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Rockwood Specialties Group Inc. 500 38,416 3.17% | 2018/02/09
Fresenius SE 492 37, 804 2.92% | 2014/09/10
CommScope Inc. 491 37, 706 4.42% | 2018/01/14
Nielsen Finance VNU 484 37, 155 3.75% | 2016/05/01
Consolidated Communications 470 36, 072 2.50% | 2014/12/21
Capital Automotive REIT 466 35, 767 4.42% | 2017/03/11
Energy Solutions 464 35, 639 5.67% | 2016/08/12
Celanese Corporation 456 35,061 3.00% | 2016/10/31
1-800 Contacts 442 33,994 6.12% | 2015/03/04
Dean Foods Company 441 33,904 3.25% | 2016/04/02
Covanta Energy Corporation 437 33, 554 1.50% | 2014/02/10
Graphic Packaging International Inc. 432 33, 198 2.75% | 2014/05/01
CSC Holdings, Inc. 416 31, 935 1.75% | 2016/03/29
MSCI Inc 407 31, 243 4.17% | 2017/03/14
Clarke American 401 30, 840 2.50% | 2014/06/30
Royalty Pharma 398 30, 584 2.75% | 2016/11/10
TransUnion 397 30, 507 4.17% | 2018/02/10
RBS Worldpay 395 30, 316 5.17% | 2017/11/30
Mid-Continent Communication 392 30, 125 3.42% | 2016/12/31
Novelis 391 30, 027 3.42% | 2017/03/10
Univision Communications 384 29, 506 4.25% | 2017/03/31
Cinram International Inc. 384 29, 476 8.67% | 2013/12/31
Sungard Data Systems, Inc. 382 29, 323 3.63% | 2016/02/28
Goodman Global 372 28, 625 5.17% | 2016/10/26
Anchor Glass 367 28,212 5.42% | 2016/02/25
First Data Corporation 349 26, 850 2.75% | 2014/09/24
Hexion Specialty Chemical Inc. 329 25, 261 3.75% | 2015/05/05
Sensata Technologies 307 23, 567 3.42% | 2018/05/12
Terex Corp 300 23,101 4.92% | 2018/08/31
Ardent Health 299 23,024 5.00% | 2015/09/15
Health Management Associates 299 22, 984 3.50% | 2018/11/16
SBA Communications 299 22,972 3.67% | 2018/06/30
Six Flags Theme Parks 299 22,953 3.25% | 2018/12/16
NRG Energy Inc. 298 22,909 3.42% | 2018/07/01
Suncoke 297 22, 852 2.42% | 2018/07/26
Davita Inc. 297 22, 839 3.92% | 2016/10/20
Michael Stores, Inc. 297 22, 829 2.25% | 2013/10/31
Reynolds Group Holdings Inc. 296 22, 755 5.92% | 2018/09/30
Transdigm 296 22,748 3.42% | 2017/02/14
Kar Holdings aka Adesa 295 22,709 3.42% | 2017/05/31
Pierre Foods 295 22, 694 6.42% | 2016/09/30
Global Tel*Link Corporation 295 22,679 5.50% | 2017/12/31
National Cinemedia 295 22, 660 1.50% | 2015/02/13
Knology Inc. 291 22,395 3.42% | 2017/08/18
Travelport 290 22, 264 4.50% | 2015/08/23
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Del Monte Corporation 285 21, 926 3.92% | 2018/02/26
Citco 285 21, 878 5.67% | 2018/06/29
Kindred Healthcare Inc 281 21,573 3.75% | 2018/02/07
MetroPCS Wireless Inc. 281 21, 568 3.75% | 2018/03/19
Rock-Tenn 278 21,403 2.75% | 2018/03/31
Constellation Brands Inc. 278 21, 377 1.50% | 2013/06/05
Surgery Centers Merger 273 20, 962 4.00% | 2018/06/30
Primedia Inc. 268 20, 618 6.92% | 2018/01/31
HCA Inc 254 19,519 2.25% | 2013/11/18
US Securities Associates Holdings Inc 247 18, 999 4.75% 2017/07/26
Sorenson Communications, Inc. 246 18,922 4.00% | 2013/08/16
Autoparts Holdings 239 18, 396 5.92% | 2017/07/29
Fidelity National Information Services 236 18, 126 3.25% | 2016/07/18
The Servicemaster Company 235 18, 071 2.50% | 2014/07/24
Harron Communications 230 17, 685 4.67% | 2017/09/28
Tank Intermediate Holding 226 17, 355 4.67% | 2016/04/13
Springs Window Fashions 210 16, 174 5.42% | 2017/05/31
Huntsman International 204 15, 699 2.25% | 2016/06/30
Warner Chilcott 203 15, 585 3.67% | 2018/03/15
OpenLink Financial Inc. 200 15, 407 6.25% | 2017/10/26
Ashland Inc 200 15, 394 3.17% | 2018/09/30
Penn National Gaming 199 15, 347 3.17% | 2018/05/23
Ameristar Casinos, Inc. 198 15, 263 3.42% | 2018/04/16
Fifth Third Processing Solutions LLC 198 15, 234 3.92% | 2016/11/03
Quintiles Transnational Corp. 197 15,172 3.75% | 2018/06/08
AMC Network 197 15, 158 3.42% | 2018/12/31
Brand Energy 196 15, 093 2.25% | 2014/02/05
Dealer Computer Services 193 14, 830 3.92% | 2018/04/21
Deluxe Entertainment Services 192 14, 774 6.50% | 2017/06/22
Mackinaw Power Holdings 191 14, 659 1.50% | 2015/06/22
Transaction Network Services Inc, (TNS) 187 14, 404 5.42% | 2015/11/21
Transaction Network Services Inc, (TNS) 186 14, 296 5. 42% 2015/11/18
The Weather Channel (TWCC Holding Corp.) 178 13,722 3.67% | 2017/02/11
Bass Pro Shops 177 13, 660 4.67% | 2017/06/13
Golden Living (DRUMM Investors) 176 13,577 4.42% | 2018/05/03
InfoGroup 173 13, 287 5.17% | 2018/06/01
Manitowoc Company, Inc. 169 12, 991 3.67% | 2017/11/11
SRAM LLC 163 12, 526 4.17% | 2018/06/07
Texas Competitive Electric Holdings Company 161 12, 374 3.50% | 2014/10/10
Autoparts Holdings 155 11,911 9.92% | 2018/01/29
UPC Financing Partners 143 11,018 3.50% | 2017/12/31
Hexion Specialty Chemical Inc. 140 10, 750 3.75% | 2015/05/05
Warner Chilcott 139 10, 715 3.67% | 2018/03/15
Education Management 129 9, 925 4.00% | 2016/06/01
Chrysler Corp. 127 9, 764 5.42% | 2017/05/24
Technicolor 107 8, 284 7.42% | 2017/04/23
Warner Chilcott 101 7,792 3.67% | 2018/03/15
UPC Financing Partners 98 7,583 3.50% | 2017/12/31
Royalty Pharma 95 7,304 2.25% | 2016/08/10
Ranpak Corp. 86 6, 606 4.17% | 2017/04/15
UPC Financing Partners 82 6, 358 3.50% | 2016/12/31
US Securities Associates Holdings Inc 48 3,709 1.50% | 2017/07/26
Technicolor 47 3, 609 6.42% | 2016/04/25
SRAM LLC 33 2, 564 7.92% | 2018/12/07
Cinram International Inc. 28 2, 155 15.00% | 2011/12/31
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2012 4 1 H 5 H H 7E
X 5 #F fif #H |92 b BB R NS
B B e m e | Eanam | T | T ALE [SEELE | 2400 E | 2 T
THFH N |[TFh+FZ Rv M % % % % %
7 + & | 2,321,600 | 2,731,503 | 206,911,413 44, 1 — 29. 8 4.2 10. 1
T/ V)z=)n=% [F) b9 ==/ n—% FM
J N v oz — | 3,119,000| 3,386,236 | 43,716,313 9.4 — 4.9 3.3 1.2
FA=ALFVT RV [FA=ALFYT R TH
F—AKZ Y 7| 1,952,100| 2,035,258 | 161,619,913 34. 4 — 18. 1 11.8 4.5
Foa-V=7Y KRV Fza=y=FVFRY +M
Za—U—F R 698, 000 771,132 | 46, 560, 958 9.9 — 4.4 4.9 0.6
+M
& Ft — — | 458, 808, 599 97.8 — 57.2 24. 2 16. 4
(FE1) FREHFE LT, 201245 1 A 5 H BUEO R 2 23 E O X E EE E B ARG OMEIC L FERF L-b 0 TT,
(E2) AT, 2012451 A 5 HEBIEO~ P —7 7 > FIIEER (469, 237, 7027FM) 12543 3 FMAAD kT,
(B) & 58aHHBA =~
ShE (FVEREE) AFAE SR
2012 fis 1 H 5 A %) 1E
4 i \ B 3T i ﬁ o
il ]| Ol | Hm & B N ER R REREAE fE3E4 H A
(hF%) % | FHFZ L] FHFE R M
CANADA 5.0 06/01/14 fif FE % 5. 000 13, 000 14, 233 1,078, 183 2014/06/01
CANADA 4.5 06/01/15 & FE % 4. 500 68, 700 76, 393 5, 786, 823 2015/06/01
CANADA 4.0 06/01/16 & FE % 4. 000 18, 800 20, 985 1, 589, 665 2016/06/01
CANADA 4.0 06/01/17 fif FE % 4. 000 13, 000 14, 740 1, 116, 608 2017/06/01
CANADA 4. 25 06/01/18 & FE % 4. 250 2, 300 2,677 202, 827 2018/06/01
CANADA 8.0 06/01/23 & FE % 8. 000 40, 000 63, 670 4, 823, 063 2023/06/01
CANADA 8.0 06/01/27 fif FE % 8. 000 80, 100 138, 236 10, 471, 420 2027/06/01
CANADA 5. 75 06/01/29 & FE % 5. 750 64, 000 93, 485 7,081, 522 2029/06/01
CANADA 5.75 06/01/33 & FE % 5. 750 70, 900 107, 707 8, 158, 807 2033/06/01
CANADA 5.0 06/01/37 fif FE % 5. 000 63, 300 91, 245 6,911,812 2037/06/01
CANADA 4.0 06/01/41 & FE % 4. 000 38, 000 49, 134 3,721,900 2041/06/01
ONTARIO PROVINCE 4.3 03/08/17 ] 7% 4. 300 130, 000 145, 340 11, 009, 505 2017/03/08
ONTARIO PROVINCE 4.2 03/08/18 4. 200 80, 000 89, 465 6,777,019 2018/03/08
ONTARIO PROVINCE 4.4 06/02/19 4. 400 164, 000 185, 546 14, 055, 133 2019/06/02
BRITISH COLUMBIA PROVINCE 4.1 12/18/19 4. 100 43,500 48, 407 3, 666, 848 2019/12/18
ONTARIO PROVINCE 4.2 06/02/20 4. 200 180, 000 200, 422 15, 182, 027 2020/06/02
BRITISH COLUMBIA PROVINCE 3.7 12/18/20 3.700 61, 000 65, 744 4, 980, 151 2020/12/18
BRITISH COLUMBIA PROVINCE 9.95 05/15/21 9. 950 15, 000 23, 740 1, 798, 365 2021/05/15
BRITISH COLUMBIA PROVINCE 4.8 06/15/21 4. 800 8, 000 9, 313 705, 474 2021/06/15
ONTARIO PROVINCE 9.5 07/13/22 9. 500 59, 500 94, 180 7,134, 147 2022/07/13
BRITISH COLUMBIA PROVINCE 7.875 11/30/23 7.875 20, 000 29,125 2,206, 218 2023/11/30
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BRITISH COLUMBIA PROVINCE 4.7 06/18/37 | i J5 fif iF % 4.700 32, 000 38, 544 2,919, 780 2037/06/18
ONTARIO PROVINCE 4.6 06/02/39 M5 E R % 4. 600 85, 000 101, 391 7, 680, 398 2039/06/02
BRITISH COLUMBIA PROVINCE 4.95 06/18/40 | Mt J7 f& #F % 4. 950 35, 000 44,351 3, 359, 637 2040/06/18
AFRICAN DEV BANK 4.85 07/24/12 L SRS 4. 850 15, 000 15, 294 1,158,577 2012/07/24
TADB 4.25 12/02/12 Lo S 4. 250 70, 000 71, 864 5,443, 705 2012/12/02
IFC 4.7 12/15/12 Lo S (S 4.700 25, 000 25, 797 1,954,179 2012/12/15
IBRD 4.3 12/15/12 LS (S 4. 300 28, 000 28, 802 2, 181, 766 2012/12/15
KOMBNK 4. 125 06/03/13 Lo S 4.125 40, 000 41, 040 3,108, 780 2013/06/03
AFDB 4.0 06/18/13 Lo S (S 4.000 10, 000 10, 385 786, 663 2013/06/18
NIB 4.5 03/10/14 Lo IS 4. 500 10, 000 10, 522 797, 079 2014/03/10
TADB 4.75 11/17/14 Lo S 4.750 30, 000 32, 799 2,484, 524 2014/11/17
KOMBNK 4. 75 03/17/17 Lo S (S 4. 750 25, 000 27,738 2,101,210 2017/03/17
ASTAN DEV BANK 4.75 06/15/17 Bk R 4.750 30, 000 33, 786 2, 559, 289 2017/06/15
KOMBNK 4. 48 02/15/19 Lo S 4. 480 47, 000 51,988 3,938, 099 2019/02/15
TADB 4.4 01/26/26 ¥k M & 4. 400 25, 000 27,715 2,099, 411 2026/01/26
ASTAN DEV BANK 4.65 02/16/27 Bk R 4. 650 28, 500 32,390 2,453, 561 2027/02/16
CANHOU 4.0 06/15/12 3 fk 4.000 51, 000 51,662 3,913, 433 2012/06/15
CANHOU 4.8 06/15/12 3 AL 4.800 110, 000 111, 813 8, 469, 902 2012/06/15
CANHOU 4. 55 12/15/12 R R (S 4. 550 192, 500 198, 756 15, 055, 785 2012/12/15
CANHOU 3.55 09/15/13 3 fk 3. 550 64, 500 67, 169 5,088, 101 2013/09/15
CANHOU 2.75 09/15/14 3 AL 2.750 17, 000 17,712 1,341,745 2014/09/15
CANHOU 2.75 12/15/14 R R (S 2. 750 43, 000 44,915 3, 402, 360 2014/12/15
CANHOU 3. 15 06/15/15 3 fE 3.150 40, 000 42,451 3,215, 678 2015/06/15
CANHOU 3.35 12/15/20 3 AL 3. 350 5, 000 5, 388 408, 171 2020/12/15
CANHOU 3.8 06/15/21 ot 3. 800 30, 000 33, 426 2,532, 042 2021/06/15

s - — 2,321, 600 2,731,503 | 206,911,413 —

(Jwoz—) % [F/Vyz=a=% [F)Vyz—)n—% TH
NORWAY 6.5 05/15/13 5 6. 500 220, 000 235, 004 3,033,901 2013/05/15
NORWAY 5.0 05/15/15 S| % 5. 000 353, 000 393, 595 5,081, 311 2015/05/15
NORWAY 4.25 05/19/17 I 4. 250 434, 000 489, 074 6,313, 953 2017/05/19
NORWAY 4.5 05/22/19 5 4. 500 383, 000 444, 471 5,738, 127 2019/05/22
NORWAY 3. 75 05/25/21 S| % 3. 750 445, 000 499, 735 6,451,578 2021/05/25
EXPORT DEV CAN 5.05 04/30/12 H B 5. 050 50, 000 50, 323 649, 669 2012/04/30
EIB 5.375 07/16/12 5 5 5.375 49, 000 49, 681 641, 383 2012/07/16
KOMBNK 2. 75 07/24/12 i % 2.750 35, 000 35,075 452, 821 2012/07/24
EIB 4.5 05/15/13 5 P 4. 500 55, 000 56, 445 728, 710 2013/05/15
EIB 4.0 05/15/14 £ I 4.000 246, 000 254, 622 3,287, 173 2014/05/15
EIB 4.25 02/04/15 i % 4. 250 200, 000 207, 260 2,675, 726 2015/02/04
IBRD 3.375 04/30/15 H B 3.375 50, 000 51,785 668, 544 2015/04/30
KOMBNK 3.5 09/11/15 5 B 3.500 275, 000 283, 387 3, 658, 532 2015/09/11
EIB 4.25 05/19/17 ok & F 4. 250 102, 000 104, 034 1, 343, 090 2017/05/19
EBRD 4.0 05/11/17 Lo S 4.000 87, 000 89, 566 1, 156, 303 2017/05/11
EIB 5.25 10/02/17 LS (S 5. 250 85, 000 89, 955 1,161,325 2017/10/02
IBRD 3. 625 06/22/20 ook & F 3.625 50, 000 52, 220 674, 160 2020/06,/22

/I — — 3,119, 000 3, 386, 236 43,716, 313 -
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AUSTRALIAN 5.25 03/15/19 R 5. 250 47,000 51,803 4,113, 745 2019/03/15
AUSTRALIAN 4.5 04/15/20 I 4.500 50, 000 52,763 4,189, 909 2020/04/15
AUSTRALIAN 5.75 05/15/21 Cis 5. 750 44, 000 50, 704 4,026, 426 2021/05/15
AUSTRALIAN 5.75 07/15/22 I 5. 750 20, 000 23,137 1,837,325 2022/07/15
ONTARIO PROVINCE 6.25 09/29/20 Hh 3 6. 250 10, 000 10, 421 827, 603 2020/09/29
COE 6.25 01/23/12 LN Cis 6. 250 29, 500 29,515 2, 343, 836 2012/01/23
EIB 7.0 01/24/12 LS I 7.000 11, 500 11,510 914, 082 2012/01/24
KOMBNK 6. 375 03/30/12 H I 6.375 26, 000 26, 087 2,071, 617 2012/03/30
ASTAN DEV BANK 6.0 05/24/12 Lo % 6. 000 9,000 9, 055 719, 121 2012/05/24
IADB 5.5 05/29/13 LS [ S 5. 500 6, 000 6, 109 485, 174 2013/05/29
EIB 6.0 08/14/13 H I 6. 000 23, 000 23, 241 1,845, 607 2013/08/14
EUROFIMA 6.0 01/28/14 Lo S (S 6. 000 46, 000 46, 775 3,714, 410 2014/01/28
EIB 5.375 05/20/14 LS IS 5. 375 5, 000 4,989 396, 216 2014/05/20
KOMBNK 6.0 10/21/14 Lo S 6. 000 20, 000 20, 705 1, 644, 247 2014/10/21
EIB 6.25 04/15/15 ¥k M & 6. 250 30, 000 30, 517 2,423, 394 2015/04/15
QUEENSLAND 6.0 10/14/15 LS IS 6. 000 10, 200 10,815 858, 888 2015/10/14
COE 5.625 12/14/15 Lo S 5.625 81, 500 80, 761 6,413,279 2015/12/14
ASIAN DEV BANK 5.5 02/15/16 LEA” S-S 5. 500 65, 000 67, 624 5, 370, 025 2016/02/15
TADB 6.0 05/25/16 LS IS 6. 000 30, 000 31, 756 2, 521, 807 2016/05/25
EUROFIMA 5.625 10/24/16 Lo S 5.625 39, 100 38, 508 3,057, 984 2016/10/24
IBRD 6.0 11/09/16 Lo S (S 6. 000 15, 500 16, 550 1,314, 294 2016/11/09
TREASURY CORP VICTORIA 5.75 11/15/16 | %% %% ff % 5. 750 30, 000 31,837 2, 528, 239 2016/11/15
EIB 6.125 01/23/17 Lo S 6.125 42, 500 42,517 3, 376, 308 2017/01/23
NEW S WALES 5.5 03/01/17 Lo S (S 5. 500 82, 200 87,122 6,918, 368 2017/03/01
QUEENSLAND 6.0 09/14/17 L7 S S 6. 000 98, 700 106, 284 8, 440, 021 2017/09/14
TREASURY CORP VICTORIA 5.5 11/15/18 | %% %% 1% % 5. 500 20, 000 21,126 1,677,631 2018/11/15
EUROFIMA 6.25 12/28/18 Lo S (S 6. 250 103, 500 101, 792 8, 083, 322 2018/12/28
NEW S WALES 6.0 04/01/19 LS IR 6. 000 139, 000 152, 740 12,129, 095 2019/04/01
QUEENSLAND 6. 25 06/14/19 Lo S 6. 250 71, 000 78, 357 6, 222, 330 2019/06/14
TADB 6.5 08/20/19 Lo S (S 6. 500 2, 200 2,425 192, 610 2019/08/20
ASTAN DEV BANK 6. 25 03/05/20 Bk R 6. 250 20, 000 21, 898 1,738,983 2020/03/05
EUROFIMA 5.5 06/30/20 Lo S 5. 500 58, 000 53, 696 4,264, 031 2020/06/30
TREASURY CORP VICTORIA 6.0 06/15/20 | %% %% fi 2% 6. 000 25, 000 27, 306 2, 168, 429 2020/06/15
COE 6.0 10/08/20 Lo IS 6. 000 15, 000 14, 205 1,128,078 2020/10/08
IBRD 5.75 10/01/20 Lo S 5. 750 5, 000 5, 325 422, 897 2020/10/01
TADB 6.0 02/26/21 Lo S (S 6. 000 6, 800 7,320 581, 307 2021/02/26
QUEENSLAND 6.0 06/14/21 LS IS 6. 000 50, 000 54, 799 4,351, 588 2021/06/14
EUROFIMA 6.0 03/30/22 Lo S 6. 000 23, 500 22,162 1, 759, 895 2022/03/30
TREASURY CORP VICTORIA 5.5 12/17/24 | %% %% fi % 5. 500 60, 000 63,125 5,012, 788 2024/12/17
NAB 6.25 04/01/13 @ Ak 6. 250 20, 000 20, 352 1,616, 168 2013/04/01
WESTPAC BANKING CORP 6.25 04/19/13 | i@ # f& % 6. 250 24, 900 25, 349 2,012,999 2013/04/19
CBA 6.25 09/10/13 3 AL 6. 250 40, 000 40, 894 3, 2417, 392 2013/09/10
CBA 5.75 09/23/13 i Ak A 5. 750 10, 000 10, 136 804, 939 2013/09/23
CBA (Govt Gtd) 5.75 12/17/13 3 fE 5. 750 30, 800 31, 345 2,489, 143 2013/12/17
NAB (Govt Gtd) 5.75 12/19/13 A3 AL S 5. 750 20, 000 20, 545 1,631,510 2013/12/19
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AUST & NZ BANKING GROUP 6.0 12/12/13 | ¥ i@ # fif % 6. 000 10, 000 10, 198 809, 823 2013/12/12
CBA(Govt Gtd) 4.5 02/20/14 3 fk 4. 500 5, 500 5, 522 438,515 2014/02/20
AUST & NZ BANKING GROUP 6.25 02/17/14 | 3% 3@ 4 1§ % 6. 250 29, 000 29, 693 2, 357, 929 2014/02/17
WESTPAC BANKING CORP (Govt Gtd) 4.75 03/05/14 | 3% 3@ 41 fif % 4. 750 4,500 4, 541 360, 611 2014/03/05
WESTPAC BANKING CORP 7.0 08/18/14 | i@ # f& % 7.000 55, 000 57,503 4, 566, 317 2014/08/18
NAB 6.75 09/16/14 A3 A 6. 750 48, 500 50, 460 4,007, 057 2014/09/16
WESTPAC BANKING CORP 6.5 07/08/15 | 3% i@ 4 fif % 6. 500 24, 000 24,791 1,968, 656 2015/07/08
CBA 6.5 07/21/15 3 HE 6. 500 20, 000 20,671 1,641, 547 2015/07/21
NAB 6.5 11/05/15 3 AL 6. 500 40, 000 41,306 3, 280, 109 2015/11/05
WESTPAC BANKING CORP 6.5 11/09/15 | 3% i@ 4 fif % 6. 500 15, 000 15, 484 1,229,612 2015/11/09
WESTPAC BANKING CORP 7.25 11/18/16 | i@ # f& % 7. 250 65, 200 68, 871 5,469, 078 2016/11/18
NAB 7.25 03/07/18 3 AL 7.250 15, 000 16,016 1,271,850 2018/03/07
CBA 7.25 02/05/20 ot 7. 250 4,000 4,177 331, 720 2020/02/05
s - — 1,952, 100 2,035,258 | 161,619,913 —
(Z2a—S—5vK) % | F2a=Y=F/ KRV | F2a=v=F/FRp TH
NEW ZEALAND 6.5 04/15/13 fif I 6. 500 15, 100 15, 861 957,716 2013/04/15
NEW ZEALAND 6.0 04/15/15 ES I % 6. 000 76, 300 84, 095 5,077, 690 2015/04/15
NEW ZEALAND 6.0 12/15/17 1& B 6. 000 138, 500 158, 534 9, 572, 284 2017/12/15
NEW ZEALAND 6.0 05/15/21 i FE % 6. 000 65, 000 76, 006 4, 589, 269 2021/05/15
NEW ZEALAND 5.5 04/15/23 H % iE X 5. 500 39, 000 44, 228 2,670, 507 2023/04/15
EIB 7.75 07/31/12 L (=S 7. 750 1, 300 1,333 80, 508 2012/07/31
AFDB 7.75 02/28/13 LS IR 7.750 7, 500 7,899 476, 946 2013/02/28
EUROFIMA 7. 125 05/22/13 Bk & F 7.125 22, 000 23,126 1, 396, 358 2013/05/22
NIB 5.25 02/26/14 Lo S 5. 250 15, 000 15,723 949, 354 2014/02/26
COE 5.5 06/12/14 L SRS 5. 500 17, 000 17, 668 1,066, 810 2014/06/12
IBRD 7.5 07/30/14 Bk & F 7.500 21, 000 23, 257 1, 404, 300 2014/07/30
KOMBNK 5.75 07/03/14 LA SRS 5. 750 22, 500 23,621 1,426,273 2014/07/03
EIB 6.5 09/10/14 Lo (S 6. 500 83, 000 87, 996 5,313, 234 2014/09/10
IBRD 5.375 12/15/14 Bk & F 5.375 25, 000 26, 486 1,599, 224 2014/12/15
IFC 5.375 03/19/15 Lo S 5.375 24, 000 25, 559 1,543, 269 2015/03/19
NIB 7.5 04/15/15 Lo (S 7. 500 35, 000 39, 209 2, 367, 466 2015/04/15
IADB 7.5 04/15/15 Bk & F 7.500 19, 800 22, 383 1,351,527 2015/04/15
TADB 6.25 07/28/15 Lo S 6. 250 13, 000 14, 125 852, 876 2015/07/28
IADB 6.0 12/15/17 LS IS 6. 000 25, 000 27, 258 1,645, 883 2017/12/15
IADB 6.25 12/15/17 Bk & F 6. 250 10, 000 11, 155 673, 587 2017/12/15
EIB 7.5 12/15/17 Lo S 7.500 10, 000 11,033 666, 184 2017/12/15
COE 7.5 04/30/18 KBk T K 7.500 13, 000 14, 569 879, 682 2018/04/30
N B - — 698, 000 771,132 46, 560, 958 —
& — - - — | 458,808,599 —
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(FE1) SERRMIR OIS EE EDOFEE TV EREIT T B RIT, 20124E 1 A 5 BEIE, A TIEBNYKREA 7 u—r 770 RiE
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e

(2) AMEEEE L, WIRORHI A DA EOXIEREETCEALGOMEIC L 0 ERAE L7 b0 T, Z2d, 2012F 1 A 5 HIZEIT &
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1=2—Y—7 2 K K/L=60.38M T,
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—a—Y—F K 761, 500 811,731 | 53,192,762 9.8 - 3.3 5.0 1.5
THM
& 2 — — | 532, 856, 307 98. 3 — 57.6 25.5 15.2
(= 1) FREIR AT, IR OWRHIE % D28 E O A B E S FARS O fMEIC L 0 ERA L2 b 0T,
(FE2) MAHRIT, WIROME PRI 2 MO =R T,
(B) & 5B1E5HHER =~
SE (OMVERE) AFEESER
, #F i #A s
& L] 4 T HO|M R HomE e B u = fEEEA H
b 15 B A R | LIS &
(BT %) % FHFZ RV FhHFLERL +M
CANADA 5.0 06/01/14 & FE % | 5.000 48, 000 52, 485 4,306, 928 | 2014/06/01
CANADA 4.5 06/01/15 f& FE % | 4.500 68, 700 75, 165 6,168, 069 | 2015/06/01
CANADA 4.0 06/01/16 f& FE % | 4.000 46, 300 50, 156 4,115, 828 | 2016/06/01
CANADA 4.0 06/01/17 f& FE Z%| 4.000 28, 000 30, 420 2,496, 314 | 2017/06/01
CANADA 4.25 06/01/18 f& FE % | 4.250 4, 800 5, 299 434, 879 | 2018/06/01
CANADA 3.75 06/01/19 & FE | 3.750 1, 000 1, 069 87,777 | 2019/06/01
CANADA 8.0 06/01/23 & EF J%| 8.000 40, 000 59, 576 4, 888, 806 | 2023/06/01
CANADA 8.0 06/01/27 & EF J%| 8.000 80, 100 126, 891 10, 412, 693 | 2027/06/01
CANADA 5.75 06/01/29 f& FE J%| 5.750 114, 000 150, 046 12, 312, 840 | 2029/06/01
CANADA 5.75 06/01/33 f& FE Z%| 5.750 88, 900 119, 925 9,841, 062 | 2033/06/01
CANADA 5.0 06/01/37 f& FE Z%| 5.000 110, 300 138, 160 11, 337, 465 | 2037/06/01
CANADA 4.0 06/01/41 & FE | 4.000 70, 000 76, 755 6,298, 515 | 2041/06/01
ONTARIO PROVINCE 4.3 03/08/17 | 1 J7 4 ZF 7% | 4. 300 145, 000 155, 935 12,796,099 | 2017/03/08
ONTARIO PROVINCE 4.2 03/08/18 | Mt J7 4 ZF 7% | 4. 200 80, 000 85,017 6,976, 544 | 2018/03/08
ONTARIO PROVINCE 4.4 06/02/19 | #ft 5 1& ZF %% | 4. 400 164, 000 174, 686 14, 334, 752 | 2019/06/02
BRITISH COLUMBLA PROVINCE 4.1 12/18/19 M 5 M RE R | 4.100 43, 500 45,411 3,726,494 | 2019/12/18
ONTARIO PROVINCE 4.2 06/02/20 | #ft J5 1& aF % | 4. 200 170, 000 177,131 14, 535, 410 | 2020/06/02
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(h+4) % FHFE FL FHFH v M
BRITISH COLUMBIA PROVINCE 3.7 12/18/20 M5 {# FE 2 | 3.700 61, 000 61, 253 5,026, 433 | 2020/12/18
BRITISH COLUMBIA PROVINCE 9.95 05/15/21 | ##f1 5 1 ZF %% | 9. 950 15, 000 22, 675 1, 860, 763 | 2021/05/15
BRITISH COLUMBIA PROVINCE 4.8 06/15/21 M 7 M GE % | 4.800 8, 000 8,710 714, 821 | 2021/06/15
ONTARIO PROVINCE 9.5 07/13/22 | 1 J7 % ZF % | 9. 500 59, 500 89, 500 7,344, 410 | 2022/07/13
BRITISH COLUMBIA PROVINGE 7.875 11/30/23 | #f1 77 & ZF %% | 7.875 20, 000 27, 378 2,246, 638 | 2023/11/30
BRITISH COLUMBIA PROVINCE 4.7 06/18/37 Hu 5 f# GE %2 | 4.700 32, 000 33, 936 2,784, 840 | 2037/06/18
ONTARTO PROVINCE 4.6 06/02/39 | #fi J7 & ZF % | 4. 600 85, 000 88, 461 7,259, 126 | 2039/06/02
BRITISH COLUMBIA PROVINCE 4.95 06/18/40 | #f1 5 1% ZF %% | 4. 950 35, 000 38, 797 3,183, 751 | 2040/06/18
AFRICAN DEV BANK 4.85 07/24/12 | 4% % i %% | 4.850 15, 000 15, 567 1,277,489 | 2012/07/24
IADB 4. 25 12/02/12 Fe Bk AE | 4.250 70, 000 72, 830 5,976, 495 | 2012/12/02
IFC 4.7 12/15/12 BBk M J%| 4.700 25, 000 26, 206 2,150, 464 | 2012/12/15
IBRD 4.3 12/15/12 ¥ Bk fE | 4.300 28, 000 29, 191 2,395, 446 | 2012/12/15
KOMBNK 4. 125 06/03/13 BBk fE S| 4.125 40, 000 41, 600 3,413,696 | 2013/06/03
AFDB 4.0 06/18/13 Fe Bk 4E % | 4.000 10, 000 10, 409 854, 162 | 2013/06/18
NIB 4.5 03/10/14 Fg Bk AE | 4.500 10, 000 10, 600 869, 836 | 2014/03/10
IADB 4.75 11/17/14 K gk & K| 4.750 30, 000 32, 526 2,669,083 | 2014/11/17
KOMBNK 4. 75 03/17/17 B Bk O % | 4.750 25, 000 27, 391 2,247,746 | 2017/03/17
ASIAN DEV BANK 4.75 06/15/17 | 4% % & % | 4.750 30, 000 32, 472 2,664, 701 | 2017/06/15
KOMBNK 4. 48 02/15/19 BBk fE R | 4.480 47, 000 49, 278 4,043, 760 | 2019/02/15
IADB 4.4 01/26/26 Ky Bk AE J | 4,400 25, 000 25,716 2,110, 275 | 2026/01/26
ASIAN DEV BANK 4.65 02/16/27 | %% %k f& | 4.650 28, 500 28, 571 2, 344, 556 | 2027/02/16
CANHOU 4.6 09/15/11 oG AL R | 4,600 22, 000 22,212 1,822,759 | 2011/09/15
CANHOU 4.0 06/15/12 5@ fhfE R | 4,000 25, 000 25, 686 2,107,854 | 2012/06/15
CANHOU 4.8 06/15/12 W m A fE S| 4,800 110, 000 113,912 9, 347, 676 | 2012/06/15
CANHOU 4. 55 12/15/12 W m AL fE % | 4,550 186, 000 194, 732 15,979, 765 | 2012/12/15
CANHOU 3.55 09/15/13 @ % | 3.550 68, 000 70, 826 5,812,043 | 2013/09/15
CANHOU 2. 75 09/15/14 WG AL R | 2,750 44, 000 45, 027 3,694, 984 | 2014/09/15
CANHOU 2.75 12/15/14 WG pE A R | 2,750 43, 000 43, 960 3,607, 373 | 2014/12/15
CANHOU 3. 15 06/15/15 5@ fhfE SR | 3. 150 20, 000 20, 701 1,698, 724 | 2015/06/15
CANHOU 3.35 12/15/20 Wk fE % | 3.350 30, 000 30, 182 2,476, 767 | 2020/12/15
CANHOU 3.8 06/15/21 o am k6 % | 3.800 30, 000 31, 162 2,557,170 | 2021/06/15

/I it — — 2,579, 600 2,895,614 237,614, 103 —
(/I —) % | F/NVyz=Ja—% | F/)VTz—=)n—% +M
NORWAY 6.5 05/15/13 & FE % | 6.500 340, 000 365, 925 5,514, 489 | 2013/05/15
NORWAY 5.0 05/15/15 & FE % | 5.000 361, 000 394, 212 5,940, 774 | 2015/05/15
NORWAY 4.25 05/19/17 & FE % | 4.250 329, 000 353, 247 5,323,436 | 2017/05/19
NORWAY 4.5 05/22/19 f& FE % | 4.500 288, 000 315, 792 4,758,985 | 2019/05/22
NORWAY 3.75 05/25/21 & FE J%| 3.750 265, 000 274, 805 4,141, 311 | 2021/05/25
KOMBNK 4. 25 10/24/11 Ky Bk 4E % | 4.250 300, 000 300, 930 4,535,015 | 2011/10/24
KOMBNK 4.0 11/02/11 K gk & K| 4.000 100, 000 100, 450 1,513,781 | 2011/11/02
EXPORT DEV CAN 5.05 04/30/12 | #% %k f& | 5.050 50, 000 50, 989 768, 404 | 2012/04/30
EIB 5.375 07/16/12 ¥ Bk i J&| 5.375 119, 000 122, 201 1,841,570 | 2012/07/16
KOMBNK 2. 75 07/24/12 ¥ Bk fE | 2.750 35, 000 34,912 526, 131 | 2012/07/24
EIB 4.5 05/15/13 ¥ Bk fE | 4.500 55, 000 56, 468 850, 980 | 2013/05/15
EIB 2.75 07/05/13 Ky Bk 4E % | 2.750 30, 000 29, 843 449, 735 | 2013/07/05
EIB 4.0 05/15/14 K gk & K| 4.000 271, 000 276, 230 4,162, 790 | 2014/05/15
EIB 4.25 02/04/15 K gk i K| 4.250 200, 000 204, 070 3,075, 334 | 2015/02/04
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IBRD 3.375 04/30/15 ¥ Bk fE | 3.375 50, 000 49, 990 753, 349 | 2015/04/30
EIB 4.25 05/19/17 Ky Bk 4E % | 4.250 452, 000 455, 842 6, 869, 538 | 2017/05/19
EBRD 4.0 05/11/17 K gk & K| 4.000 87, 000 87, 060 1,312,007 | 2017/05/11
EIB 5.25 10/02/17 KF gk & K| 5.250 85, 000 90, 495 1,363, 763 | 2017/10/02
IBRD 3. 625 06/22/20 B Bk i ¢ | 3.625 50, 000 48,617 732, 665 | 2020/06/22

/N it — — 3, 467, 000 3,612, 081 54, 434, 067 —
(=R +3Y7) % | FA=ARTVT RV | FA=ART VT KV M
AUSTRALIAN 5.25 03/15/19 & FE % | 5.250 17, 000 17, 068 1,474,036 | 2019/03/15
AUSTRALIAN 5.75 05/15/21 & FE % | 5.750 14, 000 14, 552 1,256, 772 | 2021/05/15
ONTARIO PROVINCE 6.25 09/29/20 | #ft J5 1& ZiF % | 6. 250 10, 000 9,901 855, 128 | 2020/09/29
ASIAN DEV BANK 6.25 06/15/11 | 4% % fi& | 6.250 21, 300 21, 303 1,839, 780 | 2011/06/15
EUROFIMA 6.5 08/22/11 Bk fE % | 6.500 7, 500 7,510 648, 593 | 2011/08/22
COE 6.25 01/23/12 ¥ Bk fE | 6.250 32, 000 32,232 2,783,555 | 2012/01/23
EIB 7.0 01/24/12 ¥ Bk fE %% | 7.000 11, 500 11, 638 1,005, 057 | 2012/01/24
KOMBNK 6. 375 03/30/12 K¢ Bk % | 6.375 26, 000 26, 236 2,265, 815 | 2012/03/30
ASIAN DEV BANK 6.0 05/24/12 K¢ Bk AE | 6.000 9, 000 9, 087 784, 818 | 2012/05/24
IADB 5.5 05/29/13 K¢ Bk % | 5.500 10, 000 10, 054 868, 263 | 2013/05/29
EIB 6.0 08/14/13 B Bk i J%| 6.000 37, 000 37, 538 3,241,811 | 2013/08/14
EUROFIMA 6.0 01/28/14 ¥ Bk fE %% | 6.000 56, 000 56, 722 4, 898, 546 | 2014/01/28
EIB 5.375 05/20/14 ¥ Bk fE | 5.375 5, 000 4,995 431, 368 | 2014/05/20
NEW S WALES 5.5 08/01/14 | 4§ % f& | 5.500 12, 400 12,534 1,082,504 | 2014/08/01
KOMBNK 6.0 10/21/14 K gk & K| 6.000 20, 000 20, 255 1,749,221 | 2014/10/21
EIB 6.25 04/15/15 K gk & K| 6.250 30, 000 30, 655 2,647, 408 | 2015/04/15
QUEENSLAND 6.0 10/14/15 | %% % f& % | 6.000 10, 200 10, 501 906, 928 | 2015/10/14
COE 5.625 12/14/15 ¥ Bk fE | 5.625 101, 500 101, 247 8,743,713 | 2015/12/14
ASTAN DEV BANK 5.5 02/15/16 ¥ Bk fE J&| 5.500 65, 000 64, 475 5,568, 099 | 2016/02/15
IADB 6.0 05/25/16 K¢ Bk % | 6.000 35, 000 35, 419 3,058, 840 | 2016/05/25
EUROFIMA 5.625 10/24/16 | % %k & 2| 5.625 39, 100 38, 746 3, 346, 150 | 2016/10/24
IBRD 6.0 11/09/16 K gk & K| 6.000 30, 500 30,912 2,669,591 | 2016/11/09
TREASURY CORP VICTORIA 5.75 11/15/16 | %% %k f& | 5.750 30, 000 30, 438 2,628,703 | 2016/11/15
EIB 6.125 01/23/17 ¥ Bk fE | 6.125 140, 500 141, 705 12,237,686 | 2017/01/23
NEW S WALES 5.5 03/01/17 | %% % f& #| 5.500 102, 200 102, 864 8, 883,360 | 2017/03/01
QUEENSLAND 6.0 09/14/17 Fe Bk 4 % | 6.000 125, 700 129, 655 11,197,073 | 2017/09/14
TREASURY CORP VICTORTA 5.5 11/15/18 KF gk & K| 5.500 20, 000 19, 902 1,718,805 | 2018/11/15
EUROFIMA 6.25 12/28/18 K gk & K| 6.250 103, 500 104, 017 8,982,951 | 2018/12/28
NEW S WALES 6.0 04/01/19 | 4% % f& % | 6.000 139, 000 143, 534 12,395, 611 | 2019/04/01
QUEENSLAND 6.25 06/14/19 | %% % f& % | 6.250 71, 000 74, 368 6,422,502 | 2019/06/14
EIB 6.5 08/07/19 ¥ Bk fE | 6.500 10, 000 10, 197 880, 612 | 2019/08/07
IADB 6.5 08/20/19 K¢ Bk % | 6.500 2,200 2,280 196, 941 | 2019/08/20
ASIAN DEV BANK 6.25 03/05/20 | %% %k ff | 6.250 20, 000 20, 090 1,735, 041 | 2020/03/05
EUROFIMA 5.5 06/30/20 KF gk & K| 5.500 58, 000 55, 244 4,770,908 | 2020/06/30
TREASURY CORP VICTORTA 6.0 06/15/20 Bk fE S| 6.000 25, 000 25, 584 2,209, 499 | 2020/06/15
IFC 5.75 07/28/20 ¥ Bk fE | 5.750 18, 000 17, 699 1, 528, 520 | 2020/07/28
EIB 6.0 08/06/20 ¥ Bk fE | 6.000 50, 000 48,919 4,224, 644 | 2020/08/06
COE 6.0 10/08/20 K¢ Bk % | 6.000 20, 000 19, 560 1,689, 201 | 2020/10/08
IADB 6.0 02/26/21 KE Bk fE | 6.000 6, 800 6, 727 581, 029 | 2021/02/26
QUEENSLAND 6.0 06/14/21 Ky gk fE % | 6.000 50, 000 51, 594 4, 455, 701 | 2021/06/14
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EUROFIMA 6.0 03/30/22 ¥ Bk fE %% | 6.000 23, 500 22,942 1,981, 280 | 2022/03/30
TREASURY CORP VICTORIA 5.5 12/17/24 ¥ Bk fE J%| 5.500 60, 000 58, 353 5,039, 416 | 2024/12/17
NAB 6.25 04/01/13 oG pE i | 6.250 20, 000 20, 192 1,743,815 | 2013/04/01
WESTPAC BANKING CORP 6.25 04/19/13 | % 3@ #& f# % | 6.250 24, 900 25, 149 2,171,867 | 2013/04/19
CBA 6.25 09/10/13 5@ fhfE R | 6.250 36, 000 36, 342 3,138,495 | 2013/09/10
CBA 5.75 09/23/13 W m k£ % | 5,750 10, 000 10, 026 865, 888 | 2013/09/23
CBA (Govt Gtd) 5.75 12/17/13 | % i 4L f& %% | 5. 750 30, 800 31, 029 2,679,677 | 2013/12/17
NAB (Govt Gtd) 5.75 12/19/13 @ fE % | 5.750 20, 000 20, 206 1, 745, 007 | 2013/12/19
AUST & NZ BANKING GROUP 6.0 12/12/13 | 3 3@ #f 18 % | 6. 000 10, 000 10, 038 866, 881 | 2013/12/12
CBA(Govt Gtd) 4.5 02/20/14 | ¥ 3@ 4 & % | 4.500 5, 500 5, 387 465, 252 | 2014/02/20
AUST & NZ BANKING GROUP 6.25 02/17/14 | 3 3@ 1 1& %% | 6. 250 29, 000 29, 232 2,524, 475 | 2014/02/17
TESTPAC BANKING CORP(Covt Gtd) 4.75 03/05/14 | 32 3@ 4k 1 % | 4. 750 4, 500 4,432 382,782 | 2014/03/05
WESTPAC BANKING CORP 7.0 08/18/14 | 3% J@ 4 & % | 7. 000 55, 000 56, 520 4,881,084 | 2014/08/18
NAB 6. 75 09/16/14 @ % | 6.750 48, 500 49, 433 4,269, 087 | 2014/09/16
WESTPAC BANKING CORP 6.5 07/08/15 | 3% 3@ #& f& % | 6. 500 24, 000 23,704 2,047, 105 | 2015/07/08
CBA 6.5 07/21/15 W@ AL | 6.500 20, 000 20, 089 1,734,937 | 2015/07/21
NAB 6.5 11/05/15 I 3@ 4L % | 6.500 40, 000 40, 090 3,462, 206 | 2015/11/05
WESTPAC BANKING CORP 6.5 11/09/15 | 3% J@ 4t & % | 6. 500 15, 000 15,016 1,296,811 | 2015/11/09
WESTPAC BANKING CORP 7.25 11/18/16 | 3 J@ 4t & % | 7. 250 65, 200 67, 056 5,791,033 | 2016/11/18
NAB 7.25 03/07/18 o E S| 7.250 15, 000 15,218 1,314, 248 | 2018/03/07
CBA 7.25 02/05/20 oG pE A R | 7,250 4, 000 4,043 349, 212 | 2020/02/05

/I &t — — 2, 152, 800 2,172, 480 187, 615, 373 —
(Z2a—P—35 V) % | Foa=V=FVKRV | Fza—Y=F/FFV M
NEW ZEALAND 6.5 04/15/13 & EF J%| 6.500 31, 600 33, 449 2,191,928 | 2013/04/15
NEW ZEALAND 6.0 04/15/15 & FE Z%| 6.000 86, 300 92, 196 6,041, 661 | 2015/04/15
NEW ZEALAND 6.0 12/15/17 & FE Z%| 6.000 134, 500 144, 233 9,451, 638 | 2017/12/15
NEW ZEALAND 6.0 05/15/21 & FE %% | 6.000 60, 000 64, 025 4,195, 584 | 2021/05/15
EIB 7.75 07/31/12 K gk & K| 7.750 47, 300 49, 756 3,260, 529 | 2012/07/31
AFDB 7.75 02/28/13 Ky gk & K| 7.750 12, 500 13, 375 876, 504 | 2013/02/28
EUROFIMA 7.125 05/22/13 | %% Bk f& % | 7.125 30, 000 31, 922 2,091, 855 | 2013/05/22
NIB 5.25 02/26/14 ¥ Bk fE | 5.250 15, 000 15, 566 1, 020, 066 | 2014/02/26
COE 5.5 06/12/14 ¥ Bk fE | 5.500 20, 000 20, 769 1,360,992 | 2014/06/12
IBRD 7.5 07/30/14 Fe Bk 4E % | 7.500 21, 000 23, 113 1,514, 623 | 2014/07/30
KOMBNK 5. 75 07/03/14 K gk & K| 5.750 22, 500 23,331 1,528,919 | 2014/07/03
EIB 6.5 09/10/14 KF gk & K| 6.500 96, 000 101, 846 6,673,994 | 2014/09/10
IBRD 5.375 12/15/14 K Bk % % | 5.375 30, 000 31, 083 2,036,908 | 2014/12/15
IFC 5.375 03/19/15 ¥ Bk fE | 5.375 24, 000 24, 887 1, 630, 863 | 2015/03/19
NIB 7.5 04/15/15 ¥ Bk fE | 7.500 35, 000 38, 941 2,551,849 | 2015/04/15
IADB 7.5 04/15/15 Fe Bk AE % | 7.500 24, 800 27,611 1,809, 386 | 2015/04/15
IADB 6.25 07/28/15 K gk & K| 6.250 13, 000 13,733 899, 979 | 2015/07/28
IADB 6.0 12/15/17 B Bk fE | 6.000 25, 000 26, 152 1,713,756 | 2017/12/15
TADB 6.25 12/15/17 B Bk i J%| 6.250 10, 000 10, 615 695, 633 | 2017/12/15
IFC 6.25 12/15/17 ¥ Bk fE | 6.250 10, 000 10, 575 693, 025 | 2017/12/15
COE 7.5 04/30/18 B Bk fE | 7.500 13, 000 14, 543 953, 060 | 2018/04/30

/I B — — 761, 500 811, 731 53, 192, 762 —
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$300, 000 Transdigm Inc. Term Loan LIBOR + 3.50% December 6, 2016 $303, 469 0.8%
INEE 303, 469 0.8%
H B
327,703 Federal Mogul Term Loan B LIBOR + 1.94% December 27, 2014 306, 461 0.8%
167,195 Federal Mogul Term Loan C LIBOR + 1.94% December 27, 2015 156, 358 0. 4%
384,367 Ford Motor Initial Term Loan LIBOR + 2.75% December 15, 2013 383, 352 1. 0%
/NG 846, 171 2.2%
535,544 Cumulus Media Inc. New Term Loan LIBOR + 3.75% June 11, 2014 504, 750 1.3%
282, 841  Deluxe Entertainment Services Tranche A, Tranche B and Credit Linked LIBOR + 4.25% May 11, 2013 272, 323 0. 7%
400,000 Knology Inc. Term Loan B LIBOR + 5.20% September 30, 2016 403, 188 1. 0%
399, 000 Mid-Continent Communication Term Loan B LIBOR + 4.95% February 11, 2017 403, 821 1. 0%
429, 680 Univision Communications Extended First-Lien Term Loan LIBOR + 4.25% March 31, 2017 409, 270 1.1%
N 1,993, 352 5.1%
EYURA s P—E R
496,250 Affinion Group 1st Lien Tranche B LIBOR + 4.70% October 9, 2016 494, 777 1.3%
709, 890 Dealer Computer Services lst Lien Tranche B LIBOR + 4.95% April 16, 2017 715, 769 1.8%
696,500 MSCI Inc Term Loan LIBOR + 4.45% June 1, 2016 702, 377 1.8%
496, 113 Open Text Term Loan LIBOR + 2.25% October 2, 2013 492, 702 1.3%
INEF 2, 405, 625 6.2%
=7
931,691 CSC Holdings, Inc. Term LIBOR + 1.75% March 29, 2016 933, 351 2. 4%
648, 288 UPC Financing Partners Facilitiy X LIBOR + 1.75% December 31, 2017 639, 678 1.6%
351,712 UPC Financing Partners Facility T LIBOR + 3.50% December 31, 2016 348, 986 0.9%
INEF 1,922,015 4.9%
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$661, 895 Celanese Holdings LLC Dollar Term Loan LIBOR + 1.50% October 31, 2016 $666, 445 1.7%

493, 182 Hexion Specialty Chemical Inc. Tranche C-1B, Tranche C-2B Term Loan LIBOR + 3.75% May 5, 2015 488, 374 1.3%

213,644 Huntsman International TL C LIBOR + 2.25% May 5, 2015 211,774 0.5%

494, 805 Kraton Polymers LLC New Term Loan LIBOR + 2.00% June 30, 2016 486, 765 1.2%

May 12, 2013

N 1, 853, 358 4. 7%
AV a—F— - B

789, 672  Sorenson Communications, Inc. First Lien Term Loan LIBOR + 2.50% August 16, 2013 754, 137 1.9%
INEE 754, 137 1.9%
— M

1, 430,530 Cinram International Inc. Term Loan B LIBOR + 0.28% May 5, 2011 1, 128, 688 2.9%

451,431 1-800 Contacts Term Loan B LIBOR + 6.45% March 4, 2015 450, 303 1.2%

757,788 Jarden Corp. Term Loan B4 LIBOR + 1.75% January 26, 2015 763, 708 2.0%

246,173 The Servicemaster Company Term Loan LIBOR + 2.50% July 24, 2014 236,573 0.6%
NG 2,579, 272 6.7%
TR F—

446, 166  Covanta Energy Corporation Term Loan B LIBOR + 1.50% February 9, 2014 440, 961 1.1%

479, 110 NSG Holdings LLC. Term Loan B and Letters of Credit LIBOR + 1.50% June 14, 2015 464, 137 1.2%
/NEE 905, 098 2.3%
- e 4

249, 375 Fidelity National Information Services Term Loan B LIBOR + 4.95% July 18, 2016 252, 829 0.6%

936, 477 First Data Corp. Initial Tranche B-1 LIBOR + 2.75% September 24, 2014 865, 437 2.2%

389, 471 Sungard Data Systems, Inc. Term Loan B LIBOR + 3.63% February 28, 2016 387, 159 1. 0%

398,000 TransUnion Term Loan LIBOR + 6.45% June 15, 2017 404, 269 1.0%
N 1, 909, 694 4. 8%
Bl BB 483

299, 250 Advance Pierre Foods 1st Lien LIBOR + 6.70% September 29, 2016 298, 377 0.8%

450, 747 Constellation Brands Inc. Extended TL LIBOR + 2.75% June 5, 2015 454, 465 1.2%

413,682 Constellation Brands Inc. Non Extended TL LIBOR + 1.50% June 5, 2013 412, 084 1.1%

461,636 Dean Foods Company Tranche B LIBOR + 3.00% April 2, 2016 450, 672 1.2%

300, 000  Green Mountain Coffee Roasters Inc. Term Loan B LIBOR + 5.45% November 23, 2016 301, 063 0.8%

394,949 Michael Foods Term Loan LIBOR + 4.50% June 21, 2016 401, 203 1. 0%
/N 2,317, 864 6.1%
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400,000 National Cinemedia Tranche B LIBOR + 1.75% February 13, 2015 $393, 928 1. 0%

367,254 Scientific Games Corporation Term Loan A LIBOR + 3.50% June 10, 2013 370, 009 0.9%
/N 763, 937 1.9%
ASIVATT - R

$494, 885 Biomet Dollar Term Loan LIBOR + 3.00% January 12, 2015 494, 178 1.3%

693,000 Butler Schein Term Loan B LIBOR + 5.20% December 31, 2015 696, 465 1.8%

927,603  Community Health Systems Inc. Term Loan B and Delayed Draw LIBOR + 2.25% July 25, 2014 912, 389 2.3%

300,000 Davita Term Loan B LIBOR + 4.20% October 20, 2016 303, 241 0.8%

493,921 Fresenius SE Term C1/C2 LIBOR + 6.45% September 10, 2014 498, 474 1.3%

757,230 HCA, Inc. Term Loan B LIBOR + 2.25% November 18, 2013 750, 793 1.9%

685, 333 Rehabcare Group, Inc., Term LIBOR + 5.70% November 1, 2015 690, 131 1.8%

188,136 Warner Chilcott PLC Term Loan A LIBOR + 3.25% October 30, 2014 188, 917 0.5%

321, 287  TVarner Chilcott PLC Term Loan Bl, B2 and Additional Term Loan LIBOR + 3.50% April 30, 2015 322, 622 0.8%
NG 4,857,210 12.5%
T - BE

234,537 Brand Energy 1st Lien Term LIBOR + 2.25% February 5, 2014 229, 260 0.6%

399, 000 Goodman Global Term Loan B LIBOR + 5.45% October 26, 2016 401, 708 1.0%

322,581 URS Corporation Tranche B Term Loan LIBOR + 2.25% May 15, 2013 322, 480 0.8%
/N 953, 448 2. 4%
HH - VART

426,030 CBRL Group Inc (Cracker Barrel) Term B-1 Advance LIBOR + 1.50% April 27, 2013 426, 207 1.1%
/NER 426, 207 1.1%
B - PR

600,000 Novelis Inc. Term Loan B LIBOR + 5.25% December 28, 2016 608, 625 1.6%
/NGR 608, 625 1.6%

442,788 Anchor Glass 1st Lien Term LIBOR + 5.70% February 25, 2016 445, 002 1.1%

470, 302 Graphic Packaging International Inc. New Term Loan LIBOR + 2.75% May 1, 2014 468, 862 1.2%
INEF 913, 864 2.3%
AREL L - BRPE S

316,714 Georgia—Pacific Corp Term Loan B LIBOR + 2.00% December 23, 2012 316, 948 0.8%

277,425 Georgia—Pacific Corp Term Loan C LIBOR + 3.25% December 23, 2014 2178, 920 0. 7%

1, 136, 059 Graham Packaging Company, L.P.3 Term C LIBOR + 6.45% April 5, 2014 1, 149, 449 2.9%

/NG 1,745, 317 4. 4%
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974,748 Clarke American Term B LIBOR + 2.50% June 30, 2014 $883, 365 2.3%
143,012 Education Management, Inc. Tranche C-2 Term Loan LIBOR + 4.00% June 1, 2016 139, 085 0. 4%
1,000,000 Hit Entertainment, Inc. 2nd Lien Term LIBOR + 5.50% February 26, 2013 845, 000 2.2%
492,513 Nielsen Finance LLC Class B Dollar Term Loan LIBOR + 3.75% May 1, 2016 490, 841 1.3%
INEE 2, 358, 291 6.2%
RENPE
$513,871 Capital Automotive REIT Tranche C Term Loan LIBOR + 2.50% December 14, 2012 514, 835 1.3%
/NEE 514, 835 1.3%
/NFED
861,512 The Neiman Marcus Group, Inc. Term Loan B LIBOR + 2.00% April 6, 2013 854, 243 2. 2%
/et 854, 243 2.2%
B
500, 000 Consolidated Communications Term Loan B LIBOR + 2.50% December 21, 2014 486, 557 1.2%
199, 194  Transaction Network Services Inc Initial Term Loan LIBOR + 5.70% November 21, 2015 200, 339 0.5%
197,500 Transaction Network Services Inc Term Loan C add on LIBOR + 5.70% November 18, 2015 198, 636 0.5%
/NER 885, 532 2.2%
e
494,872 Travelport Delayed Draw TL LIBOR + 2.50% August 23, 2015 470, 002 1.2%
N 470, 002 1.2%
N
686,474 Bicent Power Term Loan LIBOR + 2.00% June 30, 2014 583, 074 1.5%
126, 846 Calpine Corporation First Priority TL LIBOR + 2.88% March 29, 2014 126,914 0.3%
394,916 Calpine New Development8 Term Loan B LIBOR + 6.70% July 1, 2017 402, 104 1.0%
497,500 Energy Solutions Term Loan B LIBOR + 5.95% August 12, 2016 504, 341 1.3%
584, 829 NRG Energy Inc. Credit Linked Deposit Extended LIBOR + 3.25% August 31, 2015 585, 804 1.5%
224 NRG Energy Inc. Credit Linked Deposit LIBOR + 1.50% February 1, 2013 223 0.0%
1,451, 250  Texas Competitive Electric Holdings Company Initial Tranche B-3, B-2 LIBOR + 3.50% October 10, 2014 1, 123, 042 2.8%
/NG 3, 325, 502 8.4%
KEEF $36, 467, 068 93. 4%
v TNg
AT
400,000 RBS Worldpay Term Loan B2 LIBOR + 5.95% October 15, 2017 403, 400 1.0%
/NG 403, 400 1. 0%
NI T NTEE $403, 400 1. 0%
PeEAE U5 $37, 450, 435) $36, 870, 468 94. 4%






