
BLACKROCK CORPORATE HIGH YIELD FUND, INC.
Form N-Q
January 22, 2019

UNITED STATES

SECURITIES AND EXCHANGE COMMISSION

Washington, D.C. 20549

FORM N-Q

QUARTERLY SCHEDULE OF PORTFOLIO HOLDINGS OF REGISTERED

MANAGEMENT INVESTMENT COMPANY

Investment Company Act file number: 811-21318

Name of Fund: BlackRock Corporate High Yield Fund, Inc. (HYT)

Fund Address:    100 Bellevue Parkway, Wilmington, DE 19809

Name and address of agent for service: John M. Perlowski, Chief Executive Officer, BlackRock Corporate

             High Yield Fund, Inc., 55 East 52nd Street, New York, NY 10055

Registrant�s telephone number, including area code: (800) 882-0052, Option 4

Date of fiscal year end: 08/31/2019

Date of reporting period: 11/30/2018

Edgar Filing: BLACKROCK CORPORATE HIGH YIELD FUND, INC. - Form N-Q

1



Item 1 � Schedule of Investments

Edgar Filing: BLACKROCK CORPORATE HIGH YIELD FUND, INC. - Form N-Q

2



Consolidated Schedule of Investments  (unaudited) 

November 30, 2018

BlackRock Corporate High Yield Fund, Inc. (HYT)

(Percentages shown are based on Net Assets)

Security Shares Value
Common Stocks � 2.9%

Chemicals � 0.6%
Advanced Emissions Solutions, Inc. 168,580 $ 1,815,607
Platform Specialty Products Corp.(a) 568,647 6,692,975

8,508,582
Consumer Finance � 0.0%
Ally Financial, Inc. 2 53

Containers & Packaging � 0.3%
Crown Holdings, Inc.(a) 91,567 4,695,556

Diversified Financial Services � 0.3%
Concrete Investments II S.C.A.(b) 4,997 �
Kcad Holdings I Ltd.(a)(b) 2,223,465,984 3,757,658

3,757,658
Diversified Telecommunication Services � 0.2%
CenturyLink, Inc. 109,245 2,053,806

Energy Equipment & Services � 0.1%
Osum Oil Sands Corp.(a)(b)(c) 400,000 605,126

Equity Real Estate Investment Trusts (REITs) � 0.1%
Gaming and Leisure Properties, Inc. 57,580 1,982,480

Hotels, Restaurants & Leisure � 0.7%
The Stars Group, Inc.(a) 512,716 10,048,639

IT Services � 0.2%
First Data Corp., Class A(a) 135,954 2,594,002

Machinery � 0.0%
Gates Industrial Corp. PLC(a) 18,410 271,179

Media � 0.1%
Altice USA, Inc., Class A 87,736 1,552,050
Emmis Communications Corp., Class A(a) 7,210 27,254

1,579,304
Metals & Mining � 0.2%
Constellium NV, Class A(a) 285,624 2,396,385
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Semiconductors & Semiconductor Equipment � 0.0%
SunPower Corp.(a) 1,025 7,021

Wireless Telecommunication Services � 0.1%
T-Mobile U.S., Inc.(a) 26,989 1,847,397

Total Common Stocks � 2.9%
(Cost � $66,452,245) 40,347,188

Security
Par

(000) Value
Asset-Backed Securities � 4.9%
Accunia European CLO I BV, Series 1X, Class E, (3 mo. EURIBOR + 7.00%),
7.00%, 07/15/29(d) EUR 1,400 $ 1,583,774
Allegro CLO II-S Ltd., Series 2014-1RA, Class B, 4.30%, 10/21/28(e)(f) USD 250 249,875
Allegro CLO VI Ltd., Series 2017-2A, Class D, 5.20%, 01/17/31(e)(f) 450 443,278
Allegro CLO VIII Ltd., Series 2018-2A, Class C, 4.39%, 07/15/31(e)(f) 250 248,640
ALM VII R Ltd.(e):
Series 2013-7R2A, Class A2R2, 4.09%, 10/15/27(f) 250 249,940
Series 2013-7R2A, Class BR2, 4.64%, 10/15/27(f) 250 249,820
Series 2013-7RA, Class BR, (3 mo. LIBOR US + 2.70%), 5.14%, 10/15/28(d) 500 502,568
ALM VIII Ltd., Series 2013-8A, Class CR, (3 mo. LIBOR US + 3.95%), 6.39%,
10/15/28(d)(e) 1,400 1,400,699
ALM XVI Ltd./ALM XVI LLC,
Series 2015-16A(e)(f):
Class BR2, 4.34%, 07/15/27 500 498,249
Class CR2, 5.14%, 07/15/27 743 730,111
AMMC CLO 19 Ltd., Series 2016-19A, Class C, (3 mo. LIBOR US + 2.80%),
5.24%, 10/15/28(d)(e) 413 413,619
AMMC CLO 22 Ltd., Series 2018-22A, Class D, 5.19%, 04/25/31(e)(f) 250 247,033
Anchorage Capital CLO Ltd.(f):
5.66%, 05/15/31 EUR 203 219,000
Series 2014-3RA, Class B,
4.01%, 01/28/31(e) USD 250 248,386
Series 2014-3RA, Class D,
5.11%, 01/28/31(e) 500 492,812
Series 2014-4RA, Class C,
4.36%, 01/28/31(e) 500 491,878
Series 2014-4RA, Class D,
5.11%, 01/28/31(e) 1,000 982,624
Series 2016-8A, Class DR,
5.51%, 07/28/28(e) 1,000 998,552
Apidos CLO XV, Series 2013-15A, Class CRR, 4.32%, 04/20/31(e)(f) 500 495,681
Apidos CLO XX, Series 2015-20A, Class BRR, 4.39%, 07/16/31(e)(f) 250 247,956
Apidos CLO XXIII, Series 2015-23A, Class D2, (3 mo. LIBOR US + 5.95%),
8.39%, 01/15/27(d)(e) 750 750,298
ARES XLV CLO Ltd., Series 2017-45A, Class D, 5.49%, 10/15/30(e)(f) 250 250,480
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Consolidated Schedule of Investments  (unaudited) (continued)

November 30, 2018

BlackRock Corporate High Yield Fund, Inc. (HYT)

(Percentages shown are based on Net Assets)

Security
Par

(000) Value
Asset-Backed Securities (continued)
Ares XXVII CLO Ltd., Series 2013-2A, Class DR,
(3 mo. LIBOR US + 3.75%), 6.26%, 07/28/29(d)(e) USD 500 $ 503,731
Ares XXXIII CLO Ltd., Series 2015-1A, Class CR,
(3 mo. LIBOR US + 4.20%), 6.52%, 12/05/25(d)(e) 1,000 1,008,348
Ares XXXIIR CLO Ltd., Series 2014-32RA(e)(f):
Class B, 4.42%, 05/15/30 500 494,748
Class C, 5.52%, 05/15/30 500 494,411
Ares XXXVII CLO Ltd., Series 2015-4A(e)(f):
Class CR, 5.09%, 10/15/30 1,000 978,175
Class DR, 8.59%, 10/15/30 500 498,266
Atlas Senior Loan Fund VII Ltd., Series 2016-7A, Class B1R, 4.51%, 11/27/31(e)(f) 1,000 1,000,000
Atlas Senior Loan Fund X Ltd.,
Series 2018-10A(e)(f):
Class B, 3.94%, 01/15/31 400 394,836
Class D, 5.19%, 01/15/31 500 492,535
Atrium XIV LLC, Series 14A, Class C, 4.26%, 08/23/30(e)(f) 266 264,573
Atrium XV, Series 15A(e)(f)(g):
Class B, 4.53%, 01/23/31 500 500,000
Class C, 4.98%, 01/23/31 250 250,000
Class D, 5.78%, 01/23/31 250 250,000
Class E, 8.63%, 01/23/31 250 250,000
Ballyrock CLO Ltd., Series 2016-1A, Class C, (3 mo. LIBOR US + 2.70%),
5.14%, 10/15/28(d)(e) 1,000 1,000,318
BlueMountain CLO Ltd., Series 2016-1A, Class BR, 3.82%, 04/20/27(e)(f) 850 841,065
Cairn CLO VII BV, Series 2016-7X, Class E, (3 mo. EURIBOR + 6.35%),
6.35%, 01/31/30(d) EUR 900 1,021,505
Carlyle Global Market Strategies CLO Ltd.(e):
Series 2012-4A, Class DR, (3 mo. LIBOR US + 4.10%), 6.57%, 01/20/29(d) USD 500 501,767
Series 2016-1A, Class BR, 4.32%, 04/20/27(f) 250 248,204
Series 2016-3A, Class D, (3 mo. LIBOR US + 7.00%), 9.47%, 10/20/29(d) 500 501,069
Series 2017-1A, Class D, (3 mo. LIBOR US + 6.00%), 8.47%, 04/20/31(d) 500 483,790
Carlyle Global Market Strategies Euro CLO Ltd., Series 2014-2X, Class DRR, 5.70%,
11/17/31(f) EUR 193 212,867

Security
Par

(000) Value
Asset-Backed Securities (continued)
Carlyle US CLO Ltd.(e):
Series 2016-4A, Class BR,
4.57%, 10/20/27(f) USD 250 $ 249,813
Series 2017-2A, Class C, (3 mo. LIBOR US + 3.70%), 6.17%, 07/20/31(d) 500 503,783
Cedar Funding Ltd., Series 2017-8A, Class D, 5.70%, 10/17/30(e) 535 537,363
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Cent CLO 17 Ltd., Series C17A(e)(f):
Class BR, 4.37%, 04/30/31 500 496,125
Class DR, 8.52%, 04/30/31 750 717,041
CIFC Funding I Ltd., Series 2017-1A, Class D, (3 mo. LIBOR US + 3.50%),
5.97%, 04/23/29(d)(e) 500 502,615
CIFC Funding Ltd.(e)(f):
Series 2014-2RA, Class A3, 4.39%, 04/24/30 500 496,680
Series 2014-4RA, Class A2, 4.11%, 10/17/30 250 249,971
Series 2014-4RA, Class B, 4.66%, 10/17/30 250 249,846
Series 2014-4RA, Class C, 5.66%, 10/17/30 250 249,995
Series 2018-1A, Class C, 4.19%, 04/18/31 500 493,145
Series 2018-4A, Class B, 4.53%, 10/17/31 250 248,290
Dryden 37 Senior Loan Fund, Series 2015-37A, Class DR, 4.94%, 01/15/31(e)(f) 500 487,983
Dryden Senior Loan Fund (d)(e):
Series 2014-36A, Class DR, (3 mo. LIBOR US + 4.24%), 6.68%, 01/15/28 1,500 1,506,787
Series 2017-50A, Class C, (3 mo. LIBOR US + 2.25%), 4.69%, 07/15/30 500 500,436
Fillmore Park CLO Ltd., Series 2018-1A, Class D, 5.15%, 07/15/30(e)(f) 500 495,420
Galaxy XV CLO Ltd., Series 2013-15A, Class BR, 4.04%, 10/15/30(e)(f) 250 248,997
Galaxy XVIII CLO Ltd., Series 2018-28A, Class C, 4.29%, 07/15/31(e)(f) 250 247,551
Galaxy XXIV CLO Ltd., Series 2017-24A, Class C, 4.14%, 01/15/31(e)(f) 250 245,578
Galaxy XXV CLO Ltd., Series 2018-25A, Class D, 5.47%, 10/25/31(e)(f) 250 250,052
Galaxy XXVI CLO Ltd., Series 2018-26A, Class B, 4.35%, 11/22/31(e)(f)(g) 250 250,000
Galaxy XXVII CLO Ltd., Series 2018-27A, Class D, 5.38%, 05/16/31(e)(f) 500 492,151

2

Edgar Filing: BLACKROCK CORPORATE HIGH YIELD FUND, INC. - Form N-Q

7



Consolidated Schedule of Investments  (unaudited) (continued)

November 30, 2018

BlackRock Corporate High Yield Fund, Inc. (HYT)

(Percentages shown are based on Net Assets)

Security
Par

(000) Value
Asset-Backed Securities (continued)
Goldentree Loan Management US CLO 3 Ltd., Series 2018-3A, Class C,
4.37%, 04/20/30(e)(f) USD 550 $ 545,488
Greenwood Park CLO Ltd., Series 2018-1A, Class D, 4.94%, 04/15/31(e)(f) 500 489,022
Harvest CLO XVI DAC, Series 16X, Class ER, 5.57%, 10/15/31(f) EUR 530 567,188
Highbridge Loan Management Ltd. (e)(f):
Series 12A-18, Class B, 4.22%, 07/18/31 USD 750 740,968
Series 8A-2016, Class CR, 4.30%, 07/20/30 500 493,696
Jay Park CLO Ltd., Series 2016-1A, Class CR, 5.18%, 10/20/27(e)(f) 276 275,942
LCM XV LP, Series 15A, Class CR, (3 mo. LIBOR US + 2.40%), 4.87%, 07/20/30(d)(e) 500 501,658
LCM XXV Ltd., Series 25A, Class B2, (3 mo. LIBOR US + 1.65%), 4.12%,
07/20/30(d)(e) 264 263,999
Madison Park Funding XIII Ltd., Series 2014-13A, Class CR2, 4.35%, 04/19/30(e)(f) 500 499,415
Madison Park Funding XV Ltd., Series 2014-15A, Class CR, (3 mo. LIBOR US +
3.45%),
5.96%, 01/27/26(d)(e) 500 500,774
Madison Park Funding XVI Ltd., Series 2015-16A, Class D, (3 mo. LIBOR US +
5.50%),
7.97%, 04/20/26(d)(e) 500 489,609
Madison Park Funding XXV Ltd., Series 2017-25A, Class B, (3 mo. LIBOR US +
2.35%),
4.84%, 04/25/29(d)(e) 550 550,706
Madison Park Funding XXXI Ltd.,
Series 2018-31A(e)(f)(g):
Class B, 4.48%, 01/23/31 250 250,000
Class C, 4.93%, 01/23/31 250 250,000
Class D, 5.78%, 01/23/31 250 250,000
Class E, 8.38%, 01/23/31 250 250,000
Mill Creek II CLO Ltd., Series 2016-1A, Class E, (3 mo. LIBOR US + 7.75%),
10.22%, 04/20/28(d)(e) 500 500,034
Neuberger Berman CLO XVI-S Ltd., Series 2017-16SA, Class D, 4.94%, 01/15/28(e)(f) 500 496,746
Neuberger Berman CLO XVII Ltd., Series 2014-17A, Class DR, (3 mo. LIBOR US +
3.65%), 6.12%, 04/22/29(d)(e) 500 503,740
Neuberger Berman CLO XVIII Ltd.,
Series 2014-18A(e)(f):
Class BR2, 4.64%, 10/21/30 500 499,565
Class CR2, 5.49%, 10/21/30 1,500 1,499,683

Security
Par

(000) Value
Asset-Backed Securities (continued)
Neuberger Berman CLO XXII Ltd., Series 2016-22A, Class CR, 4.65%, 10/17/30(e)(f) USD 250 $ 249,759
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Neuberger Berman CLO XXIII Ltd.,
Series 2016-23A(e)(f):
Class CR, 4.60%, 10/17/27 500 499,644
Class DR, 5.35%, 10/17/27 280 279,942
Oak Hill Credit Partners,
Series 2014-10RA(e)(f)(g):
Class B, 1.00%, 12/12/30 1,000 1,000,000
Class C, 1.00%, 12/12/30 508 508,000
Octagon Investment Partners 37 Ltd., Series 2018-2A, Class B, 4.11%, 07/25/30(e)(f) 250 246,399
Octagon Investment Partners Ltd., Series 2016-1A, Class DR, 5.29%, 07/15/30(e)(f) 500 500,029
Octagon Investment Partners XVI Ltd., Series 2013-1A, Class CR, 4.19%, 07/17/30(e)(f) 250 247,549
Octagon Investment Partners XVII Ltd.,
Series 2013-1A(e)(f):
Class BR2, 3.89%, 01/25/31 500 496,577
Class CR2, 4.19%, 01/25/31 750 735,544
Octagon Investment Partners XXII Ltd., Series 2014-1A, Class DRR, 5.22%,
01/22/30(e)(f) 1,000 990,497
Octagon Investment Partners XXXII Ltd., Series 2017-1A, Class E, 8.64%,
07/15/29(e)(f) 500 503,364
Octagon Loan Funding Ltd., Series 2014-1A, Class BRR, 4.34%, 11/18/31(e)(f) 250 250,000
OHA Credit Partners XI Ltd., Series 2015-11A, Class DR, 5.45%, 01/20/32(e)(f) 266 262,216
OZLM VI Ltd., Series 2014-6A(e)(f):
Class B1S, 4.55%, 04/17/31 500 499,234
Class CS, 5.58%, 04/17/31 500 503,313
OZLM XIX Ltd., Series 2017-19A, Class C, 5.54%, 11/22/30(e)(f) 500 502,491
OZLM XX Ltd., Series 2018-20A(e)(f):
Class B, 4.42%, 04/20/31 500 495,866
Class C, 5.42%, 04/20/31 750 743,299
OZLME III DAC, Series 3X, Class E, 4.80%, 08/24/30(f) EUR 100 105,534
Palmer Square CLO Ltd., Series 2013-2A(e)(f):
Class A2RR, 4.20%, 10/17/31 USD 250 249,914
Class BRR, 4.65%, 10/17/31 334 333,719
Class CRR, 5.65%, 10/17/31 334 333,952

3
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Consolidated Schedule of Investments  (unaudited) (continued)

November 30, 2018

BlackRock Corporate High Yield Fund, Inc. (HYT)

(Percentages shown are based on Net Assets)

Security
Par

(000) Value
Asset-Backed Securities (continued)
Park Avenue Institutional Advisers CLO Ltd., Series 2016-1A, Class A2R,
4.48%, 08/23/31(e)(f) USD 500 $ 500,247
Regatta VII Funding Ltd.,
Series 2016-1A(e)(f)(g):
Class CR, 1.00%, 12/20/28 250 250,000
Class DR, 1.00%, 12/20/28 500 500,000
Rockford Tower CLO Ltd.(e)(f):
Series 2018-1A, Class B, 4.36%, 05/20/31 600 598,491
Series 2018-1A, Class D, 5.64%, 05/20/31 500 497,192
Series 2018-2A, Class C, 4.63%, 10/20/31 250 247,361
RR 5 Ltd., Series 2018-5A, Class B,
4.68%, 10/15/31(e)(f) 250 249,806
Sound Point CLO III Ltd., Series 2013-2RA, Class C, 4.34%, 04/15/29(e)(f) 500 498,058
Stewart Park CLO Ltd., Series 2015-1A, Class DR, 5.04%, 01/15/30(e)(f) 1,000 988,270
Symphony CLO XII Ltd., Series 2013-12A, Class DR, (3 mo. LIBOR US + 3.25%),
5.69%, 10/15/25(d)(e) 1,000 1,001,007
TIAA CLO IV Ltd., Series 2018-1A, Class A2, 1.00%, 01/20/32(e)(f)(g) 500 500,000
TICP CLO XI Ltd., Series 2018-11A(e)(f):
Class C, 4.59%, 10/20/31 250 249,544
Class D, 5.49%, 10/20/31 250 249,718
TICP CLO XII Ltd., Series 2018-12A(e)(f)(g):
Class C, 1.00%, 01/15/31 250 250,000
Class D, 1.00%, 01/15/31 500 500,000
Treman Park CLO Ltd., Series 2015-1A, Class C3RR, 4.46%, 10/20/28(b)(e)(f) 250 250,000
TRESTLES CLO II Ltd., Series 2018-2A, Class A2, 4.00%, 07/25/31(e)(f) 250 249,872
Venture XXVI CLO Ltd., Series 2017-26A, Class D, (3 mo. LIBOR US + 4.25%),
6.72%, 01/20/29(d)(e) 750 757,263
Voya CLO Ltd.(e):
Series 2014-1A, Class BR2, 4.34%, 04/18/31(f) 500 501,449
Series 2014-2A, Class A2AR, (3 mo. LIBOR US + 1.65%), 4.10%, 04/17/30(d) 250 250,187
Series 2014-4A, Class BR2, 4.53%, 07/14/31(f) 366 364,349
Series 2017-1A, Class C, (3 mo. LIBOR US + 3.33%), 5.78%, 04/17/30(d) 250 251,139

Security
Par

(000) Value
Asset-Backed Securities (continued)
Webster Park CLO Ltd., Series 2015-1A, Class CR, 5.37%, 07/20/30(e)(f) USD 500 $ 498,913
Westcott Park CLO Ltd., Series 2016-1A(d)(e):
Class D, (3 mo. LIBOR US + 4.35%), 6.82%, 07/20/28 500 505,197
Class E, (3 mo. LIBOR US + 7.20%), 9.67%, 07/20/28 500 508,772
York CLO 1 Ltd., Series 2014-1A(e)(f):
Class BRR, 3.82%, 10/22/29 250 249,757
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Class CRR, 4.27%, 10/22/29 500 499,951
York CLO Ltd., Series 2016-1A, Class DR, (3 mo. LIBOR US + 3.60%),
6.07%, 10/20/29(d)(e) 500 499,653
York CLO-3 Ltd., Series 2016-1A, Class ER, (3 mo. LIBOR US + 6.40%),
8.87%, 10/20/29(d)(e) 500 503,264
York CLO-5 Ltd., Series 2018-1A, Class E, 8.44%, 10/22/31(e)(f) 250 239,355

Total Asset-Backed Securities � 4.9%
(Cost � $68,166,914) 68,068,993

Corporate Bonds � 111.1%

Aerospace & Defense � 3.3%
Arconic, Inc.:
6.15%, 08/15/20 1,540 1,586,350
5.87%, 02/23/22 705 716,633
5.13%, 10/01/24 4,924 4,776,280
5.90%, 02/01/27 1,101 1,056,960
BBA US Holdings, Inc., 5.38%, 05/01/26(e) 1,733 1,676,677
Bombardier, Inc.(e):
7.75%, 03/15/20 1,434 1,460,888
8.75%, 12/01/21 2,981 3,074,156
5.75%, 03/15/22 419 398,050
6.00%, 10/15/22 1,369 1,297,264
6.13%, 01/15/23 2,948 2,800,600
7.50%, 12/01/24 4,591 4,367,189
7.50%, 03/15/25 5,584 5,304,800
7.45%, 05/01/34 686 596,820
KLX, Inc., 5.88%, 12/01/22(e) 4,175 4,297,641
Koppers, Inc., 6.00%, 02/15/25(e) 771 690,045
Kratos Defense & Security Solutions, Inc., 6.50%, 11/30/25(e) 1,357 1,397,710
Pioneer Holdings LLC/Pioneer Finance Corp., 9.00%, 11/01/22(e) 1,170 1,193,400
TDC A/S, 3.75%, 03/02/22 EUR 290 361,532
TransDigm UK Holdings PLC,
6.88%, 05/15/26(e) USD 2,699 2,665,262

4
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Consolidated Schedule of Investments  (unaudited) (continued)

November 30, 2018

BlackRock Corporate High Yield Fund, Inc. (HYT)

(Percentages shown are based on Net Assets)

Security
Par

(000) Value
Aerospace & Defense (continued)
TransDigm, Inc.:
6.00%, 07/15/22 USD 3,518 $ 3,518,000
6.50%, 07/15/24 2,349 2,354,872
6.50%, 05/15/25 430 428,388

46,019,517
Air Freight & Logistics � 0.2%
XPO Logistics, Inc., 6.50%, 06/15/22(e) 2,454 2,496,945

Airlines � 0.2%
US Airways Pass-Through Trust, Series 2013-1, Class B, 5.38%, 05/15/23 2,697 2,764,159

Auto Components � 1.0%
Adient Global Holdings Ltd., 3.50%, 08/15/24 EUR 561 508,074
Allison Transmission, Inc., 5.00%, 10/01/24(e) USD 827 795,988
Federal-Mogul LLC/Federal-Mogul Financing Corp., 5.00%, 07/15/24 EUR 220 257,107
Fiat Chrysler Automobiles NV,
3.75%, 03/29/24 400 483,452
Fiat Chrysler Finance Europe,
4.75%, 07/15/22 367 457,029
Fiat Chrysler Finance Europe SA, 6.75%, 10/14/19 160 190,666
GKN Holdings PLC, 3.38%, 05/12/32 GBP 405 485,347
Goodyear Tire & Rubber Co., 5.00%, 05/31/26 USD 471 428,610
Icahn Enterprises LP/Icahn Enterprises Finance Corp.:
6.00%, 08/01/20 140 141,050
6.25%, 02/01/22 1,452 1,475,595
6.75%, 02/01/24 1,586 1,595,912
6.38%, 12/15/25 982 969,725
IHO Verwaltungs GmbH(h):
(2.75% Cash or 3.50% PIK), 2.75%, 09/15/21 EUR 262 295,689
(3.25% Cash or 4.00% PIK), 3.25%, 09/15/23 615 678,077
(3.75% Cash or 4.50% PIK), 3.75%, 09/15/26 125 136,383
(4.50% Cash or 5.25% PIK), 4.50%, 09/15/23(e) USD 1,367 1,271,310
Schaeffler Finance BV, 4.75%, 05/15/23(e) 440 429,000
Tesla, Inc., 5.30%, 08/15/25(e) 2,975 2,569,656
Volvo Car AB, 2.00%, 01/24/25 EUR 400 422,373

13,591,043
Banks � 1.1%
Allied Irish Banks PLC(5 year EUR Swap + 3.95%), 4.13%, 11/26/25(i) 710 824,050
Security Value
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Par
(000)

Banks (continued)
Banco BPM SpA:
2.75%, 07/27/20 EUR 800 $ 907,664
1.75%, 04/24/23 280 291,423
Banco de Sabadell SA, 5.38%, 12/12/28(f) 200 226,200
Banco Espirito Santo SA(a)(j):
4.75%, 01/15/19 1,900 618,410
4.00%, 01/21/19 1,100 367,367
Banco Popolare di Milano Sarl, 4.25%, 01/30/19 200 227,458
Bank of Ireland(5 year EUR Swap + 3.55%),
4.25%, 06/11/24(i) 540 616,754
Bank of Ireland Group PLC, 3.13%, 09/19/27(f) GBP 100 120,145
Bankia SA(i):
(5 year EUR Swap + 3.17%), 4.00%, 05/22/24 EUR 700 798,017
(5 year EUR Swap + 3.35%), 3.38%, 03/15/27 200 228,254
Barclays PLC:
4.38%, 09/11/24 USD 3,020 2,803,796
5.20%, 05/12/26 800 761,780
CaixaBank SA(i):
(5 year EUR Swap + 3.35%), 3.50%, 02/15/27 EUR 200 232,949
(5 year EUR Swap + 2.35%), 2.75%, 07/14/28 100 111,132
CIT Group, Inc.:
5.00%, 08/15/22 USD 278 279,051
5.00%, 08/01/23 404 405,010
5.25%, 03/07/25 902 906,330
6.13%, 03/09/28 634 649,850
6.00%, 04/01/36 2,800 2,583,000
Deutsche Pfandbriefbank AG, 4.60%, 02/22/27 EUR 100 117,194
IKB Deutsche Industriebank AG, 4.00%, 01/31/28(f) 200 220,469
Intesa Sanpaolo SpA:
2.13%, 08/30/23 200 223,259
6.63%, 09/13/23 956 1,195,192
Swedbank AB(5 year USD Swap + 3.77%),
5.50%(i)(k) USD 200 196,000

15,910,754
Beverages � 0.2%
BWAY Holding Co., 4.75%, 04/15/24 EUR 423 462,285
Horizon Parent Holdings Sarl, (8.25% Cash or 9.00% PIK), 8.25%, 02/15/22(h) EUR 350 403,760
OI European Group BV, 4.00%, 03/15/23(e) USD 1,110 1,037,850

5
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Consolidated Schedule of Investments  (unaudited) (continued)

November 30, 2018

BlackRock Corporate High Yield Fund, Inc. (HYT)

(Percentages shown are based on Net Assets)

Security
Par

(000) Value
Beverages (continued)
Silgan Holdings, Inc., 3.25%, 03/15/25 EUR 230 $ 261,533

2,165,428
Building Materials � 0.1%
Jeld-Wen, Inc., 4.63%, 12/15/25(e) USD 823 736,585
Titan Global Finance PLC, 2.38%, 11/16/24 EUR 246 260,520

997,105
Building Products � 1.1%
American Builders & Contractors Supply Co., Inc., 5.75%, 12/15/23(e) USD 860 858,882
BMBG Bond Finance SCA, 3.00%, 06/15/21 EUR 225 255,037
CPG Merger Sub LLC, 8.00%, 10/01/21(e) USD 2,165 2,143,350
Jeld-Wen, Inc., 4.88%, 12/15/27(e) 129 112,553
Masonite International Corp.(e):

5.63%, 03/15/23 2,959 2,951,602
5.75%, 09/15/26 989 933,369
PGT Escrow Issuer, Inc., 6.75%, 08/01/26(e) 665
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