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30. gggg’* WORLD SECURITY A 8.375 | 203241115 536,000.00 | 542,916.59 |  554,727.84 | 0.29
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USD 9, 000
USD 43, 000
USD 242, 000
USD 14, 000
USD 25, 500
USD 113, 000
USD 64, 000
USD 73, 000
USD 18, 000
USD 268, 000
USD 91, 000
USD 40, 000
USD 195, 000

USD 89, 000
USD 10, 000
USD 1, 400, 000
USD 71, 000
USD 52, 000
USD 387, 000
USD 48, 000
USD 278, 000
USD 37, 000
USD 27, 000

(i <)

INE 2 —4

NCL Corp. Ltd. 5.875% 15/1/2031

NCL Corp. Ltd. 6.75% 1/2/2032

NCL Corp. Ltd. 6.25% 15/9/2033

Transocean International Ltd. 8.25% 15/5/2029
Transocean International Ltd. 8.75% 15/2/2030
Transocean International Ltd. 8.50% 15/5/2031
Transocean International Ltd. 7.875% 15/10/2032
Valaris Ltd. 8.375% 30/4/2030

Viking Cruises Ltd. 7.00% 15/2/2029

Viking Cruises Ltd. 9.125% 15/7/2031

Viking Cruises Ltd. 5.875% 15/10/2033

Viking Ocean Cruises Ship VII Ltd. 5.625% 15/2/2029
Weatherford International Ltd. 6.75% 15/10/2033

h+r5

1011778 BC ULC/New Red Finance, Inc. 4.375% 15/1/2028
1011778 BC ULC/New Red Finance, Inc. 4.00% 15/10/2030
1261229 BC Ltd. 10.00% 15/4/2032

AltaGas Ltd. FRN 15/10/2054

ATS Corp. 4.125% 15/12/2028

Bausch & Lomb Corp. 8.375% 1/10/2028

Bausch Health Cos., Inc. 4.875% 1/6/2028

Bausch Health Cos., Inc. 11.00% 30/9/2028

Bombardier, Inc. 6.00% 15/2/2028

Bombardier, Inc. 7.25% 1/7/2031

9,018 0.01
44, 028 0.02
243, 499 0.12
14, 298 0.01
26,607 0.01
115, 155 0. 06
67, 569 0.03
76, 296 0.04
18, 053 0.01
286, 108 0.15
92, 329 0. 05
40, 000 0.02
201, 960 0.10
1, 234, 920 0. 63
88, 453 0.04
9, 525 0.00
1,438, 476 0.73
74, 006 0.04
50, 749 0.03
402, 480 0.21
44, 433 0.02
288, 425 0.15
37,051 0.02
28, 741 0.01



USD 155,000  Bombardier, Inc. 7.00% 1/6/2032 163, 314 0. 08
USD 119,000  Bombardier, Inc. 6.75% 15/6/2033 125, 539 0. 06
USD 180,000 Brookfield Finance, Inc. FRN 15/1/2055 178, 728 0.09
USD 156, 000 Efg?kiiglg'58;1?§?é}gézgropert1es, Inc. /Brookfield Residential 151, 210 0. 08
USD 51, 000 gfg?k{iglj'giZ%dTE;;jéoggopertles, Inc. /Brookfield Residential 47,791 0.02
USD 18,000 Empire Communities Corp. 9.75% 1/5/2029 18, 619 0.01
USD 55,000 Enbridge, Inc. FRN 27/6/2054 58, 643 0. 03
USD 74,000 Enbridge, Inc. FRN 15/3/2055 78,572 0.04
USD 207,000 ERO Copper Corp. 6.50% 15/2/2030 209, 070 0.11
USD 146,000 Garda World Security Corp. 7.75% 15/2/2028 149, 245 0. 08
USD 23,000 Garda World Security Corp. 6.00% 1/6/2029 22,653 0.01
USD 189, 000  Garda World Security Corp. 8.25% 1/8/2032 193, 746 0.10
USD 503,000 Garda World Security Corp. 8.375% 15/11/2032 516, 924 0. 26
USD 55,000 GFL Environmental, Inc. 4.00% 1/8/2028 54, 098 0. 03
USD 11,000  GFL Environmental, Inc. 4.75% 15/6/2029 10, 923 0.01
USD 142,000  GFL Environmental, Inc. 4.375% 15/8/2029 139, 294 0. 07
USD 108,000 GFL Environmental, Inc. 6.75% 15/1/2031 112, 855 0. 06
USD 204,000  Jones Deslauriers Insurance Management, Inc. 8.50% 15/3/2030 213, 894 0.11
USD 125,000  Jones Deslauriers Insurance Management, Inc. 6.875% 1/10/2033 121, 706 0. 06
USD 89,000 Mattamy Group Corp. 4.625% 1/3/2030 86, 701 0.04
USD 23,000 Mattamy Group Corp. 6.00% 15/12/2033 22,645 0.01
USD 105,000 New Gold, Inc. 6.875% 1/4/2032 111, 720 0. 06
USD 59,000 Northriver Midstream Finance LP 6.75% 15/7/2032 60, 050 0. 03
USD 200,000  Toronto—Dominion Bank FRN 31/7/2084 209, 593 0.11
USD 72,000 TransAlta Corp. 5.875% 1/2/2034 71,897 0.04
5,591, 769 2.85
TAIUHE

USD 108,000 Azorra Finance Ltd. 7.75% 15/4/2030 113, 747 0. 06
USD 41,000 Azorra Finance Ltd. 7.25% 15/1/2031 42,927 0. 02
USD 46,000 Diamond Foreign Asset Co./Diamond Finance LLC 8.50% 1/10/2030 48, 898 0.02
USD 54,000  GGAM Finance Ltd. 8.00% 15/6/2028 56,972 0. 03
USD 92,000 GGAM Finance Ltd. 6.875% 15/4/2029 95, 261 0. 05
USD 109, 000  GGAM Finance Ltd. 5.875% 15/3/2030 110, 985 0. 06
USD 188,000 Global Aircraft Leasing Co. Ltd. 8.75% 1/9/2027 194, 642 0.10
USD 400, 000 Melco Resorts Finance Ltd. 5.375% 4/12/2029 395, 800 0. 20
USD 200,000 Sable International Finance Ltd. 7.125% 15/10/2032 202, 063 0.10
USD 14,571  Transocean Titan Financing Ltd. 8.375% 1/2/2028 14, 866 0.01
USD 200,000  Wynn Macau Ltd. 5.625% 26/8/2028 199, 581 0.10
USD 200,000  Wynn Macau Ltd. 5.125% 15/12/2029 198, 899 0.10
1,674, 641 0. 85
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USD 200,000  Genmab AS/Genmab Finance LLC 7.25% 15/12/2033 211, 156 0.11
211, 156 0.11
PAZS
EUR 100,000 Air France—KLM FRN (Perpetual) 122,131 0. 06
USD 21,477 Altice France SA 6.875% 15/10/2030 21, 158 0.01
USD 30,682 Altice France SA 6.50% 15/10/2031 29, 925 0. 02
USD 167,615 Altice France SA 6.50% 15/4/2032 163, 607 0.09
EUR 3,959 Altice France SA 5.625% 15/7/2032 4,592 0. 00
USD 382,232 Altice France SA 6.875% 15/7/2032 373, 655 0.19
EUR 12,826 Atos SE FRN 18/12/2029 17, 389 0.01
EUR 3,755 Atos SE FRN 18/12/2030 4, 627 0. 00
USD 250,000 Constellium SE 3.75% 15/4/2029 241, 795 0.12
EUR 200,000 Electricite de France SA FRN (Perpetual) 230, 573 0.12
USD 200,000 Iliad Holding SAS 7.00% 15/10/2028 202, 753 0.11
USD 200,000 Tliad Holding SAS 8.50% 15/4/2031 215,134 0.11
EUR 100,000 iliad SA 4.25% 9/1/2032 120, 636 0. 06
EUR 100,000  Opal Bidco SAS 5.50% 31/3/2032 122, 680 0. 06
EUR 100,000  Paprec Holding SA 4. 125% 15/7/2030 120, 103 0. 06
EUR 100,000 RCI Banque SA FRN 24/3/2037 122, 483 0. 06
EUR 100,000 Veolia Environnement SA FRN (Perpetual) 120, 190 0. 06
EUR 700  Worldline SA 30/7/2026 (Zero Coupon) 833 0. 00
2,234, 264 1. 14
kA
EUR 100,000  Gruenenthal GmbH 4.625% 15/11/2031 120, 779 0. 06
EUR 100, 000  THO Verwaltungs GmbH 7.00% 15/11/2031 129, 138 0. 07
EUR 100,000 Nidda Healthcare Holding GmbH 7.00% 21/2/2030 123,678 0. 07
EUR 100,000 Nidda Healthcare Holding GmbH FRN 15/10/2032 119, 948 0. 06
EUR 100, 000  Novelis Sheet Ingot GmbH 3.375% 15/4/2029 117, 351 0. 06
EUR 100, 000  PrestigeBidCo GmbH FRN 1/7/2029 120, 221 0. 06
EUR 100,000  Schaeffler AG 4.25% 1/4/2028 121, 815 0. 06
EUR 200,000 TK Elevator Midco GmbH 4.375% 15/7/2027 239, 386 0.12
1,092, 316 0. 56
foe <)
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Allied Universal Holdco LLC/Allied Universal Finance
USD 245, 000 Corp. /Atlas Luxco 4 SARL 4.625% 1/6/2028 241,722 0.12
Allied Universal Holdco LLC/Allied Universal Finance
USD 200, 000 Corp. /Atlas Luxco 4 SARL 4.625% 1/6/2028 197, 495 0.10
American Airlines, Inc./AAdvantage Loyalty IP Ltd. 5.75%
USD 17, 000 90//4/2029 17,192 0.01
Ardagh Metal Packaging Finance USA LLC/Ardagh Metal Packaging
USD 200, 000 Finance PLC 3.25% 1/9/2028 192, 178 0.10
Ardagh Metal Packaging Finance USA LLC/Ardagh Metal Packaging
USD 410, 000 Finance PLC 4.00% 1/9/2029 389, 480 0.20
Ardagh Metal Packaging Finance USA LLC/Ardagh Metal Packaging
USD 200,000 ;) o hce PLC 6. 25% 30/1/2031 205, 879 0.11
USD 193,000 Clarios Global LP/Clarios U.S. Finance Co. 6.75% 15/5/2028 197, 346 0.10
USD 246,000 Clarios Global LP/Clarios U.S. Finance Co. 6.75% 15/2/2030 257, 562 0.13
USD 255,000 Clarios Global LP/Clarios U.S. Finance Co. 6.75% 15/9/2032 264, 244 0.13
USD 200,000 Connect Finco SARL/Connect U.S. Finco LLC 9.00% 15/9/2029 212,018 0.11
USD 113,000  JetBlue Airways Corp./JetBlue Loyalty LP 9.875% 20/9/2031 114, 074 0. 06
2, 289, 190 1. 17
FTAILSUK
EUR 100,000 eircom Finance DAC 5.00% 30/4/2031 121, 421 0. 06
USD 180,000 LCPR Senior Secured Financing DAC 6.75% 15/10/2027 125, 100 0. 06
USD 81,000 Perrigo Finance Unlimited Co. 6.125% 30/9/2032 79, 650 0. 04
USD 310,000 Phoenix Aviation Capital Ltd. 9.25% 15/7/2030 325, 791 0.17
651, 962 0. 33
1 32)7
EUR 100,000 Dolcetto Holdco SpA 5.625% 14/7/2032 121, 433 0. 06
EUR 100,000 Duomo Bidco SpA FRN 15/1/2032 119, 667 0. 06
USD 334,000 Efesto Bidco SpA Efesto U.S. LLC 7.50% 15/2/2032 340, 550 0.18
EUR 100,000 Fibercop SpA 4.75% 30/6/2030 122, 090 0. 06
EUR 100,000 Fibercop SpA 5.125% 30/6/2032 121, 875 0. 06
USD 200,000  Fibercop SpA 7.20% 18/7/2036 202, 532 0.10
EUR 100,000  Prysmian SpA FRN (Perpetual) 125, 170 0.07
1, 153, 317 0.59
BAR
EUR 100,000 Nissan Motor Co. Ltd. 5.25% 17/7/2029 122, 869 0. 06
EUR 100,000 Nissan Motor Co. Ltd. 6.375% 17/7/2033 123, 568 0. 06
USD 218,000 Nissan Motor Co. Ltd. 8.125% 17/7/2035 232, 810 0.12
USD 200,000 Rakuten Group, Inc. 9.75% 15/4/2029 223,751 0.12
EUR 100,000  SoftBank Group Corp. 5.25% 10/10/2029 121, 542 0. 06
824, 540 0.42
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EUR 100,000  Ardonagh Finco Ltd. 6.875% 15/2/2031 122, 452 0. 06
USD 445,000  Ardonagh Finco Ltd. 7.75% 15/2/2031 460, 064 0.24
USD 652,000 Ardonagh Group Finance Ltd. 8.875% 15/2/2032 670, 143 0. 34
EUR 100,000 Biffa Group Holdings Ltd. 5.25% 15/6/2031 119, 139 0. 06
1,371, 798 0.70
WU ITNY
USD 400,000 Albion Financing 1 SARL/Aggreko Holdings, Inc. 7.00% 21/5/2030 417,517 0.21
EUR 100,000 Alexandrite Lake Lux Holdings SARL 6. 75% 30/7/2030 120, 577 0. 06
USD 171,733  Ardagh Group SA 9.50% 1/12/2030 185, 854 0. 09
EUR 100,000  Ardagh Group SA 12.00% 1/12/2030 (traded in Supranational) 112, 757 0. 06
USD 201, 000  Ardagh Group SA 12.00% 1/12/2030 (traded in United States) 189, 061 0.10
EUR 100,000  Aroundtown Finance SARL FRN (Perpetual) 117,951 0. 06
GBP 100, 000  B&M European Value Retail SA 6.50% 27/11/2031 135, 231 0.07
USD 5,000 Camelot Finance SA 4.50% 1/11/2026 5, 000 0. 00
USD 200, 000  ContourGlobal Power Holdings SA 6.75% 28/2/2030 206, 000 0.11
EUR 100,000  Froneri Lux FinCo SARL 4.75% 1/8/2032 120, 130 0. 06
EUR 8,127  Garfunkelux Holdco 3 SA 9.00% 1/9/2028 9, 331 0. 00
EUR 100,000 ION Platform Finance SARL 6.50% 30/9/2030 110, 064 0. 06
EUR 100,000 Lion/Polaris Lux 4 SA FRN 1/7/2029 119, 927 0. 06
EUR 100,000 Luna 1.5 SARL 10.50% 1/7/2032 124, 576 0. 06
EUR 100,000 Maxam Prill SARL 6.00% 15/7/2030 123, 674 0. 06
EUR 100,000  PRA Group Europe Holding IT SARL 6.25% 30/9/2032 115,716 0. 06
EUR 42,427 Rossini SARL FRN 31/12/2029 51, 241 0.03
USD 253,000 SK Invictus Intermediate IT SARL 5.00% 30/10/2029 249, 837 0.13
USD 135,000 Telecom Italia Capital SA 7.721% 4/6/2038 150, 730 0. 08
EUR 13,973  Vivion Investments SARL 8.25% 31/8/2028 16, 655 0.01
EUR 100,000 Vivion Investments SARL 5.625% 8/6/2030 117, 560 0. 06
2,799, 389 1.43
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EUR 100, 000 Boels Topholding BV 5.75% 15/5/2030 123, 146 0. 06
EUR 100,000 Darling Global Finance BV 4.50% 15/7/2032 121, 604 0. 06
EUR 100,000 Darling Global Finance BV 4.50% 15/7/2032 121, 604 0. 06
USD 81,000 Elastic NV 4.125% 15/7/2029 77,901 0.04
EUR 100,000 IPD 3 BV 5.50% 15/6/2031 119, 561 0. 06
EUR 200,000 NN Group NV FRN (Perpetual) 244, 829 0.13
USD 74,000 Sensata Technologies BV 4. 00% 15/4/2029 72,315 0. 04
EUR 100,000 Sunrise FinCo I BV 4.625% 15/5/2032 120, 700 0. 06
USD 178,000 Teva Pharmaceutical Finance Netherlands IIT BV 3.15% 1/10/2026 176, 623 0. 09
EUR 100,000 Trivium Packaging Finance BV 6.625% 15/7/2030 125,916 0. 06
USD 180,000 Trivium Packaging Finance BV 8.25% 15/7/2030 192, 032 0.10
EUR 100,000 VZ Secured Financing BV 5.25% 15/1/2033 116,016 0. 06
EUR 100,000 ZF Europe Finance BV 7.00% 12/6/2030 127,079 0. 07
1, 739, 326 0. 89
INFY
USD 9,000 Carnival Corp. 5.875% 15/6/2031 9, 302 0.01
USD 41,000 Carnival Corp. 5.75% 1/8/2032 42,111 0. 02
USD 275,000 Carnival Corp. 6.125% 15/2/2033 283, 004 0.14
334, 417 0.17
DUAR=
USD 74,000 Seagate Data Storage Technology Pte. Ltd. 8.25% 15/12/2029 78, 024 0. 04
USD 43,000 Seagate Data Storage Technology Pte. Ltd. 5.875% 15/7/2030 44, 261 0.02
USD 104,000 Seagate Data Storage Technology Pte. Ltd. 8.50% 15/7/2031 109, 850 0. 06
232,135 0.12
ARAL Y
EUR 100,000 Grifols SA 2.25% 15/11/2027 118, 801 0. 06
EUR 100,000 Grifols SA 7.125% 1/5/2030 124, 722 0. 07
EUR 100,000 Lorca Telecom Bondco SA 5.75% 30/4/2029 123, 402 0. 06
EUR 100,000 Telefonica Emisiones SA FRN (Perpetual) 119, 360 0. 06
486, 285 0.25
A4 Rl
EUR 200,000 Clarios Global LP/Clarios U.S. Finance Co. 4.75% 15/6/2031 242, 393 0.12
USD 267, 000 ?}g}ggéZInternational Finance Ltd./Difl U.S. LLC 8.625% 9277, 680 0. 14
USD 133,000 Great Canadian Gaming Corp./Raptor LLC 8.75% 15/11/2029 134, 665 0.07
654, 738 0. 33
foe <)



AAR

USD 200,000  UBS Group AG FRN (Perpetual) 214, 625 0.11
USD 200, 000  UBS Group AG FRN (Perpetual) 234, 200 0.12
448, 825 0. 23

RKE
USD 200,000 Barclays PLC FRN (Perpetual) 194, 482 0. 10
USD 220,000 Barclays PLC FRN (Perpetual) 249, 969 0.13
EUR 100,000 Bellis Acquisition Co. PLC 8.00% 1/7/2031 113, 019 0. 06
GBP 100,000 British Telecommunications PLC FRN 3/12/2055 141, 853 0.07
EUR 145,000 Carnival PLC 4.125% 15/7/2031 175, 985 0. 09
GBP 100,000 Deuce Finco PLC 7.00% 20/11/2031 139, 741 0.07
o w0 gy U B Lo L Wainancs 200wy g
o oo foon L B e tovn L. Rt 2 ACndn g s g
GBP 100,000  Ocado Group PLC 11.00% 15/6/2030 141, 039 0.07
EUR 100,000  OEG Finance PLC 7.25% 27/9/2029 124, 643 0. 06
GBP 6,282 Unique Pub Finance Co. PLC 6.464% 30/3/2032 9, 055 0.01
GBP 100,000 Virgin Media Secured Finance PLC 4. 25% 15/1/2030 128, 395 0. 07
USD 200,000 Virgin Media Secured Finance PLC 4.50% 15/8/2030 185, 028 0. 09
USD 200,000 Vmed 02 U.K. Financing I PLC 4.25% 31/1/2031 182, 179 0. 09
EUR 91,900 Zegona Finance PLC 6.75% 15/7/2029 115, 054 0. 06
2,653,470 1.35

KE
USD 107,000 AAR Escrow Issuer LLC 6.75% 15/3/2029 110, 680 0. 06
USD 41,000 Acadia Healthcare Co., Inc. 7.375% 15/3/2033 40, 368 0. 02
USD 36,000 Acushnet Co. 5.625% 1/12/2033 36, 327 0. 02
USD 35,000 ADT Security Corp. 4.875% 15/7/2032 34, 043 0. 02
USD 117,000  ADT Security Corp. 5.875% 15/10/2033 118, 621 0. 06
USD 60,000 Advance Auto Parts, Inc. 7.00% 1/8/2030 61,013 0. 03
USD 154,000 Advanced Drainage Systems, Inc. 6.375% 15/6/2030 156, 474 0. 08
USD 145,495  Advancion Sciences, Inc. 9.25% 1/11/2026 121, 125 0. 06
USD 211,000  AECOM 6. 00% 1/8/2033 215, 798 0.11
USD 98,000 AES Corp. FRN 15/1/2055 99, 535 0. 05
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USD 95,000  AES Corp. FRN 15/7/2055 92, 989 0. 05
USD 130,000 Aethon United BR LP/Aethon United Finance Corp. 7.50% 1/10/2029 136, 905 0. 07
USD 197,000 AHP Health Partners, Inc. 5.75% 15/7/2029 192, 139 0.10
USD 48,000 Albertsons Cos., Inc. 5.625% 31/3/2032 47,944 0.02
Albertsons Cos., Inc./Safeway, Inc./New Albertsons

USD 55,0001 b\ 1pertsons LLC 5.50% 31/3/2031 55, 187 0.03
Albertsons Cos., Inc./Safeway, Inc./New Albertsons

USD 51,000 LP/Albertsons LLC 6.25% 15/3/2033 52, 057 0.03
Albertsons Cos., Inc./Safeway, Inc./New Albertsons

USD 193,000 1 b a1pertsons LLC 5.75% 31/3/2034 189, 590 0.10
Alliant Holdings Intermediate LLC/Alliant Holdings Co— Issuer

USD 274, 000 4.95% 15/10/2027 270, 746 0.14
Alliant Holdings Intermediate LLC/Alliant Holdings Co— Issuer

USD 39, 000 6. 75% 15/10,/2027 39, 146 0. 02
Alliant Holdings Intermediate LLC/Alliant Holdings Co— Issuer

USD 6, 000 6.75% 15/4/2028 6, 104 0. 00

Alliant Holdings Intermediate LLC/Alliant Holdings Co— Issuer

USD 296, 000 5.875% 1/11/2029 295, 152 0.15
Alliant Holdings Intermediate LLC/Alliant Holdings Co— Issuer

USD 403, 000 7.00% 15/1/2031 418, 675 0.21
Alliant Holdings Intermediate LLC/Alliant Holdings Co— Issuer

USD 266, 000 7.375% 1/10/2032 275, 504 0.14

USD 781,000 Allied Universal Holdco LLC 7.875% 15/2/2031 820, 652 0.42
Allied Universal Holdco LLC/Allied Universal Finance Corp.

USD 400, 000 6. 00% 1,/6/2029 395, 211 0. 20
Allied Universal Holdco LLC/Allied Universal Finance Corp.

USD 465, 000 6. 875% 15/6/2030 482, 586 0.25
USD 72,000 Allison Transmission, Inc. 5.875% 1/12/2033 73, 098 0. 04
USD 99,000 Alpha Generation LLC 6.75% 15/10/2032 102, 633 0. 05
USD 30,000 Amentum Holdings, Inc. 7.25% 1/8/2032 31, 586 0. 02

USD 108,000 American Airlines, Inc. 8.50% 15/5/2029 112, 668 0. 06
USD 54,000 American Axle & Manufacturing, Inc. 6.375% 15/10/2032 55, 153 0.03
USD 56,000 American Axle & Manufacturing, Inc. 7.75% 15/10/2033 57, 635 0.03

American Builders & Contractors Supply Co., Inc. 3.875%

USD 2, 000 15/11/2029 1,931 0. 00
USD 44,000 AmeriGas Partners LP/AmeriGas Finance Corp. 9.50% 1/6/2030 47,278 0. 02
USD 80,000 AmeriTex HoldCo Intermediate LLC 7.625% 15/8/2033 84, 125 0. 04
USD 27,000  Amkor Technology, Inc. 5.875% 1/10/2033 27,543 0.01
USD 63,000 Amneal Pharmaceuticals LLC 6.875% 1/8/2032 66, 227 0.03
USD 43,000 Amsted Industries, Inc. 6.375% 15/3/2033 44, 504 0. 02
USD 49,000  AmWINS Group, Inc. 6.375% 15/2/2029 50, 282 0.03

USD 134,000  AmWINS Group, Inc. 4.875% 30/6/2029 132,016 0.07
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Amynta Agency Borrower, Inc. & Amynta Warranty Borrower, Inc
USD 121, 000 7.50% 15/7/2033 122, 596 0. 06
Antero Midstream Partners LP/Antero Midstream Finance Corp.
USD 92, 000 5. 375% 15/6,/2029 92, 150 0.05
Anywhere Real Estate Group LLC/Anywhere Co—Issuer Corp. 7.00%
USD 119, 200 15/4/2030 120, 670 0. 06
Anywhere Real Estate Group LLC/Realogy Co-Issuer Corp. 9.75%
USD 47, 000 15/4/2030 51, 253 0.03
APH Somerset Investor 2 LLC/APH2 Somerset Investor 2 LLC/APH3
USD 85, 000 Somerset Investor 2 LLC 7.875% 1/11/2029 86, 130 0.04
USD 59,000 APi Group DE, Inc. 4.125% 15/7/2029 57, 394 0.03
USD 44,000 APi Group DE, Inc. 4.75% 15/10/2029 43,172 0. 02
USD 84,000 APLD ComputeCo LLC 9.25% 15/12/2030 86, 855 0. 04
USD 59,000 Apollo Debt Solutions BDC 5.875% 30/8/2030 59, 393 0.03
USD 25,000 Apollo Debt Solutions BDC 6.70% 29/7/2031 26, 064 0.01
USD 13,000 Apollo Debt Solutions BDC 6.55% 15/3/2032 13,409 0.01
USD 118,000 Apollo Global Management, Inc. FRN 15/12/2054 118, 074 0. 06
USD 79,000 Aramark Services, Inc. 5.00% 1/2/2028 78,936 0. 04
3 0
USD 153, 000 ?jzﬁgggg Partners LP/Archrock Partners Finance Corp. 6.25% 153, 431 0,08
3 0
USD 162, 000 ?;g?gggg Partners LP/Archrock Partners Finance Corp. 6.625% 168, 033 0. 09
o 3 0,
USD 103, 000 Archrock Services LP/Archrock Partners Finance Corp. 6.00% 103, 308 0. 05
1/2/2034
USD 67,000 Arcosa, Inc. 4.375% 15/4/2029 65, 782 0.03
USD 70,000 ARES Strategic Income Fund 5.80% 9/9/2030 70, 244 0. 04
USD 62,000  ARES Strategic Income Fund 5.15% 15/1/2031 60, 276 0.03
USD 67,000 Arsenal AIC Parent LLC 8.00% 1/10/2030 70, 968 0. 04
USD 440,000 Arsenal AIC Parent LLC 11.50% 1/10/2031 485, 328 0.25
USD 15,000  Asbury Automotive Group, Inc. 5.00% 15/2/2032 14, 556 0.01
USD 60, 000 Ascent Resources Utica Holdings LLC/ARU Finance Corp. 9.00% 74, 486 0.04
1/11/2027
Ascent Resources Utica Holdings LLC/ARU Finance Corp. 5.875%
USD 167, 000 30/6/2029 168, 074 0.09
Ascent Resources Utica Holdings LLC/ARU Finance Corp. 6.625%
USD 60, 000 15,7/2033 62, 052 0.03
USD 44,000 Ashton Woods USA LLC/Ashton Woods Finance Co. 4.625% 1/8/2029 42,167 0. 02
USD 63,000 Ashton Woods USA LLC/Ashton Woods Finance Co. 4.625% 1/4/2030 59, 737 0.03
USD 2,000 Ashton Woods USA LLC/Ashton Woods Finance Co. 6.875% 1/8/2033 2, 025 0. 00
USD 318,000 Asurion LLC & Asurion Co— Issuer, Inc. 8.00% 31/12/2032 332, 289 0.17
USD 284,000 Asurion LLC & Asurion Co— Issuer, Inc. 8.375% 1/2/2034 286, 865 0.15
(#E<)



USD 1,192,000 AthenaHealth Group, Inc. 6.50% 15/2/2030 1, 151, 987 0. 59
USD 27,000 ATI, Inc. 5.875% 1/12/2027 27,025 0.01
USD 44,000  ATI, Inc. 4.875% 1/10/2029 43, 840 0. 02
USD 92,000 ATI, Inc. 7.25% 15/8/2030 96, 441 0. 05

USD 162,000  ATI, Inc. 5.125% 1/10/2031 162, 684 0. 08
USD 143,000 Avantor Funding, Inc. 4.625% 15/7/2028 141, 952 0.07
USD 85,000 Avantor Funding, Inc. 3.875% 1/11/2029 81, 605 0.04
USD 52,000 Avient Corp. 6.25% 1/11/2031 53,410 0. 03
USD 42,000 Axon Enterprise, Inc. 6.25% 15/3/2033 43, 565 0.02
USD 31,000 B&G Foods, Inc. 8.00% 15/9/2028 29, 568 0. 02
USD 20,000 Bain Capital Specialty Finance, Inc. 5.95% 15/3/2030 19, 994 0.01
EUR 100,000 Ball Corp. 4.25% 1/7/2032 121, 996 0. 06
USD 48,000 Ball Corp. 5.50% 15/9/2033 48, 806 0.02
EUR 205,000 Beach Acquisition Bidco LLC 5.25% 15/7/2032 249, 652 0.13
USD 286,701 Beach Acquisition Bidco LLC 10.00% 15/7/2033 315, 496 0. 16
USD 19,000 Beazer Homes USA, Inc. 5.875% 15/10/2027 18,995 0.01
USD 2,219,000 Beignet Investor LLC 6.581% 30/5/2049 2,321, 235 1.18
USD 410,000 Big River Steel LLC/BRS Finance Corp. 6.625% 31/1/2029 413, 649 0.21
USD 200,000 BioMarin Pharmaceutical, Inc. 5.50% 15/2/2034 199, 776 0.10
USD 99,000 Blackstone Mortgage Trust, Inc. 3.75% 15/1/2027 97, 739 0. 05
USD 28,000 Block, Inc. 2.75% 1/6/2026 27,832 0.01
USD 121,000 Block, Inc. 5.625% 15/8/2030 123, 267 0. 06
USD 464, 000 Block, Inc. 6.50% 15/5/2032 481, 622 0.25
USD 98,000 Block, Inc. 6.00% 15/8/2033 100, 214 0. 05
USD 30,000 Blue Owl Capital Corp. 8.45% 15/11/2026 30, 717 0. 02
USD 78,000 Blue Owl Capital Corp. 6.20% 15/7/2030 78,776 0.04

. . 5
USD 77, 000 ?é;i/ggggr Midstream LLC/Blue Racer Finance Corp. 7.00j 80, 141 0. 04
USD 62, 000 ?é;g/ggggr Midstream LLC/Blue Racer Finance Corp. 7.25% 65, 664 0.03
EUR 130,000 Boots Group Finco LP 5.375% 31/8/2032 160, 132 0.08
GBP 100,000 Boots Group Finco LP 7.375% 31/8/2032 142, 598 0.07
(e <)



USD 136,000 Boyne USA, Inc. 4.75% 15/5/2029 134, 532 0.07
USD 499, 000 Brand Industrial Services, Inc. 10.375% 1/8/2030 480, 102 0.24
USD 14,000 Bread Financial Holdings, Inc. FRN 15/6/2035 14, 371 0.01
USD 140,000 Brink’s Co. 6.75% 15/6/2032 145, 686 0.07
oo 1 oon BrATIIS ety T o B ol WOBRNSRS g o
USD 34,000 Buckeye Partners LP 6.875% 1/7/2029 35, 341 0. 02
USD 30,000 Buckeye Partners LP 6.75% 1/2/2030 31,404 0. 02
USD 18,000 Buckeye Partners LP 5.85% 15/11/2043 16, 809 0.01
USD 4,000 Buckeye Partners LP 5.60% 15/10/2044 3,617 0. 00
USD 69,000 Builders FirstSource, Inc. 6.375% 1/3/2034 71,479 0.04
USD 60,000 Builders FirstSource, Inc. 6.75% 15/5/2035 63, 103 0.03
USD 34,000 Cable One, Inc. 15/3/2026 (Zero Coupon) 33, 490 0.02
USD 166,000 Cable One, Inc. 1.125% 15/3/2028 126, 160 0. 06
USD 200,000 Cablevision Lightpath LLC 3.875% 15/9/2027 197, 100 0. 10
USD 99,000 CACI International, Inc. 6.375% 15/6/2033 102, 842 0. 05
USD 81,000 Caesars Entertainment, Inc. 7.00% 15/2/2030 83,672 0.04
USD 226,000 Caesars Entertainment, Inc. 6.50% 15/2/2032 231, 370 0.12
USD 2,000 Calpine Corp. 4.50% 15/2/2028 1,999 0. 00
USD 243,000 Capstone Borrower, Inc. 8.00% 15/6/2030 235, 698 0.12
USD 95,000 Carpenter Technology Corp. 5.625% 1/3/2034 96, 508 0. 05
USD 240,361  Carvana Co. 9.00% 1/6/2030 250, 586 0.13
USD 495,714 Carvana Co. 9.00% 1/6/2031 547, 731 0. 28
USD 214,000 Caturus Energy LLC 8.50% 15/2/2030 222,973 0.11
USD 82,000 CCO Holdings LLC/CCO Holdings Capital Corp. 5.375% 1/6/2029 80, 569 0. 04
USD 22,000 CCO Holdings LLC/CCO Holdings Capital Corp. 6.375% 1/9/2029 22,083 0.01
USD 338,000 CCO Holdings LLC/CCO Holdings Capital Corp. 4.75% 1/3/2030 319, 503 0. 16
USD 80,000 CCO Holdings LLC/CCO Holdings Capital Corp. 4.50% 15/8/2030 73,982 0.04
USD 150,000 CCO Holdings LLC/CCO Holdings Capital Corp. 4.25% 1/2/2031 134, 824 0.07
USD 79,000 CCO Holdings LLC/CCO Holdings Capital Corp. 4.75% 1/2/2032 70, 657 0.04
USD 30,000 CCO Holdings LLC/CCO Holdings Capital Corp. 4.50% 1/5/2032 26, 264 0.01
ot <)



USD 108,000 CCO Holdings LLC/CCO Holdings Capital Corp. 7.00% 1/2/2033 106, 646 0. 05
USD 85,000 CCO Holdings LLC/CCO Holdings Capital Corp. 4.50% 1/6/2033 72,267 0.04
USD 152,000 CCO Holdings LLC/CCO Holdings Capital Corp. 4.25% 15/1/2034 125, 015 0. 06
USD 310,000 CCO Holdings LLC/CCO Holdings Capital Corp. 7.375% 1/2/2036 303, 055 0. 15
USD 9,000 Celanese U.S. Holdings LLC 7.00% 15/2/2031 9,239 0. 00
USD 62,000 Celanese U.S. Holdings LLC 6.75% 15/4/2033 63, 006 0.03
USD 73,000 Celanese U.S. Holdings LLC 7.375% 15/2/2034 74, 655 0.04
USD 29,000 CenterPoint Energy, Inc. FRN 15/2/2055 30, 780 0.02
USD 26,000 Central Garden & Pet Co. 4.125% 15/10/2030 24, 889 0.01
USD 43, 000 g?gg;ai5ig§§8;9LLC/CDK Global II LLC/CDK Financing Co., Inc. 35, 418 0.02
USD 88,000 Central Parent, Inc./CDK Global, Inc. 7.25% 15/6/2029 71,318 0.04
USD 61,000 Century Communities, Inc. 6.625% 15/9/2033 61, 794 0.03
USD 176,000 Chart Industries, Inc. 7.50% 1/1/2030 183, 235 0.09
USD 122,000  Chemours Co. 5.375% 15/5/2027 122,792 0.06
USD 397,000  Chemours Co. 5.75% 15/11/2028 393, 475 0.20
USD 14,000  Chemours Co. 4.625% 15/11/2029 13,076 0.01
USD 6,000  Chemours Co. 8.00% 15/1/2033 6, 037 0. 00
USD 389, 648  Chobani Holdco IT LLC 8.75% 1/10/2029 415, 426 0.21
USD 276,000 Chobani LLC/Chobani Finance Corp., Inc. 4.625% 15/11/2028 274,773 0.14
USD 364,000 Chobani LLC/Chobani Finance Corp., Inc. 7.625% 1/7/2029 378, 587 0.19
USD 39,000 Chord Energy Corp. 6.75% 15/3/2033 40, 357 0.02
USD 200, 000  CHS/Community Health Systems, Inc. 5.25% 15/5/2030 188, 813 0. 10
USD 163,000  CHS/Community Health Systems, Inc. 4.75% 15/2/2031 146, 565 0.07
USD 113,000 CHS/Community Health Systems, Inc. 10.875% 15/1/2032 121, 850 0.06
USD 503,000 CHS/Community Health Systems, Inc. 9.75% 15/1/2034 523, 177 0. 27
USD 92,000 Churchill Downs, Inc. 4.75% 15/1/2028 91,617 0.05
USD 327,000  Churchill Downs, Inc. 5.75% 1/4/2030 328, 772 0. 17
USD 132,000  Churchill Downs, Inc. 6.75% 1/5/2031 135, 902 0.07
USD 27,000 Cinemark USA, Inc. 7.00% 1/8/2032 27,921 0.01
USD 199, 000 Cipher Compute LLC 7.125% 15/11/2030 204, 702 0. 10
ot <)



USD 209, 000  CITGO Petroleum Corp. 8.375% 15/1/2029 217, 165 0.11
USD 85,000 Citigroup, Inc. FRN (Perpetual) 86, 667 0. 04
USD 137,000 Citigroup, Inc. FRN (Perpetual) 139, 380 0.07
USD 75,000 Citigroup, Inc. FRN (Perpetual) 76,673 0. 04
USD 55,000 Citigroup, Inc. FRN (Perpetual) 56, 491 0.03
USD 60,000 Citigroup, Inc. FRN (Perpetual) 62, 970 0.03
USD 255,000 Citigroup, Inc. FRN (Perpetual) 263, 789 0.13
USD 100,000 Clarivate Science Holdings Corp. 3.875% 1/7/2028 94, 853 0.05
USD 348,000 Clarivate Science Holdings Corp. 4.875% 1/7/2029 304, 900 0.16
USD 11,000 Clean Harbors, Inc. 6.375% 1/2/2031 11,272 0.01
USD 167,000 Clear Channel Outdoor Holdings, Inc. 7.75% 15/4/2028 167, 127 0. 09
USD 178,000 Clear Channel Outdoor Holdings, Inc. 7.50% 1/6/2029 175, 970 0.09
USD 390,000 Clear Channel Outdoor Holdings, Inc. 7.875% 1/4/2030 410, 195 0.21
USD 291,000 Clear Channel Outdoor Holdings, Inc. 7.125% 15/2/2031 303, 461 0. 15
USD 441,000 Clear Channel Outdoor Holdings, Inc. 7.50% 15/3/2033 469, 047 0.24
USD 117,000 Clearway Energy Operating LLC 4. 75% 15/3/2028 116, 703 0. 06
USD 145,000 Clearway Energy Operating LLC 5.75% 15/1/2034 145,710 0.07
USD 143,000 Cleveland-Cliffs, Inc. 6.875% 1/11/2029 148, 398 0.08
USD 530,000 Cloud Software Group, Inc. 6.50% 31/3/2029 527, 395 0.27
USD 846,000 Cloud Software Group, Inc. 9.00% 30/9/2029 852,901 0. 44
USD 127,000 Cloud Software Group, Inc. 8.25% 30/6/2032 129,171 0.07
USD 88,000 Clydesdale Acquisition Holdings, Inc. 6.625% 15/4/2029 88, 799 0. 05
USD 222,000 Clydesdale Acquisition Holdings, Inc. 6.875% 15/1/2030 224, 757 0.11
USD 202,000 Clydesdale Acquisition Holdings, Inc. 6.75% 15/4/2032 203, 475 0. 10
USD 81,000 CMG Media Corp. 8.875% 18/6/2029 69, 660 0.04
USD 64,000 CNX Midstream Partners LP 4.75% 15/4/2030 62,217 0.03
USD 40,000 CNX Resources Corp. 7.25% 1/3/2032 41,872 0.02
USD 128,000 Coherent Corp. 5.00% 15/12/2029 127, 524 0.07
USD 69,000 Columbus McKinnon Corp. 7.125% 1/2/2033 69, 400 0.04
USD 109, 000  Commercial Metals Co. 5.75% 15/11/2033 110, 812 0. 06
(e <)



USD 113,000 Commercial Metals Co. 6.00% 15/12/2035 115, 435 0. 06
USD 101,907 Compass Group Diversified Holdings LLC 5.25% 15/4/2029 95, 002 0. 05
USD 247,000  CompoSecure Holdings LLC 5.625% 1/2/2033 246, 180 0.13
USD 222,000 Comstock Resources, Inc. 6.75% 1/3/2029 222,765 0.11
USD 48,000 Comstock Resources, Inc. 6.75% 1/3/2029 48,078 0.02
USD 43,000 Comstock Resources, Inc. 5.875% 15/1/2030 42,030 0. 02
USD 119,000 Concentra Health Services, Inc. 6.875% 15/7/2032 124, 529 0. 06
USD 41,000 Constellation Energy Generation LLC 5.00% 1/2/2031 41,595 0.02
USD 81,000 Corebridge Financial, Inc. FRN 15/9/2054 82,534 0.04
USD 499, 000  CoreLogic, Inc. 4.50% 1/5/2028 490, 903 0.25
USD 136,000 CoreWeave, Inc. 9.25% 1/6/2030 134, 139 0.07
USD 69,000 Cougar JV Subsidiary LLC 8.00% 15/5/2032 73,725 0.04
USD 250,000 CQP Holdco LP/BIP-V Chinook Holdco LLC 5.50% 15/6/2031 248, 880 0.13
USD 33,000 Crescent Energy Finance LLC 7.75% 31/7/2029 32, 959 0. 02
USD 53,000 Crescent Energy Finance LLC 9.75% 15/10/2030 56, 373 0.03
USD 138,000 Crescent Energy Finance LLC 7.625% 1/4/2032 137, 378 0.07
USD 72,000 Crescent Energy Finance LLC 7.875% 15/4/2032 71,782 0.04
USD 116,000 Crescent Energy Finance LLC 7.375% 15/1/2033 112, 236 0. 06
USD 59,000 Crescent Energy Finance LLC 8.375% 15/1/2034 59, 821 0.03
USD 12,000 Crocs, Inc. 4.25% 15/3/2029 11,611 0.01
USD 67,000 Crocs, Inc. 4.125% 15/8/2031 61, 336 0.03
USD 82,000 CrossCountry Intermediate HoldCo LLC 6.50% 1/10/2030 83,779 0.04
USD 40,000 CrossCountry Intermediate HoldCo LLC 6.75% 1/12/2032 40, 621 0.02
USD 189,000 Crown Americas LLC 5.875% 1/6/2033 193, 236 0. 10
USD 200,000 CSC Holdings LLC 5.50% 15/4/2027 175, 927 0.09
USD 400,000  CSC Holdings LLC 5.375% 1/2/2028 297, 363 0.15
USD 400, 000  CSC Holdings LLC 11.25% 15/5/2028 317, 810 0.16
USD 162,000 Cushman & Wakefield U.S. Borrower LLC 8.875% 1/9/2031 172, 632 0.09
USD 44,000 CVR Energy, Inc. 7.50% 15/2/2031 44, 000 0.02
USD 29,000 CVR Energy, Inc. 7.875% 15/2/2034 29, 000 0.01
(e <)



wH s e
USD 15,000 Dana, Inc. 4.25% 1/9/2030 14, 368 0.01
USD 25,000 Dana, Inc. 4.50% 15/2/2032 23, 698 0.01
USD 116,000 Darling Ingredients, Inc. 6.00% 15/6/2030 117,576 0. 06
USD 28,000 DaVita, Inc. 6.875% 1/9/2032 28, 812 0.01
USD 21,000 DaVita, Inc. 6.75% 15/7/2033 21, 540 0.01
USD 59,000 DBR Land Holdings LLC 6.25% 1/12/2030 60, 430 0.03
USD 104, 000 B?éig%Lg§}Z};8§3Partners LP/Delek Logistics Finance Corp. 107, 294 0.05
USD 43,000 Deluxe Corp. 8.125% 15/9/2029 45, 144 0. 02
USD 26,000 Digital Realty Trust LP 1.875% 15/11/2029 27,032 0.01
USD 171,000 Directv Financing LLC 8.875% 1/2/2030 172,914 0. 09
. . . . . . PO 0
USD 125, 000 ?;;g;;gzslnanclng LLC/Directv Financing Co—Obligor, Inc. 5.875% 125, 665 0.06
USD 371, 000 ?g§23583§1n3n01ng LLC/Directv Financing Co—Obligor, Inc. 10.00% 382, 579 0. 20
USD 296,000  DISH DBS Corp. 5.25% 1/12/2026 287, 238 0. 15
USD 300,000 DISH DBS Corp. 5.75% 1/12/2028 290, 147 0.15
USD 626,000 DISH Network Corp. 11.75% 15/11/2027 647, 268 0. 33
USD 47,000 Diversified Healthcare Trust 7.25% 15/10/2030 48, 403 0. 02
USD 25,000 Dominion Energy, Inc. FRN 15/5/2055 25, 695 0.01
USD 36,000 Dream Finders Homes, Inc. 8.25% 15/8/2028 37,110 0. 02
USD 51,000 Duke Energy Corp. FRN 1/9/2054 53, 297 0. 03
USD 52,000 Dycom Industries, Inc. 4.50% 15/4/2029 51,163 0. 03
USD 535,911  EchoStar Corp. 10.75% 30/11/2029 587, 039 0. 30
USD 649, 375  EchoStar Corp. 6.75% 30/11/2030 660, 644 0. 34
USD 56,000 Electronic Arts, Inc. 2.95% 15/2/2051 52,484 0. 03
USD 620,000 Element Solutions, Inc. 3.875% 1/9/2028 604, 463 0. 31
USD 190,000 Ellucian Holdings, Inc. 6.50% 1/12/2029 187,911 0. 10
USD 711,000  EMRLD Borrower LP/Emerald Co-Issuer, Inc. 6.625% 15/12/2030 736, 569 0. 38
USD 110,000  EMRLD Borrower LP/Emerald Co-Issuer, Inc. 6.75% 15/7/2031 115, 154 0. 06
USD 33,000 Enerflex, Inc. 6.875% 15/1/2031 34,118 0. 02
USD 170,000 Energy Transfer LP FRN 15/5/2054 181, 323 0. 09
USD 105,000 Energy Transfer LP FRN 1/10/2054 108, 493 0. 06
(e <)



USD 57,000  Enpro, Inc. 6.125% 1/6/2033 58, 559 0.03
USD 94,000 Esab Corp. 6.25% 15/4/2029 96, 435 0. 05
USD 116,000 Fair Isaac Corp. 4.00% 15/6/2028 114, 032 0. 06
USD 334,000 Fair Isaac Corp. 6.00% 15/5/2033 341, 064 0.17
USD 57,000 Ferrellgas LP/Ferrellgas Finance Corp. 9.25% 15/1/2031 58,942 0. 03
USD 63, 000 E§£F1zfgzgitig}?}ggggt LLC/Fertitta Entertainment Finance Co., 60, 858 0.03
USD 51, 000 EiifléF?5§n§§§;?;8§8nt LLC/Fertitta Entertainment Finance Co., 48, 441 0. 02

USD 7,000 Fiesta Purchaser, Inc. 7.875% 1/3/2031 7,179 0. 00
USD 31,000 Fiesta Purchaser, Inc. 9.625% 15/9/2032 31, 445 0.02
USD 30,000 Five Point Operating Co. LP 8.00% 1/10/2030 31,238 0.02
USD 267,000 Flash Compute LLC 7.25% 31/12/2030 267,016 0.14
USD 203,000 Focus Financial Partners LLC 6.75% 15/9/2031 207, 448 0.11
USD 28,000 Fortrea Holdings, Inc. 7.50% 1/7/2030 28, 490 0.01
USD 216,000 Fortress Intermediate 3, Inc. 7.50% 1/6/2031 222, 324 0.11
USD 31,000 Freedom Mortgage Holdings LLC 9.25% 1/2/2029 32,506 0.02
USD 69,000 Freedom Mortgage Holdings LLC 6.875% 1/5/2031 69, 196 0.04
USD 253,000 Freedom Mortgage Holdings LLC 9.125% 15/5/2031 270, 519 0.14
USD 165,000 Frontier Communications Holdings LLC 5.875% 15/10/2027 165, 000 0.08
USD 183,000 Frontier Communications Holdings LLC 5.00% 1/5/2028 183, 082 0. 09
USD 38,000 Frontier Communications Holdings LLC 6.75% 1/5/2029 38,183 0.02
USD 61,503 Frontier Communications Holdings LLC 5.875% 1/11/2029 62, 136 0.03
USD 83,000 Frontier Communications Holdings LLC 6.00% 15/1/2030 83, 831 0.04
USD 422,000 Frontier Communications Holdings LLC 8.75% 15/5/2030 435, 668 0.22
USD 127,000 Frontier Communications Holdings LLC 8.625% 15/3/2031 133, 020 0.07
USD 191,000  FTAI Aviation Investors LLC 5.50% 1/5/2028 190, 951 0. 10
USD 203,000 FTAI Aviation Investors LLC 7.875% 1/12/2030 215, 415 0.11
USD 431,000 FTAI Aviation Investors LLC 7.00% 1/5/2031 453, 058 0.23
USD 307,000 FTAI Aviation Investors LLC 7.00% 15/6/2032 323, 024 0.16
USD 129,000  FTAI Aviation Investors LLC 5.875% 15/4/2033 131, 188 0.07
USD 42,000 Garrett Motion Holdings, Inc./Garrett LX I SARL 7.75% 31/5/2032 44, 505 0.02

(e <)



USD 103,000 Gates Corp. 6.875% 1/7/2029 107, 189 0. 05
USD 127,000 Genesee & Wyoming, Inc. 6.25% 15/4/2032 130, 646 0.07
USD 48,000 Genesis Energy LP/Genesis Energy Finance Corp. 7.75% 1/2/2028 48, 180 0. 02

USD 9,000 Genesis Energy LP/Genesis Energy Finance Corp. 8.00% 15/5/2033 9, 394 0.00
USD 54,000 Getty Images, Inc. 11.25% 21/2/2030 48, 309 0.02
USD 41,000 Getty Images, Inc. 10.50% 15/11/2030 41, 644 0.02
USD 154,000 GFL Environmental Holdings U.S., Inc. 5.50% 1/2/2034 154, 542 0.08
USD 92,000 Global Medical Response, Inc. 7.375% 1/10/2032 95, 177 0. 05
USD 44,000 Global Partners LP/GLP Finance Corp. 7.125% 1/7/2033 45,213 0. 02
USD 92,000 Goat Holdco LLC 6.75% 1/2/2032 94, 447 0.05
USD 286,000 Goldman Sachs Group, Inc. FRN (Perpetual) 292, 788 0.15
USD 125,000 Goldman Sachs Group, Inc. FRN (Perpetual) 129, 887 0.07
USD 40,000 Goodyear Tire & Rubber Co. 5.00% 15/7/2029 39,116 0.02
USD 37,000 Goodyear Tire & Rubber Co. 6.625% 15/7/2030 37, 880 0.02

USD 4,000 Goodyear Tire & Rubber Co. 5.25% 30/4/2031 3, 850 0. 00
USD 49,000 GrafTech Global Enterprises, Inc. 9.875% 23/12/2029 41, 868 0. 02
USD 77,000 Gray Media, Inc. 10.50% 15/7/2029 82, 741 0.04
USD 203,000 Gray Media, Inc. 9.625% 15/7/2032 208, 767 0.11
USD 195,000 Gray Media, Inc. 7.25% 15/8/2033 199, 266 0.10
USD 48,000 Group 1 Automotive, Inc. 6.375% 15/1/2030 49, 296 0.03
USD 62,000  Gulfport Energy Operating Corp. 6.75% 1/9/2029 63, 921 0.03
USD 52,000 HAH Group Holding Co. LLC 9.75% 1/10/2031 49, 250 0.03
USD 36,000 Harvest Midstream I LP 7.50% 15/5/2032 37, 607 0.02
USD 53,000 HB Fuller Co. 4.25% 15/10/2028 52, 144 0.03
USD 308,000 HealthEquity, Inc. 4.50% 1/10/2029 300, 240 0.15

USD 3,000 Herc Holdings, Inc. 6.625% 15/6/2029 3,105 0.00
USD 261,000 Herc Holdings, Inc. 7.00% 15/6/2030 273, 662 0.14
USD 50,000 Herc Holdings, Inc. 5.75% 15/3/2031 50, 375 0.03
USD 88,000 Herc Holdings, Inc. 7.25% 15/6/2033 93,116 0.05
USD 52,000 Herc Holdings, Inc. 6.00% 15/3/2034 52, 255 0.03
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USD 49,000 Hertz Corp. 12.625% 15/7/2029 49, 430 0. 03
USD 69,000 Hess Midstream Operations LP 6.50% 1/6/2029 71, 404 0. 04
USD 39,000 Hess Midstream Operations LP 4.25% 15/2/2030 38,108 0. 02
USD 18,000 Hilcorp Energy I LP/Hilcorp Finance Co. 6.25% 1/11/2028 18, 147 0.01
USD 83,000 Hilcorp Energy I LP/Hilcorp Finance Co. 5.75% 1/2/2029 83,074 0. 04
USD 8,000 Hilcorp Energy I LP/Hilcorp Finance Co. 6.00% 15/4/2030 7, 868 0. 00
USD 6,000 Hilcorp Energy I LP/Hilcorp Finance Co. 6.25% 15/4/2032 5, 760 0. 00
USD 151,000 Hilcorp Energy I LP/Hilcorp Finance Co. 8.375% 1/11/2033 156, 687 0. 08
USD 27,000 Hilcorp Energy I LP/Hilcorp Finance Co. 7.25% 15/2/2035 26, 141 0.01
USD 107,000 Hilton Domestic Operating Co., Inc. 5.875% 15/3/2033 109, 569 0. 06
USD 9,000 Hilton Domestic Operating Co., Inc. 5.75% 15/9/2033 9, 189 0. 00
USD 83,000 Hilton Domestic Operating Co., Inc. 5.50% 31/3/2034 83,471 0.04
USD 5,000 Hologic, Inc. 3.25% 15/2/2029 4, 980 0. 00
USD 72,000 Howard Hughes Corp. 4.125% 1/2/2029 69, 636 0. 04
USD 34,000 Howard Midstream Energy Partners LLC 7.375% 15/7/2032 35,991 0.02
USD 109, 000 Howard Midstream Energy Partners LLC 6.625% 15/1/2034 111, 909 0. 06
USD 799,000 HUB International Ltd. 7.25% 15/6/2030 833, 397 0.43
USD 1,479,000 HUB International Ltd. 7.375% 31/1/2032 1, 551, 904 0.79
USD 301, 000 {g?g?2gg;erprises LP/Icahn Enterprises Finance Corp. 5. 25% 297, 707 0.15
. . . 0
USD 62, 000 {g???zgggerprlses LP/Icahn Enterprises Finance Corp. 9.75% 62, 441 0.03
. . . 0
USD 76, 000 {;g?goggterprlses LP/Icahn Enterprises Finance Corp. 4.375% 67,016 0.03
. . . N
USD 98, 000 {E?TT/ggggrprlses LP/Icahn Enterprises Finance Corp. 10.00% 98, 738 0.05
USD 41,000 Ingevity Corp. 3.875% 1/11/2028 39, 840 0. 02
USD 74,000 Installed Building Products, Inc. 5.625% 1/2/2034 74, 231 0. 04
USD 60,000 Insulet Corp. 6.50% 1/4/2033 62, 469 0. 03
USD 200,000 Inversion Escrow Issuer LLC 6.75% 1/8/2032 198, 228 0.10
USD 331,000 ION Platform Finance U.S., Inc. 7.875% 30/9/2032 291, 453 0. 15
. . )
USD 69, 000 {Sg/géggform Finance U.S., Inc./ION Platform Finance SARL 5.00% 65, 477 0.03
USD 161,000  IQVIA, Inc. 6.25% 1/6/2032 167, 331 0. 09
. . . 5
USD 42, 000 {g?g/ggggtaln Information Management Services, Inc. 5.00% 40, 214 0.02
(Fe <)



USD 8,000 Iron Mountain, Inc. 5.25% 15/7/2030 7,915 0. 00
USD 24,000 Iron Mountain, Inc. 5.625% 15/7/2032 23,731 0.01
USD 28,000  Iron Mountain, Inc. 6.25% 15/1/2033 28, 291 0.01

EUR 100,000 Iron Mountain, Inc. 4.75% 15/1/2034 116, 317 0. 06
EUR 200,000  Iron Mountain, Inc. 4.75% 15/1/2034 232, 635 0.12
USD 215,000 ITT Holdings LLC 6.50% 1/8/2029 207, 681 0.11
USD 177,000  Jane Street Group/JSG Finance, Inc. 6.75% 1/5/2033 183, 869 0. 09
USD 81,000  JELD-WEN, Inc. 4.875% 15/12/2027 71, 241 0.04
USD 47,000  JELD-WEN, Inc. 7.00% 1/9/2032 29, 642 0. 02
USD 136,000 K Hovnanian Enterprises, Inc. 8.00% 1/4/2031 139, 278 0.07
USD 114,000 K Hovnanian Enterprises, Inc. 8.375% 1/10/2033 116, 707 0. 06
USD 253,000 Kaiser Aluminum Corp. 4.50% 1/6/2031 244, 372 0. 12
USD 160,000 Kaiser Aluminum Corp. 5.875% 1/3/2034 161, 299 0. 08
USD 115,000 KBR, Inc. 4.75% 30/9/2028 113, 613 0. 06
USD 55, 000 ?EE? g?zgil?g;gizoggC/KeHE Finance Corp./NextWave Distribution, 57,739 0.03
USD 9,000 Kinetik Holdings LP 5.875% 15/6/2030 9,108 0. 00
EUR 100,000 King U.S. Bidco, Inc. FRN 1/12/2032 119, 726 0. 06
USD 179,000 Kodiak Gas Services LLC 7.25% 15/2/2029 185, 812 0. 09
USD 112,000 Kodiak Gas Services LLC 6.50% 1/10/2033 114, 725 0. 06
USD 84,000 Kodiak Gas Services LLC 6.75% 1/10/2035 86, 760 0.04
USD 90,000 LABL, Inc. 5.875% 1/11/2028 40, 500 0. 02
USD 189,000 LABL, Inc. 9.50% 1/11/2028 85, 050 0.04
USD 117,000 LABL, Inc. 8.625% 1/10/2031 52, 650 0.03
USD 74,000 Lamar Media Corp. 5.375% 1/11/2033 73,908 0. 04
USD 105,000 Lamb Weston Holdings, Inc. 4.125% 31/1/2030 101, 406 0. 05
USD 23,000 Lamb Weston Holdings, Inc. 4.375% 31/1/2032 21, 886 0.01
USD 104,000 LCM Investments Holdings IT LLC 4.875% 1/5/2029 102, 445 0. 05
USD 62,000 LCM Investments Holdings IT LLC 8.25% 1/8/2031 65, 316 0.03
USD 21,000 Level 3 Financing, Inc. 3.625% 15/1/2029 19, 530 0.01
USD 678,513 Level 3 Financing, Inc. 6.875% 30/6/2033 699, 551 0. 36
ot <)



USD 821,068 Level 3 Financing, Inc. 7.00% 31/3/2034 852, 023 0.43
USD 603,000 Level 3 Financing, Inc. 8.50% 15/1/2036 615, 677 0.31
USD 74,000 Levi Strauss & Co. 3.50% 1/3/2031 69, 248 0.04
USD 46,000 LGI Homes, Inc. 8.75% 15/12/2028 47,981 0.02
USD 32,000 LGI Homes, Inc. 7.00% 15/11/2032 31,285 0.02
USD 30,000 LifePoint Health, Inc. 9.875% 15/8/2030 32,174 0.02
USD 162,000 LifePoint Health, Inc. 11.00% 15/10/2030 176, 610 0.09
USD 264,000 LifePoint Health, Inc. 8.375% 15/2/2032 286, 489 0.15
USD 97,000 LifePoint Health, Inc. 10.00% 1/6/2032 102, 476 0. 05
USD 40,000 Light & Wonder International, Inc. 7.25% 15/11/2029 41, 055 0.02
USD 124,000 Light & Wonder International, Inc. 7.50% 1/9/2031 129, 884 0.07
USD 24,000 Light & Wonder International, Inc. 6.25% 1/10/2033 24, 351 0.01
USD 33,000 Lightning Power LLC 7.25% 15/8/2032 35,110 0.02
USD 114,000 Lindblad Expeditions LLC 7.00% 15/9/2030 119, 105 0.06
USD 61,000 Lithia Motors, Inc. 5.50% 1/10/2030 61, 142 0.03
USD 52,000 Live Nation Entertainment, Inc. 4.75% 15/10/2027 51, 949 0.03
USD 76,000 Live Nation Entertainment, Inc. 3.75% 15/1/2028 74,928 0.04
USD 132,000 Lsf12 Helix Parent LLC 7.125% 1/2/2033 132, 046 0.07
USD 72,788  Lumen Technologies, Inc. 4.125% 15/4/2029 72, 606 0. 04
USD 72,795 Lumen Technologies, Inc. 4.125% 15/4/2030 72,691 0.04
USD 73,568  Lumen Technologies, Inc. 10.00% 15/10/2032 73, 567 0. 04
USD 217,000 Madison TAQ LLC 5.875% 30/6/2029 217, 043 0.11
USD 13,000 Magnera Corp. 7.25% 15/11/2031 12,412 0.01
USD 303, 000 %ifg?lééggéé %/?szgggratlng LLC/Magnolia 0il & Gas Finance 314, 694 016
USD 104,000 MajorDrive Holdings IV LLC 6.375% 1/6/2029 83, 166 0.04
USD 45,000 Manitowoc Co., Inc. 9.25% 1/10/2031 48, 880 0.03
USD 78,000 Matador Resources Co. 6.875% 15/4/2028 79,617 0.04
USD 127,000 Matador Resources Co. 6.50% 15/4/2032 129, 381 0.07
USD 24,000 Match Group Holdings IT LLC 4.625% 1/6/2028 23,784 0.01
USD 26,000 Match Group Holdings IT LLC 4.125% 1/8/2030 24, 649 0.01
(e <)



USD 58,000 Match Group Holdings IT LLC 3.625% 1/10/2031 52,615 0. 03
USD 86,000 Match Group Holdings I1 LLC 6.125% 15/9/2033 86, 661 0.04
USD 51,000 Mativ Holdings, Inc. 8.00% 1/10/2029 51,415 0. 03
USD 1,112,000 Mauser Packaging Solutions Holding Co. 7.875% 15/4/2030 1, 134, 240 0. 58
USD 88,000 Mauser Packaging Solutions Holding Co. 9.25% 15/4/2030 86, 586 0.04
USD 108,000 McAfee Corp. 7.375% 15/2/2030 86, 509 0.04
USD 525,000 Medline Borrower LP 5.25% 1/10/2029 525, 305 0.27
USD 214,000 Medline Borrower LP/Medline Co-Issuer, Inc. 6.25% 1/4/2029 221, 097 0.11
USD 133,000 Meritage Homes Corp. 1.75% 15/5/2028 134, 784 0.07
USD 200, 000 ?;ﬁé};othertainments Group U.S. Holdings, Inc. 7.375% 167, 475 0.09
USD 70,000 Methanex U.S. Operations, Inc. 6.25% 15/3/2032 72, 240 0.04
USD 107,000 MGM Resorts International 6.125% 15/9/2029 109, 428 0.06
USD 200,000 Midcap Financial Issuer Trust 5.625% 15/1/2030 197, 956 0. 10
USD 46,000 Midcontinent Communications 8.00% 15/8/2032 44,870 0.02
. . . . . N
USD 26, 000 ?}gySSEQGamlng Borrower LLC/Midwest Gaming Finance Corp. 4.875% 25, 560 0.01
USD 232,000 Millrose Properties, Inc. 6.375% 1/8/2030 237, 231 0.12
USD 115,000 Millrose Properties, Inc. 6.25% 15/9/2032 116, 759 0. 06
USD 90,000 Minerals Technologies, Inc. 5.00% 1/7/2028 89, 325 0. 05
USD 88, 000 gZTgfigsTiigaé.gg;iTg/i;;Eggity/MS Digital Entertainment 91, 743 0.05
USD 160,000 Molina Healthcare, Inc. 6.50% 15/2/2031 163, 831 0. 08
USD 288,000 MPT Operating Partnership LP/MPT Finance Corp. 8.50% 15/2/2032 308, 300 0.16
USD 31,000 Mueller Water Products, Inc. 4.00% 15/6/2029 30,135 0.02
USD 43,000 Nabors Industries, Inc. 7.625% 15/11/2032 43, 833 0. 02
USD 24,000 Navient Corp. 9.375% 25/7/2030 25, 852 0.01
USD 50,000 Navient Corp. 7.875% 15/6/2032 50, 464 0. 03
USD 78,000 Neogen Food Safety Corp. 8.625% 20/7/2030 83, 188 0. 04
USD 117,000 Neptune Bidco U.S., Inc. 9.29% 15/4/2029 119, 937 0. 06
USD 77,000 Neptune Bidco U.S., Inc. 10.375% 15/5/2031 81, 474 0.04
USD 125,000 Neptune Bidco U.S., Inc. 9.50% 15/2/2033 127,392 0.07
USD 35,000 New Enterprise Stone & Lime Co., Inc. 5.25% 15/7/2028 35,022 0. 02
(e <)



USD 80,000 New Enterprise Stone & Lime Co., Inc. 9.75% 15/7/2028 80, 400 0. 04
USD 79,000 New Home Co., Inc. 9.25% 1/10/2029 82, 968 0. 04
USD 20,000 New Home Co., Inc. 8.50% 1/11/2030 20, 854 0.01
USD 59,000 Newell Brands, Inc. 8.50% 1/6/2028 61, 927 0. 03
USD 53,000 NextEra Energy Capital Holdings, Inc. FRN 15/6/2054 56, 315 0. 03
USD 80,000 NextEra Energy Capital Holdings, Inc. FRN 15/8/2055 82, 699 0.04
1 1 0,
USD 163, 000 Tg&25;8§gy Operating LLC/NGL Energy Finance Corp. 8.125% 169, 303 0.09
USD 141, 000 Tgﬁzgggggy Operating LLC/NGL Energy Finance Corp. 8.375% 147, 531 0.08
USD 159,000 Nissan Motor Acceptance Co. LLC 6.125% 30/9/2030 158, 575 0.08
USD 3,850,000 NM Holdings Co. LLC 12.00% 1/6/2026* - 0. 00
USD 2,100,000 NM Holdings Co. LLC 9.50% 1/7/2026* - 0. 00
USD 44,000 Noble Finance II LLC 8.00% 15/4/2030 45, 873 0. 02
USD 128,000 Northern 0il & Gas, Inc. 7.875% 15/10/2033 129, 260 0.07
USD 132,000 Novelis Corp. 4.75% 30/1/2030 128, 009 0.07
USD 240,000 Novelis Corp. 6.875% 30/1/2030 249, 325 0.13
USD 72,000 Novelis Corp. 3.875% 15/8/2031 65, 930 0.03
USD 155,000 Novelis Corp. 6.375% 15/8/2033 157,991 0. 08
USD 180,000 NRG Energy, Inc. 5.75% 15/7/2029 180, 086 0. 09
USD 261,000 NRG Energy, Inc. 6.00% 1/2/2033 265, 916 0.14
USD 215,000 NRG Energy, Inc. 5.75% 15/1/2034 216, 176 0.11
USD 87,000 NRG Energy, Inc. 6.25% 1/11/2034 89, 292 0. 05
USD 499, 000 NRG Energy, Inc. 6.00% 15/1/2036 503, 786 0. 26
USD 222,000 NRG Energy, Inc. FRN (Perpetual) 244, 404 0.12
USD 25,000 Oceaneering International, Inc. 6.00% 1/2/2028 25, 347 0.01
USD 205,000 Olympus Water U.S. Holding Corp. 7.25% 15/6/2031 209, 901 0.11
USD 720,000 Olympus Water U.S. Holding Corp. 7.25% 15/2/2033 719, 254 0.37
USD 87,000 ON Semiconductor Corp. 0.50% 1/3/2029 85, 695 0.04
USD 53,000 OneMain Finance Corp. 6.625% 15/5/2029 54,671 0.03
USD 62,000 OneMain Finance Corp. 5.375% 15/11/2029 61, 994 0.03
USD 184,000 OneMain Finance Corp. 7.875% 15/3/2030 194, 365 0. 10
(e <)



USD 118,000 OneMain Finance Corp. 6.125% 15/5/2030 120, 514 0. 06
USD 27,000 OneMain Finance Corp. 4.00% 15/9/2030 25,324 0.01
USD 107,000  OneMain Finance Corp. 7.50% 15/5/2031 112, 314 0. 06
USD 36,000 OneMain Finance Corp. 7.125% 15/11/2031 37, 350 0.02
USD 176,000 OneMain Finance Corp. 6.75% 15/3/2032 180, 026 0.09
USD 70,000 OneMain Finance Corp. 7.125% 15/9/2032 72, 656 0. 04
USD 149,000 OneMain Finance Corp. 6.50% 15/3/2033 149, 785 0. 08
USD 140,000 OneMain Finance Corp. 6.75% 15/9/2033 141, 844 0.07
USD 78,000  OneSky Flight LLC 8.875% 15/12/2029 83, 453 0. 04
USD 106,000 Option Care Health, Inc. 4.375% 31/10/2029 103, 364 0. 05
USD 46,000 Osaic Holdings, Inc. 6.75% 1/8/2032 47,710 0.02
USD 74,000 Osaic Holdings, Inc. 6.75% 1/8/2032 76, 620 0.04
USD 76,000 Osaic Holdings, Inc. 8.00% 1/8/2033 78,900 0.04
USD 90,000 Osaic Holdings, Inc. 8.00% 1/8/2033 93, 278 0. 05
. . . . )
USD 31, 000 ?g>§§88§7Med1a Capital LLC/Outfront Media Capital Corp. 5.00% 31,001 0. 02
. . . . )
USD 44, 000 ?g;{iggggMed1a Capital LLC/Outfront Media Capital Corp. 4.25% 42, 942 0.02
. . . . .
USD 41, 000 ?g}é;;ggoMedla Capital LLC/Outfront Media Capital Corp. 4.625% 10, 127 0. 02
. . . . .
USD 104, 000 ?g;é;;gglMedla Capital LLC/Outfront Media Capital Corp. 7.375% 109, 568 0. 06
USD 958,000 Panther Escrow Issuer LLC 7.125% 1/6/2031 986, 293 0. 50
o 109,000 K ket Wl UE/ bonestic Prowts LTS oy g
USD 26, 000 ZéggerSEg?ggggoperat1ons LP/Pattern Energy Operations, Inc. 25, 741 0.01
USD 57,000 PBF Holding Co. LLC/PBF Finance Corp. 7.875% 15/9/2030 57,092 0.03
USD 41,000 Pebblebrook Hotel LP/PEB Finance Corp. 6.375% 15/10/2029 41,903 0.02
USD 72,000 PennyMac Financial Services, Inc. 7.875% 15/12/2029 76, 232 0. 04
USD 41,000 PennyMac Financial Services, Inc. 7.125% 15/11/2030 42, 860 0.02
USD 231,000 PennyMac Financial Services, Inc. 6.875% 15/5/2032 240, 989 0.12
USD 8,000 PennyMac Financial Services, Inc. 6.75% 15/2/2034 8, 239 0. 00
USD 27,000 Performance Food Group, Inc. 4.25% 1/8/2029 26, 422 0.01
USD 193,000 Performance Food Group, Inc. 6.125% 15/9/2032 198, 344 0.10
USD 181,000 Perimeter Holdings LLC 6.25% 15/1/2034 181, 636 0. 09
(<)



USD 92,000 Permian Resources Operating LLC 8.00% 15/4/2027 92, 847 0. 05
USD 90,000 Permian Resources Operating LLC 7.00% 15/1/2032 94, 376 0. 05
USD 152,000 Permian Resources Operating LLC 6.25% 1/2/2033 156, 896 0. 08
USD 28,000 Playtika Holding Corp. 4.25% 15/3/2029 24, 500 0.01
USD 47,000 PNC Financial Services Group, Inc. FRN (Perpetual) 48, 345 0.02
USD 12,000 Post Holdings, Inc. 4.625% 15/4/2030 11, 704 0.01
USD 27,000 Post Holdings, Inc. 4.50% 15/9/2031 25, 602 0.01
USD 69,000 Post Holdings, Inc. 6.375% 1/3/2033 69, 600 0. 04
USD 124,000 Post Holdings, Inc. 6.50% 15/3/2036 124, 119 0. 06
USD 67,000 Prairie Acquiror LP 9.00% 1/8/2029 69, 445 0. 04
USD 51, 000 EZig?eg.gggzr;jé;ggg; Sub LLC/Premier Entertainment Finance 37, 676 0.02
USD 68, 000 ggiﬁ}eg'gggzriiéﬁgggi Sub LLC/Premier Entertainment Finance 44, 540 0.02
USD 39,000 Prime Healthcare Services, Inc. 9.375% 1/9/2029 40, 561 0.02
USD 99,000 Qnity Electronics, Inc. 5.75% 15/8/2032 100, 850 0. 05
USD 76,000 Qnity Electronics, Inc. 6.25% 15/8/2033 78, 451 0.04
USD 480,000 Quikrete Holdings, Inc. 6.375% 1/3/2032 497, 376 0. 25
USD 225,000 Quikrete Holdings, Inc. 6.75% 1/3/2033 233, 793 0.12
USD 326,000 QX0 Building Products, Inc. 6.75% 30/4/2032 335, 688 0.17
USD 82,000 Rand Parent LLC 8.50% 15/2/2030 85, 709 0. 04
USD 60,000 Raven Acquisition Holdings LLC 6.875% 15/11/2031 59, 860 0.03
USD 25,000 Resideo Funding, Inc. 4.00% 1/9/2029 24,021 0.01
USD 107,000 Resideo Funding, Inc. 6.50% 15/7/2032 108, 614 0. 06
USD 68,000 Reworld Holding Corp. 4.875% 1/12/2029 65, 792 0.03
USD 404,000 RHP Hotel Properties LP/RHP Finance Corp. 6.50% 1/4/2032 417,915 0.21
USD 71,000 RHP Hotel Properties LP/RHP Finance Corp. 6.50% 15/6/2033 73,663 0. 04
USD 58, 000 g?ggg; ?;;igggése Borrower LLC/Rivers Enterprise Finance Corp. 59, 130 0.03
USD 49, 000 g?;géslgﬁigiggége Lender LLC/Rivers Enterprise Lender Corp. 49, 804 0.03
L . . .. . )
USD 82, 000 ?é;iigog?ld1ngs LLC/Rivian LLC/Rivian Automotive LLC 10.00% 77,410 0. 04
USD 42,000 RLJ Lodging Trust LP 4.00% 15/9/2029 39, 909 0.02
USD 249,000 Rocket Cos., Inc. 6.50% 1/8/2029 257, 292 0.13
(Fe <)



USD 412,000 Rocket Cos., Inc. 6.125% 1/8/2030 424,813 0.22
USD 220,000 Rocket Cos., Inc. 7.125% 1/2/2032 230, 733 0.12
USD 311,000 Rocket Cos., Inc. 6.375% 1/8/2033 324, 609 0.17
_ 9
USD 177, 000 ?g;?g}zgggtgage LLC/Rocket Mortgage Co-Issuer, Inc. 2.875% 174, 726 0.09
USD 10, 000 ?giﬁgﬁzgggtgage LLC/Rocket Mortgage Co—Issuer, Inc. 4.00% 9, 238 0. 00
USD 22,000 Rockies Express Pipeline LLC 4.95% 15/7/2029 21,931 0.01
USD 201,000 RR Donnelley & Sons Co. 9.50% 1/8/2029 208, 968 0.11
USD 52,000 Ryan Specialty LLC 4.375% 1/2/2030 50, 637 0.03
USD 114,000 Ryan Specialty LLC 5.875% 1/8/2032 115, 942 0.06
USD 164,000 Sabre Financial Borrower LLC 11.125% 15/6/2029 165, 917 0.08
USD 72,560  Sabre GLBL, Inc. 10.75% 15/3/2030 58,229 0.03
USD 131,000 SBA Communications Corp. 3.125% 1/2/2029 125, 430 0.06
USD 140,000 Science Applications International Corp. 5.875% 1/11/2033 141, 259 0.07
USD 95, 000 S?égg%lfig/ggggs Holdings LP/Scientific Games U.S. FinCo, Inc. 86, 599 0. 04
USD 24,000 Scotts Miracle-Gro Co. 4.50% 15/10/2029 23, 622 0.01
USD 58,000 Scotts Miracle-Gro Co. 4.00% 1/4/2031 54, 565 0.03
USD 74,000 Scotts Miracle-Gro Co. 4.375% 1/2/2032 70, 051 0.04
USD 77,000 Sealed Air Corp. 4.00% 1/12/2027 76,677 0.04
USD 21,000 Sealed Air Corp. 5.00% 15/4/2029 21, 140 0.01
USD 18,000 Sealed Air Corp. 6.50% 15/7/2032 18, 694 0.01
USD 239,000 Sensata Technologies, Inc. 4.375% 15/2/2030 233,714 0.12
USD 135,000 Sensata Technologies, Inc. 3.75% 15/2/2031 126, 438 0. 06
USD 37,000 Service Corp. International 4.00% 15/5/2031 35,185 0.02
USD 285,000 Service Corp. International 5.75% 15/10/2032 289, 820 0.15
USD 293, 000 Service Properties Trust 30/9/2027 (Zero Coupon) 265,213 0. 14
USD 539,000 Service Properties Trust 8.625% 15/11/2031 566, 242 0.29
USD 157,000 Service Properties Trust 8.875% 15/6/2032 156, 396 0.08
USD 450, 000 ?g}g;goggyments LLC/Shift4 Payments Finance Sub, Inc. 6.75% 160, 264 0,93
. . . N
EUR 100, 000 ﬁg}gﬁgoggyments LLC/Shift4 Payments Finance Sub, Inc. 5.50% 121, 771 0.06
EUR 100, 000 ?g;g;;oggyments LLC/Shift4 Payments Finance Sub, Inc. 5.50% 121, 771 0.06
(Fe <)



EUR 110,000 Silgan Holdings, Inc. 4.25% 15/2/2031 132, 609 0.07
o 0 S o, T Sy P Fots, o S P gy o
USD 229,000 Sinclair Television Group, Inc. 8.125% 15/2/2033 237, 143 0.12
USD 85,000 Sirius XM Radio LLC 3.125% 1/9/2026 84,471 0. 04
USD 168,000 Sirius XM Radio LLC 5.00% 1/8/2027 167, 888 0.09
USD 33,000 Sirius XM Radio LLC 4.00% 15/7/2028 32, 228 0.02
s 1m0 Pl Btertsiin o Cots s Wokand Mooy o)
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USD 82,000  SM Energy Co. 8.375% 1/7/2028 84, 699 0. 04
USD 59,000 SM Energy Co. 8.75% 1/7/2031 61,991 0.03
USD 28,000 Smyrna Ready Mix Concrete LLC 6.00% 1/11/2028 28, 156 0.01
USD 212,000  Snap, Inc. 6.875% 1/3/2033 218, 049 0.11
USD 82,000  Snap, Inc. 6.875% 15/3/2034 84, 137 0.04
USD 146,000 Solstice Advanced Materials, Inc. 5.625% 30/9/2033 146, 738 0. 07
USD 75,000 Somnigroup International, Inc. 4.00% 15/4/2029 72,844 0.04
USD 62,000 Somnigroup International, Inc. 3.875% 15/10/2031 57,952 0.03
USD 67,000 Sotera Health Holdings LLC 7.375% 1/6/2031 70, 433 0. 04
USD 400, 000  Sotheby’ s 7.375% 15/10/2027 398, 389 0. 20
USD 162,000  SS&C Technologies, Inc. 6.50% 1/6/2032 167,617 0.09
USD 45,000 Stagwell Global LLC 5.625% 15/8/2029 43,770 0.02
USD 106,000 Standard Building Solutions, Inc. 6.50% 15/8/2032 109, 372 0. 06
USD 305,000 Standard Building Solutions, Inc. 6.25% 1/8/2033 311, 940 0.16
USD 95,000 Standard Building Solutions, Inc. 5.875% 15/3/2034 94, 915 0. 05

USD 2,000 Standard Industries, Inc. 4.75% 15/1/2028 1, 990 0. 00
USD 232,000 Standard Industries, Inc. 4.375% 15/7/2030 224,036 0.11
USD 26,000 Standard Industries, Inc. 3.375% 15/1/2031 23,978 0.01
USD 64,000 Staples, Inc. 10.75% 1/9/2029 62, 951 0. 03
USD 88,000 Star Holding LLC 8.75% 1/8/2031 88, 220 0. 05
USD 251,000  Star Parent, Inc. 9.00% 1/10/2030 265, 772 0. 14
USD 60,000 Starwood Property Trust, Inc. 7.25% 1/4/2029 63, 277 0. 03
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USD 30,000 Starwood Property Trust, Inc. 6.00% 15/4/2030 30,818 0. 02
USD 16,000  Starwood Property Trust, Inc. 6.50% 1/7/2030 16, 666 0.01
USD 112,000  Starwood Property Trust, Inc. 6.50% 15/10/2030 116, 761 0. 06
USD 97,000 Starz Capital Holdings 1, Inc. 6.00% 15/4/2030 90, 695 0. 05
USD 55,000 Station Casinos LLC 4.50% 15/2/2028 54, 741 0.03
USD 61,000 Station Casinos LLC 4.625% 1/12/2031 58, 586 0.03
USD 49,000 Station Casinos LLC 6.625% 15/3/2032 50, 102 0.03
USD 42,000 STL Holding Co. LLC 8.75% 15/2/2029 44,189 0. 02
USD 41,000 Stonepeak Nile Parent LLC 7.25% 15/3/2032 43, 307 0. 02
USD 41, 000 E?ggibiﬁ6igggine Partners LP/Suburban Energy Finance Corp. 39, 495 0.02
USD 44,000  Sunoco LP 5.625% 15/3/2031 44, 349 0.02
USD 64,000  Sunoco LP 6.625% 15/8/2032 66, 055 0.03
USD 44,000  Sunoco LP 5.875% 15/3/2034 44,171 0. 02
USD 529,000  Sunoco LP FRN (Perpetual) 545, 166 0.28
USD 443,000 Surgery Center Holdings, Inc. 7.25% 15/4/2032 446, 343 0. 23
USD 164,000  Synergy Infrastructure Holdings LLC 7.875% 1/12/2030 171, 206 0. 09
USD 21,000 Talen Energy Supply LLC 8.625% 1/6/2030 22,142 0.01
USD 68, 000 Eéééirigjlsggggy Partners LP/Tallgrass Energy Finance Corp. 67, 968 0.03
USD 217, 000 $éé%§%aig/g;gggg Partners LP/Tallgrass Energy Finance Corp. 994, 680 011
USD 35,000 Taylor Morrison Communities, Inc. 5.75% 15/11/2032 35,873 0.02
USD 259,000 Tenet Healthcare Corp. 6.75% 15/5/2031 269, 007 0.14
USD 187,000 Tenet Healthcare Corp. 6.00% 15/11/2033 192, 294 0. 10
USD 211,000 Tenneco, Inc. 8.00% 17/11/2028 212, 058 0.11
USD 37,000 Terex Corp. 6.25% 15/10/2032 37,957 0.02
USD 147,000 TGNR Intermediate Holdings LLC 5.50% 15/10/2029 145, 428 0.07
USD 74,000 Tidewater, Inc. 9.125% 15/7/2030 79, 753 0.04
USD 400,000 TK Elevator U.S. Newco, Inc. 5.25% 15/7/2027 399, 952 0. 20
USD 362,000 TransDigm, Inc. 6.375% 1/3/2029 371, 976 0.19
USD 221,000 TransDigm, Inc. 6.625% 1/3/2032 228, 589 0.12
USD 192,000 TransDigm, Inc. 6.00% 15/1/2033 195, 663 0. 10
(e <)



USD 569,000 TransDigm, Inc. 6.375% 31/5/2033 579, 761 0. 30
USD 68,000 TransDigm, Inc. 6.25% 31/1/2034 70, 339 0. 04
USD 637,000 TransDigm, Inc. 6.75% 31/1/2034 659, 875 0. 34
USD 20,000 TransMontaigne Partners LLC 8.50% 15/6/2030 20, 765 0.01
USD 89,000 Twilio, Inc. 3.875% 15/3/2031 84, 550 0.04
USD 99,000 U.S. Acute Care Solutions LLC 9.75% 15/5/2029 99, 558 0. 05
USD 58,000 U.S. Foods, Inc. 7.25% 15/1/2032 60, 788 0.03
USD 489,000 UKG, Inc. 6.875% 1/2/2031 488, 468 0. 25
USD 103,000 United Airlines Holdings, Inc. 5.375% 1/3/2031 103, 877 0. 05
USD 86,000 United Natural Foods, Inc. 6.75% 15/10/2028 86, 116 0.04
USD 183,000 United Rentals North America, Inc. 5.375% 15/11/2033 182, 647 0. 09
USD 210, 000 g?é;é%Gngg/;gggnltl Group Finance 2019, Inc./CSL Capital LLC 209, 588 011
USD 126,000 Uniti Services LLC 7.50% 15/10/2033 129, 162 0.07
USD 345,000 Univision Communications, Inc. 8.00% 15/8/2028 356, 298 0.18
USD 117,000 Univision Communications, Inc. 8.50% 31/7/2031 121,990 0. 06
USD 128,000 Univision Communications, Inc. 9.375% 1/8/2032 137,973 0.07
USD 186, 000 g??2g%m?gigjégggpartners LP/USA Compression Finance Corp. 192, 676 0.10
. . . 0
USD 197, 000 g??OSggggess1on Partners LP/USA Compression Finance Corp. 6.25% 199, 288 0.10
USD 204, 000  USI, Inc. 7.50% 15/1/2032 214, 126 0.11
USD 229,000 UWM Holdings LLC 6.625% 1/2/2030 232, 698 0.12
USD 92,000 UWM Holdings LLC 6.25% 15/3/2031 91, 980 0. 05
USD 67,000 Vail Resorts, Inc. 5.625% 15/7/2030 68, 047 0.03
USD 110,000 Vail Resorts, Inc. 6.50% 15/5/2032 113, 862 0. 06
USD 348,000 Venture Global LNG, Inc. 9.50% 1/2/2029 370, 382 0.19

USD 7,000 Venture Global LNG, Inc. 7.00% 15/1/2030 7,031 0. 00
USD 250,000 Venture Global LNG, Inc. 8.375% 1/6/2031 255, 426 0.13
USD 170,000 Venture Global LNG, Inc. 9.875% 1/2/2032 179, 451 0. 09
USD 497,000 Venture Global LNG, Inc. FRN (Perpetual) 438, 952 0. 22
USD 236,000 Venture Global Plaquemines LNG LLC 6. 125% 15/12/2030 242, 844 0.12

USD 89,000 Venture Global Plaquemines LNG LLC 7.50% 1/5/2033 97, 657 0. 05
(e <)



USD 310,000 Venture Global Plaquemines LNG LLC 6.50% 15/1/2034 321, 320 0.16
USD 107,000 Venture Global Plaquemines LNG LLC 7.75% 1/5/2035 119, 450 0. 06
USD 333,000 Venture Global Plaquemines LNG LLC 6.75% 15/1/2036 348, 667 0.18
USD 54,000 Veritiv Operating Co. 10.50% 30/11/2030 57, 807 0.03
USD 41,000 Versant Media Group, Inc. 7.25% 30/1/2031 42,109 0. 02
USD 102,000 Vertiv Group Corp. 4.125% 15/11/2028 100, 647 0.05
USD 45,000 Viavi Solutions, Inc. 3.75% 1/10/2029 43, 036 0.02
USD 62,000 Vistra Corp. FRN (Perpetual) 63, 204 0. 03
USD 124,000 Vistra Operations Co. LLC 7.75% 15/10/2031 130, 998 0.07
USD 136,000 Vistra Operations Co. LLC 6.875% 15/4/2032 143, 027 0.07
USD 477,000 VoltaGrid LLC 7.375% 1/11/2030 482, 316 0.25
USD 105,000 Voyager Parent LLC 9.25% 1/7/2032 111, 382 0. 06
USD 51,000 Walker & Dunlop, Inc. 6.625% 1/4/2033 52, 325 0. 03
USD 244,000 Wand NewCo 3, Inc. 7.625% 30/1/2032 257, 200 0.13
USD 617,000 Warnermedia Holdings, Inc. 5.05% 15/3/2042 435, 756 0. 22
USD 542,000 Waste Pro USA, Inc. 7.00% 1/2/2033 557, 853 0.28
USD 29,000 Watco Cos. LLC/Watco Finance Corp. 7.125% 1/8/2032 30, 394 0. 02
USD 57,000 Weekley Homes LLC/Weekley Finance Corp. 6.75% 15/1/2034 57, 379 0.03
USD 63,000 Wells Fargo & Co. FRN (Perpetual) 65, 792 0.03
USD 53,000  WESCO Distribution, Inc. 6.625% 15/3/2032 55,313 0. 03
USD 52,000 WESCO Distribution, Inc. 6.375% 15/3/2033 54, 166 0.03
USD 116,000  WEX, Inc. 6.50% 15/3/2033 118, 526 0. 06
USD 714,000 White Cap Supply Holdings LLC 7.375% 15/11/2030 744, 074 0.38
USD 107,000 Wildfire Intermediate Holdings LLC 7.50% 15/10/2029 108, 566 0. 06
USD 73,000 Williams Scotsman, Inc. 6.625% 15/6/2029 75, 448 0.04
USD 63,000 Williams Scotsman, Inc. 6.625% 15/4/2030 65, 271 0.03
USD 169,000 Williams Scotsman, Inc. 7.375% 1/10/2031 176, 557 0. 09
USD 106,000 Wilsonart LLC 11.00% 15/8/2032 97,612 0.05
. . . . 0
USD 485, 000 Y}nggggﬁm Services LLC/Windstream Escrow Finance Corp. 8.25% 506, 803 0. 26
USD 51,000 WR Grace Holdings LLC 4.875% 15/6/2027 50, 936 0.03
ot <)



USD 477,000 WR Grace Holdings LLC 5.625% 15/8/2029 455, 668 0. 23
USD 159,000 WR Grace Holdings LLC 7.375% 1/3/2031 162, 576 0. 08
USD 153,000 WR Grace Holdings LLC 6.625% 15/8/2032 152, 116 0. 08
USD 103,000 WR Grace Holdings LLC 7.00% 1/8/2033 103, 185 0. 05
USD 23,000 Wrangler Holdco Corp. 6.625% 1/4/2032 23, 964 0.01
USD 361,000 WULF Compute LLC 7.75% 15/10/2030 376, 000 0.19
USD 90,000 Wyndham Hotels & Resorts, Inc. 4.375% 15/8/2028 89, 090 0. 05
USD 166, 000 YZ?B/ggzgrts Finance LLC/Wynn Resorts Capital Corp. 5.125% 166, 999 0.09
. . N
USD 56, 000 Yg?g/ggzﬁrts Finance LLC/Wynn Resorts Capital Corp. 7.125% 60, 425 0.03
USD 123, 000 Yg?g/ggggrts Finance LLC/Wynn Resorts Capital Corp. 6.25% 125, 464 0. 06
USD 40,000 XHR LP 6.625% 15/5/2030 41, 304 0. 02
USD 222,000 XPLR Infrastructure LP 2.50% 15/6/2026 217, 849 0.11
USD 296,000 XPLR Infrastructure Operating Partners LP 8.375% 15/1/2031 311,078 0. 16
USD 15,000 XPLR Infrastructure Operating Partners LP 8.625% 15/3/2033 15,732 0.01
USD 229,000 XPLR Infrastructure Operating Partners LP 7.75% 15/4/2034 233, 589 0.12
USD 628,919  Zayo Group Holdings, Inc. 9.25% 9/3/2030 613, 196 0. 31
USD 97,759  Zayo Group Holdings, Inc. 13.75% 9/9/2030 89, 327 0. 05
USD 41,000 Zebra Technologies Corp. 6.50% 1/6/2032 42, 335 0.02
. . 0
USD 2, 000 %3;75828 Technologies LLC/ZoomInfo Finance Corp. 3.875% 1,830 0. 00
102, 759, 171 52.40
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A—L-O0—Y
F—REUT
USD 83,000  INNIO Group Holding GmbH FRN 02/11/2028 83,026 0.04
83,026 0.04
NZa—4
USD 62,000 Digicel International Finance Ltd. FRN 06/08/2032 62, 066 0.03
62, 066 0.03
hFr5
USD 176,167 Air Canada FRN 21/03/2031 176, 079 0.09
USD 330,820 Bausch & Lomb Corp. FRN 15/01/2031 332,991 0.17
USD 223,875 Bausch Health Cos., Inc. FRN 08/10/2030 218, 150 0.11
USD 185,972 BC Unlimited Liability Co. FRN 20/09/2030 185, 893 0.09
USD 55,720 Bombardier Recreational Products, Inc. FRN 22/01/2031 55, 796 0.03
USD 49,250 Celestica, Inc. FRN 20/06/2031 49, 496 0.03
USD 421,837 Clarios Global LP FRN 06/05/2030 421, 575 0.21
USD 186,532 Clarios Global LP FRN 28/01/2032 186, 650 0. 10
USD 309,403  Four Seasons Hotels Ltd. FRN 22/09/2032 311, 1561 0.16
USD 208,845 Garda World Security Corp. FRN 01/02/2029 208, 235 0.11
USD 271,320  GFL Environmental, Inc. FRN 03/03/2032 271, 659 0.14
USD 106,376  Great Canadian Gaming Corp. FRN 01/11/2029 103, 850 0.05
USD 161, 144  Jones DesLauriers Insurance Management, Inc. FRN 15/03/2030 161, 094 0. 08
USD 49,683 Ontario Gaming GTA LP FRN 01/08/2030 46, 321 0.02
USD 123,566  PointClickCare Technologies, Inc. FRN 03/11/2031 122, 948 0. 06
2,851, 888 1. 45
AT S
USD 227,488  Altice France SA FRN 31/05/2031 230, 521 0.12
230, 521 0.12
KA
USD 227,491 Oxea Holding Drei GmbH FRN 08/04/2031 167, 206 0.09
USD 337,635 TK Elevator Midco GmbH FRN 30/04/2030 338, 442 0.17
505, 648 0.26
ot <)



TAILTUFR
USD 90,961  Perrigo Investments LLC FRN 20/04/2029 90, 734 0. 05
USD 83,650 Setanta Aircraft Leasing DAC FRN 05/11/2028 83, 987 0.04
174,721 0.09
Tr—U—B
USD 84,000 TRQ Sales LLC FRN 30/12/2032 83, 580 0.04
83, 580 0.04
WO ITNYT
USD 296,802 Albion Financing 3 SARL FRN 21/05/2031 295,071 0. 15
USD 203,619 Altice Financing SA FRN 31/01/2026 203, 110 0.10
USD 319,543  Delta 2 Lux SARL FRN 30/09/2031 319, 863 0.16
USD 39, 761 Endo Luxembourg Finance Co. I SARL FRN 23/04/2031 39,711 0.02
USD 49,000 Froneri Lux FinCo SARL FRN 02/08/2032 48, 895 0.03
USD 11,963  Garrett LX I SARL FRN 30/01/2032 11,978 0.01
USD 70,999  ICON Luxembourg SARL FRN 03/07/2028 71,188 0.04
USD 187,181  Jazz Financing Lux SARL FRN 05/05/2028 187, 675 0.10
USD 120,626  Lonza Group AG FRN 03/07/2028 106, 363 0. 05
USD 205,485 Motion Finco SARL FRN 12/11/2029 174, 956 0.09
USD 88,333 PG Investment Co. 59 SARL FRN 26/03/2031 88,222 0. 05
USD 28,565  Propulsion BC Finco SARL FRN 14/09/2029 28,615 0.01
USD 46,137  Propulsion BC Finco SARL FRN 01/12/2032 46, 218 0.02
1,621, 865 0.83
TS5
USD 223,340 Flutter Financing BV FRN 30/11/2030 223, 005 0.11
USD 98,405 Flutter Financing BV FRN 04/06/2032 98, 241 0. 05
USD 222,905 Hunter Douglas, Inc. FRN 17/01/2032 222,138 0.11
USD 89,000 Lavender U.S. HoldCo 1, Inc. FRN 02/12/2032 89, 260 0. 05
USD 135,519  OLA Netherlands BV FRN 15/12/2026 134, 502 0.07
USD 24,000 Peer Holding III BV FRN 29/09/2032 24, 006 0.01
791, 152 0. 40
RA)T—TY
USD 57,395 Anticimex International AB FRN 17/11/2031 57, 431 0.03
57,431 0.03
ot <)



EEd

USD 242,175  Ardonagh Midco 3 PLC FRN 15/02/2031 241, 341 0.12
USD 131,000 Boots Group Bidco Ltd. FRN 30/08/2032 131, 327 0.07
USD 150, 187  City Football Group Ltd. FRN 21/07/2030 149, 670 0.08
USD 22,942  Darktrace PLC FRN 09/10/2031 22,483 0.01
USD 72,369  Fleet Midco T Ltd. FRN 21/02/2031 72,550 0. 04
USD 340,623  Froneri Lux Finco SARL FRN 30/09/2031 340, 072 0.17
USD 215,367  Howden Group Holdings Ltd. FRN 15/02/2031 215, 234 0.11
USD 69,475  INEOS Quattro Holdings U.K. Ltd. FRN 07/10/2031 45,072 0.02

1,217,749 0.62

KE
USD 42,784  AAL Delaware Holdco, Inc. FRN 30/07/2031 42, 844 0.02
USD 136,686  ABG Intermediate Holdings 2 LLC FRN 21/12/2028 136, 515 0.07
USD 69,363  ABG Intermediate Holdings 2 LLC FRN 14/02/2032 69, 120 0. 04
USD 23,000 ACP Tara Holdings, Inc. FRN 17/09/2032 23,086 0.01
USD 110,433  Action Environmental Group, Inc. FRN 24/10/2030 110, 019 0. 06
USD 221,000 Advisor Group, Inc. FRN 30/07/2032 219, 526 0.11
USD 19,187  AHP Health Partners, Inc. FRN 20/09/2032 19, 187 0.01
USD 235,059 Al Aqua Merger Sub, Inc. FRN 30/07/2028 234, 829 0.12
USD 30,668  Aimbridge Acquisition Co., Inc. FRN 11/03/2030 30, 323 0.02
USD 28,671  Aimbridge Acquisition Co., Inc. FRN 11/03/2030 28, 349 0.01
USD 221,958  AlixPartners LLP FRN 12/08/2032 221, 090 0.11
USD 962,117  Alliant Holdings Intermediate LLC FRN 19/09/2031 960, 760 0. 49
USD 581,200 Allied Universal Holdco LLC FRN 20/08/2032 582, 054 0. 30
USD 94,000 Allison Transmission, Inc. FRN 11/08/2032 94, 168 0. 05
USD 28,855  AllSpring Buyer LLC FRN 01/11/2030 28, 891 0.01
USD 151,349  Alterra Mountain Co. FRN 31/05/2030 151, 727 0.08
USD 87,780  American Airlines, Inc. FRN 29/01/2027 87,639 0. 04
USD 167,986  American Airlines, Inc. FRN 15/02/2028 167, 926 0.09
USD 126,065  American Airlines, Inc. FRN 20/04/2028 125, 855 0.06
USD 147,436  American Airlines, Inc. FRN 04/06/2029 147, 297 0.07
(<)



USD 48,633  American Airlines, Inc. FRN 28/05/2032 48, 754 0.02

USD 235, 882 éTigiiggg?ullders & Contractors Supply Co., Inc. 936, 500 0.12
USD 374  Amneal Pharmaceuticals LLC FRN 08/02/2032 375 0. 00

USD 234,412  Amneal Pharmaceuticals LLC FRN 01/08/2032 234, 926 0.12
USD 402,930  AmWINS Group, Inc. FRN 30/01/2032 402, 330 0.21
USD 272,607  Amynta Agency Borrower, Inc. FRN 29/12/2031 271, 195 0.14
USD 203,487  Apex Group Treasury LLC FRN 27/02/2032 190, 158 0.10
USD 285,912  APi Group DE, Inc. FRN 03/01/2029 286, 507 0. 15
USD 366,595 Apple Bidco LLC FRN 23/09/2031 366, 881 0.19
USD 362,191 Applied Systems, Inc. FRN 24/02/2031 359, 322 0.18
USD 142,575  Aramark Services, Inc. FRN 22/06/2030 142, 789 0.07
USD 165,726  Aramark Services, Inc. FRN 17/11/2031 166, 038 0.08
USD 112,436  Arcline FM Holdings LLC FRN 23/06/2030 112, 529 0. 06
USD 88,463  Aretec Group, Inc. FRN 09/08/2030 88, 260 0. 04

USD 90,042  Aruba Investments Holdings LLC FRN 24/11/2027 83, 739 0.04

USD 130,000 Ascensus Group Holdings, Inc. FRN 02/08/2028 129, 567 0.07
USD 73,833  Asplundh Tree Expert LLC FRN 07/09/2027 73,935 0.04

USD 35,057 Associated Materials, Inc. FRN 08/03/2029 30, 605 0.02

USD 95,530  Asurion LLC FRN 19/08/2028 95,724 0. 05

USD 66,729  Asurion LLC FRN 20/01/2029 66, 658 0.03

USD 412,685  Asurion LLC FRN 19/09/2030 413, 494 0.21
USD 39,699  Asurion LLC FRN 19/09/2030 39, 791 0.02

USD 249,825  AthenaHealth Group, Inc. FRN 15/02/2029 245, 953 0.13
USD 70,461  Atlas CC Acquisition Corp. FRN 25/05/2029 14, 210 0.01

USD 441,354 Atlas CC Acquisition Corp. FRN 25/05/2029 89, 008 0. 05
USD 102,710  Avalara, Inc. FRN 26/03/2032 101, 041 0. 05
USD 180, 143  Axalta Coating Systems U.S. Holdings, Inc. FRN 20/12/2029 180, 143 0. 09
USD 16,733  AZZ, Inc. FRN 13/05/2029 16, 792 0.01

USD 96,227 Baldwin Insurance Group Holdings LLC FRN 26/05/2031 95, 746 0. 05

USD 70,279  Bally’ s Corp. FRN 02/10/2028 69, 085 0.04

(i <)



USD 95,035 Barracuda Networks, Inc. FRN 15/08/2029 73,058 0.04
USD 159,211  BCPE Pequod Buyer, Inc. FRN 25/11/2031 158, 614 0.08
USD 36,000 Beach Acquisition Bidco LLC FRN 12/09/2032 36, 120 0.02
USD 419,722  Belron Finance LLC FRN 16/10/2031 420, 377 0.21
USD 46,883  Blackfin Pipeline LLC FRN 29/09/2032 47, 195 0.02
USD 140, 185  Bleriot U.S. Bidco, Inc. FRN 31/10/2030 140, 235 0.07
USD 365,240 Boxer Parent Co., Inc. FRN 30/07/2031 353, 246 0.18
USD 224,000 BradyPlus Holdings LLC FRN 29/12/2032 223, 160 0.11
USD 257,129  Brand Industrial Services, Inc. FRN 01/08/2030 228,570 0.12
USD 164,560 Bright Horizons Family Solutions LLC FRN 23/08/2032 165, 452 0. 08
USD 171,547  Brown Group Holding LLC FRN 01/07/2031 171, 882 0.09
USD 53,741  Buckeye Partners LP FRN 22/11/2032 53, 892 0.03
USD 141,375 Caesars Entertainment, Inc. FRN 06/02/2030 140, 404 0.07
USD 388,236  Caesars Entertainment, Inc. FRN 06/02/2031 385, 569 0.20
USD 249, 144  Calpine Construction Finance Co. LP FRN 31/07/2030 249, 301 0.13
USD 86,666  Camelot U.S. Acquisition LLC FRN 31/01/2031 81, 791 0.04
USD 366,333 CCC Intelligent Solutions, Inc. FRN 23/01/2032 363, 889 0.19
USD 299,467  Central Parent, Inc. FRN 06/07/2029 240, 323 0.12
USD 454,256  Chamberlain Group, Inc. FRN 08/09/2032 453, 738 0.23
USD 55,284  Chart Industries, Inc. FRN 15/03/2030 55, 388 0.03
USD 166,880 Charter Communications Operating LLC FRN 07/12/2030 166, 088 0. 08
USD 113,489 Charter Communications Operating LLC FRN 15/12/2031 113,173 0. 06
USD 415,274  Charter NEX U.S., Inc. FRN 02/12/2030 416, 001 0.21
USD 223,022  Chemours Co. FRN 15/10/2032 221, 684 0.11
USD 183,919  CHG Healthcare Services, Inc. FRN 29/09/2028 183, 998 0.09
USD 172,906  Chicago U.S. Midco III LP FRN 30/10/2032 172, 367 0.09
USD 25,679  Chicago U.S. Midco III LP FRN 01/11/2032 25,599 0.01
USD 379,000  Chobani LLC FRN 28/10/2032 380, 326 0.19
USD 225,255 Ciena Corp. FRN 24/10/2030 225,311 0.11
USD 163,377 Citadel Securities LP FRN 31/10/2031 163, 766 0.08
<)



USD 125,451  Citrin Cooperman Advisors LLC FRN 01/04/2032 125, 169 0. 06
USD 20,034 Citrin Cooperman Advisors LLC FRN 01/04/2032 19, 783 0.01
USD 48,000 Clean Harbors, Inc. FRN 24/09/2032 48, 330 0.02
USD 92,869 Clear Channel Outdoor Holdings, Inc. FRN 21/08/2028 92, 852 0. 05

USD 109, 725 Clearwater Analytics LLC FRN 21/04/2032 109, 383 0. 06

USD 361,221  Cloud Software Group, Inc. FRN 21/03/2031 352,078 0.18

USD 279,245  Cloud Software Group, Inc. FRN 13/08/2032 272,002 0.14
USD 50,342 Cloudera, Inc. FRN 08/10/2028 42, 885 0.02

USD 129,257  Clover Holdings 2 LLC FRN 09/12/2031 125, 056 0. 06

USD 142,770  Clover Holdings 2 LLC FRN 09/12/2031 137,773 0.07
USD 20,000 Clydesdale Acquisition Holdings, Inc. FRN 13/04/2029 19, 904 0.01

USD 198,021 Clydesdale Acquisition Holdings, Inc. FRN 01/04/2032 196, 932 0.10

USD 150,977  CNT Holdings I Corp. FRN 08/11/2032 150, 760 0.08

USD 105,446  Cobham Ultra SeniorCo SARL FRN 03/08/2029 105, 270 0. 05

USD 104,932  Coherent Corp. FRN 02/07/2029 105, 108 0. 05

USD 226,507  Colossus Acquireco LLC FRN 30/07/2032 225,977 0.12
USD 50,210  Columbus McKinnon Corp. FRN 14/05/2028 49, 959 0.03

USD 125,000  Columbus McKinnon Corp. FRN 22/01/2033 124, 219 0. 06

USD 143,000  CompoSecure Holdings LLC FRN 12/01/2033 142, 642 0.07
USD 76,306  Concentra Health Services, Inc. FRN 26/07/2031 76, 306 0. 04

USD 112,894  Constellation Renewables LLC FRN 15/12/2027 112, 982 0. 06
USD 37,620  Construction Partners, Inc. FRN 03/11/2031 37,702 0.02

USD 410,863  Core & Main LP FRN 27/07/2028 411, 890 0.21
USD 98,009  Core & Main LP FRN 09/02/2031 98,071 0. 05

USD 232,860  CorelLogic, Inc. FRN 02/06/2028 231,114 0.12

USD 235,318  Corpay Technologies Operating Co. LLC FRN 28/04/2028 235, 151 0.12

USD 259,281  Cotiviti Corp. FRN 01/05/2031 237, 566 0.12

USD 154,000 Cotiviti Corp. FRN 01/05/2031 143, 092 0.07

USD 119,575 Covia Holdings Corp. FRN 26/02/2032 119, 575 0. 06

USD 115,710  CP Atlas Buyer, Inc. FRN 08/07/2030 113, 414 0. 06

<)



USD 13,630 CP Iris Holdco I, Inc. FRN 27/10/2032 13, 541 0.01
USD 147,452  CP Iris HoldCo I, Inc. FRN 27/10/2032 146, 485 0.07
USD 354,702  CPI Holdco B LLC FRN 17/05/2031 353, 436 0.18
USD 383,725  Creative Artists Agency LLC FRN 01/10/2031 383, 341 0.20

USD 89,127  Crown Finance U.S., Inc. FRN 02/12/2031 86, 899 0. 04
USD 321,986  CSC Holdings LLC FRN 15/04/2027 284, 053 0.14

USD 62,589  Cvent, Inc. FRN 17/06/2030 61, 650 0.03
USD 223,421  Dayforce, Inc. FRN 01/03/2031 222, 862 0.11
USD 145,878 Dealer Tire Financial LLC FRN 02/07/2031 145, 695 0.07

USD 30,000 Deep Blue Operating I LLC FRN 01/10/2032 30, 056 0.02
USD 194,930  Derby Buyer LLC FRN 01/11/2030 195, 174 0.10

USD 12,207 DirecTV Financing LLC FRN 02/08/2027 12,217 0.01
USD 112,746  Discovery Purchaser Corp. FRN 04/10/2029 105, 370 0. 05
USD 198,400 DK Crown Holdings, Inc. FRN 04/03/2032 198, 555 0.10

USD 67,556  Drake Software LLC FRN 26/06/2031 65, 529 0.03
USD 288,785  Dynasty Acquisition Co., Inc. FRN 31/10/2031 289, 611 0.15
USD 109, 722  Dynasty Acquisition Co., Inc. FRN 31/10/2031 110, 036 0. 06
USD 102,357  ECL Entertainment LLC FRN 31/08/2030 102, 255 0. 05

USD 64, 591 ECO Services Operations Corp. FRN 12/06/2031 64, 541 0.03
USD 161,078 Edelman Financial Center LLC FRN 07/04/2028 161, 187 0.08

USD 42,464  EG America LLC FRN 07/02/2028 42, 455 0.02

USD 59,231 Elanco Animal Health, Inc. FRN 31/10/2032 59, 157 0.03
USD 187,319  Electron BidCo, Inc. FRN 01/11/2028 187, 391 0.10

USD 74, 481 géigs?goggterlals Technology Group U.S. Holdings, 74, 605 0. 04
USD 185,628 Element Solutions, Inc. FRN 18/12/2030 186, 425 0.09
USD 366,916  Ellucian Holdings, Inc. FRN 09/10/2029 360, 954 0.18

USD 65,000 Ellucian Holdings, Inc. FRN 22/11/2032 63, 781 0.03
USD 361,812  EMRLD Borrower LP FRN 31/05/2030 361, 161 0.18
USD 189,500  EMRLD Borrower LP FRN 04/08/2031 189, 195 0.10
USD 148,275  Ensemble RCM LLC FRN 01/08/2029 147,812 0.08

(i <)



USD 58,901  Entegris, Inc. FRN 06/07/2029 59, 056 0.03
USD 420,885  EOC Borrower LLC FRN 24/03/2032 420, 885 0.21
USD 382,825  Epicor Software Corp. FRN 30/05/2031 378,518 0.19

USD 6,504 EyeCare Partners LLC FRN 30/11/2028 1,127 0. 00
USD 313,335 Fertitta Entertainment LLC FRN 27/01/2029 312, 332 0.16
USD 429, 127  Filtration Group Corp. FRN 21/10/2028 430, 019 0.22
USD 375,850  Finastra USA, Inc. FRN 15/09/2032 350, 168 0.18
USD 228,892  Focus Financial Partners LLC FRN 15/09/2031 227, 800 0.12

USD 79,700  Fortis 333, Inc. FRN 27/03/2032 79,102 0.04

USD 59,289  Fortress Intermediate 3, Inc. FRN 27/06/2031 57,510 0.03
USD 253,592  Freeport LNG Investments LLLP FRN 21/12/2028 253, 592 0.13

USD 59,005 Gainwell Acquisition Corp. FRN 01/10/2027 56, 153 0.03

USD 80,773  Galaxy U.S. Opco, Inc. FRN 31/07/2030 77,058 0.04
USD 288,633 Gates Global LLC FRN 04/06/2031 288, 994 0. 15
USD 404,886  Gen Digital, Inc. FRN 12/09/2029 400, 331 0.20

USD 55,720  Gen Digital, Inc. FRN 16/04/2032 54, 884 0.03

USD 44,325  Generac Power Systems, Inc. FRN 03/07/2031 44, 602 0. 02
USD 366,969  Genesee & Wyoming, Inc. FRN 10/04/2031 366, 345 0.19
USD 339,022  Genesys Cloud Services Holdings IT LLC FRN 30/01/2032 329, 489 0.17

USD 35,875  GIP Pilot Acquisition Partners LP FRN 04/10/2030 35, 864 0.02
USD 201,602 Go Daddy Operating Co. LLC FRN 09/11/2029 200, 678 0.10

USD 97,500  Go Daddy Operating Co. LLC FRN 31/05/2031 97, 107 0. 05

USD 35,500 GrafTech Finance, Inc. FRN 21/12/2029 36,018 0.02

USD 40, 571 GrafTech Finance, Inc. FRN 23/12/2029 41, 163 0.02
USD 146,371  Grant Thornton Advisors LLC FRN 02/06/2031 143, 700 0. 07

USD 87,000  Gryphon Acquire Newco LLC FRN 10/09/2032 86, 819 0.04

USD 51,740  GTCR Everest Borrower LLC FRN 05/09/2031 51,722 0.03

USD 62,585  Gulfside Supply, Inc. FRN 17/06/2031 60, 696 0.03
USD 122,468 HB Fuller Co. FRN 15/02/2030 122, 698 0. 06

USD 33,000 Herc Holdings, Inc. FRN 02/06/2032 33, 062 0.02

(<)



USD 88,289  Heritage—Crystal Clean, Inc. FRN 17/10/2030 88, 362 0.04
USD 108,485 Herschend Entertainment Co. LLC FRN 27/05/2032 108, 756 0. 06
USD 111,466  Hertz Corp. FRN 30/06/2028 94, 802 0. 05

USD 21,997 Hertz Corp. FRN 30/06/2028 18, 709 0.01

USD 20,862  H-Food Holdings LLC FRN 29/03/2030 20,931 0.01
USD 100,243  Hilcorp Energy I LP FRN 11/02/2030 100, 243 0. 05
USD 353,408 Hilton Domestic Operating Co., Inc. FRN 08/11/2030 354, 952 0.18
USD 513,714 HUB International Ltd. FRN 20/06/2030 514, 151 0. 26

USD 62,291  Ineos U.S. Finance LLC FRN 19/02/2030 45, 629 0.02

USD 39,584  Intrado Corp. FRN 31/01/2030 39, 559 0.02
USD 328,000 ION Platform Finance U.S., Inc. FRN 07/10/2032 289, 132 0.15
USD 219,577  IRB Holding Corp. FRN 15/12/2030 219, 733 0.11

USD 34,911  TIron Mountain, Inc. FRN 31/01/2031 34,710 0.02
USD 316,086  Jane Street Group LLC FRN 15/12/2031 313, 830 0.16
USD 130,686  JetBlue Airways Corp. FRN 27/08/2029 125, 336 0. 06

USD 78,757  Kaman Corp. FRN 26/02/2032 78, 683 0.04

USD 7,464  Kaman Corp. FRN 26/02/2032 7,457 0. 00
USD 345,477  Kaseya, Inc. FRN 20/03/2032 335, 330 0.17
USD 176,727  LABL, Inc. FRN 29/10/2028 79, 041 0.04
USD 111,463 Learfield Communications LLC FRN 30/06/2028 111, 658 0. 06

USD 31,283  Learning Care Group U.S. No. 2, Inc. FRN 11/08/2028 24,713 0.01

USD 69,283  Legence Holdings LLC FRN 16/12/2031 69, 456 0.04

USD 93,963 Les Schwab Tire Centers FRN 23/04/2031 93,904 0. 05
USD 427,000 Level 3 Financing, Inc. FRN 29/03/2032 427, 854 0.22
USD 119,160 LifePoint Health, Inc. FRN 17/05/2031 119, 041 0. 06
USD 178,878 Light & Wonder International, Inc. FRN 14/04/2029 178, 655 0.09
USD 134,000 Live Nation Entertainment, Inc. FRN 21/10/2032 134, 168 0. 07

USD 72,096  LSF12 Crown U.S. Commercial Bidco LLC FRN 02/12/2031 72,258 0.04
USD 122,000 Lsf12 Helix Parent LLC FRN 21/01/2033 121, 410 0. 06

USD 29,778  Lumen Technologies, Inc. FRN 01/06/2028 29, 830 0.02
e <)



USD 119,530 Lumen Technologies, Inc. FRN 15/04/2029 119, 141 0. 06
USD 122,210 Lumen Technologies, Inc. FRN 15/04/2030 121, 813 0. 06
USD 67,288 M6 ETX Holdings IT Midco LLC FRN 01/04/2032 67, 551 0.03
USD 218,002 Madison IAQ LLC FRN 21/06/2028 218, 005 0.11
USD 60,398 Madison Safety & Flow LLC FRN 26/09/2031 60, 530 0.03
USD 100,000 Mauser Packaging Solutions Holding Co. FRN 16/04/2030 97, 589 0. 05
USD 357,812 Mavis Tire Express Services Corp. FRN 04/05/2028 357, 7137 0.18
USD 168,417  McAfee LLC FRN 01/03/2029 146, 242 0.07
USD 29,000 Meade Pipeline Co. LLC FRN 22/09/2032 29,018 0.01
USD 87,907 Medical Solutions Holdings, Inc. FRN 01/11/2028 17, 252 0.01
USD 178,534  Medline Borrower LP FRN 23/10/2028 179, 059 0.09
USD 64,737 Medline Borrower LP FRN 23/10/2030 64, 888 0.03
USD 75,927 MH Sub I LLC FRN 03/05/2028 69, 146 0.04
USD 72,264 MH Sub I LLC FRN 31/12/2031 59, 115 0.03
USD 864,591 Millennium Lender Claim Trust 31/12/2049 (Zero Coupon)* - 0. 00
USD 80,918 Minerals Technologies, Inc. FRN 26/11/2031 81, 120 0.04
USD 35,036 Mitchell International, Inc. FRN 17/06/2032 34, 459 0.02
USD 190,096  MKS Instruments, Inc. FRN 17/08/2029 190, 136 0. 10
USD 69,026 Modena Buyer LLC FRN 01/07/2031 65, 891 0.03
USD 37,905  Murphy USA, Inc. FRN 07/04/2032 38,216 0.02
USD 49,551  Naked Juice LLC FRN 24/01/2029 30, 721 0.02
USD 184,547  Naked Juice LLC FRN 24/01/2029 183, 128 0.09
USD 67,956  Naked Juice LLC FRN 24/01/2030 13,931 0.01
USD 128,000  NEP Group, Inc. FRN 17/10/2031 117, 105 0. 06
USD 290,802 Novelis Corp. FRN 11/03/2032 290, 925 0.15
USD 368,798 NRG Energy, Inc. FRN 16/04/2031 368, 931 0.19
USD 255,425  Olympus Water U.S. Holding Corp. FRN 20/06/2031 251, 594 0.13
USD 166,000  Olympus Water U.S. Holding Corp. FRN 26/07/2032 163, 688 0.08
USD 79,002  OMNIA Partners LLC FRN 25/07/2030 79, 002 0. 04
USD 23,879  OneDigital Borrower LLC FRN 02/07/2031 23,899 0.01
(<)



USD 165,599  Option Care Health, Inc. FRN 17/09/2032 165, 875 0.08
USD 65,515  Orbcomm, Inc. FRN 01/09/2028 60, 833 0.03
USD 37,429  Organon & Co. FRN 19/05/2031 36, 222 0.02

USD 112,000 Orion U.S. Finco, Inc. FRN 10/10/2032 112, 245 0. 06

USD 192,599  Oryx Midstream Services Permian Basin LLC FRN 05/10/2028 192, 418 0.10
USD 75,000 Outfront Media Capital LLC FRN 24/09/2032 75,188 0.04
USD 45,765  Packers Holdings LLC FRN 01/03/2031 44, 264 0.02
USD 66,498 Paint Intermediate III LLC FRN 09/10/2031 66,614 0.03

USD 349,842  Parexel International Corp. FRN 09/12/2031 349, 842 0.18
USD 99,313  Penn Entertainment, Inc. FRN 03/05/2029 99, 426 0. 05

USD 186,792  Peraton Corp. FRN 01/02/2028 172, 316 0.09
USD 56,000 Ping Identity Corp. FRN 15/11/2032 55, 160 0.03
USD 91,809  Pinnacle Buyer LLC FRN 01/10/2032 91, 809 0. 05
USD 17,700  Pinnacle Buyer LLC FRN 01/10/2032 17,700 0.01
USD 55,398  Planet U.S. Buyer LLC FRN 07/02/2031 55, 502 0.03
USD 32,240 Planview Parent, Inc. FRN 17/12/2027 28, 747 0.01

USD 166,279  Polaris Newco LLC FRN 02/06/2028 153, 541 0.08
USD 50,000 Potters Industries LLC FRN 18/03/2026 50,078 0.03
USD 17,690 PRA Health Sciences, Inc. FRN 03/07/2028 17,737 0.01

USD 115,068  Pregis TopCo Corp. FRN 01/02/2029 115, 356 0. 06

USD 108,825 Prime Security Services Borrower LLC FRN 13/10/2030 108, 630 0. 06

USD 251,641 Prime Security Services Borrower LLC FRN 07/03/2032 250, 662 0.13

USD 101,027  Primo Brands Corp. FRN 31/03/2028 101, 068 0. 05
USD 19,899  Proampac PG Borrower LLC FRN 15/09/2028 19, 899 0.01

USD 169,382  Project Boost Purchaser LLC FRN 16/07/2031 166, 461 0.08

USD 422,224  Proofpoint, Inc. FRN 31/08/2028 417, 474 0.21

USD 207,305 PUG LLC FRN 15/03/2030 206, 399 0.11

USD 104,400 Pye-Barker Fire & Safety LLC FRN 16/12/2032 104, 478 0. 05
USD 15,600 Pye—Barker Fire & Safety LLC FRN 16/12/2032 15,612 0.01

USD 249,000 Qnity Electronics, Inc. FRN 01/11/2032 250, 091 0.13

e <)



USD 83,347  Quartz Acquireco LLC FRN 28/06/2030 80, 221 0.04
USD 94,763  QuidelOrtho Corp. FRN 21/08/2032 93, 963 0. 05
USD 147,298  Quikrete Holdings, Inc. FRN 19/03/2029 147, 502 0.08
USD 148,500 Quikrete Holdings, Inc. FRN 14/04/2031 148, 531 0.08
USD 268,967 Quikrete Holdings, Inc. FRN 10/02/2032 269, 011 0.14
USD 38,533  QXO, Inc. FRN 30/04/2032 38, 608 0.02
USD 452,440 Radiate Holdco LLC FRN 25/09/2029 387,967 0.20
USD 142,306 Rand Parent LLC FRN 17/03/2030 142, 528 0.07
USD 70,436  Raven Acquisition Holdings LLC FRN 19/11/2031 69, 358 0.04
USD 5,926  Raven Acquisition Holdings LLC FRN 19/11/2031 5, 835 0. 00
USD 171,821  RealPage, Inc. FRN 22/04/2028 170, 317 0.09
USD 14,392  RealTruck Group, Inc. FRN 31/01/2028 11, 204 0.01
USD 64,989  RealTruck Group, Inc. FRN 31/01/2028 50, 407 0.03
USD 92,768 Resideo Funding, Inc. FRN 13/08/2032 92, 652 0. 05
USD 161,000 Resilience Parent LLC FRN 24/01/2033 161, 134 0.08
USD 85,208 Restoration Hardware, Inc. FRN 20/10/2028 83, 834 0.04
USD 30,926 Restoration Hardware, Inc. FRN 20/10/2028 30, 739 0.02
USD 154,115  Reworld Holding Corp. FRN 30/11/2028 154, 163 0.08
USD 68,279  Reworld Holding Corp. FRN 15/01/2031 68,179 0.03
USD 41,000 Reworld Holding Corp. FRN 15/01/2031 41, 000 0.02
USD 11,095 Reworld Holding Corp. FRN 15/01/2031 11,079 0.01
USD 46,065 Reynolds Consumer Products LLC FRN 04/03/2032 46, 453 0. 02
USD 72,464 RHP Hotel Properties LP FRN 18/05/2030 72,351 0.04
USD 53,865 Ring Container Technologies Group LLC FRN 15/09/2032 53,913 0.03
USD 89,607 Roper Industrial Products Investment Co. LLC FRN 22/11/2029 89, 571 0. 05
USD 221,792  Ryan Specialty Group LLC FRN 15/09/2031 222,116 0.11
USD 13,209  Sabre GLBL, Inc. FRN 30/07/2029 10, 248 0.01
USD 22,480  Sabre GLBL, Inc. FRN 30/07/2029 17, 441 0.01
USD 55,617  Sabre GLBL, Inc. FRN 15/11/2029 43,416 0.02
USD 36,808  Sabre GLBL, Inc. FRN 15/11/2029 28, b57 0.01
<)



USD 101,000 Sanmina Corp. FRN 27/10/2032 101, 379 0. 05
USD 44,788  Sazerac Co., Inc. FRN 09/07/2032 44,601 0.02
USD 211,154  SBA Senior Finance IT LLC FRN 25/01/2031 211, 802 0.11
USD 73,075 Scientific Games Holdings LP FRN 04/04/2029 71, 766 0.04
USD 73,846  SeaWorld Parks & Entertainment, Inc. FRN 04/12/2031 73, 569 0. 04
USD 432,491  Sedgwick Claims Management Services, Inc. FRN 31/07/2031 431, 193 0.22
USD 60,848  Shift4 Payments LLC FRN 30/06/2032 61,126 0.03
USD 40,186 Six Flags Entertainment Corp. FRN 01/05/2031 39, 804 0.02
USD 90,000 Solstice Advanced Materials, Inc. FRN 29/10/2032 90, 507 0. 05
USD 54, 022 Somnigroup International, Inc. FRN 24/10/2031 54, 359 0.03
USD 272,731 Sotera Health Holdings LLC FRN 30/05/2031 273,072 0.14
USD 226,793  Sparta U.S. HoldCo LLC FRN 02/08/2030 225,162 0.11
USD 25,000  Spectris PLC FRN 18/03/2026 25,047 0.01
USD 47,956  Springs Windows Fashions LLC FRN 19/12/2029 47,576 0.02
USD 35,967  Springs Windows Fashions LLC FRN 19/12/2029 35, 682 0.02
USD 305,240  SPX Flow, Inc. FRN 05/04/2029 305, 386 0.16
USD 345,642  SS&C Technologies, Inc. FRN 09/05/2031 345, 821 0.18
USD 88,110  Standard Industries, Inc. FRN 22/09/2028 88, 342 0.04
USD 88,700  Star Parent, Inc. FRN 27/09/2030 88,672 0. 05
USD 355,665 Station Casinos LLC FRN 14/03/2031 355,910 0.18
USD 57,000  Stonepeak Nile Parent LLC FRN 09/04/2032 56, 941 0.03
USD 33,743  Summer BC Holdco B SARL FRN 15/02/2029 31,104 0.02
USD 6,983  Summit Acquisition, Inc. FRN 16/10/2031 7,002 0.00
USD 45,000 Sunrise Financing Partnership FRN 15/02/2032 44, 905 0. 02
USD 168,159  Surgery Center Holdings, Inc. FRN 19/12/2030 168, 475 0.09
USD 79,200 Talen Energy Supply LLC FRN 13/12/2031 79, 398 0.04
USD 101,000 Talen Energy Supply LLC FRN 25/11/2032 101, 064 0. 05
USD 49,750  Team Health Holdings, Inc. FRN 30/06/2028 49, 753 0.03
USD 35,000 Telenet Financing USD LLC FRN 30/04/2028 34, 621 0.02
USD 156,000  Tenneco, Inc. FRN 17/11/2028 154, 278 0.08
(<)



USD 352,730  TKO Worldwide Holdings LLC FRN 21/11/2031 353, 707 0.18
USD 365,515 TMK Hawk Parent Corp. FRN 30/06/2029 165, 092 0.08
USD 12,789  TMK Hawk Parent Corp. FRN 15/12/2031* - 0. 00
USD 96,673  Trans Union LLC FRN 24/06/2031 96, 824 0. 05
USD 327,744  Trans Union LLC FRN 24/06/2031 328, 197 0.17
USD 63,030 TransDigm, Inc. FRN 22/03/2030 62, 988 0.03
USD 205,350  TransDigm, Inc. FRN 28/02/2031 205, 311 0.10
USD 301,245 TransDigm, Inc. FRN 19/08/2032 301, 082 0.15
USD 94,215 Trident TPI Holdings, Inc. FRN 15/09/2028 88,671 0. 05
USD 32,722  TruGreen LP FRN 02/11/2027 32,002 0.02
USD 363,331  Truist Insurance Holdings LLC FRN 06/05/2031 362, 081 0.18
USD 150,480  U.S. Foods, Inc. FRN 03/10/2031 151,672 0.08
USD 267,086  UKG, Inc. FRN 10/02/2031 260, 112 0.13
USD 158,306  United Airlines, Inc. FRN 22/02/2031 158, 306 0. 08
USD 397,832  USI, Inc. FRN 21/11/2029 397, 549 0.20
USD 233,790  USI, Inc. FRN 29/09/2030 233, 440 0.12
USD 63,519  UTZ Quality Foods LLC FRN 29/01/2032 63, 420 0. 03
USD 370,600 Vertiv Group Corp. FRN 12/08/2032 371, 827 0.19
USD 191,234  Virgin Media Bristol LLC FRN 31/01/2029 190, 951 0.10
USD 152,921  Vistra Operations Co. LLC FRN 20/12/2030 153,112 0. 08
USD 135,266  Vortex Opco LLC FRN 17/12/2028 16, 232 0.01
USD 129,675  Voyager Parent LLC FRN 01/07/2032 129, 435 0.07
USD 217,713 VS Buyer LLC FRN 12/04/2031 212,814 0.11
USD 125,785 W.R. Grace & Co.-Conn. FRN 19/08/2032 125, 366 0. 06
USD 200,875  Wand NewCo 3, Inc. FRN 30/01/2031 200, 666 0.10
USD 64, 341 Waystar Technologies, Inc. FRN 22/10/2029 63,617 0.03
USD 149,000  Weber-Stephen Products LLC FRN 01/10/2032 148, 908 0.08
USD 214,151  WEC U.S. Holdings Ltd. FRN 27/01/2031 214, 001 0.11
USD 39,599  WEX, Inc. FRN 31/03/2028 39,576 0.02
USD 69,475  WEX, Inc. FRN 05/03/2032 69, 214 0.04
e <)



USD 71,453  Whatabrands LLC FRN 03/08/2028 71,425 0.04
USD 440,859 White Cap Buyer LLC FRN 19/10/2029 439, 942 0.22
USD 19,950 Whitewater Matterhorn Holdings LLC FRN 16/06/2032 19, 891 0.01
USD 324,763  Wilsonart LLC FRN 05/08/2031 314, 290 0. 16
USD 133,000 Windstream Services LLC FRN 06/10/2032 133, 166 0.07
USD 398,430  WMG Acquisition Corp. FRN 24/01/2031 399, 801 0.20
USD 48,084  WOOF Holdings, Inc. FRN 31/12/2029 24, 222 0.01
USD 26,820  WOOF Holdings, Inc. FRN 31/12/2029 2,172 0. 00
USD 162,404  Wyndham Hotels & Resorts, Inc. FRN 24/05/2030 162, 750 0. 08
USD 23,000 X Corp. FRN 26/10/2029 23,934 0.01
USD 347,570 X Corp. FRN 27/10/2029 346, 701 0.18
USD 217,197  X.AI Corp. FRN 28/06/2030 219, 640 0.11
USD 383,137  Zayo Group Holdings, Inc. FRN 11/03/2030 368, 505 0.19
USD 119,392  Zelis Payments Buyer, Inc. FRN 28/09/2029 116, 233 0. 06
USD 252,450  Zelis Payments Buyer, Inc. FRN 26/11/2031 246, 628 0.13
USD 23,582  Zurn Holdings, Inc. FRN 04/10/2028 23,718 0.01
54, 353, 221 27.172

H—Lh - m—25F 62,032, 868 31.63
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TARUEE
6,000,000 TCW High Income Partners Ltd.* 60 0. 00
60 0. 00
AT S
4,070  Luxco Co. Ltd. 77,592 0. 04
77,592 0.04
KE
7,500 Adelphia Communications Corp.* - 0.00
279  Aimbridge Acquisition Co., Inc.* 16, 879 0.01
4,668  Ambrosia Software, Inc. 32,675 0.02
1,397  Ameriforge Group, Inc.* - 0. 00
2,864  Envision Healthcare Corp. 43, 141 0.02
1,972  Fortrex Technologies, Inc.* 53, 244 0.03
304 Learfield Communications LLC 34,048 0.02
74  Marsico Superholdco SPV LLC* - 0. 00
1,290  MP Topco Holdings LLC 16, 669 0.01
14,140  Rand McNally & Co.* - 0. 00
36  Travelport LLC* 86, 094 0.04
417  Veritas Kapital Assurance PLC 9, 811 0. 00
605 Veritas Kapital Assurance PLC 13, 907 0.01
306, 468 0.16
L RLL S P SavE v 384, 120 0.20
&%
Moo ITNY
EUR 300,000 Banco Espirito Santo SA 0.000% 15/1/2022 78,735 0.04
78,735 0.04
(e <)
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KE

USD 7,500,000  Adelphia Communications Corp. 6.00% 15/2/2026* 1 0. 00
USD 811,221 Millennium Corp. 31/12/2049 (Zero Coupon)* - 0. 00
USD 1,645,000 Texas Cohld Tceh 11.50% 1/10/2026* - 0. 00
1 0. 00

EHEE 78, 736 0. 04
Z OMOFEE TR MRS R O~ X — - v —F v MG ET 462, 856 0. 24
BMEESR— ~ 7 4 U 4 — Rl 192, 933, 353 98. 39
DO OKIE FE 3, 153, 632 1.61
Mg PEGE CRFL) 196, 086, 985 100. 00
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ARl Ukt L e ofer s
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7 7 v RAEEEFI5. 000% %3266 L7 /v D02THE
T AR T TR 2 AT — /75 AT Morgan Stanley 1220 A
BABT7xb s TaT T a et

77 v RAREEELFB. 000% E2ZHEL > —=x D02THE
AT— s =V —Th+ TAT—|Z(%%T Morgan Stanley 6 20 H
TAE s TaT v a kiR

AR— % ——38, 450K L)

(2, 790) 1,072

10 95

(1,348) 785

(4,128) 1,952

CDS: 7 VvV b eFTH3)hk AU

RERMAID . (BX)

BE B BE S Ve REES HER (K K1)
BT VNT 1« TES
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USD 8,547, 778 EUR 7,236,000 Morgan Stanley 3 %Ofgég (102, 325)
UsD 115,672  EUR 98,000 State Street Bank London 3 ?%g%ﬁ (1, 480)
20264
USD 805, 696 GBP 602, 000  Morgan Stanley 3 H18H (22, 872)
(126, 677)
DUAR=IL - FLBBREHI SR (NYDH)
State Street Bank 20264F
SGD 183, 448 USD 143, 155 & Trust Company 2 A13H 1, 756
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To the Unitholders of

BlackRock Global Investment Series
35A, Avenue J.F. Kennedy

L-1855 Luxembourg

Grand Duchy of Luxembourg

REPORT OF THE REVISEUR D’ENTREPRISES AGREE

Opinion

We have audited the financial statements of BlackRock Global Investment Series {the “Fund”) and of each of its
Portfolios, which comprise the statement of net assets and the statement of investments and other net assets as at
January 31, 2026 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 policies.

In our opinion, the accompanying financial statements give a true and fair view of the financial position of the Fund
and of each of its Portfolios as at January 31, 2026, and of the results of their operations and changes intheir 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 pinion

We conducted our audit in accordance with the Law of July 23, 2016 on the audit profession {Law of July 23, 2016)
and with International Standards on Auditing {ISAs) as adopted for Luxembourg by the Commission de Surveiliance
du Secteur Financier {CSSF). Our responsihilities under the Law of July 23, 2016 and ISAs as adopted for Luxembourg
by the CSSF are further described in the “Responsibilities of the 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 Code of Ethics for Professional Accountants, including International Independence Standards, issued by
the International Ethics Standards Board for Accountants {IESBA Code) as adopted for Luxembourg by the CSSF
together with the ethical requirements that are relevant to our audit of the financial statements, 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.

Société & responsabilité limitée au capital de 360.000 €
RCS Luxembourg BE7.855
Autorisation d'établissement 10022175

Deloitte Audit, SARL
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Cther information

The Board of Directors of the Fund’s Management Company is responsible for the other information. The other
information comprises the information stated in the annual report but does not include the financial statements and

our report of the réviseur d’entreprises agréé thereon.

Our opinion 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 to be materially misstated. If, based on the work we have
performed, we conclude that there is a material misstatement of this other information, we are required to report this

fact. We have nothing to report in this regard.
Responsibilities of the Board of Directors of the Fund’s Management Company for the Financial Statements

The Board of Directors of the Fund’s Management Company is responsible for the preparation and fair presentation
of the financial statements in accordance with Luxembourg legal and regulatory requirements relating to the
preparation and presentation of the financial statements, and for such internal control as the Board of Directors of
the Fund’s Management Company 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, Board of Directors of the Fund’s Management Company is responsible for
assessing the Fund’s ability to continue as a going concern, disclosing, as applicable, matters related to going concern
and using the going concern bhasis of accounting unless the Board of Directors of the Fund’s Management Company

either intends to liguidate the Fund or to cease operations, or has no realistic alternative but to do so.
Responsibilities of the “réviseur d’entreprises agréé” for the Audit of the Financial Statements

The objectives of our audit are to obtain reasonable assurance about whether the financial statements as a whole
are free from material misstatement, whether due to fraud or error, and to issue a report of the réviseur
d’entreprises agréé that includes our opinion. Reasonable assurance is a high level of assurance, but is nota
guarantee that an audit conducted in accordance with the Law dated July 23, 2016 and with 1SAs as adopted for
Luxembourg by the CSSF will always detect a material misstatement when it exists. Misstatements can arise from
fraud or error and are considered material if, individually or in the aggregate, they could reasonably be expected to

influence the economic decisions of users taken on the basis of these financial statements.
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As part of an audit in accordance with the Law dated July 23, 2016 and with ISAs as adopted for Luxembourg by the

CSSF, we exercise professional judgment and maintain professional skepticism throughout the audit. We also:

. Identify and assess the risks of material misstatement of the financial statements, whether due to fraud or
error, design and perform audit procedures responsive to those risks, and obtain audit evidence that is
sufficient and appropriate to provide a basis for our opinion. The risk of not detecting a material
misstatement resulting 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 procedures that are
appropriate in the circumstances, but not for the purpose of expressing an opinion on the effectiveness of the
Fund’s internal 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 Fund’s Management Company.

) Conclude on the appropriateness of the Board of Directors of the Fund’s Management Company use of the
going concern basis of accounting and, based on the audit evidence obtained, whether a material uncertainty
exists related to events or conditions that may cast significant doubt on the Fund’s ability to continue as a
going concern. If we conclude that a material uncertainty exists, we are required to draw attention in our
report of the réviseur d’entreprises agréé to the related disclosures in the financial statements or, if such
disclosures are inadequate, to modify our opinion. Our conclusions are based on the audit evidence obtained
up to the date of our report of the réviseur d’entreprises agréé. However, future events or conditions may
cause the Fund to cease to continue as a going concern.

. 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 Deloitte Audit, Cabinet de révision agréé

Jean-Philippe Bachelet, Réviseur d’entreprises agréé
Partner

April 24, 2026
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