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This Japanese translation of the disclaimer is for informational purposes only,
and the English language disclaimer, which is available upon request, controls
with respect to ICE Data Indices, LLC and the ICE BofA Indices
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S EHT
ECHOST CRP CNV . T
FRU S - R 35, 881. 51 52,228.42 | 3.875

2 |3.875% })ifgw MEfTHE 15, 448, 936 0.81
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. V4% , . 5 . .
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=
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A
. =
Ug . KL \ 27, 419. 91 25,337.67 | 0.000
5 |VISTRA CORP TAIA ]'\ NG 267,630 0. 68
TAUA 2 7,338,392, 761 | 6, 781, 120, 729 -

5 ALTICE FRANCE TAUD « R | 455 10,556, 546 15, 237. 04 14, 981. 85 6. 500 0.61
6. 5% 3/32 144A 77 A - 6,179,619, 341 | 6,076, 121, 956 |2032/03/15
MESQUTTE 72y . o | B 31, 967. 98 32,080.71 |  0.000

7 ] T 186, 742 0. 60
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10 PG&E 4. 95% TAUD - K| HiEE 10, 141. 500 13, 415. 93 13, 349. 87 4. 950 0.54
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06/30/30 TAU A - 5,249, 952, 656 | 5,333, 511, 452 |2030/06/30
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12 [5. 125% TAIH f FERE 36, 735, 000 0.52
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. b s . , . .

1306.5% 03/31/32 | 7 )ﬁ%\l\ FEAE 30, 680, 000 0. 49
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T2y - k| R 15, 653. 80 15,647.55 | 4.500
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ALLIED UNIVER | 8 e 16, 346. 27 16,453.83 |  7.875

-k , 346. , 453. .

5|7 s7sn oz | 7P TR 00 905,000 0.48
L TAUH - 4,773,929, 041 | 4,805, 340,981 |2031/02/15
TRANSDIGM INC . .

U . kL s e 15, 929. 98 15,949.55 | 6. 750

16]6.75% 828 |74V 2 0 LRI 09 660,000 0.47
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17 [PIK VAR TAVRH f FE 28, 974, 945 0. 47
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. V2% , . , . .
18]10.375% 5/31 | 7 )& ]F FERE 28, 415, 000 0. 46
TAUH - 4, 459, 596, 084 | 4, 550, 704, 486 | 2031/05/15

144A
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19 |BOOST NEWCO FeAE 26, 800, 000 16, 632. 46 16,614.93 |  7.500 .45
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ROBLOX €O FAYT - P | Aff 14, 946. 15 14,966.67 |  3.875

30|3. 875% ] g 23, 760, 000 .36

TAY A - 3,551, 206,893 | 3,556,079,917 |2030/05/01

05/01/30 144A
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(1) BEfERIRE
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THA 31,112, 138, 904 43,942, 459, 062
ER1EF 229, 046, 909 556, 652, 899
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YRAE PG i A 5 224, 141, 620 1, 648, 868
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T Eh A g
JRZE P 5 AEATG 5D 203, 695 116, 890, 533
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(3) KBz

© AMEEARAMIZE

(7) B
‘ T
s & CEN ” % fii %5
i & #
7 XU - R/ | PGRE CORP 1,216, 754 15. 95 19, 407, 226. 30
VISTRA CORP 267, 630 175. 14 46, 872, 718. 20
MESQUITE ENERGY 186, 742 904. 19 38, 130, 848. 98
INC
EP ENERGY CORP 566, 555 1. 62 917, 819. 10
EXPAND ENERGY 102, 745 116. 55 11,974, 929. 75
CORP
SUPERTOR ENERGY 50, 642 65. 99 5,981, 465. 58
SERVICES INC A
NORTHEAST GROCERY | 505, 532 5 19 8, 280, 811. 08
INC PP
KKR & CO INC SER 364. 500 48, 48 17, 670, 960. 00
D 6.25% PC
CAESARS 206, 998 20. 89 4,324, 188. 22
ENTERTAINMENT INC
NEW COTAI LLC / 4, 966, 943 0.31 1,539, 752. 33
CAP P/P
PURE WEST ENERGY 7,789 0. 22 1, 714.73
INCORA TOP HOLDCO
4,221 22. 92 96, 745. 32
LLC
SPIRIT AVIATION 211, 084 0.23 48, 760. 40
HOLDINGS INC
SPIRIT AVIATION 50, 822 0.23 11, 739. 88
HOLDINGS INC
ACRTSURE HLDNGS | 802, 483 96. 76 48, 234, 445. 08
INC SER A-2 PC
NEW FORTRESS 204, 926 L 91 947, 960. 46
ENERGY INC 144A
WOLFSPEED INC/DE 105, 928 18. 06 1,913, 059. 68
SOUTHEASTERN 1. 048, 276 0.03 40, 882. 76
GROCERS CVR RT
) T E ) 13, 000, 570 205, 696, 057. 85
(32, 267, 540, 595)
[ LUXCO 3 932, 195 14. 42 13, 443, 184. 09
ALTICE FRANCE 31, 813 19,75 405, 615. 75
HOLDING SA CVR
E——— 964, 008 13, 848, 799. 84
(2, 502, 893, 595)
At 13,964, 578 34, 770, 434, 190

(34, 770, 434, 190)
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(1) LIS DA MhFES:
f&E HmE S ] IR IR KA FHAMmAE ES
3 KRS 1
%ﬁﬁkﬁgﬁﬁ$§nﬁ, 7 AUk« K | NOBLE CORP PLC TR 79, 804. 00 843, 361. 53
% % 1 WT 2/04/28
NOBLE CORPPLC TRz 72, 804. 00 655, 236. 00
WT 2/04/28
TAY K e R hNE 145, 608. 00 1, 498, 597. 53
(235, 084, 995)
R THIMERE S &5 235, 084, 995
(235, 084, 995)
o T AY T« K | USTB 4. 75%
] {5 FiF 21, 000, 000. 00 21, 219, 660. 00
R L 05/15/55
TAUH - K NE 21, 000, 000. 00 21, 219, 660. 00
(3, 328, 728, 064)
EfFRER  Ait 3, 328, 728, 064
(3, 328, 728, 064)
" U# « K |[1011778 BC ULC 49
HES TAVA - E b 10, 310, 000. 00 9, 768, 621. 90
% 10/15/30 144A
1261229 BC LTD 109
b 23, 080, 000. 00 23, 885, 492. 00
04/15/32 14
AAR ESCRW TSR
6. 75% 03/15/29 9, 415, 000. 00 9, 720, 705. 05
144A
0,
ACADIA HE 7. 375% 4, 705, 000. 00 4,758, 401. 75
03/15/33 144A
0,
ACRISURE LL 6. 75% 3, 115, 000. 00 3, 159, 980. 60
7/01/32 144A
0,
ACRISURE LLC 7. 5% 9, 190, 000. 00 9, 482, 425. 80
11/6/30 144A
0,
ACRISURE LLC 8. 25% 5, 000, 000. 00 5, 184, 900. 00
02/29 144A
0,
ACRISURE LLC 8. 5% 14, 375, 000. 00 15, 014, 975. 00
06/29 144A
0,
ACRISURE LLC/IN 6% 9, 815, 000. 00 9, 636, 661. 45
8/1/29 144A
0
ADIENT GLOBAL 7k 9, 280, 000. 00 9, 502, 441. 60
04/15/28 144A
ADTENT GLOBAL
8.25% 04/15/31 9, 280, 000. 00 9, 709, 292. 80
144A
0,
ADVANCED DRAIN 5% 1, 210, 000. 00 1, 208, 499. 60
9/30/27 144A
ADVANCED DRAIN
6.375% 06/15/30 8, 020, 000. 00 8, 165, 242. 20
144A
AHP HEALTH PAR 5, 900, 000. 00 5,761, 881. 00
5.75% 7/29 144A
0,
AIR CANADA 3. 875% 4, 620, 000. 00 4, 590, 755. 40
08/15/26 144A
0,
ALBERTSONS 3. 5% 3, 395, 000. 00 3,242, 157. 10

03/15/29 144A
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ALBERTSONS 4. 625% 10, 543, 000. 00 10, 493, 658. 76
1/15/27 144A

0,
ALBERTSONS 4. 875% 21, 707, 000. 00 21, 394, 419. 20
2/15/30 144A
ALBERTSONS - COM 12, 565, 000. 00 12, 884, 151. 00
6.25% 3/33 144A
ALBERTSONS COS 5,670, 000. 00 5,710, 994. 10
5.5% 3/31/31 144A
ALBERTSONS - COS 14, 760, 000. 00 14, 748, 634. 80
5.75% 3/31/34 144A
ALCOA NEDERLAND
4.125% 03/31/29 6, 035, 000. 00 5,873, 141. 30
144A

0,
ALCOA NETH 7. 125% 2, 250, 000. 00 2,368, 057. 50
03/31 144A
ALLEGHENY TECH 2, 540, 000. 00 2,521, 940. 60
4.875% 10/01/29
ALLEGHENY TECH 1, 780, 000. 00 1,773, 805. 60
5.125% 10/01/31
ALLEGHENY
TECHNOLOGIES INC 5, 860, 000. 00 5, 858, 476. 40
5.8

0,
ALLEGIANT T 7. 25% 2,625, 000. 00 2,651, 328. 75
8/15/27 144A

0,
ALLEN MEDIA 10. 5% 16, 865, 000. 00 7,144, 351. 30
02/28 144A
ALLIANT HLDG
5.875% 11/01/29 6, 220, 000. 00 6, 127, 881. 80
144A

0,
ALLIANT HLDG 6. 75% 22,620, 000. 00 22,690, 348. 20
10/27 144A
ALLIANT HLDG/CO 6, 155, 000. 00 6, 287, 024. 75
6.5% 10/01/31 144A
ALLIANT HLDG/CO 14, 035, 000. 00 14, 251, 700. 40
6.75% 04/15/28
ALLIANT HLDG/CO
7.375% 10/01/32 4, 885, 000. 00 5,033, 357. 45
144A
ALLIED UNIVER 29, 205, 000. 00 30, 492, 648. 45
7.875% 2/31 144A

0

ALLIED UNV 6% 2,375, 000. 00 2,306, 552. 50
06/01/29 144A
ALLY 8% GLOBAL 20, 809, 000. 00 23,572, 435. 20

0,
ALLY FINANCIAL 8% 5, 605, 000. 00 6, 349, 063. 75
11/01/31
ALPHA GENERAT 7, 315, 000. 00 7,492, 608. 20
6. 75% 10/32 144A
ALPHA NAT RES 1
9.75% 4/15/18 6, 605, 000. 00 —
Escrow
ALTICE FING 5% 5, 480, 000. 00 4,210, 010. 00
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01/15/28 144A

ALTICE FING SA

5 750 829 144A 10, 820, 000. 00 8, 060, 900. 00
. 0
?g;liiggR?i4iUX 7,608, 000. 00 7,222, 730. 87
0
0,
?g;;iE1iiiNCE 6. 5% 3,611, 769. 00 3,470, 873. 89
0,
gigécf4iiANCE 6. 5% 40, 556, 546. 00 39, 471, 252. 82
ngigg T§§T2530 26, 180, 319. 00 25,746, 511. 11
. 0
ngigg 55?2C§44A 19, 741, 513. 00 19, 245, 211. 36
. 0
AMENTUM ESCROW
7.25% 08/01/32 7, 130, 000. 00 7,455, 841. 00
144A
0,
gg?§5ﬁég Iﬁiié 3, 550, 000. 00 3,625, 224. 50
0,
?g5§5?§§M124275A 4,910, 000. 00 4,931, 947. 70
0,
?g5§5?§§M§41A75A 5, 865, 000. 00 5,909, 632. 65
nggySSS§IS1ZZA 5, 805, 000. 00 6, 039, 580. 05
. 0
0,
2%?522 ?aiz54 5. 465, 000. 00 5, 737, 266. 30
AMWINS GROUP
4.875% 06/30/29 3, 035, 000. 00 2,937, 394. 40
144A
?MZST37?§§CT4EA 10, 330, 000. 00 10, 535, 773. 60
. 0
§N2£55R2928L§44A 26, 235, 000. 00 23, 677, 087. 50
. 0
gpggyc?giggEgi4A 8, 840, 000. 00 8, 541, 208. 00
. 0
0,
isisggcf4ii 6. 25% 5, 800, 000. 00 5, 816, 820. 00
0,
§§S§?§25N542f 3, 160, 000. 00 3,073, 921. 60
gREQSHo?Eg?L1ZQA 4, 695, 000. 00 4,744, 344. 45
. 0
0,
ggg?gég? T4ZA75£ 23,925,000.00 | 25,001, 625. 00
0,
gsfgggoE?Ziiw 10% 11, 506, 000. 00 12, 450, 182. 36
0,
?§§55A54iic PAR 8% 3, 060, 000. 00 3,236, 868. 00
ARTERA SERV 8. 5¢
o, IX4A % 11, 550, 000. 00 9, 697, 842. 00
ASBURY AUTOMO 3, 075, 000. 00 2,992, 067. 25

4.625% 11/15/29
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144A

ASBURY AUTOMO 5%

R 3, 075, 000. 00 2,952, 123. 00
iéi;RggﬁgI?gng 1, 668, 000. 00 1,654, 138. 92
iégngoggg?gggl 1, 662, 000. 00 1,621, 081. 56
?iggﬁggR?i4i-6Z5% 7,320, 000. 00 7,429, 214. 40
325T5i§g ?ﬁiiB% 13, 835, 000. 00 13, 530, 630. 00
iéggg; gg?gf/gs 2, 985, 000. 00 2, 805, 750. 75
gi;g?/gngiiAIO% 7, 505, 000. 00 6, 600, 497. 40
ifﬁgﬁ;lgﬁzzU?44A 9, 131, 000. 00 2, 069, 818. 99
égﬁgf/§§X114§25% 3,000, 000. 00 2,938, 410. 00
§Z§§1523G§14i'375% 3, 385, 000. 00 3, 263, 546. 20
SZ§T5E§?G§E4§R B 10, 000, 000. 00 10, 156, 000. 00
QYZEQQ Tiggi in 4, 174, 000. 00 4,036, 174. 52
??2;; ggﬁgiN?44A 10, 000, 000. 00 10, 574, 200. 00
EQEEBSggp 2. 875k 1, 920, 000. 00 1, 760, 121. 60
525§5SSSP 6% 17, 358, 000. 00 17, 831, 526. 24
52§C;§;§ PLC FRN 5, 070, 000. 00 5, 290, 950. 60
EéSE;H15§2L§Z4A 10, 245, 000. 00 7,465, 633. 95
EéEE;H25§?L124A 1, 840, 000. 00 1,232, 800. 00
g?g§$52sLIi4i'5% 6, 305, 000. 00 6, 281, 356. 25
ﬁ?ﬁfg/gg TiiAVAR 8, 505, 000. 00 9,081, 128. 70
ggﬁfggoM?iiA7'25% 5, 495, 000. 00 5,733, 537. 95
§E?§5§1H?fii 7. 5% 4, 585, 000. 00 4,601, 047. 50
gsggR{ZZABRANDS G 1, 860, 000. 00 1,909, 327. 20
i??ig%G552§8144A 1,701, 000. 00 1,701, 442. 26
BLOCK INC 2. 75% 5. 755, 000, 00 5. 698, 543. 45

06/01/26
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BLOCK INC 3. 5% 5, 755, 000. 00 5, 362, 854. 30
06/01/31
0,
BLOCK INC 5. 625% 5, 945, 000. 00 6,035, 245. 10
08/15/30 144A
0y
BLOCK INC 6% 4,700, 000. 00 4,802, 272. 00
08/15/33 144A
0,
BLOCK INC 6. 5% 15, 175, 000. 00 15, 780, 330. 75
05/15/32
0,
BLUE RACER 7. 25% 9, 245, 000. 00 9, 766, 695. 35
07/15/32 144A
BNPSA VAR PERP 8, 365, 000. 00 8. 600, 474. 75
144A
BOA CORP 9, 710, 000. 00 9,553, 183. 50
4.375%/VAR PERP
0,
BOA CORP 6. 25% 11, 475, 000. 00 11, 512, 408. 50
PERP
0,
BOMBARDIER 7% 6. 090, 000. 00 6, 389, 871. 60
06/01/32 144A
0,
BOMBARDIER 7. 25% 8. 305, 000. 00 8. 823, 308. 10
07/01/31 144A
0,
BOMBARDIER 7. 875% 733, 000. 00 735, 939. 33
04/27 1447
BOMBARDIER INC 3, 045, 000, 00 3,281, 961. 90
8.75% 11/15/30
BOOST NEWCO BOR 26, 800, 000. 00 98 471, 516. 00
7.5% 1/31 144A
BRAND INDUSTRIA
10. 375% 08/01/30 16, 100, 000. 00 15, 380, 491. 00
144A
0,
BRINKS CO 6. 5% 11, 345, 000. 00 11,671, 395. 65
06/15/29 144A
0,
BRINKS CO 6. 75% 11, 845, 000. 00 12,313, 114. 40
06/15/32 144A
0,
BRKWTR ENR 9. 25% 6. 090, 000. 00 6, 321, 785. 40
11/15/30 144A
0
BUILDER 6. 375% 20, 065, 000. 00 20, 669, 558. 45
03/34 1447
0,
BUILDERS F 4. 25% 12, 090, 000. 00 11,397, 847. 50
02/01/32 144A
0,
CACT INTL 6.375% 5, 765, 000, 00 5,977, 728. 50
06/15/33 144A
0,
CALIFORNT 6. 375% 18, 130, 000. 00 18, 000, 189. 20
02/15/32 144A
0,
CALIFORNIA RES 7% 10, 590, 000, 00 10, 483, 994. 10
01/15/34 144A
CALIFORNIA RES 14, 165, 000. 00 14, 747, 181. 50
8. 25% 5/31/29 144A
0,
CANACOL E 5. 75% 13, 690, 000. 00 2, 258, 850. 00
11/24/28 1444
0,
CARNIVAL CORP 4% 10, 645, 000. 00 10, 457, 115. 75

08/01/28 144A
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CARNTVAL CORP 6, 190, 000. 00 6, 337, 755. 30
5. 75% 03/15/30
144A
CARNIVAL CORP 17, 210, 000. 00 17, 562, 805. 00
5.75% 8/1/32 144A
CARNIVAL CORP 8, 630, 000. 00 8. 867, 325. 00
5. 875% 6/31 144A
CARVANA CO PIK VAR 148, 905, 00 155, 793. 34
06/01/30 14
CARVANA CO PIK VAR 203, 293. 00 997, 364. 91
06/01/31 14
0
CCO HLDGS 4. 75% 12 395, 000. 00 11, 718, 233. 00
03/01/30 1447
0,
CCO HLDGS/ 4. 25% 8, 000, 000. 00 6, 701, 680. 00
01/15/34 1447
0,
CCO HLDGS/CAP 4. 5% 9, 955, 000, 00 8. 643, 229. 65
04/33 1447
0,
CCO HLDGS/CAP 4. 5% 1. 545, 000. 00 4, 046, 549. 85
05/01/32
0,
CCO HLDGS/CAP 4. 5% 12, 200, 000. 00 11, 343, 316. 00
08/30 1447
CCO HLDGS/CAP 19, 140, 000. 00 19, 048, 702. 20
5.125% 5/27 144
CCO HLDGS/CAP 4, 755, 000. 00 4,792, 184. 10
6.375% 9/29 144A
CCO HLDGS/CAP
7.375% 03/03/31 11, 625, 000. 00 11, 805, 768. 75
144A
CDI ESCROW ISSU
5.75% 04/01/30 9,515, 000. 00 9, 536, 123. 30
144A
CDW LLC / CDW F 7, 050, 000. 00 7,009, 110. 00
4.25% 04/01/28
CENTRAL GARDEN 3, 435, 000. 00 3. 966, 925. 45
4.125% 10/15/30
CF INDUS INC 5, 780, 000. 00 5, 485, 798. 00
5. 375% 03/15/44
CF INDUSTRI INC 5. 115, 000. 00 5. 132, 749. 05
5. 15% 03/15/34
0
CHEMOURS 4. 625% 13, 835, 000, 00 12, 125, 547. 40
11/15/29 144A
0,
CHEMOURS €O 5. 375% 6. 175, 000. 00 6, 145, 483. 50
05/15/2027
0,
CHEMOURS €O 8% 6, 175, 000. 00 5, 780, 602. 75
01/15/33 144A
CHENIERE ENER 6, 660, 000. 00 6, 659, 600. 40
4.625% 10/15/28
0,
CHOBANT LLC 7. 625% 11, 355, 000. 00 11, 830, 433. 85
07/29 1447
CHOBANI LLC/FIN 2. 990, 000. 00 9. 982, 584. 80

4.625% 11/15/28
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CHOBANT LLC/FIN 5,178, 936. 00 5,490, 707. 93
8.75% 10/01/29 14
0,
CHS/CMNTY  10. 875% 2,930, 000. 00 3, 140, 286. 10
1/15/32 144A
CHS/CMNTY HEA
6.875% 04/15/29 3,570, 000. 00 3, 183, 261. 90
144A
CHS/CMNTY HEALT
4.75% 02/15/31 26, 430, 000. 00 23,210, 561. 70
144A
CHS/CMNTY HEALT
5.25% 05/15/30 20, 895, 000. 00 19, 542, 466. 65
144A
0
CHS/QUNTY HRALT 6% 7, 465, 000. 00 7, 460, 968. 90
01/15/29 144A
CHS/CMNTY HEALT
6. 125% 04/01/30 12, 505, 000. 00 10, 163, 688. 85
144A
0,
CHURCHILL 6. 75% 6, 000, 000. 00 6, 162, 480. 00
05/01/31 144A
CIPHER COMPY 4,150, 000. 00 4,170, 501. 00
7.125% 11/30 144A
0,
CITGO PETE 8. 375% 11, 790, 000. 00 12, 256, 412. 40
1/15/29 144A
+
CITIGR ToY+289 14, 265, 000. 00 14, 479, 117. 65
6. 875%/VAR PERP
CITIGROUP 15, 430, 000. 00 15, 476, 598. 60
6. 75%/VAR PERP
CITIGROUP 7,000, 000. 00 7,212, 940. 00
7.375%/VAR PERP
0
CTTIGROUP 7. 625% 13, 750, 000. 00 14, 340, 150. 00
VAR PERP
CLARLOS GLBL LP 20, 000, 000. 00 20, 455, 600. 00
6. 75% 4/28 144A
CLARIOS GLBL
LP6. 75% 2/15/30 6, 130, 000. 00 6, 336, 887. 50
144A
CLEAN HARBORS 1, 965, 000. 00 2,009, 016. 00
6.375% 2/31 144A
0
CLEAR CHAN 7. 75 3, 180, 000. 00 3, 181, 367. 40
04/15/28 144A
0
CLEAR CHANN 7. 875% 9, 140, 000. 00 9, 599, 559. 20
4/1/30 144A
CLEAR CHANNEL
7.125% 02/15/31 5,735, 000. 00 5, 943, 065. 80
144A
0,
CLEAR CHANNEL 7. 5% 13, 075, 000. 00 12, 881, 097. 75
06/01/29 144A
CLEAR CHANNEL OUT 5, 735, 000. 00 5,992, 902. 95
7.5% 3/15/33 144A
CLEARWY ENR 4. 75% 3, 445, 000. 00 3,427, 740. 55
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3/15/28 144A

CLEVELAND 4. 875%

7, 880, 000. 00 7,428,712.40
03/01/31 144A
_ 0y
CLEVELAND-CLIF 7% 18, 130, 000. 00 18, 392, 522. 40
3/15/32 144A
(V
CLOUD 6. 625% 8, 200, 000. 00 8,104, 552. 00
08/15/33 144A
0y
CLOUD SOFT 8. 25% 11, 805, 000. 00 12, 301, 990. 50
6/30/32 144A
v
CLOUD SOFTWARE 9% 12, 160, 000. 00 12, 424, 236. 80
09/30/29 144A
CLYDESDALE ACQU 5. 320, 000. 00 2,334, 708. 80
6.625% 3/29 144A
CLYDESDALE ACQU
6.75% 04/15/32 9, 200, 000. 00 9,195, 124. 00
144A
CLYDESDALE ACQUI 7. 375, 000. 00 7,336, 281. 25
8.75% 03/30 144A
0y
CMG MEDIA 8. 875% 16, 280, 000. 00 13, 521, 842. 40
06/29 144A
0y
CNX RESOURCE 7. 25% 7,890, 000. 00 8, 195, 816. 40
3/1/32 144A
CNX RESOURCES
7.375% 01/15/31 3, 710, 000. 00 3, 839, 293. 50
144A
0y
CNX RESOURCES C 6% 5. 465, 000. 00 2, 480, 209. 05
01/15/29 144A
COINBASE GB CV 150, 000. 00 161, 025. 00
0.25% 4/01/30
COINBASE GLOBAL 12, 770, 000. 00 11, 193, 926. 60
3.625% 10/01/31
COLGATE ENERGY 5, 640, 000. 00 5, 647, 050. 00
5.875% 07/01/29
COMMERCIAL META 5. 620, 000. 00 2, 463, 062. 00
3.875% 02/15/31
0
COMSTOCK 5. 875% 16, 740, 000. 00 16, 143, 051. 60
01/15/30 144A
COMSTOCK RESO 7,995, 000. 00 7,972, 294. 20
6.75% 03/29 144A
COMSTOCK RESOUR
6.75% 03/01/29 4, 445, 000. 00 4,418, 730. 05
144A
CONSLIDATED ENR 8. 795. 000. 00 5, 870, 662. 50
12% 02/31 144A
CONTOURGLOBAL 7. 360, 000. 00 7,571, 600. 00
6. 75% 02/30 144A
CORECIVIC INC 9, 000, 000. 00 9, 469, 170. 00
8. 25% 04/15/29
0,
COREWEAVE 9. 25% 91, 065, 000. 00 19, 722, 738. 20
06/01/30 144A
COREWEAVE INC 9% 12, 855, 000. 00 11, 747, 798. 85
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02/01/31 144A

COVERT M 4. 875%

2, 965, 000. 00 2,801, 747. 10
12/01/29 144A
CPLACQUISITION 2,943, 000. 00 3,108, 161. 16
10% 6/29 144A
0
CQP HOLDCO 5. 5% 16, 265, 000. 00 16, 041, 681. 55
06/15/31 144A
CQP HOLDCO LP/B 12, 400, 000. 00 13, 364, 472. 00
7.5% 12/31/33
0
CRESTNOOD M 7. 375% 10, 000, 000. 00 10, 409, 800. 00
02/31 144A
0,
CRESTWOOD M P/F 6% 17, 165, 000. 00 17, 366, 688. 75
02/01/29 144A
CROSSCOUNTRY 1N 6, 465, 000. 00 6, 504, 824. 40
6.5% 10/01/30 144A
0,
CROWN-AME 5. 875% 8, 975, 000. 00 9, 144, 627. 50
06/33 144A
CSC HLDGS LLC 9, 780, 000. 00 8,179, 209. 60
11.25% 5/28 144A
CSC HLDGS LLC
3.375% 02/15/31 7,020, 000. 00 4, 074, 969. 60
144A
CSC HLDGS LLC
4.125% 12/01/30 5, 315, 000. 00 3,176, 509. 75
144A
0
CSC HLDGS LLC 4.5 4, 930, 000. 00 2,938, 526. 50
11/15/31 144A
CSC HLDGS LLC
4.625% 12/01/30 12, 335, 000. 00 4,118, 903. 20
144A
0
CSC HLDGS LLC 5% 5, 185, 000. 00 1, 704, 983. 55
11/15/31 144A
CSC HLDGS LLC 2, 325, 000. 00 1,831, 170. 00
5.375% 2/28 144A
0
CSC HOLDINGS 5. 75 8, 985, 000. 00 3,161, 551. 95
01/30 144A
0
DARLING INGRED 6% 4, 950, 000. 00 5, 001, 430. 50
6/15/30 144A
0,
DAVITA INC 0% 9, 680, 000. 00 9, 346, 136. 80
05/31/30 144A
0
AR 5, 275, 000. 00 4, 857, 325. 50
02/15/31 144A
0
DAVITA INC 6. 5% 8, 635, 000. 00 8, 916, 155. 60
07/15/33 144A
0
DAVITA INC 6. 875% 6, 135, 000. 00 6, 339, 540. 90
09/01/32 144A
0
DBR LAND H 6. 25% 5, 895, 000. 00 5,933, 671. 20
11/30/30 144A
DEP MIDSTREAM 9, 305, 000. 00 9, 522, 643. 95
5.125% 05/15/29
DELEK LOGISTIC 3, 425, 000. 00 3, 440, 823. 50
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7.125% 06/01/28
144A

DISH DBS CORP

36, 735, 000. 00 30, 859, 236. 75
5.125% 06/01/29
DISH DBS CORP 25, 805, 000. 00 25, 287, 609. 75
7.75% 07/01/26
DISH NETWORK €O 16, 355, 000. 00 17,112, 236. 50
11.75% 11/27 144A
0
DOTDASH ME 7. 625% 8, 615, 000. 00 7,791, 836. 75
6/15/32 144A
0,
DPL INC 4. 35% 22,705, 000. 00 22,171, 886. 60
04/15/29
DT MIDSTREAM
4.125% 06/15/29 5,735, 000. 00 5, 622, 594. 00
144A
DT MIDSTREAM
4.375% 06/15/31 5,735, 000. 00 5, 598, 220. 25
144A
DUKE ENERGY" FLD 425, 000. 00 490, 594. 50
8.125% 8/16/30
ECHOST CRP CNV 15, 448, 936. 00 35, 406, 952. 94
3.875% 11/12/30
ECHOSTAR CORP 106, 088, 849. 00 117, 006, 452. 45
10. 75% 11/30/29
ECHOSTAR CORP P1K 28,974, 945. 00 29, 937, 492. 65
VAR 11/30/30
0,
BG GBL FIN 124 11, 760, 000. 00 12, 794, 644. 80
11/30/28 144A
0,
ELASTIC 4. 125% 2,790, 000. 00 2,669, 751. 00
07/15/29 144A
EMERALD DEBT 20, 880, 000. 00 21, 509, 323. 20
6.625% 12/30 144A
EMERGENT BIO
3.875% 08/15/30 3, 110, 000. 00 2,721, 094. 50
144A
0,
EMRLD BORROW 6. 75% 7,105, 000. 00 7,384, 652. 80
07/31 144A
0,
ENDO FINANCE 8. 5% 8, 815, 000. 00 9, 166, 013. 30
04/30/31 144A
0,
BQT CORP 3. 625% 3, 875, 000. 00 3,654,473.75
05/15/31 144A
0,
BQT CORP 6. 375% 15, 000, 000. 00 15, 534, 900. 00
04/01/29
0
ERO_COPPER 6. 5% 24, 590, 000. 00 24, 566, 639. 50
2/15/30 144A
EW SCRIPPS CO
9.875% 08/15/30 5, 745, 000. 00 5,770, 105. 65
144A
0,
EXCELERATE ENRG 8k 5, 845, 000. 00 6, 196, 167. 60
05/15/30 144A
FERTITTA ENTERT 6, 405, 000. 00 6,134, 901. 15
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4.625% 01/15/29
144A

FERTITTA ENTERT

6.75% 07/15/30 5, 080, 000. 00 4,707, 331. 20
144A
0y
FIESTA PU 7. 875% 5, 205, 000. 00 5. 449, 530. 90
03/01/31 144A
FIESTA PURCH 3,470, 000. 00 3,712, 171. 30
9. 625% 09/32 144A
0,
FIRST QUAN 9. 375% 4, 858, 000. 00 5, 138, 840. 98
3/1/29 144A
FIRST QUANTUM 3, 530, 000. 00 3,632, 228. 80
7.25% 02/15/34 1
0,
FIRST QUANTUM 8% 5,610, 000. 00 5, 886, 965. 70
03/01/33 144A
0,
FMG RES AG 5. 875% 1. 633, 000. 00 4,775, 881. 72
4/15/30 144A
FMG RES AUG LTD
4.375% 04/01/31 2, 024, 000. 00 1,941, 906. 56
144A
FOCUS FIN PART 12, 310, 000. 00 12, 621, 196. 80
6. 75% 8/15/31 144A
FORD MTR CR LLC 1. 625, 000. 00 4, 432, 461. 25
2. 9% 02/16/28
0,
FORD MTR CR LLC 4% 3. 440, 000. 00 3935, 113. 60
11/13/30
FORD MIR CR LLC 19, 800, 000. 00 50, 002, 188. 00
6. 95% 03/06/26
FORD MTR CR LLC 6. 720, 000. 00 6, 790, 627. 20
6. 95% 06/10/26
FORD MTR CR LLC 5, 860, 000. 00 5,895, 101. 40
7.27403% 03/06/26
FORTRESS TR&INF
5.875% 04/15/33 9, 240, 000. 00 9,292, 483. 20
144A
[
FORTRESS TR&INF 7% 12 115, 000. 00 12, 638, 610. 30
05/31 144A
0,
FORTRESS TR&INF 7% 8. 745, 000. 00 9, 137, 388. 15
06/32 144A
FORWARD AIR COR 1. 775, 000. 00 4, 897, 765. 25
9.5% 9/31 144A
FREEDOM MORTGAG
8. 375% 04/01/32 6, 115, 000. 00 6, 339, 542. 80
144A
0
FRONTIER 5. 875% 1. 284, 392. 00 1,301, 885. 41
11/01/29 144A
FRONTIER COM
5. 875% 10/15/27 5, 005, 000. 00 5,008, 753. 75
144A
[v)
FRONTIER COMM 5% 5. 150. 000. 00 5. 162, 102. 50

05/01/28 144A
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FRONTTER COMM 6% 6, 275, 000. 00 6, 364, 230. 50
01/31/30 144A
FRONTTER COMM
8. 75% 05/15/30 4, 885, 000. 00 5, 095, 690. 05
144A
GARDA WLD SEC
8.25% 08/01/32 11, 260, 000. 00 11, 442, 299. 40
144A
0,
GENESEE & W 6. 25% 18, 220, 000. 00 18, 698, 275. 00
4/15/32 144A
GENESTS ENERGY 8. 000, 000. 00 8, 362, 640. 00
8.25% 01/15/29
GENMAB A/S/GE 5, 740, 000. 00 5, 830, 232. 80
6.25% 11/32 144A
GENMAB A/S/GENM 5, 740, 000. 00 5,921, 671. 00
7.25% 12/33 144A
GEO GRP INC/THE 8. 370, 000. 00 9, 150, 837. 30
10. 25% 4/15/31
GEO GRP INC/THE 5. 700, 000. 00 5,999, 022. 00
8.625% 4/15/29
0,
GFL ENV INC 6. 75% 4,110, 000. 00 4, 302, 306. 90
1/15/31 144A
0,
GGAM FIN LT 8% 5, 700, 000. 00 5,817, 705. 00
02/15/27 144A
GGAM FINANCE LT
6.875% 04/15/29 7, 280, 000. 00 7, 530, 432. 00
144A
0,
GGAM FINANCE LT 8% 7. 675, 000. 00 8,117, 310. 25
06/15/28 14
0,
GLOBAL PART 7. 125% 5. 370, 000. 00 2, 378, 058. 00
7/1/33 144A
0,
GLOBAL PART 8. 25% 3, 440, 000. 00 3,577, 462. 40
1/15/32 144A
0,
GO DADDY OP 5. 25% 5, 050, 000. 00 5,039, 445. 50
12/1/27 144A
GPC MERGER SU
7.125% 8/15/28 3, 040, 000. 00 3,020, 544. 00
144A
0,
GRAFTECH 9. 875% 5, 470, 000. 00 4,795, 330. 20
12/23/29 144A
0,
GRAPHIC PACK 3. 75% 5. 510, 000. 00 2, 355, 358. 90
02/30 144A
GREYSTAR REAL 9. 320, 000. 00 2,452, 193. 60
7.75% 8/31/30 144A
0
GROUP 1 6. 375% 5, 725, 000. 00 5, 866, 464. 75
01/15/30 144A
0
GSINC 7. 5%/VAR 14, 405, 000. 00 15, 185, 462. 90
PERP
HARVEST MIDSTRE 12, 085, 000. 00 12, 223, 494. 10
7.5% 9/28 144A
HAWATTAN EL 6% 4, 660, 000. 00 4, 695, 183. 00
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10/01/2033 144A

HCA INC 5. 625%

8, 770, 000. 00 9, 052, 043. 20
09/01/28
HEALTHEQUITY INC 2, 085, 000. 00 9,031, 644. 85
4.5% 10/01/29 144A
0,
HERC HOLDINGS 7% 8. 630, 000. 00 9,012, 999. 40
6/15/30 144A
HERC HOLDINGS 8, 830, 000. 00 9, 303, 729. 50
7.25% 6/33 144A
0,
HERTZ 4. 625% 3, 580, 000. 00 3,485, 702. 80
12/01/26 144A
0,
HERTZ 5% 12/01/29 4, 675, 000. 00 3, 190, 594. 00
144A
0
HERTZ CORP 5. 5% 6. 520. 000. 00 326, 000. 00
PERP
HERTZ CORP 6% PERP 8, 095, 000. 00 1, 214, 250. 00
0,
HERTZ CORP 6. 25% 5. 980, 000, 00 358, 800. 00
PERP
0,
HERTZ CORP 7. 125% 8. 230, 000. 00 1, 316, 800. 00
PERP
HESS INFRA/FT 3, 345, 000. 00 3, 255, 354. 00
4.25% 02/30 144A
0,
HESS INFRA/FL 6. 5% 14, 355, 000, 00 14, 802, 732. 45
6/1/29 144A
0,
HESS MIDST 5. 125% 6. 815, 000. 00 6, 794, 282. 40
6/15/28 144A
HESS MIDSTREAM 1. 990, 000. 00 9. 002, 954. 90
5.5% 10/30 144A
0
HIGITONER 6. 75% 2, 160, 000. 00 2. 158, 509. 60
04/15/29 1447
0,
HILTON DOM 5.875% 9, 230, 000. 00 9, 464, 626. 60
3/15/33 1447
0,
HILTON DOM 6. 125% 5, 405, 000, 00 5. 573, 581. 95
4/1/32 144A
HILTON DOMEST
3. 625% 02/15/32 3, 430, 000. 00 3,172, 304. 10
144A
HILTON DOMESTIC 3, 440, 000. 00 3. 398, 337. 60
3.75% 05/01/29
0,
HILTON LLC 6.625% 15, 000, 000. 00 15, 076, 650. 00
01/32 1447
0,
HOLOGIC INC 3.25% 6, 215, 000, 00 5. 146, 683. 50
02/15/29 1447
0
HOWARD 7. 375% 13, 205, 000. 00 13, 869, 607. 65
07/15/32 144A
+
HSBC HLD PLC T5Y 6. 080, 000, 00 6. 281, 916. 80
PERP
0
HUB INTE 5. 625% 4, 185, 000. 00 4, 185, 669. 60
12/01/29 144A
0,
HUB INTER 7. 375% 4, 915, 000, 00 5. 099, 558. 25

1/31/32 144A
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HUB INTERNA 7.25% 18, 055, 000. 00 18, 904, 307. 20
6/15/30 144A
HUDBAY MINERAL
6. 125% 4/01/29 9, 850, 000. 00 9,927, 322. 50
1447
0,
HUDSON AUTOMOTI 8% —— 3,798, 366. 00
05/32 144A
HUGHES SATELLIT 7 930, 000, 00 6, 301, 884. 90
6. 625% 8/1/26
0,
ICAHN LP/FN 10% 9. 340, 000. 00 9, 340, 000. 00
11/15/29 144A
0,
ICAHN LP/FN 9% 12, 620, 000. 00 12, 111, 540. 20
06/15/30
0,
ICAHN LP/FN 9. 75% 10, 000, 000, 00 9, 975, 000. 00
01/15/29
ICAHN LP/EN €O 5,925, 000. 00 5,092, 537. 50
4. 375% 02/01/29
ICAHN LP/FN COR
/ 13, 520, 000. 00 13, 269, 339. 20
5. 25% 05/15/27
ICAHN LP/FN COR 1,996, 000. 00 1,991, 868. 28
6. 25% 05/15/26
_ 0
TT-VI INC 5% 3, 060, 000. 00 3,026, 034. 00
12/15/29 144A
0,
TLTAD HLDG 7% 8, 140, 000. 00 8, 319, 649. 80
04/15/32 144A
0,
ILIAD HLDG 8. 5% 9. 385, 000. 00 10, 042, 043. 85
04/15/31 144A
0,
IMS HEALTH 5% 5, 060, 000. 00 5,054, 130. 40
10/15/26 1444
0,
INSULET CRP 6. 5% D 616 000,00 9. 786, 494. 00
04/01/33 144A
0,
IQVIA INC 6. 5% 5, 465, 000. 00 5,672, 014. 20
05/15/30 144A
0,
JACOBS ENT 6. 75% 2, 750, 000. 00 9. 649, 680. 00
02/15/29 144A
0
JANE ST 6. 125% 8, 550, 000. 00 8, 654, 823. 00
11/01/32 144A
0,
JANE ST GRP 6. 75% 8, 795, 000. 00 9. 132, 991. 85
5/01/33 144A
JANE ST GRP/JSG
7.125% 04/30/31 12, 145, 000. 00 12,713, 628. 90
1447
JAZZ SECU DAC 4, 460, 000. 00 4, 376, 821. 00
4.375% 01/15/29
KENNEDY—WILSON & 005, 000, 00 4, 890, 894. 30
4.75% 03/01/29
) 0,
KENNEDY—WILSON 5% 5. 095, 000. 00 4,814, 061. 70
03/01/31
0,
KFC CO/PIZZA 4.75% 7,630, 000. 00 7,614, 282. 20
6/1/27 1447
KIMVERIDGE TEX 5, 875, 000. 00 6, 050, 075. 00
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8.5% 2/15/30 144A

KLX ENERGY PIK

8, 654, 505. 00 8, 048, 689. 65
SOFR+900 3/30
0,
KNIFE RIVER 7. 75% 10, 000, 000. 00 10, 510, 500. 00
5/1/31 144A
KOBE US MID PIK 15, 793, 982. 00 13, 780, 249. 27
VAR 11/26 144A
L BRANDS INC
6. 625% 10/01/30 9, 200, 000. 00 9, 305, 800. 00
144A
LAMAR MEDIA CRP 4 330, 000. 00 4,310, 125. 30
4.875% 01/15/2
0,
LAMB WESTON 4. 125% 4,710, 000, 00 4,527, 581. 70
01/30 144A
0,
LBM ACQU LLC 6. 25% 9, 735, 000. 00 8. 529, 222. 90
1/29 144A
0,
LBM ACQU LLC 9. 5% 8. 635, 000. 00 8, 775, 318. 75
06/15/31 144
0,
LCM INV HLD 8. 25% 13, 100, 000. 00 13, 783, 558. 00
8/1/31 144A
LCM INVESTMENTS
4.875% 05/01/29 5, 860, 000. 00 5, 734, T71. 80
144A
0,
LEVEL 3 FINL 4% 8. 720, 000. 00 7. 630, 000. 00
04/15/31 144A
0,
LEVEL 3 FINL 4. 5% 16, 825, 000. 00 15, 352, 812. 50
4/1/30 144A
LEVEL 3 FINL 18, 545, 000. 00 17, 525, 025. 00
4.875% 6/29 144A
LEVEL 3 FINL
6.875% 06/30/33 20, 120, 000. 00 20, 358, 220. 80
144A
0,
LEVEL 3 FINL 7% 11, 495, 000. 00 11, 668, 804. 40
03/31/34 144A
0,
LGI IM INC 8. 75% 4 295, 000. 00 4, 387, 155. 50
12/15/28 144A
LIGHTNING POW
7.25% 08/15/32 5, 625, 000. 00 5, 950, 462. 50
144A
0
LINDBLAD EXP 7% 3. 630, 000. 00 3. 704, 269. 80
09/15/30 144A
0,
LIVE NATIN 4. 75% 7. 085, 000. 00 7,041, 214. 70
10/15/27 144A
0,
LSB INDUS 6. 25% 580, 000. 00 573, 631. 60
10/15/28 144A
0,
LUMEN TEC 4. 125% 4 123, 922. 00 4,073, 527. 67
04/15/29 144A
0,
LUMEN TEC 4. 125% 4 124, 337. 00 4,077, 938. 20
04/15/30 144A
MACQUARIE AIRF 1,910, 000. 00 2, 006, 760. 60

6.4% 3/29 144A
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MACQUARIE AIRF 2,920, 000. 00 3, 130, 123. 20
6.5% 03/31 144A
MACYS RTL HLDG 9. 345, 000. 00 2, 340, 239. 65
6. 125% 03/15/32
0,
MADISON 1AQ 4. 125% 3,975, 000. 00 3, 884, 966. 25
06/28 144A
0,
MADISON TAQ 5. 875% 6, 155, 000. 00 6, 056, 520. 00
6/29 144A
0,
MAGIC MERG 5. 25% 5. 220, 000. 00 4, 876, 210. 80
05/1/28 144A
0
MASTERBRAND 7% 4, 735, 000. 00 4, 852, 570. 05
07/15/32 144A
MATCH GROUP INC 5. 750, 000. 00 5, 424, 262. 50
4.125% 08/01/2
0,
MEDLINE BOR 6. 25% 9. 100, 000. 00 9,378, 551. 00
4/1/29 144A
0,
MELCO RES 7.625% 7,035, 000. 00 7,305, 284. 70
4/17/32 144A
0,
MELCO RES FI 6.5% 6, 985, 000. 00 6, 908, 653. 95
9/24/33 144A
MILLROSE PROPER 5. 750, 000. 00 5,851, 947. 50
6.375% 8/01/30 144
0,
MILLROSE RE 6. 25% 11, 460, 000. 00 11, 526, 238. 80
9/15/32 144A
0,
MINERAL RES 8. 5% 1, 465, 000. 00 1, 520, 640. 70
5/1/30 144A
0,
MINERAL RES LT 8% 6. 125. 000. 00 6, 255, 646. 25
11/1/27 144A
MINERAL RESOURCES 3. 485, 000. 00 3. 607, 985. 65
7% 04/01/31 144A
0,
MITER BRANDS 6. 75% 4, 590, 000. 00 4, 654, 856. 70
4/1/32 144A
MIWD HOLDCO TT 1. 300, 000. 00 1, 218, 100. 00
5.5% 02/01/30 144A
0,
MOLINA HEA 4.375% 3. 800, 000. 00 3,690, 104. 00
6/15/28 144A
MOLINA HEALTHCA
3.875% 05/15/32 6, 725, 000. 00 6, 039, 857. 00
144A
MOLINA HEALTHCA
3.875% 11/15/30 4, 985, 000. 00 4, 579, 918. 90
144A
MOLINA HEALTHCA
6.25% 01/15/33 3, 115, 000. 00 3,097, 805. 20
144A
0
MOOG INC 4. 25% 1, 720, 000. 00 1,701, 613. 20
12/15/2027 144A
0,
MOZART DEBT 3. 875% 13, 065, 000. 00 12, 657, 372. 00
04/01/29 144A
MPT OPER PARTNE 3. 035, 000. 00 2,190, 389. 85

3.5% 03/15/31
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MPT OPER PARTNER 16, 240, 000. 00 15, 547, 039. 20
5% 10/15/27
MPT OPER
PARTNERSHIP 8, 370, 000. 00 7,020, 923. 40
LP/CORP 4
0,
MSCI INC 4% 13, 690, 000. 00 13, 397, 307. 80
11/15/29 144A
0,
MTGA/MS DIG 8. 25% 7,965, 000. 00 8, 260, 899. 75
4/15/30 144A
MURPHY OIL USA
3.75% 02/15/31 13, 610, 000. 00 12, 656, 211. 20
144A
0,
NABORS IND 7.625% 4, 735, 000. 00 4, 580, 733. 70
11/15/32 144A
0,
NABORS IND 8. 875% 2, 925, 000. 00 9,829, 703. 50
8/15/31 144A
0,
NABORS INDS 7. 5% 19, 175, 000. 00 19, 184, 395. 75
1/15/28 144A
0,
NCL CORP 6. 25% 14, 135, 000. 00 13, 936, 827. 30
09/15/33 144A
0
NCL CORP 7. 75% 5. 710, 000. 00 6, 047, T46. 50
02/15/29 144A
NCL FINANCE LTD
6. 125% 03/15/28 2, 075, 000. 00 2, 114, 300. 50
1444
NEPTUNE BID US 28, 415, 000. 00 28, 484, 900. 90
10. 375% 5/31 144A
NEPTUNE BID US 18, 710, 000. 00 18, 476, 125. 00
9.29% 4/29 144A
0,
NESCO HOLDING 5. 5% 3, 975, 000. 00 3, 888, 186. 00
04/15/29 144A
NEW COTAI LLC CONV 6. 743, 981. 02 7,955, 199. 97
5% 2/24/27
0
NEW FLYER 9. 25% 3, 275, 000. 00 3, 481, 423. 25
07/01/30 144A
0,
NEW FORT NEW § 12% 31,971, 576. 00 9,315, 877. 80
11/29 144A
0
NEW GOLD 6. 875% 7. 675, 000. 00 8, 125, 445. 75
04/01/32 144A
0
NEXSTAR 5. 625% 6. 745, 000. 00 6,741, 829. 85
7/15/27 144A
NEXTERA ENGY OP 9. 005, 000. 00 9, 371, 593. 55
8.375% 01/15/31
NEXTERA ENGY OP 7. 685, 000. 00 8, 002, 006. 25
8.625% 03/15/33
NEXTERA ENRGY 5, 000, 000. 00 5,091, 450. 00
7.25% 01/29 144A
NOMURA HOLDINGS 6. 720, 000. 00 6. 868, 310. 40
VAR 12/29/49
NORTHERN OIL 4, 855, 000. 00 4,694, 153. 85

7.875% 10/15/33

_87_




144A

NORTHERN OTL 8. 75%

5, 320, 000. 00 5, 397, 406. 00
06/31 144A
NRG ENERGY INC
3.875% 02/15/32 265, 000. 00 245, 745. 10
144A
NRG ENERGY INC
14, 675, 000. 00 14, 692, 756. 75
5.75% 12/31/34 144
0
\RG ENERGY INC 6% 12, 350, 000. 00 12, 582, 921. 00
02/01/33 144A
NRG ENERGY INC
6.25% 11/01/34 12, 350, 000. 00 12, 652, 328. 00
144A
(V)
NRG ENRGY INC 6% 14, 675, 000. 00 14, 830, 848. 50
01/15/35 144A
OCCIDENTAL PETE 1, 985, 000. 00 1,571, 028. 25
4.5% 07/15/44
OCCIDENTAL PETE 2, 405, 000. 00 2, 449, 059. 60
6. 2% 03/15/40
OCCIDENTAL
PETROLEUM 4. 4% 4, 275, 000. 00 3, 376, 950. 75
4/46
0y
OLYMPUS WIR 6. 75% 17, 185, 000. 00 16, 624, 081. 60
08/32 144A
ON' SEMICONDUCT
3.875% 09/01/28 6, 575, 000. 00 6, 394, 056. 00
144A
ONE SKY FLIGHT
8.875% 12/15/29 5, 695, 000. 00 6, 029, 353. 45
144A
0
ONEMAIN FIN 7. 125% 6, 135, 000. 00 6, 326, 105. 25
11/15/31
0
ONEOK INC 5. 625% 2, 255, 000. 00 2, 303, 978. 60
01/15/28 144A
0
ONEOK. INC 6. 5% 4,735, 000. 00 5,071, 800. 55
09/01/30 144A
0
ONTARIO GAMING 8% 2, 720, 000. 00 2, 663, 396. 80
08/01/30 144A
0
OPAL BIDCO 6. 5% 30, 680, 000. 00 31, 358, 334. 80
03/31/32 144A
0
OPEN’ TEXT 4. 125% 7, 655, 000. 00 7,262, 528. 15
2/15/30 1447
0
OPEN TEXT CO'6. 9% 3, 970, 000. 00 4,116, 016. 60
12/1/27 144A
OPEN TEXT HOLDI
4.125% 12/01/31 4, 655, 000. 00 4,299, 125. 25
144A
0
ORGANON &C0 7. 875% 2, 195, 000. 00 1,827, 359. 45
5/34 1447
0
ORGANON F 4. 125% 6, 615, 000. 00 6, 386, 517. 90

04/30/28 144A
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ORGANON FINAN
5.125% 04/30/31
144A

18, 400, 000.

00

15, 211, 832.

00

0T MIDCO 10%
02/15/30 144A

9, 170, 000.

00

3,622, 333.

40

OUTFRONT MED
7.375% 02/15/31
144A

12, 500, 000.

00

13, 230, 750.

00

PACIFIC GAS & ELEC
3.95% 12/47

5, 170, 000.

00

3, 881, 997.

90

PACIFIC GAS &ELE
3.75% 8/15/42

855, 000.

00

651, 458.

70

PANTHER 7. 125%
6/1/31 144A

9, 595, 000.

00

9, 883, 137.

85

PAPA JOHNS IN
3.875% 09/15/29
144A

1, 830, 000.

00

1,743, 770.

40

PARK INTERMEDTA 7%
2/1/30 144A

4,015, 000.

00

4, 083, 094.

40

PARK RIVER HOLD 8%
03/15/31 144A

2, 405, 000.

00

2, 456, 563.

20

PATRICK INDU
6.375% 11/32 144A

11, 970, 000.

00

12, 135, 186.

00

PBF HLD LLC/CRP
9.875% 03//30 144A

18, 360, 000.

00

19, 440, 118.

80

PBF HLD LLC/FIN 6%
02/15/28

9, 890, 000.

00

9, 757, 078.

40

PBF HLD LLC/FIN
7.875% 08/31/30
144A

12, 085, 000.

00

12, 056, 721.

10

PENNYMAC FIN
6.875% 02/15/33
144A

9, 205, 000.

00

9, 512, 907.

25

PERFORMANCE 5. 5%
10/15/27 144A

13, 405, 000.

00

13, 401, 380.

65

PERFORMANCE FO
4.25% 08/01/29
144A

2, 925, 000.

00

2,855, 414.

25

PERFORMANCE FO
6. 125% 09/15/32
144A

12, 020, 000.

00

12, 301, 268.

00

PERMIAN RES 6. 25%
02/01/33 144A

16, 495, 000.

00

16, 831, 333.

05

PERMIAN RES 7%
01/15/32 144A

14, 420, 000.

00

14, 924, 700.

00

PETSMART INC F
7.5% 09/15/32 1

5, 735, 000.

00

5, 745, 953.

85

PG&E 4. 55%
07/01/30

25, 676, 500.

00

25, 543, 752.

49

PG&E 4. 95%
07/01/50

40, 141, 500.

00

34, 398, 054.

18
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PG&E CORP 5% 7,060, 000. 00 6, 980, 575. 00
07/01/28
0
PG&E CORP 5. 25% 19, 645, 000. 00 19, 350, 521. 45
07/01/30
0,
PG&E CORP 7. 375% 5. 548. 000. 00 5, 702, 789. 20
03/15/55
0,
PIKE CORP 5. 5% 18,495,000.00 | 18,499, 808. 70
9/01/28 144A
0,
POST HLDGS 6. 25% 5. 620. 000. 00 5, 653, 045. 60
10/15/34 144A
0,
POST HLDGS 6. 25% 16, 025, 000. 00 16, 419, 215. 00
2/15/32 144A
POST HLDGS IN 1, 416, 000. 00 1, 364, 585. 04
4.625% 4/30 144A
PRIMO WATER HO 14, 355, 000. 00 14, 411, 558. 70
6. 25% 4/29 144A
QUIKRETE HLDG 12, 295, 000. 00 12, 696, 677. 65
6. 375% 3/32 144A
QUIKRETE HLDG 12, 295, 000. 00 12,706, 390. 70
6. 75% 03/33 144A
RAND PARENT LLC 15, 785, 000. 00 16, 107, 487. 55
8.5% 02/15/30 144A
0,
REALOGY GR 5. 25% 11, 655, 000. 00 10, 723, 532. 40
04/15/30 144A
REALOGY GROUP
5.75% 01/15/29 12, 845, 000. 00 12, 310, 391. 10
144A
0,
REALOGY GRP 9. 75% 5. 950, 000. 00 6, 457, 832. 50
4/15/30 144A
0,
RITCHIE BR 6. 75% 10, 000, 000. 00 10, 225, 600. 00
03/15/28 144A
0,
ROBLOX CO 3.875% 23, 760, 000. 00 92,682, 721. 60
05/01/30 144A
0,
ROCKET CO 7. 125% 8. 000, 000. 00 8, 371, 440. 00
02/01/32 144A
0,
ROCKET COS 6. 125% 2. 870, 000. 00 2. 956, 559. 20
8/1/30 144A
0,
ROCKET COS 6. 375% 8 615, 000. 00 8. 966, 061. 25
8/33 144A
0,
ROYAL CARI 5. 375% 4, 325, 000. 00 4,358, 735. 00
7/15/27 144A
0,
ROYAL CARIBB 6. 25% 7,335, 000. 00 7,560, 133. 20
03/32 144A
ROYAL CARIBBEAN
4.25% 07/01/26 9, 705, 000. 00 9,701, 312. 10
144A
ROYAL CARIBBEAN 9. 590, 000. 00 9,611, 193. 90
5.5% 08/31/26
0,
ROYAL CARIBBEAN 6% 18, 440, 000. 00 18, 950, 050. 40
02/33 144A
RYAN SPECIALTY 4,015, 000. 00 4, 080, 564. 95

_90_




5.875% 08/01/32

SABLE 7. 125%

o 10, 245, 000. 00 10, 309, 031. 25
3?5?5 Tiik 11. 125% 4, 605, 000. 00 4,017, 862. 50
2%&;; ESEgégGS 12, 845, 000. 00 13, 348, 909. 35
DS, | oo mses
3?2722Mgg§;§ATI 10, 425, 000. 00 10, 339, 202. 25
§§i21§gngiéi75% 21, 460, 000. 00 21, 266, 216. 20
igig1iggT1iéiZB% 3, 900, 000. 00 3,879, 876. 00
3293{;3?1RACLE 4 3, 370, 000. 00 3,128, 135. 10
SCRIPPS ESC 11

5.375% 01/15/31 2, 450, 000. 00 1,902, 400. 50
1447

?E?gﬁgf ?éii 8, 730, 000. 00 9, 300, 592. 80
iﬁggﬁéEGBQgAl44A 2, 500, 000. 00 2,427, 950. 00
?§?§2T$4ZiTA . 75% 5, 520, 000. 00 5,642, 157. 60
?gﬁggTT4Z§TA 8. 25% 4, 485, 000. 00 4,769, 079. 90
zségng4lA5-875% 5, 500, 000. 00 5, 640, 360. 00
Zsﬁbgg ?iZA6-125% 6, 375, 000. 00 6,470, 816. 25
;5?;521A154Z-25% 10, 575, 000. 00 10, 950, 941. 25
EFQQPQZ/STEESR?44A 8, 005, 000. 00 7,688, 722. 45
gisfg;gngiHNOL o 13, 092, 000. 00 12, 765, 354. 60
EFTEE;E6S?/§STL 3, 060, 000. 00 3, 057, 460. 20
gg;;oigg Iéiz5% 17, 205, 000. 00 16, 975, 141. 20
?i?igi Tf4§ 4. 125% 4, 755, 000. 00 4,485, 819. 45
:i?ig? ff4iADIO 2 8, 735, 000. 00 8, 702, 942. 55
:M;ig; ????Z ?i4A 20, 000, 000. 00 21, 053, 000. 00
igjg?szgs1iﬁi75% 2, 045, 000. 00 1,925, 183. 45
SOUTHWESTERN EN 4,720, 000. 00 4,661, 896. 80
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4.75% 02/01/32

SOUTHWESTERN EN

5, 265, 000. 00 5,280, 110. 55
5. 375% 02/29
SPA HOLDINGS 3, 985, 000. 00 3,882, 027. 60
4.875% 2/28 144A
0,
SPRINGLEAF CORP 4% 6. 100, 000. 00 5. 640, 670. 00
09/15/30
SPRINGLEAF FIN CRP —— 3. 403, 617. 50
7.125% 3/26
SS&C TECHNOLOGI 21, 220, 000. 00 21,970, 127. 00
6. 5% 6/32 144A
0
STAPLES 10. 75% 8. 650, 000. 00 8, 411, 606. 00
09/01/29 144A
STATION CAS LLC
4.625% 12/01/31 6, 745, 000. 00 6, 354, 531. 95
144A
STATION CAS LLC
6.625% 03/15/32 11, 185, 000. 00 11, 396, 843. 90
144A
0,
STUDIO CITY 6. 5% 0. 585, 000. 00 9,501, 131. 25
1/15/28 144A
0,
STUDTO CITY CO 7% 5, 135, 000. 00 5. 145, 270. 00
02/27 144A
SUMITOMO MITSUT 12, 275, 000. 00 12, 410, 025. 00
6. 45%/VAR PERP
0,
SUNNOVA E 5. 875% 10, 811, 000. 00 97.027. 50
09/01/26 144A
SUNOCO LP/CORP 4, 765, 000. 00 4,651, 974. 20
4.5% 05/15/29
0,
SUNOCO LP /CORP 6% 9, 955, 000. 00 9, 966, 348. 70
04/15/27
0,
SUNOCO LP 5. 625% 2, 920, 000. 00 9,921, 693. 60
03/15/31 144A
0,
SUNOCO LP 5. 875% 8. 755, 000. 00 8, 735, 301. 25
03/15/34 144A
0
SUNOCO LP 7% 14, 425, 000. 00 14, 880, 830. 00
09/15/28 144A
0
SUNOCO LP 7. 25% 6. 565, 000. 00 6, 903, 638. 35
05/01/32 144A
[V
SYNAPTICS INC 4% 2. 730, 000. 00 9. 626, 478. 40
06/15/29 144A
SYNERGY INFR 3, 020, 000. 00 3,079, 131. 60
7.875% 12/30 144A
0,
TALLGRASS LP 6% 5. 145, 000. 00 5,108, 779. 20
12/31/30 144A
TAYLOR MORRISON 7. 156, 000. 00 7.985. 364. 10
CMNTY/ MONARCH
0,
TEAM HEALTH 8. 375% 5. 670, 000, 00 5. 713, 545. 60
6/28 1447
0,
TEMPUR SEALY 4% 5. 280, 000. 00 5,108, 347. 20

04/15/29 144A
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TENET HEALTH 4. 25% 9, 290, 000. 00 9, 099, 926. 60
6/1/29 144A
TENET HEALTH 6, 565, 000. 00 6,426, 281. 55
4.375% 1/30
0,
TENET HEALTH 5. 5% 5, 870, 000. 00 5,915, 375. 10
11/15/32 144A
0,
TENET HEALTH 6% 2, 930, 000. 00 3,006, 121. 40
11/15/33 144A
TENET HEALTH 10, 939, 000. 00 10, 951, 689. 24
6. 125% 10/28
TENET HEALTH 8, 165, 000. 00 8, 335, 403. 55
6. 125% 6/30
0,
TENET HEALTH 6. 75% 5, 290, 000, 00 5. 498, 849, 20
5/31
TENET HEALTH 795, 000. 00 785, 124. 25
6.875% 11/15/31
TEVA PHARMA 11 9, 310, 000. 00 9, 644, 508. 30
5. 75% 12/01/30
0,
TGS ASA 8. 5% 6, 390, 000. 00 6, 629, 752. 80
01/15/30 144A
0,
TKC HOLDIN 10. 5% 16, 940, 000. 00 17, 388, 232. 40
05/15/29 144A
TKC HOLDINGS 18, 145, 000. 00 18, 248, 970. 85
6.875% 5/28 144A
TOPS MARKETS CORP 20, 640, 000. 00 _
ESCROW
0
TRANSALTA 7. 75% 4, 735, 000. 00 4,931, 739. 25
11/15/29 144A
0,
TRANSDIGM 6. 375% 34, 520, 000. 00 35, 167, 940. 40
05/31/33 144A
TRANSDIGM IN 10, 000, 000. 00 10, 456, 900. 00
7.125% 12/31 144A
TRANSDIGM INC 20, 310, 000. 00 19, 990, 523. 70
4.625% 01/15/29
TRANSDIGM INC 3, 000, 000. 00 2,972, 490. 00
4.875% 05/01/29
0,
TRANSDIGM INC 6% 6. 150, 000. 00 6,251, 167. 50
01/15/33 144A
TRANSDIGM INC 2, 105, 000. 00 2,174,317.65
6. 25% 01/34 144A
TRANSDIGM INC
6. 375% 03/01/29 11, 950, 000. 00 12, 233, 812. 50
144A
TRANSDIGM INC
6. 625% 03/01/32 9, 040, 000. 00 9, 337, 325. 60
144A
TRANSDIGM INC 10, 870, 000. 00 11,291, 103. 80
6.75% 1/34 144A
TRANSDIGM INC 29, 660, 000. 00 30, 179, 050. 00
6. 75% 8/28 144A
TRANSDIGM INC 16, 950, 000. 00 17,628, 678. 00
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6.875% 12/15/30
144A

TRANSOCEAN 8. 375%

2,943, 428. 57 3,023, 2564. 35
02/28 144A
0,
TRANSOCEAN 8. 756 4, 575, 000. 00 4,753, 333. 50
02/15/30 144A
TRANSOCEAN INC 1, 780, 000. 00 1, 839, 683. 40
7.875% 10/15/32
TRANSOCEAN INC
8.25% 05/15/29 3, 055, 000. 00 3,081, 945. 10
144A
TRANSOCEAN® INC 6, 060, 000. 00 6, 045, 759. 00
8.5% 05/15/31 144A
0,
TREEHOUSE FOODS 4% 1, 800, 000. 00 1,784, 232. 00
09/01/28
IRL POINTE GROUP 1,630, 000. 00 1, 644, 409. 20
5.7% 06/15/28
TRIDENT 1P1 HLD 2, 455, 000. 00 2,447, 315. 85
12.75% 10/28 144A
0
TRONOX INC 4. 625% 5, 040, 000. 00 3,041, 942. 40
03/15/29 144A
0
TM TECH INC 4% 5, 085, 000. 00 4,923, 398. 70
03/01/29 144A
0
TULLOW OT 10. 25% 8, 102, 000. 00 5, 914, 460. 00
05/15/26 144A
0
UBER TECH INC 4. 5% 31, 340, 000. 00 31, 335, 612. 40
08/15/29 144A
UBS GROUP AG 5,610, 000. 00 5, 623, 800. 60
6. 6%VAR PERP 144A
0
UBS GROUP AG TAVAR 5,610, 000. 00 5, 658, 358. 20
12/31/99 144A
0
UKG INC 6. 875% 7, 000, 000. 00 7,194, 040. 00
02/01/31 144A
UNITED AIRLIN
4.625% 04/30/29 3, 645, 000. 00 3,612, 996. 90
144A
UNITED
RENTALG6. 125% 03/34 15, 005, 000. 00 15, 623, 806. 20
144A
0,
UNTTT GRP/UNT &% 14, 240, 000. 00 12, 875, 665. 60
01/15/30 144A
0,
UNITI/FIN 4. 75% 4, 490, 000. 00 4, 404, 600. 20
04/15/28 144A
0
UNTTI/FIN 8. 625% 8, 390, 000. 00 7,946, 336. 80
6/15/32 144
0
UNITI/FIN/CSL 6. 5% 7,695, 000. 00 7,204, 520. 70
02/15/29 144A
0
UNIVISION 3. 375% 8, 565, 000. 00 8,992, 907. 40
08/01/32 144A
UNIVISION COM 7,630, 000. 00 7,599, 861. 50

7.375% 06/30/30
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144A

UNTVISTON COMM 8%

08/98 141 33, 980, 000. 00 34,900, 858. 00
ENEJIEiST/E?MT44A 16, 275, 000. 00 16, 500, 246. 00
. 0
0,
gg/ﬁggg: ?42155 17, 090, 000. 00 17, 608, 339. 70
0,
g?/?g?g; Iﬁiié 8, 545, 000. 00 8,953, 878. 25
0,
g;/?gsgz iiZA4'75A 7,250, 000. 00 7, 184, 460. 00
35?2§$M§5535144A 19, 840, 000. 00 20, 505, 235. 20
. 0
2325§OT55225124 5, 865, 000. 00 5, 850, 865. 35
. 0
0,
Xi;;gUTiZASA 7. 5% 5, 070, 000. 00 5,399, 397. 90
0,
ZES;UTE4§BL 3. 875% 7,980, 000. 00 7,468, 881. 00
0,
EESIUTE4§BL 4. 125% 2, 485, 000. 00 2, 269, 724. 45
ENTURE GLOB 6. 5/
¥/15/34 Lo b 5, 740, 000. 00 5, 925, 861. 20
ENTURE GLOBL
Z o 01056 1410 9, 685, 000. 00 10, 107, 653. 40
. 0
0,
ZgﬁgTiggGiiik 7.5% 6, 170, 000. 00 6,715, 613. 10
VENTURE GLOBL
7.75% 05/01/35 6, 305, 000. 00 7,037, 956. 25
144A
XEEEQNI/ngii4A 6, 095, 000. 00 6,216, 473. 35
. 0
VERTIV GROUP
4.125% 11/15/28 6, 290, 000. 00 6, 225, 716. 20
144A
0,
X;S;7PTZZ§RT 3. 75% 4, 530, 000. 00 4,492, 763. 40
> 0
ZigggRii4i 4. 625% 3, 640, 000. 00 3, 478, 384. 00
VISTAJET MAL/XO
6. 375% 02/01/30 9, 445, 000. 00 9, 046, 609. 90
144A
leg§$ gg/gg s 5, 626, 000. 00 5,625, 943. 74
. 0
¥1§;§A185§§A144A 20, 730, 000. 00 21,927, 572. 10
. 0
0,
Xég§§§3&124i-6255 4, 680, 000. 00 4,776, 969. 60
0,
lo/ts e | 13820000 _
WAYFAIR INC 6. 75% 1, 025, 000. 00 1, 051, 565. 00
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11/15/32 144A

WAYFATR LLC 7. 25%

6, 090, 000. 00 6,315, 573. 60
10/31/29 144
WBI OPERATING L 5, 865, 000, 00 5. 806, 350. 00
6.5% 10/15/33 144
WEEKLEY HOMES L 2, 460, 000, 00 9. 394, 637. 80
4. 875% 09/15/28
WELLSFARGO 15, 350, 000. 00 16, 323, 343. 50
7.625%/VAR PERP
WESCO DISTRIBUT
6.625% 03/15/32 20, 065, 000. 00 20, 944, 850. 25
144A
WHITE CAP SUPPL 5, 515, 000, 00 5, 604, 618. 75
7.375% 11/15/3
0,

WINDSTREAM 8. 25% 15, 405, 000. 00 15, 874, 698. 45
10/01/31 144A
WINDSTREAM SVCS 7. 050, 000. 00 7,192, 685. 50
7.5% 10/15/33 144A
WOLESPEED INC 3, 058, 326. 00 3, 348, 866. 97
0.01% 06/23/30
WOLESPEED INC CONV 1. 145, 000, 00 1, 726, 087. 50
2. 5% 06/15/
WOLFSPEED INC/D CV 1012, 000. 00 1, 525, 590. 00
2.5% 6/31
WOLFSPEED INC/D 1. 279, 756. 00 1. 036, 602. 36
PIK VAR 6/31

0
WR GRACE 4.875% 4 495, 000. 00 4, 455, 848. 55
06/15/27 144A
WR GRACE HLD 11, 435, 000. 00 11, 466, 903. 65
7.375% 3/31 144A
WR GRACE HLG 5, 070, 000. 00 4, 704, 554. 40
5.625% 08/29 144A
WYNN' RESORTS 14, 335, 000. 00 15, 420, 589. 55
7.125% 2/31 144A

0,
XA CORP 12. 5% 31,940,000.00 | 33,533, 167. 20
06/30/30
YUM BRANDS INC 5. 800, 000. 00 5, 670, 718. 00
4.625% 01/31/32
ZEBRA TECHNOLOG 9. 175, 000. 00 9, 436, 304. 00

6.5% 5/32 144A

TAYA - Rv

/N

5, 394, 505, 216.

59

5, 255, 465, 786. 85
(824, 424,917, 983)

824, 424, 917, 983
(824, 424, 917, 983)

827, 988, 731, 042
(827, 988, 731, 042)

(1) FRRTRIMEESRIC R D

RSB O BEITRES S 2 R L TR Y £,
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HAMGRES IR R
1. @O/
2. ArtEEM D (

D (

) Wi, R

RETHLET,

) PIE. AMEREAMGERICESZ b DT, NEXTHY £1,
3. AEEAMIAEADONR

Y sz
. FELABTIE " S A
. L FEAREZ MRS MAES | GEtéfic
HE ¥ < WHMER e _—
s T | MRl | b bR
R LR
TAUH - v [/ W 18%4H 3. 75% 9% %
R T ROMERES: 285 % 0. 03% % 99. 71%
= N[ . 0
[EFRES: L8R % % 0. 39%
FHAE SR 608E4HA % % 95. 83%
Z—u R 2840 100% % % 0. 29%
@ 15 HEG 1Z22K05% m iR
HMEHIIH D FHA,
@ T U NT ¢ THB| K OB T RIS | OBHFEE K Ol ORI 2
EFER (T UNT 0 THEENCET AR | IZEH#H LT £97,
D% DR E & PE DB
K EBPED - IS 788 LA FATG H AT o n
o 7] i ) AL 2 i %
A, 81K RS 448 ST 4248
SHEHE,~ | ACRISURE TERM B6 99. 07 99. 80
445, 161. 95 3,271.94 | —
TAUT - 1LN 11/06/30 C1 441, 035. 29 444, 307. 23
R ACTUS NUTRN T B 98.13 100. 25
11, 465, 000. 00 242, 287.50 | —
1LN 12/13/32 C1 11, 251, 375. 00 11, 493, 662. 50
AIR CONTROL TM B 99. 43 99. 56
12, 406, 079. 80 15,631.66 | —
1LN 07/16/31 C1 12, 336, 233. 57 12, 351, 865. 23
ALERA GROUP INC TM 99. 50 100. 40
1, 665, 000. 00 15,084.90 | —
1LN 05/32 C1 1, 656, 675. 00 1,671, 759. 90
ALLIED UNIVE TERM 99. 87 100. 35
6, 850, 000. 00 33,154.00 | —
B 1LN 8/20/32 C1 6, 841, 437. 50 6, 874, 591. 50
AMERICAN AIR ™M B 99. 00 100. 27
567, 150. 00 7,231.16 | —
1LN 5/28/32 C1 561, 478. 50 568, 709. 66
ANGUS CHEMICAL TM 97. 37 88. 50
564, 050. 00 Ab50,053.79 | —
1LN 11/04/27 C1 549, 238. 04 499, 184. 25
ANGUS CHEMICAL T™M 97. 33 93. 65
11, 105, 503. 31 A\408, 793.58 | —
B 1LN 11/27 C1 10, 809, 097. 42 10, 400, 303. 84
APPLIED SYSTEMS TM 102. 20 101. 62
100, 000. 00 AbB75.00 [ —
2LN 02/32 C1 102, 200. 00 101, 625. 00
ARXIS ™M B 1LN 99. 21 100. 27
2,491, 556. 42 26,410.50 | —
02/26/32 C1 2,472,047.53 2,498, 458. 03
ARXIS TM B 1LN 99. 21 100. 27
824, 006. 92 8,726.23 | —
02/26/32 C2 817, 563. 18 826, 289. 41
ARXIS TM B 1LN 99. 21 100. 27
2,060, 427. 44 21,819.93 | —
02/26/32 C3 2,044, 314. 89 2,066, 134. 82
ARXIS TM B 1LN 685, 782. 97 99. 21 100. 27 7,262.44 | —
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02/26/32 C4 680, 420. 14 687, 682. 58

ARXIS ™™ B 1LN 99. 21 100. 27
2,829, 303. 66 29, 962. 33

02/26/32 C5 2,807, 178. 50 2,837, 140. 83

ARXIS ™ B 1LN 99. 21 100. 27
942, 462. 08 9, 980. 67

02/26/32 C6 935, 092. 02 945, 072. 69

ARXIS T B 1LN 99. 21 100. 27
2,061, 268. 52 21,828. 83

02/26/32 C7 2,045, 149. 40 2,066, 978. 23

ARXIS ™ B 1LN 99. 21 100. 27
684, 010. 98 7,243. 68

02/26/32 C8 678, 662. 01 685, 905. 69

ARXIS T B-DD 1LN 100. 00 100. 27
113, 921. 38 315. 56

02/26/32 C1 113, 921. 38 114, 236. 94

BASS PRO TERM B 99. 34 100. 12
12, 730, 085. 21 99, 167. 36

1LN 01/23/32 C1 12, 646, 830. 45 12,745, 997. 81

BAUSCH HLTH T™ B 95. 18 98.70
31, 141, 950. 00 1,093, 705. 29

1LN 10/08/30 C1 29, 643, 399. 36 30, 737, 104. 65

COMMSCOPE TERM 1LN 102. 00 100. 45
12, 215, 000. 00 188, 355. 30

12/17/29 C1 12, 459, 300. 00 12,270, 944. 70

CONSOLIDATED EN TM 91. 54 78.70
8, 874, 850. 00 A1, 139,530. 74

B 1LN 11/30 C1 8,124, 037. 69 6, 984, 506. 95

COX MEDIA TERM B2 95. 93 91. 20
21,742, 333. 52 A1, 027,977.53

1LN 06/29 C1 20, 858, 725. 08 19, 830, 747. 55

CROWN FIN US IN 99. 70 99. 85
7,364, 442. 75 10, 973. 02

ITM B 12/02/31 Cl1 7,342, 423. 06 7,353, 396. 08

CROWN SUBSEA CO TM 100. 15 100. 62
1, 801, 800. 00 8, 468. 46

B 1LN 1/31 C1 1,804, 592. 79 1,813, 061. 25

CSC SERVICEWORKS 85. 16 82. 28
18, 200, 611. 12 A\524,905. 63

T™ B 1LN 3/28 C1 15, 500, 550. 46 14, 975, 644. 83

DEL M T™ TLB DIP 92.74 78. 50
4,597, 694. 32 /655, 168. 85

ROLLUP 03/26 C1 4, 264, 358. 89 3, 609, 190. 04

DEL M T™ TLB DIP 100. 00 78.50
2,936, 574. 76 /631, 363. 58

ROLLUP 03/26 C2 2,936,574.76 2,305, 211. 18

DEL MONTE PIK TM 85. 96 95. 50
5,725, 730. 61 545, 797. 83

TLA DIP 3/26 C1 4,922, 274. 90 5, 468, 072. 73

DEL MONTE T™M 1LN 92. 74 46. 30
1,628, 653. 63 AT56,477.03

SPR PRI 08/28 Cl 1,510, 543. 66 754, 066. 63

DEL MONTE TM 2LN 57.87 2.75
8,774,421. 14 A4, 836, 899. 65

SPR PRI 08/28 C1 5,078, 196. 23 241, 296. 58

DEL MONTE T™M 2LN 57.87 2.75
1,424, 078. 86 AT85, 023. 48

SPR PRI 08/28 C2 824, 185. 64 39, 162. 16

DEL MONTE TM FLFO 92.74 46. 30
1, 352, 395. 69 628, 160. 75

B PIK 08/28 C1 1, 254, 319. 95 626, 159. 20

DISCOVERY PURCH 1 99. 60 97. 07
6,110, 010. 04 A154, 644. 36

TERM B 10/29 C1 6, 086, 119. 90 5,931, 475. 54

ECHO GLOBAL LOGIS 100. 00 99. 00
1, 915, 000. 00 A19, 150. 00

T™ 2LN 10/28 Cl1 1, 915, 000. 00 1, 895, 850. 00
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ELLUCIAN T™M 2LN 3, 895, 000. 00 101. 00 100. 37 A\24,343. 75

11/15/32 C1 3, 933, 950. 00 3,909, 606. 25

ENSEMBLE HEALTH TM 100. 03 100. 44
562, 146. 46 2,276.69

B 1LN 08/29 C1 562, 354. 45 564, 631. 14

FINASTRA

99. 89 100. 00
TSFR3M+725 1LN 6, 098, 380. 61 6, 281. 34

6,092, 099. 27 6, 098, 380. 61

09/29 Cl1

GRAFTECH TM NEW § 99. 18 101. 41
1,007, 631. 59 22, 460. 10

1LN 12/29 C1 999, 449. 62 1,021, 909. 72

GTCR EVEREST TM B 99. 83 100. 24
1,230, 715. 50 5,058. 24

1LN 09/31 C1 1,228, 635. 59 1,233, 693. 83

HERSCHEND TERM 1LN 99. 74 100. 29
463, 837. 50 2,527.92

05/17/32 C1 462, 677.90 465, 205. 82

HUB INTERNA TERM B 99. 97 100. 31
1,592, 193. 09 5,524.91

1LN 6/20/30 C7 1,591, 747. 27 1,597, 272. 18

HUB INTERNA TERM B 99. 97 100. 31
4,702. 65 16. 32

1LN 6/20/30 C8 4,701. 33 4,717. 65

INTERNET BRANDS TM 96.71 89. 59
9, 094, 203. 86 A\647,507. 31

B 1LN 04/28 C1 8, 795, 095. 49 8,147, 588. 18

INTERNET BRANDS TM 94. 19 80.91
13, 816, 140. 95 A1, 834, 369. 03

B 1LN 12/31 C1 13, 013, 975. 80 11, 179, 606. 77

INTERNET BRANDS TM 92. 06 77.02
6, 535, 000. 00 982, 667. 95

B 2LN 02/29 C1 6,016, 317. 05 5,033, 649. 10

INTRAFI TERM B 2LN 99. 00 98. 92
8, 185, 000. 00 /A6, 138. 75

01/14/2032 C1 8, 103, 150. 00 8,097, 011. 25

KASEYA TERM 2LN 99. 09 98.70
2,955, 000. 00 Al1, 406. 30

03/21/2033 C1 2,928, 227.70 2,916, 821. 40

LUMEN T™M B1 1LN 96. 74 99. 32
22,810, 152. 32 588, 045. 73

SPR PRI 04/29 C1 22,068, 366. 16 22,656, 411. 89

LUMEN T™M B2 1LN 95. 51 99. 37
3,111, 151. 95 120, 121. 58

SPR PRI 04/30 Cl1 2,971, 585. 67 3,091, 707. 25

NEPTUNE BID US 1 91. 28 97. 30
31,721, 625. 00 1,911, 862. 33

TERM B 04/29 C1 28, 955, 499. 30 30, 867, 361. 63

NEW FORTR TM B 1LN 48. 81 44. 69
18, 138, 850. 00 AT48, 046. 18

10/28 C1 8, 855, 023. 79 8,106, 977. 61

NIELSEN HOLDING TM 91. 03 97. 28
9, 360, 000. 00 585, 187. 20

A 1LN 10/28 C1 8, 520, 969. 60 9, 106, 156. 80

NORTHEAST GROCE TM 99.91 100. 25
2,640, 312. 50 8, 845. 05

B 1LN 12/28 Cl1 2,638, 068. 23 2,646,913. 28

OMNIA PARTNERS TM 100. 11 100. 32
786, 773. 95 1, 683. 69

1LN 7/19/30 C1 787, 670. 87 789, 354. 56

OMNIA PARTNERS TM 100. 11 100. 32
141, 499. 53 299. 98

1LN 7/19/30 C3 141, 663. 66 141, 963. 64

OPELLA TERM B 1LN 99. 50 100. 60
6, 135, 000. 00 68, 037. 15

4/23/32 Cl 6, 104, 325. 00 6,172, 362. 15
QLIK T™M 2LN 3, 195, 000. 00 97. 50 96. 93 A17,955. 90
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11/22/32 C1 3,115, 125. 00 3,097, 169. 10

SANCHEZ DIP ROLL — —
1, 489, 000. 00 -

UP TL 5/11/20 C1 - -

SANCHEZ TERM 1LN - -
1,814, 338. 93 -

DIP 05/11/20 C1 — -

SANCHEZ TERM 1LN — —
1, 638, 087. 99 -

DIP 05/11/20 C2 — —

SFR TERM B14 1LN 96. 13 100. 10
11, 646, 271. 65 462, 047. 05

5/15/31 C1 11, 196, 336. 72 11, 658, 383. 77

SUNSOURCE TERM 1LN 97. 60 99. 75
2, 743, 225. 00 58, 924. 47

03/25/31 C1 2, 677, 442. 46 2, 736, 366. 93

TKC HOLDINGS TERM 100. 12 100. 17
6, 140, 766. 00 3,254. 61

1LN 05/15/28 C1 6, 148, 257. 73 6, 151, 512. 34

TOPGLF CLL TERM B 97. 18 100. 02
1,107, 975. 00 31, 488. 65

1LN 03/09/30 C1 1, 076, 796. 58 1, 108, 285. 23

TORY BURCH TERM B 98. 01 99. 44
2, 908, 860. 72 41, 509. 45

1LN 04/14/28 C1 2,851, 236. 18 2,892, 745. 63

TRUIST INSURANCE 100. 00 101. 12
5, 236, 842. 11 58,914. 47

™ 2L 03/32 C1 5, 236, 842. 11 5, 295, 756. 58

TWITTER T™M BI 1LN 99. 03 96. 90
18, 224, 451. 53 /390, 003. 26

10/26/29 C1 18, 049, 496. 79 17, 659, 493. 53

UKG TERM B 1LN 100. 24 99. 90
10, 828, 818. 02 A\36,926. 27

02/10/31 C1 10, 855, 348. 62 10, 818, 422. 35

UNITI GROUP TERM B 99. 00 99. 12
11, 260, 000. 00 14, 075. 00

1LN 10/6/32 C1 11, 147, 400. 00 11, 161, 475. 00

UNIVAR TERM B 1LN 99. 44 99. 84
911, 533. 29 3, 609. 67

08/01/2030 C1 906, 501. 62 910, 111. 29

US LBM TERM B 1LN 91. 68 94. 04
8, 227,973. 07 194, 262. 44

06/06/31 C1 7,543, 487. 99 7,737, 750. 43

UST TM D 1LN 99. 67 100. 16
2, 893, 989. 82 14, 006. 91

11/23/2029 C1 2, 884, 642. 23 2, 898, 649. 14

VERSANT MEDIAG 1 99. 00 99. 20
880, 000. 00 1, 830. 40

TERM B 10/31 871, 200. 00 873, 030. 40

WHP TERM B 1LN 98. 75 100. 06
6, 104, 700. 00 80, 154. 71

02/20/32 C1 6,028, 391. 25 6, 108, 545. 96

X CORP TERM 1LN 99. 58 98. 83
37, 415, 000. 00 A\280, 612. 50

10/29/29 C1 37, 261, 224. 35 36, 980, 611. 85

YAHOO MEDTA TERM 98. 50 99. 12
3, 305, 000. 00 20, 656. 25

BI 1LN 09/27 3, 255, 425. 00 3, 276, 081. 25

YAHOO MEDIA TERM 98. 25 99. 12
575, 000. 00 5,031. 25

Bl 1LN 09/27 C1 564, 937. 50 569, 968. 75

YAHOO MEDTA TERM 93.70 99. 12
5,841, 237. 16 316, 302. 99

BI 1LN 09/27 C1 5, 473, 823. 34 5,790, 126. 33

YAHOO MEDIA TERM 97.37 99. 12
165, 000. 00 2, 887. 50

Bl 1LN 09/27 Cl 160, 668. 75 163, 556. 25
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YAHOO MEDIA TERM 1, 085, 000. 00 98. 37 99. 12 8, 137.50

Bl 1LN 09/27 Cl1 1, 067, 368. 75 1, 075, 506. 25

YAHOO MEDTA TERM 98. 25 98. 87
100, 000. 00 625. 00

B2 1LN 09/27 98, 250. 00 98, 875. 00

YAHOO MEDIA TERM 98. 12 98. 87
75, 000. 00 562. 50

B2 1LN 09/27 73, 593. 75 74, 156. 25

YAHOO MEDTA TERM 99. 55 98. 87
1, 835, 000. 00 A12,404. 60

B2 1LN 09/27 1, 826, 760. 85 1, 814, 356. 25

YAHOO MEDIA TERM 97. 62 98. 87
4, 390, 000. 00 54, 875. 00

B2 1LN 09/27 Cl1 4,285, 737. 50 4,340, 612. 50

YAHOO MEDTA TERM 98. 37 98. 87
4, 365, 000. 00 21, 825. 00

B2 1LN 09/27 C1 4,294, 068. 75 4,315, 893. 75

YAHOO MEDTA TERM 97.00 98. 87
16, 995, 000. 00 318, 656. 25

B2 1LN 09/27 C1 16, 485, 150. 00 16, 803, 806. 25
SfHEME /T AU T - RV 494, 525, 619. 76 484, 976, 347. 28 A9, 549, 272. 48
sINE (77,576, 233,972) | (76,078,239, 598) |(A1, 497,994, 374)
S HEHE 77,576, 233, 972 76, 078,239,598 | A1, 497,994, 374
& Bt (77,576, 233,972) | (76,078,239, 598) |(A1, 497, 994, 374)
& 3 77,576, 233, 972 76, 078,239,598 | A1, 497,994, 374
S (77,576, 233,972) | (76,078,239, 598) |(A1, 497, 994, 374)

1. /Mt ( ) WNIE, MEREHTHY £,

l
2. fAitemo ()

WiE, SMEREMNEMECBE S b DT,
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2 [Z72 FDOHRIR]

(2025412 A 30 H BL{E)
O & fH L VA
I EPERER 734, 891, 627, 590 M
0 AR 571, 257, 386 M
I A& EEREE (1 —10) 734, 320, 370, 204 M
IV FEITHEE 2,003, 941, 547, 037 |
V1B 7z 0 Mg ERE (IL1V) 0. 3664 M
(BE) ~W—7 7 ROMGEMHEE
747V 7 4+ USHNA + A=K =wHF—=T7F
(20254212 A 30 H HL{E)
O & #H 72
I &EPEREH 999, 960, 173, 309 M
0 AfEkREE 3, 557, 230, 495 M
M HEpERgE (1—1) 996, 402, 942, 814 M
IV BITHEE 140, 889, 076, 496 |
V1 HY 70 MERER (IV) 7.0723 M
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F4 [NEREEARBAFEFOHME]

(1) AzFwEMR
TEWUIITRVERA,

77 ROZISHET, IREZARMEL 20 | ZRERHIT. ZOEFEOZAME LT 5 IRAFHEI A3+
RIEOHEICEL Y EFBREDEELR Y EINTGA ETITLRIBENN N 2 RKoT5ETH-> T,
MBI D IR B 2 AT D B DEE LBV AT OMRT 2RV 8 5 2 B O &R E | Y
FARR S ISR TR T DRGSR AT LER A,

BB, ZHREIE, FSERRL AR VEEEIC LV ZEEEERITT 2 5A 2 RE, LK
ZISFER DN DR RZRFEHF~DOEEOFE R, 704 NZ AR S 04 N TR~ DL E O
R, ZASFEFROFRITOFERET DR NED L LET,

(2) ZimE4
TERL L £ A,

(3) ZASHITHIT 5 FrdlL
FUTLHHDIEH Y FEA,

(4) NEBEEFERZ AT OREIESI RO ZE
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SERVICES INC A
NORTHEAST GROCERY 1, 595, 532 6.93 11, 057, 036. 76
INC PP
KKR & €O INC SER 364, 500 48.77 17, 776, 665. 00
D 6.25% PC
CAESARS 206, 998 27. 96 5, 787, 664. 08
ENTERTAINMENT INC
NEW COTAL LLC / 4,966, 943 0.22 1,092, 727. 46
CAP P/P
PURE WEST ENERGY 7,789 0.22 1, 744. 73
NEW FORTRESS ENR 204, 926 3. 06 627, 073. 56
(6 MO LOCKUP)
INCORA TOP HOLDCO 4,221 35. 51 149, 921. 47
LLC
SPIRIT AVIATION 23,707 5.74 136, 078. 18
HOLDINGS INC
SOUTHEASTERN 1,048, 276 0.03 40, 882. 76
GROCERS CVR RT

TAYH e R NG 11, 376, 489 170, 029, 978. 54

(24, 375, 497, 723)
it 11, 376, 489 24, 375, 497, 723
(24, 375, 497, 723)
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(1) BRALS DA Al

AL

T WmE & W J RS KE FAMAE (i
R . NOBLE CORP PLC TR
' KIbearde | 7 AU B - Fv 72, 804. 00 1, 164, 864. 00
HRR T RIMERE & Y R L WT 2/04/28
NOBLE CORPPLC TR2 72, 804. 00 424, 447. 32
WT 2/04/28
SPIRIT AVIATION WT 50, 825. 00 291, 735. 50
RESTR 144A
SPIRIT AVIATION WT 211, 098. 00 1,211, 702. 52
UNRESTRICT
TAUH - K NE 407, 531. 00 3, 092, 749. 34
(443, 376, 545)
HIRETHRIMERES: ARt 443, 376, 545
(443, 376, 545)
1011778 BC ULC 4%
SR TAUH - K 10, 310, 000. 00 9,410, 246. 30
AT * 7 BN 0/15/30 144
0/
1261229 BC LTD 10% 23, 080, 000. 00 22, 880, 819. 60
04/15/32 14
AAR ESCRW ISR
6.75% 03/15/29 9, 415, 000. 00 9, 603, 205. 85
144A
0,
ACADIA HE 7. 375k 4,705, 000. 00 4, 814, 955. 85
03/15/33 144A
0,
ACRISURE LLC 7. 5% 9, 190, 000. 00 9,411, 570. 90
11/6/30 144A
0,
ACRISURE LLC 8. 25% 5, 000, 000. 00 5, 150, 800. 00
02/29 144A
0,
ACRISURE LLC 8. 5% 14, 375, 000. 00 15, 001, 031. 25
06/29 144A
0
ACRISURE LLC/IN 6% 9, 815, 000. 00 9, 422, 400. 00
8/1/29 144A
0,
ACURLS FIN US/A 9% 14, 405, 000. 00 14, 620, 930. 95
8/1/29 144A
0
ADIENT GLOBAL 7% 9, 280, 000. 00 9, 403, 052. 80
04/15/28 144A
ADIENT GLOBAL
8.25% 04/15/31 9, 280, 000. 00 9, 430, 521. 60
144A
0,
ADVANCED DRAIN 5% 1, 210, 000. 00 1,201, 179. 10
9/30/27 144A
ADVANCED DRAIN
6. 375% 06/15/30 8, 020, 000. 00 8, 100, 039. 60
144A
AHP HEALTH PAR 5, 900, 000. 00 5, 592, 905. 00
5.75% 7/29 144A
0,
AIR CANADA 3. 875% 4, 620, 000. 00 4,561, 834. 20
08/15/26 144A
0
ALBERTSONS 3. 5% 3, 395, 000. 00 3, 167, 433. 15
03/15/29 144A
0,
ALBERTSONS 4. 625% 10, 543, 000. 00 10, 430, 189. 90

1/15/27 144A
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ALBERTSONS 4. 875% 21, 707, 000. 00 20, 987, 412. 95
2/15/30 144A
ALBERTSONS COM 12, 565, 000. 00 12, 724, 198. 55
6.25% 3/33 144A
ALCOA NEDERLAND
4.125% 03/31/29 6, 035, 000. 00 5, 660, 588. 60
144A
0,
ALCOA NETH 7. 125% 9. 950, 000. 00 2, 328, 885. 00
03/31 144A
ALLEGHENY TECH 9. 540, 000. 00 2,439, 009. 60
4.875% 10/01/29
ALLEGHENY TECH 1,780, 000. 00 1, 706, 058. 80
5.125% 10/01/31
ALLEGHENY
TECHNOLOGIES INC 5, 860, 000. 00 5, 857, 949. 00
5.8
0
ALLEGIANT T 7.25% 3. 405, 000. 00 3,319, 466. 40
8/15/27 144A
0
ALLEN MEDIA 10. 5% 16, 865, 000. 00 5, 734, 100. 00
02/28 144A
ALLTANT HLDG
5.875% 11/01/29 6, 220, 000. 00 6, 042, 419. 00
144A
0
ALLTANT HLDG 6. 75% 92, 620, 000. 00 922, 620, 000. 00
10/27 144A
ALLTANT HLDG/CO 6. 155, 000. 00 6,217, 534. 80
6.5% 10/01/31 144A
ALLIANT HLDG/CO 14,035,000.00 | 14, 188, 402. 55
6. 75% 04/15/28
ALLTANT HLDG/CO
7.375% 10/01/32 4, 885, 000. 00 5,019, 826. 00
144A
ALLIED UNIVER 29, 205, 000. 00 | 30, 015, 730. 80
7.875% 2/31 144A
0,
ALLTED UNV 6% 2, 375, 000. 00 2, 225, 090. 00
06/01/29 144A
ALLY 8% GLOBAL 20, 809, 000. 00 22, 996, 650. 17
0,
ALLY FINANCIAL 8% 5. 605, 000. 00 6, 198, 289. 25
11/01/31
ALPHA GENERAT 7. 315, 000. 00 7,412, 801. 55
6.75% 10/32 144A
ALPHA NAT RES T
9.75% 4/15/18 6, 605, 000. 00 -
Escrow
0
ALTICE FING 5% 5. 480, 000. 00 4,274, 180. 80
01/15/28 144A
ALTICE FING SA 10, 820, 000. 00 8, 271, 240. 80
5.75% 8/29 144A
0
ALTICE FR 10. 5% 23, 594, 000. 00 8, 566, 509. 52
5/15/27 144A
ALTICE FR HLDS 6% 14, 446, 000. 00 5,224, 106. 98
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2/15/28 144A

ALTICE FRANCE

5.125% 01/15/29 4, 690, 000. 00 3,928, 156. 40
144A
ALTICE FRANCE 52, 664,000.00 | 44, 317, 282. 64
5.125% 7/29 144A
0
ALTICE FRANCE 5. 5% 95. 635, 000. 00 21, 594, 924. 00
10/29 144A
ALTICE FRANCE SA 33, 996, 000. 00 29,016, 265. 92
5.5% 01/15/20
AMENTUM ESCROW
7.25% 08/01/32 7, 130, 000. 00 7,194, 597. 80
144A
0
AMER AIR 7. 25% 3, 550, 000. 00 3, 572, 649. 00
02/15/28 144A
AMER SPORTS CO 5. 805, 000. 00 5,977, 698. 75
6.75% 2/31 144A
AMWINS GROUP
4.875% 06/30/29 3, 035, 000. 00 2,910, 838. 15
144A
ANGI GROUP LL 26,235,000.00 | 24, 127, 804. 80
3.875% 8/28 144A
0
ARCHROCK PR 6. 25% 5. 800, 000. 00 5, 765, 026. 00
4/1/28 144A
0,
ARCOSA INC 0% 3, 160, 000. 00 3,004, 528. 00
03/31/29 144A
0
ARD FIN SA 6. 5% 6, 041, 337. 00 120, 826. 74
06/30/27 144A
0,
ARDONAGH F 7. 75% 23,925,000.00 | 24,548, 724. 75
02/15/31 144A
0/
ARETEC ESCROW 10% 12, 785. 000. 00 13, 795, 909. 95
8/15/30 144A
0
ARSENAL AIC PAR 8% 3. 060, 000. 00 3,192, 773. 40
10/30 144A
0
ARTERA SERV 8. 5% 11, 550, 000. 00 10, 024, 360. 50
02/15/31 144A
ASBURY AUTOMO
4.625% 11/15/29 3, 075, 000. 00 2,913, 931. 50
144A
0,
ASBURY AUTOMO 5% 3, 075, 000. 00 2, 856, 275. 25
02/15/32 144A
ASBURY AUTOMOTT 1, 668, 000. 00 1, 622, 446. 92
4.5% 03/01/28
ASBURY AUTOMOTT 1, 662, 000. 00 1, 569, 277. 02
4.75% 03/01/30
0,
ASGN INC 4. 625% 13,835,000.00 | 13,251, 163. 00
05/15/28 144A
0
ASHTON WO 6. 625% 85, 000. 00 84, 626. 85
01/15/28 144A
ASHTON WOODS US 5. 985, 000. 00 2,817, 183. 30

4.625% 08/01/2
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ASSUREDPARTNE 2, 965, 000. 00 2,964, 762. 80
5.625% 01/15/29
144A
ASSUREDPARTNER 19,145, 000.00 | 20,495, 871. 20
7.5% 02/15/32 144A

0,
ASTON MARTIN 10% 7. 505, 000. 00 6, 981, 601. 30
03/31/29 144A
ATLANTICA SUS 2, 790, 000. 00 9. 655, 159. 30
4.125% 6/28 144A

0,
ATLAS LUX 4. 625% 3, 000, 000, 00 9. 849, 820. 00
06/01/28 144A
AVANTOR FUNDING 4710, 000, 00 4, 386, 988. 20
3.875% 11/01/29
AVANTOR FUNDING
4.625% 07/15/28 7,015, 000. 00 6, 830, 645. 80
144A

0,

AVIS BUDGET 5. 375% A~ 3. 136, 304. 05
03/01/29 144A

0,
AVIS BUDGET CR 8% 10,000, 000.00 | 10,019, 700. 00
02/15/31 144A

0,
AVOLON HLD 4. 375% 18, 000, 00 17, 901. 72
5/01/26 144A
AVOLON' HLDGS 9, 509, 000. 00 8,921, 058. 53
2.528% 11/27 144A
AXALT COATING 10, 000, 000. 00 | 10, 408, 300. 00
7.25% 02/31 144A

0,
B&G FOODS INC 8% 14,420, 000.00 | 13,704, 768. 00
09/15/28 144A

0,
BALL CORP 2.875% 1. 920, 000. 00 1, 688, 160. 00
08/15/30

0,

BALL CORP 6% 17,358,000.00 | 17, 624, 792. 46
06/15/29

0,
BALL CORP 6. 875% 3, 557, 000, 00 3. 637, 850. 61
03/15/28
BARCLAYS PLC FRN 5. 070. 000. 00 4, 940, 360. 10
VAR PERP
BAUSCH HEALTH 10, 245, 000. 00 5, 864, 135. 55
5.25% 1/30 144A
BAUSCH HEALTH L 840, 000. 00 975, 071. 20
5.25% 2/31 144A

0,
BAUSCH HLTH 8. 5% 6, 305, 000, 00 5,949, 271. 90
01/31/27 144A

0,
BAUSCH HLTH 9. 25% 17.385,000.00 | 17, 178, 292. 35
4/1/26 144A

0,
BEAZER HOMES 7. 5% 4, 585, 000, 00 4, 505, 587. 80
3/15/31 144A

0,

BELLRING BRANDS 7% 1. 860, 000. 00 1, 923, 444. 60
3/30 144A
BERRY GBL ES 1,701, 000. 00 1, 696, 288. 23
4.875% 7/26 144A
BLOCK INC 2. 75% 5, 755, 000. 00 5, 611, 355. 20
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06/01/26

BLOCK INC 3. 5%

5, 755, 000. 00 5, 154, 753. 50
06/01/31
0
I 15, 175, 000. 00 15, 418, 710. 50
05/15/32
0,
BLUE RACER 7. 25% 9, 245, 000. 00 9,571, 163. 60
07/15/32 144A
BOA CORP 9, 710, 000. 00 9, 381, 802. 00
4. 375%/VAR PERP
BOBOMBARDIER 1, 883, 000. 00 1,887, 312. 07
7.125% 06/26 144A
0,
BOVBARDIER 7% 6, 090, 000. 00 6,211, 739. 10
06/01/32 144A
0,
BOVBARDIER 7. 25% 8, 305, 000. 00 8, 526, 079. 10
07/01/31 144A
0,
BOMBARDIER 7. 875% 4,693, 000. 00 4,707, 454. 44
04/27 144A
BOMBARDLER INC 3, 045, 000. 00 3, 261, 560. 40
8.75% 11/15/30
BOOST REWCO BOR 26, 800, 000. 00 28, 347, 164. 00
7.5% 1/31 144A
BRAND INDUSTRIA
10. 375% 08/01/30 16, 100, 000. 00 14, 429, 625. 00
144A
0,
BRINKS €O 6. 5% 11, 345, 000. 00 11, 568, 269. 60
06/15/29 144A
0,
BRINKS €O 6. 75% 11, 845, 000. 00 12, 091, 968. 25
06/15/32 144A
0,
BUILDER 6. 375% 20, 065, 000. 00 19, 874, 984. 45
03/34 144A
0,
BUTLDERS F 4. 25% 12, 090, 000. 00 10, 898, 409. 60
02/01/32 144A
CA MAGNUM HLD
5.375% 10/31/26 1, 565, 000. 00 1,5637,612. 50
144A
0,
CACI_INTL 6. 375% 5, 765, 000. 00 5,779, 412. 50
06/15/33 144A
0,
CAESARS 8. 125% 4, 060, 000. 00 4,067, 145. 60
07/01/27
0,
CAESARS ENT 6% 24, 590, 000. 00 23, 499, 925. 30
10/15/32 144A
0,
CAESARS ENT 6. 5% 6, 170, 000. 00 6, 224, 234. 30
02/15/32 144A
0,
CAESARS ENT Th 10, 645, 000. 00 10, 883, 873. 80
02/15/30 144A
CAESARS ENTERTA
4.625% 10/15/29 6, 000, 000. 00 5,602, 860. 00
144A
0,
CALIFORNT 6. 375% 9, 290, 000. 00 9,112, 746. 80
02/15/32 144A
CALTFORNIA 7. 125% 1, 684, 000. 00 1, 683, 376. 92
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02/01/26 144A

CALIFORNIA RES

14, 165, 000. 00 14, 066, 411. 60
8. 25% 5/31/29 144A
0,
CANACOL E 5. 75% 13, 690, 000. 00 6, 386, 385. 00
11/24/28 144A
0,
CANPACK SA 3. 125% 3, 435, 000, 00 3, 383, 475. 00
11/01/25 144A
0,
CARNIVAL COR 5.75% |\ e 000 o0 | 11, 901, 188. 25
3/1/27 1447
0,
CARNIVAL CORP 4% 10, 645,000.00 | 10,231, 228. 85
08/01/28 144A
CARNIVAL CORP
5.75% 03/15/30 6, 190, 000. 00 6,173, 782. 20
144A
CARNIVAL CORP 8. 630, 000. 00 8, 581, 844. 60
5.875% 6/31 144A
CARVANA CO PIK VAR 148, 905 00 156, 691. 24
06/01/30 14
CARVANA CO PIK VAR 189, 994, 00 920, 351. 23
06/01/31 14
CARVANA CO PIK VAR 83, 974, 00 86, 232. 05
12/01/28 14
0,
CCO HLDGS 4. 75% 12, 395, 000. 00 11,823, 714. 45
03/01/30 144A
0
CCO HLDGS/ 4. 25% 8. 000, 000. 00 6, 859, 440. 00
01/15/34 144A
0
CCO HLDGS/CAP 4. 5% 9, 955, 000. 00 8, 841, 533. 25
04/33 144A
0
CCO HLDGS/CAP 4. 5% 4, 545, 000. 00 4,113, 361. 35
05/01/32
0
CCO HLDGS/CAP 4.5% | 19 500, 000.00 | 11,414, 076. 00
08/30 144A
CCO HLDGS/CAP 19, 140,000. 00 | 18, 958, 744. 20
5.125% 5/27 144
CCO HLDGS/CAP 4,755, 000. 00 4,814, 675. 25
6. 375% 9/29 144A
CCO HLDGS/CAP
7.375% 03/03/31 11, 625, 000. 00 12, 057, 450. 00
144A
CDI ESCROW ISSU
5.75% 04/01/30 9, 515, 000. 00 9, 345, 442. 70
144A
CDW LLC / CDW F 7, 050, 000. 00 6,917, 812. 50
4.25% 04/01/28
CEC ENT CO LLC 8, 950, 000. 00 8, 835, 440. 00
6. 75% 5/26 144A
CENTENE CORP 4, 895, 000. 00 4, 427, 233. 80
3.375% 2/15/30 WI
CENTENE CORP 9, 050, 000. 00 8, 667, 818. 50
4.625% 12/15/29
CENTRAL GARDEN 3, 435, 000. 00 3, 165, 558. 60
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4.125% 10/15/30

CF INDUS INC

5, 780, 000. 00 5,063, 973. 60
5.375% 03/15/44
CF INDUSTRI INC 5. 115, 000. 00 4, 886, 206. 05
5.15% 03/15/34
CHARLES SCHWAB 40, 995, 000. 00 40, 995, 000. 00
5. 375%/VAR PERP
0
CHART INDUS 7. 5% 5, 975, 000. 00 6, 192, 968. 00
01/01/30 144A
0,
CHEMOURS 4. 625% 13, 835, 000. 00 11, 509, 474. 85
11/15/29 144A
0
CHEMOURS CO 5. 375% 6. 175, 000. 00 6,043, 719. 50
05/15/2027
0
CHEMOURS CO 8% 6, 175, 000. 00 5, 446, 288. 25
01/15/33 144A
CHENTERE ENER 6. 660, 000. 00 6, 578, 548. 20
4.625% 10/15/28
0
CHOBANT LLC 7.625% 11, 355, 000. 00 11, 888, 457. 90
07/29 144A
CHOBANT LLC/FIN 5. 990, 000. 00 92,923, 113. 70
4.625% 11/15/28
CHOBANI LLC/FIN 4,944,092.00 | 5,276,384. 42
8.75% 10/01/29 14
0
CHS/CMNTY 10. 875% 7. 685, 000. 00 8,131, 882. 75
1/15/32 144A
CHS/CMNTY HEA
6.875% 04/15/29 6, 570, 000. 00 5, 322, 882. 60
144A
CHS/CMNTY HEALT
4.75% 02/15/31 26, 430, 000. 00 22, 595, 799. 90
144A
CHS/CMNTY HEALT
5.25% 05/15/30 20, 895, 000. 00 18, 653, 802. 30
144A
0
CHS/CMNTY HEALT 6% 7. 465, 000. 00 7,163, 712. 60
01/15/29 144A
CHS/CMNTY HEALT
6. 125% 04/01/30 17, 790, 000. 00 13, 490, 157. 00
144A
CHS/CMNTY HLT
5.625% 03/15/27 5, 130, 000. 00 5, 035, 095. 00
144A
0,
CHURCHILL 6. 75% 6, 000, 000. 00 6, 085, 380. 00
05/01/31 144A
0,
CITGO PETE 8. 375% 11, 790, 000. 00 11, 873, 001. 60
1/15/29 144A
CITGO PETROL 6, 045, 000. 00 6, 046, 209. 00
6.375% 06/26 144A
CITIGROUP 15, 430,000.00 | 15,223, 855. 20
6. 75%/VAR PERP
CITIGROUP 7, 000, 000. 00 7,210, 560. 00
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7.375%/VAR PERP

CITIGROUP 7. 625%

VAR PERD 13, 750, 000. 00 14, 272, 500. 00
gLéiioi/ggBi4ii 20, 000, 000.00 | 20, 403, 600. 00
. 0
CLARIOS GLBL
LP6. 75% 2/15/30 6, 130, 000. 00 6,227, 896. 10
144A
nggnggig?R§44A 1, 965, 000. 00 1,997, 461. 80
. (U
0,
SZE?E/SZAT41A7SA 3, 180, 000. 00 2, 933, 550. 00
0,
Z;??§0C?222 T-875% |18 010,000.00 | 18,235, 125. 00
0,
ggigﬁ/ggATiik T5% | 13,075,000.00 | 11,643,941 25
0,
g;?ésg; fiiA4‘755 3, 445, 000. 00 3, 367, 246. 35
0,
ggEX?;gTDliai75é 7, 880, 000. 00 6, 647, 095. 20
. 0,
EE?ZEESN?4ZKIF T 18, 130,000.00 | 16,547, 976. 20
0
252833205£4i'254 24, 285,000.00 | 25, 466, 950. 95
0,
gg?gg/;gFIZiiE % 18, 335,000.00 | 18, 656, 229. 20
ngggngﬁggAfgiA 2, 320, 000. 00 2, 326, 426. 40
. 0
CLYDESDALE ACQU
6. 75% 04/15/32 9, 200, 000. 00 9, 239, 100. 00
144A
ngggsggigoAfiii 12, 280,000. 00 | 12, 371, 608. 80
. 0
0,
ggfng?iiA8~875é 21,495,000.00 | 19,904, 584. 95
0
ETT/§SS?222E 7. 25 7,890, 000. 00 8,039, 752. 20
CNX RESOURCES
7.375% 01/15/31 3, 710, 000. 00 3,779, 748. 00
144A
0,
8T§1EESSUTZii C 6% 2, 465, 000. 00 2,451, 122. 05
goéggAisofiggv 150, 000. 00 165, 150. 00
. 0
goéggssfosg?ﬁgﬁ 12,770,000.00 | 11,046, 433. 10
. 0
goggggEO§§g§SEQ 5, 640, 000. 00 5, 562, 450. 00
. 0
goggggcégilgsgﬁ 2, 620, 000. 00 2, 354, 463. 00
. 0
COMSTOCK 5. 875% 16,740, 000. 00 | 15, 800, 049. 00
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01/15/30 144A

COMSTOCK RESO

6. 75% 03/29 144A 7,995, 000. 00 7, 856, 446. 65
. 0
COMSTOCK RESOUR
6. 75% 03/01/29 9, 090, 000. 00 8,867, 022. 30
144A
0
Sgi;;l?iziD COM 5% 2,990, 000. 00 3,026, 268. 70
fggsgégéiE?4i§R 8, 795, 000. 00 7,900, 020. 80
0
EO§E$U§2525A544A 7, 360, 000. 00 7,489, 462. 40
. 0
goggglgi51é§gg 9, 000, 000. 00 9, 516, 240. 00
. 0
0
SgigYEQXEliaiBA 11, 870, 000. 00 11, 870, 000. 00
0
?g;g?;zg faiZBA 2,965, 000. 00 2,811, 828. 10
?E; gsggliiiiON 3, 165, 000. 00 3,319, 293. 75
0
0
ggilgsg?c?4iA56 16, 265, 000. 00 15,575, 038. 70
gngH?gsg?/gg/B 12, 400, 000. 00 13, 087, 208. 00
. 0
0,
ggsifw?ZZAM 7. 375k 10, 000, 000. 00 10, 460, 300. 00
0,
82531y28D1f4i/F 6% 17, 165, 000. 00 17, 351, 240. 25
0,
gg?gg ?X2A5.8756 8,975, 000. 00 8, 870, 351. 50
f?CZE;Dg§2§LT44A 9, 780, 000. 00 9,572, 761. 80
. 0
CSC HLDGS LLC
3.375% 02/15/31 7,020, 000. 00 4,638, 114. 00
144A
CSC HLDGS LLC
4.125% 12/01/30 5,315, 000. 00 3,618, 983. 50
144A
0
i??lgigfsliii 4. 5% 4,930, 000. 00 3,291, 218.70
CSC HLDGS LLC
4.625% 12/01/30 12, 335, 000. 00 5, 860, 358. 50
144A
CSC HLDGS LLC 59
11/15/31 1444 g 5, 185, 000. 00 2,436, 120. 40
CSC HLDGS LLC
5.375% 2/98 144A 2,325, 000. 00 2,058, 927. 00
. 0
0
STSBSOEZ£§GS 5. 75% 8, 985, 000. 00 4,627, 275.00
0
CSC HOLDINGS 7. 5% 20, 300, 000. 00 15, 359, 183. 00

4/1/28 144A
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DARLING INGRED 6% 4,950, 000. 00 4,922, 428. 50
6/15/30 144A
0,
DAVITA INC 0% 9, 680, 000. 00 9, 015, 274. 40
05/31/30 144A
0,
DAVITA INC 3. 75% 5, 275, 000. 00 4,637, 727. 25
02/15/31 144A
0
DAVITA INC 6. 75% 8. 635, 000. 00 8,619, 197. 95
07/15/33 144A
0
DAVITA INC 6.875% 6, 135, 000, 00 6,217, 761. 15
09/01/32 144A
DCP MIDSTREAM 9, 305, 000. 00 9, 316, 910. 40
5. 125% 05/15/29
DELEK LOGISTIC
7.125% 06/01/28 3, 425, 000. 00 3,419, 451. 50
144A
DISH DBS CORP 30, 885, 000.00 | 20, 234, 616. 60
5. 125% 06/01/29
DISH NETWORK CO 16,355, 000.00 | 17, 048, 452. 00
11.75% 11/27 144A
0,
DPL INC 4. 35% 22,705,000.00 | 21,648, 763. 40
04/15/29
DT MIDSTREAM
4. 125% 06/15/29 5, 735, 000. 00 5,420, 549. 95
144A
DT MIDSTREAM
4.375% 06/15/31 5, 735, 000. 00 5,312, 445. 20
144A
DUKE ENERGY FLD 425, 000. 00 483, 195. 25
8.125% 8/16/30
ECHOST CRP CNV 23,666, 543.00 | 25,019, 322. 59
3.875% 11/12/30
ECHOSTAR CORP 141,558, 849. 00 | 142, 755, 021. 27
10. 75% 11/30/29
ECHOSTAR CORP PIK 07.937.756.00 | 25,351, 557. 92
VAR 11/30/30
0
EG GBL FIN 12k 11, 760,000.00 | 13,017, 379. 20
11/30/28 144A
0
ELASTIC 4. 125% 2. 790. 000. 00 9. 644, 417. 80
07/15/29 144A
EMERALD DEBT 20, 880, 000. 00 | 21,074, 601. 60
6. 625% 12/30 144A
EMERGENT BIO
3.875% 08/15/30 3, 110, 000. 00 2, 334, 428. 20
144A
0
EMRLD BORROW 6. 75% 7. 105, 000. 00 7,944, 897. 45
07/31 144A
0,
ENDO FINANCE 8. 5% 8, 815, 000, 00 9,129, 342. 90
04/30/31 144A
0,
ENLINK MID 5. 625% 5, 956, 000, 00 9. 987, 517. 10
01/15/28 144A
ENLINK MIDSTR 6. 5% 4,735, 000. 00 4,985, 718. 25
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9/1/30 144A

EQT CORP 3. 625%

3, 875, 000. 00 3,502, 883. 75
05/15/31 144A
0
EQT CORP 6. 375% 15, 000, 000. 00 15, 304, 200. 00
04/01/29 144A
0
ERO_COPPER 6. 5% 24, 590, 000. 00 24, 036, 725. 00
2/15/30 144A
0,
EXCELERATE ENRG 8 5, 845, 000. 00 6, 005, 211. 45
05/15/30 144A
FERTITTA ENTERT
4.625% 01/15/29 6, 405, 000. 00 5,958, 571. 50
144A
FERTITTA ENTERT
6. 75% 07/15/30 5, 080, 000. 00 4, 580, 128. 00
144A
0,
FIESTA FU 7. 875% 5, 205, 000. 00 5, 488, 984. 80
03/01/31 144A
FIESTA PURCH 3,470, 000. 00 3,661, 162. 30
9.625% 09/32 144A
0
FIRST QUAN 9. 375% 6, 505, 000. 00 6, 819, 581. 80
3/1/29 144A
0
FIRST QUANT 6. 875% 5, 551, 000. 00 5,492, 714. 50
10/27 144A
0,
FIRST QUANTUM 8% 5,610, 000. 00 5, bb4, 236. 60
03/01/33 144A
0
FMG RES AG 5.875% 9, 275, 000. 00 9, 223, 987. 50
4/15/30 144A
FMG RES AUG LTD
4.375% 04/01/31 3,615, 000. 00 3,297, 277. 65
144A
FOCUS FIN PART 12, 310, 000. 00 12,411, 434. 40
6.75% 8/15/31 144A
FORD MTR CR LLC 4, 625, 000. 00 4,273, 453. 75
2.9% 02/16/28
0
FORD MTR CR LLC 4% 3, 440, 000. 00 3,041, 476. 00
11/13/30
FORD MTR CR LLC 49, 800, 000. 00 50, 193, 918. 00
6.95% 03/06/26
FORD MTR Ck LLC 6, 720, 000. 00 6, 791, 030. 40
6.95% 06/10/26
FORD MTR Ck LLC 5, 860, 000. 00 5,909, 927. 20
7.27403% 03/06/26
FORTRESS TR&INF
5.875% 04/15/33 9, 240, 000. 00 8, 866, 057. 20
144A
0
FORTRESS TREINF Th 12, 115, 000. 00 12, 356, 815. 40
05/31 144A
0
FORTRESS TREINF Th 8, 745, 000. 00 8,902, 235. 10
06/32 144A
FORTRESS TR&INF 10, 875, 000. 00 11, 392, 432. 50

7.875% 12/01/30
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144A

FORWARD AIR COR

9, 490, 000. 00 9, 684, 924. 60
9.5% 9/31 144A
FREEDOM MORTGAG
8. 375% 04/01/32 6, 115, 000. 00 6, 071, 400. 05
144A
FRONTIER 5. 875¢
b 1, 284, 392. 00 1, 296, 555. 19
11/01/29 144A
FRONTIER COM
5.875% 10/15/27 5, 005, 000. 00 5, 008, 853. 85
144A
0,
FRONTTER COMM 5% 5. 150, 000. 00 5, 123, 838. 00
05/01/28 144A
0,
FRONTTER COMM 6% 6. 275, 000. 00 6, 332, 039. 75
01/31/30 144A
FRONTTER COMM
8. 75% 05/15/30 4, 885, 000. 00 5, 125, 586. 25
144A
GARDA WLD SEC
8. 25% 08/01/32 11, 260, 000. 00 11, 263, 378. 00
144A
0
GENESEE & W 6. 25% 18, 220, 000. 00 18, 452, 122. 80
4/15/32 144A
GENESIS ENERGY 8. 000, 000. 00 8, 274, 160. 00
8.25% 01/15/29
GEO GRP INC/THE 8. 370, 000. 00 9, 144, 392. 40
10. 25% 4/15/31
GEO GRP INC/THE 5. 700, 000. 00 6,014, 412. 00
8.625% 4/15/29
0
GFL ENV INC 6. 75% 4, 110, 000. 00 4, 263, 714. 00
1/15/31 144A
0,
GGAM FIN LT 8% 5, 700, 000. 00 5, 843, 868. 00
02/15/27 144A
GGAM FINANCE LT
6. 875% 04/15/29 7, 280, 000. 00 7,412, 277. 60
144A
GGAM FINANCE LT 7. 675, 000. 00 7,742, 079. 50
7.75% 05/15/26
0
GGAM FINANCE LT 8% 7. 675, 000. 00 8,081, 391. 25
06/15/28 14
0
GLOBAL PART 8. 25% 3. 440, 000. 00 3,553, 657. 60
1/15/32 144A
0
GO DADDY OP 5. 25% 5. 050, 000. 00 5,009, 095. 00
12/1/27 144A
GPC MERGER SU
7.125% 8/15/28 3, 040, 000. 00 2,963, 604. 80
144A
0,
GRAFTECH 9. 875% 5, 470, 000. 00 4, 140, 024. 20
12/23/29 144A
0
GRAPHIC PACK 3. 75% 5. 510, 000. 00 2,317, 734. 00

02/30 144A
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GREYSTAR REAL 2,320, 000. 00 2,436, 000. 00
7.75% 8/31/30 144A
0,
GROUP 1 6.375% 5, 725, 000. 00 5. 803, 547. 00
01/15/30 144A
0,
GSINC 7. 5%/VAR 14,405, 000.00 | 15, 131, 732. 25
PERP
HAH GRP HLD CO
9.75% 10/01/31 6, 155, 000. 00 6,184, 851. 75
1444
HARVEST MIDSTRE 12,085, 000.00 | 12,223, 131. 55
7.5% 9/28 144A
0,
09/01/28
HEALTHEQUITY INC 2,085, 000. 00 1,990, 653. 75
4.5% 10/01/29 144A
0,
HERC 1O E 7. 25% 8, 830, 000, 00 8. 940, 198. 40
06/15/33 144A
0,
HERC HOL E 7% 8, 630, 000. 00 8,729, 417. 60
06/15/30 144A
0,
HERTZ 4. 625% 3, 580, 000. 00 3,172, 631. 80
12/01/26 144A
0,
HERTZ 5% 12/01/29 4, 675, 000. 00 3,234, 959. 75
1444
0,
HERTZ 5. 5% 6, 520, 000. 00 391, 200. 00
10/15/24 144A
0,
HERTZ CORP 6% 8, 095, 000. 00 1, 578, 525. 00
01/15/2028 144A
0,
HERTZ CORP 6. 25% 5. 980, 000. 00 433, 550. 00
10/15/22
0,
HERTZ CORP 7. 125% 5. 230, 000. 00 1, 769, 450. 00
08/01/2026 1
HESS INFRA/FT 3, 345, 000. 00 3, 153, 799. 80
4.25% 02/30 144A
0,
HESS INFRA/FL 6.5% | |\ oo o0 o0l 14 617, 409. 40
6/1/29 144
0
HESS MIDST 5. 125% 6 815, 000, 00 6. 707, 595. 60
6/15/28 144A
HESS MIDSTREAM 1990, 000. 00 1, 958, 458. 50
5.5% 10/30 144A
0,
HIGHTOWER 6. 75% 5. 160, 000, 00 5. 136, 715. 20
04/15/29 144A
0
HILTON DOM 5. 875% 9. 230, 000. 00 9, 238, 583. 90
3/15/33 144A
0
HILTON DOM 6. 125% 5. 405, 000. 00 5. 465, 968. 40
4/1/32 1447
HILTON DOMEST
3.625% 02/15/32 3, 430, 000. 00 3,043, 884. 90
1444
HILTON DOMESTIC 3. 440, 000. 00 3. 242, 631. 60
3.75% 05/01/29
HILTON LLC 6. 625% 15,000, 000. 00 | 15, 050, 700. 00
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01/32 144A

HOLOGIC INC 3. 25%

5,215, 000. 00 4, 857, 668. 20
02/15/29 144A
0,
HOWARD 7. 375% 13,205,000.00 | 13,608, 544. 80
07/15/32 144A
HOWARD ENRGY 20, 000, 000. 00 | 20, 850, 600. 00
8.875% 07/28 144A
+
HSBC HLD PLC T5Y 6, 080, 000, 00 6. 060, 787. 20
PERP
0,
HUB INTE 5. 625% 4, 185, 000. 00 4, 136, 788. 80
12/01/29 1447
0
HUB INTER 7.375% 4, 915, 000. 00 5,106, 783. 30
1/31/32 144A
0
HUB INTERNA 7. 25% 18,055,000.00 | 18,744, 339. 90
6/15/30 144A
HUDBAY MINERAL
6.125% 4/01/29 9, 850, 000. 00 9, 860, 539. 50
144A
0,
HUDSON AUTOMOTL 8% 3 515, 000, 00 3,741, 416. 25
05/32 144A
0,
TCAHN LP/FN 10% 3, 590, 000. 00 3,506, 388. 90
11/15/29 1447
0,
LCAHN LP/FN 9% 12, 620,000.00 | 11,708, 457. 40
06/15/30
0
ICAHN LP/FN 9. 75% 10, 000, 000. 00 9, 826, 200. 00
01/15/29
ICAHN LP/EN €O 5, 925, 000. 00 4,872, 305. 25
4.375% 02/01/29
ICAHN LP/EN" COR 13,520,000.00 | 12,831, 967. 20
5. 25% 05/15/27
ICAHN LP/EN" COR 5, 988, 000. 00 5,945, 006. 16
6.25% 05/15/26
— 0
L1-VI INC 5% 3, 060, 000. 00 2,965, 170. 60
12/15/29 1447
0,
ILIAD HLDG 7% 8, 140, 000. 00 8,291, 729. 60
04/15/32 144A
0,
ILIAD HLDG 8. 5% 9. 385, 000. 00 9,979, 727. 45
04/15/31 144A
0,
INS HEALTH 5% 5, 060, 000. 00 5,030, 196. 60
10/15/26 144A
0,
INSULET CRP 6. 5% 3, 675, 000, 00 5,739, 226. 75
04/01/33 144A
INTELSAT JACKSN 15,850, 000.00 | 15,538, 706. 00
6.5% 1/30 144A
0,
LQVIA INC 6. 5% 5, 465, 000. 00 5, 556, 374. 80
05/15/30 1447
0,
JACOBS ENT 6. 75% 2, 750, 000. 00 5. 585, 632. 50
02/15/29 144A
0,
JANE ST 6. 125% 8, 550, 000. 00 8,511, 781. 50
11/01/32 1447
JANE ST GRP 6. 75% 8, 795, 000. 00 8, 967, 645. 85

_79_




5/01/33 144A

JANE ST GRP/JSG

7.125% 04/30/31 12, 145, 000. 00 12, 636, 022. 35
144A
JAZZ SECU DAC 4, 460, 000. 00 4, 259, 746. 00
4.375% 01/15/29
JBS USA/LUX/FIN 3,389,000.00 | 3,420, 585. 48
5.5% 01/15/30
JEFF FIN /JFIN 19,805, 000. 00 | 19, 725, 383. 90
6.625% 10/31 144A
KENNEDY-WILSON 5. 095, 000, 00 4, 667, 376. 65
4.75% 03/01/29
— 0
KENNEDY-WILSON 5% 5. 095, 000, 00 4, 493, 580. 90
03/01/31
0,
KFC CO/PIZZA 4. 75% 7, 630, 000. 00 7,587, 806. 10
6/1/27 144A
KIMMERIDGE TEX 5, 875, 000. 00 5, 746, 690. 00
8. 5% 2/15/30 144A
KLX ENERGY PIK 8, 208, 750. 00 7,798, 312. 50
SOFR+900 3/30
0,
KNIFE RIVER 7. 75% 10, 000,000.00 | 10, 457, 000. 00
5/1/31 144A
KOBE US MID PIK 15,041,888.00 | 13,255, 663. 78
VAR 11/26 144A
KRAFT HEINZ FD 7. 485, 000, 00 6, 140, 993. 40
4.875% 10/01/49
KRAFT HEINZ FD 1. 990, 000, 00 1,783, 637. 00
5. 5% 06/01/50
L BRANDS INC
6.625% 10/01/30 10, 425, 000. 00 10, 602, 642. 00
144A
LAMAR MEDIA CRP 4, 330, 000, 00 4, 221, 576. 80
4.875% 01/15/2
0,
LAMB WESTON 4. 125% 4, 710, 000. 00 4, 403, 426. 10
01/30 144A
0
LBM ACQU LLC 6. 25% 9, 735, 000. 00 8,082, 191. 70
1/29 1447
0
LCM INV HLD 8. 25% 13,100,000.00 | 13,865, 564. 00
8/1/31 144A
LCM INVESTMENTS
4.875% 05/01/29 5, 860, 000. 00 5,607, 785. 60
144A
0,
LCPR SENIOR 5. 125% 5, 635, 000, 00 3,779, 958. 00
7/29 144A
0,
LCPR SR 6. 75% 5, 264, 000. 00 3,927, 365. 12
10/15/27 144A
0,
LEVEL 3 FINL 4% 8. 720, 000. 00 6,975, 912. 80
04/15/31 144A
0
LEVEL 3 FINL 4. 5% 16, 825,000.00 | 14,217, 125. 00
4/1/30 144A
LEVEL 3 FINL 1, 440, 000. 00 1,267, 200. 00
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4.875% 6/29 144A

LGT HM INC 8. 75%

12/15/28 1444 4,225, 000. 00 4, 335, 864. 00
LIGHTNING POW
7.25% 08/15/32 5,625, 000. 00 5,852, 081. 25
144A
LINDBLAD E 6. 759
02/15/27 144A b 4,725, 000. 00 4,724, 763.75
0,
géi?g;gg ?iiiDI % 18, 610, 000. 00 19, 121, 030. 60
(v
Eéj?5§g§IT4iA756 7, 085, 000. 00 6, 940, 466. 00
0
EEEléiggSliaiBA 580, 000. 00 569, 815. 20
0,
zigfg/ggcliaiZBA 4,123, 922. 00 3,907, 416. 09
0,
SZ¥?§/£§C1141256 4,124, 337.00 3,887, 187. 62
gAisUgiég ?iii 1,910, 000. 00 1, 964, 339. 50
. 0
gAgsUggiglAiiiA 2,920, 000. 00 3,019, 601. 20
. 0
MACQUARIE AIRF
8.125% 3/31/29 4,775, 000. 00 4,994, 936. 50
144A
gAfzingg/Tg?EZ 2, 345, 000. 00 2,131, 464. 30
. 0
0
gg?;gof4iﬁQ 4 125 3,975, 000. 00 3,827, 328. 75
0
gﬁg;s?i4iAQ S 6, 155, 000. 00 5,908, 615. 35
0,
gg?{;2gETZ4i'25é 5,220, 000. 00 3, 536, 184. 60
0
ggfigsngTz4zé 4,735, 000. 00 4,707, 442. 30
XAIEEWGggggliSC 5, 750, 000. 00 5, 285, 227. 50
. 0
0,
gi;g?;2éN?4iA375A 1, 685, 000. 00 1, 658, 579. 20
0,
gi;g$523N$4iA756 1, 685, 000. 00 1, 585, 938. 85
0,
XE??;SEliZE 6. 25% 9, 100, 000. 00 9,204, 013. 00
0,
XE&S?3§E?41A6256 7,035, 000. 00 7,018, 960. 20
. 5)
gingngiii 8. 5% 1, 465, 000. 00 1,441, 618. 60
INERAL RES LT 89
?1/1/27 1444 g 6, 125, 000. 00 6, 085, 432. 50
0
MINERVA MERGE 6. 5% 16, 080, 000. 00 15, 440, 337. 60

02/15/30 144A
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MITER BRANDS 6. 75% 4, 590, 000. 00 4, 540, 060. 80
4/1/32 144A
MIWDHOLDCO 11 1, 300, 000. 00 1,173, 341. 00
5.5% 02/01/30 144A
0,
MOLINA HEA 4. 375% 3, 800, 000. 00 3, 669, 052. 00
6/15/28 144A
MOLINA HEALTHCA
3.875% 05/15/32 6, 725, 000. 00 5,968, 504. 75
144A
MOLINA HEALTHCA
3.875% 11/15/30 4, 985, 000. 00 4, 546, 668. 95
144A
MOLINA HEALTHCA
6.25% 01/15/33 6, 295, 000. 00 6, 273, 093. 40
144A
0
MOOG INC 4. 25% 1, 720, 000. 00 1, 660, 935. 20
12/15/2027 144A
0
MOZART DEBT 3. 875% 13, 065, 000. 00 12, 220, 217. 10
04/01/29 144A
VPT OPER PARTNE 3, 035, 000. 00 1,981, 551. 50
3.5% 03/15/31
MPT OPER PARTNE 7,985, 000. 00 8,162, 746. 10
8.5% 02/15/32 144A
MPT OPER PARTNER 11, 630, 000. 00 10, 147, 175. 00
5% 10/15/27
MPT OPER
PARTNERSHIP 8, 370, 000. 00 6, 278, 002. 20
LP/CORP 4
0
MSCIINC 4 13, 690, 000. 00 13,017, 821. 00
11/15/29 144A
0
MTGA/MS DIG 8. 25% 7,965, 000. 00 8,125, 574. 40
4/15/30 144A
MURPHY OIL USA
3.75% 02/15/31 13, 610, 000. 00 12, 318, 683. 20
144A
0,
NABORS IND 8. 875% 2,925, 000. 00 2, 066, 395. 50
8/15/31 144A
0,
NABORS INDS 7. 5% 19, 175, 000. 00 16, 041, 805. 00
1/15/28 144A
0
NATION STAR 7. 125% 8, 000, 000. 00 8, 324, 560. 00
2/1/32 144A
0
NCL CORP 5. 875% 6, 415, 000. 00 6,394, 792. 75
02/15/27 144A
0
NCL CORP 7. 75% 5,710, 000. 00 5,979, 397. 80
02/15/29 144A
NCL CORPLTD 5. 875 244, 000. 00 243, 770. 64
03/15/26 144A
NCL FINANCE LTD
6. 125% 03/15/28 2,075, 000. 00 2,075, 498. 00
144A
NEPTUNE BID US 18, 710, 000. 00 17, 166, 425. 00
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9.29% 4/29 144A

NESCO HOLDING 5. 5%

3, 975, 000. 00 3,742, 502. 25
04/15/29 144A
NEW COTAT LLC CONV 6. 578, 602. 27 6, 775, 302. 43
5% 2/24/27

0
NEW FORT NEW $ 12% 31,971, 576. 00 11, 604, 722. 93
11/29 144A

0,
NEW GOLD 6. 875% 7. 675, 000. 00 7,758, 427. 25
04/01/32 144A
NEWELL BRANDS INC 6. 905, 000. 00 6, 523, 636. 85
6. 375% 05/30
NEWELL BRANDS INC 5. 295, 000. 00 4,959, 561. 75
6. 625% 05/32
0

NEXSTAR 5. 625% 6., 745, 000. 00 6,715, 929. 05
7/15/27 144A
NEXTERA ENGY OP 9, 005, 000. 00 9, 336, 384. 00
8.375% 01/15/31
NEXTERA ENGY OP 7. 685, 000. 00 7,954, 743. 50
8.625% 03/15/33
NEXTERA ENRGY 5. 000, 000. 00 5, 044, 550. 00
7.25% 01/29 144A

0
NORTHERN OIL 8. 75% 5. 320, 000. 00 5,302, 763. 20
06/31 144A
NOVA CHEM CORP
4.25% 05/15/29 6, 005, 000. 00 5, 728, 409. 70
144A

0,
NOVA CHEM CORP 7% 5. 465, 000. 00 5,702, 017. 05
12/01/31 144A

0,
NOVA CHEM CORP 9% 9, 060, 000. 00 9,712, 138. 80
02/15/30 144A
NRG ENERGY INC
3. 875% 02/15/32 265, 000. 00 239, 271. 15
144A

0
NRG ENERGY INC 6% 12, 350, 000. 00 12, 226, 006. 00
02/01/33 144A
NRG ENERGY INC
6.25% 11/01/34 12, 350, 000. 00 12, 311, 591. 50
144A
NTH OIL & GAS
8.125% 03/01/28 7,995, 000. 00 8,012, 908. 80
144A
OCCIDENTAL PETE 1, 985, 000. 00 1, 344, 619. 15
4.5% 07/15/44
OCCIDENTAL PETE 9. 405, 000. 00 2,182, 850. 15
6.2% 03/15/40
OCCIDENTAL PETE 14, 537, 000. 00 15, 571, 307. 55
7.5% 05/01/31
OCCIDENTAL
PETROLEUM 4. 4% 4, 275, 000. 00 2,950, 049. 25
4/46
OLYMPUS WATER 3, 440, 000. 00 3,484, 823. 20
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7.125% 10/01/27
144A

OLYMPUS WTR 9. 75%
11/15/28 144A

5, 250, 000.

00

5,501, 422.

50

ON SEMICONDUCT
3.875% 09/01/28
144A

6, 575, 000.

00

6, 250, 458.

00

ONE SKY FLIGHT
8.875% 12/15/29
144A

5,695, 000.

00

5, 784, 183.

70

ONEMAIN FIN 7. 125%
11/15/31

6, 135, 000.

00

6, 235, 491.

30

ONEMAIN FIN 9%
01/15/29

10, 000, 000.

00

10, 460, 800.

00

ONTARTIO GAMING 8%
08/01/30 144A

2,720, 000.

00

2,640, 113.

60

OPAL BIDCO 6. 5%
03/31/32 144A

30, 680, 000.

00

30, 610, 049.

60

OPEN TEXT 4. 125%
2/15/30 144A

7,655, 000.

00

7, 105, 600.

65

OPEN TEXT CO 6. 9%
12/1/27 144A

3,970, 000.

00

4, 082, 986.

20

OPEN TEXT CORP
3.875% 12/01/29
144A

3, 355, 000.

00

3, 110, 990.

85

OPEN TEXT HOLDI
4.125% 12/01/31
144A

4, 655, 000.

00

4, 193, 084.

35

ORGANON F 4. 125%
04/30/28 144A

6, 615, 000.

00

6, 129, 260.

55

ORGANON FINAN
5.125% 04/30/31
144A

6, 600, 000.

00

5, 506, 908.

00

0T MIDCO 10%
02/15/30 144A

9, 170, 000.

00

7,347, 554.

20

OUTFRONT MED
7.375% 02/15/31
144A

12, 500, 000.

00

13, 138, 250.

00

PACIFIC GAS & ELEC
3.95% 12/47

5, 170, 000.

00

3,477, 238.

60

PACIFIC GAS &ELE
3.75% 8/15/42

855, 000.

00

588, 966.

75

PANTHER 7. 125%
6/1/31 144A

9, 595, 000.

00

9, 894, 747.

80

PAPA JOHNS IN
3.875% 09/15/29
144A

1, 830, 000.

00

1,702, 211.

10

PARK INTERMEDIA 7%
2/1/30 144A

4, 015, 000.

00

4, 043, 345.

90

PATRICK INDU
6.375% 11/32 144A

11, 970, 000.

00

11, 747, 118.

60
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PBF HLD LLC/CRP 18, 360, 000. 00 17, 694, 633. 60
9.875% 03//30 144A
0
PBF HLD LLC/FIN 6% 9. 890, 000. 00 9, 186, 128. 70
02/15/28
PBF HLD LLC/FIN
7.875% 08/31/30 12, 085, 000. 00 10, 735, 951. 45
1447
PENNYMAC FIN
6. 875% 02/15/33 9, 205, 000. 00 9, 205, 000. 00
1447
0
PERFORMANCE 5. 5% 13, 405, 000. 00 13, 327, 519. 10
10/15/27 144A
PERFORMANCE FO
4. 25% 08/01/29 2, 925, 000. 00 2,778, 516. 00
1447
PERFORMANCE FO
6. 125% 09/15/32 12, 020, 000. 00 12, 065, 676. 00
1447
0,
PERMIAN RES 6. 25% 16,495,000.00 | 16,226, 956. 25
02/01/33 144A
0
PERMIAN RES 7% 14, 420, 000. 00 14, 722, 675. 80
01/15/32 144A
0,
PGEE 4. 55% 95, 676,500.00 | 24, 687, 954. 75
07/01/30
0,
PGEE 4. 95% 40, 141,500.00 | 31,022, 555. 44
07/01/50
0,
PG&E CORP 5% 7, 060, 000. 00 6, 886, 253. 40
07/01/28
0,
PG&E CORP 5. 25% 19, 645, 000. 00 18, 981, 588. 35
07/01/30
0
PG&E CORP 7. 375% 5. 548, 000. 00 5., 455, 625. 80
03/15/55
0,
PIKE CORP 5. 5% 18, 495,000. 00 | 18, 277, 868. 70
9/01/28 144A
0
POST HLDGS 6. 25% 5. 620, 000. 00 5, 529, 405. 60
10/15/34 144A
0
POST HLDGS 6. 25% 16, 025, 000. 00 16, 193, 903. 50
2/15/32 144A
POST HLDGS IN 1, 416, 000. 00 1,333, 348. 08
4.625% 4/30 144A
PRIMO WATER HO 14, 355,000.00 | 14,363, 900. 10
6. 25% 4/29 144A
0
QORVO INC 4. 375% 3, 915, 000. 00 3,733, 539. 75
10/15/29
QUIKRETE HLDG 12,295,000.00 | 12, 404, 302. 55
6. 375% 3/32 144A
QUIKRETE HLDG 12,295,000.00 | 12, 384, 384. 65
6. 75% 03/33 144A
0
RADIATE HOLDC 4. 5% 14, 100, 000, 00 12, 090, 750. 00
9/15/26 144A
RADIATE HOLDC 6. 5% 5, 870, 000. 00 3,727, 450. 00
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9/15/28 144A

RADIOLO PIK

4, 333, 978. 00 4, 365, 431. 18
8. 5%/VAR 1/29 144A
RAND PARENT LLC 15, 785, 000. 00 15, 121, 872. 15
8.5% 02/15/30 144A
0
REALOGY GR 5. 25% 11, 655, 000. 00 9,094, 513. 05
04/15/30 144A
REALOGY GROUP
5.75% 01/15/29 12, 845, 000. 00 10, 375, 034. 95
144A
0,
RFNA LP 7. 875% 4, 575, 000. 00 4,552, 125. 00
02/15/30 144A
0
RITCHIE BR 6. 75% 10, 000, 000. 00 10, 177, 800. 00
03/15/28 144A
0
ROBLOX CO 3.875% 93,760, 000. 00 21, 964, 932. 00
05/01/30 144A
0
ROYAL CARI 5. 375% 4, 325, 000. 00 4, 329, 887. 25
7/15/27 144A
0
ROYAL CARIBB 6. 25% 7,335, 000. 00 7. 408, 350. 00
03/32 144A
ROYAL CARIBBEAN
4.25% 07/01/26 9, 705, 000. 00 9, 605, 232. 60
144A
ROYAL CARIBBEAN 9, 590, 000. 00 9,601, 891. 60
5.5% 08/31/26
0
ROYAL CARIBBEAN 6% 18, 440, 000. 00 18, 487, 390. 80
02/33 144A
RYAN SPECTALTY 4, 015, 000. 00 3,983, 161. 05
5. 875% 08/01/32
0,
SABLE 7.125% 10, 245,000.00 | 10, 075, 957. 50
10/15/32 144A
0
SABRE GLBL 11.125% 5. 755, 000. 00 5, 783, 775. 00
07/30 144A
SALLY HOLDINGS 12, 845, 000. 00 12, 976, 019. 00
6.75% 3/1/32
SBA COMM CORP 3, 095, 000. 00 2,861, 575. 10
3.125% 02/01/29
SBA COMMUNTICATI 10, 425. 000. 00 10, 176, 572. 25
3.875% 02/27
0,
SCIH SALT 4. 875% 91, 460, 000. 00 20, 740, 017. 00
05/01/28 144A
0,
SCIH SALT 6.625% 3,900, 000. 00 3,810, 456. 00
05/01/29 144A
0
SCOTTS MIRACLE 4% 3. 370, 000. 00 3,009, 544. 80
04/01/31
SCRIPPS ESC 11
5.375% 01/15/31 2, 450, 000. 00 1,672, 125. 00
144A
SCRIPPS ESCRO 4, 310, 000. 00 3, 689, 360. 00
5.875% 7/27 144A
SEAGATE HDD 8. 25% 4, 485, 000. 00 4,784, 956. 80
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12/29

SEAGATE HDD CAY

2, 500, 000. 00 2,377, 650. 00
4.091% 6/1/29
SEAGATE HDD CAY 5. 520, 000. 00 5, 384, 208. 00
5.75% 12/01/34
SEAGATE HDD CAY 8. 730, 000. 00 9,292, 735. 80
8.5% 07/15/31
0
SEAGATE T 5.875% 5, 500, 000. 00 5, 482, 620. 00
07/30 144A
0
SEALED AIR 6. 125% 6, 375, 000. 00 6, 421, 856. 25
2/1/28 144A
0,
SEALED AIR 7.25% 10, 575, 000. 00 11, 005, 402. 50
2/15/31 144A
SEASPAN CORPORA 8. 005, 000. 00 7,411, 749. 45
5.5% 08/01/29 144A
SENSATA TECH 5, 375, 000. 00 5, 408, 970. 00
6.625% 7/32 144A
0
SENSATA TECHNOL 4% 91, 195, 000. 00 19, 800, 792. 90
04/15/29 14
SERVICE CO INTL 3. 060, 000. 00 3,006, 021. 60
5.125% 6/1/29
0
STRIUS XM R 4.125% 4, 755. 000. 00 4, 282, 733. 40
7/1/30 144A
0
STRIUS XM RADIO 5% 8. 735. 000. 00 8, 630, 791. 45
8/1/27 144A
0
SITIO ROYAL 7.875% 16, 891, 000. 00 17, 440, 126. 41
11/28 144A
SMYRNA READY MI 90, 000, 000. 00 20, 702, 600. 00
8.875% 11/15 144A
0,
SNAP INC 6. 875% 6, 015, 000. 00 6, 088, 082. 25
03/01/33 144A
SOUTHWESTERN EN 4, 720, 000. 00 4, 422, 404. 00
4.75% 02/01/32
SOUTHWESTERN EN 5. 265, 000. 00 5, 240, 149. 20
5.375% 02/29
SPA HOLDINGS 3, 985, 000. 00 3, 758, 054. 25
4.875% 2/28 144A
SPIRIT LOYAL PIK 5. 984, 685. 00 4,757, 824. 57
VAR 3/30 144A
0
SPRINGLEAF CORP 4% 6, 100, 000. 00 5, 486, 584. 00
09/15/30
SPRINGLEAF FIN CRP 9, 765, 000. 00 9,899, 171. 10
7.125% 3/26
SS&C TECHNOLOGT 91, 920, 000. 00 921, 654, 373. 40
6.5% 6/32 144A
0
STAPLES 10. 75% 8, 650, 000. 00 7,819, 600. 00
09/01/29 144A
STATION CAS LLC
4.625% 12/01/31 7, 800, 000. 00 7,071, 168. 00
144A
STATION CAS LLC 11, 185, 000. 00 11, 196, 185. 00
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6. 625% 03/15/32
144A

STUDIO CITY 6. 5%

9, 585, 000. 00 9, 297, 450. 00
1/15/28 144A
0,
STUDIO CITY CO 7% 5. 135, 000, 00 5. 133, 973. 00
02/27 144A
SUMITOMO MITSUT 19,975,000.00 | 11,877, 290. 00
6. 45%/VAR PERP
0,
SUNNOVA E 5. 875% 13, 351, 000. 00 4,163, 776. 37
09/01/26 144A
SUNOCO LP/CORP 4, 765, 000. 00 4, 549, 955. 55
4.5% 05/15/29
0,
SUNOCO LP /CORP 6% 9. 955, 000. 00 9,951, 217. 10
04/15/27
0,
SUNOCO LP 7 14, 425, 000. 00 14, 799, 761. 50
09/15/28 144A
0,
SUNOCO LP 7. 25% 6, 565, 000. 00 6, 820, 378. 50
05/01/32 144A
0,
SYNAPTICS INC 4% 2, 730, 000. 00 9. 524, 431. 00
06/15/29 144A
0,
TALLGRASS LP 6% 5, 145, 000. 00 4,937, 707. 95
12/31/30 144A
TAYLOR MORRISON 7. 155, 000. 00 7,175, 391. 75
CMNTY,/ MONARCH
0
TEMPUR SEALY 4% 5. 280, 000. 00 4, 946, 304. 00
04/15/29 144A
0
TENET HEALTH 4. 25% 14,290,000.00 | 13, 666, 527. 30
6/1/29 144A
TENET HEALTH 14, 020,000, 00 | 13, 338, 487. 80
4.375% 1/30
TENET HEALTH 15, 635,000.00 | 15, 623, 899. 15
6. 125% 10/28
TENET HEALTH 8, 165, 000. 00 8, 256, 692. 95
6. 125% 6/30
0,
TENET HEALTH 6. 75% 5, 290, 000, 00 5. 434, 364. 10
5/31
TENET HEALTH 795, 000. 00 760, 474. 25
6.875% 11/15/31
TENET HEALTHCARE 13,060, 000.00 | 13,084, 814. 00
6. 25% 2/1/27
0,
TEVA PH FIN NV 6% 11, 005,000.00 | 10,979, 468. 40
12/01/32
TEVA PH FIN NV 4, 735, 000. 00 5,093, 108. 05
7.875% 08/31/29
TEVA PHARMA 11 15,625,000.00 | 15,591, 875. 00
5. 75% 12/01/30
0,
TGS ASA 8. 5% 6, 390, 000. 00 6, 431, 535. 00
01/15/30 144A
0,
TKC HOLDIN 10. 5% 16,940, 000.00 | 17,235, 603. 00
05/15/29 144A
TKC HOLDINGS 18, 145, 000. 00 18, 051, 916. 15
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6.875% 5/28 144A

TOPS MARKETS CORP

20, 640, 000. 00 —
ESCROW
0
. 4,735, 000. 00 4,924, 778. 80
11/15/29 144A
0,
TRANSDIGM 6. 375% 34, 520, 000. 00 34, 045, 004. 80
05/31/33 144A
TRANSDIGI IN 10, 000, 000. 00 10, 307, 900. 00
7.125% 12/31 144A
TRANSDIGI INC 20, 310, 000. 00 19, 538, 220. 00
4.625% 01/15/29
TRANSDIGH INC 3, 000, 000. 00 2, 887, 410. 00
4.875% 05/01/29
0,
TRANSDIGM INC 5. 5% 27,775, 000. 00 27,774, 444. 50
11/15/27
0,
TRANSDIGM INC 6% 6, 150, 000. 00 6, 096, 495. 00
01/15/33 144A
TRANSDIGM INC
6.375% 03/01/29 11, 950, 000. 00 12, 081, 211. 00
144A
TRANSDIGM INC
6.625% 03/01/32 9, 040, 000. 00 9, 174, 244. 00
144A
TRANSDIGI INC 29, 660, 000. 00 30, 030, 750. 00
6. 75% 8/28 144A
TRANSDIGM INC
6.875% 12/15/30 16, 950, 000. 00 17,379, 174. 00
144A
0,
TRANSOCEAN 8. 375% 3,289, 714. 29 3,307,676. 13
02/28 144A
(v
TRANSOCEAN 8. 75% 4, 880, 000. 00 4,883, 123. 20
02/15/30 144A
TRANSOCEAN INC
8.25% 05/15/29 3, 055, 000. 00 2,718, 705. 60
144A
TRANSOCEAN. INC 6, 060, 000. 00 5, 154, 090. 60
8.5% 05/15/31 144A
0,
TREEHOUSE FOODS 4% 1, 800, 000. 00 1, 628, 496. 00
09/01/28
TRL POINTE GROUP 1, 630, 000. 00 1,618, 296. 60
5.7% 06/15/28
TRIDENT 1P1 HLD 2, 455, 000. 00 2,573,822. 00
12.75% 10/28 144A
0
TRONOX INC 4. 625% 5, 040, 000. 00 4,147, 970. 40
03/15/29 144A
0
TTM TECH INC 4% 5, 085, 000. 00 4,787, 832. 60
03/01/29 144A
(v
TULLOW OT 10. 25% 10, 017, 000. 00 8, 565, 035. 85
05/15/26 144A
0,
UBER TECH T 7. 5% 3, 159, 000. 00 3,188, 473. 47

09/15/27 144A

_89_




UBER TECH INC 4.5% |  31,340,000.00 | 30,681, 233.20
08/15/29 1447
UBER TECH INC
6. 25% 01/15/28 4, 435, 000. 00 4,461, 521. 30
144A
0
UKG INC 6. 875% 7,000, 000. 00 7,225, 400. 00
02/01/31 1447
UNITED ATRLIN
4.625% 04/30/29 3, 645, 000. 00 3,447, 222. 30
1447
UNTTED
RENTALG. 125% 03/34 |  15,005,000.00 | 15, 121, 738.90
1447
0,
UNITL GRP/UNL 6% 14, 240, 000. 00 | 12,789, 513. 60
01/15/30 1447
UNITI/FIN 4. 75!
/ k 4, 490, 000. 00 4, 342, 368. 80
04/15/28 1447
UNTTL/FIN/CSL 10, 268, 000. 00 | 10,874, 633. 44
10. 5% 2/28 144A
0
UNTTI/FIN/CSL 6. 5% 7,695, 000. 00 7,097, 483. 25
02/15/29 1447
0,
UNIVISION 6. 625% 10, 585,000. 00 | 10, 553, 245. 00
06/01/27 1447
UNTVISTON COM
7. 375% 06/30/30 7, 630, 000. 00 7,047, 525. 80
1447
UNTVISTON COMM 8
y - 33,980,000.00 | 33,739, 421. 60
08/28 144A
UNTVISTON CO
Y - 25,845,000.00 | 24, 638, 296. 95
8.5% 5/31/31 144A
0
US TOODS 6. 875% 17,090, 000.00 | 17,518, 446. 30
09/15/28 144A
0
US FOODS 7. 25% 8, 545, 000. 00 8, 928, 670. 50
01/15/32 1447
0
US TOODS INC 4.75% 7, 250, 000. 00 7, 062, 225. 00
02/15/29 1447
Ush CONPRESSI 19, 840,000.00 | 19,937, 811. 20
7.125% 3/29 144A
0
VALLOUREC SA 7. 5% 5, 635, 000. 00 5, 869, 359. 65
04/32 144A
0
VENTURE GBL 3. 875% 7,980, 000. 00 7,334, 577. 60
8/29 144A
0
VENTURE GBI 4. 125% 2, 485, 000. 00 2,224, 671. 40
8/31 144A
0,
VENTURE GLOBL 7. 5% 6, 170, 000. 00 6, 394, 958. 20
05/01/33 144A
VENTURE GLOBL
7.75% 05/01/35 6, 305, 000. 00 6, 558, 902. 35
1447
VERTIV GROUP 6, 290, 000. 00 6, 073, 246. 60

4.125% 11/15/28
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144A

VICT PROPERT 3. 75%

4, 530, 000. 00 4, 434, 099. 90
02/27 144A
’ 0
VICTORIA'S 4. 625% 3, 640, 000, 00 3. 340, 246. 00
07/29 144A
0,
VIKING CRUL 9. 125% 2, 740, 000, 00 5,943, 773. 80
07/31 144A
VIPER ENERGY 20, 000, 000. 00 | 20, 942, 200. 00
7.375% 11/31 144A
0,
VIRIDIEN 10% 1, 880, 000. 00 1, 800, 532. 40
10/15/30 1447
VISTAJET MAL/XO
6.375% 02/01/30 9, 445, 000. 00 8, 384, 893. 20
144A
VISTRA OP CO 5, 626, 000. 00 5, 615, 085. 56
5. 625% 02/27 144A
VISTRA OPERAT 20,730, 000. 00 | 21, 818, 325. 00
7.75% 10/31 144A
0,
VZ SECURED FINA 8% | oo o 000 o0 | 13, 148, 840. 40
01/15/32 14
0,
WALKER & D 6.625% 4, 680, 000. 00 4,727, 548. 80
4/01/33 1447
0
WALTER ENERGY 9.5% | . o0 o000 _
10/19 144A
0,
WASH MULT 5. 75% 3, 610, 000. 00 3. 589, 350. 80
4/15/26 1447
0
WAYFAIR LLC 7. 25% 6, 090, 000, 00 5. 874, 779. 40
10/31/29 144
WEEKLEY HOMES L 5. 460, 000, 00 9. 347, 430. 40
4.875% 09/15/28
WELLSFARGO 15, 350, 000. 00 16, 420, 355. 50
7.625%/VAR PERP
WESCO DISTRIBUT
6. 625% 03/15/32 20, 065, 000. 00 20, 458, 875. 95
144A
0
WINDSTREAM 8. 25% 15,405, 000.00 | 15,969, 593. 25
10/01/31 1447
WOLFSPEED INC CV 13, 225, 000. 00 1, 983, 750. 00
1. 875% 12/29
WOLFSPEED PIK 10,965,841.00 | 10, 554, 621. 95
11.875% 6/30 144A
0,
WR GRACE 4.875% 6. 725, 000. 00 6,581, 421. 25
06/15/27 144A
WR GRACE HLD 11,435,000.00 | 11,572, 334. 35
7.375% 3/31 144A
WR GRACE HLG 5, 070, 000. 00 4, 447, 454. 70
5. 625% 08/29 144A
WYNN' RESORTS 14, 335,000. 00 | 14, 934, 059. 65
7.125% 2/31 144A
YUM BRANDS INC 5, 800, 000. 00 5, 459, 540. 00

4.625% 01/31/32
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01/15/2030 144

ZEBRA TECHNOLOG 9, 175, 000. 00 9, 316, 019. 75
6.5% 5/32 144A

ZIGGO BOND CO

5.125% 02/28/30 2, 840, 000. 00 2,420, 134. 40
144A

21660 BV 4. 875% 4,150, 000. 00 3,772, 640. 50

TAUT e Ky NG 5, 652, 558, 135. 56 | 5, 322, 958, 109. 65

(763, 099, 274, 600)

s &t 763, 099, 274, 600
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SAHERE S | ACRISURE TERM B6 100. 12 99. 07
447, 404. 57 A4,693.28 | —
TAYT . 1LN 11/06/30 C1 447,959, 35 443, 266. 07
v AIR CONTROL T B 100. 37 99. 43
12,437,172.73 A117,055.82 | —
1LN 07/16/31 C1 12, 484, 331. 63 12, 367, 275. 81
AMERICAN AIR TERM 99. 00 100. 37
570, 000. 00 7,837.50 | —
B 1LN 5/7/32 564, 300. 00 572, 137.50
ANGUS CHEMICAL TM 100. 16 97. 37
566, 950. 00 A15,817.90 | —
1LN 11/04/27 C1 567, 885. 46 552, 067. 56
ANGUS CHEMICAL TM 100. 06 97. 33
11, 163, 344. 47 A\304,536.04 | —
B 1LN 11/27 C1 11, 170, 154. 11 10, 865, 618. 07
APPLIED SYSTEMS TM 102. 76 102. 20
100, 000. 00 Ab68.00 | —
2LN 02/32 C1 102, 768. 00 102, 200. 00
APPLIED SYSTEMS TM |20, 415, 982. 12 100. 67 100. 28 A80,234.81 | —
B 1LN 02/31 C1 20, 553, 585. 83 20,473, 351. 02
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ARXIS ™ B 1LN 99. 87 99. 21
6, 305, 172. 42 A41,361.93

02/26/32 C1 6, 297, 290. 95 6, 255, 929. 02

ARXIS ™ B 1LN 99. 87 99. 21
6, 305, 172. 42 A\41,361.93

02/26/32 C2 6, 297, 290. 95 6, 255, 929. 02

ASCEND LEARNING TM 99. 44 98. 62
305, 629. 14 AN2,521. 44

2LN 11/29 C1 303, 948. 17 301, 426. 73

ASSETMARK FINANCI 100. 51 99. 83
1, 236, 900. 00 A8, 472. 77

T™ 1LN 09/31 C1 1,243, 307. 14 1,234, 834. 37

ASURION T™M B10 1LN 99. 83 99. 25
9, 243, 000. 00 A\b4, 256. 41

8/19/28 C1 9, 227,933. 91 9,173,677.50

ATHENAHEALTH T™ B 100. 29 99. 55
6, 136, 546. 71 A45,717.27

1LN 02/15/29 C1 6, 154, 894. 98 6,109, 177. 71

BASS PRO TERM B 100. 35 99. 35
6, 030, 138. 64 B0, 421. 99

1LN 01/23/32 C1 6,051, 364. 72 5,990, 942. 73

BASS PRO TERM B 98. 62 99. 35
12, 725, 000. 00 92, 256. 25

1LN 01/23/32 C1 12, 550, 031. 25 12, 642, 287. 50

BAUSCH HLTH TM B 97.50 95. 18
31, 220, 000. 00 AT21, 806. 40

1LN 10/08/30 C1 30, 439, 500. 00 29,717, 693. 60

BAYER ENVIR SCI 100. 38 99.61
6, 140, 675. 04 A\A47,651. 64

TERM 1LN 10/29 C1 6, 164, 439. 45 6,116, 787. 81

COMMSCOPE INC TM 102. 00 100. 01
12, 215, 000. 00 A242,712.05

1LN 12/17/29 12, 459, 300. 00 12, 216, 587. 95

CONSOLIDATED EN TM 94. 77 91.54
8, 919, 900. 00 288, 737. 17

B 1LN 11/30 C1 8,454, 192. 02 8, 165, 454. 85

COTIVITI INC TERM 100. 81 99. 93
9, 010, 000. 00 /T8, 837. 50

1LN 05/01/31 C1 9, 083, 251. 30 9, 004, 413. 80

COTIVITI ™ B 1LN 100. 06 99. 43
2,252, 306. 88 A14,031. 87

05/01/31 C1 2,253, 680. 78 2,239, 648. 91

COX MEDIA TERM B2 94. 75 95. 93
3, 248, 480. 00 38,591. 94

1LN 06/29 C1 3,077, 934. 80 3,116, 526. 74

COX MEDIA TERM B2 94. 37 95. 93
4, 920, 000. 00 76, 899. 60

1LN 06/29 C1 4, 643, 250. 00 4,720, 149. 60

COX MEDIA TERM B2 89.12 95. 93
12,513, 883. 48 852, 946. 30

1LN 06/29 C1 11, 152, 623. 23 12, 005, 569. 53

COX MEDIA TERM B2 94. 62 95. 93
1, 170, 000. 00 15, 362. 10

1LN 06/29 C1 1,107, 112. 50 1,122, 474. 60

CSC SERVICEWORKS 84.24 85. 16
18, 295, 902. 28 168, 139. 34

™ B 1LN 3/28 C1 15, 413, 931. 75 15, 582, 071. 09

DEL MONTE TM 1LN 97. 24 92.75
5,515, 728. 74 A\248, 207. 29

SPR PRI 08/28 C1 5, 364, 045. 69 5,115, 838. 40

DEL MONTE TM 2LN 59. 09 57.87
8,774, 421. 14 A107,311. 17

SPR PRI 08/28 Cl 5, 185, 507. 40 5,078, 196. 23

DEL MONTE TM 2LN 59. 09 57.87
1,424, 078. 86 A17,416. 48

SPR PRI 08/28 (2 841, 602. 12 824, 185. 64
DEL MONTE TM FLFO 4,615, 245. 85 89. 69 92.75 140, 894. 22
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B PIK 08/28 C1 4,139, 746. 30 4, 280, 640. 52
ECHO GLOBAL LOGIS 100. 00 100. 00
1, 915, 000. 00 -
T™ 2LN 10/28 Cl1 1, 915, 000. 00 1, 915, 000. 00
ELLUCIAN T™M 2LN 99. 75 101. 00
3, 895, 000. 00 48, 687. 50
11/15/32 C1 3, 885, 262. 50 3, 933, 950. 00
ENSEMBLE HEALTH TM 99. 50 100. 03
565, 000. 00 3,039.70
B 1LN 08/29 C1 562, 175. 00 565, 214. 70
EXAMWORKS TERM B 100. 50 100. 05
585, 000. 00 A2,632.50
1LN 11/01/28 C1 587, 925. 00 585, 292. 50
FINASTRA
100. 00 99. 90
TSFR3M+725 1LN 499, 333. 58 A499. 34
499, 333. 58 498, 834. 24
09/29 Cl1
FINASTRA
100. 00 99. 90
TSFR3M+725 1LN 21, 380, 555. 58 A21, 380. 56
21, 380, 555. 58 21, 359, 175. 02
09/29 Cl1
FRST EAGLE TERM B 100. 10 99. 92
672, 498. 95 A1, 176.87
1LN 2/1/27 C1 673, 198. 34 672, 021. 47
GRAFTECH TM NEW $§ 95. 67 99. 18
1,007, 631. 59 35,362. 12
1LN 12/29 C1 964, 087. 50 999, 449. 62
HERSCHEND ENTER 1 99. 75 100. 20
465, 000. 00 2,129.70
TERM 05/32 463, 837. 50 465, 967. 20
HUB INTERNA TERM B 100. 61 99. 97
4,702. 65 A30.19
1LN 6/20/30 C1 4,731.57 4,701. 38
HUB INTERNA TERM B 100. 61 99. 97
1,871, 654. 01 A12,034.73
1LN 6/20/30 C6 1, 883, 183. 39 1,871, 148. 66
HUNTER DOUGLAS TM 99. 92 98. 02
3,035, 748. 75 A57,891.73
B 1LN 01/32 C1 3,033, 563. 01 2,975,671. 28
INTERNET BRANDS TM 100. 00 96. 71
9, 140, 721. 52 A301, 095. 37
B 1LN 04/28 C1 9, 141, 361. 37 8, 840, 266. 00
INTERNET BRANDS T™ 96. 12 91. 98
458, 850. 00 A19,000. 98
B 1LN 12/31 441, 069. 56 422, 068. 58
INTERNET BRANDS TM 96. 12 91. 98
1,675, 800. 00 /69, 394. 88
B 1LN 12/31 1,610, 862. 75 1, 541, 467. 87
INTERNET BRANDS TM 96. 50 91. 98
4,877, 775. 00 220, 280. 33
B 1LN 12/31 4,707, 052. 88 4, 486, 772. 55
INTERNET BRANDS TM 97.75 91. 98
6,873, 318. 68 A396,521. 75
B 1LN 12/31 C1 6, 718, 875. 20 6, 322, 353. 45
INTERNET BRANDS TM 98. 14 92. 06
6, 535, 000. 00 A397,131.95
B 2LN 02/29 C1 6,413, 449. 00 6,016, 317. 05
KASEYA TERM 2LN 99. 50 99. 09
2,955, 000. 00 A11,997. 30
03/20/2033 C1 2,940, 225. 00 2,928, 227.70
LUMEN T™ B1 1LN 96. 74 95. 81
22,926, 717. 44 AN213,447.74
SPR PRI 04/29 22,181, 599. 12 21,968, 151. 38
LUMEN T™M B2 1LN 96. 62 95. 51
3,127, 050. 65 A\34,679.00
SPR PRI 04/30 C1 3,021, 512. 69 2, 986, 833. 69
NEPTUNE BID US 1 |31, 884, 300.00 91. 41 91.28 A42,724. 96

_94_




TERM B 04/29 C1 29, 147, 032. 84 29, 104, 307. 88

NEW FORTR ™™ B 1LN 46. 12 49. 72
4, 600, 000. 00 166, 014. 00

10/28 2,121, 520. 00 2,287,534. 00

NEW FORTR TM B 1LN 92. 00 49.72
12, 255, 000. 00 A5, 180, 311. 05

10/28 C1 11, 274, 600. 00 6, 094, 288. 95

NEW FORTR TM B 1LN 71.50 49.72
1, 375, 000. 00 A299, 351. 25

10/28 C1 983, 125. 00 683, 773. 75

NIELSEN HOLDING TM 91. 45 91. 03
9, 408, 000. 00 /A\38,949. 12

A 1LN 10/28 C1 8,603, 616. 00 8, 564, 666. 88

NORTHEAST GROCE TM 100. 24 99.91
2,751, 875.00 A9, 108. 71

B 1LN 12/28 Cl1 2,758, 699. 65 2,749, 590. 94

OMNIA PARTNERS TM 100. 52 100. 11
791, 462. 21 A3, 260. 83

1LN 7/19/30 C1 795, 641. 13 792, 380. 30

OMNIA PARTNERS TM 100. 53 100. 11
141, 499. 53 A\b85. 82

1LN 7/19/30 C3 142, 249. 48 141, 663. 66

OPAL LLC 1 TERM B 99. 50 99. 93
6, 135, 000. 00 26, 871. 30

04/32 6, 104, 325. 00 6, 131, 196. 30

OWENS & MINOR T™M B 95. 00 98.91
3, 480, 000. 00 136, 311. 60

1LN 04/02/30 3, 306, 000. 00 3,442, 311. 60

PRIMO BRANDS TM B 100. 52 100. 04
15, 736, 210. 87 A6, 320. 62

1LN 03/28 C1 15, 819, 455. 42 15, 743, 134. 80

QLIK T™M 2LN 99. 50 97. 50
3, 195, 000. 00 63, 900. 00

11/22/32 C1 3,179, 025. 00 3, 115, 125. 00

REGAL CINEWORLD TM 99. 00 99.70
7,401, 450. 00 52,032.19

B 1LN 10/31 C1 7,327, 435. 50 7,379, 467. 69

SANCHEZ DIP ROLL — —
1, 489, 000. 00 -

UP TL 5/11/20 Cl1 - -

SANCHEZ TERM 1LN - -
1,814, 338. 93 —

DIP 05/11/20 C1 — —

SANCHEZ TERM 1LN — —
1,638, 087. 99 -

DIP 05/11/20 C2 — -

SFR TERM B14 1LN 81. 56 91. 50
15, 123, 064. 08 1,503, 081. 34

08/15/28 C1 12, 334, 522. 29 13, 837, 603. 63

SHEARER’ S FOODS TM 100. 41 99. 97
528, 150. 51 A2, 360. 84

B 1LN 02/31 C1 530, 363. 46 528, 002. 62

SHEARER’ S FOODS TM 100. 42 99. 97
439, 549. 18 A1,973.16

B 1LN 02/31 C2 441, 399. 26 439, 426. 10

SOFTBANK SVF 11 100. 00 99. 75
15, 886, 213. 74 A39, 715. 54

TERM 1LN 12/25 C1 15, 886, 213. 74 15, 846, 498. 20

SUBCOM TERM B 1LN 101. 09 100. 15
1, 806, 350. 00 A16,907. 44

01/30/2031 C1 1,826, 075. 34 1, 809, 167. 90

SUNSOURCE TERM 1LN 100. 34 97. 60
2,757, 150. 00 A\T5,490. 77

03/25/31 C1 2,766, 579. 45 2,691, 088. 68

TKC HOLDINGS TERM 98. 00 100. 12
1, 710, 038. 22 36, 338. 30

1LN 05/15/28 C1 1,675, 837. 46 1,712, 175.76
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TKC HOLDINGS TERM 1, 180, 000. 00 97.75 100. 12 28, 025. 00

1LN 05/15/28 C1 1, 153, 450. 00 1, 181, 475. 00

TKC HOLDINGS TERM 100. 00 100. 12
4,022, 568. 24 5,028. 21

ILN 05/15/28 C1 4,022, 568. 24 4,027, 596. 45

TOPGLF CLL TERM B 99. 43 97. 18
1, 113, 900. 00 25, 040. 47

1LN 03/09/30 C1 1,107, 617. 60 1,082, 577. 13

TORY BURCH TERM B 99. 78 98. 02
2,924, 050. 60 Ab1, 726. 46

1LN 04/14/28 C1 2,917,910. 09 2, 866, 183. 63

TRUIST INSURANCE 102. 04 100. 00
5,236, 842. 11 A107, 355. 26

™ 2L 03/32 Cl1 b, 344, 197. 37 5,236, 842. 11

TWITTER T™M B1 1LN 96. 99 99. 04
18, 318, 150. 51 374, 056. 63

10/26/29 C1 17, 768, 605. 99 18, 142, 662. 62

UKG TERM B 1LN 100. 51 100. 24
10, 856, 163. 52 A29,637. 32

02/10/31 C1 10, 912, 507. 00 10, 882, 869. 68

UNIVAR TERM B 1LN 101. 02 99. 45
916, 125. 39 A14,410. 65

08/01/2030 C1 925, 497. 35 911, 086. 70

US LBM TERM B 1LN 98. 45 91. 68
8, 269, 633. 69 A560, 102. 29

06/06/31 C1 8, 141, 950. 54 7,581, 848. 25

USI T™M D 1LN 100. 48 99. 67
2,908, 605. 94 N23,472. 45

11/23/2029 C1 2,922,741.76 2,899, 269. 31

WHP TERM B 1LN 99. 50 98. 75
6, 120, 000. 00 A\45,900. 00

02/20/32 C1 6, 089, 400. 00 6, 043, 500. 00

X CORP TERM 1LN 98. 75 99. 58
6, 100, 000. 00 51, 179. 00

10/29/29 C1 6, 023, 750. 00 6,074, 929. 00

X CORP TERM 1LN 98. 00 99. 58
12, 910, 000. 00 205, 139. 90

10/29/29 C1 12, 651, 800. 00 12, 856, 939. 90

X CORP TERM 1LN 100. 00 99. 58
18, 405, 000. 00 /A\T5, 644. b5

10/29/29 C1 18, 405, 000. 00 18, 329, 355. 45

YAHOO MEDIA TERM 90. 12 89. 42
2,590, 000. 00 A18, 130. 00

Bl 1LN 09/27 C1 2,334, 237. 50 2,316, 107. 50

SERHEHE/ T A D A - 1L
g

534, 570,973. 79
(76, 636, 094, 803)

527,531, 891. 59
(75, 626, 971, 978)

AT, 039, 082. 20
(A1, 009, 122, 825)

SfHEME 76, 636, 094, 803 75, 626,971,978 | A1, 009, 122, 825

& Ft (76, 636, 094, 803) | (75, 626,971, 978) (A1, 009, 122, 825)
- 76, 636, 094, 803 75, 626,971,978 | A1, 009, 122, 825
=) A

(76, 636, 094, 803)

(75, 626, 971, 978)

(A1, 009, 122, 825)

1. /Bt ( ) I
2. AEt@&FEMo ()

I, BEHREEET
WL, SAEREE

HYFET,

fHEMEIZBE D B DT,
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