 010, 000 2,998, 713

Stearns Holdings, Inc. 144A company guaranty sr. notes 9.375%, 8/15/20 2, 583, 000 2,699, 235

TMX Finance, LLC/TitleMax Finance Corp. 144A company guaranty sr.

notes 8.50% 9/15/18 3, 089, 000 2, 841, 880

USIS Merger Sub, Inc. 144A sr. unsec. notes 6.875%, 5/1/25 3, 092, 000 3, 130, 650

VICI Properties 1, LLC/VICI FC, Inc. company guaranty notes

8. 00% 10/15/23 140, 552 156, 364
127, 786, 345

o7 A (2.9%

Boise Cascade Co. 144A company guaranty sr. unsec. notes b.625%, 9/1/24 6, 541, 000 6, 884, 403

BWAY Holding Co. 144A sr. notes 5.50%, 4/15/24 4, 435, 000 4,623, 488

BWAY Holding Co. 144A sr. unsec. notes 7.25% 4/15/25 7, 585, 000 7, 859, 956

Coveris Holdings SA 144A company guaranty sr. unsec. notes 7.875%,

11/1/19 (Luxembourg) 1,661, 000 1,665, 153

Flex Acquisition Co., Inc. 144A sr. unsec. notes 6.875%, 1/15/25 3, 804, 000 3,918, 120

Louisiana-Pacific Corp. company guaranty sr. unsec. unsub. notes

4.875%, 9/15/24 5, 383, 000 5,611,778

Mercer International, Inc. company guaranty sr. unsec. notes 7.75%,

12/1/22 (Canada) 4,540, 000 4,812, 400

Mercer International, Inc. sr. unsec. notes 6.50%, 2/1/24 (Canada) 3, 650, 000 3,855, 313

Norbord, Inc. 144A company guaranty sr. notes 6.25%, 4/15/23 (Canada) 1, 151, 000 1, 255, 050

Pactiv, LLC sr. unsec. unsub. bonds 8.375%, 4/15/27 395, 000 450, 300

Smurfit Kappa Treasury Funding, Ltd. company guaranty sr. unsec.

unsub. notes 7.50%, 11/20/25 (Ireland) 4, 678, 000 5,648, 685
46, 584, 646

H—L-EL (3.4%)

Boyd Gaming Corp. company guaranty sr. unsec. sub. notes 6.875%, 5/15/23 3, 385, 000 3, 605, 025

Boyd Gaming Corp. company guaranty sr. unsec. unsub. notes

6. 375%, 4/1/26 1, 095, 000 1, 193, 550

Eldorado Resorts, Inc. company guaranty sr. unsec. unsub. notes

7.00% 8/1/23 4, 280, 000 4, 595, 650

Great Canadian Gaming Corp. 144A company guaranty sr. unsec. notes

6. 625% 7/25/22 (Canada) CAD 5, 154, 000 4,139, 699

Jack Ohio Finance, LLC/Jack Ohio Finance 1 Corp. 144A company guaranty

notes 10.25%, 11/15/22 36,830, 000 7,504, 463

Jack Ohio Finance, LLC/Jack Ohio Finance 1 Corp. 144A company guaranty

sr. notes 6.75% 11/15/21 6, 866, 000 7,252,213

Jacobs Entertainment, Inc. 144A notes 7.875%, 2/1/24 1, 150, 000 1, 236, 250

Penn National Gaming, Inc. 144A sr. unsec. notes 5.625%, 1/15/27 2,320, 000 2,407, 000
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Rivers Pittsburgh Borrower LP/Rivers Pittsburgh Finance Corp. 144A sr.

notes 6.125%, 8/15/21 §5, 220,000 $5, 259, 150

Scientific Games International, Inc. company guaranty sr. unsec. notes

10. 00%, 12/1/22 10, 239, 000 11, 275, 699

Scientific Games International, Inc. 144A company guaranty sr. notes

7.00% 1/1/22 3, 470, 000 3, 660, 850

Wynn Las Vegas, LLC/Wynn Las Vegas Capital Corp. 144A company guaranty

sr. unsec. sub. notes b.25%, 5/15/27 2, 644, 000 2,695,214
54,824, 763

ANILRT T (6.3%)

Air Medical Merger Sub Corp. 144A sr. unsec. notes 6.375%, 5/15/23 5,170, 000 5, 027, 825

AMAG Pharmaceuticals, Inc. 144A company guaranty sr. unsec. notes

7.875% 9/1/23 2, 457, 000 2, 407, 860

ASP AMC Merger Sub, Inc. 144A sr. unsec. notes 8.00% 5/15/25 4, 233, 000 4,137,758

BioScrip, Inc. company guaranty sr. unsec. notes 8.875%, 2/15/21 1, 755, 000 1, 570, 725

Centene Corp. sr. unsec. unsub. notes 6.125%, 2/15/24 3, 320, 000 3, 552, 400

Centene Corp. sr. unsec. unsub. notes 4.75%, 1/15/25 911, 000 934, 504

Centene Corp. sr. unsec. unsub. notes 4.75%, 5/15/22 2, 785, 000 2, 890, 858

CHS/Community Health Systems, Inc. company guaranty sr. notes

6.25% 3/31/23 3, 020, 000 2,823,700

CHS/Community Health Systems, Inc. company guaranty sr. unsec. hotes

6. 875%, 2/1/22 8, 701, 000 5,242, 353

CHS/Community Health Systems, Inc. company guaranty sr. unsec. unsub.

notes 7.125%, 7/15/20 2,578, 000 2,010,840

Concordia International Corp. 144A company guaranty sr. unsec. nhotes

7.00% 4/15/23 (Canada) (In default) ¥ 4, 400, 000 418, 000

Endo DAC/Endo Finance, LLC/Endo Finco, Inc. 144A company guaranty sr

unsec. notes 6.00%, 2/1/25 (Ireland) 875, 000 680, 313

Endo DAC/Endo Finance, LLC/Endo Finco, Inc. 144A company guaranty sr.

unsec. unsub. notes 6.00% 7/15/23 (Ireland) 5, 845, 000 4, 588, 325

Endo Finance, LLC/Endo Finco, Inc. 144A company guaranty sr. unsec

unsub. notes 5.375% 1/15/23 2,248, 000 1,753, 440

Halyard Health, Inc. company guaranty sr. unsec. unsub. notes

6.25% 10/15/22 503, 000 524, 378

HCA, Inc. company guaranty sr. bonds 5.25%, 6/15/26 2,970, 000 3, 153, 769

HCA, Inc. company guaranty sr. sub. bonds 5.50%, 6/15/47 5, 620, 000 5, 690, 250

HCA, Inc. company guaranty sr. unsec. unsub. notes 7.50%, 2/15/22 1, 115, 000 1, 257, 163

Jaguar Holding Co. II/Pharmaceutical Product Development, LLC 144A

company guaranty sr. unsec. notes 6.375%, 8/1/23 3, 735, 000 3, 847, 050

Kinetic Concepts, Inc./KCI USA, Inc. 144A company guaranty sub. notes

12.50% 11/1/21 1, 996, 000 2, 225,540

Mallinckrodt International Finance SA/Mallinckrodt CB, LLC 144A

company guaranty sr. unsec. unsub. notes 5.50%, 4/15/25 (Luxembourg) 3,215, 000 2,720, 694

Molina Healthcare, Inc. company guaranty sr. unsec. notes

5. 375%, 11/15/22 2, 395, 000 2,502, 775

Molina Healthcare, Inc. 144A company guaranty sr. unsec. notes

4.875% 6/15/25 670, 000 670, 000

Ortho—Clinical Diagnostics, Inc./Ortho—Clinical Diagnostics SA 144A

sr. unsec. notes 6.625%, 5/15/22 6, 020, 000 5, 959, 800

Service Corp. International/US sr. unsec. notes 5.375%, 1/15/22 4,229, 000 4, 340, 011

Service Corp. International/US sr. unsec. unsub. notes 5.375%, 5/15/24 4, 080, 000 4, 294, 200
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Sterigenics—Nordion Holdings, LLC 144A sr. unsec. notes 6.50% 5/15/23 $2, 030, 000 $2, 131, 500

Tenet Healthcare Corp. company guaranty sr. sub. notes 6.00%, 10/1/20 3, 585, 000 3, 764, 250

Tenet Healthcare Corp. sr. unsec. notes 8.125%, 4/1/22 1, 743, 000 1, 725, 570

Valeant Pharmaceuticals International, Inc. 144A company guaranty sr

notes 5.50% 11/1/25 885, 000 896, 151

Valeant Pharmaceuticals International, Inc. 144A company guaranty sr.

unsec. notes 6.125%, 4/15/25 5, 525, 000 4,737, 688

Valeant Pharmaceuticals International, Inc. 144A company guaranty sr.

unsec. notes 5.875% 5/15/23 3,930, 000 3, 437, 964

Valeant Pharmaceuticals International, Inc. 144A company guaranty sr.

unsec. notes b5.625%, 12/1/21 1, 060, 000 985, 800

Valeant Pharmaceuticals International, Inc. 144A company guaranty sr

unsec. notes 5.50%, 3/1/23 1, 740, 000 1,489, 875

Valeant Pharmaceuticals International, Inc. 144A company guaranty sr

unsec. notes 5.375%, 3/15/20 1,007, 000 996, 930

Valeant Pharmaceuticals International, Inc. 144A company guaranty sr

unsub. notes 7.00%, 3/15/24 3, 475, 000 3,722, 594

Valeant Pharmaceuticals International, Inc. 144A company guaranty sr.

unsub. notes 6.50%, 3/15/22 1, 155, 000 1,212,750

WellCare Health Plans, Inc. sr. unsec. notes b.25% 4/1/25 1, 615, 000 1, 709, 881
102, 035, 484

FEEE (1.9%

Brookfield Residential Properties, Inc. 144A company guaranty sr.

unsec. notes 6.50%, 12/15/20 (Canada) 4, 130, 000 4,207, 438

Brookfield Residential Properties, Inc./Brookfield Residential US Corp.

144A company guaranty sr. unsec. notes 6.125%, 7/1/22 (Canada) 1,750, 000 1,827, 263

CalAtlantic Group, Inc. company guaranty sr. unsec. sub. notes

5.875% 11/15/24 1, 815, 000 2,016,919

Howard Hughes Corp. (The) 144A sr. unsec. notes b5.375%, 3/15/25 4, 400, 000 4,521, 000

Lennar Corp. company guaranty sr. unsec. unsub. notes 4.75%, 11/15/22 980, 000 1, 035, 125

Lennar Corp. company guaranty sr. unsec. unsub. notes 4.75%, 4/1/21 155, 000 162, 363

Mattamy Group Corp. 144A sr. unsec. notes 6.875%, 12/15/23 (Canada) 820, 000 861, 041

Mattamy Group Corp. 144A sr. unsec. notes 6.50%, 10/1/25 (Canada) 2, 195, 000 2, 302, 445

PulteGroup, Inc. company guaranty sr. unsec. unsub. notes

7.875% 6/15/32 5, 446, 000 6, 834, 730

Realogy Group, LLC/Realogy Co-Issuer Corp. 144A company guaranty sr

unsec. notes 4.875%, 6/1/23 2,210, 000 2,226,575

Taylor Morrison Communities, Inc./Monarch Communities, Inc. 144A

company guaranty sr. unsec. sub. notes 5.625%, 3/1/24 710, 000 740,175

TRI Pointe Group, Inc./TRI Pointe Homes, Inc. company guaranty sr.

unsec. unsub. notes 5.875%, 6/15/24 2,941, 000 3,168, 045
29,903,119

TEAME RITE (1.5%

CRC Escrow Issuer, LLC/CRC Finco, Inc. 144A company guaranty sr

unsec. notes 5.25% 10/15/25 4, 480, 000 4, 485, 600

Diamond Resorts International, Inc. 144A sr. notes 7.75%, 9/1/23 5, 095, 000 5, 528,075

Diamond Resorts International, Inc. 144A sr. unsec. notes 10.75%, 9/1/24 3, 725, 000 3,939, 188

Hilton Worldwide Finance, LLC/Hilton Worldwide Finance Corp. company

guaranty sr. unsec. notes 4.875%, 4/1/27 3, 680, 000 3,879, 088

MGM Resorts International company guaranty sr. unsec. unsub. notes 712, 000 757, 354

8.625%, 2/1/19
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MGM Resorts International company guaranty sr. unsec. unsub. notes

6.625%, 12/15/21 3945, 000 $1, 050, 131

SugarHouse HSP Gaming Prop. Mezz LP/SugarHouse HSP Gaming Finance

Corp. 144A company guaranty sr. unsub. notes b5.875%, 5/15/25 2, 680, 000 2,546, 000

Wyndham Worldwide Corp. sr. unsec. unsub. bonds 4.50%, 4/1/27 2, 105, 000 2,130, 849
24, 316, 285

AT 47T (0.6%

EMI Music Publishing Group North America Holdings, Inc. 144A sr

unsec. notes 7.625%, 6/15/24 2, 295, 000 2,535,975

Nielsen Co. Luxembourg SARL (The) 144A company guaranty sr. unsec.

notes 5.00% 2/1/25 (Luxembourg) 1, 840, 000 1,913, 600

Nielsen Finance, LLC/Nielsen Finance Co. 144A company guaranty sr

unsec. sub. notes 5.00%, 4/15/22 2,351, 000 2,420, 002

WMG Acquisition Corp. 144A company guaranty sr. notes 5.00%, 8/1/23 2, 566, 000 2,655, 810
9, 525, 387

€& 4.6%

AK Steel Corp. company guaranty sr. unsec. notes 6.375%, 10/15/25 1, 645, 000 1, 599, 763

Allegheny Technologies, Inc. sr. unsec. unsub. notes 9.375%, 6/1/19 3, 538, 000 3, 906, 306

Allegheny Technologies, Inc. sr. unsec. unsub. notes 7.875%, 8/15/23 494, 000 538, 460

Allegheny Technologies, Inc. sr. unsec. unsub. notes 5.95%, 1/15/21 1, 385, 000 1, 419, 625

ArcelorMittal SA sr. unsec. unsub. bonds 6.125%, 6/1/25 (France) 1, 909, 000 2,197,736

ArcelorMittal SA sr. unsec. unsub. notes 7.50% 10/15/39 (France) 3, 392, 000 4, 265, 440

Big River Steel, LLC/BRS Finance Corp. 144A company guaranty sr

notes 7. 25% 9/1/25 4, 420, 000 4, 696, 250

3 0,
Constellium NV 144A company guaranty sr. unsec. notes b.875%, 2/15/26 1,925, 000 1,997, 188
(Netherlands)
3 0,

Constellium NV 144A company guaranty sr. unsec. notes b.75%, 5/15/24 9,104, 000 9,159, 230

(Netherlands)

Constellium NV 144A sr. unsec. notes 6.625%, 3/1/25 (Netherlands) 1, 685, 000 1, 790, 313

First Quantum Minerals, Ltd. 144A company guaranty sr. unsec. notes

7.50% 4/1/25 (Canada) 5,570, 000 5,932, 050

First Quantum Minerals, Ltd. 144A company guaranty sr. unsec. notes

7.25% 4/1/23 (Canada) 790, 000 835, 425

First Quantum Minerals, Ltd. 144A company guaranty sr. unsec. notes

7.25%, 5/15/22 (Canada) 2, 379, 000 2, 468,213

Freeport-McMoRan, Inc. company guaranty sr. unsec. notes 6.875%,

2/15/23 (Indonesia) 3,320, 000 3,623,116

Freeport-McMoRan, Inc. company guaranty sr. unsec. sub. notes 6.75%,

9/1/22 (Indonesia) 1, 520, 000 1,577, 000

Joseph T Ryerson & Son, Inc. 144A sr. notes 11.00% 5/15/22 1, 627, 000 1, 833, 629

New Gold, Inc. 144A company guaranty sr. unsec. unsub. notes 6.25%,

11/15/22 (Canada) 1, 982, 000 2,046, 415

New Gold, Inc. 144A sr. unsec. notes 6.375%, 5/15/25 (Canada) 990, 000 1, 045, 688

Northwest Acquisitions ULC/Dominion Finco, Inc. 144A notes

7.125% 11/1/22 1, 290, 000 1, 331, 925

Novelis Corp. 144A company guaranty sr. unsec. bonds 5.875%, 9/30/26 4, 418, 000 4,578, 153

Novelis Corp. 144A company guaranty sr. unsec. notes 6.25%, 8/15/24 3, 515, 000 3, 695, 144

Park—Ohio Industries, Inc. company guaranty sr. unsec. notes

6. 625%, 4/15/27 3, 562, 000 3, 824, 698

Steel Dynamics, Inc. company guaranty sr. unsec. notes 5.00% 12/15/26 1, 375, 000 1, 453, 210
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Steel Dynamics, Inc. company guaranty sr. unsec. unsub. notes

5. 50% 10/1/24 $1, 520, 000 $1,617, 888

Steel Dynamics, Inc. company guaranty sr. unsec. unsub. notes

5.25%, 4/15/93 1, 150, 000 1, 184, 845

Steel Dynamics, Inc. 144A company guaranty sr. unsec. hotes

4.125%, 9/15/25 930, 000 932, 325

Teck Resources, Ltd. company guaranty sr. unsec. unsub. notes

4.75%, 1/15/22 (Canada) 1, 340, 000 1,407, 000

Teck Resources, Ltd. company guaranty sr. unsec. unsub. notes

3. 756, 2/1/23 (Canada) 1, 180, 000 1, 191, 800

Teck Resources, Ltd. 144A company guaranty sr. unsec. nhotes

8.50% 6/1/24 (Canada) 480, 000 541,800

TMS International Corp. 144A sr. unsec. notes 7.25%, 8/15/25 3, 760, 000 3, 948, 000

Zekelman Industries, Inc. 144A company guaranty sr. notes

9. 875%, 6/15/23 3, 552, 000 3, 978, 240
73,616, 875

Al - AR (10.1%)

Alta Mesa Holdings LP/Alta Mesa Finance Services Corp. company

guaranty sr. unsec. notes 7.875%, 12/15/24 4, 745, 000 5,231, 363

Antero Resources Corp. company guaranty sr. unsec. notes 5.625%, 6/1/23 1, 210, 000 1, 261, 425

Antero Resources Corp. company guaranty sr. unsec. sub. notes

5.375% 11/1/21 2, 159, 000 2,212,975

Antero Resources Corp. company guaranty sr. unsec. sub. notes

5.125%, 12/1/22 1, 350, 000 1, 383, 750

Ascent Resources Utica Holdings, LLC/ARU Finance Corp. 144A sr. unsec.

notes 10.00% 4/1/22 1, 774, 000 1,929, 225

Baytex Energy Corp. 144A company guaranty sr. unsec. sub. notes

5.125% 6/1/21 (Canada) 1, 135, 000 1, 081, 088

California Resources Corp. company guaranty sr. unsec. sub. notes

5.00% 1/15/20 2,113,000 1,912, 265

California Resources Corp. 144A company guaranty notes 8.00%, 12/15/22 1,672, 000 1, 237, 280

Cenovus Energy, Inc. sr. unsec. bonds 6.75%, 11/15/39 (Canada) 2, 275, 000 2, 687, 344

Cheniere Corpus Christi Holdings, LLC company guaranty sr. notes

5.875% 3/31/25 5, 987, 000 6, 488, 411

Cheniere Corpus Christi Holdings, LLC 144A company guaranty sr. bonds

5. 125%, 6/30/27 2, 705, 000 2,789, 531

Chesapeake Energy Corp. company guaranty sr. unsec. notes 5.75%, 3/15/23 2, 298, 000 2,114, 160

Chesapeake Energy Corp. 144A company guaranty notes 8.00% 12/15/22 1, 807, 000 1, 928, 973

Chesapeake Energy Corp. 144A company guaranty sr. unsec. bonds

8. 00%, 6/15/27 1, 131, 000 1, 083, 272

Chesapeake Energy Corp. 144A company guaranty sr. unsec. notes

8.00% 1/15/25 3, 006, 000 2,990, 970

Continental Resources, Inc. company guaranty sr. unsec. bonds

4.90% 6/1/44 4, 069, 000 3, 865, 550

Continental Resources, Inc. company guaranty sr. unsec. notes

3.80% 6/1/24 1, 795, 000 1, 768, 075

Continental Resources, Inc. company guaranty sr. unsec. sub. notes

5. 00% 9/15/22 750, 000 764, 063

Continental Resources, Inc. company guaranty sr. unsec. unsub. notes

4.50% 4/15/23 2,415, 000 2, 463, 300

Covey Park Energy, LLC/Covey Park Finance Corp. 144A company guaranty 3 162. 000 3. 304. 290

sr. unsec. notes 7.50%,

5/15/25
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CrownRock LP/CrownRock Finance, Inc. 144A sr. unsec. notes

5. 625%, 10/15/25 $2, 990, 000 $3, 004, 950

Denbury Resources, Inc. company guaranty sr. unsec. sub. notes

6.375% 8/15/21 1, 930, 000 1, 360, 650

Denbury Resources, Inc. 144A company guaranty notes 9.00% 5/15/21 2,499, 000 2,405, 288

Diamondback Energy, Inc. company guaranty sr. unsec. unsub. notes

5.375%. 5/31/25 5, 030, 000 5,191, 916

Diamondback Energy, Inc. company guaranty sr. unsec. unsub. notes

4.75% 11/1/24 1, 355, 000 1, 370, 244

Endeavor Energy Resources LP/EER Finance, Inc. 144A sr. unsec. bonds

5. 75% 1/30/28 3, 115, 000 3, 150, 044

Endeavor Energy Resources LP/EER Finance, Inc. 144A sr. unsec. notes

8. 125% 9/15/23 4,199, 000 4,513,925

Endeavor Energy Resources LP/EER Finance, Inc. 144A sr. unsec. notes

5.50% 1/30/26 1, 245, 000 1, 260, 563
3 0,

Energy Transfer.Partners LP jr. unsec. sub. FRB Ser. B, 6.625%, 7. 120, 000 7,022, 100

perpetual maturity

EP Energy, LLC/Everest Acquisition Finance, Inc. company guaranty sr.

unsec. sub. notes 9.375% 5/1/20 4, 446, 000 3,290,040

EP Energy, LLC/Everest Acquisition Finance, Inc. 144A company guaranty

notes 8.00%, 2/15/25 1,935, 000 1,272, 263

EP Energy, LLC/Everest Acquisition Finance, Inc. 144A company guaranty

sr. notes 8.00% 11/29/24 1, 068, 000 1, 068, 000

Hess Infrastructure Partners LP/Hess Infrastructure Partners Finance

Corp. 144A sr. unsec. notes 5.625%, 2/15/26 1, 965, 000 2,016, 581

Holly Energy Partners LP/Holly Energy Finance Corp. 144A company

guaranty sr. unsec. notes 6.00% 8/1/24 3, 675, 000 3,840,375

Jonah Energy, LLC/Jonah Energy Finance Corp. 144A company guaranty sr.

unsec. notes 7.25%, 10/15/25 5, 535, 000 5, 590, 350

MEG Energy Corp. 144A company guaranty sr. unsec. notes 7.00%,

3/31/24 (Canada) 1, 402, 000 1, 261, 800

MEG Energy Corp. 144A company guaranty sr. unsec. hotes 6. 375%,

1/30/23 (Canada) 985, 000 902, 506

MEG Energy Corp. 144A notes 6.50%, 1/15/25 (Canada) 1, 060, 000 1, 038, 800

Newfield Exploration Co. sr. unsec. unsub. notes 5.75% 1/30/22 3, 137, 000 3, 360, 511

Newfield Exploration Co. sr. unsec. unsub. notes 5.625%, 7/1/24 1, 333, 000 1, 439, 640

Newfield Exploration Co. sr. unsec. unsub. notes 5.375%, 1/1/26 2,481, 000 2,642, 265

Noble Holding International, Ltd. company guaranty sr. unsec. unsub.

notes 7.75%, 1/15/24 3, 426, 000 2,963, 490

Oasis Petroleum, Inc. company guaranty sr. unsec. notes 6.50%, 11/1/21 1, 366, 000 1, 386, 490

Oasis Petroleum, Inc. company guaranty sr. unsec. sub. notes

6.875% 1/15/23 715, 000 725, 725

Oasis Petroleum, Inc. company guaranty sr. unsec. unsub. notes

6. 875%, 3/15/22 2,637, 000 2, 686, 444

Precision Drilling Corp. company guaranty sr. unsec. notes 7.75%,

12/15/23 (Canada) 2,950, 000 3, 068, 000

Precision Drilling Corp. company guaranty sr. unsec. notes b.25%,

11/15/24 (Canada) 115, 000 107, 813

QEP Resources, Inc. sr. unsec. notes b.625%, 3/1/26 2, 545, 000 2,582, 870

Range Resources Corp. company guaranty sr. unsec. sub. notes 9. 785, 000 9,882, 475

5.756%, 6/1/21
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Rose Rock Midstream LP/Rose Rock Finance Corp. company guaranty sr.

unsec. sub. notes 5.625%, 11/15/23 $1,765, 000 $1,716, 463

SemGroup Corp. 144A company guaranty sr. unsec. notes 6.375%, 3/15/25 2, 315, 000 2,297,638

Seven Generations Energy, Ltd. 144A company guaranty sr. unsec

notes 5.375%, 9/30/25 (Canada) 2,205, 000 2,205, 000

Seven Generations Energy, Ltd. 144A sr. unsec. bonds 6. 75%,

5/1/23 (Canada) 3, 360, 000 3, 561, 600

Shelf Drilling Holdings, Ltd. 144A company guaranty notes 9.50%, 11/2/20 2, 540, 000 2,578,100

SM Energy Co. sr. unsec. notes 6.50%, 11/15/21 3, 126, 000 3, 149, 445

SM Energy Co. sr. unsec. sub. notes 5.00%, 1/15/24 2,713, 000 2,597, 698

SM Energy Co. sr. unsec. unsub. notes 6.75%, 9/15/26 735, 000 743, 269

SM Energy Co. sr. unsec. unsub. notes 6.50%, 1/1/23 410, 000 417, 175

SM Energy Co. sr. unsec. unsub. notes 6.125%, 11/15/22 331, 000 335, 138

Tallgrass Energy Partners LP/Tallgrass Energy Finance Corp. 144A

company guaranty sr. unsec. bonds 5.50%, 1/15/28 1, 215, 000 1,251, 450

Targa Resources Partners LP/Targa Resources Partners Finance Corp.

company guaranty sr. unsec. notes 5.375% 2/1/27 2,015, 000 2,065, 375

Targa Resources Partners LP/Targa Resources Partners Finance Corp.

company guaranty sr. unsec. notes 5.125%, 2/1/25 1,010, 000 1,032,725

Targa Resources Partners LP/Targa Resources Partners Finance Corp.

144A company guaranty sr. unsec. unsub. bonds 5.00%, 1/15/28 6, 040, 000 5,994,700

Williams Cos., Inc. (The) sr. unsec. unsub. notes 8.75%, 3/15/32 1, 300, 000 1, 703, 000

Williams Cos., Inc. (The) sr. unsec. unsub. notes 7.75%, 6/15/31 1, 406, 000 1, 715, 320

WPX Energy, Inc. sr. unsec. notes 8.25% 8/1/23 1, 039, 000 1,172,771

WPX Energy, Inc. sr. unsec. notes 7.50% 8/1/20 2, 885, 000 3, 130, 225

WPX Energy, Inc. sr. unsec. unsub. notes 6.00% 1/15/22 2, 085, 000 2, 147, 550
161, 718, 070

INGE (1.6%)

Beacon Escrow Corp. 144A sr. unsec. notes 4.875%, 11/1/25 3, 665, 000 3, 738, 300

Bon-Ton Department Stores, Inc. (The) company guaranty notes

8. 00% 6/15/21 2,926, 000 936, 320

Jo—Ann Stores Holdings, Inc. 144A sr. unsec. notes 9.75% 10/15/19 *1! 3,110, 000 3,016, 700

Neiman Marcus Group, LLC (The) company guaranty sr. notes 7.125%, 6/1/28 3, 226, 000 2,048,510

Neiman Marcus Group, Ltd. 144A company guaranty sr. unsec. sub. notes

9.50% 10/15/21 ©° 2,314, 975 1, 250, 087

Neiman Marcus Group, Ltd. 144A company guaranty sr. unsec. sub. notes

8. 00% 10/15/21 4, 165, 000 2, 374, 050

Penske Automotive Group, Inc. company guaranty sr. unsec. sub. notes

5. 75%, 10/1/22 4, 260, 000 4, 390, 463

Penske Automotive Group, Inc. company guaranty sr. unsec. sub. notes

5.50% 5/15/26 1, 955, 000 1,989, 213

Penske Automotive Group, Inc. company guaranty sr. unsec. sub. notes

5.375% 12/1/24 2,570, 000 2, 608, 550

PetSmart, Inc. 144A sr. unsec. notes 7.125%, 3/15/23 1, 255, 000 916, 150

Wolverine World Wide, Inc. 144A company guaranty sr. unsec. bonds

5.00% 9/1/26 2,474, 000 2, 449, 260
25,717,603
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Avaya, Inc. 144A company guaranty sr. notes 7.00%, 4/1/19

(In default) $8, 845, 000 $6, 788, 538

Avaya, Inc. 144A escrow notes zero %, 5/15/25 2,597, 000 2,597, 000

CDK Global, Inc. 144A sr. unsec. bonds 4.875%, 6/1/27 1, 425, 000 1, 467, 750

Diamond 1 Finance Corp./Diamond 2 Finance Corp. 144A company guaranty

sr. unsec. notes 7.125% 6/15/24 9, 413, 000 10,232, 344

Diamond 1 Finance Corp./Diamond 2 Finance Corp. 144A sr. notes

5. 45%, 6/15/23 3, 360, 000 3, 624, 009

Diamond 1 Finance Corp./Diamond 2 Finance Corp. 144A sr. unsec. notes

5.875% 6/15/21 745, 000 774, 803

First Data Corp. 144A company guaranty sr. unsec. unsub. notes

7.00% 12/1/23 3, 787, 000 4,014, 220

First Data Corp. 144A notes 5.75%, 1/15/24 5, 386, 000 5, 587,975

First Data Corp. 144A sr. notes 5.375%, 8/15/23 1, 935, 000 2,007, 563

Inception Merger Sub, Inc./Rackspace Hosting, Inc. 144A sr. unsec.

notes 8.625% 11/15/24 7,999, 000 8,578,928

Infor Software Parent, LLC/Infor Software Parent, Inc. 144A company

guaranty sr. unsec. notes 7.125%, 5/1/21 ** 6,922, 000 7,095, 050

Infor US, Inc. company guaranty sr. unsec. notes 6.50% 5/15/22 4, 885, 000 5, 031, 550

Iron Mountain, Inc. 144A company guaranty sr. unsec. hotes

4. 875%, 9/15/27 F 4,975, 000 5, 086, 938

Micron Technology, Inc. 144A sr. unsec. unsub. notes b5.25%, 1/15/24 1, 933, 000 2,015, 153

Plantronics, Inc. 144A company guaranty sr. unsec. notes 5.50%, 5/31/23 4, 565, 000 4,753, 306

Solera, LLC /Solera Finance, Inc. 144A sr. unsec. notes 10.50%, 3/1/24 7,920, 000 8, 910, 000

Tempo Acquisition, LLC/Tempo Acquisition Finance Corp. 144A sr.

unsec. notes 6.75%, 6/1/25 4, 108, 000 4,133, 675

TTM Technologies, Inc. 144A company guaranty sr. unsec. notes

5.625% 10/1/25 3, 670, 000 3, 766, 338
86, 465, 140

a4 0.1%

Hanesbrands, Inc. 144A company guaranty sr. unsec. unsub. notes

4.625%, 5/15/24 2, 165, 000 2, 205, 594
2, 205, 594

B4 - T4 (0.3%)

American Tire Distributors, Inc. 144A sr. unsec. sub. notes

10. 25%, 3/1/22 5, 366, 000 5, 486, 735
5, 486, 735

EE (0.3%

Watco Cos., LLC/Watco Finance Corp. 144A company guaranty sr. unsec

notes 6.375% 4/1/23 4,778, 000 4,945, 230
4,945, 230

NIWEE-FEH Q4%

AES Corp. /Virginia (The) sr. unsec. notes b5.50%, 4/15/25 5,201, 000 5, 487, 055

AES Corp. /Virginia (The) sr. unsec. notes 4.875%, 5/15/23 1,610, 000 1, 646, 225

AES Corp. /Virginia (The) sr. unsec. unsub. bonds 5.125%, 9/1/27 1, 320, 000 1, 362, 900

AES Corp. /Virginia (The) sr. unsec. unsub. notes 7.375%, 7/1/21 3,607, 000 4, 066, 893

Calpine Corp. sr. unsec. sub. notes 5.75%, 1/15/25 5,017, 000 4, 828, 863

Calpine Corp. 144A company guaranty sr. notes 5.25%, 6/1/26 1, 824, 000 1, 844, 520

Calpine Corp. 144A company guaranty sr. sub. notes 5.875%, 1/15/24 920, 000 948, 750
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Colorado Interstate Gas Co., LLC company guaranty sr. unsec. notes

6.85%, 6/15/37 $4,677, 000 $5, 141,576

Dynegy, Inc. company guaranty sr. unsec. notes 7.375%, 11/1/22 3, 360, 000 3,591, 000

Dynegy, Inc. company guaranty sr. unsec. unsub. notes 7.625%, 11/1/24 4,221, 000 4,595,614

Dynegy, Inc. 144A company guaranty sr. unsec. notes 8.125%, 1/30/26 1, 630, 000 1, 809, 300

Energy Transfer Equity LP sr. sub. notes 5.875%, 1/15/24 2,097, 000 2,249, 033

Energy Transfer Equity LP sr. sub. notes 5.50% 6/1/27 1, 343, 000 1, 400, 078

o o 0
GenOn Amerlcai Generation, LLC sr. unsec. notes 9.125%, 5/1/31 2,025, 000 1,898, 438
(In default)
o o 0,
GenOn Amerlcai Generation, LLC sr. unsec. notes 8.50%, 10/1/21 1, 430, 000 1, 344, 200
(In default)
0y

GenOn Energy,TInc. sr. unsec. sub. notes 9.875%, 10/15/20 1, 120, 000 795, 200

(In default)

NRG Energy, Inc. company guaranty sr. unsec. notes 7.25%, 5/15/26 2, 540, 000 2, 794, 000

NRG Energy, Inc. company guaranty sr. unsec. notes 6.625%, 1/15/27 4, 160, 000 4, 482, 400

NRG Energy, Inc. 144A company guaranty sr. unsec. bonds 5.75%, 1/15/28 1, 125, 000 1, 125, 000

Southern Star Central Corp. 144A sr. unsec. notes b.125%, 7/15/22 3, 156, 000 3, 270, 405

Texas Competitive Electric Holdings Co., LLC/TCEH Finance, Inc. escrow

company guaranty sr. notes 11.50%, 10/1/20 1, 345, 000 6,725
54, 688, 175

#HESE EEEM $1, 388, 527, 939)

$1, 407,919, 233

S, . —_ 0/ \ *C gﬁﬁ E#{ﬁ

¥=7 A= (.00 * KL I

HEARFH# (0.3%)

Forterra Finance, LLC bank term loan FRN BBA LIBOR USD 3 Month

+3.00% 4.35% 10/25/23 $1,874,567  §$1,690,625

New Arclin US Holding Corp. bank term loan FRN BBA LIBOR USD 3 Month

+ 8.75% 10.083% 2/14/25 680, 000 685, 950

Solenis International LP bank term loan FRN BBA LIBOR USD 3 Month

+ 6.75%, 8.229%, 7/31/22 2,815, 000 2,739,932
5,116, 507

BEXREF (0.2%

Robertshaw Holdings Corp. bank term loan FRN BBA LIBOR USD 3 Month

+ 9.00%, 10.25%, 2/4/25 845, 000 838, 663

Robertshaw Holdings Corp. bank term loan FRN BBA LIBOR USD 3 Month

+ 4.50% 5.75% 8/10/24 1,430, 000 1,439,831

Vertiv Intermediate Holding II Corp. bank term loan FRN Ser. B, BBA

LIBOR USD 3 Month + 4.00%, 5.35%, 11/30/23 1,244,817 1, 250, 263
3, 528, 757

BEEY—EX (0.2%)

Asurion, LLC bank term loan FRN BBA LIBOR USD 3 Month + 6. 00%,

7.30% 8/4/25 2, 855, 000 2,927, 266
2,927, 266

—HEEE - Y—EX (1.6%)

Academy, Ltd. bank term loan FRN Ser. B, BBA LIBOR USD 3 Month

+ 4.00% 5.314% 7/2/22 2, 530, 482 2, 043, 364

CPG International, Inc. bank term loan FRN BBA LIBOR USD 3 Month 1, 405, 098 1,413, 002

+ 3.75%, 5.083%, 5/5/24
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Getty Images, Inc. bank term loan FRN Ser. B, BBA LIBOR USD 3 Month
+ 3.50%, 4.833%, 10/18/19 $2,839, 269 $2, 470, 164
iHeartCommunications, Inc. bank term loan FRN Ser. D, BBA LIBOR USD
3 Month + 6.75%, 8.083%, 1/30/19 4,080, 000 3,070, 200
0,
i.4g%ew3§g?;?, Inc. bank term loan FRN BBA LIBOR USD 3 Month + 3.22%, 3. 780, 163 9. 160, 994
Navistar, Inc. bank term loan FRN Ser. B, BBA LIBOR USD 3 Month
+3.50% 4.75% 11/6/24 7, 155, 000 7,163,944
Neiman Marcus Group, Ltd., Inc. bank term loan FRN BBA LIBOR USD
3 Month + 3.25%, 4.492% 10/25/20 201,338 163, 448
PetSmart, Inc. bank term loan FRN Ser. B, BBA LIBOR USD 3 Month
+3.00% 4.34% 3/10/22 1, 218, 750 1, 042, 539
0,
gaégitsé/{gjél(The) bank term loan FRN BBA LIBOR USD 3 Month + 8.50%, 9. 088, 490 9. 025, 836
0,
gaég%tsé/{giéo(The) bank term loan FRN BBA LIBOR USD 3 Month + 4.50%, 9,923, 220 9,149, 113
0,
gnggirggilgﬁga LLC bank term loan FRN BBA LIBOR USD 3 Month + 7.50%, 1, 655, 000 1,677, 343
25,379, 947
EFENES 0.7%
Brand Industrial Services, Inc. bank term loan FRN BBA LIBOR USD
3 Month + 4.25%, 5.615% 6/21/24 5,471, 288 5,491, 044
Del Monte Foods, Inc. bank term loan FRN BBA LIBOR USD 3 Month
©7.95% 8.69% 8/18/21 2, 430, 000 1, 142, 100
Revlon Consumer Products Corp. bank term loan FRN Ser. B, BBA LIBOR
USD 3 Month + 3.50% 4.85% 9/7/23 5, 575, 900 4,154, 046
10, 787, 190
IHRILF— (1.0%
California Resources Corp. bank term loan FRN BBA LIBOR USD 3 Month
+ 4.75%, 6.016% 11/17/22 3, 200, 000 3, 180, 998
Chesapeake Energy Corp. bank term loan FRN BBA LIBOR USD 3 Month
+ 7.50%, 8.954%, 8/23/21 5, 240, 000 5, 567, 500
FTS International, Inc. bank term loan FRN Ser. B, BBA LIBOR USD
3 Month + 4.75%, 6.10% 4/16/21 4,590, 000 4,469,513
MEG Energy Corp. bank term loan FRN BBA LIBOR USD 3 Month + 3.50%,
4.833% 12/31/23 915, 400 915, 257
Traverse Midstream Partners, LLC bank term loan FRN Ser. B, BBA LIBOR
USD 3 Month + 4.00% 5.33% 9/27/24 1, 815, 000 1,831,789
15, 965, 057
£@k (0.2%
Capital Automotive LP bank term loan FRN BBA LIBOR USD 3 Month
+ 6.00% 7.35% 3/24/25 1,212, 100 1, 230, 282
VICI Properties 1, LLC bank term loan FRN BBA LIBOR USD 3 Month
+3.50% 4.75% 10/15/22 1,837, 487 1,836,721
3, 067, 003
ANILRT T (0.1%)
Air Methods Corp. bank term loan FRN Ser. B, BBA LIBOR USD 3 Month
+ 3,500, 4.833%, 4/21/24 1,765,274 1,761, 303
1,761, 303



Y7 m—y (.09* (55x) o s
To/82— 0.7%
é??g%z {Tjé/gink term loan FRN Ser. B, BBA LIBOR USD 3 Month + 4. 75%, $5. 375, 000 $5, 297, 734
9
gfgg?%’Ig;égﬁggk(iirge%ZE?tiRﬁ Ser. B7, BBA LIBOR USD 3 Month + 5. 25%, 3,975, 223 3,039, 805
gCﬁOi2£oim2F;g%’ng{é%?sé/§8325bank term loan FRN BBA LIBOR USD 1, 387, 000 1,421, 675
g%g;?;: {?;i;gi bank term loan FRN BBA LIBOR USD 3 Month + 8.25%, 2,297, 000 2. 369, 498
12,128,712
=7 - 0—U&F (ERGRE $86, 117, 891) $80, 661, 742
BEMR (168" B s
ACC Claims Holdings, LLC Class A (Units) F 4,192, 615 $25, 156
Ally Financial, Inc. 170, 920 4,590,911
Berry Plastics Group, Inc. T 44,725 2,673, 213
Caesars Entertainment Corp. T 37, 353 494, 927
Charter Communications, Inc. Class A T 7,515 2,451, 468
CHC Group, LLC (acquired 3/23/17, cost $156,339) (Cayman Islands) T 244 10, 782 75, 474
CIT Group, Inc. 53, 168 2,649, 893
Eldorado Resorts, Inc. T 65, 250 1, 996, 650
Gaming and Leisure Properties, Inc. R 67,619 2,455,922
Halcon Resources Corp. i 131, 989 935, 802
Keane Group, Inc. T 173, 386 2,593, 855
Live Nation Entertainment, Inc. T 17, 645 800, 730
Milagro 0il & Gas, Inc. (Units) F 918 74, 358
Nine Point Energy 33,520 461, 235
SandRidge Energy, Inc. T 48, 331 899, 440
Seven Generations Energy, Ltd. Class A (Canada) i 92, 240 1,261, 182
T-Mobile US, Inc. T 19, 500 1, 190, 865
Tervita Corp. Class A (Canada) 2,845 21,500
Texas Competitive Electric Holdings Co., LLC/TCEH Finance, Inc. (Rights) 104, 590 62, 754
Tribune Media Co. Class 1C F 297, 958 74, 489
Vantage Drilling International (Units) T 1,472 287, 040
LamXEat (EGRME $25, 485, 017) $26, 076, 864
SRR (0.9%)" 0 o
Allergan PLC Ser. A, 5.50% cv. pfd. 2,467 $1, 531,082
American Tower Corp. $5.50 cv. pfd. R® 24,430 3, 085, 814
Belden, Inc. $6.75 cv. pfd. 12,985 1,471, 850
Crown Castle International Corp. Ser. A, 6.875% cv. pfd. 3, 041 3, 459, 138
EPR Properties Ser. C, $1.438 cv. pfd. R} 58,913 1, 637, 599
iStar, Inc. Ser. J, $2.25 cv. pfd. ® 31,913 1, 560, 227
Nine Point Energy 6.75% cv. pfd. 552 571, 381
T-Mobile US, Inc. Ser. A, $2.75 cv. pfd. 17,275 1, 698, 996
@t Eat (EGRME $13, 946, 460) $15, 016, 087
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CHC Group, LLC/CHC Finance Ltd. cv. notes Ser. AI, zero %,
10/1/20 (acquired 2/2/17, cost $566,310) (Cayman Islands) 22 $809, 256 §1,068, 218
DISH Network Corp. cv. sr. unsec. notes 3.375%, 8/15/26 3, 073, 000 3,424,474
Jazz US Holdings, Inc. cv. company guaranty sr. unsec. notes
8. 00% 12/31/18 1, 016, 000 3, 604, 260
ON Semiconductor Corp. cv. company guaranty sSr. unsec. unsub.
notes 1.00% 12/1/20 2, 365, 000 2,923,731
it EAET (B4RIR{E $7, 105, 481) $11, 020, 683

= . 1 TEHEET B fT{EE =< =i
77¥h 0 (R/8/%) kKL IV EE K FaL
Halcon Resources Corp. 9/9/20 $14. 04 35, 854 $20, 433
7o v &R (RERE $-) $20, 433
EREE (219" s s
NhFheva—h e —hef_NANAF 772K 1.23% " mEy 33,017,574 $33, 017,574
KEM A EEE, FERAIE Y 1. 033%, mHA20174£12H 148 8 $247, 000 246, 917
KE A ERE S, ERRIE D 1. 064%, TWHIH20184E2 A 1 H A 8 164, 000 163, 680
KEM BB RS, FEHFIEID 1.073%, Wil H20184E 1 H18H 124, 000 123, 815
KEM R MRS, FELFIE Y 1. 039%, i 201845 1 H11H 3, 000 2,996
KEMEE EMGES, FE2RIE0 1.022%, wmiliH2017412H 7 H 2, 000 2, 000
EHRESE (WBRME $33,557,011) $33, 556, 982
BERMIASFEE
BERMIIFEE (BREME $1,554, 739, 799) $1, 574, 272, 024
REEEDOBRFRDEREA

CAD  HFH - R

EUR Z—n

GBP FAR R
HE RSO X GREFR

DAC  AHrETHENMEZE

EMIN  =2—8 « X747 A X —Ah+/—h

FRB Ta—7 4 T« L— kRN (BEFE) - R STRERIL, I RBIEOH

ITRIRTH D, ERIEXy v 7ER37 a7 ORELZ T2 ENH 5, FEDOAMIFAIC
DNWTIE, SRR EPFRBERE SN TV HEESFERTZ 08D D,

Tu—7 47 Lb—Dh = (BEFHE) R INEFERIE, REBRRBIEOB
TRIREIIAEDY THDH, @FEF Y v 7E 37 uT7OREL2Z T 08305, KT
DAEMREFRIZ DN T, @FNTHEWIRRBERE SN TV ABEESFERT Z 03H 5,

FRN
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GRS HIERRICRBN T, TASC820) LITSiF AUERIEEF-20s [ANEMEIZ LD
MEBLOBR] ZEWL, [RrFLh-~xPA N 377y FOBHERSETH- T, b
T A URARNAY VL — DRSNS T2t ThH NN F L A U _RANAL | -
YRV AR AT —RERL, TOTCI 1E. b LbhiE, JEHEEGZE%T 5,

* ERENTHEIL, 1,606, 288, 479K KL OMIE FERAIC SN TV D,

UM, BNAGEETH B,

B8 M I AR RN O W CHIBR A 21 5, S HIRIRBIE R ST Q05 YRR L 02 0
MOFRFRESR (b LdHE) (44AGEEZFRLS, ) OAEMIEEEHEI, 1, 143, 692K RV E721E
FIEFEDO. 1%FKMTH > 7=,
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Y OMEEEEO I E A, WEBIFRBE, BEOT ) AT 4 TERYOMEIIE S, RER
KA BB S LT UV, HURIIRBIZEAEE30, 935K FALTh 0 . Bifs IR OB A e 412
EEns (E1, 7).,

Mk E AR, WS HIRRIE, BEOFRIEERE TEE S NS T Y AT 4 TR
AR D MHREL A DRI HE S L, (A SRS B ST, BRITIRBRIE S 3
252,868k KL ThH D, EfEXBEOEEFMIEFICEEND (GE1, 7).
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F, THITTEARVIREING L O/ EIMEEOMRIEEOR S L 725, ERELT, WHET
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BB DFLHE N IRVR Y | PG FEFOFRLHEHIZB W TR STV AFIEIE, Tl £ TomEFEEHE
D &ERT,

BEHRERIL, BIBEOFLE N W RV RSN TNWD AR IND,
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20175 11ABRAEDAB FHRN (BEEHER $10,329,416)

Bank of America N.A.

L= 520 12/20/17 $3,514, 756 $3, 521, 589 $6, 833
Barclays Bank PLC

AFH - R 520 1/17/18 484, 954 500, 781 15, 827
Citibank, N.A.

AT H - R 520 1/17/18 962, 849 994, 399 31, 550
Goldman Sachs International

YRR A, 12/20/17 2,995, 789 2, 884, 475 (111, 314)
JPMorgan Chase Bank N.A.

YRR Ui, 12/20/17 462, 535 445, 417 (17,118)
State Street Bank and Trust Co.

AFH - KL 520 1/17/18 1,919, 958 1, 982, 755 62, 797
REFR Tl 117, 007
REJRETME (128, 432)
A&t $(11, 425)

FFRTORHOEEIL, K PR SN S,

017 1TAERARRFOIREEARBETERESINDSILIOY b - TIAULIEH-BATOTIVa Y

BT =
SREE 7 L %4E%E HETR Bt  BARR 7Y FIZ&LB REREHE 8 45
Zw (Zih58)* % XKL (A/B/%) X% %
XKEIL
NA HY Series 29 Index $593,257  $7, 963, 000 $629, 005  12/20/22 (500 bp)- Quarterly $(105, 425)
&5t $593, 257 $ (105, 425)

F BBEBICEET AT, Yy b T 740 MEREAICEL TiThN S,
FHHA T LI T AT, BITHOLPA T Ly REBITHDO~—>7 v k « A7 Ly ROERIZESNT
W5,

A S C8201%., AIEMEIZ X AHEDBRIZOWT SEBEORMiE =7 L% —%2FE L TW5D, Y%l
it =7 ¥ —i%, 77 v ROEEFMGEFROFMT — &% OFAMEICE S DO TH D, 32O L~b
DEFIILUTO®EY TH D,

L UL 1= IER RSB T B[RRSO HiE ik (2 55 < G,

Lo 2 = EFETRWTTSIZ BT R —fER O G M I S FHli R 723 N TOREERT — 2 B3,
B 7o R BLR ATRE 72 5 6 O TGRS 1 25 < FFAM,

LoUL 3= NIEAELS K 2 IEC B L CHEERBIE AR T — 2 12 G,



LIFE, SEHIRARSEAED 7 7 o FOMBEFOMICHNONTT =2 OMETH D,

SRl T — 42

HERIMEES LA LA 2 L~RL3

Xk EL Kk EL *FL
=TI SV
=N $5, 267, 068 $- $-
WEV—E R 3,642, 333 - 25, 156
—MTEER - X 3, 292, 307 - 74, 489
TR F— 3, 383, 464 21, 500 535, 593
Al 9, 696, 726 - -
T - 75, 474 -
NS - B - 62, 754 -
LTEMREE 25, 281, 898 159, 728 635, 238
LR E A - 11, 020, 683 -
HRHUE SE Rk - 15,016, 087 -
A& - 1,407,918, 591 642
=T em—y - 80, 661, 742 -
PAZAZ 20, 433 - -
R 33,017, 574 539, 408 -
LARJLAIEE $58, 319, 905 $1,515, 316, 239 $635, 880

il T — 2

ZFOMOE/ES LA L)L 2 LA 3

Xk EL Xk EL *FL
T HIFAY $- $(11, 425) $-
JVLVy b T 7L N - (698, 682) -
LARJLAIEE $- $ (710, 107) $-

WO SEIT, B F— LUV TERINTEY . BEAMERHMEDORT L 1325 ATHE
PER B 5,

WEMRY, AFEMEE =7 0 F—0 LV ORI, b LU, HIERBECBWTHESND
77 v ROMBEFEICH L TREET 1 %L FThotz, IR, BUERRE R OMRE R SRl 715 % - T
FrhEEns,

WA IR B LOWIERBE, LV 3ORERMGESRIL. 77 ROMEELED 1 %R TH Y |
77 v ROBEAMEERITIZRICB W TEERHBS 2 HOTND EIZAR I TV oT,

BT OERRITMBHR EAATTOLDTH %,
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