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BofA ML Global High Yield European Issuers Constrained Index (Level 4 20% Capped) Hedged to USD
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2015.06.30 2015.04.30
A 0.3%  PLAYTOPCO SAPIK7.75 2/20RGS 13%
BBB/Baa 1.9%  VIRGIN MEDIASEC 6.25 329RGS 11%
BB/Ba 42.8%  WIND ACQFIN 7.375%4/21 144A 1.0%
B 33.3%  ALTICESA7.255/15/22 REGS 1.0%
CC/Ca 10.8% WIND ACQUISITION FIN 7 421RGS 0.9%
Cash 9.2%  EVRAZINC NA75%11/19 144A 09%
c FX / Derivative P&L -1.8% TELECOM ITAMTN 6.375%6/24/19 0.8%
Andrei Gorodilov Interest Rate Derivatives 0.0%  LREATEED INC 9.25%9/19 144A 0.8%
Not Rated 3.4%  CABLECOMMSYST75%11/20RGS 0.8%
2000.06.26 100.0%  AABOND COLTD 55%7/22 REGS 0.7%
usb 9.3%
P ...
USD 5,523m 2015.06.30 2015.06.30
High Yield 87.0% Relative Volatility
1.00% Cash 9.29% Beta
* Other 3.4% R2
. Investment Grade - Financials 2.1% 4
Investment Grade - Non-Finan 0.1%
" Interest Rate Derivatives 0.0%
Rounding Adjustment 0.0%
Investment Grade - Emerging 0.0%
FX / Derivative P&L -1.9%
100.0%
FIL Fund Management Limited
*
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BofA ML Global High Yield European Issuers Constrained Index (Level 4 20% Capped) Hedged to EUR
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2015.06.30 2015.04.30
' A 0.3%  PLAYTOPCO SAPIK7.75 2/20RGS 13%
BBB/Baa 1.9%  VIRGIN MEDIASEC 6.25 329RGS 11%
BB/Ba 42.8%  WIND ACQFIN 7.375%4/21 144A 1.0%
B 33.3%  ALTICESA7.255/15/22 REGS 1.0%
CC/Ca 10.8% WIND ACQUISITION FIN 7 421RGS 0.9%
Cash 9.2%  EVRAZINC NA75%11/19 144A 09%
0 FX / Derivative P&L -1.8% TELECOM ITAMTN 6.375%6/24/19 0.8%
Andrei Gorodilov Interest Rate Derivatives 0.0%  LREATEED INC 9.25%9/19 144A 0.8%
Not Rated 3.4%  CABLECOMMSYST75%11/20RGS 0.8%
2000.06.26 100.0%  AABOND COLTD 55%7/22 REGS 0.7%
EUR 9.3%
A ...
EUR 4,953m 2015.06.30 2015.06.30
High Yield 87.0% Relative Volatility
1.00% Cash 9.29% Beta
* Other 3.4% R2 4
. Investment Grade - Financials 2.1%
5 Investment Grade - Non-Finan 0.1%
" Investment Grade - Emerging 0.0%
Rounding Adjustment 0.0%
FX / Derivative P&L -1.9%
100.0%
FIL Fund Management Limited
*
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