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EEs| 3, 437, 820 0.92
NI a—H 2,068, 748 0. 55
A~ VR 1,872,703 0. 50
TANT R 1,261,418 0. 34
KA 1, 166, 154 0.31
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RS 357, 058 0. 10
AA A 327, 525 0. 09
A =T 231, 620 0. 06
N = — 207, 555 0. 06
F—=ALZVT 176, 008 0. 05
XUy 117, 877 0.03
Ax v 43, 310 0.01
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KA 1, 063, 740 0.28
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F—=ALZVT 342, 203 0. 09
NI a—H 3217, 795 0. 09
~ B 245, 103 0.07
/NeF 166, 030, 112 44, 32
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1. | KCAD HOLDINGS I LIMITED | ¥&[= TR F— 1,603,811, 533. 00 0.01 | 9,462, 954. 01 0.01 | 9,703,059.77 | 2.59
2. | STANLEY MARTIN ‘B’ pNES (YNGR 4,500. 00 | 1,000.00 | 4,500,000.00 | 1,961.76 | 8,827,908.12 | 2.36
3. S(E,QEE)GROUP INC/THE T E | WAEE 1, 834. 00 921.57 | 1,690,166.81 | 1,829.72 | 3,355, 711.62 | 0.90
.
(b) f&F
(20184F 5 H K H BIfE)
) Filss _— - K kv B
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1. %58 SPECTALTY: CHEMICALS thAE 7.500 | 20254£10 H 18 H 5,768,526.00 | 5,748,048.06 | 7,852,117.59 | 2.10
2. | CNX RESOURCES CORP FEE 5.875 | 20224F 4 A 15H 3,499, 000. 00 | 3, 442,064.80 | 3,525,312.48 | 0.94
3. | CENTURYLINK INC ‘B’ H— e B— 4.730 | 20254F 1 A31H 3,276, 787.50 | 3,262,405.87 | 3,233,370.07 | 0.86
4. EKL)ESTNSISIANNEL WORLDWIDE Eawi= 6.500 | 20224E11 A 15H 3,131,000.00 | 3,118,635.85 | 3,194,935.02 | 0.85
5. | CSC HOLDINGS LLC ‘144A’ | A 10. 875 | 2025410 H 15H 2,230, 000.00 | 2,653,576.57 | 2,584,012.50 | 0.69
6. | DJO FINANCE LLC B— e m— 5.230 | 2020466 A 8 H 2,371,472.33 | 2,359,751.69 | 2,376,903.00 | 0.63
7. Ekgggg?g Egﬁﬁl’?ﬂix A& 6.500 | 20224E2 A 1 H 1,975, 000.00 | 2,006,782.34 | 2,026,843.75 | 0.54
8. | FIRST DATA CORP ‘144A° (A 5.750 | 20244F 1 A15H 1,928,000.00 | 1,935,694.25 | 1,937,640.00 | 0.52
9. | SPRINT CORP (A 7.125 | 20244E 6 H15H 1,876, 000.00 | 1,801,956.70 | 1,883,035.00 | 0.50
€CO HOLDINGS LLC VIA CCO
10. | HOLDINGS CAPITAL CORP i 5.125 | 202745 A 1 H 1,999, 000. 00 | 2,018,466.40 | 1,864,067.50 | 0.50
‘1448
11. | HD SUPPLY INC ‘144A’ FEAE 5.750 | 20244F 4 A15H 1,764, 000.00 | 1,838,932.44 | 1,858,815.00 | 0.50
12. | AVANTOR INC ‘144A° A 6.000 | 20244104 1 H 1,872,000.00 | 1,890,223.65 | 1,847,430.00 | 0.49
13. A%Hii, US FINANCE I CORP FEAEf 5.375 | 202347 A15H 1,725,000.00 | 1,722,544.58 | 1,696,968.75 | 0.45
14. | TENET HEALTHCARE CORP Fawis 8.125 | 202244 A 1 H 1,567,000.00 | 1,586,134.18 | 1,641,432.50 | 0.44
BRAND ENERGY &
15. | INFRASTRUCTURE SERVICES | #—&4 « m— 6.609 | 20244F6 A21H 1,558,225.00 | 1,544,697.55 | 1,567,387.36 | 0.42
INC FRN
16. ggﬁgg%goﬂgugfwégﬁs B—l e m— 3.990 | 20254F 4 A30H 1,506, 963.81 | 1,506,963.81 | 1,508,500.91 | 0.40
17. gﬁéigﬁogg}%gﬁl?ﬁ, FRN H—I e m— 4.005 | 20254F 1 A31H 1,470,150.00 | 1,467,071.12 | 1,473,163.81 | 0.39
MGM GROWTH PROPERTIES
18. SFI)ERQE;NEIEZ\E(TJEEE(SEIP 1P HAE 5.625 | 202445 A 1 H 1,459,000.00 | 1,511,374.88 | 1,467,039.09 | 0.39
ISSUER INC
19. ék;m US FINANCE T CORP |y ) L men 4.230 | 202547 H28H 1,461,466.49 | 1,457,745.44 | 1,454,889.89 | 0.39
20. | CAMELOT FINANCE SA FRN H—hea— 5.230 | 20234104 3 H 1,452,985.43 | 1,452,985.43 | 1,453,900.81 | 0.39
21. BVI‘ZZ?ONE CQP HOLDCO LP HAE 6.500 | 20214 3 A20H 1, 450, 000. 00 | 1,450, 000.00 | 1,450,000.00 | 0.39
22. | CENTURYLINK INC ‘A’ H—h e a— 4.730 | 20224F11H 1 H 1,431,875.00 | 1,421,374.84 | 1,427,851.43 | 0.38
23. | LIGADO NETWORKS LLC FRN | #—& « m—> 0.000 | 20204E12H 7 H 5,013,111.58 | 4,811,222.15 | 1,416,204.02 | 0.38
24. h“ﬁ%;gﬁxg ;%?ORMANCE thAE 3.880 | 20214F10H 24 H 1,310,000.00 | 1,284,829.77 | 1,382,050.00 | 0.37
25. V%E@E&”“ BRISTOL LLC |y ) v mey 4.419 | 20264F 1 A15H 1,382,000.00 | 1,378,749.26 | 1,377,135.36 | 0.37
26. | ARCONIC INC awi= 5.125 | 20244104 1 H 1, 368,000. 00 | 1,386,060.52 | 1,370,736.00 | 0.37
ORTHO-CLINICAL
27. géﬁggoggﬁcﬁc VIA thfE 6.625 | 202245 A15H 1,388, 000.00 | 1,304,950.12 | 1,365,445.00 | 0.36
DIAGNOSTICS SA ‘14477
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(201051 A318) 613, 168 66, 651 ] 5.78 628
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(201151 A318) 602, 728 65, 517 ] 6.23 677
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(201451 A318) 711, 522 77, 342 ] 6.23 677
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(20155 1 A318) 610, 040 66, 311 ] 5. 99 651
FBIODFHEE R
(20165 1 A310) 449, 703 48, 883 ] 5.31 577
FOSFHEE R
(201751 A318) 413, 538 44, 952 ] 5. 82 633
FISFHEE R
(201851 A310) 386, 888 42, 055 ] 5. 82 633
201742 AR H 416, 319 45, 254 ] 5. 82 633
3HKRH 420, 210 45, 677 ] 5.81 632
4 HKH 419, 761 45, 628 ] 5. 82 633
5 HKH 417, 248 45, 355 ] 5.82 633
6 HKH 411, 452 44,725 ] 5.78 628
7HRA 407, 888 44,337 J 5.83 634
8 HARH 399, 247 43, 398 J 5.77 627
9 HAKRH 401, 023 43, 591 ] 5. 81 632
103K H 396, 811 43,133 J 5. 82 633
11AXRHA 391, 878 42, 597 J 5.79 629
12AFKH 389, 171 42, 303 J 5.79 629
201841 A& H 386, 888 42, 055 ] 5. 82 633

(F) BAE, A= 7V AE, BRERNTIEY 7R ] ZREHFOHBEIRTE L TV D,
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@ HEOHERS
7T A ] ZAAEk

AAt — 1 4720 Sfd4 (BLs A -
L

12 FHEEE 0. 403763 43. 89
FARESS iy 0. 352951 38. 37
HE 1A G 0.475718 51.71
B 16 FHFEEE 0. 484482 52. 66
H 163G 0. 463311 50. 36
TR 0.371455 40. 38
ARES sy 0. 371362 40. 37
FIIRFHEEE 0. 350738 38.13
FE205FHFEE 0. 332469 36. 14
FE21 S FHREE 0. 349132 37.95
201742 H21H 0. 030404 3.30
3 A21H 0. 026788 2.91
4 H20H 0. 028455 3. 09
5 H22H 0. 030457 3.31
6 H20H 0. 027697 3.01
7 H20H 0. 028652 3.11
8 H21H 0. 030457 3.31
9 A20H 0. 028455 3. 09
10H20H 0. 028455 3. 09
11H20H 0. 029607 3.22
12H20H 0. 028405 3. 09
20184 1 H22H 0. 031300 3. 40

(FEL) ZhboHFIREESINELO TR,
(JE2) BT 1ERIOREHT. 0.3469502K NL, RERDBEEHL, 9.757672K KL TH 5,

<BBIFHR>

e )| (oD o ob b E) | o et | (D e b EE) | e oty | B EEORE | mERORs

0.371455%R)L | 0.371362:KR)L | 0.350738%N)L | 0.332469KR)L | 0.349132:KR)L | 0.346950XR)L |  9.757672KR)L
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@ WgR=ROHER
7 T A ] ZAFFAESS

ES S s (%) B
2 FHEE —39.31
CARES KIS 61.82
AR FHEE 16. 02
1SR FHEE 3.28
B16RFHEEE 12.16
HITRFHERE 090
H I8 FHFE 2. 11
FRCESH KRS —5.50
F20RF ML 15. 87
B2 D FHERE 6. 00

(F) g% (%) =100X (a—b) /b
a =RFMEERO 1 0470 0 MG REAAE (UEZRFHFEEOSRLE DA FHHZ N A T-4H)
b =YUHSFHEEOBEATORFHEERD 1 0Y 70 MG FEME (Oied H—2)
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(4) RERVERLOEE

TRLEITI0SFHEEICRB T 2 IEE L OE R L O FEE 2 b NS YLAFERBEORITH DU
PO LB THDH,
7 T A J Ak
BRoe A% | APICBT | BRBK | AN | BITHERE | ARHICBT
% e R4 LHERERE DFITH R
12 FHEE 8, 508, 900 8,508,900 | 47,180,280 | 47,180,280 | 110,012,041 | 110,012, 041
EAREAE ity 26,504,070 | 26,504,070 | 34,768,561 | 34,768,561 | 101,747,550 | 101, 747,550
AR 17,795,070 | 17,795,070 | 28,027,050 | 28,027,050 | 91,515,570 | 91,515,570
F15NFHEE 14,412,250 | 14,412,250 | 24,942,570 | 24,942,570 | 80,985,250 | 80, 985, 250
16 FHEE 16,743,820 | 16,742,020 | 20,631,370 | 20,597,380 | 77,097,700 | 76,805, 340
BITRFHEE 29,042,787 | 29,042,487 | 18,827,812 | 18,733,412 | 87,312,675 | 87,114,415
ISR FHFE 18,649,139 | 18,611,739 | 22,010,032 | 21,986,582 | 83,951,782 | 83,739,572
F19RFHEE 10,591,788 | 10,591,687 | 23,262,789 | 23,219,309 | 71,280,781 | 71,111,950
205 FHEE 6, 799, 222 6,784,122 | 16,813,792 | 16,793,031 | 61,266,211 | 61,103, 041
VAR ity 26, 255, 803 5,677,291 | 30,313,282 | 24,505,100 | 57,208,732 | 42,275,232

(1E) F2ANRFHEEIZOWTIE, AFRN EARFA O DL TIT O 232 48
BB Z T L T D, Leaio T,
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. MEEEFEE

(20184 1 A 7 A BifE)
FZrlg (VER) | TH VB XUV EERL)
I GREREE 434, 659, 1262k /v 47, 247, 447
o AfEREE 47,771, 250k KL 5,192, 735
M W EREE (1 —1) 386, 887, 8762k K1 42, 054, 712
IV FATH A 7 7 A AZASAES 6, 965, 089 0
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, I
(o IR v ) 96, 65411
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7 T A BRASHES 5. 73K Rv 623M
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(yy;¥GX§ﬁﬁ@iyy) 10.89S G D 8841
7T A ] ZASAESF 5.82% Kv 63314
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20184 1 A31 HBIfE

TERD *k Kv M
436, 824, 761 47, 482, 852
(19, 507, 466) (2, 120, 462)
2(a) 417,317, 295 45, 362, 390
2(a) 4,193, 867 455, 873
2(a) 11, 689, 050 1,270, 600
2(a) 1, 066, 901 115,972
2(d) 76, 793 8, 347
2(d) 2,714 295
312, 506 33, 969
434, 659, 126 47, 247, 447
2(a) 7,562, 743 822, 070
12 26, 000, 000 2, 826, 200
2(1) 98, 742 10, 733
2(a) 707 77
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2(a) 1, 766, 991 192, 072
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2(c) 24,136, 771 2,623, 667
2(c) 1, 541 168
24, 138, 359 2,623, 840
4 2, 434, 249 264, 603
4 2,031, 535 220, 828
6 182, 787 19, 869
7 15, 853 1,723
57, 300 6, 229
97, 056 10, 550
10 201, 295 21, 881
5 101, 427 11, 025
8 114, 409 12, 436
997 108
12 421, 062 45, 769
16, 551 1, 799
5,674,521 616, 820
18, 463, 838 2,007,019
2(a), 2(b) 21, 204, 089 2, 304, 884
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2(d) (5, 995) (652)
2(d), 2(e) (1,905, 144) (207, 089)
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2(d) (928) (101)
8, 481, 560 921, 946
24, 577, 034 2,671, 524
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20184F 1 A31 HHI(E

HIERTE FRITZIISH BERZRISH HARRATHE

SISO mE-g O%k ZAEIE O
7 T A NGB AR AR 8, 275, 847 755, 329 2, 066, 087 6, 965, 089
7T A NGB IS AR
(o HR— - B 120, 677 — 24, 023 96, 654
(I~ Uf)
7T A A DSR2 38 GRS 347, 052 567, 655 90, 407 824, 300
7 T A B A RCRSE 3EE S 906, 487 4, 000 213,110 697, 377
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(3) REAMMAFHAMKREF

LI AT TO— e R— T x A

20184F 1 A 31 HHIE

Eed LIRS

AFBEESFEGIATIC L5 L TV A RIFZDMORH TS T]EI SN HRERBEAMASFRUIIR— - I—7 v FEMA

s s e
&%
F—RA+SU7T
USD 341,000  FMG Resources August 2006 Pty Ltd ‘144A° 9.75% 1/3/2022 375, 952 0.10
USD 234, 544 g?igé% égj;g?ééﬁg ‘2013-1C"  Pass Through Trust 938, 953 0.06
614, 905 0.16
NZa—4
USD 18,000  Aircastle Ltd 5.125% 15/3/2021 18, 833 0.01
USD 237,000 Aircastle Ltd 5.50% 15/2/2022 252,701 0. 07
USD 295,000 Aircastle Ltd 6.25% 1/12/2019 309, 573 0. 08
USD 933,000 Digicel Ltd ‘144A 6.00% 15/4/2021 926, 002 0.24
USD 156,000  IHS Markit Ltd ‘144A° 4.00% 1/3/2026 151, 905 0.04
USD 165,000  IHS Markit Ltd ‘144A° 4.75% 15/2/2025 171, 600 0.04
USD 474,000 Viking Cruises Ltd ‘144A° 5.875% 15/9/2027 476, 370 0.12
USD 38,000 Viking Cruises Ltd ‘144A° 6.25% 15/5/2025 39, 140 0.01
USD 93,000  Weatherford International Ltd 5.95% 15/4/2042 74, 400 0. 02
USD 311,000  Weatherford International Ltd 6.50% 1/8/2036 268, 238 0. 07
USD 125,000 Weatherford International Ltd 7.75% 15/6/2021 132, 109 0. 03
USD 40,000  Weatherford International Ltd 8.25% 15/6/2023 42,100 0.01
USD 244, 000 Weatherford International Ltd 9.875% 15/2/2024 265, 960 0.07
3, 128,931 0.81
hFr5
USD 48, 000 ig}é;;gzic ULC Via New Red Finance Inc 47, 100 0.01
USD 1, 597, 000 }g}%g;gogg ULC Via New Red Finance Inc 1,592, 688 0. 41
USD 633, 000 ?;§5338?ga ‘2013-1C" Pass Through Trust 639, 457 0.17
USD 18,000 Bombardier Inc ‘144A° 6.00% 15/10/2022 18, 000 0. 00
USD 521,000  Bombardier Inc ‘144A’ 6. 125% 15/1/2023 524,907 0.14
USD 561,000 Bombardier Inc ‘144A° 7.50% 1/12/2024 586, 245 0.15
USD 1,037,000  Bombardier Inc ‘144A° 7.50% 15/3/2025 1,078, 480 0. 28

("
i

i

<)



AFBFEFEEIATIC LS L TV A REZDOMORFTHIZE TG S HBERMREMAFRVOIR— - I—7 v FEMA

RE® #47 pm ., RARRLE
USD 174,000  Bombardier Inc ‘144A° 7.75% 15/3/2020 187, 485 0. 05
USD 200,000 Bombardier Inc ‘144A° 8.75% 1/12/2021 222,460 0. 06
s 2,000 Broskield fstdemial, froprtics fo Vi bockriel iz oo
USD 663,000 First Quantum Minerals Ltd ‘144A’ 7.00% 15/2/2021 686, 205 0.18
USD 330,000 First Quantum Minerals Ltd ‘144A” 7.25% 15/5/2022 341, 963 0. 09

USD 63,000 GW Honos Security Corp ‘144A° 8.75% 15/5/2025 68, 198 0. 02
USD 117,000 Kinross Gold Corp ‘144A" 4.50% 15/7/2027 118,024 0.03

USD 95,000 Kinross Gold Corp 6.875% 1/9/2041 109, 725 0. 03

USD 92,000 Lions Gate Entertainment Corp ‘144A° 5.875% 1/11/2024 97, 865 0.03
USD 336,000 Masonite International Corp ‘144A° 5.625% 15/3/2023 349, 020 0.09

USD 48,000 Mattamy Group Corp ‘144A° 6.50% 1/10/2025 50, 640 0.01
USD 268,000 MDC Partners Inc ‘144A° 6.50% 1/5/2024 270, 010 0. 07
USD 730,000 MEG Energy Corp ‘144A° 6.50% 15/1/2025 717, 225 0.19

USD 64,000 MEG Energy Corp ‘144A° 7.00% 31/3/2024 55, 040 0.01
USD 120,000 Norbord Inc ‘144A° 6.25% 15/4/2023 130, 386 0.03
USD 265,000 NOVA Chemicals Corp ‘144A° 4.875% 1/6/2024 265, 663 0. 07

USD 34,000 Precision Drilling Corp ‘144A° 7.125% 15/1/2026 35, 360 0.01

USD 70,000 Precision Drilling Corp 7.75% 15/12/2023 74, 900 0. 02

USD 40,000 Ritchie Bros Auctioneers Inc ‘144A° 5.375% 15/1/2025 41, 100 0.01
USD 260,000 Seven Generations Energy Ltd ‘144A° 5.375% 30/9/2025 261, 950 0. 07
USD 393,000 Seven Generations Energy Ltd ‘144A° 6.875% 30/6/2023 416, 953 0.11
USD 740,000 Teck Resources Ltd 3.75% 1/2/2023 740, 925 0.19
USD 425,000 Teck Resources Ltd 5.20% 1/3/2042 427,125 0.11
USD 495,000 Teck Resources Ltd 5.40% 1/2/2043 507, 375 0.13

USD 9,000 Teck Resources Ltd 6.00% 15/8/2040 10,013 0. 00
USD 635,000 Teck Resources Ltd ‘144A° 8.50% 1/6/2024 715, 169 0.18
USD 246,000 Telesat Canada Via Telesat LLC ‘144A° 8.875% 15/11/2024 274, 290 0. 07
USD 370,000 Tervita Escrow Corp ‘144A° 7.625% 1/12/2021 370, 462 0.10
USD 264,000 Trinidad Drilling Ltd ‘144A° 6.625% 15/2/2025 259,710 0. 07
USD 401, 000 X?é?ZBSBPharmaceut1cals International Inc “144A" 5.50% 359, 647 0.09
USD 520, 000 Yiiiiggzgharmaceutlcals International Inc ‘144A° 5.50% 522, 600 013
USD 270, 000 X?}S?ggzﬁharmaceut1cals International Inc “144A° 5.625% 959, 875 007

USD 1, 277, 000 Xg}gjggzgharmaceut1cals International Inc ‘144A° 5.875% 1,152, 492 0.30
USD 266, 000 Yg}iiggzgharmaceutlcals International Inc “144A° 6. 125% 936, 660 0.06
USD 309, 000 Xg}giggzgharmaceut1cals International Inc “144A° 6.50% 324, 450 0.08
(e <)



AFBFEFEEIATIC LS L TV A REZDOMORFTHIZE TG S HBERMREMAFRVOIR— - I—7 v FEMA

RE® #47 pm ., RARRLE
USD 485, 000 \{Z}ngSZZharmaceuticals International Inc ‘144A° 7.00% 516, 961 0.13
USD 105, 000 Yg}iigngl’harmaceutlcals International Inc ‘144A° 7.50% 105, 021 0.03
EUR 170,000 Valeant Pharmaceuticals International Inc RegS 4.50% 15/5/2023 188, 816 0. 05
USD 336,000 Videotron Ltd ‘144A’ 5.125% 15/4/2027 346, 920 0. 09

16, 578, 672 4.29
TARUEE

USD 14,000 Noble Holding International Ltd 4.625% 1/3/2021 13, 860 0. 00
USD 212,000 Noble Holding International Ltd 7.70% 1/4/2025 189, 740 0. 05
USD 340,000 Noble Holding International Ltd 7.75% 15/1/2024 311, 100 0.08
USD 683,000 Noble Holding International Ltd ‘144A’ 7.875% 1/2/2026 691, 537 0.18

USD 32,000 Park Aerospace Holdings Ltd ‘144A’ 3.625% 15/3/2021 30, 880 0.01

USD 80,000 Transocean Inc 5.80% 15/10/2022 80, 800 0.02
USD 195,000 Transocean Inc 6.80% 15/3/2038 166, 969 0. 04
USD 310,000 Transocean Inc ‘144A° 7.50% 15/1/2026 322,400 0. 08
USD 304,000 Transocean Inc ‘144A° 9.00% 15/7/2023 333, 640 0. 09
USD 200,000 UPCB Finance IV Ltd ‘144A° 5.375% 15/1/2025 203, 560 0. 05
EUR 100,000 UPCB Finance IV Ltd RegS 4.00% 15/1/2027 130, 482 0. 04

2,474, 968 0. 64

ARV S
EUR 100,000 Burger King France SAS RegS FRN 1/5/2023 126, 721 0.03
EUR 100,000 Casino Guichard Perrachon SA RegS 4.498% 7/3/2024 137, 428 0. 04
EUR 100,000  Groupama SA 6.00% 23/1/2027 157,119 0. 04
EUR 100,000 Horizon Holdings I SAS RegS 7.25% 1/8/2023 131, 419 0.03
EUR 100,000 Loxam SAS RegS 6.00% 15/4/2025 135, 134 0. 04

EUR 50,000 NEW Areva Holding SA 4.875% 23/9/2024 70, 116 0.02
GBP 100,000 Orange SA RegS FRN (Perpetual) 160, 051 0. 04
EUR 100,000 Rexel SA RegS 3.50% 15/6/2023 130, 111 0.03

USD 1,100,000  SFR Group SA ‘144A° 6.00% 15/5/2022 1, 075, 250 0. 28
USD 1,174,000  SFR Group SA  ‘144A° 7.375% 1/5/2026 1, 154,923 0.30
EUR 115,000  SFR Group SA RegS 5.375% 15/5/2022 145, 659 0. 04
EUR 100,000 Solvay Finance SA RegS FRN (Perpetual) 139, 251 0.04
EUR 100,000 SPIE SA RegS 3.125% 22/3/2024 129, 980 0.03
EUR 100,000  WFS Global Holding SAS RegS 9.50% 15/7/2022 132, 195 0.03
3, 825, 357 0.99

(e <)



AFBFEFEEIATIC LS L TV A REZDOMORFTHIZE TG S HBERMREMAFRVOIR— - I—7 v FEMA
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EUR 100,000 Adler Pelzer Holding GmbH RegS 4. 125% 1/4/2024 128, 695 0.03
USD 640,000 IHO Verwaltungs GmbH (Pay-in-kind) ‘144A’ 4.50% 15/9/2023 650, 400 0.17
EUR 100,000 IHO Verwaltungs GmbH RegS (Pay-in-kind) 2.75% 15/9/2021 127, 156 0.03
EUR 100,000 IHO Verwaltungs GmbH RegS (Pay—-in-kind) 3.25% 15/9/2023 129, 561 0. 04
EUR 100,000 Senvion Holding GmbH RegS 3.875% 25/10/2022 116, 668 0.03
EUR 75,000  thyssenkrupp AG RegS 1.375% 3/3/2022 94, 760 0.03
Unitymedia Hessen GmbH & Co KG Via Unitymedia NRW GmbH
USD 200, 000 1447 5.00% 15/1/2025 204, 940 0. 05
1, 452, 180 0. 38
FUiw
EUR 100,000 National Bank of Greece SA RegS 2.75% 19/10/2020 127, 210 0.03
127, 210 0.03
FANLSU K
Ardagh Packaging Finance Plc Via Ardagh Holdings USA Inc
USD 238, 000 V44N 4. 25% 15/9/2022 239, 071 0. 06
Ardagh Packaging Finance Plc Via Ardagh Holdings USA Inc
USD 600, 000 1440 6. 00% 30/6/2021 614, 250 0.16
Ardagh Packaging Finance Plc Via Ardagh Holdings USA Inc
USD 590, 000 U440 6. 00% 15/2/2025 606, 225 0.16
Ardagh Packaging Finance Plc Via Ardagh Holdings USA Inc
USD 347, 000 1440 7.95% 15/5/2024 371, 429 0.10
Ardagh Packaging Finance Plc Via Ardagh Holdings USA Inc RegS
EUR 100, 000 6.75% 15/5/2024 136, 125 0.03
1, 967, 100 0.51
1 32)7
EUR 100,000 Assicurazioni Generali SpA RegS FRN 12/12/2042 159, 791 0.04
GBP 100,000 Enel SpA RegS FRN 10/9/2075 162, 699 0. 04
USD 291,000 Telecom Italia SpA/Milano ‘144A° 5.303% 30/5/2024 307, 733 0. 08
EUR 200,000 UniCredit SpA RegS FRN (Perpetual) 276, 298 0.07
906, 521 0.23
=P
USD 896, 000  SoftBank Group Corp RegS 4.75% 19/9/2024 891, 535 0.23
USD 348,000 SoftBank Group Corp RegS 5.125% 19/9/2027 343, 544 0. 09
1, 235,079 0.32
Cr——8
GBP 100,000 CPUK Finance Ltd RegS 4. 25% 28/8/2022 143, 987 0. 04
EUR 100,000 LHC3 Plc RegS (Pay-in-kind) 4.125% 15/8/2024 127, 559 0.03
(#E<)
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EUR 100,000 Mercury Bondco Plc RegS (Pay-in—kind) 8.25% 30/5/2021 130, 183 0.03
401, 729 0.10
Loe ILY
USD 200,000 Altice Financing SA ‘144A° 6.625% 15/2/2023 202, 000 0. 05
USD 709,000 Altice Financing SA ‘144A° 7.50% 15/5/2026 733,815 0.19
USD 1,398,000 Altice Luxembourg SA ‘144A° 7.75% 15/5/2022 1, 335, 090 0. 35
EUR 100,000 Altice Luxembourg SA RegS 6.25% 15/2/2025 121, 022 0.03
EUR 100,000 ArcelorMittal RegS 3.125% 14/1/2022 135, 152 0. 04
EUR 100,000 Codere Finance 2 Luxembourg SA RegS 6.75% 1/11/2021 130, 323 0.03
EUR 100,000 ContourGlobal Power Holdings SA RegS 5.125% 15/6/2021 127,727 0.03
USD 12,000 Intelsat Jackson Holdings SA 5.50% 1/8/2023 9, 390 0. 00
USD 565,000 Intelsat Jackson Holdings SA  ‘144A° 9.75% 15/7/2025 519, 800 0.14
JBS USA LUX SA Via JBS USA Finance Inc ‘144A° 5.75%
USD 440, 000 15/6/2025 435, 600 0.11
JBS USA LUX SA Via JBS USA Finance Inc ‘144A’ 5.875%
USD 208, 000 15,/7/2024 208, 520 0. 05
EUR 100,000  JH-Holding Finance SA RegS (Pay-in—kind) 8.25% 1/12/2022 131, 877 0. 04
Mallinckrodt International Finance SA Via Mallinckrodt CB LLC
USD 110, 000 L4407 5.50% 15/4/2025 89, 925 0.02
Mallinckrodt International Finance SA Via Mallinckrodt CB LLC
USD 269, 000 1440 5.625% 15/10/2023 229, 322 0. 06
Mallinckrodt International Finance SA Via Mallinckrodt CB LLC
USD 301, 000 U440’ 5. 75% 1/8/2022 275,415 0.07
EUR 100,000 Matterhorn Telecom SA RegS 3.875% 1/5/2022 126, 250 0.03
USD 43,000 Nielsen Co Luxembourg SARL/The ‘144A° 5.00% 1/2/2025 43,591 0.01
USD 363,000 Telecom Italia Capital SA 6.00% 30/9/2034 405, 181 0.11
USD 134,000 Telecom Italia Capital SA 6.375% 15/11/2033 154, 100 0.04
USD 269,000 Telecom Italia Capital SA 7.20% 18/7/2036 334, 232 0. 09
USD 39,000 Telecom Italia Capital SA 7.721% 4/6/2038 50, 700 0.01
EUR 100,000 Telecom Italia Finance SA 7.75% 24/1/2033 193, 282 0.05
USD 200,000 Telenet Finance Luxembourg Notes Sarl ‘144A° 5.50% 1/3/2028 199, 000 0. 05
6,191, 314 1. 60
b |
USD 42,000 Petroleos Mexicanos ‘144A° 5.375% 13/3/2022 44, 415 0.01
44, 415 0.01
T4
USD 200,000  Alcoa Nederland Holding BV ‘144A’ 7.00% 30/9/2026 221, 440 0. 06
USD 800,000 Alpha 3 BV Via Alpha US Bidco Inc ‘144A° 6.25% 1/2/2025 819, 000 0.21
(f2<)
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EUR 100,000  ATF Netherlands BV RegS FRN (Perpetual) 132, 803 0.03
USD 231,000 Clear Channel International BV ‘144A’ 8.75% 15/12/2020 241,972 0. 06
USD 494,000 Constellium NV “144A° 5.75% 15/5/2024 505, 115 0.13

USD 1,023,000 Constellium NV ‘144A° 5.875% 15/2/2026 1,039, 624 0.27
EUR 200,000 Cooperatieve Rabobank UA RegS FRN (Perpetual) 288, 567 0.08
EUR 100,000 Gas Natural Fenosa Finance BV RegS FRN (Perpetual) 130, 166 0.03
USD 424,000 NXP BV Via NXP Funding LLC ‘144A’ 4. 125% 15/6/2020 432,938 0.11
USD 278,000 NXP BV Via NXP Funding LLC ‘144A" 4.125% 1/6/2021 283,902 0. 07
USD 247,000 NXP BV Via NXP Funding LLC ‘144A° 4.625% 15/6/2022 257,189 0.07
USD 220,000 NXP BV Via NXP Funding LLC ‘144A’ 4.625% 1/6/2023 229, 416 0. 06
EUR 100,000 Nyrstar Netherlands Holdings BV RegS 6.875% 15/3/2024 132, 214 0.03
USD 213,000 Sensata Technologies BV ~‘144A 5.00% 1/10/2025 221,520 0. 06
EUR 200,000 Telefonica Europe BV RegS FRN (Perpetual) 263, 372 0.07
USD 193,000 Teva Pharmaceutical Finance Netherlands IIT BV 1.70% 19/7/2019 188, 571 0. 05
EUR 100,000 United Group BV RegS FRN 1/7/2023 125, 356 0. 03
USD 655,000 Ziggo Bond Finance BV ‘144A° 5.875% 15/1/2025 648, 450 0.17
EUR 131,000 Ziggo Bond Finance BV RegS 4.625% 15/1/2025 167, 771 0.04
USD 190,000 Ziggo Secured Finance BV  ‘144A° 5.50% 15/1/2027 189, 050 0.05

6,518, 436 1.68
RILbAL
EUR 300,000 Banco Espirito Santo SA RegS 4.75% 15/1/2019 108,911 0.03
108,911 0.03
AR
EUR 100,000 Banco Santander SA RegS FRN (Perpetual) 129, 099 0.03
EUR 100,000 Bankia SA RegS FRN 15/3/2027 133,125 0.03
EUR 100,000 CaixaBank SA RegS FRN 15/2/2027 133,932 0.04
396, 156 0.10
AT —TY
EUR 100,000 Intrum Justitia AB RegS 2.75% 15/7/2022 123, 495 0.03
EUR 100,000 Ovako AB 5.00% 5/10/2022 127,373 0.03
250, 868 0. 06
(i <)
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USD 200,000 Credit Suisse Group AG RegS FRN (Perpetual) 215,784 0. 06
215,784 0. 06

EES)
GBP 100,000 Ardonagh Midco 3 Plc RegS 8.375% 15/7/2023 143,993 0. 04
EUR 100,000 EC Finance Plc RegS 2.375% 15/11/2022 127, 464 0. 03
USD 30,000 Ensco Plc 5.20% 15/3/2025 26, 025 0.01
USD 277,000 Ensco Plc 7.75% 1/2/2026 276, 308 0. 07
EUR 100,000 INEOS Finance Plc RegS 4.00% 1/5/2023 127, 109 0. 03
GBP 100, 000  Jerrold Finco Plc RegS 6.25% 15/9/2021 145, 433 0. 04
EUR 100,000 OTE Plc RegS 3.50% 9/7/2020 132, 027 0. 03
USD 400,000 Royal Bank of Scotland Group Plc FRN (Perpetual) 447, 800 0.12
GBP 100, 000  Shop Direct Funding Plc RegS 7.75% 15/11/2022 132, 027 0. 03
EUR 100,000  Synlab Bondco Plc RegS 6.25% 1/7/2022 (traded in Luxembourg) 130, 122 0. 03
EUR 25,000 Synlab Bondco Plc RegS 6.25% 1/7/2022 (traded in Ireland) 32,531 0.01
USD 94,000 Tronox Finance Ple ‘144A° 5.75% 1/10/2025 96, 350 0. 03
GBP 62,018 Unique Pub Finance Co Plc/The 5.659% 30/6/2027 99, 322 0. 03
USD 600,000 Virgin Media Finance Plc ‘144A’ 5.75% 15/1/2025 602, 250 0.16
USD 840,000 Virgin Media Secured Finance Plc ‘144A° 5.25% 15/1/2026 851, 550 0. 22
USD 200,000 Virgin Media Secured Finance Plc ‘144A° 5.50% 15/8/2026 203, 940 0. 05
GBP 100,000 Virgin Media Secured Finance Plc RegS 5.125% 15/1/2025 147, 346 0. 04
GBP 90,000 Virgin Media Secured Finance Plc RegS 5.50% 15/1/2025 132, 453 0.03
3, 854, 050 1.00

KE
USD 430,000 Acadia Healthcare Co Inc 5.125% 1/7/2022 435, 375 0.11
USD 17,000 Acadia Healthcare Co Inc 5.625% 15/2/2023 17, 207 0. 00
USD 78,000 Acadia Healthcare Co Inc 6.50% 1/3/2024 80, 925 0.02
USD 167,000 Acosta Inc ‘144A° 7.75% 1/10/2022 114, 395 0. 03
s 7500000 el Commnicat o orp Gtauticd) (Contingent L ow
USD 175,000  ADT Corp/The 3.50% 15/7/2022 170, 573 0. 04
USD 157,000 ADT Corp/The 4.125% 15/6/2023 156, 019 0. 04
USD 521,000  ADT Corp/The ‘144A° 4.875% 15/7/2032 491, 042 0.13
USD 266,000  ADT Corp/The 6.25% 15/10/2021 289, 607 0. 08
USD 111,000 AES Corp/VA 4.875% 15/5/2023 113, 242 0. 03
USD 190, 000  AES Corp/VA 5.125% 1/9/2027 199, 500 0. 05
USD 39,000  AES Corp/VA 5.50% 15/4/2025 40, 560 0.01
USD 233,000 AES Corp/VA 6.00% 15/5/2026 249, 892 0. 06

(e <)
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USD 60,000 Air Medical Group Holdings Inc ‘144A’ 6.375% 15/5/2023 56, 700 0.01
o o Aberizom o U Vi o o Vi Nr bz s o Vi g g o
USD 875, 000 ?iiiiﬁt g?iigpgs8Fgg;rTig}ggggLLC Via Alliant Holdings Co-— 916, 562 0. 24
USD 25,000 Allison Transmission Inc ‘144A’ 5.00% 1/10/2024 25,315 0.01
USD 955,000 Ally Financial Inc 5.125% 30/9/2024 1,009, 912 0.26
USD 701,000 Ally Financial Inc 8.00% 1/11/2031 892, 022 0.23
USD 1,725,000 Altice US Finance I Corp ‘144A” 5.375% 15/7/2023 1,768, 125 0. 46
USD 301,000 Altice US Finance I Corp ‘144A° 5.50% 15/5/2026 305, 801 0.08
USD 310,000  AMC Networks Inc 4.75% 1/8/2025 309, 907 0.08
USD 136,000 AMC Networks Inc 5.00% 1/4/2024 137, 491 0.04
USD 209,000  American Tire Distributors Inc ‘144A° 10.25% 1/3/2022 215,792 0. 06
USD 290, 000  Andeavor Logistics LP FRN (Perpetual) 300, 643 0. 08
USD 35,000  APX Group Inc 6.375% 1/12/2019 35, 521 0.01
USD 178,000  APX Group Inc 7.875% 1/12/2022 189, 570 0. 05
USD 168,000  APX Group Inc 8.75% 1/12/2020 171, 150 0. 04
USD 748,000  Aramark Services Inc ‘144A° 5.00% 1/2/2028 761, 090 0.20
USD 1,328,000 Arconic Inc 5.125% 1/10/2024 1, 390, 270 0. 36
USD 140,000  Arconic Inc 6.75% 15/1/2028 165, 214 0.04
USD 358,000  Asbury Automotive Group Inc 6.00% 15/12/2024 372, 320 0.10
USD 1,872,000 Avantor Inc ‘144A° 6.00% 1/10/2024 1, 887, 818 0. 49
USD 269,000 Axalta Coating Systems LLC ‘144A" 4.875% 15/8/2024 277,742 0.07
USD 16,000 Ball Corp 4.00% 15/11/2023 15, 960 0.00
USD 479,000 Beacon Escrow Corp ‘144A° 4.875% 1/11/2025 477, 204 0.12
USD 167, 000 ?}S/géggr Steel LLC Via BRS Finance Corp 1447 7. 25% 178, 273 0.05
USD 238,000 Blackstone CQP Holdco LP  ‘144A’ 6.00% 18/8/2021 240, 737 0. 06
USD 1,450,000 Blackstone CQP Holdco LP  ‘144A° 6.50% 20/3/2021 1, 470, 300 0. 38
USD 308,000 Blue Cube Spinco Inc 9.75% 15/10/2023 363, 440 0.09
USD 167,000 Blue Cube Spinco Inc 10.00% 15/10/2025 199, 983 0. 05
USD 965, 000 g}ggéng/gﬁgggi Finance Corp Via BluelLine Rental LLC "144A 1,044, 612 0.97
USD 398,000 BMC Software Finance Inc ‘144A° 8. 125% 15/7/2021 398, 040 0.10
USD 421,000 Brand Industrial Services Inc ‘144A’ 8.50% 15/7/2025 436, 787 0.11
USD 441,000 Brink’ s Co/The ,144A  4.625% 15/10/2027 428, 872 0.11
USD 755,000  BWAY Holding Co ‘144A° 5.50% 15/4/2024 781, 425 0.20
USD 27,000 BWAY Holding Co ‘144A° 7.25% 15/4/2025 28, 181 0.01
USD 212,000 Cablevision Systems Corp 7.75% 15/4/2018 214, 332 0. 06
USD 506, 000 ?g?igizoggsort Collection LLC Via CRC Finco Inc ‘144A° 5.25% 504, 102 0.13
(e <)
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USD 21,000 CalAtlantic Group Inc 5.375% 1/10/2022 22, 365 0.01
USD 385,000 CalAtlantic Group Inc 8.375% 15/1/2021 438, 900 0.11
USD 263,000 California Resources Corp ‘144A° 8.00% 15/12/2022 219, 934 0. 06
USD 841,000 Calpine Corp ‘144A° 5.25% 1/6/2026 824, 180 0.21

USD 93,000 Calpine Corp ‘144A° 5.875% 15/1/2024 94, 976 0.02

Calumet Specialty Products Partners LP Via Calumet Finance
USD 62, 000 Corp 6.50% 15/4/2021 62, 155 0.02
USD 54,000 Carrizo 0il & Gas Inc 6.25% 15/4/2023 55, 738 0.01
. . . . ‘ ) )
USD 408, 000 ?Sg/ggéglngs LLC Via CCO Holdings Capital Corp ‘144A° 4.00% 400, 860 0.10
. . . . ¢ s 0
USD 106, 000 ?Sg/ggéglngs LLC Via CCO Holdings Capital Corp ‘144A" 5.00% 102, 158 0.03
CCO Holdings LLC Via CCO Holdings Capital Corp 5.125%
USD 300, 000 15/2/2023 304, 875 0.08
CCO Holdings LLC Via CCO Holdings Capital Corp ‘144A’
USD 222, 000 5. 125% 1/5/2023 224, 264 0. 06
CCO Holdings LLC Via CCO Holdings Capital Corp ‘144A’
USD 1, 999, 000 5. 125% 1/5/2097 1, 946, 526 0. 50
USD 235,000 CDK Global Inc ‘144A° 4.875% 1/6/2027 235, 496 0. 06
USD 653,000 CDW LLC Via CDW Finance Corp 5.50% 1/12/2024 705, 044 0.18
USD 45,000 Centene Corp 4.75% 15/5/2022 46, 733 0.01
USD 152,000 Centene Corp 4.75% 15/1/2025 154, 280 0.04
USD 374,000 Centene Corp 5.625% 15/2/2021 383, 350 0.10
USD 199,000 Centene Corp 6.125% 15/2/2024 211, 437 0. 05
USD 974,000 CenturyLink Inc 6.45% 15/6/2021 988, 415 0. 26
USD 45,000 CenturyLink Inc 7.60% 15/9/2039 39, 263 0.01
USD 173,000 CenturyLink Inc 7.65% 15/3/2042 150, 834 0.04
Cequel Communications Holdings I LLC Via Cequel Capital Corp

USD 98, 000 ‘14477  5.125% 15/12/2021 98,123 0.03
Cequel Communications Holdings I LLC Via Cequel Capital Corp

USD 605, 000 1440 5. 125% 15/12/2021 604, 619 0.16
Cequel Communications Holdings I LLC Via Cequel Capital Corp

USD 344, 000 1447 6.375% 15/9,/2020 348, 733 0.09
Cequel Communications Holdings I LLC Via Cequel Capital Corp

USD 362, 000 V44N 7.75% 15/7/2025 394, 580 0.10

USD 615,000 Ceridian HCM Holding Inc ‘144A° 11.00% 15/3/2021 637,515 0.17

USD 100,000 CF Industries Inc 5.15% 15/3/2034 100, 750 0.03
Change Healthcare Holdings LLC Via Change Healthcare Finance

USD 125, 000 Inc ‘1447 5.75% 1/3/2025 126, 875 0.03

USD 63,000  Chemours Co/The 5.375% 15/5/2027 65, 205 0.02

USD 66,000  Chemours Co/The 6.625% 15/5/2023 69, 630 0.02
USD 286,000 Chemours Co/The 7.00% 15/5/2025 311, 740 0.08
USD 673,000 Cheniere Corpus Christi Holdings LLC 5.125% 30/6/2027 694, 031 0.18
USD 530,000 Cheniere Corpus Christi Holdings LLC 5.875% 31/3/2025 569, 087 0.15
USD 227,000 Cheniere Corpus Christi Holdings LLC 7.00% 30/6/2024 256, 936 0.07
foe <)
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USD 338,000 Cheniere Energy Partners LP ‘144A° 5.25% 1/10/2025 343,070 0. 09
USD 250,000 Chesapeake Energy Corp 4.875% 15/4/2022 240, 000 0. 06
USD 53,000 Chesapeake Energy Corp ‘144A° 8.00% 15/12/2022 56, 843 0.01
USD 549,000 Chesapeake Energy Corp ‘144A° 8.00% 15/6/2027 546, 255 0.14
USD 326, 000 ?232?232ELC Via Chobani Finance Corp Inc 1447 7.50% 345, 625 0. 09
USD 198,000 CHS Via Community Health Systems Inc 5.125% 1/8/2021 183, 150 0.05
USD 219,000 CHS Via Community Health Systems Inc 8.00% 15/11/2019 203, 396 0.05
USD 375,000 Cincinnati Bell Inc ‘144A° 7.00% 15/7/2024 361, 875 0.09
USD 408,000 CIT Group Inc 5.00% 1/8/2023 427, 388 0.11
USD 1,010,000 Clear Channel Worldwide Holdings Inc ‘A’ 6.50% 15/11/2022 1, 035, 250 0.27
USD 2,121,000 Clear Channel Worldwide Holdings Inc ‘B’ 6.50% 15/11/2022 2,176,676 0. 56
USD 1,066,000 Clear Channel Worldwide Holdings Inc ‘B’ 7.625% 15/3/2020 1, 060, 734 0.27
USD 3,461,000 CNX Resources Corp 5.875% 15/4/2022 3, 564, 830 0.92
USD 25,000 CNX Resources Corp 8.00% 1/4/2023 26, 594 0.01
USD 437,000  CommScope Inc ‘144A° 5.00% 15/6/2021 443, 009 0.11
USD 88,000 CommScope Inc ‘144A° 5.50% 15/6/2024 91, 043 0. 02
USD 107,000  CommScope Technologies LLC ‘144A’ 5.00% 15/3/2027 106, 700 0.03
USD 202,000  CONSOL Energy Inc ‘144A° 11.00% 15/11/2025 217, 150 0. 06
USD 1, 720, 000 gg?Z}gngal Airlines ‘2012-3C° Pass Through Trust 6. 125% 1,734, 964 0. 45
USD 311,000 Continental Resources Inc/OK 3.80% 1/6/2024 302, 930 0.08
USD 158,000 Continental Resources Inc/OK ‘144A° 4.375% 15/1/2028 156, 452 0. 04
USD 261,000 Core & Main LP ‘144A° 6.125% 15/8/2025 262, 957 0.07
USD 351, 000 g?gg% ?g;g/gggggy LLC Via Covey Park Finance Corp 144A 370, 305 0. 10
USD 425,000  CPG Merger Sub LLC ‘144A° 8.00% 1/10/2021 439, 875 0.11
USD 55, 000 giizﬁgzogogédgfgg%m152§;8§§s LP Via Crestwood Midstream 56, 926 0.01
USD 705, 000 CyﬁzzA@mez};g; %%g/gé;6Crown Americas Capital Corp VI 708, 084 0.18
USD 1, 675, 000 §22Y8538§5LP Via CrownRock Finance Inc “144A° 5.625% 1,691, 750 0. 44
USD 228,000 CSC Holdings LLC 5.25% 1/6/2024 221, 137 0. 06
USD 208,000 CSC Holdings LLC ‘144A’ 6.625% 15/10/2025 222, 560 0. 06
USD 1,019,000 CSC Holdings LLC ‘144A° 10.125% 15/1/2023 1, 151,470 0. 30
USD 2,230,000 CSC Holdings LLC ‘144A° 10.875% 15/10/2025 2,659, 275 0.69
USD 440,000 CyrusOne LP Via CyrusOne Finance Corp 5.00% 15/3/2024 448, 800 0.12
USD 46,000 CyrusOne LP Via CyrusOne Finance Corp 5.375% 15/3/2027 47, 553 0.01
USD 260,000 DaVita Inc 5.125% 15/7/2024 261, 950 0. 07
USD 753,000 DaVita Inc 5.75% 15/8/2022 772,503 0.20
(e <)
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USD 253,000 DCP Midstream Operating LP  ‘144A’ 6.45% 3/11/2036 278, 932 0.07
USD 225,000  DCP Midstream Operating LP  ‘144A’ 6.75% 15/9/2037 253, 687 0.07
USD 160,000 Dell International LLC Via EMC Corp ‘144A° 6.02% 15/6/2026 175, 858 0. 05
USD 737,000 Dell International LLC Via EMC Corp ‘144A’ 7.125% 15/6/2024 804, 251 0.21
USD 185,000 Dell International LLC Via EMC Corp ‘144A° 8.35% 15/7/2046 241, 924 0. 06
USD 530,000  Denbury Resources Inc ‘144A° 9.25% 31/3/2022 544, 575 0.14
USD 86,000  Diamond Offshore Drilling Inc 7.875% 15/8/2025 90, 730 0.02
USD 115,000  DISH DBS Corp 5.00% 15/3/2023 107, 525 0.03
USD 1,033,000 DISH DBS Corp 5.875% 15/7/2022 1,027, 835 0.27
USD 165,000  DISH DBS Corp 5.875% 15/11/2024 156, 131 0. 04
USD 579,000  DISH DBS Corp 7.75% 1/7/2026 593, 475 0. 15
USD 873, 000 DJ?4Zi?008FT§5¥iTSBgSZEQ?ance LLC Via DJO Finance Corp 837,818 0.22
USD 89,000 Dollar Tree Inc 5.25% 1/3/2020 90, 324 0.02
USD 558,000 Dollar Tree Inc 5.75% 1/3/2023 582, 273 0. 15
USD 26,000 DPL Inc 7.25% 15/10/2021 28, 860 0.01
USD 46,000  Dynegy Inc 5.875% 1/6/2023 46, 920 0.01
USD 134,000 Dynegy Inc 7.375% 1/11/2022 141, 203 0. 04
USD 122,000 Dynegy Inc ‘144A° 8.00% 15/1/2025 132, 370 0.03
USD 159,000 Dynegy Inc ‘144A° 8.125% 30/1/2026 174,701 0. 05
USD 258, 000 Egiéizggédlng Co II LLC (Pay-in—kind) ‘144A° 7.625% 262, 966 0.07
USD 75,000 Eclipse Resources Corp 8.875% 15/7/2023 77, 625 0.02
USD 30,000  Encompass Health Corp 5.75% 1/11/2024 30, 600 0.01
USD 110, 000 E&Sg;vgg/?;;ggg Resources LP Via EER Finance Inc "144A 111, 375 0.03
USD 125,000 Endo Finance LLC Via Endo Finco Inc ‘144A° 7.25% 15/1/2022 108, 750 0.03
USD 162,000  Energy Transfer Equity LP 4.25% 15/3/2023 162, 081 0. 04
USD 87,000  Energy Transfer Equity LP 5.50% 1/6/2027 91, 785 0.02
USD 442,000  Energy Transfer Equity LP 5.875% 15/1/2024 476, 255 0.12
USD 301,000  Energy Transfer Equity LP 7.50% 15/10/2020 330, 347 0.09
USD 166,000  Engility Corp 8.875% 1/9/2024 178, 965 0. 05
USD 88,000  EnPro Industries Inc 5.875% 15/9/2022 91, 520 0.02
USD 626,000 Envision Healthcare Corp 5.625% 15/7/2022 635, 390 0.16
USD 55,000 Envision Healthcare Corp ‘144A° 6.25% 1/12/2024 58, 231 0.02
USD 282, 000 g?og;eggzlﬁﬁgogia Everest Acquisition Finance Inc 144A 995, 395 0. 08
USD 10, 000 E;BEggggy LLC Via Everest Acquisition Finance Inc 9.375% 9,450 0.00
USD 212, 000 ngsgzr%§5%;82Z1a Everest Acquisition Finance Inc 144A 179, 140 0.05
(e <)
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EUR 100,000 Equinix Inc 2.875% 1/10/2025 125, 024 0.03
USD 489,000  Equinix Inc 5.875% 15/1/2026 516, 971 0.13
USD 358,000 Extraction 0il & Gas Inc ‘144A° 5.625% 1/2/2026 358, 895 0.09
USD 54,000 Extraction 0il & Gas Inc ‘144A’ 7.375% 15/5/2024 57,915 0.02
USD 125,000  FBM Finance Inc ‘144A° 8.25% 15/8/2021 133, 125 0.03
USD 1,928,000 First Data Corp ‘144A° 5.75% 15/1/2024 1,997, 890 0.52
USD 985,000 First Data Corp ‘144A° 7.00% 1/12/2023 1,039, 175 0.27
USD 1,680,000  Freeport-McMoRan Inc 2.375% 15/3/2018 1,679, 160 0.43
USD 641,000 Freeport-McMoRan Inc 3. 10% 15/3/2020 640, 423 0.17
USD 1, 158,000 Freeport-McMoRan Inc 3.55% 1/3/2022 1, 140, 630 0. 30
USD 1,183,000  Freeport-McMoRan Inc 3.875% 15/3/2023 1, 165, 255 0. 30
USD 1,284,000 Freeport-McMoRan Inc 5.45% 15/3/2043 1, 303, 260 0.34
USD 879,000 Frontier Communications Corp 6.875% 15/1/2025 555, 967 0.14
USD 15,000  Frontier Communications Corp 7.125% 15/3/2019 15, 188 0. 00
USD 134,000 Frontier Communications Corp 7.125% 15/1/2023 91,120 0.02
USD 450,000 Frontier Communications Corp 7.625% 15/4/2024 303, 750 0.08
USD 154,000 Gartner Inc ‘144A° 5.125% 1/4/2025 160, 738 0. 04
USD 457,000 Gates Global LLC Via Gates Global Co ‘144A° 6.00% 15/7/2022 467, 282 0.12
EUR 100,000 Gates Global LLC Via Gates Global Co RegS 5.75% 15/7/2022 126, 200 0.03
USD 135, 000 ??ngégzgnergy LP Via Genesis Energy Finance Corp 6.50% 137, 363 0.04
Genesys Telecommunications Laboratories Inc Via Greeneden Lux
USD 360,000 3 Sarl Via Greeneden US Holdings IT LLC ‘144A’ 10.00% 395, 100 0.10
30/11/2024
USD 214,000  GEO Group Inc/The 5.125% 1/4/2023 215, 605 0. 06
USD 294,000  GEO Group Inc/The 5.875% 15/10/2024 302, 085 0.08
USD 61,000 GEO Group Inc/The 6.00% 15/4/2026 62, 220 0.02
USD 16,000  GLP Capital LP Via GLP Financing IT Inc 5.375% 15/4/2026 17, 040 0. 00
USD 298,000 Golden Nugget Inc ‘144A" 6.75% 15/10/2024 306, 851 0.08
USD 720,000  Goldman Sachs Group Inc/The FRN (Perpetual) 702, 000 0.18
USD 77,000  Goodyear Tire & Rubber Co/The 5.00% 31/5/2026 77,747 0.02
USD 133, 000 G{TZzAWes;égg%ngig}ggglLLC Via Great Western Finance Corp 139, 983 0. 04
USD 158,000 Greystar Real Estate Partners LLC ‘144A’ 5.75% 1/12/2025 162, 345 0. 04
USD 230, 000 ?g}Tg>ggzged1a Inc Via Moly—Cop AltaSteel Ltd ‘144A° 7.375% 243, 800 0. 06
USD 35,000 Group 1 Automotive Inc ‘144A° 5.25% 15/12/2023 35,963 0.01
USD 206, 000  Gulfport Energy Corp 6.375% 15/5/2025 210, 892 0. 05
USD 132,000 Gulfport Energy Corp 6.625% 1/5/2023 136, 290 0. 04
USD 435,000 Halcon Resources Corp 6.75% 15/2/2025 455, 662 0.12
foe <)
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USD 230,000 HCA Inc 4.75% 1/5/2023 238, 050 0. 06
USD 570,000 HCA Inc 5.00% 15/3/2024 592,971 0. 15
USD 85,000 HCA Inc 5.25% 15/4/2025 89, 144 0.02
USD 1, 056,000 HCA Inc 5.25% 15/6/2026 1,102, 886 0.29
USD 1,043,000 HCA Inc 5.50% 15/6/2047 1, 058, 436 0.27
USD 121,000 HCA Inc 5.875% 15/3/2022 129, 924 0.03
USD 450,000 HCA Inc 5.875% 15/2/2026 470, 250 0.12
USD 297,000 HCA Inc 6.50% 15/2/2020 316, 305 0.08
USD 336,000 HCA Inc 7.50% 15/2/2022 377,059 0.10
USD 1,601,000 HD Supply Inc ‘144A° 5.75% 15/4/2024 1, 707, 066 0.44
USD 85,000 Herc Rentals Inc ‘144A° 7.50% 1/6/2022 91, 163 0.02
USD 154,000 Herc Rentals Inc ‘144A° 7.75% 1/6/2024 168, 245 0. 04
USD 522,000 Hertz Corp/The ‘144A° 7.625% 1/6/2022 546, 142 0.14
s 2,000 e Infrasiructure fortgon 6 i e Ifrsconctore wss oo
USD 126,000 Hexion Inc ‘144A” 10.375% 1/2/2022 121, 275 0.03
USD 151,000 Howard Hughes Corp/The ‘144A° 5.375% 15/3/2025 152, 039 0. 04
USD 600,000 HUB International Ltd ‘144A° 7.875% 1/10/2021 622, 140 0.16
USD 469, 000 Hughes Satellite Systems Corp 5.25% 1/8/2026 474, 862 0.12
USD 84,000 Hughes Satellite Systems Corp 7.625% 15/6/2021 92, 022 0.02
USD 439,000 Huntsman International LLC 4.875% 15/11/2020 457, 109 0.12
USD 69,000 Huntsman International LLC 5.125% 15/11/2022 73, 485 0.02
USD 404, 000 {;;?goggterprlses LP Via Icahn Enterprises Finance Corp 6.25% 416, 120 0.11
USD 135, 000 I??ZZA?ntgfg;é;ei55§2y;32écahn Enterprises Finance Corp 137, 363 0. 04
USD 233, 000 {;;?gogzterprlses LP Via Icahn Enterprises Finance Corp 6.75% 241, 155 0.06
USD 153,000  iHeartCommunications Inc 9.00% 15/12/2019 115, 852 0.03
EUR 100,000 IMS Health Inc RegS 3.25% 15/3/2025 126, 582 0.03
USD 412, 000 1EfﬁinisftW?ZZA?ari?g2E;Clyéj2£g{or Software Parent Inc (Pay— 419, 210 0.11
USD 1,327,000 Infor US Inc 6.50% 15/5/2022 1,370, 964 0. 35
USD 735,000 Informatica LLC ‘144A° 7.125% 15/7/2023 756, 903 0.20
(D 138,000 vy Headth Clinteal Tnc 1IN 7508 1/10/2024 149,730 0.04
USD 169,000 IRB Holding Corp ‘144A° 6 .75% 15/2/2026 170, 690 0. 04
USD 257,000  TIron Mountain Inc ‘144A" 4.375% 1/6/2021 258, 940 0.07
EUR 100,000 Iron Mountain Inc RegS 3.00% 15/1/2025 125, 108 0.03
USD 53,000  Jacobs Entertainment Inc ‘144A° 7.875% 1/2/2024 57,770 0.02
USD 1, 294, 000 Jaguar Holding Co II Via Pharmaceutical Product Development 1,329, 326 0.34
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RES 847 pm, RHEERE
USD 5,000  JC Penney Corp Inc 7.40% 1/4/2037 3, 550 0. 00
USD 30,000  JC Penney Corp Tnc 8.125% 1/10/2019 31,313 0.01
USD 267, 000 {gﬁijgé;; Finance LLC Via JFIN Co—Issuer Corp 144A 6. 875% 972, 340 0.07
USD 325, 000 {?ifggégs Finance LLC Via JFIN Co—Issuer Corp 144A°  7.375% 330, 484 0.09
USD 281,000  Joseph T Ryerson & Son Inc ‘144A° 11.00% 15/5/2022 316, 125 0.08
USD 191,000 K Hovnanian Enterprises Inc ‘144A° 10.00% 15/7/2022 208, 190 0.05
USD 205,000 KAR Auction Services Inc ‘144A’ 5.125% 1/6/2025 206, 537 0. 05
i 1m0 I i M i It s WO Vi Too Bl of g g
ooy 15 It 3 e Pl loldnss WV o B0 g o
USD 765,000 KLX Inc ‘144A° 5.875% 1/12/2022 798, 469 0.21
USD 242,000 Koppers Inc ‘144A’ 6.00% 15/2/2025 255, 310 0.07
USD 82,000 L Brands Inc 6.75% 1/7/2036 82,615 0.02
USD 151,000 L Brands Inc 6.875% 1/11/2035 154, 209 0. 04
s 1200 fder Eattad e oing U9 Vi L ot w0 0w
s 100 Lter Epice P folines Uy v basdr Gl o o
USD 16,000 Lamb Weston Holdings Inc ‘144A° 4.625% 1/11/2024 16, 203 0. 00
USD 95,000 Laureate Education Inc ‘144A° 8.25% 1/5/2025 103, 313 0.03
USD 315,000 Lennar Corp ‘144A’ 4.75% 29/11/2027 318, 544 0.08
USD 329,000 Lennar Corp 4.875% 15/12/2023 341, 239 0.09
USD 356,000 Level 3 Financing Inc 5.125% 1/5/2023 367,931 0.09
USD 239,000 Level 3 Financing Inc 5.25% 15/3/2026 233,921 0. 06
USD 516,000 Level 3 Financing Inc 5.375% 15/8/2022 521, 160 0.13
USD 319,000 Level 3 Financing Inc 5.375% 15/1/2024 318,617 0.08
USD 352,000 Level 3 Financing Inc 5.375% 1/5/2025 351, 120 0.09
USD 38,000 Live Nation Entertainment Inc ‘144A° 4.875% 1/11/2024 38, 475 0.01
USD 263,000 Mattel Inc “144A° 6.75% 31/12/2025 266, 616 0.07
USD 102,000 MEDNAX Inc ‘144A’ 5.25% 1/12/2023 104, 040 0.03
USD 75,000 Mercer International Inc 6.50% 1/2/2024 79, 500 0.02
USD 823,000 Meredith Corp ‘144A° 6.875% 1/2/2026 841, 517 0.22
s 523000 JOLOTh et Gt Pty L8 i 41 e o
5 1, o 1L Cronh Peeries st ing Pt P Vs Wi, o
USD 287,000 MGM Resorts International 5.25% 31/3/2020 297, 045 0.08
USD 972,000 MGM Resorts International 6.625% 15/12/2021 1, 060, 695 0.27
USD 228,000 MGM Resorts International 6.75% 1/10/2020 246, 240 0. 06
(e <)
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USD 6,000 Micron Technology Inc 5.50% 1/2/2025 6,274 0.00
USD 20,000 Microsemi Corp ‘144A° 9.125% 15/4/2023 22, 350 0.01
USD 286, 000 M%?ZZX?1ng?g7g;ng?é;;8;gns Via Midcontinent Finance Corp 303, 160 0. 08
USD 1,310,000 Momentive Performance Materials Inc 3.88% 24/10/2021 1, 359, 125 0. 35
USD 457,000 MPH Acquisition Holdings LLC ‘144A° 7.125% 1/6/2024 488, 990 0.13
USD 44,000  Murphy 0il Corp 5.875% 1/12/2042 42, 460 0.01
USD 115,000 Nabors Industries Inc ‘144A" 5.75% 1/2/2025 112, 988 0.03
USD 463, 000 g?iaﬁzzeégi;nm?TZ4§?1dé?§8%vi?8§gélgntertalnment Holdings 463, 259 0.12
USD 152,000 Navient Corp 5.50% 25/1/2023 152, 570 0. 04
USD 145,000 Navient Corp 5.625% 1/8/2033 131, 225 0.03
USD 163,000 Navient Corp 5.875% 25/10/2024 163, 815 0. 04
USD 55,000 Navient Corp 6.125% 25/3/2024 55, 894 0.01
USD 174,000 Navient Corp 6.50% 15/6/2022 183, 135 0. 05
USD 99,000 Navient Corp 6.625% 26/7/2021 104, 940 0.03
USD 92,000 Navient Corp 6.75% 25/6/2025 96, 485 0.03
USD 42,000 Navient Corp 7.25% 25/9/2023 45,150 0.01
USD 518,000 Neiman Marcus Group Ltd LLC ‘144A° 8.00% 15/10/2021 326, 340 0.08
USD 149,000 Netflix Inc 4.375% 15/11/2026 145, 089 0. 04
USD 404,000 Netflix Inc ‘144A° 4.875% 15/4/2028 400, 372 0.10
USD 38,000 Netflix Inc 5.50% 15/2/2022 40, 010 0.01
USD 185,000 Newfield Exploration Co 5.75% 30/1/2022 196, 331 0.05
USD 147,000 NextEra Energy Operating Partners LP ‘144A° 4.25% 15/9/2024 147, 368 0. 04
USD 77,000 NFP Corp ‘144A° 6.875% 15/7/2025 79, 830 0.02
USD 525, 000 T257Eggigy Partners LP Via NGL Energy Finance Corp 5. 125% 534, 187 0. 14
USD 129, 000 Tg&lg?gggi Partners LP Via NGL Energy Finance Corp 6.875% 131, 580 0.03
USD 177,000 NGPL PipeCo LLC ‘144A° 4.375% 15/8/2022 178, 991 0. 05
USD 2,000 NGPL PipeCo LLC ‘144A° 4.875% 15/8/2027 2,049 0. 00
USD 586,000 NGPL PipeCo LLC ‘144A° 7.768% 15/12/2037 729, 570 0.19
USD 1,285,000 Novelis Corp ‘144A° 5.875% 30/9/2026 1,313,912 0.34
USD 481,000 Novelis Corp ‘144A° 6.25% 15/8/2024 502, 044 0.13
USD 302,000 NRG Energy Inc ‘144A° 5.75% 15/1/2028 301, 811 0.08
USD 733,000 NRG Energy Inc 6.625% 15/1/2027 773,315 0.20
USD 182,000 NRG Yield Operating LLC 5.375% 15/8/2024 184, 275 0. 05
USD 98,000 Oasis Petroleum Inc 6.50% 1/11/2021 99, 960 0.03
USD 89,000 Oasis Petroleum Inc 6.875% 15/3/2022 91, 670 0.02
USD 47,000 Oasis Petroleum Inc 6.875% 15/1/2023 48, 058 0.01
USD 454,000 Olin Corp 5.00% 1/2/2030 454, 567 0.12
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USD 106,000 OneMain Financial Holdings LLC ‘144A° 7.25% 15/12/2021 109, 837 0.03
Ortho—Clinical Diagnostics Inc Via Ortho—Clinical Diagnostics
USD 1, 150, 000 SA C144A° 6. 625% 15/5/2022 1, 145, 687 0. 30
Outfront Media Capital LLC Via Outfront Media Capital Corp
USD 112, 000 5. 95% 15/2,/2092 114, 218 0.03
USD 102,000 Parker Drilling Co 7.50% 1/8/2020 95, 625 0. 02
Parsley Energy LLC Via Parsley Finance Corp
USD 228, 000 15/10/2027 233, 985 0. 06
USD 158,000 Penske Automotive Group Inc 5.75% 1/10/2022 162, 693 0. 04
USD 254,000 PetSmart Inc ‘144A° 5.875% 1/6/2025 194, 310 0. 05
USD 185,000 Pilgrim’ s Pride Corp ‘144A° 5.75% 15/3/2025 188, 238 0. 05
USD 121,000 Pilgrim’ s Pride Corp ‘144A° 5.875% 30/9/2027 122, 210 0.03
USD 568,000 Platform Specialty Products Corp ‘144A° 5.875% 1/12/2025 573, 680 0.15
USD 1,975,000 Platform Specialty Products Corp ‘144A’ 6.50% 1/2/2022 2,036, 719 0.53
USD 253,000 Ply Gem Industries Inc 6.50% 1/2/2022 261, 222 0. 07
Polaris Intermediate Corp (Pay-inkind) ‘144A’
USD 536, 000 1/12/2022 560, 120 0.15
USD 573,000 Post Holdings Inc ‘144A° 5.00% 15/8/2026 557, 242 0. 14
USD 14,000 Post Holdings Inc ‘144A° 5.50% 1/3/2025 14, 350 0. 00
USD 430,000 Post Holdings Inc ‘144A’ 5.625% 15/1/2028 428, 387 0.11
USD 60,000 Post Holdings Inc ‘144A° 5.75% 1/3/2027 60, 300 0. 02
USD 128,000 PQ Corp ‘144A’ 5.75% 15/12/2025 132, 160 0.03
USD 343,000 PQ Corp ‘144A° 6.75% 15/11/2022 366, 581 0.09
Prime Security Services Borrower LLC Via Prime Finance Inc
USD 1, 156, 000 14470 9. 25% 15/5/2023 1, 278, 825 0. 33
EUR 100,000 PSPC Escrow Corp RegS 6.00% 1/2/2023 129, 679 0.03
USD 115,000 PTC Inc 6.00% 15/5/2024 122, 452 0.03
USD 170,000  PulteGroup Inc 6.375% 15/5/2033 190, 283 0. 05
EUR 100,000 PVH Corp RegS 3.125% 15/12/2027 124, 976 0.03
USD 193,000 QEP Resources Inc 5.375% 1/10/2022 198, 308 0. 05
USD 219,000 Rackspace Hosting Inc ‘144A° 8.625% 15/11/2024 232, 346 0. 06
Radiate Holdco LLC Via Radiate Finance Inc
USD 106, 000 15/2/2025 103, 350 0.03
USD 194,000 Range Resources Corp 4.875% 15/5/2025 188, 180 0.05
USD 240,000 Range Resources Corp 5.00% 15/8/2022 242, 400 0. 06
USD 598,000 Range Resources Corp 5.875% 1/7/2022 625, 657 0.16
USD 192,000 RBS Global Inc Via Rexnord LLC ‘144A° 4.875% 15/12/2025 192, 960 0. 05
Realogy Group LLC Via Realogy Co—Issuer Corp
USD 187, 000 15,/4/2019 189, 038 0. 05
Realogy Group LLC Via Realogy Co-Issuer Corp
USD 241, 000 1/6/2023 238, 361 0. 06
Realogy Group LLC Via Realogy Co—Issuer Corp
USD 231, 000 1/12/2021 237, 258 0. 06
RegionalCare Hospital Partners Holdings Inc
USD 81, 000 1/5/2023 85, 242 0.02
(f2<)
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USD 242,000 Resolute Energy Corp 8.50% 1/5/2020 243,815 0.06
s 000 foelds Srow Ler e Vi fomlds o Loer UC VS g0 o
s sz,on0 Rl Group Lsswer lne Vi fomelds brow B LCVie oy o
s o aa5 Bomolds Grow foser o Vi foyelds o Toswer Vi pggan o
s sas, a0 [yl Grow Iosver e Y fomel Grop Lawer OV g o
USD 235,000 Rialto Holdings LLC Via Rialto Corp ‘144A’ 7.00% 1/12/2018 234,412 0. 06
USD 93,000 Rite Aid Corp ‘144A° 6.125% 1/4/2023 86, 490 0. 02
USD 85,000 Rockies Express Pipeline LLC ‘144A° 5.625% 15/4/2020 89, 250 0. 02
USD 20,000 Rockies Express Pipeline LLC ‘144A’ 6.00% 15/1/2019 20, 450 0.01
USD 166,000 Rockies Express Pipeline LLC ‘144A° 6.85% 15/7/2018 169, 113 0. 04
USD 50,000 Rockies Express Pipeline LLC ‘144A° 6.875% 15/4/2040 58, 125 0. 02
USD 85,000 Rowan Cos Inc 4.75% 15/1/2024 77,775 0. 02
USD 5,000 Rowan Cos Inc 4.875% 1/6/2022 4, 800 0.00
USD 377,000 Rowan Cos Inc 7.375% 15/6/2025 384, 540 0.10
USD 43,000 RP Crown Parent LLC ‘144A° 7.375% 15/10/2024 45, 204 0.01
USD 300,000 RSP Permian Inc 6.625% 1/10/2022 314, 625 0.08
USD 151,000  Sabre GLBL Inc ‘144A° 5.25% 15/11/2023 152, 327 0.04
USD 481,000 Sanchez Energy Corp 6.125% 15/1/2023 418, 470 0.11
USD 693,000  Sanchez Energy Corp 7.75% 15/6/2021 680, 006 0.18
USD 363,000 SBA Communications Corp ‘144A’ 4.00% 1/10/2022 357, 628 0.09
USD 284,000 SBA Communications Corp 4.875% 1/9/2024 282, 591 0. 07
USD 1,214,000 Scientific Games International Inc ‘144A° 7.00% 1/1/2022 1, 279, 252 0.33
USD 906,000 Scientific Games International Inc 10.00% 1/12/2022 991, 617 0. 26
USD 150,000 Sealed Air Corp ‘144A° 4.875% 1/12/2022 156, 750 0.04
USD 172,000  Service Corp International/US 4.625% 15/12/2027 169, 850 0. 04
USD 114,000 ServiceMaster Co LLC/The ‘144A’ 5.125% 15/11/2024 114, 000 0.03
USD 79, 000 S;g?ﬁge ¥TZZZFTIZ}3EE%H?/E;;023 Via Signode Industrial Group 82, 012 0.02
EUR 100,000 Silgan Holdings Inc 3.25% 15/3/2025 128, 322 0.03
USD 456,000 Six Flags Entertainment Corp ‘144A° 4.875% 31/7/2024 461, 700 0.12
USD 3,000  SM Energy Co 5.625% 1/6/2025 2,985 0.00
USD 75,000  SM Energy Co 6.50% 1/1/2023 76, 313 0. 02
USD 39,000  SM Energy Co 6.75% 15/9/2026 40, 755 0.01
USD 1,213,000 Solera LLC Via Solera Finance Inc ‘144A° 10.50% 1/3/2024 1, 358, 803 0.35
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USD 97,000 Sotera Health Holdings LLC ‘144A° 6.50% 15/5/2023 100, 638 0.03
USD 80,000  Southwestern Energy Co 6.70% 23/1/2025 81,175 0.02
USD 329,000 Southwestern Energy Co 7.50% 1/4/2026 344, 526 0.09
USD 321,000  Southwestern Energy Co 7.75% 1/10/2027 337, 7156 0.09
USD 390,000  Spectrum Brands Inc 6.625% 15/11/2022 404, 625 0.10
USD 305,000 Sprint Capital Corp 6.90% 1/5/2019 317,200 0.08
USD 424,000 Sprint Capital Corp 8.75% 15/3/2032 500, 320 0.13

USD 1,022,000 Sprint Communications Inc ‘144A° 7.00% 1/3/2020 1, 090, 985 0.28

USD 1,976,000 Sprint Corp 7.125% 15/6/2024 2,000, 700 0.52
USD 824,000  Sprint Corp 7.625% 15/2/2025 8562, 271 0.22
USD 461,000  Sprint Corp 7.875% 15/9/2023 488, 660 0.13
USD 216,000  SPX FLOW Tnc ‘144A° 5.625% 15/8/2024 224, 640 0. 06
USD 80,000  SPX FLOW Inc ‘144A° 5.875% 15/8/2026 84, 000 0.02
USD 819,000 SS&C Technologies Holdings Inc 5.875% 15/7/2023 861, 997 0.22
USD 54,000 Standard Industries Inc/NJ “144A° 5.375% 15/11/2024 55, 803 0.01
USD 208,000 Staples Inc ‘144A° 8.50% 15/9/2025 199, 550 0. 05
USD 88,000 Starwood Property Trust Inc ‘144A° 4.75% 15/3/2025 86, 845 0.02
USD 229,000 Starwood Property Trust Inc 5.00% 15/12/2021 238, 160 0. 06
USD 224,000 Station Casinos LLC ‘144A° 5.00% 1/10/2025 225, 960 0. 06
USD 180,000  Steel Dynamics Inc 4.125% 15/9/2025 178, 146 0. 05
USD 15,000 Steel Dynamics Inc 5.00% 15/12/2026 15, 693 0. 00
USD 190,000  Steel Dynamics Inc 5.125% 1/10/2021 194, 062 0. 05
USD 89,000 Steel Dynamics Inc 5.50% 1/10/2024 93, 005 0.02
USD 370,000  Sunoco LP Via Sunoco Finance Corp ‘144A’ 4.875% 15/1/2023 376, 475 0.10
USD 110,000  Sunoco LP Via Sunoco Finance Corp ‘144A° 5.875% 15/3/2028 112, 338 0.03
USD 184,000 Surgery Center Holdings Inc ‘144A° 8.875% 15/4/2021 192, 625 0. 05
USD 170,000  Symantec Corp ‘144A° 5.00% 15/4/2025 172,763 0. 04
USD 553,000 T-Mobile USA Inc 4.50% 1/2/2026 555, 074 0.14
USD 591,000 T-Mobile USA Inc 4.75% 1/2/2028 593, 216 0. 15
USD 400,000 T-Mobile USA Inc 6.00% 1/3/2023 418, 500 0.11
USD 562,000 T-Mobile USA Inc 6.50% 15/1/2024 596, 422 0. 15
USD 25,000 Talen Energy Supply LLC 6.50% 1/6/2025 20, 875 0.01
USD 75, 000 giiégréTi4i?er§?5gzr§gi552354Via Tallgrass Energy Finance 76, 750 0. 02
USD 410, 000 giiigr?Ti4i?er§?5gir§g?§j2528V1a Tallgrass Energy Finance 407, 950 0.11
USD 980, 000 ;?EiicieESEECZ?zgir§g?ii/;gzgla Targa Resources Partners 967, 750 0.25
USD 87, 000 gﬁigicgeégigcg?lggitT§§;25g5V1a Targa Resources Partners 87, 761 0.02
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USD 326,000 Team Health Holdings Inc ‘144A’ 6.375% 1/2/2025 303, 995 0.08
USD 108,000  TEGNA Inc 5.125% 15/10/2019 109, 215 0.03
USD 94,000 TEGNA Inc ‘144A° 5.50% 15/9/2024 98, 230 0.03
USD 98,000 Teleflex Inc 4.625% 15/11/2027 97, 755 0.03
USD 473, 000 T?TZZAéng?;E%IT?ﬁﬁégggla Tempo Acquisition Finance Corp 482, 460 0.12
USD 46,000 Tempur Sealy International Inc 5.50% 15/6/2026 46, 345 0. 01
USD 38,000 Tempur Sealy International Inc 5.625% 15/10/2023 39, 283 0.01
USD 196,000 Tenet Healthcare Corp ‘144A° 4.625% 15/7/2024 192, 884 0. 05
USD 155,000 Tenet Healthcare Corp ‘144A’ 5.125% 1/5/2025 153, 063 0. 04
USD 500,000 Tenet Healthcare Corp 6.00% 1/10/2020 524, 250 0.14
USD 240,000 Tenet Healthcare Corp ‘144A° 7.50% 1/1/2022 253, 500 0.07
USD 1,567,000 Tenet Healthcare Corp 8.125% 1/4/2022 1,619, 886 0.42
USD 261,000 Terex Corp ‘144A° 5.625% 1/2/2025 267,525 0.07
USD 161,000 TerraForm Power Operating LLC ‘144A° 4.25% 31/1/2023 159, 390 0. 04
USD 161,000  TerraForm Power Operating LLC ‘144A° 5.00% 31/1/2028 158, 988 0. 04
USD 356,000 Tesla Inc ‘144A° 5.30% 15/8/2025 338, 200 0. 09
USD 1, 645, 000 ¥§§afl?ggieiiiéjgogéiitrlc Holdings Co LLC Via TCEH Finance 32, 900 0.01
USD 928,000 TIBCO Software Inc ‘144A° 11.375% 1/12/2021 1, 010, 406 0. 26
USD 60,000 Toll Brothers Finance Corp 6.75% 1/11/2019 63, 750 0.02
USD 257,000 Townsquare Media Inc ‘144A° 6.50% 1/4/2023 246, 720 0. 06
USD 633,000 TransDigm Inc 6.00% 15/7/2022 646, 458 0.17
USD 23,000 TransDigm Inc 6.375% 15/6/2026 23, 396 0.01
USD 417,000 TransDigm Inc 6.50% 15/7/2024 426, 904 0.11
USD 129,000  TransDigm Inc 6.50% 15/5/2025 131, 822 0.03
USD 179,000 TRI Pointe Group Inc 4.875% 1/7/2021 185,713 0. 05
USD 160, 000 {E}@?Sé?ée Group Inc Via TRI Pointe Homes Inc 4.375% 161, 800 0. 04
USD 126, 000 ¥§}653521e Group Inc Via TRI Pointe Homes Inc 5.875% 133, 403 0.03
USD 247,000  Tribune Media Co 5.875% 15/7/2022 254, 410 0.07
USD 143,000 Tutor Perini Corp ‘144A° 6.875% 1/5/2025 152,610 0. 04
USD 82,000 United Rentals North America Inc 4.625% 15/7/2023 84, 743 0.02
USD 744,000 United Rentals North America Inc 4.625% 15/10/2025 754, 230 0.20
USD 125,000 United Rentals North America Inc 4.875% 15/1/2028 124, 844 0.03
USD 208,000 United States Steel Corp 6.875% 15/8/2025 217, 880 0. 06
USD 292,000 United States Steel Corp ‘144A° 8.375% 1/7/2021 314, 265 0.08
USD 331, 000 EEété,ggiu$5§$oyégzgnltl Group Finance Inc Via CSL Capital 311, 140 0.08
(e <)
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USD 328,000 Univision Communications Inc ‘144A’ 5.125% 15/5/2023 327,590 0.08
USD 574,962  US Airways ‘2013-1B’ Pass Through Trust 5.375% 15/11/2021 601, 238 0.16
USD 338,000 USG Corp ‘144A° 4.875% 1/6/2027 348, 140 0.09
USD 17,000  USIS Merger Sub Inc ‘144A’ 6.875% 1/5/2025 17,372 0. 00
USD 62, 000 ¥;}g?ggzﬁharmaceut1cals International “144A° 6. 75% 61, 284 0.02
USD 96,000 Valvoline Inc 5.50% 15/7/2024 101, 040 0.03
USD 200,000 Vantiv LLC Via Vanity Issuer Corp ‘144A° 4.375% 15/11/2025 197, 780 0.05
GBP 100,000 Vantiv LLC Via Vanity Issuer Corp RegS 3.875% 15/11/2025 142, 638 0. 04
USD 200, 000 ¥?g};3;3US Inc Via Veritas Bermuda Ltd ‘144A° 7.50% 207, 500 0.05
USD 784, 000 Y35}5324US Inc Via Veritas Bermuda Ltd ‘144A° 10.50% 795, 760 0.21
USD 372,000 Vertiv Group Corp ‘144A" 9.25% 15/10/2024 399, 900 0.10
USD 299, 023  VICI Properties 1 LLC Via VICI FC Inc 8.00% 15/10/2023 334, 906 0.09
USD 346,000 Vizient Inc ‘144A° 10.375% 1/3/2024 390, 444 0.10
USD 269,000 Waste Pro USA Inc ‘144A° 5.50% 15/2/2026 272,026 0.07
USD 304,000 Watco Cos LLC Via Watco Finance Corp ‘144A° 6.375% 1/4/2023 314, 260 0.08
USD 180,000 Weatherford International LLC 6.80% 15/6/2037 156, 600 0. 04
USD 63, 000 Ygigiggzgomes LLC Via Weekley Finance Corp ‘144A° 6.625% 63, 158 0.02
USD 308,000 Western Digital Corp ‘144A’ 7.375% 1/4/2023 335, 335 0. 09
USD 592,000 Western Digital Corp 10.50% 1/4/2024 691, 634 0.18
USD 383,000 WEX Inc ‘144A° 4.75% 1/2/2023 388, 984 0.10
USD 412,000 Whiting Petroleum Corp ‘144A° 6.625% 15/1/2026 418, 695 0.11
USD 169,000 Williams Cos Inc/The 4.55% 24/6/2024 173, 648 0.05
USD 803,000 Williams Cos Inc/The 5.75% 24/6/2044 883, 300 0.23
USD 74,000 WPX Energy Inc 5.25% 15/9/2024 75,018 0.02
USD 348,000  WPX Energy Inc 6.00% 15/1/2022 365, 400 0.09
USD 47,000  WPX Energy Inc 7.50% 1/8/2020 50, 776 0.01
USD 86,000 WPX Energy Inc 8.25% 1/8/2023 98, 578 0.03
USD 406,000 WR Grace & Co—Conn ‘144A° 5.625% 1/10/2024 436, 450 0.11
USD 138,000 Wyndham Worldwide Corp 4. 15% 1/4/2024 138, 440 0. 04
USD 24,000 XPO Logistics Inc ‘144A° 6. 125% 1/9/2023 25,192 0.01
USD 684,000 XPO Logistics Inc ‘144A° 6.50% 15/6/2022 709, 240 0.18
USD 307,000 Zayo Group LLC Via Zayo Capital Inc ‘144A° 5.75% 15/1/2027 310, 837 0.08
USD 1,034,000 Zayo Group LLC Via Zayo Capital Inc 6.00% 1/4/2023 1, 080, 478 0. 28
USD 125,000  Zayo Group LLC Via Zayo Capital Inc 6.375% 15/5/2025 131, 213 0.03
173, 520, 830 44. 85
iz et 223,813,416 57.85
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37 LyondellBasell Industries NV ‘A’ 4, 397 0.00
4, 397 0. 00
KE
6,197 Avaya Holdings Corp 126, 047 0.03
27,428  Vistra Energy Corp 525, 521 0.14
651, 568 0.17
EEpk A 655, 965 0.17
T—45-2
rATUHE
USD 5,000,000 TABS ‘2005-4X’ Ltd RegS FRN 30/8/2045%x* 25, 000 0.01
25, 000 0.01
- —U4aF 25, 000 0.01
TR ISIFTC B35 LTV 3 U2 OO BIITHS TS| S 2B TTREA AR o 404 381 5803
O~ F— w7 > b aat T ‘
A—L--O—2
= 51 HAEILE
jads s Kk F) (%)
F—RESUT
USD 345,000 Aristocrat International Pty Ltd FRN 19/10/2024 347, 443 0.09
347, 443 0.09
NIa—4
USD 558,600 Digicel International Finance Ltd ‘B’ FRN 27/5/2024 564, 186 0.15
564, 186 0.15
hra
USD 233, 825 DHX Media Ltd FRN 29/12/2023 235,579 0. 06
USD 84, 150 Four Seasons Holdings Inc FRN 30/11/2023 84, 886 0.02
USD 225, 828 Garda World Security Corp ‘B’ FRN 24/5/2024 227, 664 0. 06
USD 345, 622 Hudsons Bay Company Acceptance Ltd ‘B> FRN 30/9/2022 333, 418 0.09
USD 222, 645 MEG Energy Corp FRN 31/12/2023 223, 313 0. 06
USD 1,205,012 Restaurant Brands International Inc. ‘B3’ FRN 16/2/2024 1,211, 037 0.31

<)

e



RES #47 g, RARRLE
USD 1,046,777 Telesat Canada ‘B4” FRN 17/11/2023 1,052,011 0.27
USD 371,190  Trader Corp FRN 28/9/2023 371, 498 0. 10
3, 739, 406 0.97
KA
USD 755,000 Unitymedia Finance LLC ‘B’ FRN 30/9/2025 756, 570 0.19
756, 570 0.19
FALIU R
USD 574,479  Avolon Tlb Borrower 1 SARL ‘B2’ FRN 21/3/2022 572, 767 0. 15
USD 203,289  Houghton Mifflin Harcourt Publishing Co FRN 28/5/2021 190, 923 0. 05
763, 690 0.20
Dr—C—8
USD 320,000 Capri Acquisitions BidCo Limited FRN 1/11/2024 320, 134 0.08
320, 134 0.08
ot INT
USD 133,418 Altice Financing SA FRN 15/7/2025 131, 668 0. 04
USD 722,735 Altice Financing SA FRN 31/1/2026 711, 445 0.18
USD 310,000 Belron Finance US LLC ‘B’ FRN 7/11/2024 313, 357 0.08
USD 443,998  Intelsat Jackson Holdings SA ‘B4’ FRN 2/1/2024 449, 437 0.12
USD 1,305,092  Ortho—Clinical Diagnostics Inc FRN 30/6/2021 1, 316, 107 0. 34
USD 872,812  OXEA GmbH ‘B2’ FRN 14/10/2024 877, 177 0.23
USD 1,130,000 Telenet Financing USD LLC ‘A’ FRN 1/3/2026 1,136, 215 0.29
4,935, 406 1.28
rT505
USD 268,650 Alpha 3 BV ‘Bl’ FRN 31/1/2024 270, 732 0.07
USD 588,000 Axalta Coating Systems US Holdings Inc ‘B2’ FRN 1/6/2024 591, 452 0.15
USD 37,805 Diamond (BC) BV FRN 6/9/2024 37, 647 0.01
USD 383,336 Playa Resorts Holding BV FRN 29/4/2024 385, 893 0. 10
1,285,724 0.33
(i <)
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USD 1,456,636  Camelot Finance SA FRN 3/10/2023 1,470, 751 0.38
USD 603,671  Ceva Group Plc FRN 19/3/2021 583, 924 0.15
USD 454,889  Ceva Group Plc FRN 19/3/2021 433, 282 0.11
USD 462,425  Ceva Intercompany BV FRN 19/3/2021 447, 299 0.12
USD 91,529 Ceva Logistics Canada FRN 19/3/2021 88, 535 0. 02
USD 335,000 Nomad Foods Lux SARL ‘B4’ FRN 15/5/2024 335, 838 0. 09
3, 359, 629 0. 87
KE

USD 47,605  A-L Parent LLC FRN 1/12/2023 48, 081 0.01
USD 347,275 A-L Parent LLC FRN 1/12/2023 350, 748 0. 09
USD 486,561  Academy Ltd FRN 1/7/2022 389, 770 0.10
USD 872,812  Accudyne Industries Borrower SCA FRN 18/8/2024 882, 091 0.23
USD 873,892  Advanced Disposal Services Inc FRN 10/11/2023 879, 056 0.23
USD 227,769  Air Medical Group Holdings Inc FRN 28/4/2022 229, 621 0. 06
USD 349,000 Air Medical Group Holdings Inc ‘B’ FRN 26/9/2024 352, 839 0.09
USD 411,746  Akorn Inc FRN 16/4/2021 412, 261 0.11
USD 329, 175  Albany Molecular Research Inc FRN 30/8/2024 330, 409 0. 09
USD 527,406  Albertsons Companies LLC ‘B4’ FRN 25/8/2021 523, 782 0.14
USD 689, 787  Alixpartners LLP FRN 4/4/2024 694, 533 0.18
USD 625,199 Alliant Holdings Intermediate LLC FRN 12/8/2022 629, 401 0.16
USD 280,832 Allied Universal Holdco LLC FRN 28/7/2022 277,532 0. 07
USD 473,812  Almonde Inc FRN 13/6/2024 476, 035 0.12
USD 115,000 Almonde Inc FRN 13/6/2025 115, 661 0.03
USD 962,587  Alphabet Holding Company FRN 26/9/2024 951, 162 0.25
USD 875,000 Alphabet Holding Company FRN 26/9/2025 815,211 0.21
USD 1,465,148 Altice US Finance I Corp FRN 28/7/2025 1, 466, 979 0.38
USD 1,223,972  Amaya BV ‘B3’ FRN 1/8/2021 1,232,772 0.32
USD 130,470  Ambrosia Buyer Corp FRN 28/8/2024 131,579 0. 03
USD 5,855  Ambrosia Buyer Corp FRN 28/8/2024 5,904 0. 00
USD 1, 152,038  American Builders & Contractors Supply Co Inc FRN 31/10/2023 1, 159, 791 0. 30
USD 485,100 Amwins Group Inc FRN 25/1/2024 487, 526 0.13
USD 245,730 Applied Systems Inc FRN 19/9/2025 254, 331 0. 07
USD 512,979  Applied Systems Inc ‘B’ FRN 19/9/2024 517, 965 0.13
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USD 387,454  Arby’ s Restaurant ~ B ° FRN 17/1/2025 392, 297 0. 10
USD 224,438  Ascend Learning LLC FRN 12/7/2024 225,279 0. 06
USD 1,074, 589 ?ngﬁgoggrformance Materials Operations LLC "B° FRN 1,082, 648 0.98
USD 407,482  AssuredPartners Inc FRN 22/10/2024 411, 133 0.11
USD 236,000 Asurion LLC ‘B2” FRN 4/8/2025 243, 375 0. 06
USD 1,182,322  Asurion LLC ‘B5’ FRN 3/11/2023 1,191, 190 0.31
USD 699,000 Avantor Inc FRN 21/11/2024 708, 464 0.18
USD 580,000 Avaya Inc FRN 15/12/2024 581, 815 0. 15
USD 250,000 Barracuda Networks Inc ‘B’ FRN 10/1/2025 252,313 0.07
USD 487,550  BCP Raptor LLC FRN 24/6/2024 491, 055 0.13
USD 526,000 BCP Renaissance Parent LLC ‘B’ FRN 31/10/2024 532, 354 0.14
USD 797,000 Beacon Roofing Supply Inc ‘B’ FRN 2/1/2025 802, 547 0.21
USD 860,675 Berry Global Inc ‘M’ FRN 1/10/2022 867,010 0.22
USD 601,238 BJ’ s Wholesale Club Inc ‘B’ FRN 3/2/2024 600, 896 0.16
USD 959,014  BMC Software Finance Inc ‘B2’ FRN 10/9/2022 964, 011 0.25
USD 442,934  Boyd Gaming Corp ‘B’ FRN 15/9/2023 445, 933 0.12
USD 1,562,150 Brand Energy & Infrastructure Services Inc FRN 21/6/2024 1,580, 615 0.41
USD 588,098 Bright Horizons Family Solutions ‘B’ FRN 7/11/2023 593, 614 0.15
USD 772,543  Bronco Midstream Funding LLC FRN 17/8/2020 781, 234 0. 20
USD 1,089,525 BWAY Holding Co ‘B’ FRN 3/4/2024 1,097, 304 0.28
USD 825,796  Caesars Resort Collection LLC ‘B’ FRN 23/12/2024 835, 400 0.22
USD 605,000 California Resources Corp FRN 31/12/2021 680, 625 0.18
USD 495,000 California Resources Corp ‘B’ FRN 31/12/2022 503, 672 0.13
USD 388,073 Calpine Corp ‘B6° FRN 15/1/2023 390, 013 0. 10
USD 200,498  Canyon Valor Cos Inc FRN 16/6/2023 202, 352 0. 05
USD 212,577 Capital Automotive LP ‘B2’ FRN 25/3/2024 213,774 0. 06
USD 1,010,161 Catalent Pharma Solutions Inc FRN 20/5/2024 1,016, 787 0. 26
USD 208,865 Cavium Inc ‘B’ FRN 16/8/2022 209, 909 0. 05
USD 450,236  CBS Radio Inc ‘B1’ FRN 18/11/2024 452, 969 0.12
USD 452,725  CCC Information Services Inc ‘B> FRN 29/4/2024 455, 084 0.12
USD 573,360  CCM Merger LLC ‘B’ FRN 6/8/2021 578, 022 0. 15
USD 184,044  CEC Entertainment Inc ‘B’ FRN 12/2/2021 178, 830 0. 05
USD 1,450,000 CenturyLink Inc ‘A’ FRN 20/6/2022 1, 441, 662 0. 37
USD 3,285,000 CenturylLink Inc ‘B> FRN 31/1/2025 3,231,619 0. 84
USD 345,291  CH Hold Corp FRN 1/2/2024 348, 312 0.09
USD 884, 239  Change Healthcare Holdings Inc ‘B’ FRN 1/3/2024 889, 439 0.23
USD 730,000 Charter Communications Operating LLC ‘A2’ FRN 31/3/2023 729, 693 0.19
USD 1,510,741  Charter Communications Operating LLC ‘B’ FRN 30/4/2025 1,518, 294 0.39
(e <)



ol s don e
USD 358,200 Charter Nexus Inc FRN 16/5/2024 359, 769 0. 09
USD 43,607  Chemours Co/The ‘B1’ FRN 12/5/2022 43,925 0.01
USD 868,318  Chesapeake Energy Corp ‘B’ FRN 23/8/2021 929, 100 0.24
USD 889,163  CHG Healthcare Services Inc FRN 7/6/2023 898, 614 0.23
USD 559,708  Chobani LLC FRN 10/10/2023 563, 906 0.15
USD 268,394 CHS Via Community Health Systems Inc FRN 31/12/2019 264, 760 0.07
USD 575,504 Citgo Holding Inc FRN 12/5/2018 578, 560 0.15
USD 646,972  CityCenter Holdings LLC ‘B’ FRN 18/4/2024 651, 585 0.17
USD 280,036  Clark Equipment Co ‘B’ FRN 18/5/2024 282,573 0.07
USD 165,000 Clipper Acquisition Corp ‘Bl’ FRN 27/12/2024 166, 031 0.04
USD 380,294  CNT Holdings IIT Corp FRN 22/1/2023 369, 836 0.10
USD 495,395  Coinmach Service Corp ‘Bl’ FRN 14/11/2022 499, 110 0.13
USD 300,000 Compass Power Generation LLC FRN 20/12/2024 303, 564 0.08
USD 457,000  Concentra Inc FRN 1/6/2022 460, 999 0.12
USD 199,998  CONSOL Energy Inc ‘B’ FRN 28/11/2022 203, 664 0. 05
USD 14,730  Convergint Technologies LLC FRN 1/2/2025 14, 804 0. 00
USD 137,955  Convergint Technologies LLC ‘B’ FRN 30/1/2025 138, 645 0.04
USD 304,238 Core & Main LP FRN 1/8/2024 306, 139 0.08
USD 450,246  Cotiviti Corp ‘B’ FRN 28/9/2023 453, 343 0.12
USD 759,788  CPG International LLC FRN 5/5/2024 764, 301 0.20
USD 584,100 Creative Artists Agency LLC FRN 15/2/2024 585, 928 0. 15
USD 475,000  CROWN Americas LLC ‘B> FRN 17/1/2025 480, 258 0.12
USD 1,287,045  CSC Holdings LLC FRN 17/7/2025 1,288, 384 0.33
USD 415,000 CSC Holdings LLC ‘B’ FRN 12/1/2026 417, 855 0.11
USD 336,672  Curo Health Services LLC ‘B’ FRN 7/2/2022 337,934 0. 09
USD 265,000 Cypress Performance Group LLC FRN 7/11/2024 267,319 0. 07
USD 457,700 Cyxtera Technologies Inc FRN 1/5/2024 460, 465 0.12
USD 180,000 Davis Vision Inc FRN 2/12/2024 181, 724 0. 05
USD 511,093 DaVita HealthCare Partners Inc ‘B’ FRN 24/6/2021 517, 226 0.13
USD 24,938 Dealer Tire LLC FRN 22/12/2021 25,374 0.01
USD 170,000 Deck Chassis Inc ‘B’ FRN 15/6/2023 173, 400 0.04
USD 1,034,508 Dell International LLC ‘B’ FRN 7/9/2023 1, 038, 067 0.27
USD 226,000 Diplomat Pharmacy Inc ‘B’ FRN 20/12/2024 227, 695 0. 06
USD 2,377,569 DJO Finance LLC FRN 8/6/2020 2,352,010 0.61
USD 286,375 Dole Food Company Inc ‘B’ FRN 6/4/2024 287, 002 0. 07
USD 440,119  DTI Holdco Inc FRN 2/10/2023 442, 870 0.11
USD 390,636  DTZ US Borrower LLC FRN 4/11/2021 390, 065 0.10
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USD 129,668 Dubai Aerospace Enterprise Ltd FRN 7/7/2022 130, 850 0.03
USD 125,000 Duff & Phelps Corp ‘B’ FRN 4/12/2024 126, 173 0.03
USD 925,723  Dynegy Inc ‘C2° FRN 7/2/2024 934, 351 0.24
USD 180,000 Element Material Inc FRN 28/6/2024 180, 599 0. 05
USD 287,831  EmployBridge LLC FRN 15/5/2020 283, 033 0.07
USD 2,950,000 Energy Future Intermediate Holding Co LLC FRN 30/6/2018 2,960, 443 0.77
USD 91,875  Engility Corp ‘B1’ FRN 12/8/2020 92, 536 0.02
USD 162,191  Engility Corp ‘B2’ FRN 14/8/2023 163, 784 0. 04
USD 1,549,350 Envision Healthcare Corp FRN 1/12/2023 1, 554, 509 0. 40
USD 720,907  ESH Hospitality Inc ‘B’ FRN 30/8/2023 726, 198 0.19
USD 774,589  Essential Power LLC ‘B’ FRN 16/5/2024 785, 728 0.20

USD 51,095 Evergreen AcqCo 1 LP  ‘C’ FRN 9/7/2019 48, 988 0.01
USD 195,000 EXC Holdings IIT Corp ‘B’ FRN 2/12/2024 197, 194 0. 05
USD 235,000 ExGen Renewables IV LLC FRN 28/11/2024 237,938 0. 06

USD 1,098,890 Filtration Group Corp ‘B’ FRN 23/11/2020 1,111,714 0.29
USD 1,470,864 First Data Corp FRN 26/4/2024 1, 481, 587 0.38
USD 150,000 Flexera Software LLC ‘B’ FRN 24/1/2025 151, 125 0.04
USD 355,000 Fortress Investment Group LLC ‘B’ FRN 27/12/2022 359, 732 0.09

USD 66,588  Frontier Communications Corp ‘A’ FRN 31/3/2021 65, 922 0.02
USD 286,637  Frontier Communications Corp ‘Bl’ FRN 15/6/2024 281, 048 0.07
USD 312,127  Gardner Denver Inc ‘B1’ FRN 30/7/2024 313,475 0.08
USD 307,675 Gartner Inc ‘B’ FRN 5/4/2024 308, 829 0.08
USD 734,581 Gates Global LLC ‘B2’ FRN 1/4/2024 739, 540 0.19
USD 191,500 Generac Power Systems Inc FRN 31/5/2023 192, 697 0. 05
USD 530,987  Geo Group Inc ‘B’ FRN 22/3/2024 533, 313 0.14
USD 509,845  Global Payments Inc ‘B2’ FRN 21/4/2023 513, 138 0.13

USD 1, 180,939  Go Daddy Operating Company LLC ‘B1’ FRN 15/2/2024 1,188, 816 0.31
USD 666,738  Granite Acquisition Inc ‘B> FRN 17/12/2021 677,853 0.18
USD 105,206  Granite Acquisition Inc ‘C’ FRN 17/12/2021 106, 960 0.03

USD 1,473,862 Grifols Worldwide Operations USA ‘B’ FRN 31/1/2025 1,482,912 0.38
USD 583,537 H.B. Fuller ‘B’ FRN 20/10/2024 587,914 0. 15
USD 745,457  Harbor Freight Tools USA Inc ‘B’ FRN 18/8/2023 748, 148 0.19
USD 244,892 Hayward Industries Inc FRN 5/8/2024 246, 626 0. 06
USD 721,322  HD Supply Holdings Inc ‘B3’ FRN 13/8/2021 727,410 0.19
USD 125,000 Hercules Achievement Inc ‘B’ FRN 16/12/2024 126, 375 0.03

USD 31,041 Hilton Worldwide Finance LLC ‘B2’ FRN 25/10/2023 31, 248 0.01
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USD 655,062 Hostess Brands LLC ‘B’ FRN 3/8/2022 659, 157 0.17
USD 355,131  HUB International Ltd FRN 2/10/2020 357, 390 0.09
USD 366,758 Hyland Software Inc FRN 1/7/2022 369, 050 0. 10

USD 1, 429, 543 iHeartCommunications Inc ‘D’ FRN 30/1/2019 1, 086, 810 0. 28
USD 694,403  Immucor Inc ‘B3’ FRN 15/6/2021 708, 291 0.18
USD 917,647  Infor US Inc ‘B6” FRN 1/2/2022 922, 235 0.24
USD 630,198  Informatica LLC ‘Bl’ FRN 5/8/2022 633, 009 0.16
USD 282, 863 Information Resources Inc ‘B’ FRN 18/1/2024 284, 489 0.07
USD 652,608 Insight Global Investment Holdings FRN 31/10/2021 659, 134 0.17
USD 513,494  Intermet Corp FRN 31/12/2049% - 0. 00
USD 600,099  IQOR US Inc FRN 1/4/2021 599, 097 0.16

USD 11,337 TIvanti Software Inc FRN 20/1/2024 11, 037 0. 00

USD 1,709,230  Jaguar Holding Co II FRN 18/8/2022 1, 720, 340 0. 44
USD 739,412  JBS USA Lux SA FRN 30/10/2022 733, 682 0.19
USD 304,765 KAR Auction Services Inc ‘B5’ FRN 9/3/2023 308, 194 0.08

USD 1,113,771  Kronos Inc FRN 1/11/2023 1,124, 151 0.29
USD 645,000  Kronos Inc FRN 1/11/2024 671, 335 0.17
USD 213,841 La Quinta Intermediate Holdings LLC ‘B’ FRN 14/4/2021 214,510 0. 06

USD 20,309 Lakeland Tours LLC FRN 16/12/2024 20, 605 0.01
USD 246,611 Lakeland Tours LLC ‘B’ FRN 16/12/2024 250, 207 0. 06
USD 310,240 Leslie’ s Poolmart Inc ‘B’ FRN 16/8/2023 310,938 0.08

USD 2,575,000 Level 3 Financing Inc ‘B’ FRN 22/2/2024 2,583,729 0.67

USD 4,843,352 Ligado Networks LLC FRN 7/12/2020 2, 809, 144 0.73
USD 239,400  Lumos Networks Corp FRN 15/11/2024 241, 894 0. 06

USD 76,120  MA FinanceCo LLC ‘B3’ FRN 21/6/2024 76, 468 0.02
USD 460,823  MacDermid Inc ‘B6’ FRN 7/6/2023 463, 846 0.12
USD 254,431  MacDermid Inc ‘B7’ FRN 7/6/2020 256, 128 0.07
USD 423,937  McAfee LLC FRN 30/9/2024 427, 876 0.11
USD 320,000 Medallion Gathering & Processing LLC FRN 30/10/2024 322, 000 0.08
USD 425,000 Meredith Corp ‘B’ FRN 17/1/2025 429, 250 0.11
USD 953, 025 gg¥4§ggggh Properties Operating Partnership LP ‘B’ FRN 959, 325 0.95
USD 422,314 Michaels Stores Inc ‘Bl’ FRN 30/1/2023 425,012 0.11
USD 333,999  Microsemi Corp ‘B’ FRN 15/1/2023 336, 087 0.09

USD 39, 621 Mission Broadcasting Inc ‘B2’ FRN 17/1/2024 39, 839 0.01
USD 982,207 Mitchell International Inc FRN 29/11/2024 986, 136 0.26
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USD 79,383 Mitchell International Inc FRN 29/11/2024 79, 701 0.02
USD 310,000 Mitchell International Inc FRN 1/12/2025 312, 809 0.08
USD 774,755 MPH Acquisition Holdings LLC FRN 7/6/2023 779, 597 0.20
USD 257,103  Mueller Water Products Inc ‘B> FRN 25/11/2021 259, 995 0.07
USD 271,064 National Vision Inc FRN 20/11/2024 272, 305 0. 07
USD 276,124 Neiman Marcus Group LLC FRN 25/10/2020 235, 481 0. 06
USD 74,180  NeuStar Inc ‘Bl’  FRN 8/1/2020 74,714 0. 02
USD 273,704 NeuStar Inc ‘B2° FRN 8/8/2024 276, 168 0. 07
USD 93,580 Nexeo Solutions LLC ‘B1’ FRN 9/6/2023 94, 516 0.02
USD 314,642 Nexstar Broadcasting Inc ‘B2’ FRN 17/1/2024 316, 372 0.08
USD 22,833  Northwest Airlines Inc FRN 10/9/2018%% 22,689 0.01
USD 22,667 Northwest Airlines Inc FRN 10/9/2018%* 22,524 0.01
USD 22,500 Northwest Airlines Inc FRN 10/9/2018%x% 22, 266 0.01
USD 139,650 NVA Holdings Inc ‘B2’ FRN 14/8/2021 139, 825 0. 04
USD 186,829  ON Semiconductor Corp ‘B2’ FRN 31/3/2023 188, 084 0. 05
USD 1,038,486  Optiv Security Inc FRN 1/2/2024 983, 965 0.25
USD 395,010  PAREXEL International Corp ‘B’ FRN 27/9/2024 397, 775 0.10
USD 318,183  Party City Holdings Inc FRN 19/8/2022 319, 993 0.08
USD 364,088  Peak 10 Inc FRN 1/8/2024 365, 755 0. 09
USD 419,000 Peak 10 Inc FRN 1/8/2025 421, 095 0.11
USD 965,250 Pinnacle Foods Finance LLC FRN 2/2/2024 973, 040 0. 25
USD 229,425 Plastipak Holdings Inc ‘B’ FRN 14/10/2024 231,577 0. 06
USD 273,442  Ply Gem Industries Inc FRN 1/2/2021 275, 266 0.07
USD 349,125 Pods LLC ‘B3’ FRN 6/12/2024 352,616 0.09
USD 870,625 Post Holdings Inc FRN 24/5/2024 875, 701 0.23
USD 260,000  Power Buyer LLC ‘C’ FRN 6/11/2020 260, 650 0.07
USD 172,813 PQ Corp ‘B’ FRN 17/1/2025 174, 195 0. 05
USD 295,509 PQ Corp ‘Bl’ FRN 4/11/2022 297, 634 0. 08
USD 371,250 Press Ganey Holdings Inc FRN 23/10/2023 374,963 0. 10
USD 694,718  Prestige Brands Inc ‘B4’ FRN 26/1/2024 700, 942 0.18
USD 95,000  Prometric Inc ‘B’ FRN 17/1/2025 96, 069 0. 02
USD 792,819  Protection One Inc ‘B1’ FRN 2/5/2022 799, 177 0.21
USD 199,726  Qlik Technologies FRN 26/4/2024 195, 149 0. 05
USD 10,387  Quintiles IMS Inc ‘B1’ FRN 7/3/2024 10, 448 0. 00
USD 803,404  Rackspace Hosting Inc ‘B’ FRN 3/11/2023 809, 430 0.21
(e <)
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USD 635,200 RCN Grande Communications FRN 1/2/2024 636, 902 0.16
USD 737,980 Realogy Group LLC ‘B’ FRN 20/7/2022 743, 360 0.19
USD 858,455  Reddy Ice Corp ‘B’ FRN 1/5/2019 853, 090 0.22
USD 421,000 Reddy Ice Corp ‘B’ FRN 1/11/2019 391, 530 0. 10
USD 310,000 Research Now SST ‘B’ FRN 20/12/2024 304, 318 0. 08
USD 882,143  Reynolds Group Holdings Inc FRN 5/2/2023 888, 362 0.23
USD 141,734 Riverbed Technology Inc FRN 25/4/2022 139, 768 0. 04
USD 901,324  RPI Finance Trust ‘B6° FRN 27/3/2023 907, 299 0.23
USD 1,021,423  Sabre GLBL Inc ‘Bl’ FRN 22/2/2024 1,027, 521 0.27
USD 1,008, 747 Scientific Games International Inc ‘B4’ FRN 14/8/2024 1,013, 670 0. 26
USD 467,000  SCRS Acquisition Corp FRN 1/11/2024 471, 525 0.12
USD 207,835 Seadrill Operating LP FRN 21/2/2021 178, 478 0. 05
USD 514,054  Seattle SpinCo Inc FRN 21/6/2024 516, 409 0.13
USD 774,495 Sedgwick Claims Management Services Inc ‘Bl1’ FRN 1/3/2021 775, 881 0. 20
USD 990,000  Sedgwick Claims Management Services Inc ‘Bl’ FRN 28/2/2022 1,001, 553 0.26
USD 378,287  Sequa Mezzanine Holdings LLC FRN 28/11/2021 383, 488 0.10
USD 787,514  Serta Simmons Holding LLC FRN 8/11/2023 770, 779 0. 20
USD 591,260 Serta Simmons Holding LLC FRN 8/11/2024 554, 306 0.14
USD 1,173,150  ServiceMaster Co ‘C’ FRN 8/11/2023 1,179,016 0.30
USD 309,497  Signode Industrial Group US Inc ‘B’ FRN 1/5/2021 309, 627 0.08
USD 388,000 Sinclair Broadcast Group Inc ‘B’ FRN 12/12/2024 391, 395 0.10
USD 906,246  Solarwinds Inc FRN 3/2/2023 910, 442 0.24
USD 368,882  Solenis International LP FRN 31/7/2022 357, 816 0. 09
USD 693,145 Solera LLC Via Solera Finance Inc FRN 3/3/2023 697, 865 0.18
USD 700,594  Sophia LP ‘B’ FRN 30/9/2022 704, 475 0.18
USD 896,940  Spectrum Brands Inc FRN 23/6/2022 900, 429 0.23
USD 234,464 Spirit Communication FRN 15/11/2024 236, 077 0. 06
USD 506,825  Sprint Communications Inc FRN 2/2/2024 507, 965 0.13
USD 1,589,062  SS&C Technologies Inc ‘Bl’ FRN 8/7/2022 1, 596, 721 0.41
USD 29,844  SS&C Technologies Inc ‘B2° FRN 8/7/2022 29, 988 0.01
USD 400, 000  Staples Inc FRN 12/9/2024 397, 700 0. 10
USD 680,888  SterlingBackcheck FRN 19/6/2024 684, 292 0.18
USD 399,963  Team Health Holdings Inc FRN 6/2/2024 390, 215 0. 10
USD 711,425  Tempo Acquisition LLC ‘B’ FRN 1/5/2024 714, 762 0.18
USD 686,600 TIBCO Software Inc ‘B1’ FRN 4/12/2020 690, 466 0.18
USD 412,925 Tierpoint LLC FRN 6/5/2024 414, 990 0.11
USD 590,537  TKC Holdings Inc FRN 1/2/2023 596, 998 0. 15
(e <)
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USD 1,430,765 TransDigm Inc ‘F’  FRN 9/6/2023 1,442, 955 0. 37
USD 1,161,205 TransUnion LLC ‘B3’ FRN 10/4/2023 1, 168, 462 0. 30
USD 612,649  Tribune Media Co ‘C’ FRN 26/1/2024 613, 225 0.16
USD 96,744  Tronox Blocked Borrower LLC FRN 23/9/2024 97,573 0.03
USD 223,256  Tronox Finance LLC FRN 22/9/2024 225, 169 0. 06
USD 54,863  TruGreen Ltd Partnership ‘B’ FRN 13/4/2023 55, 446 0.01
USD 612,870 U.S. Security Associates Holdings Inc FRN 14/7/2023 619, 256 0.16
USD 336,000 Ultra Resources Inc ‘B’ FRN 12/4/2024 337, 260 0.09
USD 205,000 Universal Services of America FRN 28/7/2023 202, 608 0. 05
USD 196,276  Univision Communications Inc FRN 15/3/2024 196, 206 0. 05
USD 936,220 US Foods Inc FRN 27/6/2023 945, 582 0.24
USD 533,662  USI Inc FRN 16/5/2024 535,931 0.14
USD 313,568  USIC Holdings Inc FRN 8/12/2023 316, 051 0.08
USD 662,707 Valeant Pharmaceuticals International Inc ‘B’ FRN 1/4/2022 672, 482 0.17
USD 562,603 Vantiv LLC ‘B3’ FRN 14/10/2023 566, 029 0. 15
USD 1,097,219  Veresen Midstream LP ‘B3’ FRN 31/3/2022 1,109, 102 0.29
USD 962,725  Veritas US Inc ‘Bl’ FRN 27/1/2023 967, 741 0. 25
USD 261,688  Versum Materials Inc FRN 29/9/2023 264, 631 0.07
USD 558,533  Vertafore Inc ‘B1’ FRN 30/6/2023 564, 258 0. 15
USD 1,086,978  Vertiv Group Corp ‘B’ FRN 30/11/2023 1,097, 848 0.28
USD 1,416,850  VICI Properties 1 LLC ‘B’ FRN 20/12/2024 1,427,476 0.37
USD 297,000 Vine 0il & Gas LP ‘B’ FRN 25/11/2021 296, 258 0.08
USD 1,382,000 Virgin Media Bristol LLC ‘K’ FRN 15/1/2026 1, 389, 297 0. 36
USD 533,669 Vizient Inc ‘B3’ FRN 13/2/2023 539, 342 0.14
USD 574,750 Waste Industries Inc FRN 27/9/2024 578, 900 0. 15
USD 308,998 Weatherford International Ltd ‘A’ FRN 13/7/2020 302, 241 0.08
USD 269,471 Weight Watchers International Inc ‘B’ FRN 29/11/2024 272,586 0.07
USD 834,305 West Corp ‘B’ FRN 10/10/2024 842, 648 0.22
USD 999,775  WEX Inc ‘B2’ FRN 30/6/2023 1,010, 193 0. 26
USD 624,150  Wilsonart LLC ‘D’ FRN 19/12/2023 629, 299 0.16
USD 241,938  WireCo WorldGroup Inc FRN 29/9/2023 243, 150 0. 06
USD 424,641  Yum! Brands Inc ‘B’ FRN 16/6/2023 427,932 0.11
USD 355,000  Ziggo Secured Finance BV ‘E’ FRN 15/4/2025 354, 595 0.09
157, 056, 184 40. 59
B—2 e m— A 173,128, 372 44.75
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Geo Specialty Chemicals Inc (Contingent Convertible Bond) FRN
USD 5, 763, 028 18/10/2025%% 8, 818, 586 2.28
USD 2,990,000 NewPage Corp (Defaulted) 11.375% 31/12/2014%* - 0. 00
USD 2,100,000 NM Holdings Co LLC ‘B’ (Defaulted) 9.50% 1/7/2005%: - 0.00
USD 3,850,000 NM Holdings Co LLC (Defaulted) 12.00% 1/6/2009%x 1 0. 00
Parsley Energy LLC Via Parsley Finance Corp ‘144A° 5.375%
USD 124, 000 15/1/2025 125, 240 0.03
Tropicana Entertainment LLC Via Tropicana Finance Corp _
USD 745,000 1y paulted) 9.625% 15/12/2014%k 0.00
8,943, 827 2.31
EHRAF 8,943, 827 2.31
ek BEERIRUIS U+
hra
3,020 Stars Group Inc/The (Pref) 4, 246, 595 1.10
4, 246, 595 1.10
rATUHE
4,000,000 Aca ABS ‘2004-1" Ltd (Pref) ‘144A° = - 0. 00
6,000,000 TCW High Income Partners Ltd (Pref)ssk 60, 000 0.01
60, 000 0.01
EE
1,603, 811, 533 Kcad Holdings I Ltd#* 5, 533, 150 1. 43
5, 533, 150 1.43
KE
7,500 Adelphia Communications Corp ‘B’  (Pref)sk - 0. 00
1,397  AFGlobal Corp 62, 167 0.01
4,436  AFGlobal Corp (Wts 20/12/2020) - 0.00
1,709  BMS Holdings Inc (Wts 28/9/2017) %% - 0. 00
349,675 Geo Specialty Chemicals Inc ‘144A° % 139, 870 0.04
447,606  Geo Specialty Chemicals Inc** 179, 042 0. 05
2,593 HMH Holdings (Education Media) (Wts Perpetual) sk 10 0.00
5,000 HRP Pik Corp ‘144A° s - 0.00
74 IssuerCo-U LLC (Pref) ‘144A° 1 0. 00
85, 432 Modular Space Corp 419,471 0.11
8,018 New Millenium Holdco Inc 850 0. 00
(#E<)



ZTDMOFETREF@MEEHFRIIR— - X—7 v MM

BES 8447 g, RARRLE
1,072  Ovation Acquisition I LLCk* - 0.00

122,398  Project Dark Circle (Pref) 109, 559 0.03
14,140  Rand McNally & Co** - 0.00

910, 970 0.24

WiEHRR B R Y 7 v A 10, 750, 715 2.78
EOMOFERE TR LR L N~ R — « v —F v MR EE 19, 694, 542 5. 09
AMFEER— k7 4 U 4 — 5l 417, 317, 295 107. 87
Z O oOMAE (30, 429, 419) (7.87)
WIEFEEAT CKRL) 386, 887, 876 100. 00
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2018 1 A31HIRTE

REHF

- " - - i
WS EEmE 5 IEIHF wme o gax)
g LS Gk FIL)
Gk FIL)
Ty R F 2= D 20224
CDS  USD 592,000 (/25T 74V « 77 2 a %l Morgan Stanley 12 A 20 H (5, 592) 76, 793
[ = FZE1. 000% % A 5
B GERE L R D= 7 2R — 2 % ——592, 000K K1) (5,592) 76,793
DS: ZLPy ke FT4L b AT T
BAL+ T ay
2018 1 A31HIRE
RERAE
824 a—IL/ - o :
Ry 23— S5k m3HEE R wgmE o gax) M
B Tytk pie (K KIL)
Kk FiL)
1 =—/ EURO STOXX 50 Index Morgan Stanley  EUR 3, 650.00 20184E 2 /16 B (123) 202
1 =—/ EURO STOXX 50 Index Morgan Stanley  EUR 3,625.00 20184E 2 /16 B (126) 328
3 =—/L EURO STOXX 50 Index Morgan Stanley  EUR 3,700.00 20184E 3 16 B (714) 912
5 7> K EURO STOXX Banks Index Morgan Stanley EUR 135.00 201842 A16H (104) 171
5 Z1—/ L EURO STOXX Banks Index Morgan Stanley EUR 142.50 201843 A16H 139 1, 101
Bt OEHEL 2 2T 7 AR — D x ——92, 299K FL) (928) 2,714
KREDAHBETH
2018 1 A31HIRE
REHAES
B8 B B8 5EiE Gl ES iR R (%)
(K FJL)
CAD 7,332,666  USD 5,910, 097 Morgan Stanley 201842 A 5 H 38, 949
EUR 3,330,000  USD 4,126, 044 State Street Bank & Trust 201842 4 5 [ 8, 034
Company
USD 5,852,051  CAD 7,333, 000 EZ;;znitreet Bank & Trust 20184E2 A 5 [ (97, 266)
UsD 7,887,153  ELR 6,542, 000 State Street Bank & Trust 201842 A 5 H (234, 511)
Company
USD 3,826,968  EUR 3,081, 00p State Street Bank & Trust 201843 4 5 H (4, 807)
Company
USD 1,223,432 GBP 899, 000 gtate Street Bank & Trust 20184£2 1 5 A (45, 876)
ompany
(335, 477)
ARV - RVEEEERER Y T A (v UH)
SGD 1,057,012 USD 792, 035 State Street Bank & Trust 20184 2 A 14 H 14, 505
Company
USD 2,830  SGD 3,737 State Street Bank & Trust 20184E 2 A 14 H 1)
Company
14, 484
GEb GEEL R 2T 7 AR —T % ——230, 064, 577K K L) (320, 993)
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Te the Unithelders of BlackRack Global Investment Series

REPORT OF THE REVISEUR D’ENTREPRISES AGREE

Report on the Audit of the Financial Statements

Opinion

We have audited the financial statements of BlackRock Global Investment Series (the “Fund”) and each of #s sub-funds, which comprise
the Statement of Net Assets and the Portfolic of Investments as at 31 January 2018 and the Statement of Operations and Changes

in Net Assets for the year then ended, and notes to the financial statements, including a summary of significant accounting pelicies.

In our opinion, the accompanying financial stalements give a true and fair view of the financial position of BlackRock Global Investment
Series as al 31 January 2018, and of the results of its operations and changes in its net assets for the year then ended in accordance
with Luxembourg legal and regulatory requirements relating to the preparation and presentation of the financial statements.

Basis for Opinion

We conducted our audit in accordance with the Law of 23 July 2016 on the audit profession {Law of 23 July 2016) and wilh International
Standards on Auditing (ISAs) as adopted for Luxembourg by the "“Commission de Surveillance du Secteur Financler” (CSSF).

Our responesibiliies under those Law and standards are further described in the "Responsibilities of Réviseur d'Entreprises Agréé

for the Audit of the Financial Statements” section of our report. We are also independent of the Fund in accordance with the International
Ethics Standards Board for Accountants’ Code of Ethics for Professional Accountants (IESBA Code) as adopted for Luxembourg

by the CSSF together with the ethical requirements that are relevant to our audit of the financial stalements, and have fulfilled

our other ethical responsibilities under those ethical requirements. We believe that the audit evidence we have obtained is sufficient

and appropriate to provide a basis for our opinion.

Other information

The Boeard of Directors of the Management Company of the Fund is responsible for the other information. The other information
comprises the information included in the anhual report but does not include the financial statements and our report of Réviseur
d'Entreprises Agreé thereon.

Qur opinien on the financial statements does not cover the other information and we do not express any form of assurance
conclusion thereon,

In connection with our audit of the financial statements, our responsibility is to read the other information and, in doing so, consider
whether the other information is materially inconsistent with the financial statements or our knowledge obtained in the audit or otherwise
appears 0 be materially misstaled. If, basad on the work we have performed, we concluded that there is a material misstatement

of this other information, we are required to report this fact. We have nathing to report in this regards.

Responsibilities of the Board of Directors of the Management Company of the Fund and Those Charged with Governance
for the Financial Statements

The Board of Directors of the: Management Company of the Fund is responsible for the preparation and fair presentation of the financial
statements in accordance with Luxemboury legal and regulatory requirements relating to the preparation and presentation of the financial
statements, and for such intermal control as the Board of Directors of the Management Company of the Fund determines is necessary

to enable the preparation of financial statements that are free from material misstatement, whether due to fraud or error.

In preparing the financial statements, the Board of Directers of the Management Company of the Fund is responsible for assessing

the Fund's ability to continue as a going concemn, disclosing, as applicable, matters related to going concern and using the going concem
basis of accounting unless the Board of Directors of the Management Company of the Fund either intends to liguidate the Fund or to cease
operations, of has ne realistic alternative but to do so.

Société & responsabilitg limitée au capital de 35,000 €
RCS Luxembourg B 67 895
Autorisation dérabbssernent - 10022179
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Responsibilities of the Réviseur o Entreprises Agréd for the Audit of the Financial Statements

Our objectives are to obtain reasonable assurance about whether the financial statements as a whole are free from material misstaterment,
whether due to fraud or error, and 1o issue a report of Réviseur d'Enfreprises Agréé that incfudes our opinion. Reasonable assurance

is a high leve! of assurance, but is not a guarantee that an audit conducted in accordance with the Law of 23 July 2016 and with |SAs

as adopted for Luxembourg by the CSSF will always delect a material migstatement when it exists, Misstatements can arise

from fraud or error and are considered material if, individually or in the aggregate, they could reasconably be expected fo influence

the econemic decisions of users taken on the basis of these financial statements.

As part of an audit in accordance with the Law of 23 July 2016 and with ISAs as adopted for Luxembourg by the CSSF, we exercise

professional judgment and maintain professional sceplicism
throughout the audit. We also:

Identify and assess the risks of materal misstatement of the financiat statements, whether due to fraud or error, design
and perform audit procedures responsive to those risks, and obtain audit evidence thal is sufficient and appropriate to provide

a basis for our opinion. The sk of not detecting a material misstatement resutting from fraud is higher than for one resulting
from error, as fraud may involve collusion, forgery, intentional omissions, misrepresentations, or the override of internal control.

Obtain an understanding of internal control relevant to the audit in order to design audit precedures that are appropriate

in the circumstances, but not for the purpose of expressing an opinion cn the effectiveness of the Fund's internaf control.

Evaluate the appropriateness of accounting policies used and the reasonableness of accounting estimates and related disclosures
made by the Board of Directors of the Management Company cf the Fund,

+

Conclude on ihe appropriateness of Beard of Directors of the Management Company of the Fund's use of the going concern basis

of accounting and, based on the audit evidence obtained, whether a material uncertainty exists refated to events or conditions

ihat may cast significant doubt on the Fund's ability to continue as & going concern. if we conclude that a material uncertainty exists,
we are required to draw attention in our report of the Réviseur d'Entreprises Agrés to the related disclosures in the financial staterments
or, if such disclosuras are inadequate, to modify our opinion. Qur conclusions are based on the audit evidence obtained up to the

date of our report of the Reéviseur d'Entreprises Agrée. Howaver, future events or conditions may cause the Fund to cease to continue
as g going concearn.

Evaluate the overall presentation, structure and content of the financial statements, including the disclosures, and whether the financial
statements represent the underlying transactions and events in a manner that achieves fair presentation.

We communicate with those charged with governance regarding, among other matters, the planned scope and timing of the audit
and significant audit findings, including any significant deficiencies in internal control that we identify during our audit.

For Deigitte Audit, Cabinet de Reévision Agréé

25 May 2018
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