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A A ! A A A
A &BE 595,707, 782 591,765, 045 630,678,977 621, 164, 698 635, 002, 182 608, 923, 849
=)L - m— s 19, 443, 825 18,943, 448 20, 540, 296 20, 719, 692 19, 986,916 19, 590, 741
PGB FE3 AR A RRAM4H) 574, 447,849 570, 705, 489 596, 222, 573 598, 628, 898 611, 499, 158 583, 717, 000
R TN v F=77 v R GHER 1,616, 108 1,616, 108 1,616, 108 1,616, 108 1,616, 108 1,616, 108
AU 200, 000 500, 000 12, 300, 000 200, 000 1, 900, 000 4,000, 000
B) &fE 1,792, 326 7,863, 791 20, 485, 612 8,521,026 9,332,276 11,583, 619
P S - - 300, 000 — — 100, 000
ARADIL LS 5 B 4 7,279, 284 7,162, 270 7,032, 453 6,997, 476 6,872,318 6,793, 881
AR 4 37,217 177,762 12,584, 068 999, 837 1,897, 357 4, 185, 259
ARANE T 473,877 521,612 566, 762 521, 562 560, 306 502, 415
ARILFE 25 21 26 29 20 21
Z DAL H 1,923 2,120 2,303 2,122 2,275 2,043
C) fEEME(A—B) 587,915, 456 583,901, 254 610, 193, 365 612, 643, 672 625, 669, 906 597, 340, 230
JEAR 1,039, 897, 842 1,023, 181, 568 1,004, 636, 143 999, 639, 508 981, 759, 716 970, 554, 521
TR A5 4 A 451,982,386 | A 439,280,314 | A 394,442,778 | A386,995,836 | A356,089,810 | A373,214,291
(D) ZIEHRAK 1,039, 897, 84200 1,023,181, 56801 1,004, 636, 14300 999, 639, 5080 981,759, 7160 970,554, 5210
1FAHT- Y EE[MEE(C/ D) 5,654M 5, 707H 6,074M 6, 129M 6, 373M 6, 155M
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OEEDIK;
HTLH HT2H HT3H HT4H H754 76
H H 20164E 9 H27H ~ [20164£10 A 25 F ~ [20164E11 H 25 F ~ [20164£12 H 27 F ~ [20174E 1 H25 0 ~ [20174E 2 25 ~
20164E10 A 240 [20164E11 A 24 [20164E12 260 [20174:1 A24F  [20174:2 A24F  [20174F 3 A24H
A A A A A A
(A) ERHZEIE 6,317,304 6,916, 632 6,414,868 1,097, 587 6,416, 939 5,541,751
B2 e X4 4 6,317, 629 6,917, 165 6, 415, 400 7,098, 082 6,417, 388 5, 548, 107
ZHUFE 26 - - 32 28 19
TALFIR A 351 A 533 A 532 A 527 A 477 A 369
(B) FiEEHTEER 20,034, 342 6, 205, 278 37,946, 020 5,776, 243 24,930, 440 A 19,430,903
TEE A 24, 937, 081 30, 700, 581 41,167, 127 9, 483, 658 25, 294, 900 5,294, 301
FEEH A 4,902,739 A 24,495,303 A 3,221,107 A 3,707,415 A 364, 460 A 24,725,204
©) ExHENE A 475,800 A 523,732 A 569,065 A 523,684 A 562,581 A 504,458
(D) HHEHEE(A+B+C) 25, 875, 846 12,598,178 43,791,823 12, 350, 146 30,784,798 A 14,387,604
(E) RIffRHERE A350,877,978 A325,992, 058 A312,709, 947 A2T1,253,915 A259,534,473 A232,052, 480
(F) EBmEEEEES A119, 700, 970 A118,724,164 A118,492, 201 A121,094, 591 A120, 467,817 A119, 980, 326
(B 24 S 40 2 %) (1 18,082,019) | ( 17,849,859) | ( 17,669,065) | ( 17,854,810) | ( 17,662,908) | (  17,532,555)
5E RIS FR 2 A5) (A137,782,989) | (A136,574,023) | (A136,161,266) | (A138,949,401) | (A138,130,725) | (A137,512,881)
@) §F(D+E+F) A444,703,102 A432,118,044 A387,410, 325 A379,998, 360 A349, 217,492 A366, 420,410
H IEEHEE A 7,279,284 A 7,162,270 A 7,032,453 A 6,997,476 A 6,872,318 A 6,793,881
RERHERE (G+H) A451,982, 386 A439, 280, 314 A394,442, 778 A386,995, 836 A356,089, 810 A373, 214, 291
ENNEFEEHEIE A A119, 700, 970 A118, 724, 164 A118, 492, 201 A121, 094, 591 A120, 467, 817 A119, 980, 326
(B X4 S 4E 24 %) (1 18,082,019) | ( 17,849,859) | ( 17,669,065) | ( 17,854,810) | ( 17,662,908) | (  17,532,555)
5 RIS HR 2 A5 (A137,782,989) | (A136,574,023) | (A136,161,266) | (A138,949,401) | (A138,130,725) | (A137,512,881)
Sy Fl (i R N 4 20, 315, 503 19, 409, 270 18,234, 312 17,735, 350 16, 740, 148 14,735, 957
MRS 352,596, 919 339,965, 420 A\294, 184, 889 A\283, 636, 595 A252, 362, 141 A267, 969, 922
() B)FBEHFTREEBIIAWROTIMZIC LD bDEEHRET,

()
(%)

<ERBE>

Ot e RIERIIAR) TTAH

VERCH HIBINGR E e AEH
YRR o — B AR S AR
E3=N

1, 040, 874, 080
34, 772, 3281
105, 091, 887

1 Y72 0 R EREIE. ERUHIR0. 615519 T,

(O EEEHBMZF I ILEFEHRMIC T 2 HBABFMAEZz E 0 TERR L TVET,
F)EMERERBE L HD DL, FIEOBMRE D,

QMG ERFENTARE TE-> TRV | TOEFIL3TS, 214, 2911 TY,

BINGRE 2 LA BIeAR 222 LW 2F Sy 20V E T,

@5yl DFF IR

. H 20164F 9 27 H ~ [ 2016410 7 25 H ~ [ 2016411 25 F ~ [ 20164512 7 27 H ~ [ 201745 1 A 25 0 ~ [201745 2 A 25 H ~

- 20164E10 424 H [20164F11 024 [20164F12 26 H  |20174F 1 A24H  |20174E 2 A24H  |20174F 3 A24H
25 FHEIS % ORE 2 SV 2540 6, 203, 255 6, 640, 5661 6,332, 575 6, 808, 8604 6,301, 773 5, 043, 293
BRERY - AEREARER AR ESRLE —H —H —H —H —H —H
US4 A 18, 082, 0191 17, 849, 8591 17, 669, 0651 17, 854, 8101 17, 662, 908 17, 532, 5554
Syl G RN A AE 21,391,532 | 19,930,974 | 18,934, 190 |  17,923,966[7| 17,310,6931| 16, 486, 5451
M7 7 ROSE RIS EE 45,676,806 |  44,421,3991 |  42,935,830M1|  42,587,636[7| 41,275, 3741 | 39,062, 3931
1 5 1272 0 IES Sy il S48 439M 434/ 4271 4261 4201 402
177 0% 70 R e% 7011 7011 7011 7011 7011 7011
US4 5y Ficl 4 7,279, 2841 7,162, 27014 7,032, 4531 6,997, 47614 6, 872, 3181 6, 793, 8811
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(BE) RETHREERIAFELIVZTOHUE
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US -/ - A4—JLK-RVFK-T7FK

USNAf A4—)LE-RVF-T7UF

BRHAEE. MEELHFHFEE. REAMKIE. AFAHELFinancial Statementsh oik¥ L.
WEPIU—HERLE-BOTY,

1. BRHESE
(20164 5 A31HIZR T S HAR)
(K FILTEFR)
B&EIE
SEFIR (OEREEERRE) $ 35,250,938
Z DD IR 800
BEREER 35,251,738
EM
BB 2,448,287
VBRSO EEFHH 442 957
REER 326,823
EERBBERTFHHE 111,014
EPIREREN 68,456
BERFHH 24,310
LA SREN 4,749
ZDHnER 1,307
ER&F 3,427,903
BEHFIE 31,823,835
REH L URRBUES :
R&REL :
B &G M (34,212,998)
NEEERSI S LU A TS (16,904,330)
ER#RE (51,117,328)
RREMEREOHMES)
BE B M (28,223,848)
NEBEERSIH L UVAEFHERE 4,400,654
REZFMBLEOMIES (23,823,194)
REH L UREHEE (§ig8) (74,940,522)
BERAICkZMEEDER (M5 $ (43,116,687)
GE) () NOLEE. YA T ADLEETT,
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2. MEELEDIHESE

(20164 5 A31AIZ# T ¥ S HARE)

(K FILTZHF)

BRAICKZMEEDHESE :

REMMF
ESSTELEPS

REBEHMIS I DL
BERICK SMEAEDEEE

SECER

J7oRaz=y FORBICK B MEEDIEREE

A EDERE

mEE
HE
LUES

Z7rEFaz=vy MBI

1=y K
1T
HRL

=
3=y MEEEK

o]
1T
B8R

RL
&=

77 Fazy FREIC & HIEEE
GB) () NOSEE. YA FRAOSETT,

31,823,835
(51,117,328)
(23,823,194)

(43,116,687)

(66,573,709)
(233,811,281)

(343,501,677)

768,319,236
424,817,559
USHYF USHYF USHYF
AUD% 5 R BRLY 5 X Yo 5 %
689,926,488 1,867,469,441 6,184,706
670,246,935 3,201,417,477 6,111,636
(2,954,552,873) (7,157,980,158) (11,676,703)
(1,594,379,450) (2,089,093,240) 619,639
$ 4,899,306 $ 8,288,632 $ 63,872
4,809,253 14,205,988 56,892
(21,590,295) (31,667,888) (115,523)
$ (11,881,736) $ (9,173,268) $ 5,241




US -/ - A4—JLK-RVFK-T7FK

(20164 5 A31AIZ# T ¥ S HARE)

(R FILTZHFR)
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FAT
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Ei&
a1z MMEREK
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J7vEFaz=y MIRE
A=y b
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BERL
B8
a= vy MEREEK
®%8
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BERL
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272 Faz=y FREIC & BIERE
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27 Fazy FRBIC & HHERE
GH () MOSHEE. YA FRAORETT,

USHYF USHYF
IDRY 5 X YT SR
119,951,507 829,598,627
88,994,582 305,324,563
(364,139,256) (1,910,420,939)
(155,193,167) (775,497,749)
852,262 $ 5,717,556
582,291 2,056,502
(2,401,940) (12,909,749)
(967,387) $ (5,135,691)
USHYF
USHYF USHYF
= B = Resources Gurrency
MXND S X Non-hedge¥ 5 X 552
127,275,730 3,780,655,354 72,772,202
484,525,044 1,859,226,135 176,984,938
(2,805,719,487) (17,294,244,286) (571,796,099)
(2,193,918,713) (11,654,362,797) (322,038,959)
819,033 $ 32,979,144 $ 384,164
3,032,390 16,306,104 967,980
(17,912,908) (155,173,864) (3,134,445)
(14,061,485) $ (105,888,616) $ (1,782,301)

USHYF USHYF
TRYS 5 2 Usbs 5 %
413,816,103 516,219,274
2,899,722,492 589,203,707
(10,686,246,359) (4,696,171,890)
(7,372,707,764) (3,590,748,909)
2,537,328 $ 5,496,090
18,454,082 6,102,227
(68,409,914) (49,105,851)

(47,418,504) $

(37,507,534)




3. REHMEE

US-NM-A—J)LKk-RUFK-T7UK

(20164£ 5 A31BIRFE)
(R FJLTZEF)
TASE HAA A IEf{E

FIXED INCOME SECURITIES (97.4%)
CANADA (4.4%)
CORPORATE BONDS & NOTES (4.4%)
BC ULC / New Red Finance, Inc.

USD 995000  6.00% due 04/01/22 (a)(b) H 1,031,069
Bombardier, Inc.

UsD 2,153,000 7.50% due 03M15/25 (a)(b) 1,804 840
MEG Energy Corp.

USD 1675000 6.38% due 01/30/23 (a).(b) 1,281,375

USD 1,020,000  7.00% due 03/31/24 (a),(b) 793,100
Quebecor Media, Inc.

USD 2,805,000 5.75% due 0111523 2,875,125
Trinidad Drilling, Ltd.

USD 1,385,000  7.88% due 01/15/19 (a).(b) 1,132,850
Valeant Pharmaceuticals International, Inc.

USD 5355000  5.88% due 05/15/23 (a).(b) 4,501,547

uso 150,000 6.13% due 04/15/25 (a),(b) 125,250

USD 5415000  7.50% due 07/15/21 (a),(b) 4,900,575
TOTAL CORPORATE BONDS & NOTES 18,535,631
TOTAL CANADA (Cost $20,647,969) 18,535,631
FRANCE (0.6%)
CORPORATE BONDS & NOTES (0.6%)
Numericable-SFR S.A.

uso 1,015,000 6.00% due 05M15/22 (a)(b) 1,010,432

USD 905000  6.25% due 05/15/24 (a),(b) 880,113

USD 800,000  7.38% due 05/01/26 (a)(b) 805,500
TOTAL CORPORATE BONDS & NOTES 2,696,045
TOTAL FRANCE (Cost $2,720,000) 2,696,045
IRELAND (1.9%)
CORPORATE BONDS & NOTES (1.9%)
Allegion PLC

uso 235,000 5.88% due 08/15/23 (a) 248,513
Ardagh Packaging Finance PLC

USD 3845000  9.13% due 10/15/20 (a),(b) 4,029,560

jh Packaging Finance PLC / Ardagh Holdings USA, Inc.

USD 475,000 6.75% due 01/31/21 (a).(b) 478,562

USD 385588  7.00% due 11/15/20 (a),(b) 376,913

USD 745000  7.25% due 05/15/24 (a),(b) 756,175
Endo Ltd. / Endo Finance LLC / Endo Fince, Inc.

UsD 1,600,000 6.00% due 07/15/23 (a),(b) 1,400,656
James Hardie International Finance Lid.

USD 715000  5.88% due 02/15/23 (a),(b) 725,725
TOTAL CORPORATE BONDS & NOTES 8,016,104
TOTAL IRELAND (Cost $8,096,441) 8,016,104
LUXEMBOURG (4.1%)
CORPORATE BONDS & NOTES (4.1%)
Albea Beauty Holdings S.A.

USD 2815000  8.38% due 11/01/19 (a).(b) 2,962,787
Altice Financing S.A,

USD 580,000  6.63% due 02/15/23 (a).(b) 580,000

USD 1,005,000 7.50% due 05/15/26 (a)(b) 1,003,744
Altice Luxembourg S.A.

uso 370,000 7.63% due 02/15/25 (a)(b) 365,838

USD 1420000  7.75% due 05/15/22 (a),(b) 1,454,612
INEOS Group Holdings S.A.

USD 2625000  5.88% due 02/15/19 (a),(b) 2,657,812
Intelsat Jackson Holdings S.A.

USD 2435000 5.50% due 08/01/23 (a) 1,564 488

UsD 1,775,000 6.63% due 12115/22 (a) 1,193,688

19 —
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(20164 5 A31BERTE)
RAEE HAE BIEGE

FIXED INCOME SECURITIES (97.4%) (continued)
LUXEMBOURG (4.1%) (continued)
CORPORATE BONDS & NOTES (4.1%) (continued)
Intelsat Luxembourg S.A.

USD 6,009,000 7.25% due 10/15/20 (a) 5 4,191,277

USD 1,185,000  7.75% due 06/01/21 (a) 346,588
Mallinckrodt International Finance S.A. / Mallinckrodt CE LLC

USD 750,000  5.50% due D4/15/25 (a),(b) 676,875

USD 445000  5.63% due 10/15/23 (a),(b) 418,300
TOTAL CORPORATE BONDS & NOTES 17,416,009
TOTAL LUXEMBOURG (Cost 521,342,010) 17,416,009
NETHERLANDS (1.7%)
CORPORATE BONDS & NOTES (1.7%)
Constellium NV

USD 250,000  5.75% due 05/15/24 (a),(b) 195,000

USD 485000  7.88% due 04/01/21 (a),(b) 471,975
NXP BV [ NXP Funding LLC

UsD 1,190,000 4.63% due 06/01/23 (b) 1,195,962

UsSD 656,000 5.75% due 02/15/21 (a),(b) 683,060

USD 700,000  5.75% due 03/15/23 (a),(b) 733,250
Reichhold Industries, Inc.

UsSD 4,089,716 12.00% due 03/3117 3,048,548
Sensata Technologies BV

usD 150,000 4.88% due 10/15/23 (b) 151,687
TOTAL CORPORATE BONDS & NOTES 7,379,482
TOTAL NETHERLANDS (Cost §7,408,572) 7,379,482
UNITED KINGDOM {1.2%)
CORPORATE BONDS & NOTES (1.2%)
Algeco Scotsman Global Finance PLC

USD 925000  8.50% due 10/15/18 (a),(b) 779,312
Internaticnal Game Technology PLC

USD 350,000  6.25% due 02/15/22 (a),(b) 356,125

uso 2,310,000 6.50% due 02M15/25 (a).(b) 2,310,000

gies UK Financing Co. PLC

UsD 1,435,000 6.25% due 02115/26 (a).(b) 1,506,750
TOTAL CORPORATE BONDS & NOTES — agsadsT
TOTAL UNITED KINGDOM (Cost $4,902,764) 4,952,187
UNITED STATES (83.5%)
CORPORATE BONDS & NOTES (83.5%)
21st Century Oncology, Inc.

USD 940,000  11.00% due 05/01/23 (a),(b) 789,600
ACCO Brands Corp.

uso 725,000 6.75% due 04/30/20 (a) 765,781
ADT Corp.

UsD 1,130,000 3.50% due 07/15/22 1,036,775
AECOM

uso 215,000 5.75% due 10/15/22 (a) 221,987

USD 725000  5.88% due 10/15/24 (a) 754,000
Aercjet Rocketdyne Heldings, Inc.

USD 1,649,000 7.13% due 03115121 (a) 1,735,572
AES Corp.

USD 285000  6.00% due 05/15/26 (a) 288,919
Air Medical Merger Sub Corp.

USD 1,245,000  6.38% due 05/15/23 (a),(b) 1,216,987
Aircastle Lid.

uso 785,000 5.00% due 04/01/23 B02 662
Alb Cos LLC / Safeway, Inc. / New Alb 's, Inc. / Alb ‘s LLC

uso 460,000 6.63% due 0B/15/24 (a)(b) 472 650
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TAEE HAA AIE(HE

FIXED INCOME SECURITIES (97.4%) (continued)
UNITED STATES (83.5%) (continued)
CORPORATE BONDS & NOTES (83.5%) (continued)
Alere, Inc.

UsSD 1,330,000 6.50% due 06/15/20 (a) 5 1,333,325
Allegion US Holding Co., Inc.

usD 915,000 5.75% due 10/01/21 (a) 958 462
Ally Financial, Inc.

UsSD 1,195,000 4.25% due 04/15/21 1,197,987

usD 265,000 4.63% due 05122 268,644

UsD 2,375,000 4.63% due 03/30/25 2,369,062

uso 575,000 5.13% due 09/30/24 592,969

USD 620,000  5.75% due 11/20/25 (a) 627,750
AMC Networks, Inc.

UsSD 1,125,000 5.00% due 04/01/24 (a) 1,123,594
Amkor Technology, Inc.

uso 510,000 6.38% due 10/01/22 (a) 484,700

UsD 2,030,000 6.63% due 06/01/21 (a) 1,999,550
Antero Resources Corp.

usD 10,000 5.13% due 12/01/22 (a) 9,575

UsD 1,620,000 5.38% due 11/01/21 (a) 1,579,500
Apex Tool Group LLC

usoD 880,000 7.00% due 02/01/21 (a)(b) 783,200
Argos Merger Sub, Inc.

UsSD 3,085,000 7.13% due 03/115/23 (a)(b) 3,133,887
Ashland, Inc.

UsD 2,080,000 4.75% due 08M15/22 (a) 2,114,244
Ashtead Capital, Inc.

usD 470,000 6.50% due 07/15/22 (a),(b) 490,856
Aspect Software, Inc.

USD 3,900,000  10.63% due 05/15/117 (a)(c) 4,875
Associated Materials LLC / AMH New Finance, Inc.

UsSD 955,000 9.13% due 11/0117 (a) 852,337
Avaya, Inc.

USD 1,505,000  7.00% due 04/01/19 (a)(b) 1,091,125
Avis Budget Car Rental LLC / Avis Budget Finance, Inc.

UsD 1,170,000 5.50% due 04/01/23 (a) 1,088,100

USD 1,010,000  6.38% due 04/01/24 (a)(b) 969,600
B&G Foods, Inc.

uso 155,000 4.63% due 06/01/21 (a) 156,356
Bank of America Corp.

USD 2,735,000  8.00% due 07/29/49 (a)(d).(e) 2,741,837
Belden, Inc.

UsD 1,910,000 5.50% due 09/01/22 (a),(b) 1,829,100
Blackboard, Inc.

UsSD 450,000 7.75% due 11/15/18 (a).(b) 357,750
Blue Racer Midstream LLC / Blue Racer Finance Corp.

usD 1,225,000 6.13% due 11/15/22 (a)(b) 1,102,500
Boardwalk Pipelines LP

uso 450,000 5.95% due 0B/01/26 (a) 450,754
Boyd Gaming Corp.

USD 785000  6.38% due 04/01/26 (a),(b) 787,950
BreitBurn Energy Partners LP / BreitBurn Finance Corp.

USD 2,032,000  8.63% due 10/15/20 (a),(c) 284,480
Bumble Bee Holdings, Inc.

USD 1,892,000  9.00% due 1211517 (a).(b) 1,915,650
Caesars Entertainment Operating Co., Inc.

UsD 1,630,000 8.50% due 02/15/20 (a).(c) 1,532,200

USD 7,002,000  9.00% due 02/15/20 (a)(c) 6,546,870

USD 5435000 11.25% due 06/01/17 (a),(c) 5,081,725
California Resources Corp.

USD 1,108,000  8.00% due 12/15/22 (a),(b) 806,070
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UNITED STATES (83.5%) (continued)
CORPORATE BONDS & NOTES (83.5%) (continued)
CCO Holdings LLC / CCO Holdings Capital Corp.

USD 725000  5.13% due 05/01/23 (a),(b) 5 734,062

USD 910,000  5.38% due 05/01/25 (a),(b) 923,650

USD 885000  5.50% due 05/01/26 (a).(b) 893,850

USD 1845000  5.75% due 02/15/26 (a),(b) 1,686,125

USD 2485000  5.88% due 04/01/24 (a)(b) 2,590,613
Central Garden & Pet Co.

usD 625,000 6.13% due 11/15/23 (a) 648,437
CenturyLink, Inc.

UsD 1,520,000 6.75% due 12/01/23 1,482,000
Chemours Co.

UsD 1,410,000 6.63% due 05/15/23 (a) 1,265,475

usD 470,000 7.00% due 05/15/25 (a) 413,012
Chesapeake Energy Corp.

usD 275,000 3.88% due 04/15/19 (a),(d) 201,781

USD 1,148,000  8.00% due 12/15/22 (a),(b) 924,140
Chinos Intermediate Holdings A, Inc.

USD 3085800  7.75% due 05/01/19 (a),(b).(f) 1,265,178
Cinemark USA, Inc.

usoD 545,000 4.88% due 06/01/23 (a) 539,550
CIT Group, Inc.

USD 1,131,000 5.50% due 02/15/19 (b) 1,181,895
Claire's Stores, Inc.

uso 3,010,000 8.88% due 03M15/19 (a) 602,000

USD 3575000  9.00% due 03/15/19 (a),(b) 2,198,625
Clean Harbors, Inc.

USD  3B0,000  5.13% due 06/01/21 (a),(b) 363,600
Clear Channel Worldwide Holdings, Inc.

UsD 6,561,000 6.50% due 11/15/22 (a) 6,497 485

UsD 3,915,000 7.63% due 03/15/20 (a) 3,729,600
CNH Industrial Capital LLC

usD 580,000 4.38% due 11/06/20 575,650

UsD 1,190,000 4.88% due 04/01/21 1,180,000

nt Communications Finance, Inc.

UsD 2,335,000 5.63% due 04/115/21 (a)(b) 2,323,325
Cogent Communications Group, Inc.

USD 720000  5.38% due 03/01/22 (a),(b) 723,600
CommScope Technologies Finance LLC

USD 1.875,000 6.00% due 06/15/25 (a).(b) 1,907,812
CommScope, Inc.

USD 120000  5.50% due 0B/15/24 (a),(b) 121,650
Communications Sales & Leasing, Inc. / CSL Capital LLC

UsD 2,295,000 8.25% due 10/15/23 (a) 2,163,037
Continental Resources, Inc.

usD 680,000 4.50% due 04/15/23 (a) 619,225
Corrections Corp. of America

usD 235,000 4.63% due 05/01/23 (a) 238,525
CSI Compressco LP / Compressco Finance, Inc.

usD 800,000 7.25% due 08M15/22 (a) 648,000
Dana Holding Corp.

usoD 460,000 5.50% due 12/15/24 (a) 440,450

usD 2,100,000 6.00% due 09/15/23 (a) 2,115,750
DaVita HealthCare Partners, Inc.

usD 540,000 5.00% due 05/01/25 (a) 535,275
Denbury Resources, Inc.

usoD 500,000 4.63% due 07/15/23 (a) 337,500

USD 2,385,000 5.50% due 05/01/22 (a) 1,683,350
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UNITED STATES (83.5%) (continued)
CORPORATE BONDS & NOTES (83.5%) (continued)
Diamond 1 Finance Corp. / Diamond 2 Finance Corp.

USD 820000  5.45% due 06/15/23 (a),(b) H 833,377

USD 650,000  6.02% due 06/15/26 (a),(b) 855,877
DISH DBS Corp.

usD 625,000 5.00% due 031523 568,750

USD 2,080,000  5.88% due 07/15/22 2,018,661

USD 5525000  5.88% due 11/15/24 5,120,984

usD 970,000 6.75% due 06/01/21 1,004,726
DJO Finco, Inc. / DJO Finance LLC / DJO Finance Corp.

USD 2,140,000 8.13% due 06/15/21 (a),(b) 1,920,650
Dynegy, Inc.

UsD 1,525,000 7.38% due 11/01/22 (a) 1,475,437

usD 460,000 7.63% due 11/01/24 (a) 441,600
East Dubugue Nitrogen Partners LP / East Dubuque Finance Corp.

USD 965000  6.50% due 04/15/21 (a),(b) 978,269
Energizer Holdings, Inc.

USD 1,085,000 5.50% due 06/15/25 (a),(b) 1,078,586
Entegris, Inc.

USD 1,165000  6.00% due 04/01/22 (a),(b) 1,202,862
EP Energy LLC / Everest Acquisition Finance, Inc.

usoD 815,000 7.75% due 09/01/22 (a) 429912

USD 2785000 9.38% due 05/01/20 (a) 1,803,288
Equinix, Inc.

usD 795,000 5.88% due 01/15/26 (a) 828,787
FGI Operating Co. LLC/ FGI Finance, Inc.

UsD 1,380,000 7.88% due 05/01/20 (a) 1,000,500
First Data Corp.

USD 2,220,000  5.38% due 08/15/23 (a),(b) 2,275,500

USD 5,380,000  5.75% due 01/15/24 (a),(b) 5,390,000

UsSD 1,485,000 7.00% due 12/01/23 (a)(b) 1,485,144
Frontier Communications Corp.

USD 670,000  10.50% due 09/15/22 (a),(b) 696,800

USD 3,170,000  11.00% due 09/15/25 (a),(b) 3225475
Gardner Denver, Inc.

UsSD 1,145,000 6.88% due 08M15/21 (a)(b) 981,838
GCl, Inc.

usD 845,000 6.75% due 06/01/21 (a) 853,450
GCP Applied Technologies, Inc.

USD 580,000  9.50% due 02/01/23 (a),(b) 621,600
General Cable Corp.

uso 2,720,000 5.75% due 10/01/22 (a) 2,543,200
General Motors Co.

usD 690,000 4.88% due 10/02/23 732,668
General Motors Financial Co., Inc.

UsD 1,210,000 4.25% due 05M15/23 1,235,934
Geo Group, Inc.

usD 45,000 5.13% due 04/01/23 (a) 43,763

usD 45,000 5.88% due 01/15/22 (a) 45,675

uso 905,000 5.88% due 10/15/24 (a) 915,181

USD 385000  6.00% due 04/15/26 (a) 388,850
GLP Capital LP / GLP Financing I, Inc.

usp 75,000  4.38% due 04/15/21 76,875

usoD 130,000 5.38% due 04/15/26 135,525
Goodyear Tire & Rubber Co.

USD 380,000  5.00% due 05/31/26 (a) 384 275

usoD 610,000 5.13% due 11/15/23 (a) B23,725
Great Lakes Dredge & Dock Corp.

UsSD 3,385,000 7.38% due 02/01/19 (a) 3,215,750
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UNITED STATES (83.5%) (continued)
CORPORATE BONDS & NOTES (83.5%) (continued)
Halcon Resources Corp.

UsSD 2,505,000 13.00% due 02M15/22 (a),(b) 1,371,487
Hanesbrands, Inc.

USD 430,000  4.63% due 05/15/24 (a),(b) 430,000

USD 430,000  4.88% due 05/15/26 (a),(b) 430,537
HCA, Inc.

usD 550,000 5.25% due 04/115/25 566,500

usoD 680,000 5.25% due 06/15/26 (a) 658,700

UsD 2,860,000 5.38% due 02/01/25 2,902,900

UsD 1,250,000 5.88% due 05/01/23 1,323,438

uso  2.210,000 5.88% due 0215/26 (a) 2,287,350

USD 5,350,000 7.50% due 021522 6,065,562
HD Supply, Inc.

USD 785000  5.75% due 04/15/24 (a),(b) 795,600
HealthSouth Corp.

uUsoD 1,275,000 5.75% due 09/15/25 (a) 1,287,750
Herc Spinoff Escrow Issuer LLC/Herc Spinoff Escrow Issuer Corp.

USD 670,000  7.50% due 06/01/22 (a),(b) 673,350

USD 785000  7.75% due 06/01/24 (a),(b) 766,912
Hertz Corp.

usoD 470,000 5.88% due 1011520 (a) 476,462

USD 1,200,000  6.25% due 10/15/22 (a) 1,192,500

UsD 1,775,000 7.38% due 01/15/21 (a) 1,812,719
Hexion, Inc.

USD 4,030,000  6.63% due 04/15/20 (a) 3,415,425

UsD 1,160,000 8.88% due 02/01/18 (a) 871,500
Hiland Partners Holdings LLC / Hiland Partners Finance Corp.

USD 2,980,000  7.25% due 10/01/20 (a),(b) 3,109,809
Hillman Group, Inc.

USD 1,380,000  6.38% due 07/15/22 (a).(b) 1,245,450
Hill-Rem Holdings, Inc.

USD 375000  5.75% due 09/01/23 (a).(b) 383,437
Hologic, Inc.

USD 1,086,000  5.25% due 07/15/22 (a).(b) 1,115,302
HRG Group, Inc.

uso 325,000 7.75% due 01/15/22 (a) 320,125
Huntsman International LLC

USD 625000  4.88% due 11/15/20 (a) 635,037

UsD 1,080,000 5.13% due 11/15/22 (a) 1,088,100
iHeartCommunications, Inc.

USD 1,854,000 9.00% due 03/01/21 (a) 1,383,547

USD 1,125000  10.63% due 03/15/23 (a) 832,500
Infinity A ion LLC / Infinity Acquisition Finance Corp.

USD 1455000  7.25% due 08/01/22 (a),(b) 1,273,125
Infor Software Parent LLC / Infor Software Parent, Inc.

USD 2245000  7.13% due 05/01/21 (a),(b).(f) 1,874,328
Infor US, Inc.

USD 3455000  6.50% due 05/15/22 (a) 3,169,963
Informatica LLC

UsSD 1,625,000 7.13% due 07/15/23 (a),(b) 1,547 813
Internaticnal Lease Finance Corp.

USD 2,905,000 6.25% due 05/15/19 3,137 400
inVentiv Health, Inc.

USD 1695000  9.00% due 01/15/18 (a)(b) 1,733,138

USD 3,251,372  10.00% due 0B/15/18 (a).(b)(f) 3,236,146
Jack Cooper Enterprises, Inc.

USD 1,573,189  10.50% due 03/15/19 (a),(b).(f) 676,471
Jack Cooper Holdings Corp.

USD 4,085000  10.25% due 06/01/20 (a),(b) 2,662,900
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CORPORATE BONDS & NOTES (83.5%) (continued)
JC Penney Corp., Inc.

UsD 2,170,000 6.38% due 10/15/36 5 1,605,800
Kindred Healthcare, Inc.

UsD 1,230,000 8.75% due 01/15/23 (a) 1,203,863
Kinetic Concepts, Inc. { KCI USA, Inc.

UsSD 3,295,000 10.50% due 11/01/18 (a) 3,286,763
Kratos Defense & Security Solutions, Inc.

UsD 2,352,000 7.00% due 05/15/19 (a) 1,858,080
Laredo Petroleum, Inc.

usD 560,000 5.63% due 01/15/22 (a) 514,250
Level 3 Communications, Inc.

UsD 1,000,000 5.75% due 12/101/22 (a) 1,022,500
Level 3 Financing, Inc.

usoD 620,000 5.38% due 01/15/24 (a) 630,075

usD 365,000 5.38% due 05/01/25 (a) 371,460

usoD 255,000 5.63% due 02/101/23 (a) 260,419
LSB Industries, Inc.

USD 3,365,000 7.75% due 08/01/19 (a) 3,430,520
LTF Merger Sub, Inc.

USD 1845000  8.50% due 06/15/23 (a)(b) 1,766,588
Magnachip Semiconductor Corp,

UsD 1,560,000 6.63% due 07/15/21 (a) 1,232,400
MGM Growth Properties Operating Partnership LP / MGP Escrow Co.-Issuer, Inc.

USD 150,000  5.63% due 05/01/24 (a),(b) 157,875
MGM Resorts International

USD 6,545,000 7.75% due 03M15/22 7,363,125
Micron Technelogy, Inc.

USD 2035000  5.25% due 01/15/24 (a),(b) 1,709,400

usoD 155,000 5.50% due 02/01/25 (a) 129,813

USD 510,000  7.50% due 09/15/23 (a),(b) 535,500
MPLX LP

usD 575,000 4.88% due 12/01/24 (a),(b) 543,295

USD 400,000  4.88% due 0B/01/25 (a).(b) 378,352

USD 437,000  5.50% due 02/15/23 (a).(b) 420,338
Meiman Marcus Group, Ltd. LLC

USD 1785000  8.00% due 10/15/21 (a).(b) 1,356,600

USD 880,000  B8.75% due 10/15/21 (a)(b)(f) 631,900
Neptune Finco Corp.

USD 855000  10.13% due 01/15/23 (a),(b) 730,325

usoD 975,000 10.88% due 10/15/25 (a),(b) 1,109,063
Mexeo ions LLC / Nexeo ions Finance Corp.

usb 880,000 8.38% due 03/01/18 (a) 880,000
Nexstar Broadcasting, Inc.

USD 370,000  6.13% due 02/15/22 (a),(b) 370,925

USD 1,345,000 6.88% due 11/15/20 (a) 1,402,163
Nielsen Finance LLC / Nielsen Finance Co.

USD 1,315,000 5.00% due 04/15/22 (a),(b) 1,344,588
Moranda Aluminum Acquisition Corp.

USD 1,700,000  11.00% due 06/01/19 (a),(c) 8,500
NRG Energy, Inc.

usoD 650,000 7.88% due 05/15/21 (a) 674,375

usD 120,000 8.25% due 09/01/20 (a) 124,500
Qasis Petroleum, Inc.

USD 1,990,000 6.88% due 03M15/22 (a) 1,830,800

USD 105000  6.88% due 01/15/23 (a) 94,763
Oshkosh Corp.

usoD 330,000 5.38% due 03/01/22 (a) 340,725

USD 510,000  5.38% due 03/01/25 (a) 524,025
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Parsley Energy LLC / Parsley Finance Corp.

USD 110,000  6.25% due 06/01/24 (a),(b) 5 111,925
Plantronics, Inc.

UsSD 1.010,000 5.50% due 05/31/23 (a)(b) 1,004,950
Post Holdings, Inc.

UsSD 2,260,000 7.38% due 02115/22 (a) 2,387,125

USD 680,000  8.00% due 07/15/25 (a),(b) 765,900
Cwest Capital Funding, Inc.

UsD 2,140,000 7.75% due 0211531 1,824,350
Radio Systems Corp.

USD 4,565,000 8.38% due 11/01/19 (a)(b) 4,793,250
Rain Cll Carbon LLC / CIl Carbon Corp.

uso 1,780,000 8.00% due 12/01/18 (a)(b) 1,546,375
Regal Entertainment Group

usD 790,000 5.75% due 03/15/22 (a) 813,700
Regency Energy Partners LP / Regency Energy Finance Corp.

uso 3,010,000 5.50% due 04/15/23 (a) 2942176
RegionalCare Hospital Pariners Holdings, Inc.

USD 420000  8.25% due 05/01/23 (a),(b) 432,340
Reichhold Industries, Inc.

USD 4835993  9.00% due 05/08/17 (a),(b).(c)

USD 1,180,000 12.00% due 033117 1,180,000
Reynolds Group Issuer, Inc. / Reynolds Group Issuer LLC / Reynolds Group Issuer Lu

USD 1,145,000 5.75% due 1011520 (a) 1,180,781

UsSD 1,884,000 9.00% due 04/15/19 (a) 1,821,680

UsD 2,505,000 9.88% due 08/15/19 (a) 2,602,069
RSl Home Products, Inc.

USD 1,350,000 6.50% due 03/115/23 (a).(b) 1,380,500
RSP Permian, Inc.

usoD 540,000 6.63% due 10/01/22 (a) 557,550
Sabine Pass Liquefaction LLC

usD 100,000 5.63% due 04/15/23 (a) 101,000

usoD 275,000 5.75% due 05/15/24 (a) 276,375

USD 2695000  6.25% due 03/15/22 (a) 2,755,638
Sabre GLBL, Inc.

USD 580,000  5.25% due 11/15/23 (a).(b) 602,538

UsD 1,050,000 5.38% due 04/15/23 (a),(b) 1,073,625
Sanchez Energy Corp.

UsD 1,675,000 6.13% due 01/15/23 (a) 1,206,000
Scotts Miracle-Gro Co.

uso 745,000 6.00% due 10/15/23 (a),(b) 789,700
Serta Simmons Bedding LLC

UsSD 2,026,000 8.13% due 10/01/20 (a)(b) 2,137 430
Service Corp. International

uso 545,000 7.50% due 04/01/27 637,650
Sinclair Television Group, Inc.

UsD 1,920,000 6.13% due 10/01/22 (a) 2,016,000
Sirius XM Radio, Inc.

USD 1,055000  5.38% due 04/15/25 (a),(b) 1,058,956

USD 615000  5.38% due 07/15/26 (a),(b) 611,925

USD 375000  5.75% due 08/01/21 (a),(b) 392,344

UsD 1,420,000 6.00% due 07/15/24 (a),(b) 1,487 450
SM Energy Co.

usoD 300,000 6.13% due 111522 (a) 274,500
Sprint Capital Corp.

UsD 4,380,000 8.75% due 03M15/32 3,544,925



US-NM-A—J)LKk-RUFK-T7UK

(20164 5 A31BRTE)
RAEE BB DIEfIE

FIXED INCOME SECURITIES (97.4%) (continued)
UNITED STATES (83.5%) (continued)
CORPORATE BONDS & NOTES (83.5%) (continued)
Sprint Corp.

usD 310,000 7.25% due 09/15/21 5 250,713

USD 2,350,000 7.63% due 02M15/25 (a) 1,772,781

USD 11,410,000 7.88% due 09/115/23 8,956,850
Targa Resources Partners LP / Targa Resources Pariners Finance Corp.

uso 660,000 4.13% due 11/1519 (a) 643,500

USD 965,000  6.75% due 03/15/24 (a)(b) 952,938
TEGNA, Inc.

USD 485000  4.88% due 08/15/21 (a),(b) 503,662

USD 485000  5.50% due 08/15/24 (a),(b) 511,088
Tempur Sealy International, Inc.

USD 625000  5.50% due 06/15/26 (a),(b) 628,125
Tenet Healthcare Corp.

UsSD 1,445,000 6.75% due 06/15/23 1,358,300

UsD 1,850,000 8.00% due 08/01/20 (a) 1,800,469

UsD 4,130,000 8.13% due 04/01/22 4,155,812
Terex Corp.

USD 1,935,000 6.00% due 05M15/21 (a) 1,813.231

UsD 1,220,000 6.50% due 04/01/20 (a) 1,213,800
Tesoro Logistics LP / Tesoro Logistics Finance Corp.

USD 1,845,000 5.88% due 10/01/20 (a) 1,800,350

usD 95,000  6.13% due 10/15/21 (a) 97,909

USD 335000  6.38% due 05/01/24 (a) 345,050
TI Group Automotive Systems LLC

USD 875000  8.75% due 07/15/23 (a)(b) 864,063
Time, Inc.

USD 1415000  5.75% due 04/15/22 (a),(b) 1,349,556
T-Mobile USA, Inc.

UsD 1,070,000 6.50% due 01/15/26 (a) 1,130,856

UsSD 1,650,000 6.63% due 04/28/21 (a) 1,734,563

USD 1855000  6.73% due 04/28/22 (a) 2,050,306
TransDigm, Inc.

USD 1,000,000  6.50% due 05/15/25 (a) 1,015,000
TreeHouse Foods, Inc.

USD 125000  6.00% due 02/15/24 (a),(b) 131,563
Triumph Group, Inc.

USD 2185000  4.88% due 04/01/21 (a) 2,053,900
UCI International LLC

USD 5,885,000 8.63% due 021519 (a),(c) 1,633,088
United Rentals North America, Inc.

USD 485000  5.50% due 07/15/25 (a) 485,719

USD 530,000  5.88% due 09/15/26 (a) 522,050

UsD 1,052,000 7.63% due 04/15/22 (a) 1,119,722
Valeant Pharmaceuticals International

USD 2,180,000 7.25% due 07/15/22 (a),(b) 1,908,590
Vista Qutdoor, Inc.

usD 830,000 5.88% due 10/01/23 (a),(b) BET 433
Western Digital Corp.

USD 915000  7.38% due 04/01/23 (a),(b) 953,888

UsD 2,105,000 10.50% due 04/01/24 (a).(b) 2,178,675
Whiting Petroleum Corp.

usoD 655,000 5.75% due 03/15/21 (a) 555,113
Williams Partners LP / ACMP Finance Corp.

UsSD 2,095,000 6.13% due 07/15/22 (a) 2,052,136
Windstream Services LLC

UsD 1,235,000 7.50% due 06/01/22 (a) 1,028,138

UsD 4,190,000 7.75% due 10/01/21 (a) 3,855,775
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UNITED STATES (83.5%) (continued)
CORPORATE BONDS & NOTES (83.5%) (continued)
WMG Acquisition Corp.
USD 270,000  5.63% due 04/15/22 (a),(b) H 275,400
USD 996,000  6.00% due 01/15/21 (a),(b) 1,025,880
WPX Energy, Inc.
USD 580,000  5.25% due 09/15/24 (a) 504,600
uso 125,000 6.00% due 01/15/22 (a) 112,500
UsD 1,515,000 8.25% due 08/01/23 (a) 1,475,231
Wynn Las Vegas LLC / Wynn Las Vegas Capital Corp.
UsSD 2,790,000 5.50% due 03/01/25 (a),(b) 2,695,838
XPO Logistics, Inc.
UsD 1,630,000 6.50% due 0B/15/22 (a)(b) 1,564,800
Zayo Group LLC / Zayo Capital, Inc.
USD 1,080,000  6.00% due 04/01/23 (a) 1,119,975
Zebra Technologies Corp.
USD 1,990,000 7.25% due 10/15/22 (a) 2,121,838
ZF Morth America Capital, Inc.
uso 485,000 4.50% due 04/29/22 (b) 467,558
USD 1,900,000 4.75% due 04/29/25 (b) 1,800,000
TOTAL CORPORATE BONDS & NOTES 354,705,048
TOTAL UNITED STATES (Cost $396,805,145) 354705048
TOTAL FIXED INCOME SECURITIES (Cost $461,922,901) $ 413,700,506
st
COMMON STOCK (1.1%)
UNITED STATES (1.1%)
uso 7,557  Reichhold Cayman Equity 4,964,948
TOTAL UNITED STATES (Cost $0) 4,864,849
TOTAL COMMON STOCK (Cost $0) $ 4,964,949
TAEEE
SHORT-TERM INVESTMENT (1.1%)
UNITED KINGDOM (1.1%)
TIME DEPOSIT (1.1%)
ANZ National Bank
USD 4487464 0.15% due 06/01/16 4,487 464
TOTAL TIME DEPOSIT 4,487,464
TOTAL UNITED KINGDOM (Cost 54,487 464) 4,487 464
TOTAL SHORT-TERM INVESTMENT (Cost $4,487,464) 4,487 464
TOTAL INVESTMENTS (Cost $466,410,365) 99.6% $ 423,152,919
CASH AND OTHER ASSETS IN EXCESS OF LIABILITIES 0.4 1,664,640
NET ASSETS 100.0% $ 424,817,559
All ities in the of are i based on g 's best of where the country of risk lies rather than the
location of the securities.

(a) Callable security.

(b) 144A Security - Security exempt from registration under Rule 144A of the Securities Act of 1933, These securities may be reseld in transactions
exempt from registration, typically to qualified institutional buyers. Unless otherwise indi , these ities are not i illiquid.

(c) Defaulted security.

(d) Variable rate or floating rate security as of May 31, 2016,

(e) Perpetual maturity.

{f) PIK - Payment-in kind security.




US -/ - A4—JLK-RVFK-T7FK

(20164 5 A31 BIRTE)
N $ 3
272K LRLTOAEFHEE
- - LEED
- . . REH REH a8 48
R RS RiEE RFEE  FTH 4% EARGE:S ER ik (#%8)
JPY Citibank N.A. 1,000,000 08/01/2016  USD 9,115 § -8 (84) s (84)
JRY Citibank N.A, 100,000 06/01/2016  USD 911 (@) (9)
JRY Citibank N.A. 500,000 06/01/2016  USD 4,557 (42) (42)
JPY Citibank N.A. 100,000 06/01/2016  USD 911 - (@) (9)
JPY Citibank N.A, 10,000 06/01/2016  USD 91 - (1) (1)
JPY Citibank N.A, 6,000,000 06/01/2016  USD 54,689 (505) (505)
JBY Citibank N.A. 3,000,000 06/02/2016  USD 27,319 - (227) (227)
JPY Citibank N.A. 3,000,000 06/02/2016  USD 27,319 - (227) (227)
JPY Citibank M.A, 7,000,000 06/03/2016  USD 63,087 128 128
JRY Citibank N.A. 10,000 06/03/2016  USD 90 0 o
JRY Citibank N.A. 1,000,000 06/03/2016  USD 9,013 18 - 18
JPY Citibank N.A, 100,000 06/03/2016  USD 201 2 - 2
JPY Citibank N.A, 4,000,000 06/03/2016  USD 36,050 73 73
JBY Citibank N.A. 2,100,000 06/03/2016  USD 18,926 38 - 38
JPY Citibank N.A. 100,000 06/03/2016  USD 201 2 - 2
usp Citibank M.A, 9,115 06/01/2016  JPY 1,000,000 84 84
usp Citibank N.A. 82,033 06/01/2016  JPY 9,000,000 758 758
usp Citibank N.A. 346,363 06/01/2016  JPY 38,000,000 3,201 - 3201
usp Citibank N.A. 8196 06/022016  JPY 900,000 68 68
usp Citibank N.A. 382467 060212016  JPY 42,000,000 3,183 3,183
usp Citibank N.A. 18,213 06/022016  JPY 2,000,000 152 152
uso Citibank N.A. 36,425 06/022016  JPY 4,000,000 303 - 303
usp Citibank N.A, 45532 060212016  JPY 5,000,000 a7e 379
usp Citibank N.A. 34604 06/02/2016  JPY 3,800,000 288 288
usp Citibank N.A. 182 06/02/2016  JPY 20,000 2 - 2
usp Citibank N.A, 36,050 06/03/2016  JPY 4,000,000 - (73) (73)
usp Citibank N.A. 2614 06/032016  JPY 290,000 (5) (5)
usp Citibank N.A. 315437 06/03/2016  JPY 35,000,000 - (639) (639)
uso Citibank N.A. 81,112 08/03/2016  JPY 9,000,000 - (164) (184)
86795 (1,985) § 6,694
"Amount is less than $0.50
USHYF AUD% 5 RIZ &1 % & T #E|
G
- - . £EB  K=ER A
R WEIHEF 9% RFEH  EEN R ERaliESY S48 (#0%8)
AUD Citibank M.A. 55324278  07/05/2016 USD  39,830860  § 102,652 § _s 102,652
USHYF BRLY 5 R Iz &1+ % A& FHIEREI
_RER
. e . x%m EEB Wi
R WEIHEF RH9EE RFEH  EAN SRR i 4 ik} (#0%8)
BRL Citibank M.A. 219,573,369  07/05/2016 USD 61033191  § = ] (897.174) § (897.174)
USHYF CNYZ S RIZE (15 A FHIEEI
_RER
. e een - sy N AL
R WEIHEF 9% RFEH  SEA) AR i 4 ik} (#0%8
CNY Citibank M.A. 239,059 07/05/2016  USD 402087  § s (1,704) § (1,704)
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(201648 5 B31 BE7E)
USHYF IDRY S RIZHIT5 5 FHESI
k=R
P | P sTifia 25
miE MEMEE P RER RN 20E s SimiE (4i%8)
IDR Citibank N.A. 32,855,313,507 07/05/2016 uUsD 2,386,801 5 1173 § 5 1,173
USHYF JPYZ S RIZHEITB 5 FHIESI]
k=R
P | P STifIA 25
nE MEMEE i RER RN 20E s SimiE (4i%8)
JPY Citbank M.A.  2,631,085743  07/05/2016 USD 23910083  § - 8 (119.915) $ (118,915)
USHYF MXN% S RIZE 1T 5 5 FHIEEI]
k=R
P | *=H sTifiA 2%
niE MEMEE P REA RN 20E Siia A (%)
MXN Citibank N.A. 334,023,021 07/05/2016 usp 18,087 366 5 $ w?} $ 60,067
USHYF Resources Currency? 5 RXIZH 115 E&BFTHEEI
k=R
P | P | sTifiiA 2%
wiE MEMEE P REA RN 20E Siia SimE (%)
AUD Citibank N.A. 2,338,317 07/05/2016 uUsD 1,683,402 4418 4418
BRL Citibank N.A. 5,812,167 07/05/2016 uUsD 1,617,207 (25,408) (25,408)
ZAR Citibank N.A. 25,680,262 07/05/2016 usD 1,622,961 - (698) (698)
$ 4418 § (26,106) § (21,688)
USHYF TRYZ S RIZEI1T5 5 FHESEI]
k=R
P | P | sTifiia 2%
nE MEMEE 2% RFA  EH 20E i SiE (4i%8)
TRY Citibank N.A. 202,847 517 07/05/2016 uUsD 68,113,999 5 5 (107,967) $ (107 ,967)
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TVNT 1« THEIDE
TYRT4T  TYRT4T
e RS BEDE BE0E SZEEGRE EABRS fhE"

[EBETYNT1T

HBFHEEI Citibank NA. $ 116922 $ (1.214,918) $ 5 $ . $(1,097.99)
YRA—R YT AT
%T}?g%ggg $ 116922 $ (1214,918) $ - $ : $ (1,097.996)

*Net represents the recetvable/{payable) that would be due from/(to) the counterparty in an event of default. Netting is allowed across transactions traded under the same legal
agreement with the same legal entity.

BEBT
AUD - Australian Dollar
BRL -  Brazilian Real
CNY -  Chinese Yuan
IDR - Indonesian Rupiah
MXN -  Mexican Peso
JPY - Japanese Yen
TRY - Turkish Lira
USD -  United States Dollar
ZAR - South African Rand
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