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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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=
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. =
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6 |5. 125% SO " 36, 735, 000 0.53
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-k , 396. , 398. .

15(8.5% 01/15/36 | 7Y P I DR o 500,000 0.43
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o5 10% 04/15/32 | 7~ R R 23, 080, 000 .37
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U . KoL = e 17, 968. 29 18,043.96 |  8.000
26|ALLY 8% cLopaL | 77 Y7 f v | AR 20, 809, 000 .37
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. V2% s . , . .
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TAU A - 3,700, 753, 631 | 3,610, 733, 457 |2028/08/15
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20264E 5 H 22 H 733, 345 737, 325 . 3685 0. 3705
(B A3 E WD)

20254F 6 HK H 680, 608 — . 3372 —
202547 AR H 703, 024 — . 3478 —
202548 HKH 695, 829 — . 3446 —
2025429 H K H 706, 280 — . 3499 —
2025410 H K H 725, 959 — . 3610 —
20254E11H KR H 734, 082 — . 3658 —
20254E12H K H 734, 320 — . 3664 —
202641 HKH 721,233 — . 3605 —
202642 A K H 729, 718 — . 3645 —
20264 3 AKX H 731, 651 — . 3666 —
20264F 4 HRH 742, 890 — . 3730 —
202645 H K H 738, 935 — . 3707 —
20264F- 6 H K H 748,773 — . 3760 —
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BT
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(1) BEfERRE

%y 2025411 H 25 A BI/E 20264F 5 H 22 A HI/E
%E () %8 (1)
EREDHS
DRENE P
THA 43, 942, 459, 062 36, 925, 058, 845
ER1EF 556, 652, 899 7,914, 646, 060
EfHEHE 76, 078, 239, 598 69, 452, 424, 098
R 34, 770, 434, 190 26, 828, 236, 667
BR T HIERIE S 235, 084, 995 719, 753, 197
EMERES: 3, 328, 728, 064 3, 165, 109, 502
FHAE SR 824, 424, 917, 983 858, 325, 407, 590
YRAE PG i A 5 1, 648, 868 —
RN 3,410, 145, 048 2, 807, 689, 600
ARILAL 4 48, 544, 924 49, 262, 871
ENIEAIYSS 15, 395, 933, 198 14, 508, 433, 832
AiAE H 145, 255, 027 182, 878, 465
Z DA LS 778, 502 706, 600
TRENE AT 1,002, 338, 822, 358 1, 020, 879, 607, 327
BEGTH 1,002, 338, 822, 358 1, 020, 879, 607, 327
AlE DS
T Eh A g
JRZE P 5 AEATG 5D 116, 890, 533 172, 962
Kih4 4, 896, 733, 067 10, 405, 732, 933
IR 8, 181, 196, 075 8, 219, 964, 742
ENAEAE 13, 194, 819, 675 18, 625, 870, 637
AfEAE 13, 194, 819, 675 18, 625, 870, 637
B pE D
TCASE
JEAR 141, 332, 722, 923 136, 200, 938, 536
Flré
Fl44 3R E4E (A) 847, 811, 279, 760 866, 052, 798, 154
TEAERF 989, 144, 002, 683 1, 002, 253, 736, 690
fiEEA 989, 144, 002, 683 1, 002, 253, 736, 690
AEE PEAF! 1,002, 338, 822, 358 1, 020, 879, 607, 327
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(3) BKHmBIAmER
O AMFEAEIAmER

(7) X
\ i
& W T ; 7 fsi
& i & #
7 XU % - R | PGRE CORP 1,216, 754 16.44 | 20, 003, 435. 76
VISTRA CORP 267, 630 149.08 | 39, 898, 280. 40
MESQUITE ENERGY 450, 285 15, 45 6, 956, 903. 25
INC
EP ENERGY CORP 566, 555 1. 67 946, 146. 85
EXPAND ENERGY CORP 102, 745 97.59 | 10, 026, 884. 55
SUPERIOR ENERGY 50, 642 102, 50 9, 290, 805. 00
SERVICES INC A
NORTHEAST GROCERY 1,595, 532 8.07 | 12,875,943.24
INC PP
NEW FORTRESS 204, 926 0. 59 122, 750. 67
ENERGY INC
KKR & CO INC SER D 364, 500 10.86 | 14,893, 470. 00
6. 25% PC
NEW COTAI LLC / 4 966, 943 0.08 397, 355. 44
CAP P/P
PURE WEST ENERGY 7,789 0.22 1,744.73
INCORA TOP HOLDCO 4 221 5 84 24, 650. 64
LLC
SPIRIT AVIATION 211, 084 0. 05 10, 554. 20
HOLDINGS INC
SPIRIT AVIATION 50, 822 0. 05 9. 541. 10
HOLDINGS INC
ACRISURE HLDNGS 1,802, 483 29.23 | 52, 686, 578. 09
INC SER A-2 PC
SOUTHEASTERN 1. 048, 276 _ -
GROCERS CVR RT
S R TN 12, 951, 187 168, 138, 043. 92
(26, 765, 895, 212)
o ALTICE FRANCE 31, 813 10. 60 337, 217. 80
HOLDING SA CVR
Ep— 31,813 337, 217. 80
(62, 341, 455)
e 12, 983, 000 26, 828, 236, 667

(26, 828, 236, 667)
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(1) LA OFhAES:
FE JA HmE % W FRHIRAER AR ES
BRTRMERES: | 7 AU - B TO$;E2582522LC " 72, 804. 00 2,407, 701. 08
?ggLiTcgig45;§ 72, 804. 00 2,113, 645. 72
TAUH - K NE 145, 608. 00 4,521, 346. 80
(719, 753, 197)
R THIMERE S &5 719, 753, 197
(719, 753, 197)
0,
[El AL TAYA - R gz;?5fsg5£ 21, 000, 000. 00 19, 882, 590. 00
TAYT - K hEF 21, 000, 000. 00 19, 882, 590. 00
(3, 165, 109, 502)
EfFRER  Ait 3, 165, 109, 502
(3, 165, 109, 502)
" . 1011778 BC ULC 49
HES TAYT - Ru 10/15/30 1444 b 10, 310, 000. 00 9,712, 947. 90
1261229 BC LTD
Lo% 04/15/32 14 23, 080, 000. 00 23, 589, 375. 60
0
0
é§§5j§2vf24§ 7. 5% 6, 010, 000. 00 6, 061, 385. 50
AAR ESCRW ISR
6. 75% 03/15/29 9, 415, 000. 00 9, 635, 405. 15
144A
.75
?S§i§g§E122A6 ok 3, 115, 000. 00 3,021, 861. 50
C 7. 59
?15é§g§E1ZZ§ ok 9, 190, 000. 00 9, 260, 303. 50
ACRISURE LLC
8. 25% 02/99 144A 5, 000, 000. 00 4, 949, 250. 00
. 0
ACRISURE LLC 8. 5!
06/29 1441 b 14, 375, 000. 00 14, 288, 462. 50
ggRéifiggLiiiiN 9, 815, 000. 00 9, 224, 627. 75
0
0
gZ}fgisz?iik 7 9, 280, 000. 00 9, 425, 139. 20
ADTENT GLOBAL
8.25% 04/15/31 9, 280, 000. 00 9,674, 771. 20
144A
QH§53EQ522 TiiA 5, 900, 000. 00 5, 818, 816. 00
. 0
AIR CANADA 3. 875!
08/15/26 144 b 4, 620, 000. 00 4,607, 618. 40
0,
gé?fi};SNT4iA56 3, 395, 000. 00 3,234, 891. 80
0
25?25230T34i'8755 21, 707, 000. 00 21, 129, 593. 80
énggTzszg fiﬁA 12, 565, 000. 00 12, 554, 696. 70
. 0
ALBERTSONS COS 5, 670, 000. 00 5, 566, 295. 70
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5.5% 3/31/31 144A

ALBERTSONS COS
5.625% 03/31/32
144A

7, 890, 000.

00

7,706, 320.

80

ALBERTSONS COS
5.75% 3/31/34
144A

18, 560, 000.

00

17, 859, 545

60

ALCOA NEDERLAND
4.125% 03/31/29
144A

6, 035, 000.

00

5,871, 934.

30

ALCOA NETH 7. 125%
03/31 144A

2, 250, 000.

00

2,331, 405.

00

ALLEGHENY TECH
4.875% 10/01/29

2, 540, 000.

00

2,498, 902.

80

ALLEGHENY TECH
5.125% 10/01/31

1, 780, 000.

00

1,752, 338.

80

ALLEGHENY
TECHNOLOGIES INC
5.8

5, 860, 000.

00

5, 858, 94b.

20

ALLEGIANT T 7. 25%
8/15/27 144A

2,625, 000.

00

2,628, 150.

00

ALLEN MEDTA 10. 5%
02/28 144A

16, 865, 000.

00

6, 746, 000.

00

ALLTANT HLDG
5.875% 11/01/29
144A

6, 220, 000.

00

6, 050, 442.

80

ALLTANT HLDG
6. 75% 10/27 144A

22,620, 000.

00

22,625, 655.

00

ALLTANT HLDG/CO
6.5% 10/01/31
144A

6, 155, 000.

00

6, 167, 248.

45

ALLTANT HLDG/CO
6. 75% 04/15/28

14, 035, 000.

00

14, 140, 543

20

ALLTANT HLDG/CO
7.375% 10/01/32
144A

4, 885, 000.

00

4,819, 736.

40

ALLIED UNIVER
7.875% 2/31 144A

29, 205, 000.

00

30, 380, 501.

25

ALLIED UNV 6%
06/01/29 144A

2, 375, 000.

00

2, 346, 476.

25

ALLY 8% GLOBAL

20, 809, 000.

00

23,024, 950.

41

ALLY FINANCIAL 8%
11/01/31

5, 605, 000.

00

6, 223, 063.

35

ALLY FINL INC
7.1/VAR PERP

8, 490, 000.

00

8,478, 708.

30

ALPHA GENERAT
6. 75% 10/32 144A

7, 315, 000.

00

7,449, 157.

ALPHA NAT RES I
9.75% 4/15/18

Escrow

6, 605, 000.

00

ALTICE FRAN LUX
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7, 608, 000.

00

7,421, 223.

60




10% 1/33 144A

ALTICE FRANCE

3, 574, 695. 00 3, 490, 868. 40
6.5% 10/31 144A
ALTICE FRANCE 33,310,416.00 | 32,625, 886.95
6.5% 3/32 144A
ALTICE FRANCE 25,911,583.00 | 25,419, 003.80
6.875% 10/15/30
ALTICE FRANCE 6, 373, 870. 00 6, 232, 688. 77
6.875% 7/32 144A
AMENTUM ESCROW
7.25% 08/01/32 7, 130, 000. 00 7, 344, 684. 30
144A
0,
AMER AIR 7. 25% 3. 550, 000. 00 3,588, 872. 50
02/15/28 144A
0
AMER AX&M 6. 375% 4, 910, 000. 00 4,896, 350. 20
10/15/32 144A
0
AMER AX&MF 7. 75% 5. 865, 000. 00 5, 805, 763. 50
10/15/33 144A
0,
AMNPHA 6. 875% 5. 465, 000. 00 5, 638, 787. 00
8/1/32 144A
ANGI GROUP LL 26,235,000.00 | 22,789, 295. 10
3.875% 8/28 144A
AP CORE HOLDING 8. 445, 000. 00 8,802, 392. 40
11% 5/31 144A
APLD COMPUTEC
6.75% 03/15/31 9, 830, 000. 00 9,902, 938. 60
144A
APLD COMPUTECO 8. 840, 000. 00 9,535, 619. 60
9.25% 12/30 144A
0,
ARCOSA INC 0% 3, 160, 000. 00 3,074, 142. 80
03/31/29 144A
ARDAGH METAL PA 4, 695, 000. 00 4, 699, 695. 00
6.25% 01/31 144A
0
ARDONAGH F 7. 75% 93, 925, 000. 00 24, 109, 222. 50
02/15/31 144A
0,
ARETEC ESCROW 10% 11, 506, 000. 00 12, 181, 057. 02
8/15/30 144A
ARSENAL AIC PAR 3. 060, 000. 00 3. 196, 353. 60
8% 10/30 144A
0,
ARTERA SERV 8. 5% 14, 245, 000. 00 12, 797, 280. 65
02/15/31 144A
ASBURY AUTOMO
4.625% 11/15/29 3,075, 000. 00 2,983, 180. 50
144A
0
ASBURY AUTOMO 5% 3, 075, 000. 00 2,912, 701. 50
02/15/32 144A
ASBURY AUTOMOTI 1, 668, 000. 00 1,651, 920. 48
4.5% 03/01/28
ASBURY AUTOMOTI 1, 662, 000. 00 1,610, 677. 44
4.75% 03/01/30
ASCENT RES 6. 625% 7, 320, 000. 00 7,495, 680. 00
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7/15/33 144A

ASGN INC 4. 625%

13, 835, 000. 00 12,709, 246. 05
05/15/28 144A
ASHTON WOODS US 2. 985, 000. 00 9,841, 033. 45
4.625% 08/01/2

0,
ASTON MARTIN 10% 7. 505, 000. 00 6, 128, 658. 05
03/31/29 144A

0,
ASURION L 8. 375% 29, 220, 000. 00 98, 207, 527. 00
02/01/34 144A

0,
ASURION LLC A 8% 24, 705, 000. 00 95, 603, 273. 80
12/31/32 144A
ATLANTICA SUS 2. 131, 000. 00 2. 080, 452. 68
4.125% 6/28 144A

0
ATLAS LUX 4.625% 3. 000, 000. 00 2. 954, 880. 00
06/01/28 144A
AVIS BUDGET
5.375% 03/01/29 3, 385, 000. 00 3,293, 131. 10
144A

0,
AVIS BUDGET CR 8% | 00 000 00 10, 059, 000. 00
02/15/31 144A
AVOLON HLDGS 4, 174, 000. 00 4,039, 972. 86
2.528% 11/27 144A
AXALT COATING 10,000, 000.00 | 10, 400, 400. 00
7.25% 02/31 144A
AZORRA FINANCE
6.25% 2/15/34 20, 780, 000. 00 19, 840, 328. 40
1447

0,
BALL CORP 2. 875% 1, 920, 000. 00 1,739, 443. 20
08/15/30

0,

BALL CORP 6% 17, 358, 000. 00 17, 585, 042. 64
06/15/29
BARCLAYS PLC FRN 5. 070, 000. 00 5, 279, 695. 20
VAR PERP
BAUSCH HEALTH 10, 245, 000. 00 6, 382, 430. 10
5.25% 1/30 144A
BAUSCH HEALTH 1, 840, 000. 00 1,049, 959. 20
5.25% 2/31 144A

0
BAUSCH HLTH 8. 5% 6. 305, 000. 00 6, 246, 741. 80
01/31/27 144A
BCPE FLAVOR DEB 3. 470, 000. 00 3. 148, 955. 60
9.5% 7/32 144A
BEACH AC PIK VAR 8. 964, 683. 00 9,861, 778. 82
07/15/33 144A

0
BEACON MOBI 7. 25% 5. 495, 000. 00 5, 652, 981. 25
8/01/30 144A

0
BEAZER HOMES 7.5% 4, 585. 000. 00 4,607, 787. 45
3/15/31 144A
BELLRING BRANDS 1. 860, 000. 00 1,834, 555. 20
7% 3/30 144A
BIOMARIN PHARMA 9. 535, 000. 00 9, 381, 772. 55

5.5% 2/15/34 144A
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BLACK PE 6. 125% 7, 248, 000. 00 7,359, 256. 80
2/15/2031 144A
0,
BLOCK INC 2. 75% 5. 755, 000. 00 5,751, 029. 05
06/01/26
0y
BLOCK INC 3. 5% 5, 755, 000. 00 5,221, 569. 05
06/01/31
0,
BLOCK INC 5. 625% 5. 945, 000. 00 5, 940, 006. 20
08/15/30 144A
(V)
BLOCK INC 6% 4, 700, 000. 00 4, 683, 409. 00
08/15/33 144A
0y
BLOCK INC 6. 5% 15, 175, 000. 00 15, 388, 057. 00
05/15/32
0
BLUE RACER 7. 25% 9, 245, 000. 00 9, 590, 947. 90
07/15/32 144A
BNPSA VAR PERP 8, 365, 000. 00 8. 593, 029. 90
144A
BNPSA VAR PERP 9, 555, 000. 00 9, 502, 160. 85
144A
BOA CORP 9,710, 000. 00 9, 620, 862. 20
4. 375%/VAR PERP
0y
BOA CORP 6. 25% 11, 475, 000. 00 11, 585, 045. 25
PERP
0y
BOMBARDIER 7% 6, 090, 000. 00 6, 320, 202. 00
06/01/32 144A
0
BOMBARDIER 7. 25% 8. 305, 000. 00 8, 721, 246. 60
07/01/31 144A
BOMBARDIER INC 3. 045, 000. 00 3,227, 425. 95
8.75% 11/15/30
BRAND INDUSTRIA
10. 375% 08/01/30 16, 100, 000. 00 14,167, 678. 00
144A
0y
BRINKS CO 6. 5% 11, 345, 000. 00 11,577, 912. 85
06/15/29 144A
0y
BRINKS CO 6. 75% 11, 845, 000. 00 12, 109, 380. 40
06/15/32 144A
0
BRKWTR ENR 9. 25% 6. 090, 000. 00 6, 448, 396. 50
11/15/30 144A
0,
BULLDER 6. 375% 20, 065,000, 00 | 19, 830, 239. 50
03/34 144A
0
BUILDERS | 4. 25% 1 15 090,000.00 | 11,045, 061. 30
02/01/32 144A
0
CACI INTL 6. 375% 5. 765, 000. 00 5. 833, 084. 65
06/15/33 144A
0
CALIFORNI 6. 375% 18, 130, 000. 00 17, 904, 644. 10
02/15/32 144A
CALIFO 7
ALIFORNTA RES T | 15 740, 000,00 | 15, 867, 651. 40
01/15/34 144A
CALTFORNTA RES
8.25% 5/31/29 8, 653, 000. 00 9,027, 761. 43
144A
CANACOL E 5. 75% 13, 690, 000. 00 5, 116, 637. 50
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11/24/28 144A

CARNTIVAL CORP 4%

10, 645, 000. 00 10, 397, 503. 75
08/01/28 144A
CARNIVAL CORP
5.75% 03/15/30 6, 190, 000. 00 6,218, 288. 30
144A
CARNLVAL CORP 17,210,000.00 | 17, 227, 554. 20
5.75% 8/1/32 144A
CARNLVAL CORP 8, 630, 000. 00 8, 675, 048. 60
5.875% 6/31 144A
CARVANA CO PIK 148, 905. 00 154, 490. 42
VAR 06/01/30 14
CARVANA CO PIK 203, 293. 00 993, 493. 04
VAR 06/01/31 14

0,
CCO HLDGS 4. 75% 12, 395, 000. 00 11, 664, 314. 75
03/01/30 144A

0,
CCO HLDGS/ 4. 25% 8. 000, 000. 00 6, 581, 600. 00
01/15/34 144A
CCO HLDGS/CAP 9, 955, 000. 00 8, 431, 785. 45
4.5% 04/33 144A
CCO HLDGS/CAP 4, 545, 000. 00 3,950, 741. 25
4.5% 05/01/32
CCO HLDGS/CAP 12, 200, 000. 00 | 11,284, 512. 00
4.5% 08/30 144A
CCO HLDGS/CAP 5. 848, 000. 00 5, 840, 748. 48
5. 125% 5/27 144
CCO HLDGS/CAP 4 755, 000. 00 4, 769, 455. 20
6.375% 9/29 144A
CCO HLDGS/CAP
7.375% 03/03/31 11, 625, 000. 00 11, 743, 226. 25
144A
CDI ESCROW 1SSU
5.75% 04/01/30 9, 515, 000. 00 9, 488, 072. 55
144A
CELANESE US LLC 2, 695, 000. 00 9,820, 101. 90
7.375% 2/15/34
CENTENE CORP 3, 365, 000. 00 3, 266, 237. 25
4.625% 12/15/29
CENTRAL GARDEN 3, 435, 000. 00 3, 240, 235. 50
4.125% 10/15/30
CF INDUS INC 5, 780, 000. 00 5,401, 756. 80
5. 375% 03/15/44
CF INDUSTRI INC 5, 115, 000. 00 5, 059, 399. 95
5. 15% 03/15/34

0,
CHAMPTONS 8. 75% 3, 510, 000. 00 3,384, 903. 60
2/15/29 144A

0,
CHEMOURS 4. 625%% 13,835,000.00 | 13,190, 289. 00
11/15/29 144A

0

CHEMOURS C 7. 875% 7. 870, 000. 00 7,896, 836. 70
3/15/34 144A
CHEMOURS CO 8% 20, 365, 000. 00 20, 591, 255. 15
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01/15/33 144A

CHENIERE ENER

6, 660, 000. 00 6,643, 483. 20
4.625% 10/15/28
CHOBANI LLC 6, 245, 000. 00 6, 282, 969. 60
6.375% 04/34 144A
CHOBANI LLC 6, 155, 000. 00 6, 354, 175. 80
7.625% 07/29 144A
CHOBANT LLC/FIN 5. 990, 000. 00 2,958, 844. 20
4.625% 11/15/28
CHS/CMNTY HEA
6. 875% 04/15/29 3, 570, 000. 00 3,516, 557. 10
144A
CHS/CMNTY HEALT
4.75% 02/15/31 4, 298, 000. 00 3,944, 403. 54
144A
CHS/CMNTY HEALT
5.25% 05/15/30 20, 895, 000. 00 19, 611, 002. 25
144A
CHS/CMNTY HEALT 3, 185, 000. 00 3, 150, 570. 15
6% 01/15/29 144A
CHS/CMNTY HEALT
6. 125% 04/01/30 7,695, 000. 00 6,858, 014. 85
144A
0y
CHURCHILL 6. 75% 6. 000, 000. 00 6, 107, 880. 00
05/01/31 144A
CIPHER COMPU 4, 150, 000. 00 4, 316, 913. 00
7.125% 11/30 144A
0
CITGO PETE 8. 375% 11, 790, 000. 00 12, 158, 319. 60
1/15/29 144A
+
CITIGR T5Y+289 14, 265,000. 00 | 14,492, 098. 80
6. 875%/VAR PERP
CITIGROUP 15, 430, 000. 00 15, 523, 197. 20
6. 75%/VAR PERP
CITIGROUP 7, 000, 000. 00 7,186, 480. 00
7.375%/VAR PERP
0,
CITIGROUP 7.625% 113 750,000.00 | 14,278, 275.00
VAR PERP
CITIGROUP INC 8. 935. 000. 00 9,017, 916. 80
6. 625%/VAR PERP
CLARTOS GLBL LP 20, 000, 000. 00 20, 346, 400. 00
6. 75% 4/28 144A
CLARTOS GLBL
LP6. 75% 2/15/30 6, 130, 000. 00 6, 330, 451. 00
144A
CLEAN HARBORS 1, 965, 000. 00 1,990, 820. 10
6.375% 2/31 144A
0,
CLEAR CHAN 7. 75% 3, 180, 000. 00 3,190, 812. 00
04/15/28 144A
CLEAR CHANN
7.875% 4/1/30 9, 140, 000. 00 9, 506, 605. 40

144A
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CLEAR CHANNEL 5, 735, 000. 00 5,910, 089. 55
7.125% 02/15/31
144A
CLEAR CHANNEL
7.5% 06/01/29 13, 075, 000. 00 13,101, 803. 75
144A
CLEAR CHANNEL OUT 5. 735, 000. 00 5,993, 705. 85
7.5% 3/15/33 144A
0
CLEARWY ENR 4. 75% 3., 445, 000. 00 3,412, 582. 55
3/15/28 144A
0
CLEVELAND 4. 875% 7. 880, 000. 00 7,209, 333. 20
03/01/31 144A
_ 0
CLEVELAND—-CLIF 7% 18, 130, 000. 00 18, 034, 092. 30
3/15/32 144A
0,
CLOUD 6. 625% 8, 200, 000. 00 7,348, 922. 00
08/15/33 144A
0
CLOUD SOFT 8. 25% 11, 805, 000. 00 11, 326, 071. 15
6/30/32 144A
0,
CLOUD SOFTWARE 9% 12, 160, 000. 00 11,971, 763. 20
09/30/29 144A
CLYDESDALE ACQU 9. 320, 000. 00 2,269, 168. 80
6.625% 3/29 144A
CLYDESDALE ACQU
6.75% 04/15/32 9, 200, 000. 00 8, 690, 412. 00
144A
CLYDESDALE ACQUT 7. 375, 000. 00 6,920, 995. 00
8.75% 03/30 144A
0
CMG MEDIA 8. 875% 16, 280, 000. 00 13, 394, 532. 80
06/29 144A
CNX RESOURCE 7,890, 000. 00 8, 138, 613. 90
7.25% 3/1/32 144A
CNX RESOURCES
7.375% 01/15/31 3,710, 000. 00 3, 795, 292. 90
144A
COEUR MINING IN 7. 675, 000. 00 7,893, 814. 25
6. 875% 4/32
0
COGENT GRP/FIN 7% 3, 185, 000. 00 3, 147, 862. 90
6/15/27 144A
COINBASE GB CV 150, 000. 00 146, 775. 00
0.25% 4/01/30
COINBASE GLOBAL 12, 770, 000. 00 11, 196, 608. 30
3.625% 10/01/31
COLGATE ENERGY 5., 640, 000. 00 5, 641, 692. 00
5.875% 07/01/29
COMMERCTAL META 9. 620, 000. 00 2,432, 015. 00
3.875% 02/15/31
0
COMSTOCK 5. 875% 16, 740, 000. 00 15, 842, 233. 80
01/15/30 144A
COMSTOCK RESO 7,995, 000. 00 7,843, 334. 85
6. 75% 03/29 144A
COMSTOCK RESOUR 4, 445, 000. 00 4,343, 031.70
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6. 75% 03/01/29
144A

CONSLIDA 5. 625%

3, 365, 000. 00 3, 205, 162. 50
10/15/28 144A
CONSLIDATED ENK 8, 795, 000. 00 9, 080, 837. 50
12% 02/31 144A
CONTOURGLOBAL 7, 360, 000. 00 7,525, 600. 00
6. 75% 02/30 144A
CORE SCI LLC
7.75% 05/15/31 22, 530, 000. 00 22, 789, 545. 60
144A
CORECIVIC INC 9, 000, 000. 00 9, 364, 680. 00
8. 25% 04/15/29

0,
CORENEAVE 9. 25% 22, 850, 000. 00 23, 301, 744. 50
06/01/30 144A

0,
CORENEAVE INC 9% 23, 800, 000. 00 24, 036, 096. 00
02/01/31 144A
CORENEAVE INC 14, 160, 000. 00 14, 499, 698. 40
9.75% 10/31 144A

0
COVERT M 4. 875% 2, 965, 000. 00 2, 818, 647. 60
12/01/29 144A
CPIACQUISTTION 2, 943, 000. 00 3, 083, 204. 52
10% 6/29 144A

0
CQp HOLDCO 5. 5% 16, 265, 000. 00 15, 976, 458. 90
06/15/31 1447
Cap HOLDCO LP/B 12, 400, 000. 00 13, 131, 228. 00
7.5% 12/31/33
CRESTHOOD M 10, 000, 000. 00 10, 362, 400. 00
7.375% 02/31 144A
CRESTHOOD M P/F 17, 165, 000. 00 17, 308, 842. 70
6% 02/01/29 144A
CROSSCOUNTRY IN
6. 5% 10/01/30 6, 465, 000. 00 6,310, 551. 15
144A
CROWN AVERICAS 8, 975, 000. 00 8, 974, 461. 50
5. 875% 06/01/33
¢8C HLDGS LLC 9, 780, 000. 00 6, 846, 000. 00
11.25% 5/28 144A
CSC HLDGS LLC
3.375% 02/15/31 7, 020, 000. 00 4,001, 400. 00
144A
CSC HLDGS LLC
4.125% 12/01/30 5, 315, 000. 00 3,032, 473. 25
144A
CSC HLDGS LLC
4.5% 11/15/31 4, 930, 000. 00 2, 777, 463. 40
144A
CSC HLDGS LLC
4.625% 12/01/30 12, 335, 000. 00 3, 083, 750. 00
144A
CSC HLDGS LLC 5% 5, 185, 000. 00 1, 246, 007. 35
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11/15/31 144A

CSC HLDGS LLC

2, 325, 000. 00 1,507, 762. 50
5.375% 2/28 144A
CSC HOLDINGS 8, 985, 000. 00 2,515, 800. 00
5.75% 01/30 144A
CYPRIUM CORP /
6. 375% 04/15/34 10, 230, 000. 00 10,071, 128. 10
1447
CYPRIUM CORP 1,910, 000. 00 1,892, 848. 20
6. 125% 4/31 144A
0,
DARLING INGRED 6% 4 950, 000. 00 4, 982, 769. 00
6/15/30 144A
0,
DAVITA INC O'% 9, 680, 000. 00 9, 379, 629. 60
05/31/30 144A
0,
DAVITA INC 3.75% 5. 275, 000. 00 4, 873, 572. 50
02/15/31 144A
0,
DAVITA INC 6. 75% 8. 635, 000. 00 8, 873, 671. 40
07/15/33 144A
0,
DAVITA INC 6.875% 6. 135, 000. 00 6, 318, 620. 55
09/01/32 144A
0,
DBR LAND H 6. 25% 5. 895, 000. 00 6, 005, 531. 25
11/30/30 144A
DCP MIDSTREAM 9, 305, 000. 00 9,407, 820. 25
5. 125% 05/15/29
DISH DBS CORP 36, 735,000.00 | 33,041, 295. 75
5. 125% 06/01/29
DISH DBS CORP 25,805,000.00 | 25, 749, 261. 20
7.75% 07/01/26
DISH NETWORK CO 16, 355, 000. 00 16, 866, 257. 30
11.75% 11/27 144A
0
DOTDASH ME 7. 625% 8. 615, 000. 00 8, 179, 597. 90
6/15/32 144A
0,
DPL INC 4. 35% 92,705,000.00 | 21,829, 949. 30
04/15/29
DT MIDSTREAM
4.125% 06/15/29 5, 735, 000. 00 5,606, 478. 65
144A
DT MIDSTREAM
4.375% 06/15/31 5, 735, 000. 00 5,521, 543. 30
1447
DUKE ENERGY FLD 425, 000. 00 479, 412. 75
8.125% 8/16/30
ECHOST CRP CNV 6. 863, 936. 00 96, 803, 670. 07
3.875% 11/12/30
ECHOSTAR CORP 106, 088, 849.00 | 115, 106, 401. 16
10. 75% 11/30/29
ECHOSTAR CORP PTK [ "0 o0 oo 99, 535, 899. 92
VAR 11/30/30
0,
EDGED COMP 7. 5% 19, 240, 000, 00 18, 992, 766. 00
4/30/31 144A
EG GBL FIN 12% 11, 760, 000. 00 12, 556, 504. 80
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11/30/28 144A

ELASTIC 4. 125%
07/15/29 144A

2,790, 000.

00

2,649, 272.

40

EMERALD DEBT
6.625% 12/30 144A

20, 880, 000.

00

21, 300, 523.

20

EMERGENT BIO
3.875% 08/15/30
144A

7, 365, 000.

00

6, 679, 392.

15

EMRLD BORROW
6. 75% 07/31 144A

7, 105, 000.

00

7,304, 792.

60

ENDO FINANCE 8. 5%
04/30/31 144A

8, 815, 000.

00

9, 366, 466.

40

EQT CORP 3. 625%
05/15/31 144A

3, 875, 000.

00

3,633, 703.

75

ERO COPPER 6. 5%
2/15/30 144A

24, 590, 000.

00

24, 583, 852.

50

EW SCRIPPS CO
9.875% 08/15/30
144A

5, 745, 000.

00

5, 589, 482.

85

EXCELERATE ENRG
8% 05/15/30 144A

5, 845, 000.

00

6,161, 039.

15

FERTITTA ENTERT
4.625% 01/15/29
144A

6, 405, 000.

00

6, 229, 759.

20

FERTITTA ENTERT
6. 75% 07/15/30
144A

6, 730, 000.

00

6, 476, 548.

20

FIRST QUANTU
6.375% 02/36 144A

6, 130, 000.

00

5,974, 911.

00

FIRST QUANTUM
7.25% 02/15/34 1

3, 530, 000.

00

3,597, 070.

00

FIRST QUANTUM 8%
03/01/33 144A

5,610, 000.

00

5, 839, 841.

70

FLASH COMPUTE
7.25% 12/31/30
144A

11, 790, 000.

00

12, 135, 918.

60

FMG RES AG 5. 875%
4/15/30 144A

4,633, 000.

00

4,709, 768.

81

FMG RES AUG LTD
4.375% 04/01/31
144A

2, 024, 000.

00

1,923, 204.

80

FOCUS FIN PART
6. 75% 8/15/31
144A

12, 310, 000.

00

12, 365, 271.

90

FORD MTR CR LLC
2.9% 02/16/28

4, 625, 000.

00

4, 458, 130.

00

FORD MTR CR LLC
4% 11/13/30

3, 440, 000.

00

3, 226, 238.

40

FORTRESS TR&INF
5.875% 04/15/33
144A

9, 240, 000.

00

9, 112, 765.

20
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FORTRESS TR&INF 12, 115, 000. 00 12,537, 207. 75
7% 05/31 144A
FORTRESS TR&INF 8. 745, 000. 00 9,027, 288. 60
7% 06/32 144A
FREEDOM MORTGAG
8.375% 04/01/32 6, 115, 000. 00 6, 182, 876. 50
144A
0
FRONTIER 5. 875% 1, 284, 392. 00 1,297, 634. 08
11/01/29 144A
0,
FRONTIER COMM 6% 6. 275. 000. 00 6, 367, 242. 50
01/31/30 144A
GARDA WLD SEC
8.25% 08/01/32 11, 260, 000. 00 11, 461, 554. 00
144A
0
GENESEE & W 6. 25% 18, 220, 000. 00 18, 474, 169. 00
4/15/32 144A
GENESTS ENERGY 8. 000, 000. 00 8, 309, 760. 00
8.25% 01/15/29
GENMAB A/S/GE 5, 740, 000. 00 5,837, 178. 20
6.25% 11/32 144A
GENMAB A/S/GENM 5, 740, 000. 00 5,941, 818. 40
7.25% 12/33 144A
GEO GRP INC/THE 8. 370, 000. 00 9,026, 459. 10
10.25% 4/15/31
GEO GRP INC/THE 5. 700, 000. 00 5,941, 053. 00
8.625% 4/15/29
0,
GFL ENV INC 5. 5% 8. 765, 000. 00 8, 523, 086. 00
02/01/34 144A
0
GFL ENV INC 6. 75% 4, 110, 000. 00 4, 230, 135. 30
1/15/31 144A
0,
GGAM FIN LT 8% 5, 700, 000. 00 5, 726, 049. 00
02/15/27 144A
GGAM FINANCE LT
6.875% 04/15/29 7, 280, 000. 00 7,418, 028. 80
144A
GGAM FINANCE LT 7. 675, 000. 00 7.977, 471. 75
8% 06/15/28 14
GLOBAL PART
7.125% 7/1/33 2, 370, 000. 00 2,408, 062. 20
144A
0
GLOBAL PART 8. 25% 3. 440, 000. 00 3. 607, 356. 00
1/15/32 144A
0
GO DADDY OP 5. 25% 5. 050, 000. 00 5, 040, 556. 50
12/1/27 144A
0
GRAFTECH 9. 875% 5, 470, 000. 00 4, 047, 800. 00
12/23/29 144A
GRANITE CONST
6.375% 06/15/34 4, 255, 000. 00 4, 290, 444. 15
144A
GRAPHIC PACK 2, 510, 000. 00 2, 339, 445. 50

3.75% 02/30 144A
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GREYSTAR REAL 2, 320, 000. 00 2, 414, 377. 60
7.75% 8/31/30
144A
0,
GROUP 1 6. 375% 5, 725, 000. 00 5, 800, 684. 50
01/15/30 144A
0,
GSINC 7. 5%/VAR 14,405,000.00 | 15,083, 619. 55
PERP
0
HARVEST MID 6.75% | 000 7,617, 918. 00
5/15/34 144A
HARVEST MIDSTRE 12, 085,000.00 | 12, 240, 654. 80
7.5% 9/28 144A
0,
HAWATTAN EL 6% 4, 660, 000. 00 4,582, 504. 20
10/01/2033 144A
0,
HCA INC 5. 625% 8, 770, 000, 00 8,917, 862. 20
09/01/28
HEALTHEQUITY INC
4.5% 10/01/29 2, 085, 000. 00 2,021, 094. 75
144A
0,
HERC HOLDIN 5.75% |, ) 0o 4, 209, 293. 55
3/15/31 144A
0y
HERC HOLDINGS 6% 3, 870, 000. 00 3. 788, 923. 50
03/15/34 144A
0
HERC HOLDINGS 7% 8, 630, 000, 00 8. 926. 526. 80
6/15/30 144A
HERC HOLDINGS 5. 830, 000, 00 9, 148, 409. 80
7.25% 6/33 144A
0,
HERTZ 4. 625% 1,422, 000. 00 1,361, 195. 28
12/01/26 1447
0
HERTZ 5% 12/01/29 | 672 000, 00 2,127, 125. 00
144A
0,
HERTZ CORP 5. 5% 6, 520, 000. 00 -
PERP
0,
HERTZ CORP 6% 8, 095, 000, 00 —
PERP
0,
HERTZ CORP 6. 25% 5. 980, 000. 00 -
PERP
0,
HERTZ CORP 7. 125% | o o000 _
PERP
HESS INFRA/FI 3, 345, 000. 00 3,223, 977. 90
4.25% 02/30 144A
HESS INFRA/FI 14, 355, 000. 00 14, 686, 600. 50
6. 5% 6/1/29 144A
0,
HESS MIDST 6. 125% | o000 6. 772, 133. 65
6/15/28 144A
HESS MIDSTREAM 1990, 000. 00 1, 984, 030. 00
5.5% 10/30 144A
0,
HIGHTOWER 6. 75% 2, 160, 000. 00 2,139, 285. 60
04/15/29 144A
0
HILTON DOM 5.875% | o )0 0o 9, 281, 964. 90
3/15/33 144A
HILTON DOM 6. 125% | 5, 405, 000. 00 5,491, 425. 95
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4/1/32 144A

HILTON DOM OP

10, 640, 000. 00 10, 644, 468. 80
5.5% 9/15/31 144A
HILTON DOMEST
3.625% 02/15/32 3, 430, 000. 00 3, 134, 265. 40
144A
HILTON DOMESTIC 3, 440, 000. 00 3. 306, 287. 20
3.75% 05/01/29
0
HILTON LLC 6.625% [ /0 00 0 15, 124, 050. 00
01/32 144A
0y
HOWARD 7. 375% 13,205,000.00 | 13, 664, 534. 00
07/15/32 144A
+
HSBC HLD PLC T5Y 6, 080, 000. 00 6, 151, 926. 40
PERP
HSBC HLDNG PLC 5, 075, 000. 00 5,128, 389. 00
T10Y+279. 8 PERP
HSBC HOLDINGS PLC 6, 355, 000. 00 6, 382, 834. 90
6. 75% PERP
V)
HUB INTE 5. 625% 4, 185, 000. 00 4,122, 183. 15
12/01/29 144A
0
HUB INTER 7.375% 4,915, 000. 00 5,013, 889. 80
1/31/32 144A
0
HUB INTERNA 7.25% | 15 055,000.00 | 18, 561, 803. 85
6/15/30 144A
HUDBAY MINERAL
6.125% 4/01/29 9, 850, 000. 00 9,910, 479. 00
144A
HUDSON AUTOMOTI 3, 575, 000. 00 3,724, 435. 00
8% 05/32 144A
HUGHES SATELLIT 7. 230, 000. 00 4, 374, 150. 00
6.625% 8/1/26
HUMANA INC
6. 625%/ VAR 6, 545, 000. 00 6,437, 858. 35
09/15/56
0y
ICAHN LP/FN 10% 9, 340, 000. 00 9,311, 606. 40
11/15/29 144A
0y
LCAHN LP/FN 9% 12, 620, 000. 00 11, 988, 621. 40
06/15/30
0
LCAHN LP/EN'9.75h |y 00 000. 00 9, 866, 500. 00
01/15/29
LCAHN LP/FN €O 5,925, 000. 00 5, 117, 244. 75
4.375% 02/01/29
LCAHN LP/FN' COR 13,520,000.00 | 13,370, 063. 20
5. 25% 05/15/27
— 0
[I-VI INC 5% 3, 060, 000. 00 3, 034, 265. 40
12/15/29 144A
0y
ILIAD HLDG 7% 8, 140, 000. 00 8, 235, 726. 40
04/15/32 144A
0,
ILIAD HLDG 8. 5% 9, 385, 000. 00 9, 906, 149. 05
04/15/31 144A
IMS HEALTH 5% 5, 060, 000. 00 5,057, 773. 60
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10/15/26 144A

INSULET CRP 6. 5%

2, 675, 000. 00 2,715, 125.00
04/01/33 144A
0,
LQVIA INC 6. 5% 5, 465, 000. 00 5, 587, 907. 85
05/15/30 144A
0,
JACOBS ENT 6. 75% 2, 750, 000. 00 9. 682, 955. 00
02/15/29 144A
0,
JANE ST 6. 125% 8, 550, 000. 00 8,575, 051. 50
11/01/32 1447
0,
JANE ST GRP 6.75% | oo 9, 046, 712. 90
5/01/33 144A
JANE ST GRP/JSG
7.125% 04/30/31 12, 145, 000. 00 12,597, 522.70
144A
JAZZ SECU DAC 4, 460, 000. 00 4, 363, 218. 00
4.375% 01/15/29
0,
JPMC €O 6. IRVAR 115 860,000.00 | 15,883, 314. 20
PERP
KEHE DIST/FIN 2, 290, 000. 00 2, 312, 327. 50
7.125% 4/33 144A
KENNEDY-WILSON 5, 095, 000. 00 5, 089, 344. 55
4.75% 03/01/29
— 0
KENNEDY=WILSON 6% [ " oo o 5. 160, 725. 50
03/01/31
— 0
KENNEDY-WILSON 7% | 0 200 000 00 | 12, 828, 374. 40
6/1/31 144A
KENNEDY-WILSON
7.25% 6/01/33 12, 720, 000. 00 12,784, 744. 80
144A
KFC CO/PIZZA 7,630, 000. 00 7,614, 205. 90
4.75% 6/1/27 144A
KIMMERIDGE TEX 5, 875, 000. 00 6,112, 291. 25
8.5% 2/15/30 144A
KLX ENERGY PIK 8, 902, 607. 00 8, 279, 424. 51
SOFR+900 3/30
0
KNIFE RIVER 7.75% | 00000 000,00 | 10, 361, 000. 00
5/1/31 144A
KOBE US MID PIK 16,583,681 00 | 13,266, 944. 80
VAR 11/26 144A
KODTAK GAS SERVIC [ (o "o 5. 694, 658. 30
5.875% 3/31 144A
L BRANDS INC
6.625% 10/01/30 9, 200, 000. 00 9, 240, 296. 00
144A
LAMAR MEDIA CRP 4, 330, 000, 00 4, 284, 102. 00
4.875% 01/15/2
LAMB WESTON 4, 710, 000. 00 4, 481, 235. 30
4.125% 01/30 144A
LBM ACQU LLC 4, 815, 000. 00 2,893, 285. 35
6.25% 1/29 144A
LCM INV HLD 8.25% |  13,100,000.00 | 13,645, 746. 00
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8/1/31 144A

LCM INVESTMENTS

4. 875% 05/01/29 5, 860, 000. 00 5,715, 551. 00
144A
0,
LEVEL 3 FI 8. 5% 25, 390, 000. 00 27,199, 545. 30
01/15/36 144A
LEVEL 3 FINANCIN 5. 895. 000. 00 9,019, 085. 25
7.5% 02/37 144
LEVEL 3 FINL
6.875% 06/30/33 20, 120, 000. 00 20, 589, 600. 80
144A
0,
LEVEL 3 FINL 7 11,495,000.00 | 11,822, 377. 60
03/31/34 144A
0
LGI HM INC 8.75% 4 295, 000. 00 4, 344, T78. 75
12/15/28 144A
0,
LINDBLAD EXP 7% 3, 630, 000. 00 3,727, 610. 70
09/15/30 144A
LIQUID TELECOMM 0. 445, 000. 00 9. 644, 761. 75
10. 75% 4/31 144A
0,
LIVE NATIN 4.75% 7. 085, 000. 00 7,047, 307. 80
10/15/27 144A
0,
LSB INDUS 6. 25% 580, 000. 00 581, 397. 80
10/15/28 144A
MACQUARIE AIRF 1,910, 000. 00 1, 965, 390. 00
6. 4% 3/29 144A
MACQUARIE AIRF 2, 920, 000. 00 3,039, 311. 20
6.5% 03/31 144A
MACYS RTL HLDG 2. 345, 000. 00 9. 332, 430. 80
6. 125% 03/15/32
MADISON IAQ 3, 975, 000. 00 3,922, 212. 00
4.125% 06/28 144A
MADISON IAQ 6, 155, 000. 00 6, 154, 815. 35
5. 875% 6/29 144A
0,
MAJORDRIV 6. 375% 4, 010, 000. 00 3. 364, 029. 10
06/01/29 144A
[
MASTERBRAND 7% 4, 735, 000. 00 4, 557, 437. 50
07/15/32 144A
MATCH GROUP INC 5, 750, 000. 00 5. 384, 990. 00
4.125% 08/01/2
0
MATIV HOLDINGS 8% |, (0" 9. 002, 567. 40
10/1/29 144A
0
MEDLINE BOR 6.25% | o\ 00" o0 9,319, 583. 00
4/1/29 144A
0y
MELCO RES 7. 625% 7. 035, 000, 00 7,171, 760. 40
4/17/32 144A
0
MELCO RES FI 6.5% | ¢ ooo” 000 6. 823, 506. 80
9/24/33 144A
MERIDIAN ARC HO
6. 25% 04/30/31 19, 910, 000. 00 19, 960, 372. 30
144A
MICHAELS COS 8.5% | 7,820, 000. 00 7, 585, 869. 20
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03/33 144

MILLROSE PROPER
6.375% 8/01/30
144

5, 750, 000.

00

5, 816, 585.

00

MILLROSE RE 6. 25%
9/15/32 144A

11, 460, 000.

00

11, 476, 387.

80

MINERAL RES 8. 5%
5/1/30 144A

1, 465, 000.

00

1, 511, 206.

10

MINERAL RESOUR 6%
5/1/32 144A

2, 800, 000.

00

2,770, 516.

00

MINERAL RESOURCES
7% 04/01/31 144A

3, 485, 000.

00

3,610, 390.

30

MITER BRANDS
6.75% 4/1/32 144A

4, 590, 000.

00

4, 476, 856.

50

MIWD HOLDCO II
5.5% 02/01/30
144A

1, 300, 000.

00

1, 209, 286.

00

MNRL RS LTD 6. 25%
5/1/34 144A

2, 995, 000.

00

2,951, 093.

30

MOLINA HEA 4. 375%
6/15/28 144A

3, 800, 000.

00

3,729, 092.

00

MOLINA HEALTHCA
3.875% 11/15/30
144A

4, 985, 000.

00

4, 602, 650.

50

MOLINA HEALTHCA
6.25% 01/15/33
144A

3, 115, 000.

00

3, 096, 465.

75

MOLINA HEALTHCA
6.5% 2/31 144A

3, 365, 000.

00

3,407, 264.

40

MOOG INC 5%
09/30/2034 144A

3, 125, 000.

00

3,077, 125.

00

MOZART DEBT
3.875% 04/01/29
144A

13, 065, 000.

00

12,675, 271.

05

MPT OPER PARTNE
3.5% 03/15/31

3, 035, 000.

00

2, 135, 334.

95

MPT OPER PARTNER
5% 10/15/27

17, 585, 000.

00

17, 105, 808.

75

MPT OPER
PARTNERSHTP
LP/CORP 4

8, 370, 000.

00

6, 730, 819.

20

MSCI INC 4%
11/15/29 144A

13, 690, 000.

00

13, 230, 426.

70

MTGA/MS DIG 8.25%
4/15/30 144A

7, 965, 000.

00

8,302, 317.

75

MURPHY OIL USA
3.75% 02/15/31
144A

13, 610, 000.

00

12,612, 931.

40

NABORS IND 7. 625%
11/15/32 144A

4, 735, 000.

00

4, 956, 929.

45

NABORS IND 8. 875%
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8/15/31 144A

NCL CORP 6. 25%

14, 135, 000. 00 13, 355, 172. 05
09/15/33 144A
0,
NCL CORP 7. 75% 5,710, 000. 00 5,897, 002. 50
02/15/29 144A
NCL FINANCE LTD
6. 125% 03/15/28 2, 075, 000. 00 2,093, 011. 00
144A
NEPTUNE BID US 98,415,000.00 | 29,109, 462. 60
10. 375% 5/31 144A
NEPTUNE BID US 18,710,000.00 | 19,024, 889. 30
9.29% 4/29 144A
NEPTUNE BID US 25,110,000.00 | 25, 175, 286. 00
9.5% 2/15/33 144A
NESCO HOLDING
5.5% 04/15/29 3, 975, 000. 00 3,940, 377. 75
144A
NEW COTAL LLC 6,916, 327. 20 5, 714, 269. 49
CONV 5% 2/24/27
0,

NEW FLYER 9. 25% 3, 975, 000. 00 3,519, 020. 25
07/01/30 144A

0,
NEXSTAR MEDT 6.5% | oo "0 o 6. 010, 436. 25
9/15/33 144A
NEXTERA ENGY 3, 365, 000. 00 3,528, 909. 15
7.75% 4/34 144A
NEXTERA ENGY OP 0. 005, 000. 00 9, 615, 448. 95
8. 375% 01/15/31
NEXTERA ENGY OP 7 685, 000. 00 8. 214, 265. 95
8. 625% 03/15/33
NEXTERA ENRGY 5. 000, 000. 00 5. 194, 200. 00
7.25% 01/29 144A
NOMURA HOLDINGS 6,720, 000. 00 6, 886, 857. 60
VAR 12/29/49
NORTHERN O1L
7.875% 10/15/33 4, 855, 000. 00 4,962, 441. 15
144A
NORTHERN OIL 5, 320, 000. 00 5, 545, 887. 20
8. 75% 06/31 144A

0,
NRG ENERGY 5.875% |, \c0 0o 3. 405, 539. 60
5/34 1447
NRG ENERGY INC
3.875% 02/15/32 265, 000. 00 242, 832. 75
144A
NRG ENERGY INC
5.75% 12/31/34 14, 675, 000. 00 14, 412, 464. 25
144

0
NRG ENERGY INC 6% | 19 950,000.00 | 12,373, 588. 50
02/01/33 144A
NRG ENERGY INC 3, 695, 000, 00 3. 656, 239. 45
6. 125% 5/36 144
NRG ENERGY INC 12, 350, 000. 00 12, 378, 652. 00
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6.25% 11/01/34
144A

NRG ENRGY INC 6%

14, 675, 000. 00 14, 420, 242. 00
01/15/35 144A
OAK-EAGLE ACQUI 10, 865,000.00 | 11,253, 206. 45
7.25% 7/33 144
OAK-EAGLE ACQUL 11,775,000.00 | 12,316, 885. 50
8.75% 7/34 144A
OCCIDENTAL PETE 1, 985, 000. 00 1, 536, 925. 95
4.5% 07/15/44
OCCIDENTAL PETE 5. 405, 000. 00 2,489, 704. 10
6. 2% 03/15/40
OCCTIDENTAL
PETROLEUM 4. 4% 4,275, 000. 00 3, 494, 556. 00
4/46
ON SEMICONDUCT
3.875% 09/01/28 6, 575, 000. 00 6, 389, 322. 00
144A
ONE SKY FLIGHT
8.875% 12/15/29 5, 695, 000. 00 5,992, 677. 65
144A
ONEMAIN FIN 6, 135, 000. 00 6, 187, 699. 65
7.125% 11/15/31
0
ONEOK INC 5. 625% 9. 955, 000. 00 2,281, 248. 20
01/15/28 144A
0,
ONEOK INC 6. 5% 4, 735, 000. 00 4,994, 193. 90
09/01/30 144A
0
ONTARTO GAMING 8% 9. 790, 000. 00 2,615, 334. 40
08/01/30 144A
0,
OPAL BIDCO 6. 5% 30, 630, 000. 00 31, 117, 803. 60
03/31/32 144A
0,
OPEN TEXT 4. 125% 7. 655, 000. 00 6, 969, 800. 95
2/15/30 144A
0,
OPEN TEXT CO 6. 9% 3,970, 000. 00 4,061, 627. 60
12/1/27 144A
OPEN TEXT HOLDI
4.125% 12/01/31 4, 655, 000. 00 4,013, 773.75
144A
ORGANON &CO 2, 870, 000. 00 3, 054, 684. 50
7.875% 5/34 144A
0
ORGANON F 4. 125% 6, 615, 000. 00 6,519, 942. 45
04/30/28 144A
ORGANON FINAN
5. 125% 04/30/31 21, 470, 000. 00 21, 230, 609. 50
144A
0,
OT MIDCO 10% 9, 170, 000. 00 4, 126, 500. 00
02/15/30 144A
OUTFRONT MED
7.375% 02/15/31 12, 500, 000. 00 13, 065, 500. 00
144A
OWENS MINOR INC 2, 695, 000. 00 1,641, 255. 00
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6.625% 04/30 144A

PACIFIC GAS &
ELEC 3.95% 12/47

5,170, 000.

00

3, 738, 4217.

00

PACIFIC GAS &ELE
3.75% 8/15/42

855, 000.

00

632, 041.

65

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

9, 595, 000.

00

9, 550, 479.

20

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

1, 830, 000.

00

1, 747, 430.

40

PAR PETRO L
7.375% 06/34 144A

7, 145, 000.

00

7, 255, 390.

25

PARK INTERMEDIA
7% 2/1/30 144A

4, 015, 000.

00

4, 095, 179.

55

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

2, 405, 000.

00

2,421, 907.

15

PATRICK INDU
6.375% 11/32 144A

11, 970, 000.

00

11, 916, 733.

50

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

18, 360, 000.

00

19, 641, 528.

00

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

9, 890, 000.

00

9, 880, 802.

30

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

12, 085, 000.

00

12, 339, 510.

10

PENNYMAC FIN
6.875% 02/15/33
144A

9, 205, 000.

00

8, 827, 134.

75

PERFORMANCE FO
4. 25% 08/01/29
144A

2,925, 000.

00

2,822, 566.

50

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

12, 020, 000.

00

12, 069, 762.

80

PERFORMANCE FOOD
5.625% 03/01/34
144A

7,410, 000.

00

7, 187, 774.

10

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

16, 495, 000.

00

16, 876, 364.

40

PERMIAN RES 7%
01/15/32 144A

14, 420, 000.

00

14, 996, 800.

00

PETSMART INC F
7.5% 09/15/32 1

5, 735, 000.

00

b, 738, 555.

70

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

25, 676, 500.

00

25,219, 971.

83

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

40, 141, 500.

00

33,052, 912.

51

PG&E CORP 5%
07/01/28

7, 060, 000.

00

7,016, 581.

00

PG&E CORP 5. 25%
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07/01/30

PG&E CORP 7. 375%

5, 548, 000. 00 5,612, 356. 80
03/15/55
PHOENIX AVIATIO 5. 870, 000. 00 5. 944, 549. 00
0.25% 7/30 144

0,
POST HLDGS 6.25% | o o0 000 o0 | 17, 189, 216. 80
10/15/34 144A

0,
POST HLDGS 6.25% | | oo 000 00 | 16, 224, 030. 50
2/15/32 1447
POST HLDGS IN 1, 416, 000. 00 1,368, 719. 76
4.625% 4/30 144A
PR RNO PROPERTY 30, 540, 000,00 | 30, 381, 497. 40
6.5% 5/31 1444
PRIMO WATER HO 14, 355,000.00 | 14,406, 821. 55
6. 25% 4/29 144A
QUIKRETE HLDG 12,295,000.00 | 12, 487, 785. 60
6. 375% 3/32 144A
QUIKRETE HLDG 12,295,000.00 | 12,407, 991. 05
6. 75% 03/33 144A
RAND PARENT LLC
8.5% 02/15/30 15, 785, 000. 00 16, 295, 486. 90
1447
RD MICHIGAN PRO 0. 629, 000. 00 9, 649, 702. 35
7.5% 3/45 1444

0
REALOGY GR 5.25% 11} 655,000.00 | 11,103, 019. 20
04/15/30 1447
REALOGY GROUP
5.75% 01/15/29 12, 845, 000. 00 12, 588, 356. 90
1447

0,
REALOGY GRP 9.75% [ o "o 8. 580, 980. 20
4/15/30 144A
RIOT PLATRORMS OV | 000 000 o0 | 16, 015, 802. 40
0.75% 1/30

0,
RITCHIE BR 6.75% | |00 000 00 | 10, 144, 400. 00
03/15/28 1447

0
ROBLOX CO 3. 875% 23, 760, 000. 00 22, 312, 778. 40
05/01/30 1447

0
ROCKET CO 7. 125% 8 600, 000, 00 8. 263, 280. 00
02/01/32 1447

0
ROCKET COS 6.125% [, o070 o 9. 902, 832. 80
8/1/30 144A

0
ROCKET COS 6.375% [ o ¢ "0 o 8. 716, 570. 85
8/33 1447

0
ROVAL CART 5.37% [, o oo 4, 336, 893. 75
7/15/27 1447
ROYAL CARIBB 7,335, 000. 00 7,454, 340. 45
6. 25% 03/32 144A
ROYAL CARIBBEAN 18, 440,000.00 | 18,583, 278. 80
6% 02/33 1447

0,

SABLE 7. 125% 10,245,000.00 | 10, 116, 937. 50

10/15/32 144A
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SALLY HOLDINGS 12,845,000.00 | 13,093, 165. 40
6.75% 3/1/32
SBA COMM CORP 3, 095, 000. 00 2, 959, 346. 15
3.125% 02/01/29
SBA COMMUNICATI 10,425, 000.00 | 10, 328, 256. 00
3.875% 02/27
0,
SCIH SALT 4.875% | /o 000 00| 21, 202, 050. 80
05/01/28 144A
0,
SCIH SALT 6.625% 53,900, 000. 00 3. 845, 244. 00
05/01/29 1447
0,
SCOTTS MIRACLE 4% [, o0 oo 3. 121, 327. 70
04/01/31
SCRIPPS ESC 11
5.375% 01/15/31 2, 450, 000. 00 1, 750, 329. 00
144A
0,
SEAGATE 8. 5% 8, 730, 000. 00 9, 138, 825. 90
7/15/31 144A
SEAGATE DATA 2, 500, 000. 00 2, 443, 475. 00
4.091% 6/29 144A
SEAGATE DATA 5, 520, 000. 00 5, 549, 035. 20
5.75% 12/34 144A
SEAGATE DATA 4, 485, 000. 00 4, 686, 825. 00
8.25% 12/29 144A
0,
SEAGATE T 5. 875% 5. 500, 000. 00 5. 594, 490. 00
07/30 144A
SEASPAN CORPORA
5.5% 08/01/29 8, 005, 000. 00 7,724, 584. 85
144A
SENSATA TECHNOL 13,002, 000.00 | 12,728, 042. 40
4% 04/15/29 14
SERVICE CO INTL 3. 060, 000. 00 3. 053, 329. 20
5.125% 6/1/29
0,
SEST LLC 7.875% 17.205,000.00 | 17,703, 772. 95
09/30/30 1447
SIRIUS XM R
4.125% 7/1/30 4, 755, 000. 00 4, 415, 825. 85
144A
SIRIUS XM RADIO 7 977, 000. 00 7,959, 899. 05
5% 8/1/27 144A
SMYRNA READY MI 20, 000,000.00 | 20,930, 200. 00
8.875% 11/15 144A
SOCGEN VAR PERP 11,795, 000.00 | 11,530,951, 25
144A
SOFTBANK GRP 6, 385, 000. 00 6, 488, 245. 45
7.625% 10/29 RGS
SOFTBANK GRP 3, 275, 000. 00 3,323, 601. 00
8.25% 10/31 RGS
B 0
SOTHEBY' S 5. 875% 2. 045, 000. 00 1,929, 559. 75
06/01/29 1447
0,
SOTHEBYS 8. 25% 19, 665,000.00 | 19, 197, 759. 60

04/15/31 144A
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SOUTHWESTERN EN 4,720, 000. 00 4,613, 422. 40
4.75% 02/01/32
SOUTHWESTERN EN 5. 965, 000. 00 5. 265, 052. 65
5. 375% 02/29
SPA HOLDINGS 3, 985, 000. 00 3,914, 505. 35
4.875% 2/28 144A
SPRINGLEAF CORP 6, 100, 000. 00 5,578, 511. 00
4% 09/15/30
SSLC TECHNOLOGI 21,220,000.00 | 21,409, 706. 80
6. 5% 6/32 144A
0,
STAPLES 10. 75% 12, 955, 000. 00 12, 199, 853. 05
09/01/29 144A
0,
STARWOOD 6. 125% 2, 125, 000. 00 9,129, 993. 75
06/01/31 144A
STATION CAS LLC
4.625% 12/01/31 6, 745, 000. 00 6, 352, 575. 90
1447
STATION CAS LLC
6. 625% 03/15/32 11, 185, 000. 00 11, 246, 629. 35
1447
0
STUDIO CITY 6. 5% 9, 585, 000. 00 9, 565, 830. 00
1/15/28 144A
SUMITOMO MITSUI 19, 275, 000, 00 12, 144, 516. 75
6. 45%/VAR PERP
0
SUNNOVA E 5.875% |14 11, 000. 00 27, 027. 50
09/01/26 144A
SUNOCO LP /CORP 4, 765, 000. 00 4, 650, 640. 00
4.5% 05/15/29
0
SUNOCO LP 5. 375% 5. 960, 000. 00 5, 887, 824. 40
02/28/2031 144A
0,
SUNOCO LP 5. 625% 5. 960, 000, 00 5. 838, 952. 40
02/28/34 144A
0,
SUNOCO LP 5. 625% 2, 920, 000, 00 2,919, 766. 40
03/15/31 144A
0,
SUNOCO LP 5. 875% 8, 755, 000. 00 8. 655, 893. 40
03/15/34 144A
0,
SUNOCO LP 7% 14, 425, 000. 00 14, 748, 120. 00
09/15/28 144A
0,
SUNOCO LP 7. 25% 6. 565, 000. 00 6,827, 140. 45
05/01/32 144A
0,
SURGERY CTR 7.25% | o oo 000 o 14,017, 531. 95
04/32 144A
0,
SYNAPTICS INC 4% 2, 730, 000. 00 9. 601, T17. 30
06/15/29 144A
SYNERGY INFR 3, 020, 000. 00 3, 150, 313. 00
7.875% 12/30 144A
0,
TALLGRASS LP 6% 5. 145, 000. 00 5. 153, 283. 45
12/31/30 144A
TAYLOR MORRISON 7. 155, 000. 00 7,209, 521. 10
CMNTY/ MONARCH
TEAM HEALTH 5, 670, 000. 00 5, 636, 320. 20
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8.375% 6/28 144A

TEMPUR SEALY 4%

5, 280, 000. 00 5, 058, 926. 40
04/15/29 144A
TENET HEALTH 9, 290, 000. 00 9,012, 693. 50
4.25% 6/1/29 144A
TENET HEALTH 6, 565, 000. 00 6, 348, 814. 55
4. 375% 1/30
0,
TENET HEALTH 5.5% | "o 5. 821, 220. 30
11/15/32 144A
0,
TENET HEALTH 6% 2, 930, 000. 00 9. 943, 946. 80
11/15/33 144A
TENET HEALTH 10,939,000.00 | 10,954, 205. 21
6. 125% 10/28
TENET HEALTH 8, 165, 000. 00 8,210, 642. 35
6. 125% 6/30
TENET HEALTH 5, 290, 000. 00 5,430, 608. 20
6. 75% 5/31
TENET HEALTH 795, 000. 00 770, 921. 50
6.875% 11/15/31
TERAWULF INC CV 4. 345, 000. 00 8. 839, 298. 75
1% 9/1/31 144A
TEVA PHARMA 11 0. 310, 000. 00 9, 484, 655. 60
5.75% 12/01/30
0,
TGS ASA 8. 5% 6, 390, 000. 00 6,697, 614. 60
01/15/30 144A
0,
TKC HOLDING 12% 11, 830, 000. 00 12, 257, 299. 60
2/15/2031 144A
0,
TKC HOLDINGS 8.5% | o o000 9, 069, 534. 45
8/15/30 144A
TOPS MARKETS CORP | " "0 _
ESCROW
TRANSALTA CORP 6. 405, 000. 00 6,317, 251. 50
5.875% 2/1/34
0,
TRANSDIGN 6.375% | o) 0 00 00 | 4. 640, 129. 60
05/31/33 1447
TRANSDIGM IN 10, 000, 000. 00 | 10, 342, 300. 00
7.125% 12/31 144A
TRANSDIGM INC 20,310,000.00 | 19, 996, 819. 80
4.625% 01/15/29
TRANSDIGM INC 3, 000, 000. 00 2. 953, 860. 00
4.875% 05/01/29
0
TRANSDIGM INC 6% 6, 150, 000, 00 6, 179, 950. 50
01/15/33 144A
TRANSDIGM INC
6. 125% 07/31/34 10, 935, 000. 00 10, 792, 079. 55
1447
TRANSDIGM INC 2. 105, 000, 00 2,139, 395. 70
6. 25% 01/34 144A
TRANSDIGM INC
6. 375% 03/01/29 11, 950, 000. 00 12,110, 130. 00

144A
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TRANSDIGM INC
6.625% 03/01/32
144A

9, 040, 000.

00

9, 266, 904.

00

TRANSDIGM INC
6.75% 1/34 144A

10, 870, 000.

00

11, 059, 246.

70

TRANSDIGM INC
6.75% 8/28 144A

29, 660, 000.

00

29, 956, 600.

00

TRANSDIGM INC
6.875% 12/15/30
144A

16, 950, 000.

00

17,420, 871.

00

TRANSOCEAN 8. 75%
02/15/30 144A

4,270, 000.

00

4, 453, 652.

70

TRANSOCEAN INC
7.875% 10/15/32

1, 780, 000.

00

1,901, 307.

00

TRANSOCEAN INC
8.25% 05/15/29
144A

3, 055, 000.

00

3, 169, 715.

25

TRANSOCEAN INC
8.5% 05/15/31
144A

6, 060, 000.

00

6, 397, 663.

20

TRI POINTE GROUP
5.7% 06/15/28

1, 630, 000.

00

1,642, 974.

80

TRIDENT TPI HLD
12.75% 10/28 144A

2, 455, 000.

00

2, 460, 720.

15

TRONOX INC 4. 625%
03/15/29 144A

5, 040, 000.

00

4, 030, 387.

20

TRUIST FINANCTAL
CORP 6. 25% PERP

7, 550, 000.

00

7, 503, 643.

00

TTM TECH INC 4%
03/01/29 144A

5, 085, 000.

00

4, 885, 820.

55

TULLOW OIL PIK
15% 11/28 144A

7,471, 614.

00

7,652, 053.

47

UBER TECH INC
4.5% 08/15/29
144A

31, 340, 000.

00

30, 984, 291.

00

UBS GROUP AG
6. 6%VAR PERP 144A

5, 610, 000.

00

5, 644, 389.

30

UBS GROUP AG
T%VAR 12/31/99
144A

5,610, 000.

00

5,633, 113.

20

UKG INC 6. 875%
02/01/31 144A

7, 000, 000.

00

6, 810, 300.

00

UNITED AIRLIN
4.625% 04/30/29
144A

3, 645, 000.

00

3,571, 042.

95

UNITED
RENTALG. 125%
03/34 144A

15, 005, 000.

00

15, 338, 261.

05

UNITI GRP/UNT 6%
01/15/30 144A

14, 240, 000.

00

13, 804, 683.

20

UNITI/FIN 4. 75%
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04/15/28 144A

UNITI/FIN 8.625%

8, 390, 000. 00 8, 767, 046. 60
6/15/32 144
UNITI/FIN/CSL
6.5% 02/15/29 7,695, 000. 00 7,606, 122. 75
144A
UNTTI/FIN/CSL 17,525,000.00 | 18,312, 573.50
8.625% 6/32 144A

0
UNIVISION 9. 375% 8. 565, 000. 00 8, 756, 170. 80
08/01/32 144A
UNTIVISTION COM
7.375% 06/30/30 7, 630, 000. 00 7,547,061. 90
144A
UNIVISION COMM 16, 275, 000. 00 16, 195, 578. 00
8.5% 5/31/31 144A

0,
UNVSN CMM 8. 875% 5. 975, 000. 00 5, 886, 868. 75
4/15/33 144A

0,
US FOODS 6. 875% 17, 090, 000. 00 17, 514, 344. 70
09/15/28 144A
0,

US FOODS 7. 25% 8. 545, 000. 00 8, 865, 779. 30
01/15/32 144A
US FOODS INC
4.75% 02/15/29 7, 250, 000. 00 7,129, 867. 50
144A
USA COMPRESST 19, 840, 000. 00 | 20, 370, 720. 00
7.125% 3/29 144A
USA COMPRESSIO 5. 865, 000. 00 5. 858, 900. 40
6.25% 10/33 144

0
VALLOUREC SA 7.5% 5. 070, 000. 00 5. 332, 626. 00
04/32 144A
VENTURE GBL 7, 980, 000. 00 7,631, 274. 00
3.875% 8/29 144A
VENTURE GBL 2, 485, 000. 00 2, 326, 606. 10
4.125% 8/31 144A

0
VENTURE GLO 6. 5% 4, 050, 000. 00 4,228, 807. 50
06/15/34 144A
VENTURE GLOB 6, 630, 000. 00 6, 800, 656. 20
6. 125% 12/30 144A

0
VENTURE GLOB 6. 5% 5. 740, 000. 00 5,988, 771. 60
1/15/34 144A
VENTURE GLOBL 9, 685, 000. 00 10, 238, 400. 90
6. 75% 01/36 144A
VENTURE GLOBL
7.5% 05/01/33 6, 170, 000. 00 6, 796, 872. 00
144A
VENTURE GLOBL
7.75% 05/01/35 6, 305, 000. 00 7,052, 646. 90
144A
VERSANT MEDIA 6. 095, 000. 00 6,309, 361. 15
7.25% 1/31 144A
VERTIV GROUP 6, 290, 000. 00 6, 202, 757. 70
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4.125% 11/15/28
144A

VICI PROPERT

4, 530, 000. 00 4, 498, 607. 10
3.75% 02/27 144A
> 0
VICTORIA'S 4.625% [, o\ "0 o 3. 492, 798. 40
07/29 144A
VISTAJET MAL/XO
6.375% 02/01/30 9, 445, 000. 00 8, 649, 731. 00
1447
VISTAJET/VIST 6, 390, 000. 00 6, 100, 341. 30
8.75% 10/32 144A
VISTRA OPERAT 20,730,000.00 | 21,723, 588.90
7.75% 10/31 1447
0
WALKER & D 6.625% [ o000 o 4, 674, 618. 00
4/01/33 144A
WALTER ENERGY 13, 820, 000. 00 -
9.5% 10/19 144A
0
WAYFATR INC 6.75% [ " "o 4, 053, 295. 75
11/15/32 144A
WAYFAIR LLC
7.125% 05/31/34 2, 230, 000. 00 2, 248, 509. 00
1447
0
WAYFAIR LLC 7.25% [ (" 00 000 6, 244, 990. 50
10/31/29 144
WBI OPERATING L 5. 865, 000, 00 5. 901, 363. 00
6.5% 10/15/33 144
WEEKLEY HOMES L 5. 460, 000, 0 9,391, 316. 80
4.875% 09/15/28
0
WELLSFARGO 6. 125% | g o000 o 9,618, 232. 80
PERP
WELLSFARGO 15, 350, 000. 00 | 16, 157, 870. 50
7.625%/VAR PERP
WESCO DISTRIBUT
6. 625% 03/15/32 20, 065, 000. 00 | 20, 632, 237. 55
1447
WHITE CAP SUPPL 5, 515, 000, 00 5. 469, 115. 20
7.375% 11/15/3
0
WINDSTREAM 8. 25% 115 405,000.00 | 16, 257, 204. 60
10/01/31 144A
WINDSTREAM SVCS
7.5% 10/15/33 7, 050, 000. 00 7,413,921. 00
1447
WOLFSPEED INC/D 1, 279, 756. 00 1, 135, 041. 19
PIK VAR 6/31
0,
WR GRACE HLD 7% 4, 325, 000. 00 4,219, 989. 00
08/01/33 144A
¥R GRACE HLD 11,435,000.00 | 11,444,491, 05
7.375% 3/31 144A
WR GRACE HLG 5, 070, 000. 00 4,793, 279. 40
5. 625% 08/29 144A
WYNN RESORTS 14,335,000.00 | 15, 120, 844. 70
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7.125% 2/31 144A

YUM BRANDS INC
4.625% 01/31/32

5, 800, 000. 00

5,531, 692. 00

ZEBRA TECHNOLOG
6.5% 5/32 144A

9, 175, 000. 00

9, 335, 379. 00

TAUT e RV

Nt

5,523, 220, 552. 20

5, 391, 829, 936. 49
(858, 325, 407, 590)

I

g% A

858, 325, 407, 590
(858, 325, 407, 590)

862, 210, 270, 289

(862, 210, 270, 289)
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BfH&EHE~ | ACRISURE TERM B6 99. 80 96. 00
442,919, 33 A16,857.51 | —
TAUT - 1LN 11/06/30 C1 442, 060. 06 425, 202. 55
Kv ACTUS NUTRITION
100. 24 100. 50
TERM B 1LN 11, 581, 337. 50 29,678.34 | —
11, 609, 565. 84 11, 639, 244. 18
07/9/2032 C1
AIR CONTROL TERM B 99. 56 99. 92
12, 343, 893. 94 44,931. 77 | —
1LN 07/31 C1 12, 289, 704. 24 12, 334, 636. 01
ALERA TERM B 1LN 100. 40 98. 21
1, 656, 685. 41 A\36,264.84 | —
05/28/2032 C1 1, 663, 394. 98 1,627, 130. 14
ALLTIED UNIVE TERM 100. 35 100. 38
6, 815, 750. 00 1,840.25 | —
B 1LN 8/20/32 C1 6, 840, 150. 38 6, 841, 990. 63
ANGUS CHEMICAL TM 88. 50 90. 00
561, 150. 00 8,417.25 | —
1LN 11/04/27 C1 496, 617. 75 505, 035. 00
ANGUS CHEMICAL TM 4,195, 000. 00 95. 87 90. 00 A\246, 456.25 | —
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B ILN 11/27 4,021, 956. 25 3, 775, 500. 00
ANGUS CHEMICAL TM 94. 00 90. 00
4, 855, 000. 00 /194, 200. 00
B ILN 11/27 4, 563, 700. 00 4, 369, 500. 00
ANGUS CHEMICAL ™ 93. 64 90. 00
11, 047, 662. 15 A403,018. 72
B 1LN 11/27 C1 10, 345, 914. 65 9,942, 895. 93
AP CORE HOLDING 1 97. 00 99. 10
6, 380, 000. 00 134, 235. 20
TERM B 05/15/31 C1 6, 188, 600. 00 6, 322, 835. 20
AP CORE HOLDING 1 98. 62 99. 10
670, 000. 00 3, 209. 30
TERM B 05/15/31 C1 660, 787. 50 663, 996. 80
AP CORE HOLDING 1 98. 12 99. 10
640, 000. 00 6, 265. 60
TERM B 05/15/31 C1 628, 000. 00 634, 265. 60
APPLIED SYSTEMS TM 101. 62 98. 95
100, 000. 00 A2, 667. 00
2LN 02/32 C1 101, 625. 00 98, 958. 00
ARXIS TM B 1LN 100. 27 100. 27
8, 246, 132. 72 164. 93
02/26/32 C1 8, 268, 479. 73 8, 268, 644. 66
BASS PRO TERM B 100. 12 100. 51
12, 665, 953. 79 50, 030. 52
1LN 01/23/32 C1 12, 681, 532. 91 12, 731, 563. 43
BAUSCH HLTH TM B 98. 70 96. 09
30, 985, 850. 00 807, 491. 26
1LN 10/08/30 C1 30, 583, 033. 95 29, 775, 542. 69
CANACOL EN TM
86. 95 100. 00
SECOND DIP 06/26 939, 042. 14 122, 483. 96
816, 558. 18 939, 042. 14
c1
CANACOL ENERGY TM 94. 70 100. 00
1, 869, 689. 54 98, 930. 73
DIP 06/30/26 C1 1,770, 758. 81 1, 869, 689. 54
CONSOLIDATED E TM 89. 00 95. 58
3, 855, 000. 00 253, 774. 65
1LN 11/18/30 C1 3, 430, 950. 00 3, 684, 724. 65
CONSOLIDATED EN TM 85. 40 96. 11
27, 257, 650. 58 2,917, 893. 39
B 1LN 11/30 C1 23, 279, 707. 15 26, 197, 600. 54
COREWEAVE FINAN 1 98. 99 101. 89
562, 930. 65 16, 313. 73
™ B 11/31 C1 557,301. 34 573, 615. 07
COX MEDIA TERM B2 91. 20 91.80
21, 632, 303. 56 129, 793. 82
1LN 06/29 C1 19, 729, 958. 78 19, 859, 752. 60
CSC SERVICEW TM EX 82. 27 72.31
18, 152, 965. 54 A1, 808, 398. 43
FLSO 1 9/30 C1 14, 936, 260. 04 13, 127, 861. 61
DEL M TM TLB DIP 78. 49 37.87
5,042, 166. 91 A2, 048, 459. 57
ROLLUP 03/26 C1 3, 958, 079. 44 1,909, 619. 87
DEL MONTE TM 1LN 46. 29 -
1, 628, 653. 63 AT54, 066. 63
SPR PRI 08/28 C1 754, 066. 63 -
DEL MONTE TM 2LN 2.74 -
8, 774, 421. 14 A241, 296. 58
SPR PRI 08/28 C1 241, 296. 58 -
DEL MONTE TM 2LN 2.74 -
1,424, 078. 86 A39, 162. 16
SPR PRI 08/28 C2 39, 162. 16 -
DEL MONTE TM FLFO 46. 29 -
1,352, 395. 69 /626, 159. 20
B PIK 08/28 C1 626, 159. 20 -
DISCOVERY PURCH 1 | 6,079, 498. 17 97.07 99. 42 142, 503. 44
TERM B 10/29 C1 5,901, 733. 64 6, 044, 237. 08
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EG GROUP TERM B 99. 66 100. 17
13, 760, 000. 00 70, 330. 00
1LN 02/10/31 C1 13, 713, 750. 00 13, 784, 080. 00
ELECTRONIC ART
98. 50 100. 30
TERM B 1LN 5,770, 000. 00 103, 860. 00
5, 683, 450. 00 5,787, 310. 00
03/24/33
ELLUCIAN TM 2LN 100. 37 97. 65
3, 895, 000. 00 A106, 138. 75
11/15/32 C1 3,909, 606. 25 3, 803, 467. 50
GRAFTECH TM NEW § 101. 41 95. 16
1,007, 631. 59 62, 976. 97
1LN 12/29 C1 1,021, 909. 72 958, 932. 75
HOLOGIC TERM B 1LN 99. 75 99. 256
5, 870, 000. 00 29, 350. 00
04/07/2033 C1 5, 855, 325. 00 5, 825, 975. 00
HUB INTERNA TERM B 100. 31 100. 20
1,582, 787.79 A1, 725.24
1LN 6/20/30 C7 1, 587, 805. 22 1, 586, 079. 98
HUB INTERNA TERM B 100. 31 100. 20
4,702. 65 A5 17
1LN 6/20/30 C8 4,717.60 4,712.43
INTERNET BRANDS TM 89. 58 94. 62
9, 047, 686. 20 455, 641. 48
B 1LN 04/28 C1 8, 105, 731. 58 8, 561, 373. 06
INTERNET BRANDS T™ 80.91 81.51
13, 746, 538. 23 82, 204. 30
B 1LN 12/31 C1 11,123, 011. 40 11, 205, 215. 70
INTERNET BRANDS TM 77.02 82. 71
6, 535, 000. 00 371, 580. 10
B 2LN 02/29 C1 5,033, 649. 10 5, 405, 229. 20
INTRAFT TERM B 2LN 98. 92 97. 25
8, 185, 000. 00 A137,098. 75
01/14/2032 C1 8,097, 011. 25 7,959, 912. 50
KASEYA TERM 2LN 98.70 76. 30
2,955, 000. 00 A662, 156. 40
03/21/2033 C1 2,916, 821. 40 2, 254, 665. 00
LONZA SPECIALTY TM 87.25 94. 60
18, 855, 000. 00 1, 385, 842. 50
B 1LN 07/28 16, 450, 987. 50 17, 836, 830. 00
LONZA SPECIALTY TM 87.87 94. 60
2, 315, 000. 00 155, 683. 75
B 1LN 07/28 C1 2,034, 306. 25 2,189, 990. 00
LONZA SPECIALTY TM 87.62 94. 60
822, 937.50 57, 399. 89
B 1LN 07/28 C1 721, 098. 98 778, 498. 87
MATIV HOLDINGS TM 95. 00 99. 75
9, 845, 000. 00 467, 637. 50
B 1LN 4/33 C1 9, 352, 750. 00 9, 820, 387. 50
NEPTUNE BID US 1 99. 50 98. 45
41, 820, 000. 00 A439, 110. 00
TERM B 02/03/33 C1 41, 610, 900. 00 41,171, 790. 00
NEW FORTR TM B 1LN 47.00 65. 21
2, 505, 000. 00 456, 260. 70
10/28 1,177, 350. 00 1,633, 610. 70
NEW FORTR TM B 1LN 44. 69 65. 21
18, 138, 850. 00 3,722,092. 02
10/28 C1 8,106, 977. 61 11, 829, 069. 63
NORTHEAST GROCE T™ 100. 24 100. 12
2,474, 659. 09 A3,019.08
B 1LN 12/28 C1 2,480, 771. 49 2,477,752. 41
OPELLA TERM B 1LN 100. 60 100. 06
6, 104, 325. 00 33, 268. 57
4/23/32 Cl1 6, 141, 439. 29 6, 108, 170. 72
PERATON TERM B 1LN 93.12 88. 83
1, 760, 000. 00 A5, 433. 60
03/02/28 1,639, 000. 00 1, 563, 566. 40
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PERATON TERM B 1LN |13, 720, 000. 00 94. 50 88. 83 AT76, 689. 20
03/02/28 12, 965, 400. 00 12, 188, 710. 80
QLIK T™M 2LN 96. 93 59. 00
3, 195, 000. 00 Al,212,119. 10
11/22/32 C1 3,097, 169. 10 1, 885, 050. 00
SAKS GLOBAL ENT 1 53.07 44. 25
3,501. 92 A308.91
TERM 07/26 C1 1, 858. 50 1,549. 59
SFR TERM B14 1LN 100. 10 100. 75
11,450, 174. 94 74,311. 64
5/15/31 C1 11, 461, 739. 61 11, 536, 051. 25
SGUS LLC 10%
95. 53 92.12
07/07/2026 FIRST 7, 304. 68 A249. 11
6, 978. 54 6, 729. 43
C2
SGUS LLC 10%
95.53 92.12
07/07/2026 FIRST 10, 345. 20 A352.82
9, 883. 33 9, 530. 51
C3
SGUS LLC 10% 53. 07 44. 25
3, 569. 10 A314. 83
07/15/26 SECOND C1 1,894. 15 1,579.32
SGUS LLC T™M DIP 100. 00 92.12
3,617.09 A\284. 85
FINAL 07/15/26 C1 3,617.09 3,332. 24
SPIN HOLD TERM 92.19 102. 38
3,114, 393. 53 317, 354. 80
09/04/30 C1 2,871, 441. 59 3, 188, 796. 39
SUNSOURCE TERM 1LN 99. 74 99.70
2,729, 300. 00 A1, 310. 06
03/25/31 C1 2,722,422. 16 2,721,112. 10
SWEETWATER SOU 99. 50 100. 50
4, 180, 000. 00 41, 800. 00
TERM B 1LN 2/33 Cl 4,159, 100. 00 4, 200, 900. 00
TKC HOLDINGS TERM 99. 81 99. 37
8, 796, 528. 02 A\38, 762. 36
1LN 08/19/30 C1 8, 780, 312. 07 8,741, 549. 71
TORY BURCH 1 TERM 98. 00 99. 70
2,415, 000. 00 41, 248. 20
B 04/33 C1 2, 366, 700. 00 2,407, 948. 20
TRANSDIGM TM N 1LN 99. 87 100. 25
1,075, 000. 00 4,128. 00
02/13/33 C1 1,073, 656. 25 1,077, 784. 25
TRUIST INSURANCE 101. 12 98.73
5,236, 842. 11 A125, 265. 26
™™ 2L 03/32 Cl 5,295, 756. 58 5,170, 491. 32
UKG TERM B 1LN 99. 90 96. 72
10, 774, 673. 92 A\341, 880. 40
02/10/31 C1 10, 764, 114. 73 10, 422, 234. 33
UNITI GROUP TERM B 99. 12 99. 93
11, 231, 850. 00 91, 314. 94
1LN 10/6/32 C1 11, 133, 571. 31 11, 224, 886. 25
UNIVAR TERM B 1LN 99. 84 99. 50
906, 941. 19 A3, 101. 74
08/01/2030 C1 905, 508. 22 902, 406. 48
USI T™M D 1LN 100. 15 100. 00
2,879,373.70 A4, 578. 20
11/23/2029 C1 2,883, 951. 90 2,879, 373.70
VCI ASSET HL 3 99. 00 99. 00
4, 090, 000. 00 -
TERM TL 4/15/31 C1 4, 049, 100. 00 4,049, 100. 00
VERSANT MEDIAG 1 99. 00 100. 10
880, 000. 00 9, 680. 00
TERM B 10/31 C1 871, 200. 00 880, 880. 00
WHP TERM B 1LN 100. 06 100. 04
6,074, 100. 00 A1, 154. 08
02/20/32 C1 6,077, 805. 20 6,076, 651. 12
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This Japanese translation of the disclaimer is for informational purposes only,
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AR 4,601, 977, 856 2, 807, 689, 600
EN R 46, 553, 055 49, 262, 871
ENIERIDSS 13, 103, 066, 698 14, 508, 433, 832
AL E A 226, 999, 586 182, 878, 465
Z DAMARIULZE 800, 765 706, 600
RENVE PEA T 913, 089, 846, 239 1, 020, 879, 607, 327
BEAR 913, 089, 846, 239 1, 020, 879, 607, 327
AEDE
B EE
URAE P i A B 203, 695 172, 962
HAh4x 22, 884, 546, 566 10, 405, 732, 933
AALFRA 2 7,581, 441, 958 8,219, 964, 742
mENEE G FT 30, 466, 192, 219 18, 625, 870, 637
AEAF 30, 466, 192, 219 18, 625, 870, 637
L PE D
TCATE
TR 146, 661, 503, 813 136, 200, 938, 536
T4

Tl X I RES (D)

735, 962, 150, 207

866, 052, 798, 154

TEAEAET 882, 623, 654, 020 1, 002, 253, 736, 690
Mg EAE 882, 623, 654, 020 1, 002, 253, 736, 690
BIEMEPERF 913, 089, 846, 239 1, 020, 879, 607, 327
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(2) HEREF

(HERRFITENIAR D FHICE T 5 1ERD)

1. AMEES O K OFF
fili 5 ¥

(1) BRA, Bk TROMERES:

BENEEEICHESE . JRANE UCHME TR L TR0 4, K
MEEAMG I & 7= o Tk, ARlpE S ES | T ST AT 3810 D fofé
S RS ORWEDIZHOWTIE, ZAUCHET 54l%E) . X
XA L S | 2B ) DIRR S D KB IS FE DWW TR L
TR £,

(2) EfEFEE, HHfEk

fERNEICIES & FHIE UCRAMECREMli L TR Y £9°, WefliFk
il iz - Tk, EpESES T XSS 380T 5 By
(ARG DN E DIZHON T, ZTHCHET A MMi%E) « s
ARG TS EE S0 IR SN D KBRS I E SV TR L Tk
nET,

2. EATEAME ORI A K O
it 5k

BT
JRHI & U TRl TR L TR 0 £97, BrliakAiiic & 7= - T3
AR e AR O TR D M%HE TRl L TR £,

3. TUNT ¢ 7 OFHlATE K
OVl 5 ¥

T RIS
FRETRIOFET, FAIE LT, bAEICKT 5 EBRKA
DX S TEBARG OMMEIZ L > TRHE L TRV £,

4. TOMMBRERIER D720
DIAR L 70 % BE IR HIA

ME RS |5 O LB L HE

AERIGNCOWTIE, TREEFEMEOFRIZE 2 KA
CERCI24EF B 325133 5) HE60RICHAD & | IS IFAERF DI
E@EOE b > il 2 HEZHRM LT £9, AL, [
FOISRICE DS E | SNEEEDOTAIRICIB VT, YazsEE &I
AT, HVEREEEF ONMEIEEIE & OOME RS R ENE ORI H
DIMEHEATE PERHIC ﬁ?ééumﬂﬂlﬁ%wgémﬁﬁ%%ﬁ
SELEE D FEHIR O E 2 AR S S THIRE L. 8TH OAVEREE
W E N R3 % [ L 724 E %A@E®%Amé®%f@§F

DOAMERE Y E & A LTSRS E 2 FRR L7 28 % %
BRI & T OB 2R L TR Y £,
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(BfE e BRI B9 % 1ERD)

H H 20254E 5 H22 HEIME | 20264E 5 H22HBIE

1. TAROHR
W E eARKA 150, 973, 988, 753 M 146, 661, 503, 813 [
WP IB NG E JTANKA 12,015,929, 172 M 6, 274, 216, 587 [
Hrh— iR ST AR 16, 328,414, 112 M 16, 734, 781, 864 Y

2. HIRTARFEL OZF DGR
747 UT 4 - USHNA «+Af—)L K+ T7 K

e . . 109, 599, 645, 462 Y 99, 593, 821, 910 Y
(fFARER) B (BFE~y T2 1L)
T47VT 4 USHNA « A=) T7F
i 3 . . 33,713, 649, 138 [ 33, 544, 512, 600 [
(BFEMER) D (BFE~y T2 1L)
745 UF 4+ US/HNA, A=K+ T7 K
. e 1, 980, 249, 927 [ 1, 795, 544, 943 [
(EFS PSR B E FEH)
T4F7YVFT 4+ USNA =)L+ T7 R
- . . 553, 633, 255 Y 404, 121, 625 [
(BHRER) A (B~ THD)
747V T4+ USHNA A=)+ T7 K
. ) . . 472,522,675 Y 410, 655, 035 [
(BEKREM) C (BF~vTHD)
Z74FUF 4+ US/HNA, =R+ T772 K
: o 143, 362, 661 [ 124, 965, 896 [
VA (GEEEEREZHM)
T4T VT4 - USHNA + =L R+ T7 K
e . . 198, 440, 695 230, 881, 085 1
(PR ARER)  (BF~y P72 L)
TZ4T VT4 USHNA, + f—)L R+ T7 K
. . . e - H 96, 435, 442 [
(BB~vyTUHY) (EEEEREZER)
&t 146, 661, 503, 813 [ 136, 200, 938, 536 Y

3. MDD 146, 661, 503, 813 ™ 136, 200, 938, 536 M

4. 1 HAY7=0 g ERE 6.0181 [ 7.3586 [

(&@hpE s B3 A 1EED)

[. &FhpEmoRMICEET 5 F1E

1. &RhpE k4 2 H Y7 7 NITRERFREEFEE LT, AMMiEss. 7 VT 4 THGI%HED
ik a AEhpE S OEH 2 EFERRICED D ERHOIEAT$#) 125X 1T- T

B ET,

2. &RpESLONE K W77 RBMEE T D EeRESOFIEIX. AliEE. T VT 4 TH
YA D | Bl EMEHERSIOEEELS THY ., TONREEMERRE, AMiESs
U7 B9 D ERD. T U T o TEENZET 2R K OB IRl

LTEHFEI,
T UNRT ¢ THHIX, BREEEY A7 WEEE ) 27 OREGES L O
BRI BT 2 EEONRNNERICET A L2 EME L TR
kR
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HREE), L) [  BEHYAZERHY 9,
3. &BRFEMICRD Y A BEY 27 OEHE L OBEITEOF = v 71250 TiE, EHEPEN

Z&:-¢ Nl

HOITH HIELERTMENSMSI L2 T4 7 v A5 2 65 ONCE
YU R 7 EBEMNT O FiEEHH UKREEL TV ET,
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. e flhpsion O Rl AE (2 B9 5 91

1. B REREE LA,
Hpfili & OV D ZERH

Bt R LARIT IR Ol CTRE L L TW D 72, ZOEFHITH Y
EJ VR

2. Wi oREI Ik

(1) AMhFES
7eH B A fRESS
HERRFTEHNIAR D I BT D 1ERE A MFESR O RF A FEYE & O%F
iG] ICRiH L TR Y £,
(2) BT
HERREITENIAR D FHICET DR TEAHEHE O R HHE & OFF
5k ICRLHE L TR Y £,
(3) ZUNT 1 7THEI
[T YT 4 ZTHGNZBT 2R ISR L TR0 £,
(4) ERCLISO &R
FHIRTRFESND Z LD, FRMITIREMAE & LTl L TH 5720,
L% AR S OIREAMNAR 2 Rl & L TR £,

3. ARhpE S ORMELE I
B4 B HEIEIZOWT
DA R 7 A

AP S ORHIE O BELEIC B W T —EDRHE SRS Z R L TV D Tz
O, RIRDHHRRMFICL 156, YA RRL 2L bH Y F
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Flo. TIAT 4 THRENCHET 2 ROEFITIH ETHT IANT 47
BGNCR T 24 BRI TH Y . Y%eBBEENT Y ST 1 TS
DY ATDRESERTHOTEDY £HA,

(B fREZ: (B892 1ERD)

76 5 B B A RES
20254 5 H 22 H BIfE 20264 5 H22 H HI{E
¥ LYEEM OB LYEH AR MM OHERIC
o F TR ERE () & E TR AERE ()
R A2,193,933,178 /383, 750, 213
Bk T RIMERE S 355, 753, 410 481, 191, 456
EMERESR — A212, 848, 173
AR SR A9, 254, 556, 145 A1, 116, 793, 605
& FF A1, 804, 242, 733 A1, 232,200, 535

(7 1) 20254E5 A22 HBIED YRR OBIRICE TN iG22I, YBKREELOFEHM OB
WHHENOAREECBIT AN 7 7 o ROMIKHB £ TOHIME (2024511 H 23 H ) 5202545 H22H
FT) ST HEDER->TEY £9°,

(£ 2) 20264 5 H22 A BUED GEHHRIAM ORI E AR AL, UBIREEFED

SR OB

REHMNOARREEIZBIT DB R T 7 ROWEKH FTOHR (2025411 H 26 H 5> 5202645 H22H
FT) kST HEDE R ->TEY £9°,
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(T UNRT ¢ 7WG B % 1ERD)
Hu 5 | Ol % (2 B3 % 25 1H

10 B E
20254E 5 H22H HifF 20264E 5 H22H BifF
TR HASE: IRE Al RGeS KRR R RGeS
(M) 9 (M) (M) (M) 9 (M) (M)
FE¥H 15 H
1 1
4 4
A A
TSRS LS D
iG]
BT RIS
Ge it 7, 580, 755, 655 |— | 7, 357, 045, 338 223,710, 317 305, 318, 682 | — 305, 491, 644 A172,962
1 N
Z} )7 b 7, 580, 755, 655 |— | 7, 357, 045, 338 223,710, 317 305, 318, 682 | — 305, 491, 644 A172,962
=3 228, 360, 606 | — 228, 588, 214 227,608 —|— — —
1
Z% )7 B 228, 360, 606 | — 228, 588, 214 227,608 —|— — —
&FF 7,809, 116,261 |— | 7, 585, 633, 552 223,937, 925 305, 318, 682 |— 305, 491, 644 A172,962

(k1) W& E Tk
1. MEEEYRGOMERER SN TV EIZOWTIIUTO L IRl L TR Y £
(1) PR/BFEOZELE (LT THEH] L), ) OXBELMRSGOMED TR S
NTWLHEEE. S TRAFITYEABE S BEOMEIC L VEHMEL Tk Y %
‘ﬂ—o
(2) 4% A OMBESLMRSGOMENRER SN TWRWGEIE, UTOHIEICE> TR
D ijqo
@O Y%A Z#EA 5 MBEEWHE D ERE SN TOLHEITIE. BRI TV DB
FeARSE D 5 B Y% B ICE BTV AT O OB GOMEE b LICFE L
L= HMCEVFHEL TR £7,
@ YA ZEA DRIV DR SN TORWEEITIE, Y% B IR bITVE
RINLTWDRBESDBGOMEIC L VL TR Y £,
2. XBESLMRG OMERER SN TORWIAMEIZOW TR, *EE S OMEIC LV FF
fliL THY £,

(E2) ZINAT 4 TGN~y VRFHIEH S TR Y £ A,

(&S F3 & OGB4 5 7ERD)
FZUFEHIH Y FEA,

(RERBREFRICET 2 1ER)
ZUFEHITIH D A,
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(3) BKHmBIHmzR
O AMMFEAEIAmE

(7)
\ T
& W o % ; fsi
> 207 - 0 | PRk Corp 1,216, 754 16.44 | 20,003, 435. 76
VISTRA CORP 267, 630 149.08 | 39, 898, 280. 40
MESQUITE ENERGY 450, 285 15. 45 6, 956, 903. 25
INC
EP ENERGY CORP 566, 555 1.67 946, 146. 85
EXPAND ENERGY CORP 102, 745 97.59 | 10, 026, 884. 55
SUPERIOR ENERGY 50, 642 102, 50 9, 290, 805. 00
SERVICES INC A
NORTHEAST GROCERY 1,595, 532 8.07 | 12,875,943.24
INC PP
NEW FORTRESS 204, 926 0. 59 122, 750. 67
ENERGY INC
KKR & CO INC SER D 364, 500 40.86 | 14,893, 470. 00
6. 25% PC
NEW COTAI LLC / 4 966, 943 0.08 397, 355. 44
CAP P/P
PURE WEST ENERGY 7,789 0.22 1,744.73
INCORA TOP HOLDCO 4 221 5 84 24, 650. 64
LLC
SPIRIT AVIATION 211, 084 0. 05 10, 554. 20
HOLDINGS INC
SPIRIT AVIATION 50, 829 0. 05 9. 541. 10
HOLDINGS INC
ACRISURE HLDNGS 1. 802, 483 29.93 | 52,686, 578. 09
INC SER A-2 PC
SOUTHEASTERN 1. 048, 276 _ -
GROCERS CVR RT
N R R TN 12, 951, 187 168, 138, 043. 92
(26, 765, 895, 212)
o ALTICE FRANCE 31, 813 10. 60 337, 217. 80
HOLDING SA CVR
Ep—en 31,813 337, 217. 80
(62, 341, 455)
e 12, 983, 000 26, 828, 236, 667

(26, 828, 236, 667)
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(1) LA OFhAES:
FE JA HmE % W FRHIRAER AR ES
BRTRMERES: | 7 AU - B TO$;E2582522LC " 72, 804. 00 2,407, 701. 08
?ggLiTcgig45;§ 72, 804. 00 2,113, 645. 72
TAUH - K NE 145, 608. 00 4,521, 346. 80
(719, 753, 197)
R THIMERE S &5 719, 753, 197
(719, 753, 197)
0,
[El AL TAYA - R gz;?5fsg5£ 21, 000, 000. 00 19, 882, 590. 00
TAYT - K hEF 21, 000, 000. 00 19, 882, 590. 00
(3, 165, 109, 502)
EfFRER  Ait 3, 165, 109, 502
(3, 165, 109, 502)
" . 1011778 BC ULC 49
HES TAYT - Ru 10/15/30 1444 b 10, 310, 000. 00 9,712, 947. 90
1261229 BC LTD
Lo% 04/15/32 14 23, 080, 000. 00 23, 589, 375. 60
0
0
é§§5j§2vf24§ 7. 5% 6, 010, 000. 00 6, 061, 385. 50
AAR ESCRW ISR
6. 75% 03/15/29 9, 415, 000. 00 9, 635, 405. 15
144A
.75
?S§i§g§E122A6 ok 3, 115, 000. 00 3,021, 861. 50
C 7. 59
?15é§g§E1ZZ§ ok 9, 190, 000. 00 9, 260, 303. 50
ACRISURE LLC
8. 25% 02/99 144A 5, 000, 000. 00 4, 949, 250. 00
. 0
ACRISURE LLC 8. 5!
06/29 1441 b 14, 375, 000. 00 14, 288, 462. 50
ggRéifiggLiiiiN 9, 815, 000. 00 9, 224, 627. 75
0
0
gZ}fgisz?iik 7 9, 280, 000. 00 9, 425, 139. 20
ADTENT GLOBAL
8.25% 04/15/31 9, 280, 000. 00 9,674, 771. 20
144A
QH§53EQ522 TiiA 5, 900, 000. 00 5, 818, 816. 00
. 0
AIR CANADA 3. 875!
08/15/26 144 b 4, 620, 000. 00 4,607, 618. 40
0,
gé?fi};SNT4iA56 3, 395, 000. 00 3,234, 891. 80
0
25?25230T34i'8755 21, 707, 000. 00 21, 129, 593. 80
énggTzszg fiﬁA 12, 565, 000. 00 12, 554, 696. 70
. 0
ALBERTSONS COS 5, 670, 000. 00 5, 566, 295. 70
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5.5% 3/31/31 144A

ALBERTSONS COS
5.625% 03/31/32
144A

7, 890, 000.

00

7,706, 320.

80

ALBERTSONS COS
5.75% 3/31/34
144A

18, 560, 000.

00

17, 859, 545

60

ALCOA NEDERLAND
4.125% 03/31/29
144A

6, 035, 000.

00

5,871, 934.

30

ALCOA NETH 7. 125%
03/31 144A

2, 250, 000.

00

2, 331, 405.

00

ALLEGHENY TECH
4.875% 10/01/29

2, 540, 000.

00

2,498, 902.

80

ALLEGHENY TECH
5.125% 10/01/31

1, 780, 000.

00

1,752, 338.

80

ALLEGHENY
TECHNOLOGIES INC
5.8

5, 860, 000.

00

5, 858, 94b.

20

ALLEGIANT T 7. 25%
8/15/27 144A

2,625, 000.

00

2,628, 150.

00

ALLEN MEDTA 10. 5%
02/28 144A

16, 865, 000.

00

6, 746, 000.

00

ALLTANT HLDG
5.875% 11/01/29
144A

6, 220, 000.

00

6, 050, 442.

80

ALLTANT HLDG
6. 75% 10/27 144A

22,620, 000.

00

22,625, 655.

00

ALLTANT HLDG/CO
6.5% 10/01/31
144A

6, 155, 000.

00

6, 167, 248.

45

ALLTANT HLDG/CO
6. 75% 04/15/28

14, 035, 000.

00

14, 140, 543

20

ALLTANT HLDG/CO
7.375% 10/01/32
144A

4, 885, 000.

00

4,819, 736.

40

ALLIED UNIVER
7.875% 2/31 144A

29, 205, 000.

00

30, 380, 501.

25

ALLIED UNV 6%
06/01/29 144A

2, 375, 000.

00

2, 346, 476.

25

ALLY 8% GLOBAL

20, 809, 000.

00

23,024, 950.

41

ALLY FINANCIAL 8%
11/01/31

5, 605, 000.

00

6, 223, 063.

35

ALLY FINL INC
7.1/VAR PERP

8, 490, 000.

00

8,478, 708.

30

ALPHA GENERAT
6. 75% 10/32 144A

7, 315, 000.

00

7,449, 157.

ALPHA NAT RES I
9.75% 4/15/18

Escrow

6, 605, 000.

00

ALTICE FRAN LUX
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7, 608, 000.

00

7,421, 223.
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10% 1/33 144A

ALTICE FRANCE

3, 574, 695. 00 3,490, 868. 40
6.5% 10/31 144A
ALTICE FRANCE 33,310,416.00 | 32,625, 886.95
6.5% 3/32 144A
ALTICE FRANCE 25,911,583.00 | 25,419, 003.80
6.875% 10/15/30
ALTICE FRANCE 6, 373, 870. 00 6, 232, 688. 77
6.875% 7/32 144A
AMENTUM ESCROW
7.25% 08/01/32 7, 130, 000. 00 7, 344, 684. 30
144A
0,
AMER AIR 7. 25% 3. 550, 000. 00 3,588, 872. 50
02/15/28 144A
0
AMER AX&M 6. 375% 4, 910, 000. 00 4, 896, 350. 20
10/15/32 144A
0
AMER AX&MF 7. 75% 5. 865, 000. 00 5, 805, 763. 50
10/15/33 144A
0,
AMNPHA 6. 875% 5. 465, 000. 00 5, 638, 787. 00
8/1/32 144A
ANGI GROUP LL 26,235,000.00 | 22,789, 295. 10
3.875% 8/28 144A
AP CORE HOLDING 8. 445, 000. 00 8,802, 392. 40
11% 5/31 144A
APLD COMPUTEC
6.75% 03/15/31 9, 830, 000. 00 9,902, 938. 60
144A
APLD COMPUTECO 8. 840, 000. 00 9,535, 619. 60
9.25% 12/30 144A
0,
ARCOSA INC 0% 3, 160, 000. 00 3,074, 142. 80
03/31/29 144A
ARDAGH METAL PA 4, 695, 000. 00 4, 699, 695. 00
6.25% 01/31 144A
0
ARDONAGH F 7. 75% 93, 925, 000. 00 24, 109, 222. 50
02/15/31 144A
0,
ARETEC ESCROW 10% 11, 506, 000. 00 12, 181, 057. 02
8/15/30 144A
ARSENAL AIC PAR 3. 060, 000. 00 3. 196, 353. 60
8% 10/30 144A
0,
ARTERA SERV 8. 5% 14, 245, 000. 00 12, 797, 280. 65
02/15/31 144A
ASBURY AUTOMO
4.625% 11/15/29 3,075, 000. 00 2,983, 180. 50
144A
0
ASBURY AUTOMO 5% 3, 075, 000. 00 2,912, 701. 50
02/15/32 144A
ASBURY AUTOMOTI 1, 668, 000. 00 1,651, 920. 48
4.5% 03/01/28
ASBURY AUTOMOTI 1, 662, 000. 00 1,610, 677. 44
4.75% 03/01/30
ASCENT RES 6. 625% 7, 320, 000. 00 7,495, 680. 00
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7/15/33 144A

ASGN INC 4. 625%

13, 835, 000. 00 12,709, 246. 05
05/15/28 144A
ASHTON WOODS US 2. 985, 000. 00 9,841, 033. 45
4.625% 08/01/2

0,
ASTON MARTIN 10% 7. 505, 000. 00 6, 128, 658. 05
03/31/29 144A

0,
ASURION L 8. 375% 29, 220, 000. 00 98, 207, 527. 00
02/01/34 144A

0,
ASURION LLC A 8% 24, 705, 000. 00 95, 603, 273. 80
12/31/32 144A
ATLANTICA SUS 2. 131, 000. 00 2. 080, 452. 68
4.125% 6/28 144A

0
ATLAS LUX 4.625% 3. 000, 000. 00 2. 954, 880. 00
06/01/28 144A
AVIS BUDGET
5.375% 03/01/29 3, 385, 000. 00 3,293, 131. 10
144A

0,
AVIS BUDGET CR 8% | 00 000 00 10, 059, 000. 00
02/15/31 144A
AVOLON HLDGS 4, 174, 000. 00 4,039, 972. 86
2.528% 11/27 144A
AXALT COATING 10,000, 000.00 | 10, 400, 400. 00
7.25% 02/31 144A
AZORRA FINANCE
6.25% 2/15/34 20, 780, 000. 00 19, 840, 328. 40
144A

0,
BALL CORP 2.875% 1, 920, 000. 00 1,739, 443. 20
08/15/30

0,

BALL CORP 6% 17, 358, 000. 00 17, 585, 042. 64
06/15/29
BARCLAYS PLC FRN 5. 070, 000. 00 5, 279, 695. 20
VAR PERP
BAUSCH HEALTH 10, 245, 000. 00 6, 382, 430. 10
5.25% 1/30 144A
BAUSCH HEALTH 1, 840, 000, 00 1,049, 959. 20
5.25% 2/31 144A

0
BAUSCH HLTH 8. 5% 6. 305, 000. 00 6, 246, 741. 80
01/31/27 144A
BCPE FLAVOR DEB 3. 470, 000. 00 3, 148, 955. 60
9.5% 7/32 144A
BEACH AC PIK VAR 8. 964, 683. 00 9,861, 778. 82
07/15/33 144A

0
BEACON MOBI 7. 25% 5. 495, 000. 00 5, 652, 981. 25
8/01/30 144A

0
BEAZER HOMES 7.5% 4. 585, 000. 00 4,607, 787. 45
3/15/31 144A
BELLRING BRANDS 1. 860, 000. 00 1,834, 555. 20
7% 3/30 144A
BIOMARIN PHARMA 9. 535, 000. 00 9, 381, 772. 55

5.5% 2/15/34 144A
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BLACK PE 6. 125% 7, 248, 000. 00 7,359, 256. 80
2/15/2031 144A
0,
BLOCK INC 2. 75% 5. 755, 000. 00 5,751, 029. 05
06/01/26
0
BLOCK INC 3. 5% 5, 755, 000. 00 5,221, 569. 05
06/01/31
0
BLOCK INC 5. 625% 5. 945, 000. 00 5, 940, 006. 20
08/15/30 144A
(V)
BLOCK INC 6% 4, 700, 000. 00 1, 683, 409. 00
08/15/33 144A
0y
BLOCK INC 6. 5% 15, 175, 000. 00 15, 388, 057. 00
05/15/32
0
BLUE RACER 7. 25% 9, 245, 000. 00 9, 590, 947. 90
07/15/32 144A
BNPSA VAR PERP 8, 365, 000. 00 8, 593, 029. 90
144A
BNPSA VAR PERP 9, 555, 000. 00 9, 502, 160. 85
144A
BOA CORP 9,710, 000. 00 9, 620, 862. 20
4. 375%/VAR PERP
0y
BOA CORP 6. 25% 11, 475, 000. 00 11, 585, 045. 25
PERP
0y
BOMBARDIER 7% 6, 090, 000. 00 6, 320, 202. 00
06/01/32 144A
0
BOMBARDIER 7. 25% 8. 305, 000. 00 8, 721, 246. 60
07/01/31 144A
BOMBARDIER INC 3. 045, 000. 00 3,227, 425. 95
8.75% 11/15/30
BRAND INDUSTRIA
10. 375% 08/01/30 16, 100, 000. 00 14,167, 678. 00
144A
0y
BRINKS CO 6. 5% 11, 345, 000. 00 11,577, 912. 85
06/15/29 144A
0y
BRINKS CO 6. 75% 11, 845, 000. 00 12, 109, 380. 40
06/15/32 144A
0
BRKWTR ENR 9. 25% 6. 090. 000. 00 6, 448, 396. 50
11/15/30 144A
0,
BULLDER 6. 375% 20, 065,000.00 | 19, 830, 239. 50
03/34 144A
0
BUILDERS 4. 25% 1 15 090,000.00 | 11,045, 061. 30
02/01/32 144A
0
CACI INTL 6. 375% 5. 765, 000. 00 5. 833, 084. 65
06/15/33 144A
0
CALIFORNI 6. 375% 18, 130, 000. 00 17, 904, 644. 10
02/15/32 144A
CALIFO 7
ALIFORNTA RES T | 15 740, 000,00 | 15, 867, 651. 40
01/15/34 144A
CALTFORNTA RES
8.25% 5/31/29 8, 653, 000. 00 9,027, 761. 43
144A
CANACOL E 5. 75% 13, 690, 000. 00 5, 116, 637. 50
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11/24/28 144A

CARNTIVAL CORP 4%

10, 645, 000. 00 10, 397, 503. 75
08/01/28 144A
CARNIVAL CORP
5.75% 03/15/30 6, 190, 000. 00 6,218, 288. 30
144A
CARNLVAL CORP 17,210,000.00 | 17, 227, 554. 20
5. 75% 8/1/32 144A
CARNLVAL CORP 8, 630, 000. 00 8, 675, 048. 60
5.875% 6/31 144A
CARVANA CO PIK 148, 905. 00 154, 490. 42
VAR 06/01/30 14
CARVANA CO PIK 203, 293. 00 993, 493. 04
VAR 06/01/31 14

0,
CCO HLDGS 4. 75% 12, 395, 000. 00 11, 664, 314. 75
03/01/30 144A

0,
CCO HLDGS/ 4. 25% 8. 000, 000. 00 6, 581, 600. 00
01/15/34 144A
CCO HLDGS/CAP 9, 955, 000. 00 8, 431, 785. 45
4.5% 04/33 144A
CCO HLDGS/CAP 4, 545, 000. 00 3,950, 741. 25
4.5% 05/01/32
CCO HLDGS/CAP 12, 200, 000. 00 | 11,284, 512. 00
4.5% 08/30 144A
CCO HLDGS/CAP 5. 848, 000. 00 5, 840, 748. 48
5. 125% 5/27 144
CCO HLDGS/CAP 4 755, 000. 00 4, 769, 455. 20
6.375% 9/29 144A
CCO HLDGS/CAP
7.375% 03/03/31 11, 625, 000. 00 11, 743, 226. 25
144A
CDI ESCROW 1SSU
5.75% 04/01/30 9, 515, 000. 00 9, 488, 072. 55
144A
CELANESE US LLC 2, 695, 000, 00 9,820, 101. 90
7.375% 2/15/34
CENTENE CORP 3, 365, 000. 00 3, 266, 237. 25
4.625% 12/15/29
CENTRAL GARDEN 3, 435, 000. 00 3. 240, 235. 50
4.125% 10/15/30
CF INDUS INC 5, 780, 000. 00 5,401, 756. 80
5. 375% 03/15/44
CF INDUSTRI INC 5, 115, 000. 00 5, 059, 399. 95
5. 15% 03/15/34

0,
CHAMPTONS 8. 75% 3, 510, 000. 00 3,384, 903. 60
2/15/29 144A

0,
CHEMOURS 4. 625%% 13,835,000.00 | 13,190, 289. 00
11/15/29 144A

0

CHEMOURS C 7. 875% 7. 870, 000. 00 7,896, 836. 70
3/15/34 144A
CHEMOURS CO 8% 20, 365, 000. 00 20, 591, 255. 15
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01/15/33 144A

CHENIERE ENER

6, 660, 000. 00 6,643, 483. 20
4.625% 10/15/28
CHOBANI LLC 6, 245, 000. 00 6, 282, 969. 60
6.375% 04/34 144A
CHOBANI LLC 6, 155, 000. 00 6, 354, 175. 80
7.625% 07/29 144A
CHOBANT LLC/FIN 5. 990, 000. 00 2,958, 844. 20
4.625% 11/15/28
CHS/CMNTY HEA
6. 875% 04/15/29 3, 570, 000. 00 3,516, 557. 10
144A
CHS/CMNTY HEALT
4.75% 02/15/31 4, 298, 000. 00 3,944, 403. 54
144A
CHS/CMNTY HEALT
5.25% 05/15/30 20, 895, 000. 00 19, 611, 002. 25
144A
CHS/CMNTY HEALT 3, 185, 000. 00 3, 150, 570. 15
6% 01/15/29 144A
CHS/CMNTY HEALT
6. 125% 04/01/30 7,695, 000. 00 6,858, 014. 85
144A
0y
CHURCHILL 6. 75% 6. 000, 000. 00 6, 107, 880. 00
05/01/31 144A
CIPHER COMPU 4, 150, 000. 00 4, 316, 913. 00
7.125% 11/30 144A
0
CITGO PETE 8. 375% 11, 790, 000. 00 12, 158, 319. 60
1/15/29 144A
+
CITIGR T5Y+289 14, 265,000. 00 | 14,492, 098. 80
6. 875%/VAR PERP
CITIGROUP 15, 430, 000. 00 15, 523, 197. 20
6. 75%/VAR PERP
CITIGROUP 7, 000, 000. 00 7, 186, 480. 00
7.375%/VAR PERP
0,
CITIGROUP 7.625% 1 13 750,000.00 | 14,278, 275.00
VAR PERP
CITIGROUP INC 8. 935. 000. 00 9,017, 916. 80
6. 625%/VAR PERP
CLARTOS GLBL LP 20, 000, 000. 00 20, 346, 400. 00
6. 75% 4/28 144A
CLARTOS GLBL
LP6. 75% 2/15/30 6, 130, 000. 00 6, 330, 451. 00
144A
CLEAN HARBORS 1, 965, 000. 00 1,990, 820. 10
6.375% 2/31 144A
0,
CLEAR CHAN 7. 75% 3. 180, 000. 00 3,190, 812. 00
04/15/28 144A
CLEAR CHANN
7.875% 4/1/30 9, 140, 000. 00 9, 506, 605. 40

144A
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CLEAR CHANNEL 5, 735, 000. 00 5,910, 089. 55
7.125% 02/15/31
144A
CLEAR CHANNEL
7.5% 06/01/29 13, 075, 000. 00 13,101, 803. 75
144A
CLEAR CHANNEL OUT 5. 735, 000. 00 5,993, 705. 85
7.5% 3/15/33 144A
0
CLEARWY ENR 4. 75% 3. 445, 000. 00 3,412, 582. 55
3/15/28 144A
0
CLEVELAND 4. 875% 7. 880, 000. 00 7,209, 333. 20
03/01/31 144A
_ 0
CLEVELAND-CLIF 7% 18, 130, 000. 00 18, 034, 092. 30
3/15/32 144A
0,
CLOUD 6. 625% 8, 200, 000. 00 7,348, 922. 00
08/15/33 144A
0
CLOUD SOFT 8. 25% 11, 805, 000. 00 11, 326, 071. 15
6/30/32 144A
0,
CLOUD SOFTWARE 9% 12, 160, 000. 00 11,971, 763. 20
09/30/29 144A
CLYDESDALE ACQU 9. 320, 000. 00 2,269, 168. 80
6.625% 3/29 144A
CLYDESDALE ACQU
6.75% 04/15/32 9, 200, 000. 00 8, 690, 412. 00
144A
CLYDESDALE ACQUT 7. 375, 000. 00 6,920, 995. 00
8.75% 03/30 144A
0
CMG MEDIA 8. 875% 16, 280, 000. 00 13, 394, 532. 80
06/29 144A
CNX RESOURCE 7,890, 000. 00 8, 138, 613. 90
7.25% 3/1/32 144A
CNX RESOURCES
7.375% 01/15/31 3,710, 000. 00 3, 795, 292. 90
144A
COEUR MINING IN 7. 675, 000. 00 7,893, 814. 25
6. 875% 4/32
0
COGENT GRP/FIN 7% 3, 185, 000. 00 3, 147, 862. 90
6/15/27 144A
COINBASE GB CV 150, 000. 00 146, 775. 00
0.25% 4/01/30
COINBASE GLOBAL 12, 770, 000. 00 11, 196, 608. 30
3.625% 10/01/31
COLGATE ENERGY 5, 640, 000. 00 5, 641, 692. 00
5.875% 07/01/29
COMMERCTAL META 9. 620, 000. 00 2,432, 015. 00
3.875% 02/15/31
0
COMSTOCK 5. 875% 16, 740, 000. 00 15, 842, 233. 80
01/15/30 144A
COMSTOCK RESO 7,995, 000. 00 7,843, 334. 85
6. 75% 03/29 144A
COMSTOCK RESOUR 4, 445, 000. 00 4,343, 031.70
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6. 75% 03/01/29
144A

CONSLIDA 5. 625%

3, 365, 000. 00 3, 205, 162. 50
10/15/28 144A
CONSLIDATED ENK 8, 795, 000. 00 9, 080, 837. 50
12% 02/31 144A
CONTOURGLOBAL 7, 360, 000. 00 7,525, 600. 00
6. 75% 02/30 144A
CORE SCI LLC
7.75% 05/15/31 22, 530, 000. 00 22, 789, 545. 60
144A
CORECIVIC INC 9, 000, 000. 00 9, 364, 680. 00
8. 25% 04/15/29

0,
CORENEAVE 9. 25% 22, 850, 000. 00 23, 301, 744. 50
06/01/30 144A

0,
CORENEAVE INC 9% 23, 800, 000. 00 24, 036, 096. 00
02/01/31 144A
CORENEAVE INC 14, 160, 000. 00 14, 499, 698. 40
9.75% 10/31 144A

0
COVERT M 4. 875% 2, 965, 000. 00 2, 818, 647. 60
12/01/29 144A
CPLACQUISTTION 2, 943, 000. 00 3, 083, 204. 52
10% 6/29 144A

0
cQp HOLDCO 5. 5% 16, 265, 000. 00 15, 976, 458. 90
06/15/31 144A
Cap HOLDCO LP/B 12, 400, 000. 00 13, 131, 228. 00
7.5% 12/31/33
CRESTHOOD M 10, 000, 000. 00 10, 362, 400. 00
7.375% 02/31 144A
CRESTWOOD M P/F 17, 165, 000. 00 17, 308, 842. 70
6% 02/01/29 144A
CROSSCOUNTRY IN
6. 5% 10/01/30 6, 465, 000. 00 6,310, 551. 15
144A
CROWN AVERICAS 8, 975, 000. 00 8, 974, 461. 50
5. 875% 06/01/33
€8C HLDGS LLC 9, 780, 000. 00 6, 846, 000. 00
11.25% 5/28 144A
CSC HLDGS LLC
3.375% 02/15/31 7, 020, 000. 00 4,001, 400. 00
144A
CSC HLDGS LLC
4.125% 12/01/30 5, 315, 000. 00 3,032, 473. 25
144A
CSC HLDGS LLC
4.5% 11/15/31 4, 930, 000. 00 2, 777, 463. 40
144A
CSC HLDGS LLC
4.625% 12/01/30 12, 335, 000. 00 3, 083, 750. 00
144A
CSC HLDGS LLC 5% 5, 185, 000. 00 1, 246, 007. 35
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11/15/31 144A

CSC HLDGS LLC

2, 325, 000. 00 1,507, 762. 50
5.375% 2/28 144A
CSC HOLDINGS 8, 985, 000. 00 2,515, 800. 00
5.75% 01/30 144A
CYPRIUM CORP /
6. 375% 04/15/34 10, 230, 000. 00 10,071, 128. 10
1447
CYPRIUM CORP 1,910, 000. 00 1,892, 848. 20
6. 125% 4/31 144A
0,
DARLING INGRED 6% 4 950, 000. 00 4, 982, 769. 00
6/15/30 144A
0,
DAVITA INC O'% 9, 680, 000. 00 9, 379, 629. 60
05/31/30 144A
0,
DAVITA INC 3.75% 5. 275, 000. 00 4, 873, 572. 50
02/15/31 144A
0,
DAVITA INC 6. 75% 8. 635, 000. 00 8, 873, 671. 40
07/15/33 144A
0,
DAVITA INC 6.875% 6. 135, 000. 00 6, 318, 620. 55
09/01/32 144A
0,
DBR LAND H 6. 25% 5. 895, 000. 00 6, 005, 531. 25
11/30/30 144A
DCP MIDSTREAM 9, 305, 000. 00 9,407, 820. 25
5. 125% 05/15/29
DISH DBS CORP 36, 735,000.00 | 33,041, 295. 75
5. 125% 06/01/29
DISH DBS CORP 25,805,000.00 | 25, 749, 261. 20
7.75% 07/01/26
DISH NETWORK CO 16, 355, 000. 00 16, 866, 257. 30
11.75% 11/27 144A
0
DOTDASH ME 7. 625% 8. 615, 000. 00 8, 179, 597. 90
6/15/32 144A
0,
DPL INC 4. 35% 92,705,000.00 | 21,829, 949. 30
04/15/29
DT MIDSTREAM
4.125% 06/15/29 5, 735, 000. 00 5,606, 478. 65
144A
DT MIDSTREAM
4.375% 06/15/31 5, 735, 000. 00 5,521, 543. 30
1447
DUKE ENERGY FLD 425, 000. 00 479, 412. 75
8.125% 8/16/30
ECHOST CRP CNV 6. 863, 936. 00 96, 803, 670. 07
3.875% 11/12/30
ECHOSTAR CORP 106, 088, 849.00 | 115, 106, 401. 16
10. 75% 11/30/29
ECHOSTAR CORP PTK [ "0 o0 oo 99, 535, 899. 92
VAR 11/30/30
0,
EDGED COMP 7. 5% 19, 240, 000, 00 18, 992, 766. 00
4/30/31 144A
EG GBL FIN 12% 11, 760, 000. 00 12, 556, 504. 80
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11/30/28 144A

ELASTIC 4. 125%
07/15/29 144A

2,790, 000.

00

2,649, 272.

40

EMERALD DEBT
6.625% 12/30 144A

20, 880, 000.

00

21, 300, 523.

20

EMERGENT BIO
3.875% 08/15/30
144A

7, 365, 000.

00

6, 679, 392.

15

EMRLD BORROW
6. 75% 07/31 144A

7, 105, 000.

00

7,304, 792.

60

ENDO FINANCE 8. 5%
04/30/31 144A

8, 815, 000.

00

9, 366, 466.

40

EQT CORP 3. 625%
05/15/31 144A

3, 875, 000.

00

3,633, 703.

75

ERO COPPER 6. 5%
2/15/30 144A

24, 590, 000.

00

24, 583, 852.

50

EW SCRIPPS CO
9.875% 08/15/30
144A

5, 745, 000.

00

5, 589, 482.

85

EXCELERATE ENRG
8% 05/15/30 144A

5, 845, 000.

00

6,161, 039.

15

FERTITTA ENTERT
4.625% 01/15/29
144A

6, 405, 000.

00

6, 229, 759.

20

FERTITTA ENTERT
6. 75% 07/15/30
144A

6, 730, 000.

00

6, 476, 548.

20

FIRST QUANTU
6.375% 02/36 144A

6, 130, 000.

00

5,974, 911.

00

FIRST QUANTUM
7.25% 02/15/34 1

3, 530, 000.

00

3,597, 070.

00

FIRST QUANTUM 8%
03/01/33 144A

5,610, 000.

00

5, 839, 841.

70

FLASH COMPUTE
7.25% 12/31/30
144A

11, 790, 000.

00

12, 135, 918.

60

FMG RES AG 5. 875%
4/15/30 144A

4,633, 000.

00

4,709, 768.

81

FMG RES AUG LTD
4.375% 04/01/31
144A

2, 024, 000.

00

1,923, 204.

80

FOCUS FIN PART
6.75% 8/15/31
144A

12, 310, 000.

00

12, 365, 271.

90

FORD MTR CR LLC
2.9% 02/16/28

4, 625, 000.

00

4, 458, 130.

00

FORD MTR CR LLC
4% 11/13/30

3, 440, 000.

00

3, 226, 238.

40

FORTRESS TR&INF
5.875% 04/15/33
144A

9, 240, 000.

00

9, 112, 765.

20
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FORTRESS TR&INF 12, 115, 000. 00 12,537, 207. 75
7% 05/31 144A
FORTRESS TR&INF 8. 745, 000. 00 9,027, 288. 60
7% 06/32 144A
FREEDOM MORTGAG
8.375% 04/01/32 6, 115, 000. 00 6, 182, 876. 50
144A
0
FRONTIER 5. 875% 1, 284, 392. 00 1, 297, 634. 08
11/01/29 144A
0,
FRONTIER COMM 6% 6. 275. 000. 00 6, 367, 242. 50
01/31/30 144A
GARDA WLD SEC
8.25% 08/01/32 11, 260, 000. 00 11, 461, 554. 00
144A
0
GENESEE & W 6. 25% 18, 220, 000. 00 18, 474, 169. 00
4/15/32 144A
GENESTS ENERGY 8. 000, 000. 00 8, 309, 760. 00
8.25% 01/15/29
GENMAB A/S/GE 5, 740, 000. 00 5,837, 178. 20
6.25% 11/32 144A
GENMAB A/S/GENM 5, 740, 000. 00 5,941, 818. 40
7.25% 12/33 144A
GEO GRP INC/THE 8. 370, 000. 00 9,026, 459. 10
10.25% 4/15/31
GEO GRP INC/THE 5. 700, 000. 00 5,941, 053. 00
8. 625% 4/15/29
0,
GFL ENV INC 5. 5% 8. 765, 000. 00 8, 523, 086. 00
02/01/34 144A
0
GFL ENV INC 6. 75% 4, 110, 000. 00 4, 230, 135. 30
1/15/31 144A
0,
GGAM FIN LT 8% 5, 700, 000. 00 5, 726, 049. 00
02/15/27 144A
GGAM FINANCE LT
6. 875% 04/15/29 7, 280, 000. 00 7,418, 028. 80
144A
GGAM FINANCE LT 7. 675, 000. 00 7.977, 471. 75
8% 06/15/28 14
GLOBAL PART
7.125% 7/1/33 2, 370, 000. 00 2,408, 062. 20
144A
0
GLOBAL PART 8. 25% 3. 440, 000. 00 3. 607, 356. 00
1/15/32 144A
0
GO DADDY OP 5. 25% 5, 050, 000. 00 5, 040, 556. 50
12/1/27 144A
0
GRAFTECH 9. 875% 5, 470, 000. 00 4, 047, 800. 00
12/23/29 144A
GRANITE CONST
6.375% 06/15/34 4, 255, 000. 00 4, 290, 444. 15
144A
GRAPHIC PACK 2, 510, 000. 00 2, 339, 445. 50

3.75% 02/30 144A
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GREYSTAR REAL 2, 320, 000. 00 2, 414, 377. 60
7.75% 8/31/30
144A
0,
GROUP 1 6. 375% 5, 725, 000. 00 5, 800, 684. 50
01/15/30 144A
0,
GSINC 7. 5%/VAR 14,405,000.00 | 15,083, 619. 55
PERP
0
HARVEST MID 6.75% | oo 0o 7,617, 918. 00
5/15/34 144A
HARVEST MIDSTRE 12, 085,000.00 | 12, 240, 654. 80
7.5% 9/28 144A
0,
HAWATTAN EL 6% 4, 660, 000. 00 4,582, 504. 20
10/01/2033 144A
0,
HCA INC 5. 625% 8, 770, 000, 00 8,917, 862. 20
09/01/28
HEALTHEQUITY INC
4.5% 10/01/29 2, 085, 000. 00 2,021, 094. 75
144A
0,
HERC HOLDIN 5.75% |, 0o 4, 209, 293. 55
3/15/31 144A
0y
HERC HOLDINGS 6% 3, 870, 000. 00 3. 788, 923. 50
03/15/34 144A
0
HERC HOLDINGS 7% 8, 630, 000, 00 8. 926, 526. 80
6/15/30 144A
HERC HOLDINGS 5. 830, 000, 00 9, 148, 409. 80
7.25% 6/33 144A
0,
HERTZ 4. 625% 1,422, 000. 00 1,361, 195. 28
12/01/26 1447
0
HERTZ 5% 12/01/29 1 672 000, 00 2,127, 125. 00
144A
0,
HERTZ CORP 5. 5% 6, 520, 000. 00 -
PERP
0,
HERTZ CORP 6% 8, 095, 000, 00 —
PERP
0,
HERTZ CORP 6. 25% 5. 980, 000. 00 -
PERP
0,
HERTZ CORP 7. 125% | o o000 _
PERP
HESS INFRA/FI 3, 345, 000. 00 3,223, 977. 90
4.25% 02/30 144A
HESS INFRA/FI 14, 355, 000. 00 14, 686, 600. 50
6.5% 6/1/29 144A
0,
HESS MIDST 6. 125% | o000 6. 772, 133. 65
6/15/28 144A
HESS MIDSTREAM 1990, 000. 00 1, 984, 030. 00
5.5% 10/30 144A
0,
HIGHTOWER 6. 75% 2, 160, 000. 00 9,139, 285. 60
04/15/29 144A
0
HILTON DOM 5.875% | o )0 000 9, 281, 964. 90
3/15/33 144A
HILTON DOM 6. 125% | 5, 405, 000. 00 5,491, 425. 95
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4/1/32 144A

HILTON DOM OP

10, 640, 000. 00 10, 644, 468. 80
5.5% 9/15/31 144A
HILTON DOMEST
3.625% 02/15/32 3, 430, 000. 00 3, 134, 265. 40
144A
HILTON DOMESTIC 3, 440, 000. 00 3. 306, 287. 20
3. 75% 05/01/29
0
HILTON LLC 6.625% [ =00 100 00 15, 124, 050. 00
01/32 144A
0y
HOWARD 7. 375% 13,205, 000.00 | 13, 664, 534. 00
07/15/32 144A
+
HSBC HLD PLC T5Y 6, 080, 000. 00 6, 151, 926. 40
PERP
HSBC HLDNG PLC 5, 075, 000. 00 5,128, 389. 00
TI10Y+279. 8 PERP
HSBC HOLDINGS PLC 6, 355, 000. 00 6, 382, 834. 90
6. 75% PERP
V)
HUB INTE 5. 625% 4, 185, 000. 00 4,122, 183. 15
12/01/29 144A
0
HUB INTER 7.375% 4, 915, 000. 00 5,013, 889. 80
1/31/32 144A
0
HUB INTERNA 7.25% | 15 055,000.00 | 18, 561, 803. 85
6/15/30 144A
HUDBAY MINERAL
6.125% 4/01/29 9, 850, 000. 00 9,910, 479. 00
144A
HUDSON AUTOMOTI 3, 575, 000. 00 3,724, 435. 00
8% 05/32 144A
HUGHES SATELLIT 7. 230, 000. 00 4, 374, 150. 00
6.625% 8/1/26
HUMANA INC
6. 625%/ VAR 6, 545, 000. 00 6,437, 858. 35
09/15/56
v
ICAHN LP/FN 10% 9, 340, 000. 00 9,311, 606. 40
11/15/29 144A
0y
LCAHN LP/FN 9% 12, 620, 000. 00 11, 988, 621. 40
06/15/30
0
LCAHN LP/EN'9. 75k |y 00 000. 00 9, 866, 500. 00
01/15/29
LCAHN LP/FN €O 5,925, 000. 00 5, 117, 244. 75
4.375% 02/01/29
LCAHN LP/FN' COR 13,520,000.00 | 13,370, 063. 20
5. 25% 05/15/27
— 0
I1-VI INC 5% 3, 060, 000. 00 3, 034, 265. 40
12/15/29 144A
0y
ILIAD HLDG 7% 8, 140, 000. 00 8, 235, 726. 40
04/15/32 144A
0,
ILIAD HLDG 8. 5% 9, 385, 000. 00 9, 906, 149. 05
04/15/31 144A
IMS HEALTH 5% 5, 060, 000. 00 5,057, 773. 60
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10/15/26 144A

INSULET CRP 6. 5%

2, 675, 000. 00 2,715, 125.00
04/01/33 144A
0y
LQVIA INC 6. 5% 5, 465, 000. 00 5, 587, 907. 85
05/15/30 144A
0
JACOBS ENT 6. 75% 2, 750, 000. 00 9. 682, 955. 00
02/15/29 144A
0y
JANE ST 6. 125% 8, 550, 000. 00 8, 575, 051. 50
11/01/32 144A
0
JANE ST GRP 6. 75% 8, 795, 000. 00 9, 046, 712. 90
5/01/33 144A
JANE ST GRP/JSG
7.125% 04/30/31 12, 145, 000. 00 12,597, 522. 70
144A
JAZZ SECU DAC 4, 460, 000. 00 4, 363, 218. 00
4.375% 01/15/29
0y
JPMC CO 6. 1%/VAR 15, 860, 000. 00 15, 883, 314. 20
PERP
KEHE DIST/FIN 2, 290, 000. 00 2, 312, 327. 50
7.125% 4/33 144A
KENNEDY-WILSON 5. 095, 000. 00 5,089, 344. 55
4.75% 03/01/29
— 0
KENNEDY-WILSON 5% 5. 095, 000. 00 5, 160, 725. 50
03/01/31
— 0
KENNEDY-WILSON 75 | ) 00 00 0 12, 828, 374. 40
6/1/31 144A
KENNEDY-WILSON
7.25% 6/01/33 12, 720, 000. 00 12,784, 744. 80
144A
KFC CO/PIZZA 7,630, 000. 00 7,614, 205. 90
4.75% 6/1/27 144A
KIMMERIDGE TEX 5. 875, 000. 00 6,112, 291. 25
8.5% 2/15/30 144A
KLX ENERGY PIK 8, 902, 607. 00 8, 279, 424. 51
SOFR+900 3/30
0
KNIFE RIVER 7.75% [ "0 000, 00 10, 361, 000. 00
5/1/31 144A
KOBE US MID PIK 16,583,681.00 | 13,266, 944. 80
VAR 11/26 144A
KODIAK GAS SERVIC 5. 695, 000, 00 5. 694, 658. 30
5.875% 3/31 144A
L BRANDS INC
6.625% 10/01/30 9, 200, 000. 00 9, 240, 296. 00
144A
LAVAR MEDIA CRP 4, 330, 000. 00 4, 284, 102. 00
4.875% 01/15/2
LAMB WESTON 4, 710, 000. 00 4, 481, 235. 30
4.125% 01/30 144A
LBM ACQU  LLC 4, 815, 000. 00 2,893, 285. 35
6.25% 1/29 144A
LCM INV HLD 8.25% |  13,100,000.00 | 13,645, 746. 00
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8/1/31 144A

LCM INVESTMENTS

4.875% 05/01/29 5, 860, 000. 00 5,715, 551. 00
144A
0,
LEVEL 3 FI 8. 5% 25, 390, 000. 00 27,199, 545. 30
01/15/36 144A
LEVEL 3 FINANCIN 5. 895. 000. 00 9,019, 085. 25
7.5% 02/37 144
LEVEL 3 FINL
6. 875% 06/30/33 20, 120, 000. 00 20, 589, 600. 80
144A
0,
LEVEL 3 FINL Th 11, 495, 000. 00 11, 822, 377. 60
03/31/34 144A
0
LGI HM INC 8.75% 4 295, 000. 00 4, 344, T78. 75
12/15/28 144A
0,
LINDBLAD EXP 7% 3, 630, 000. 00 3,727, 610. 70
09/15/30 144A
LIQUID TELECOMM 0. 445, 000. 00 9. 644, 761. 75
10. 75% 4/31 144A
0,
LIVE NATIN 4.75% 7. 085, 000. 00 7,047, 307. 80
10/15/27 144A
0,
LSB INDUS 6. 25% 580, 000. 00 581, 397. 80
10/15/28 144A
MACQUARIE AIRF 1,910, 000. 00 1, 965, 390. 00
6. 4% 3/29 1447
MACQUARIE AIRF 2, 920, 000. 00 3,039, 311. 20
6.5% 03/31 144A
MACYS RTL HLDG 2. 345, 000. 00 9. 332, 430. 80
6. 125% 03/15/32
MADISON IAQ 3, 975, 000. 00 3,922, 212. 00
4.125% 06/28 144A
MADISON IAQ 6, 155, 000. 00 6, 154, 815. 35
5.875% 6/29 144A
0,
MAJORDRIV 6. 375% 4, 010, 000. 00 3. 364, 029. 10
06/01/29 144A
0,
MASTERBRAND 7% 4, 735, 000. 00 4, 557, 437. 50
07/15/32 144A
MATCH GROUP INC 5, 750, 000. 00 5. 384, 990. 00
4.125% 08/01/2
0
MATIV HOLDINGS 8% |, (0" oo 9. 002, 567. 40
10/1/29 144A
0
MEDLINE BOR 6.25% [ o 0@ o0 9,319, 583. 00
4/1/29 144A
0
MELCO RES 7. 625% 7. 035, 000, 00 7,171, 760. 40
4/17/32 144A
0
MELCO RES FI 6.5% | ¢ ooo” 000 6. 823, 506. 80
9/24/33 144A
MERIDIAN ARC HO
6.25% 04/30/31 19, 910, 000. 00 19, 960, 372. 30
144A
MICHAELS COS 8.5% | 7,820, 000. 00 7,585, 869. 20
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03/33 144

MILLROSE PROPER
6.375% 8/01/30
144

5, 750, 000.

00

5, 816, 585.

00

MILLROSE RE 6. 25%
9/15/32 144A

11, 460, 000.

00

11, 476, 387.

80

MINERAL RES 8. 5%
5/1/30 144A

1, 465, 000.

00

1, 511, 206.

10

MINERAL RESOUR 6%
5/1/32 144A

2, 800, 000.

00

2,770, 516.

00

MINERAL RESOURCES
7% 04/01/31 144A

3, 485, 000.

00

3,610, 390.

30

MITER BRANDS
6.75% 4/1/32 144A

4, 590, 000.

00

4, 476, 856.

50

MIWD HOLDCO II
5.5% 02/01/30
144A

1, 300, 000.

00

1, 209, 286.

00

MNRL RS LTD 6. 25%
5/1/34 144A

2, 995, 000.

00

2,951, 093.

30

MOLINA HEA 4. 375%
6/15/28 144A

3, 800, 000.

00

3,729, 092.

00

MOLINA HEALTHCA
3.875% 11/15/30
144A

4, 985, 000.

00

4, 602, 650.

50

MOLINA HEALTHCA
6.25% 01/15/33
144A

3, 115, 000.

00

3, 096, 465.

75

MOLINA HEALTHCA
6.5% 2/31 144A

3, 365, 000.

00

3,407, 264.

40

MOOG INC 5%
09/30/2034 144A

3, 125, 000.

00

3,077, 125.

00

MOZART DEBT
3.875% 04/01/29
144A

13, 065, 000.

00

12,675, 271.

05

MPT OPER PARTNE
3.5% 03/15/31

3, 035, 000.

00

2, 135, 334.

95

MPT OPER PARTNER
5% 10/15/27

17, 585, 000.

00

17, 105, 808.

75

MPT OPER
PARTNERSHTP
LP/CORP 4

8, 370, 000.

00

6, 730, 819.

20

MSCI INC 4%
11/15/29 144A

13, 690, 000.

00

13, 230, 426.

70

MTGA/MS DIG 8.25%
4/15/30 144A

7, 965, 000.

00

8,302, 317.

75

MURPHY OIL USA
3.75% 02/15/31
144A

13, 610, 000.

00

12,612, 931.

40

NABORS IND 7. 625%
11/15/32 144A

4, 735, 000.

00

4, 956, 929.

45

NABORS IND 8. 875%
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2, 925, 000.

00

3, 090, 145.

50




8/15/31 144A

NCL CORP 6. 25%

14, 135, 000. 00 13, 355, 172. 05
09/15/33 144A
0,
NCL CORP 7. 75% 5,710, 000. 00 5,897, 002. 50
02/15/29 144A
NCL FINANCE LTD
6. 125% 03/15/28 2, 075, 000. 00 2,093, 011. 00
144A
NEPTUNE BID US 98,415,000.00 | 29,109, 462. 60
10. 375% 5/31 144A
NEPTUNE BID US 18,710,000.00 | 19,024, 889. 30
9.29% 4/29 1447
NEPTUNE BID US 25,110,000.00 | 25, 175, 286. 00
9.5% 2/15/33 144A
NESCO HOLDING
5.5% 04/15/29 3, 975, 000. 00 3,940, 377. 75
144A
NEW COTAL LLC 6,916, 327. 20 5, 714, 269. 49
CONV 5% 2/24/27
0,

NEW FLYER 9. 25% 3, 975, 000. 00 3,519, 020. 25
07/01/30 144A

0,
NEXSTAR MEDT 6.5% | oo 000 6. 010, 436. 25
9/15/33 144A
NEXTERA ENGY 3, 365, 000. 00 3,528, 909. 15
7.75% 4/34 144A
NEXTERA ENGY OP 0. 005, 000. 00 9, 615, 448. 95
8. 375% 01/15/31
NEXTERA ENGY OP 7 685, 000. 00 8. 214, 265. 95
8. 625% 03/15/33
NEXTERA ENRGY 5. 000, 000. 00 5. 194, 200. 00
7.25% 01/29 144A
NOMURA HOLDINGS 6.720. 000. 00 6, 886, 857. 60
VAR 12/29/49
NORTHERN O1L
7.875% 10/15/33 4, 855, 000. 00 4,962, 441. 15
144A
NORTHERN OIL 5, 320, 000. 00 5, 545, 887. 20
8. 75% 06/31 144A

0,
NRG ENERGY 5.875% |, )« 0o 3. 405, 539. 60
5/34 1447
NRG ENERGY INC
3.875% 02/15/32 265, 000. 00 242, 832. 75
144A
NRG ENERGY INC
5.75% 12/31/34 14, 675, 000. 00 14, 412, 464. 25
144

0
NRG ENERGY INC 6% 1 19 950,000.00 | 12,373, 588. 50
02/01/33 144A
NRG ENERGY INC 3, 695, 000, 00 3. 656, 239. 45
6. 125% 5/36 144
NRG ENERGY INC 12, 350, 000. 00 12, 378, 652. 00
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6.25% 11/01/34
144A

NRG ENRGY INC 6%

14, 675, 000. 00 14, 420, 242. 00
01/15/35 144A
OAK-EAGLE ACQUI 10, 865,000.00 | 11,253, 206. 45
7.25% 7/33 144
OAK-EAGLE ACQUI 11,775,000.00 | 12,316, 885. 50
8.75% 7/34 144A
OCCIDENTAL PETE 1, 985, 000. 00 1, 536, 925. 95
4.5% 07/15/44
OCCIDENTAL PETE 5. 405, 000. 00 2,489, 704. 10
6. 2% 03/15/40
OCCTIDENTAL
PETROLEUM 4. 4% 4, 275, 000. 00 3, 494, 556. 00
4/46
ON SEMICONDUCT
3.875% 09/01/28 6, 575, 000. 00 6, 389, 322. 00
144A
ONE SKY FLIGHT
8.875% 12/15/29 5, 695, 000. 00 5,992, 677. 65
144A
ONEMAIN FIN 6, 135, 000. 00 6, 187, 699. 65
7.125% 11/15/31
0
ONEOK INC 5. 625% 9. 955, 000. 00 2,281, 248. 20
01/15/28 144A
0,
ONEOK INC 6. 5% 4, 735, 000. 00 4,994, 193. 90
09/01/30 144A
0
ONTARTO GAMING 8% 9. 790, 000. 00 2,615, 334. 40
08/01/30 144A
0,
OPAL BIDCO 6. 5% 30, 630, 000. 00 31, 117, 803. 60
03/31/32 144A
0,
OPEN TEXT 4. 125% 7. 655, 000. 00 6, 969, 800. 95
2/15/30 144A
0,
OPEN TEXT CO 6. 9% 3,970, 000. 00 4,061, 627. 60
12/1/27 144A
OPEN TEXT HOLDT
4.125% 12/01/31 4, 655, 000. 00 4,013, 773.75
144A
ORGANON &CO 2, 870, 000. 00 3, 054, 684. 50
7.875% 5/34 144A
0
ORGANON F 4. 125% 6, 615, 000. 00 6,519, 942. 45
04/30/28 144A
ORGANON FINAN
5.125% 04/30/31 21, 470, 000. 00 21, 230, 609. 50
144A
0,
OT MIDCO 10% 9, 170, 000. 00 4, 126, 500. 00
02/15/30 144A
OUTFRONT MED
7.375% 02/15/31 12, 500, 000. 00 13, 065, 500. 00
144A
OWENS MINOR INC 2, 695, 000. 00 1,641, 255. 00
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6.625% 04/30 144A

PACIFIC GAS &
ELEC 3.95% 12/47

5,170, 000.

00

3, 738, 4217.

00

PACIFIC GAS &ELE
3.75% 8/15/42

855, 000.

00

632, 041.

65

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

9, 595, 000.

00

9, 550, 479.

20

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

1, 830, 000.

00

1, 747, 430.

40

PAR PETRO L
7.375% 06/34 144A

7, 145, 000.

00

7, 255, 390.

25

PARK INTERMEDIA
7% 2/1/30 144A

4, 015, 000.

00

4, 095, 179.

55

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

2, 405, 000.

00

2,421, 907.

15

PATRICK INDU
6.375% 11/32 144A

11, 970, 000.

00

11, 916, 733.

50

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

18, 360, 000.

00

19, 641, 528.

00

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

9, 890, 000.

00

9, 880, 802.

30

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

12, 085, 000.

00

12, 339, 510.

10

PENNYMAC FIN
6.875% 02/15/33
144A

9, 205, 000.

00

8, 827, 134.

75

PERFORMANCE FO
4. 25% 08/01/29
144A

2,925, 000.

00

2, 822, 566.

50

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

12, 020, 000.

00

12, 069, 762.

80

PERFORMANCE FOOD
5.625% 03/01/34
144A

7,410, 000.

00

7, 187, 774.

10

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

16, 495, 000.

00

16, 876, 364.

40

PERMIAN RES 7%
01/15/32 144A

14, 420, 000.

00

14, 996, 800.

00

PETSMART INC F
7.5% 09/15/32 1

5, 735, 000.

00

5, 738, 555b.

70

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

25, 676, 500.

00

25,219, 971.

83

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

40, 141, 500.

00

33,052, 912.

51

PG&E CORP 5%
07/01/28

7, 060, 000.

00

7,016, 581.

00

PG&E CORP 5. 25%
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19, 645, 000.

00

19, 298, 658.
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07/01/30

PG&E CORP 7. 375%

5, 548, 000. 00 5,612, 356. 80
03/15/55
PHOENIX AVIATIO 5. 870, 000. 00 5. 944, 549. 00
9. 25% 7/30 144

0,
POST HLDGS 6.25% | o o0 000 00| 17, 189, 216. 80
10/15/34 144A

0,
POST HLDGS 6.25% | | o0 000 00 | 16, 224, 030. 50
2/15/32 144A
POST HLDGS IN 1, 416, 000. 00 1,368, 719. 76
4.625% 4/30 144A
PR RNO PROPERTY 30, 540, 000. 00 | 30, 381, 497. 40
6.5% 5/31 144A
PRIMO WATER HO 14, 355,000.00 | 14,406, 821. 55
6. 25% 4/29 144A
QUIKRETE HLDG 12, 295,000.00 | 12, 487, 785. 60
6. 375% 3/32 144A
QUIKRETE HLDG 12,295,000.00 | 12,407, 991. 05
6. 75% 03/33 144A
RAND PARENT LLC
8.5% 02/15/30 15, 785, 000. 00 16, 295, 486. 90
1447
RD MICHIGAN PRO 0. 629, 000. 00 9, 649, 702. 35
7.5% 3/45 1444

0
REALOGY GR 5.25% 11} 655,000.00 | 11,103, 019. 20
04/15/30 1447
REALOGY GROUP
5.75% 01/15/29 12, 845, 000. 00 12, 588, 356. 90
1447

0,
REALOGY GRP 9.75% [ o "o 8. 580, 980. 20
4/15/30 144A
RIOT PLATRORNS OV | 000 000 o0 | 16, 015, 802. 40
0.75% 1/30

0,
RITCHIE BR 6.75% || 000 000 00 | 10, 144, 400. 00
03/15/28 144A

0
ROBLOX CO 3. 875% 23, 760, 000. 00 22, 312, 778. 40
05/01/30 1447

0
ROCKET CO 7. 125% 8 600, 000, 00 8. 263, 280. 00
02/01/32 1447

0
ROCKET COS 6.125% [, oo0"o0 o 9. 902, 832. 80
8/1/30 144A

0
ROCKET COS 6.375% [ o ¢ o0 o 8. 716, 570. 85
8/33 144A

0
ROVAL CART 5.37% [, o000 4, 336, 893. 75
7/15/27 1447
ROYAL CARIBB 7,335, 000. 00 7,454, 340. 45
6. 25% 03/32 144A
ROYAL CARIBBEAN 18, 440,000.00 | 18,583, 278. 80
6% 02/33 1447

0,

SABLE 7. 125% 10, 245,000.00 | 10, 116, 937. 50

10/15/32 144A
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SALLY HOLDINGS 12,845,000.00 | 13,093, 165. 40
6. 75% 3/1/32
SBA COMM CORP 3, 095, 000. 00 2, 959, 346. 15
3.125% 02/01/29
SBA COMMUNICATI 10,425,000.00 | 10,328, 256. 00
3.875% 02/27
0,
SCIH SALT 4.875% | o 000 00| 21, 202, 050. 80
05/01/28 144A
0,
SCIH SALT 6.625% 3,900, 000. 00 3. 845, 244. 00
05/01/29 1447
0,
SCOTTS MIRACLE 4% [, o0 oo 3. 121, 327. 70
04/01/31
SCRIPPS ESC 11
5.375% 01/15/31 2, 450, 000. 00 1, 750, 329. 00
1447
0,
SEAGATE 8. 5% 8, 730, 000. 00 9, 138, 825. 90
7/15/31 144A
SEAGATE DATA 2, 500, 000. 00 2, 443, 475. 00
4.091% 6/29 144A
SEAGATE DATA 5, 520, 000. 00 5, 549, 035. 20
5.75% 12/34 144A
SEAGATE DATA 4, 485, 000. 00 4, 686, 825. 00
8.25% 12/29 144A
0,
SEAGATE T 5.875% 5. 500, 000. 00 5. 594, 490. 00
07/30 144A
SEASPAN CORPORA
5.5% 08/01/29 8, 005, 000. 00 7,724, 584. 85
1447
SENSATA TECHNOL 13,002, 000.00 | 12,728, 042. 40
4% 04/15/29 14
SERVICE CO INTL, 3. 060, 000. 00 3. 053, 329. 20
5.125% 6/1/29
0,
SESI LLC 7. 875% 17.205,000.00 | 17,703, 772. 95
09/30/30 1447
SIRIUS XM R
4.125% 7/1/30 4, 755, 000. 00 4, 415, 825. 85
1447
SIRIUS XM RADIO 7 977, 000. 00 7,959, 899. 05
5% 8/1/27 144A
SMYRNA READY MI 20, 000,000.00 | 20,930, 200. 00
8.875% 11/15 144A
SOCGEN VAR PERP 11,795, 000.00 | 11,530, 951. 25
1447
SOFTBANK GRP 6, 385, 000. 00 6, 488, 245. 45
7.625% 10/29 RGS
SOFTBANK GRP 3, 275, 000. 00 3,323, 601. 00
8.25% 10/31 RGS
’ 0
SOTHEBY' S 5. 875% 2. 045, 000. 00 1,929, 559. 75
06/01/29 1447
0,
SOTHEBYS 8. 25% 19, 665,000.00 | 19, 197, 759. 60

04/15/31 144A
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SOUTHWESTERN EN 4, 720, 000. 00 4,613, 422. 40
4.75% 02/01/32
SOUTHWESTERN EN 5. 965, 000, 00 5. 265, 052. 65
5. 375% 02/29
SPA HOLDINGS 3, 985, 000. 00 3,914, 505. 35
4.875% 2/28 144A
SPRINGLEAF CORP 6, 100, 000. 00 5,578, 511. 00
4% 09/15/30
SS&C TECHNOLOGI 21, 920, 000. 00 91, 409, 706. 80
6. 5% 6/32 144A
0
STAPLES 10. 75% 12, 955, 000. 00 12, 199, 853. 05
09/01/29 144A
0
STARWOOD 6. 125% 2, 125, 000. 00 9,129, 993. 75
06/01/31 144A
STATION CAS LLC
4.625% 12/01/31 6, 745, 000. 00 6, 352, 575. 90
144A
STATION CAS LLC
6. 625% 03/15/32 11, 185, 000. 00 11, 246, 629. 35
1447
0,
STUDIO CITY 6. 5% 9, 585, 000. 00 9, 565, 830. 00
1/15/28 144A
SUMITOMO MITSUT 19, 275, 000, 00 12, 144, 516. 75
6. 45%/VAR PERP
0,
SUNNOVA E 5.875% |14 11, 000. 00 27, 027. 50
09/01/26 144A
SUNOCO LP /CORP 4, 765, 000. 00 4, 650, 640. 00
4.5% 05/15/29
0,
SUNOCO LP 5. 375% 5. 960, 000. 00 5, 887, 824. 40
02/28/2031 144A
0,
SUNOCO LP 5. 625% 5. 960, 000. 00 5. 838, 952. 40
02/28/34 144A
0,
SUNOCO LP 5. 625% 2, 920, 000, 00 9,919, 766. 40
03/15/31 144A
0,
SUNOCO LP 5. 875% 8, 755, 000, 00 8. 655, 893. 40
03/15/34 144A
0,
SUNOCO LP 7% 14, 425, 000. 00 14, 748, 120. 00
09/15/28 144A
0
SUNOCO LP 7. 25% 6. 565, 000. 00 6,827, 140. 45
05/01/32 144A
0,
SURGERY CTR 7.25% | | oo 000 o 14,017, 531. 95
04/32 144A
0,
SYNAPTICS INC 4% 2, 730, 000. 00 9. 601, 717. 30
06/15/29 144A
SYNERGY INFR 3, 020, 000. 00 3, 150, 313. 00
7.875% 12/30 144A
0
TALLGRASS LP 6% 5. 145, 000. 00 5. 153, 283. 45
12/31/30 144A
TAYLOR MORRISON 7. 155, 000. 00 7,209, 521. 10
CMNTY/ MONARCH
TEAM HEALTH 5. 670, 000. 00 5, 636, 320. 20
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8.375% 6/28 144A

TEMPUR SEALY 4%

5, 280, 000. 00 5, 058, 926. 40
04/15/29 144A
TENET HEALTH 9, 290, 000. 00 9,012, 693. 50
4.25% 6/1/29 144A
TENET HEALTH 6, 565, 000. 00 6, 348, 814. 55
4.375% 1/30
0,
TENET HEALTH 5.5% | "o 5. 821, 220. 30
11/15/32 144A
0,
TENET HEALTH 6% 2, 930, 000. 00 2. 943, 946. 80
11/15/33 144A
TENET HEALTH 10,939,000.00 | 10,954, 205. 21
6. 125% 10/28
TENET HEALTH 8, 165, 000. 00 8,210, 642. 35
6. 125% 6/30
TENET HEALTH 5, 290, 000. 00 5,430, 608. 20
6. 75% 5/31
TENET HEALTH 795, 000. 00 770, 921. 50
6.875% 11/15/31
TERAWULF INC CV 4. 345, 000. 00 8. 839, 298. 75
1% 9/1/31 144A
TEVA PHARMA 11 0. 310, 000. 00 9, 484, 655. 60
5.75% 12/01/30
0,
TGS ASA 8. 5% 6, 390, 000. 00 6,697, 614. 60
01/15/30 144A
0,
TKC HOLDING 12% 11, 830, 000. 00 12, 257, 299. 60
2/15/2031 144A
0,
TKC HOLDINGS 8.5% | o o000 9, 069, 534. 45
8/15/30 144A
TOPS MARKETS CORP | " "0 _
ESCROW
TRANSALTA CORP 6. 405, 000. 00 6,317, 251. 50
5.875% 2/1/34
0,
TRANSDIGN 6.375% | o) 0 000 00 | 4. 640, 129. 60
05/31/33 1447
TRANSDIGM IN 10, 000, 000. 00 | 10, 342, 300. 00
7.125% 12/31 144A
TRANSDIGM INC 20,310,000.00 | 19, 996, 819. 80
4.625% 01/15/29
TRANSDIGM INC 3, 000, 000. 00 2. 953, 860. 00
4.875% 05/01/29
0
TRANSDIGM INC 6% 6, 150, 000, 00 6, 179, 950. 50
01/15/33 144A
TRANSDIGM INC
6. 125% 07/31/34 10, 935, 000. 00 10, 792, 079. 55
1447
TRANSDIGM INC 5. 105, 000. 00 2,139, 395. 70
6. 25% 01/34 144A
TRANSDIGM INC
6. 375% 03/01/29 11, 950, 000. 00 12,110, 130. 00

144A
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TRANSDIGM INC
6.625% 03/01/32
144A

9, 040, 000.

00

9, 266, 904.

00

TRANSDIGM INC
6.75% 1/34 144A

10, 870, 000.

00

11, 059, 246.

70

TRANSDIGM INC
6.75% 8/28 144A

29, 660, 000.

00

29, 956, 600.

00

TRANSDIGM INC
6.875% 12/15/30
144A

16, 950, 000.

00

17,420, 871.

00

TRANSOCEAN 8. 75%
02/15/30 144A

4,270, 000.

00

4, 453, 652.

70

TRANSOCEAN INC
7.875% 10/15/32

1, 780, 000.

00

1,901, 307.

00

TRANSOCEAN INC
8.25% 05/15/29
144A

3, 055, 000.

00

3, 169, 715.

25

TRANSOCEAN INC
8.5% 05/15/31
144A

6, 060, 000.

00

6, 397, 663.

20

TRI POINTE GROUP
5.7% 06/15/28

1, 630, 000.

00

1,642, 974.

80

TRIDENT TPI HLD
12.75% 10/28 144A

2, 455, 000.

00

2, 460, 720.

15

TRONOX INC 4. 625%
03/15/29 144A

5, 040, 000.

00

4, 030, 387.

20

TRUIST FINANCTAL
CORP 6. 25% PERP

7, 550, 000.

00

7, 503, 643.

00

TTM TECH INC 4%
03/01/29 144A

5, 085, 000.

00

4, 885, 820.

55

TULLOW OIL PIK
15% 11/28 144A

7,471, 614.

00

7,652, 053.

47

UBER TECH INC
4.5% 08/15/29
144A

31, 340, 000.

00

30, 984, 291.

00

UBS GROUP AG
6. 6%VAR PERP 144A

5,610, 000.

00

5, 644, 389.

30

UBS GROUP AG
T%VAR 12/31/99
144A

5,610, 000.

00

5,633, 113.

20

UKG INC 6. 875%
02/01/31 144A

7, 000, 000.

00

6, 810, 300.

00

UNITED AIRLIN
4.625% 04/30/29
144A

3, 645, 000.

00

3,571, 042.

95

UNITED
RENTALG. 125%
03/34 144A

15, 005, 000.

00

15, 338, 261.

05

UNITI GRP/UNT 6%
01/15/30 144A

14, 240, 000.

00

13, 804, 683.

20

UNITI/FIN 4. 75%
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4, 490, 000.

00

4,479, 942.

40




04/15/28 144A

UNITI/FIN 8.625%

8, 390, 000. 00 8, 767, 046. 60
6/15/32 144
UNITI/FIN/CSL
6.5% 02/15/29 7,695, 000. 00 7,606, 122. 75
144A
UNTTI/FIN/CSL 17,525,000.00 | 18,312, 573.50
8. 625% 6/32 144A

0
UNIVISION 9. 375% 8. 565, 000. 00 8, 756, 170. 80
08/01/32 144A
UNTVISTON COM
7.375% 06/30/30 7, 630, 000. 00 7,547,061. 90
144A
UNIVISION COMM 16, 275, 000. 00 16, 195, 578. 00
8.5% 5/31/31 144A

0,
UNVSN CMM 8. 875% 5. 975, 000. 00 5, 886, 868. 75
4/15/33 144A

0,
US FOODS 6. 875% 17, 090, 000. 00 17, 514, 344. 70
09/15/28 144A
0,

US FOODS 7. 25% 8. 545, 000. 00 8, 865, 779. 30
01/15/32 144A
US FOODS INC
4.75% 02/15/29 7, 250, 000. 00 7,129, 867. 50
144A
USA COMPRESST 19, 840, 000. 00 | 20, 370, 720. 00
7.125% 3/29 144A
USA COMPRESSIO 5. 865, 000. 00 5. 858, 900. 40
6.25% 10/33 144

0
VALLOUREC SA 7.5% 5. 070, 000. 00 5. 332, 626. 00
04/32 144A
VENTURE GBL 7, 980, 000. 00 7,631, 274. 00
3.875% 8/29 144A
VENTURE GBL 2, 485, 000. 00 2, 326, 606. 10
4.125% 8/31 144A

0
VENTURE GLO 6. 5% 4, 050, 000. 00 4,228, 807. 50
06/15/34 144A
VENTURE GLOB 6, 630, 000. 00 6, 800, 656. 20
6. 125% 12/30 144A

0
VENTURE GLOB 6. 5% 5. 740, 000. 00 5,988, 771. 60
1/15/34 144A
VENTURE GLOBL 9, 685, 000. 00 10, 238, 400. 90
6.75% 01/36 144A
VENTURE GLOBL
7.5% 05/01/33 6, 170, 000. 00 6, 796, 872. 00
144A
VENTURE GLOBL
7.75% 05/01/35 6, 305, 000. 00 7,052, 646. 90
144A
VERSANT MEDIA 6. 095, 000. 00 6,309, 361. 15
7.25% 1/31 144A
VERTIV GROUP 6, 290, 000. 00 6, 202, 757. 70
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4.125% 11/15/28
144A

VICI PROPERT

4, 530, 000. 00 4, 498, 607. 10
3.75% 02/27 144A
> 0
VICTORIA'S 4.625% [, o\ "0 o0 3. 492, 798. 40
07/29 144A
VISTAJET MAL/XO
6. 375% 02/01/30 9, 445, 000. 00 8, 649, 731. 00
144A
VISTAJET/VIST 6, 390, 000. 00 6, 100, 341. 30
8.75% 10/32 144A
VISTRA OPERAT 20,730,000.00 | 21,723, 588. 90
7.75% 10/31 144A
0,
WALKER & D 6.625% [, o000 4, 674, 618. 00
4/01/33 144A
WALTER ENERGY 13, 820, 000. 00 -
9.5% 10/19 144A
0,
WAYFATR INC 6.75% [ " "o 4, 053, 295. 75
11/15/32 144A
WAYFAIR LLC
7.125% 05/31/34 2, 230, 000. 00 2, 248,509. 00
144A
0,
WAYFAIR LLC 7.25% [ (" 00 0o 6, 244, 990. 50
10/31/29 144
WBT OPERATING L 5. 865, 000, 00 5. 901, 363. 00
6.5% 10/15/33 144
WEEKLEY HOMES L 5. 460, 000, 00 9,391, 316. 80
4.875% 09/15/28
0,
WELLSFARGO 6. 125% | g o000 o 9, 618, 232. 80
PERP
WELLSFARGO 15, 350, 000.00 | 16, 157, 870. 50
7.625%/VAR PERP
WESCO DISTRIBUT
6. 625% 03/15/32 20, 065, 000.00 | 20, 632, 237. 55
144A
WHITE CAP SUPPL 5, 515, 000, 00 5. 469, 115. 20
7.375% 11/15/3
0,
WINDSTREAM 8. 25% 115 405,000.00 | 16, 257, 204. 60
10/01/31 1447
WINDSTREAM SVCS
7.5% 10/15/33 7, 050, 000. 00 7,413,921.00
144A
WOLFSPEED INC/D 1, 279, 756. 00 1, 135, 041. 19
PIK VAR 6/31
0,
WR GRACE HLD 7% 4, 325, 000. 00 4,219, 989. 00
08/01/33 144A
WR GRACE HLD 11,435,000.00 | 11,444,491, 05
7.3750% 3/31 144A
WR GRACE HLG 5, 070, 000. 00 4,793, 279. 40
5. 625% 08/29 144A
WYNN RESORTS 14,335,000.00 | 15, 120, 844. 70

_92_




7.125% 2/31 144A

YUM BRANDS INC
4.625% 01/31/32

5, 800, 000. 00

5,531, 692. 00

ZEBRA TECHNOLOG
6.5% 5/32 144A

9, 175, 000. 00

9, 335, 379. 00

TAYT - RV

Nt

5,523, 220, 552. 20

5, 391, 829, 936. 49
(858, 325, 407, 590)

I

g% A

858, 325, 407, 590
(858, 325, 407, 590)

862, 210, 270, 289

(862, 210, 270, 289)

(7E) #RTRIMERES I Z 31T 2 IO BIEITRESR K2 FR L TR Y £,

A M RE SR A LD

1. mEFEEO/NEHED (

2. ARtesmo (

) WL, AEBRFEETHY £,
. ) I, AVERAMERICEAL DT, RESTHY £7,
3. AEEANEES DR

. .| FAH . - S A
s o apik | AT aatios (atemc
- . Meflipp=s | © 70" R LE =R -2 LR
MR | e | 0
TAYA - Kv 16$4HH 3.01% % %
R THIMERES: 280 % 0. 08% % 99. 994
_ . (]
EMERES: 18417 % % 0. 36%
B 62584 ~% % 96. 55%
a—n 18547 100% % —% 0.01%
@ {5 HELE | Z2595% m B 2
HMEIRIIH D FE A,
@ T VU NT ¢ THG| K OB RIS | D ZREES: K OV O TR 3%
MEfE (T U7 o 7EENCET 2R | ICFEE L TR £7°,
@DF OAFEE & PE DR
REEBEFED 0§ BTG PG HEAG .
e e - ’ WG (=
Rk s W 448 AT 4248
BfH&EHE,~ | ACRISURE TERM B6 99. 80 96. 00
442,919, 33 A16,857.51 | —
TAUT - 1LN 11/06/30 C1 442, 060. 06 425, 202. 55
Kv ACTUS NUTRITION
100. 24 100. 50
TERM B 1LN 11, 581, 337. 50 29,678.34 | —
11, 609, 565. 84 11, 639, 244. 18
07/9/2032 C1
AIR CONTROL TERM B 99. 56 99. 92
12, 343, 893. 94 44,931. 77 | —
1LN 07/31 C1 12, 289, 704. 24 12, 334, 636. 01
ALERA TERM B 1LN 100. 40 98. 21
1, 656, 685. 41 A\36,264.84 | —
05/28/2032 C1 1, 663, 394. 98 1,627, 130. 14
ALLTIED UNIVE TERM 100. 35 100. 38
6, 815, 750. 00 1,840.25 | —
B 1LN 8/20/32 C1 6, 840, 150. 38 6, 841, 990. 63
ANGUS CHEMICAL TM 88. 50 90. 00
561, 150. 00 8,417.25 | —
1LN 11/04/27 C1 496, 617. 75 505, 035. 00
ANGUS CHEMICAL TM 4,195, 000. 00 95. 87 90. 00 A\246, 456.25 | —
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B ILN 11/27 4,021, 956. 25 3, 775, 500. 00
ANGUS CHEMICAL TM 94. 00 90. 00
4, 855, 000. 00 /194, 200. 00
B ILN 11/27 4, 563, 700. 00 4, 369, 500. 00
ANGUS CHEMICAL M 93. 64 90. 00
11, 047, 662. 15 A403,018. 72
B 1LN 11/27 C1 10, 345, 914. 65 9,942, 895. 93
AP CORE HOLDING 1 97. 00 99. 10
6, 380, 000. 00 134, 235. 20
TERM B 05/15/31 C1 6, 188, 600. 00 6, 322, 835. 20
AP CORE HOLDING 1 98. 62 99. 10
670, 000. 00 3, 209. 30
TERM B 05/15/31 C1 660, 787. 50 663, 996. 80
AP CORE HOLDING 1 98. 12 99. 10
640, 000. 00 6, 265. 60
TERM B 05/15/31 C1 628, 000. 00 634, 265. 60
APPLIED SYSTEMS TM 101. 62 98. 95
100, 000. 00 A2, 667. 00
2LN 02/32 C1 101, 625. 00 98, 958. 00
ARXIS TM B 1LN 100. 27 100. 27
8, 246, 132. 72 164. 93
02/26/32 C1 8, 268, 479. 73 8, 268, 644. 66
BASS PRO TERM B 100. 12 100. 51
12, 665, 953. 79 50, 030. 52
1LN 01/23/32 C1 12, 681, 532. 91 12, 731, 563. 43
BAUSCH HLTH TM B 98. 70 96. 09
30, 985, 850. 00 A807, 491. 26
1LN 10/08/30 C1 30, 583, 033. 95 29, 775, 542. 69
CANACOL EN TM
86. 95 100. 00
SECOND DIP 06/26 939, 042. 14 122, 483. 96
816, 558. 18 939, 042. 14
c1
CANACOL ENERGY TM 94. 70 100. 00
1, 869, 689. 54 98, 930. 73
DIP 06/30/26 C1 1,770, 758. 81 1, 869, 689. 54
CONSOLIDATED E TM 89. 00 95. 58
3, 855, 000. 00 253, 774. 65
1LN 11/18/30 C1 3, 430, 950. 00 3, 684, 724. 65
CONSOLIDATED EN TM 85. 40 96. 11
27, 257, 650. 58 2,917, 893. 39
B 1LN 11/30 C1 23, 279, 707. 15 26, 197, 600. 54
COREWEAVE FINAN 1 98. 99 101. 89
562, 930. 65 16, 313. 73
™ B 11/31 C1 557,301. 34 573,615. 07
COX MEDIA TERM B2 91. 20 91.80
21, 632, 303. 56 129, 793. 82
1LN 06/29 C1 19, 729, 958. 78 19, 859, 752. 60
CSC SERVICEW TM EX 82. 27 72.31
18, 152, 965. 54 A1, 808, 398. 43
FLSO 1 9/30 C1 14, 936, 260. 04 13, 127, 861. 61
DEL M TM TLB DIP 78.49 37.87
5,042, 166. 91 A2, 048, 459. 57
ROLLUP 03/26 C1 3, 958, 079. 44 1,909, 619. 87
DEL MONTE TM 1LN 46. 29 -
1, 628, 653. 63 AT54, 066. 63
SPR PRI 08/28 C1 754, 066. 63 -
DEL MONTE TM 2LN 2.74 -
8,774, 421. 14 A241, 296. 58
SPR PRI 08/28 C1 241, 296. 58 -
DEL MONTE TM 2LN 2.74 -
1,424, 078. 86 A39, 162. 16
SPR PRI 08/28 C2 39, 162. 16 -
DEL MONTE TM FLFO 46. 29 -
1,352, 395. 69 /626, 159. 20
B PIK 08/28 C1 626, 159. 20 -
DISCOVERY PURCH 1 | 6,079, 498. 17 97.07 99. 42 142, 503. 44
TERM B 10/29 C1 5,901, 733. 64 6, 044, 237. 08
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EG GROUP TERM B 99. 66 100. 17
13, 760, 000. 00 70, 330. 00
1LN 02/10/31 C1 13, 713, 750. 00 13, 784, 080. 00
ELECTRONIC ART
98. 50 100. 30
TERM B 1LN 5,770, 000. 00 103, 860. 00
5, 683, 450. 00 5,787, 310. 00
03/24/33
ELLUCIAN TM 2LN 100. 37 97. 65
3, 895, 000. 00 A106, 138. 75
11/15/32 C1 3,909, 606. 25 3, 803, 467. 50
GRAFTECH TM NEW § 101. 41 95. 16
1,007, 631. 59 62, 976. 97
1LN 12/29 C1 1,021, 909. 72 958, 932. 75
HOLOGIC TERM B 1LN 99. 75 99. 25
5, 870, 000. 00 29, 350. 00
04/07/2033 C1 5, 855, 325. 00 5, 825, 975. 00
HUB INTERNA TERM B 100. 31 100. 20
1,582, 787.79 A1, 725.24
1LN 6/20/30 C7 1, 587, 805. 22 1, 586, 079. 98
HUB INTERNA TERM B 100. 31 100. 20
4,702. 65 A Y
1LN 6/20/30 C8 4,717.60 4,712. 43
INTERNET BRANDS TM 89. 58 94. 62
9, 047, 686. 20 455, 641. 48
B 1LN 04/28 C1 8, 105, 731. 58 8,561, 373. 06
INTERNET BRANDS TM 80.91 81.51
13, 746, 538. 23 82, 204. 30
B 1LN 12/31 C1 11,123, 011. 40 11, 205, 215. 70
INTERNET BRANDS TM 77.02 82. 71
6, 535, 000. 00 371, 580. 10
B 2LN 02/29 C1 5,033, 649. 10 5, 405, 229. 20
INTRAFT TERM B 2LN 98. 92 97. 25
8, 185, 000. 00 A137,098. 75
01/14/2032 C1 8,097, 011. 25 7,959, 912. 50
KASEYA TERM 2LN 98.70 76. 30
2,955, 000. 00 662, 156. 40
03/21/2033 C1 2,916, 821. 40 2, 254, 665. 00
LONZA SPECIALTY TM 87. 25 94. 60
18, 855, 000. 00 1, 385, 842. 50
B 1LN 07/28 16, 450, 987. 50 17, 836, 830. 00
LONZA SPECIALTY TM 87.87 94. 60
2, 315, 000. 00 155, 683. 75
B 1LN 07/28 Cl1 2,034, 306. 25 2,189, 990. 00
LONZA SPECIALTY TM 87.62 94. 60
822, 937.50 57, 399. 89
B 1LN 07/28 C1 721, 098. 98 778, 498. 87
MATIV HOLDINGS TM 95. 00 99. 75
9, 845, 000. 00 467, 637. 50
B 1LN 4/33 C1 9, 352, 750. 00 9, 820, 387. 50
NEPTUNE BID US 1 99. 50 98. 45
41, 820, 000. 00 A439, 110. 00
TERM B 02/03/33 Cl 41, 610, 900. 00 41,171, 790. 00
NEW FORTR TM B 1LN 47.00 65. 21
2, 505, 000. 00 456, 260. 70
10/28 1,177, 350. 00 1, 633, 610. 70
NEW FORTR TM B 1LN 44. 69 65. 21
18, 138, 850. 00 3,722,092. 02
10/28 C1 8,106, 977. 61 11, 829, 069. 63
NORTHEAST GROCE TM 100. 24 100. 12
2,474, 659.09 A3,019.08
B 1LN 12/28 C1 2,480, 771. 49 2,477,752. 41
OPELLA TERM B 1LN 100. 60 100. 06
6, 104, 325. 00 33, 268. 57
4/23/32 Cl1 6, 141, 439. 29 6, 108, 170. 72
PERATON TERM B 1LN 93.12 88. 83
1, 760, 000. 00 A5, 433. 60
03/02/28 1, 639, 000. 00 1, 563, 566. 40

_95_




PERATON TERM B 1LN |13, 720, 000. 00 94. 50 88. 83 AT76, 689. 20
03/02/28 12, 965, 400. 00 12, 188, 710. 80
QLIK T™M 2LN 96. 93 59. 00
3, 195, 000. 00 Al,212,119. 10
11/22/32 C1 3,097, 169. 10 1, 885, 050. 00
SAKS GLOBAL ENT 1 53.07 44. 25
3,501. 92 A308.91
TERM 07/26 C1 1, 858. 50 1,549. 59
SFR TERM B14 1LN 100. 10 100. 75
11,450, 174. 94 74,311. 64
5/15/31 C1 11, 461, 739. 61 11, 536, 051. 25
SGUS LLC 10%
95. 53 92.12
07/07/2026 FIRST 7, 304. 68 A249. 11
6, 978. 54 6, 729. 43
C2
SGUS LLC 10%
95.53 92.12
07/07/2026 FIRST 10, 345. 20 A352.82
9, 883. 33 9, 530. 51
C3
SGUS LLC 10% 53. 07 44. 25
3, 569. 10 A314.83
07/15/26 SECOND C1 1,894. 15 1,579.32
SGUS LLC T™M DIP 100. 00 92.12
3,617.09 A\284. 85
FINAL 07/15/26 C1 3,617.09 3,332.24
SPIN HOLD TERM 92.19 102. 38
3,114, 393. 53 317, 354. 80
09/04/30 C1 2,871, 441. 59 3, 188, 796. 39
SUNSOURCE TERM 1LN 99. 74 99.70
2,729, 300. 00 A1, 310. 06
03/25/31 C1 2,722,422. 16 2,721,112. 10
SWEETWATER SOU 99. 50 100. 50
4, 180, 000. 00 41, 800. 00
TERM B 1LN 2/33 Cl 4,159, 100. 00 4, 200, 900. 00
TKC HOLDINGS TERM 99. 81 99. 37
8, 796, 528. 02 A\38, 762. 36
1LN 08/19/30 C1 8, 780, 312. 07 8,741, 549. 71
TORY BURCH 1 TERM 98. 00 99. 70
2,415, 000. 00 41, 248. 20
B 04/33 C1 2, 366, 700. 00 2,407, 948. 20
TRANSDIGM TM N 1LN 99. 87 100. 25
1,075, 000. 00 4,128. 00
02/13/33 C1 1,073, 656. 25 1,077, 784. 25
TRUIST INSURANCE 101. 12 98.73
5,236, 842. 11 A125, 265. 26
™™ 2L 03/32 C1 5,295, 756. 58 5,170, 491. 32
UKG TERM B 1LN 99. 90 96. 72
10, 774, 673. 92 341, 880. 40
02/10/31 C1 10, 764, 114. 73 10, 422, 234. 33
UNITI GROUP TERM B 99. 12 99. 93
11, 231, 850. 00 91, 314. 94
1LN 10/6/32 C1 11, 133, 571. 31 11, 224, 886. 25
UNIVAR TERM B 1LN 99. 84 99. 50
906, 941. 19 A3, 101. 74
08/01/2030 C1 905, 508. 22 902, 406. 48
USI T™M D 1LN 100. 15 100. 00
2,879,373.70 A4, 578. 20
11/23/2029 C1 2,883, 951. 90 2,879, 373.70
VCI ASSET HL 3 99. 00 99. 00
4, 090, 000. 00 -
TERM TL 4/15/31 C1 4, 049, 100. 00 4, 049, 100. 00
VERSANT MEDIAG 1 99. 00 100. 10
880, 000. 00 9, 680. 00
TERM B 10/31 Cl 871, 200. 00 880, 880. 00
WHP TERM B 1LN 100. 06 100. 04
6,074, 100. 00 A1, 154.08
02/20/32 C1 6,077, 805. 20 6,076, 651. 12
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