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JLT - HARY N A= R TFUR

BRI DYV MEEME  FITHE AR T PEATIRE
JPY Class (in JPY) 5,999 5, 157, 580 30, 940, 936, 265
USD Class (in JPY) 7,773 3,615, 816 28, 105, 565, 080
EUR Class (in JPY) 5, 607 25, 268 141,673, 222
AUD Class (in JPY) 3, 474 12, 845, 371 44, 627,933, 714
BRL Class (in JPY) 1, 901 54, 584, 788 103, 739, 336, 937
ZAR Class (in JPY) 2,708 331,718 898, 208, 528
TRY Class (in JPY) 1, 690 12, 220, 503 20, 650, 208, 967
Currency Select Class (in JPY) 5,916 408, 898 2,419, 028, 197
MXN Class (in JPY) 4, 443 2,206, 431 9, 803, 980, 944
JPY-N Class (in JPY) 8, 843 70, 793 626, 015, 889



LT AR N - A—)LF - TFUF

HHAEE PE R
20194 3 H29 H BifE
Ck Fv)
B S/ (1) fzai) AR I PE L (%)
F—Xb+SU7
LTEtE (EESNE
USDh 2, 625, 000 NUFARM AU LTD 5. 7500% 30/04/26 144A 2,428, 125 0.11
2,428, 125 0.11
F—=ANZ U TE 2,428, 125 0.11
F—ZALU7
TEtE EESNE
USD 3, 200, 000 IBS INVEST 7.25% 03/04/24 144A 3, 287, 040 0.15
3, 287, 040 0.15
A=A h U TE 3, 287, 040 0.15
INNT
TEtE (EESAE
UsDb 1, 300, 000 SILVERSEA CRUISE 7.25% 01/02/25 144 1,407,770 0. 06
1,407,770 0. 06
AT EE 1,407,770 0. 06
NZa—4
TEtE EESAE
Usb 8, 375, 000 DIGICEL LTD 6% 15/04/21 144A 7,003, 593 0.33
USD 3,008, 000 FLY LEASING LTD 6.375% 15/10/21 3, 045, 600 0.14
UsD 4, 300, 000 DIGICEL LTD 6.75% 01/03/23 144A 2,703, 668 0.12
UsD 1, 900, 000 VIKING CRUISES LTD 6.25% 15/5/25 14 1, 928, 500 0. 09
UsD 1, 610, 000 NCL CORP 4.75% 15/12/21  144A 1,628,113 0.07
USD 1, 600, 000 FLY LEASING LTD 5.2500% 15/10/24 1, 528, 000 0.07
Usb 1, 275, 000 VIK CRUISES L 5.8750% 15/09/27 144A 1,233,563 0. 06
USD 550, 000 WEATHERFORD BERMUDA 6.5% 01/08/36 310, 750 0.01
19, 381, 787 0.89
NI a—HFEF 19, 381, 787 0.89
Hhr4s
T DO iESH
Usb 1, 550, 000 PRECISION DRILL 6.5% 15/12/21 1, 056, 252 0.05
1, 056, 252 0.05
TEtE EESNE
USsD 7, 825, 000 BOMBARDIER INC 8.75% 01/12/21 144A 8, 627, 062 0. 40
Usb 8, 450, 000 GARDA WORLD SEC 7.25% 15/11/21 144A 8, 407, 749 0.39
USsD 6, 875, 000 KISSNER GR HDG 8.375% 01/12/22 144A 7,175,780 0.34
UsD 6, 800, 000 1011778 BC UL 5.0000% 15/10/25 144A 6, 672, 499 0.31
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mE Hos /A (1) il AT ML PE LR (%)

USD 6, 100, 000 VALEANT PHARMA 7% 15/03/24 144A 6, 420, 249 0. 30
USD 6,261, 000 1011778 BC/NEW RED 4.25% 15/05/24 1 6,214, 042 0.28
USD 6, 700, 000 MEG ENERGY CORP 6.375% 30/1/23 144A 6, 138,875 0.28
USD 6, 125, 000 VRX ESCROW 6.125% 15/4/25 144A 6,017,813 0.27
USD 6, 025, 000 NOVA CHEMICALS CORP 4.875% 01/06/24 5, 889, 438 0.27
USD 5,600, 000 BOMBARDIER INC 7.5% 15/03/25  144A 5,719, 000 0.26
USD 5, 250, 000 AIR CANADA 7.75% 15/04/21 144A 5,624, 063 0.26
USD 5,675, 000 NOVA CHEMICALS CORP 5.25% 01/06/27 5,497, 656 0.25
USD 5,725,000 TASEKO MINES  8.7500% 15/06/22 144A 5,267,000 0.24
USD 4,900, 000 IAMGOLD CORP 7% 15/04/25 144A 4,961, 250 0.23
USD 4,700, 000 PARAMOUNT RES 6. 875% 30/06/23 144A 4,817, 500 0.22
USD 4,700, 000 COOKE/ALPHA 8.5000% 15/12/22 144A 4, 598, 950 0.21
USD 4, 475, 000 PANTHER BF AG 8.5000% 15/05/27 144A 4, 480, 594 0. 20
USD 4, 250, 000 QUEBECOR MEDIA 5.75% 15/01/23 4, 430, 625 0. 20
USD 3, 775, 000 TECK RESOURCES LTD 6.125% 01/10/35 4,009, 788 0.18
USD 4, 100, 000 PRECISION DRILLING 5.25% 15/11/24 3,823, 250 0.17
USD 3, 400, 000 FIRST QUANTUM 6.5000% 01/03/24 144A 3,162, 000 0.14
USD 3, 400, 000 FIRST QUANTUM 6. 8750% 01/03/26 144A 3, 128, 000 0.14
USD 2,900, 000 BOMBARDIER INC 6% 15/10/22 144A 2,925,375 0.13
USD 2,955,000 SEVEN GENS EN 5.3750% 30/09/25 144A 2, 866, 350 0.13
USD 2, 350, 000 1011778 BC/NEWRED 4. 625% 15/01/22 1 2, 355,875 0.11
USD 2, 225, 000 HUDBAY MINERALS 7.625% 15/01/25 14 2, 283, 406 0.10
USD 2,126, 000 BAUSCH HEALTH 5.875% 15/05/23 144A 2, 143, 306 0.10
USD 2,175, 000 BROOKFIELD RESID 6.375% 15/5/25 144 2,077,125 0.09
USD 1, 975, 000 TECK RESOURCES LTD 6% 15/08/40 2, 045, 086 0.09
USD 1, 875, 000 BAUSCH HLTH A 8.5000% 31/01/27 144A 1,976, 081 0. 09
USD 2,000, 000 FIRST QUANTUM MIN 7.25% 01/04/23 14 1,942, 500 0. 09
USD 1, 895, 000 CONUMA COAL  10.0000% 01/05/23 144A 1,937, 638 0.09
USD 1, 800, 000 ROCKPOINT GAS 7.0000% 31/03/23 144A 1, 786, 500 0.08
USD 1, 625, 000 CLEARWATER SEAFOOD 6.875% 1/5/25 14 1, 604, 688 0.07
USD 1, 585, 000 CASCADES INC 5.5% 15/07/22 144A 1, 588, 376 0.07
USD 1, 575, 000 MOUNTAIN PROV 8.0000% 15/12/22 144A 1,571, 063 0.07
USD 1, 425, 000 VIDEOTRON 5.375% 15/6/24 144A 1, 485, 563 0.07
USD 1, 650, 000 NORTHWEST/DOM 7.1250% 01/11/22 144A 1,452,512 0.07
USD 1, 425, 000 PANTHER BF AG 6.2500% 15/05/26 144A 1, 449, 047 0.07
USD 1, 400, 000 HUDBAY MINERALS 7.25% 15/01/23 144A 1, 443, 750 0.07
USD 1, 225, 000 GOEASY LTD 7.8750% 01/11/22 144A 1, 286, 250 0.06
USD 1, 175, 000 OPEN TEXT CORP 5.875% 01/06/26 144A 1, 230, 108 0. 06
USD 1, 125, 000 MASONITE INTL 5.7500% 15/09/26 144A 1, 139, 063 0. 05
USD 1, 100, 000 BOMBARDIER INC 6.125% 15/01/23 144A 1, 113, 750 0. 05
USD 1, 000, 000 RITCHIE BROS 5.375% 15/01/25  144A 1, 020, 000 0. 05
USD 875, 000 SUPERIOR PLUS 7.0000% 15/07/26 144A 877,188 0. 04
USD 700, 000 BAUSCH HEALTH 5. 7500% 15/08/27 144A 714, 875 0. 03
USD 550, 000 PRECISION DRILL 7.7500% 15/12/23 WI 565, 125 0. 03
USD 500, 000 TECK RESOURCES 8.5% 01/06/24  144A 536, 079 0. 02
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B it/ (1) fzai) AAT4E T PEL R (%)
UsD 500, 000 PARKLAND FUEL 6.0000% 01/04/26 144A 498, 905 0. 02
UsD 165, 000 SANJEL CORP 0% 19/06/19 0 0. 00
164, 998, 767 7.54
T ZEE 166, 055, 019 7.59
TARUES
ZDihiESH
USD 1, 500, 000 TRANSOCEAN PO 6.8750% 01/02/27 144A 1, 563, 750 0. 06
USD 1, 300, 000 TRANSOCEAN 6. 1250% 01/08/25 144A 1,243, 856 0. 06
USD 1, 275, 000 TRANSOCEAN 5. 8750% 15/01/24 144A 1,219,936 0. 06
4,027, 542 0.18
LTEtE EESE
UsD 5, 850, 000 PARK AEROSPACE HDG 5.25% 15/08/22 1 5, 996, 249 0.28
UsD 4, 400, 000 WYNN MACAU LT 5.5000% 01/10/27 144A 4,213, 000 0. 20
UsD 3, 850, 000 SHELF DRL HOL 8.2500% 15/02/25 144A 3, 619, 000 0.17
UsD 3, 825, 000 NOBLE HLDG IN 7.8750% 01/02/26 144A 3, 519, 000 0.16
UsSD 2, 975, 000 TRANSOCEAN IN 7.5000% 15/01/26 144A 2,922,938 0.13
UsD 2, 800, 000 PARK AEROSPAC 3.6250% 15/03/21 144A 2,782, 500 0.13
USD 2, 000, 000 PARK AEROSPACE 5.5% 15/02/24  144A 2, 065, 000 0. 09
USD 1, 825, 000 WYNN MACAU LT 4.8750% 01/10/24 144A 1,780, 452 0.08
USD 950, 000 AVOLON HDGS 5.2500% 15/05/24 144A 974, 121 0. 04
USD 1,001, 000 NOBLE HDGS INTL 7.75% 15/01/24 890, 890 0. 04
28, 763, 150 1.32
A= R 32, 790, 692 1. 50
ITSUR
LTEtE EESFE
UsD 8, 725, 000 NUMERICABLE SFR 7.375% 01/05/26 144 * 8, 550, 500 0.38
USD 4,600, 000 SPCM SA 4.875% 15/09/25 144A 4, 502, 250 0.21
UsD 3, 200, 000 ALTICE FRANCE 8.1250% 01/02/27 144A 3, 224, 000 0.15
16, 276, 750 0.74
75 v RE 16, 276, 750 0. 74
[ )
PIK{&E
USD 3, 400, 000 [HO VERWALTUNGS PIK 15/09/21 144A 3, 400, 000 0.16
3, 400, 000 0.16
LTEtE EESFE
USD 2, 000, 000 UNITYMEDIA KABEL 6.125% 15/01/25 14 2, 067, 500 0. 09
2, 067, 500 0. 09
KA E 5, 467, 500 0.25
FALSUK
LTEtE EESAE
USD 2, 400, 000 ARDAGH PKG FIN 4.25% 15/09/22 144A 2,391, 000 0.11
USD 1, 600, 000 JAMES HARDIE 5.0000% 15/01/28 144A 1, 544, 000 0.07
3,935, 000 0.18
TANT v R 3, 935, 000 0.18
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Bl S/ (1) fzai) AR I PE L (%)
Tr—T—
TEtE EESNE
USDh 2, 625, 000 DELPHI JERSEY 5.0000% 01/10/25 144A 2, 310, 000 0.11
2, 310, 000 0.11
Uy —v—it 2, 310, 000 0.11
LoEVING
LTEtE EESNE
Usb 7,900, 000 ALTICE FINANCING 7.5% 15/05/26 144A 7, 820, 999 0.37
UsD 7,415, 000 ALTICE SA 7.75% 15/05/22  144A * 7,377,925 0.35
USsD 4, 000, 000 TR OP / TR FI 5.3750% 01/09/25 144A 3, 800, 000 0.17
UsD 4, 050, 000 MALLINCKRODT FIN 5.625% 15/10/23 14 3, 381, 750 0.15
UsD 3, 550, 000 ALTICE SA 7.625% 15/02/23  144A 3,075, 188 0.14
USD 2, 400, 000 LHMC FINCO SA 7.8750% 20/12/23 144A 2, 478, 000 0.11
USD 2, 650, 000 MALLINCKRODT FIN 5.75% 1/8/22 144A 2, 464, 500 0.11
UsD 2, 200, 000 ALTICE FINCO 7.625% 15/02/25  144A 1, 996, 500 0. 09
UsD 1, 800, 000 INEOS GROUP HDGS 5.625% 01/08/24 14 1,773, 000 0.08
UsD 1, 600, 000 ALTICE FIN SA 6.625% 15/02/23 144A 1, 632, 000 0.07
USD 1, 650, 000 CONS ENERGY F 6.5000% 15/05/26 144A 1, 629, 375 0.07
UsD 1, 275, 000 INTELSAT JACK 8% 15/02/24 144A 1,329, 188 0. 06
38, 758, 425 1.77
N TINTE 38, 758, 425 1.77
Axa
LTEtE (EESAE
USsDh 800, 000 CEMEX SAB DE CV 7.75% 16/04/26 144A 870, 008 0. 04
870, 008 0. 04
Ay agt 870, 008 0.04
rso4
TEtE EESNE
UsDh 10, 350, 000 ZIGGO 6.0000% 15/01/27 144A 9,897, 188 0. 44
USD 4, 400, 000 VTR FIN 6.875% 15/01/24 144A 4,510, 000 0.20
Usb 3, 150, 000 EAGLE INT/RUY 7.5000% 01/05/25 144A 3, 094, 875 0.14
Usb 2, 600, 000 ALCOA NEDERLAND HDG 7% 30/09/26 144 2, 794, 480 0.13
UsD 2, 200, 000 UPC HOLDING B 5.5000% 15/01/28 144A 2,191, 750 0.10
USD 1, 800, 000 ALCOA NEDER HDG 6.75% 30/9/24 144A 1,903, 500 0. 09
UsD 1, 600, 000 ALCOA NEDERLA 6. 1250% 15/05/28 144A 1, 642, 000 0.08
UsD 1, 500, 000 CONSTELLIUM N 5.8750% 15/02/26 144A 1, 470, 000 0.07
USD 1, 200, 000 NXP BV/NXP FD 4.625% 01/06/23 144A 1, 248, 720 0.06
USD 1, 200, 000 ZIGGO 5.8750% 15/01/25 144A 1, 182, 000 0.05
UsD 625, 000 CLEAR CHANNEL 8. 7500% 15/12/20 144A 641, 406 0.03
UsD 600, 000 OCI NV 6.6250% 15/04/23 144A 619, 500 0.03
31, 195, 419 1.42
A 31, 195, 419 1.42
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B S/ (1) fzai) FEAMAE PG PE L (%)
AL R
EEefE
UsD 1, 800, 000 CREDIT SUISSE GR FRN 29/12/49 144A 1,791, 000 0. 08
1,791, 000 0. 08
AL AE 1,791, 000 0. 08
1F¥YR
EEI2FIE
UsD 5, 750, 000 RBS FRN 29/03/49 5,318, 750 0. 24
USD 1, 200, 000 ROYAL BK SCOTLAND FRN 29/12/49 1, 269, 000 0. 06
UsD 800, 000 BARCLAYS PLC FRN 15/09/67 816, 000 0.04
USD 600, 000 BARCLAYS PLC FRN 15/12/66 595, 500 0.03
7,999, 250 0.37
EEE EEEIR
USD 6, 800, 000 KIRS MIDCO 3 8.6250% 15/07/23 144A 5, 865, 000 0. 26
UsD 5, 000, 000 SENSATA TECHNO 6.25% 15/02/26 144A 5, 275, 000 0.24
USD 2, 600, 000 VIRGIN MEDIA SEC 5.5% 15/08/26 144 2, 645, 500 0. 12
UsD 3, 200, 000 KCA DEUTAG UK 9.6250% 01/04/23 144A 2,592, 000 0.12
USD 2, 400, 000 MERLIN ENTERT 5.7500% 15/06/26 144A 2, 469, 000 0.11
USD 2, 410, 000 TRONOX FINANC 5.7500% 01/10/25 144A 2,227, 744 0. 10
UsD 2, 200, 000 ALGECO GLOBAL 8.0000% 15/02/23 144A 2, 208, 250 0. 10
USD 2, 000, 000 VIRGIN MEDIA FIN 5.75% 15/01/25 144 2, 030, 000 0. 09
UsD 1, 800, 000 INMARSAT FIN 6.5% 01/10/24 144A 1, 878, 750 0. 09
USD 1, 200, 000 DRAX FINCO PL 6.6250% 01/11/25 144A 1,212, 000 0. 06
28, 403, 244 1.29
FEVES 36, 402, 494 1.66
TAYUA
EHEFIME
USD 6, 250, 000 JP MORGAN CHASE & CO FRN 29/01/49 * 6, 852, 062 0.31
UsD 7,850, 000 ILFC E CAP TRUST I FRN 21/12/65 144 6, 083, 750 0.28
USD 5, 150, 000 SUMMIT MIDSTREAM FRN 15/06/66 A 4,763, 750 0.22
UsD 4, 350, 000 CITIGROUP INC FRN 29/12/49 T 4,571,567 0.21
USD 3, 050, 000 BANK OF AMERICA CORP FRN 29/09/49 X 3,237, 819 0.15
USD 1,725, 000 GEN MOTORS FIN FRN 30/03/67 B 1,587,518 0.07
UsD 1, 650, 000 CHARLES SCHWAB FRN 01/06/66 1,536, 563 0.07
USD 1, 500, 000 GOLDMAN SACHS FRN 29/12/49 L 1, 500, 000 0.07
UsD 1, 100, 000 BANK OF AMERICA FRN 29/12/49 DD 1,194, 875 0. 05
USD 1, 000, 000 BANK OF AMERICA CORP FRN 23/10/49 7 1,094, 430 0. 05
UsD 1, 000, 000 CITIGROUP INC FRN 29/12/49 1,018, 750 0.05
UsD 775, 000 BANK OF AMER CRP FRN 15/09/66 FF 785, 695 0.04
USD 475, 000 JP MORGAN CHASE & CO FRN 29/12/49 U * 4198, 099 0.02
34, 724, 878 1.59
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mE Hos /A (1) il AT ML PE LR (%)

ATy ITTYT/EHUE

USD 5, 375, 000 SOUTHWESTERN ENERGY 4. 95% 23/01/25 5,267,500 0.24
USD 4, 200, 000 ENDO FIN LLC/FIN 5.375% 15/01/23 1 3, 339, 000 0.15
UsD 3, 140, 000 LENNAR CORP 4.75% 15/11/22 3,216, 553 0.15
USD 2, 160, 000 CRESTWOOD MID 6.25% 01/04/23 WI 2,214, 000 0. 10
USD 1, 800, 000 ENDO FIN LLC/FINCO 6% 01/02/25 144A 1, 289, 250 0. 06

15, 326, 303 0.70

TadE@EEFR

USD 10, 525, 000 GRIFFON CORP 5.25% 01/03/22 10, 314, 499 0.48
UsD 9, 680, 000 SPRINT CAPITAL 8.75% 15/03/32 10, 260, 799 0.48
USD 8, 900, 000 CALPINE CORP 5.375% 15/01/23 8, 877, 749 0.42
USD 8, 375, 000 CINEMARK USA 5.125% 15/12/22 8,511, 093 0. 40
USD 8, 525, 000 BUILDERS FIRSTS 5.625% 1/09/24 144A 8,397, 124 0.39
USD 8, 625, 000 COMMSCOPE 5.5% 15/06/24  144A 8, 389, 968 0. 39
USD 8, 025, 000 CCO HDGS LLC 5.75% 15/02/26 144A 8, 386, 124 0. 39
USsD 8,270, 000 PBF LOGIST LP/FIN 6.875% 15/5/23 WI 8,373,374 0.39
USD 8, 250, 000 TRANSDIGM INC 6% 15/07/22 8,353, 124 0. 39
USD 8,575, 000 SM ENERGY CO 6.75% 15/09/26 8, 167, 687 0.38
USD 7,825, 000 FELCOR LODGING LP 6% 01/06/25 8, 059, 749 0.38
USD 8, 000, 000 IRON MOUNTAIN INC 5.75% 15/08/24 8, 054, 999 0.38
USD 7,825, 000 BUILD MAT CORP 5.375% 15/11/24 144A 8,001, 062 0. 38
UsD 7,814, 000 LEVEL 3 FIN INC 5.625% 01/02/23 7,892, 608 0.37
USD 8, 200, 000 CLIFFS NATURAL R 5.7500% 01/03/25 7,830, 999 0. 37
USD 8,600, 000 INCEPTION MRGR 8.625% 15/11/24 144A 7,739,999 0. 36
USD 7,825, 000 BWAY HDGS CO 5.5% 15/04/24  144A 7,736, 968 0.36
USD 7,587, 000 ZAYO GROUP LLC/CAP 6% 01/04/23 7,691, 320 0.35
USD 7,525,000 EXELA INTER 10.0000% 15/07/23 144A 7, 660, 449 0.35
USD 7,367,000 CHESAPEAKE ENERGY 6. 625% 15/08/20 7,514, 339 0.34
USD 7,200, 000 CENTURYLINK INC 6.75% 01/12/23 W 7,505, 999 0.34
USD 8, 325, 000 AMC ENTMNT HOLDI 6.1250% 15/05/27 7,471, 687 0.34
USD 7,300, 000 CLEAR CHAN WLD 6.5% 15/11/22 WI 7,468, 775 0.34
USD 7,375,000 HESS INF / FI 5.6250% 15/02/26 144A 7,439, 530 0.34
USD 7,400, 000 ANTERO MIDSTREA 5.3750% 15/09/24 WI 7,436, 999 0.34
USD 7,325,000 CVR REF LLC/COFF 6.5% 01/11/22 7,416, 562 0.34
USD 6, 550, 000 CHENIERE CORP CHRIS 7% 30/6/24 W1 7,385, 124 0.34
USD 7,650, 000 CAESARS RESOR 5.2500% 15/10/25 144A 7,353, 562 0.34
USD 7,325,000 POST HLDGS 5.75% 01/03/27 144A 7, 334, 009 0.34
USD 6, 925, 000 HCA INC 5.6250% 01/09/28 7, 289, 600 0.33
USD 6, 909, 000 PRIME SECSRVC 9.25% 15/05/23 144A 7,254, 449 0.33
USD 7, 250, 000 TENET HEALTHC 4.6250% 15/07/24 144A 7,231,874 0.33
USD 7, 300, 000 ROSE ROCK MID 5.625% 15/07/22 7,211,961 0.33
USD 7,075,000 REYNOLDS GRP ISS 5.125% 15/7/23 144 7,154, 593 0.33
USD 6, 925, 000 TRANSDIGM INC 6. 2500% 15/03/26 144A 7, 154, 424 0.33
USD 6,910, 000 CLEAR CHAN WLD 6.5% 15/11/22 wi 7,035, 139 0.32
USD 7,275,000 CROWNROCK LP/ 5.6250% 15/10/25 144A 6, 983, 999 0. 32
USD 5,625, 000 ALLY FINANCIAL 8% 01/11/31 6, 960, 937 0.32
USD 6, 250, 000 HCA INC 7.5% 15/02/22 * 6, 883, 249 0.31
USD 6, 709, 000 XPO LOGISTICS 6.5% 15/06/22 144A 6, 846, 534 0.31
USD 6, 450, 000 MURPHY OIL CORP 6.875% 15/08/24 6, 820, 352 0.31
USD 6, 775, 000 DONNELLEY FIN 8.25% 15/10/24 WI 6, 804, 640 0.31
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USD 6, 650, 000 CENTURY COMM 6.875% 15/05/22 6,733, 124 0.31
USD 6, 905, 000 MRT MID PART/FIN 7.25% 15/02/21 6,715,112 0.31
USD 6, 650, 000 CCO HDG LLC/CAP 5.125% 01/05/27 144 * 6, 649, 999 0. 30
USD 6, 550, 000 SPRINT CORP 7.125% 15/06/24 ~ WI 6, 648, 249 0. 30
USD 6, 425, 000 SPRINT NEXTEL CORP 7% 15/08/20 6,633, 812 0. 30
USD 6, 375, 000 CENTENE CORP 5.3750% 01/06/26 144A 6, 629, 999 0. 30
USD 6, 325, 000 HCA INC 5.3750% 01/09/26 6,621, 515 0. 30
USD 6, 375, 000 BOYD GAMING CORP 6.375% 1/4/26 ~ WI 6, 598, 124 0.30
USD 6, 900, 000 ALBERTSONS COS 5.7500% 15/03/25 WI 6, 520, 499 0.30
USD 6, 575, 000 NOVELIS CORP 5.875% 30/09/26  144A 6, 509, 249 0. 30
USD 6, 225, 000 CUMBERLAND FARMS 6.75% 01/05/25 144 6, 473, 999 0. 30
USD 6, 650, 000 SPRINT CAP CORP 6.875% 15/11/28 6, 450, 499 0.29
USD 6, 450, 000 CALPINE CORP 5.25% 01/06/26 144A 6,417, 749 0.29
USD 6, 275, 000 US CONCRETE INC 6.375% 01/06/24 6, 384, 812 0.29
USD 5, 805, 000 ENERGY TRANSFER 5. 8750% 15/01/24 6,361, 891 0.29
USD 6,070, 000 J2 CLOUD LLC/ 6.0000% 15/07/25 144A 6, 267, 274 0.29
USD 6, 090, 000 OWENS-BROCKWAY 5% 15/01/22 144A 6,219,412 0.28
USD 6, 050, 000 WR GRACE & CO 5.125% 01/10/21 144A 6, 201, 249 0.28
USD 5,700, 000 NETFLIX INC 6.3750% 15/05/29 144A 6, 155, 999 0.28
USD 5, 750, 000 MERITAGE HOMES CORP 7% 01/04/22 6, 152, 499 0.28
USD 5,932, 000 MULTI-COLOR 6. 125% 01/12/22 144A 6,102, 544 0.28
USD 6, 100, 000 KENNEDY WILSON 5.875% 01/04/24 6,061, 875 0.28
USD 5,950, 000 ELDORADO RESORTS 6.0000% 01/04/25 5,979, 750 0.27
USD 5,917, 000 DRIVETIME AUTO GP 8% 01/06/21 144A 5,968, 774 0.27
USD 6, 175, 000 NAVIENT CORP 5.875% 25/10/24 5,958, 875 0.27
USD 5, 750, 000 LIONS GATE CA 5.8750% 01/11/24 144A 5,915, 313 0.27
USD 5, 850, 000 SS&C TECH INC 5.5000% 30/09/27 144A 5,875,623 0.27
USD 6, 200, 000 NRG YIELD OPERAT 5.0000% 15/09/26 5, 859, 000 0.27
USD 5, 850, 000 HUGHES SATELLITE 6. 625% 01/08/26 5,754,938 0.26
USD 6, 200, 000 MOSS CREEK RE 7.5000% 15/01/26 144A 5,704, 000 0. 26
USD 5, 450, 000 CCO HLDGS LLC/CAP 5.875% 1/4/24 144 5,695, 250 0.26
USD 5,672, 000 OASIS PETROLEUM 6.875% 15/03/22 5,672, 000 0.26
USD 5,182, 000 ASCENT RESOURCE 10% 01/04/22 144A 5,622,470 0.26
USD 5, 350, 000 JACOBS ENTERT 7.875% 01/02/24 144A 5,604, 125 0.26
USD 5, 245, 000 HCA INC 5.875% 01/05/23 * 5,589, 229 0.26
USD 5, 268, 000 FREEPORT-MCMORAN 6. 8750% 15/02/23 5, 584, 080 0. 26
usDh 5, 375, 000 AV HOMES INC 6.6250% 15/05/22 WI 5,563, 125 0.25
ush 5,572, 000 GOODYEAR TIRE&RUB 5.125% 15/11/23 5,558,070 0.25
USD 5,525, 000 SBA COMMUNICATI 4.0000% 01/10/22 WI 5,542,293 0.25
USD 5, 750, 000 RANGE RESOURCES 5. 0000% 15/03/23 WI 5,521, 840 0.25
USD 5, 875, 000 WYNN LAS VEGAS 5.25% 15/05/27 144A 5,507, 813 0.25
USD 5, 425, 000 HILTON DOMEST 5.1250% 01/05/26 144A 5, 496, 230 0.25
USD 5, 360, 000 CHESAPEAKE ENERGY 6. 125% 15/02/21 5, 480, 600 0.25
USD 5, 600, 000 SUBURBAN PROPANE 5.5% 01/06/24 5, 446, 000 0.25
USD 5, 650, 000 DISH DBS CORP 5.875% 15/07/22 * 5,445,188 0.25
USD 5,075, 000 NRG ENERGY 6. 625% 15/01/27 WI 5,442,938 0.25
USD 5, 300, 000 HALYARD HEALTH 6.25% 15/10/22 5,412, 625 0.25
USD 5, 150, 000 CHENIERE CORP CH 5. 1250% 30/06/27 5, 381, 750 0.25
USD 5, 305, 000 NEXSTAR BROAD 6. 125% 15/02/22 144A 5,377,944 0.25
USD 5,477, 000 CARRIZO OIL&GAS INC 6.25% 15/04/23 5,374, 306 0.25
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USD 5, 275, 000 ICAHN ENTS FIN 5.875% 01/02/22 5, 340, 938 0.24
USD 5, 000, 000 CSC HOLDINGS 6.5000% 01/02/29 144A 5, 326, 500 0.24
USD 4, 950, 000 MGM RESORTS INTL 6.625% 15/12/21 5,290, 313 0.24
USD 5,950, 000 CENTURYTEL INC 7.6% 15/09/39 P 5,232,014 0.24
USD 5,775, 000 HARLAND CLARKE 8.375% 15/08/22 144A 5,211,938 0.24
USD 5,125, 000 CENTURLINK INC 5.8% 15/03/22 * 5,208, 281 0.24
USD 5, 150, 000 SLM CORP 6. 1256% 25/03/24 MTN 5,117,813 0.23
USD 5, 050, 000 DISH DBS CORP 5. 125% 01/05/20 5,087, 875 0.23
USD 5,075, 000 HECLA MINING CO 6.875% 01/05/21 5,079, 821 0.23
USDh 6, 050, 000 DISH DBS CORP 5.875% 15/11/24 5,074, 438 0.23
[SND) 4,775, 000 TRANSOCEAN INC 9% 15/07/23 144A 5,073, 438 0.23
Usbh 5,300, 000 WESTERN DIGITAL 4. 7500% 15/02/26 5, 044, 964 0.23
[SND) 5,075, 000 T-MOBILE USA INC 4.7500% 01/02/28 5,024, 250 0.23
[SND) 5, 025, 000 KAR AUCTION SERV 5. 125% 01/06/25 14 4,968, 469 0.23
USD 4, 750, 000 VISTRA OPERAT 5. 6250% 15/02/27 144A 4,904, 375 0.22
USD 5,075, 000 SONIC AUTO INC 5% 15/05/23 4,889,851 0.22
USD 4,707,000 BEAZER HOMES USA 8.75% 15/03/22 WI 4, 889, 396 0.22
USD 4, 825, 000 DAE FUNDING 5.0000% 01/08/24 144A 4,873, 250 0.22
USD 5, 250, 000 REALOGY GROUP 4.875% 01/06/23 144A 4, 856, 250 0.22
USD 4,698, 000 WPX ENERGY INC 6% 15/01/22 4, 844, 813 0.22
USD 7,425,000 FRONTIER COMM 11% 15/09/25 4,807, 688 0.22
USD 5,075, 000 BEACON ROOFIN 4.8750% 01/11/25 144A 4,757,813 0.22
USD 4, 650, 000 SPRINGLEAF FIN 7.1250% 15/03/26 4,734, 281 0.22
USD 4,975, 000 TRIUMPH GROUP 5.25% 01/06/22 4,726, 250 0.22
USD 4, 525, 000 T-MOBILE USA INC 6.375% 01/03/25 4,706, 000 0.21
USD 4, 499, 000 WARRIOR MET C 8.0000% 01/11/24 144A 4, 698, 643 0.21
USD 4, 750, 000 NETFLIX INC 4.8750% 15/04/28 144A 4,672,813 0.21
USD 4, 550, 000 EXTERRAN SOL/FI 8.1250% 01/05/25 WI 4,618, 250 0.21
USD 4, 589, 000 COMMERCIAL METALS 4.875% 15/05/23 4,600,473 0.21
USD 5, 950, 000 CSVC ACQUISIT 7.7500% 15/06/25 144A 4, 581, 500 0.21
USD 4, 400, 000 ICAHN ENTER/FIN 6. 7500% 01/02/24 WI 4,576, 000 0.21
USD 4, 565, 000 TRI POINTE GROUP 5.8750% 15/06/24 4,552, 127 0.21
USD 4,900, 000 TITAN INTL INC 6.5000% 30/11/23 WI 4,508, 000 0.21
USD 4, 500, 000 AMERIGAS PART/FIN 5.5% 20/05/25 4, 466, 250 0.20
USD 4, 545, 000 SHEA HOMES LP 5.875% 01/04/23 144A 4, 465, 463 0.20
USD 5, 300, 000 HEXION US FIN 6.625% 15/04/20 WI 4, 452, 000 0.20
USD 4, 250, 000 CARMIKE CINEMAS INC 6% 15/6/23 144A 4, 447, 625 0.20
USD 4, 425,000 PILGRIM’S PRI 5.8750% 30/09/27 144A 4, 447, 125 0.20
USD 4, 280, 000 SEALED AIR CORP 5.125% 1/12/24 144A 4, 434, 808 0. 20
USD 4, 425, 000 CALLON PETROLEUM 6. 1250% 01/10/24 4, 425, 000 0.20
USD 4, 335, 000 CCO HDGS LLC/CAP 5.125% 15/02/23 * 4,410, 863 0.20
USD 4, 325, 000 CHENIERE ENERGY 5.2500% 01/10/25 WI 4, 400, 688 0. 20
USD 4, 350, 000 KRATON POLYMERS 7% 15/04/25 144A 4, 393, 500 0.20
USD 4,675,000 ARTESYN ESC INC 9.75% 15/10/20 144A 4,382,813 0.20
USD 4, 650, 000 CENTURY COMMUNIT 5.8750% 15/07/25 4,371, 000 0.20
USD 4, 300, 000 XPO LOGISTICS 6.125% 01/09/23 144A 4, 326, 875 0.20
USD 4, 350, 000 H&E EQUIPMENT 5. 6250% 01/09/25 4,311,938 0.20
USD 4, 250, 000 LIVE NATION ENT 5.375% 15/06/22 144 4,297,813 0.20
USD 4, 125, 000 WILLIAMS SCOT 7.8750% 15/12/22 144A 4, 257, 825 0.19
USD 4, 250, 000 CCO HOLDINGS 4.0000% 01/03/23 144A 4, 255, 313 0.19
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USD 4,125,000 SPRINGLEAF FINANCE 6. 8750% 15/03/25 4, 248, 750 0.19
USD 4,175,000 GRAY TELE INC 5.875% 15/07/26 144A 4, 248, 063 0.19
USD 4, 350, 000 UNITED RENTAL NA 4.8750% 15/01/28 4, 208, 625 0.19
USD 4, 450, 000 CORNERSTONE C 6.7500% 15/08/24 144A 4, 183, 000 0.19
USD 4, 200, 000 DAVITA HEALTHCARE 5. 125% 15/07/24 4,137,000 0.19
USD 4, 145, 000 ESH HOSPITALITY 5.25% 01/05/25 144A 4,113,913 0.19
USD 3, 825, 000 KB HOME 7% 15/12/21 4,092, 750 0.19
USD 3,975, 000 CDW LLC/FIN 5% 01/09/25 4,074, 375 0.19
USD 3,900, 000 MGM RESORTS 5.7500% 15/06/25 4, 026, 750 0.18
USD 6, 557, 000 NWH ESCROW CORP 7.5% 01/08/21 144a 4,016, 163 0.18
USD 3, 850, 000 ALLIANCE RES OP/FIN 7.5% 1/05/25 14 4,008, 813 0.18
USDh 3, 850, 000 SCOTTS MIRACLE 6% 15/10/23 3,994, 375 0.18
uUSDh 4, 025, 000 NIELSEN FIN LLC 5% 15/04/22 144A 3,989, 781 0.18
USbh 3, 925, 000 SUNOCO LP/FIN 4.8750% 15/01/23 WI 3,970, 138 0.18
USD 4, 125, 000 CENTENNIAL RE 5.3750% 15/01/26 144A 3,944, 531 0.18
USD 3, 925, 000 T-MOBILE USA INC 4.5000% 01/02/26 3,925, 000 0.18
USD 3, 800, 000 ARAMARK SERV INC 5. 125% 15/01/24 3,909, 250 0.18
USD 3,875, 000 PILGRIM’S PRI 5.75% 15/03/25 144A 3,906, 504 0.18
USD 4,075,000 BRUIN E&P PAR 8.8750% 01/08/23 144A 3, 881, 438 0.18
USD 3, 750, 000 UNITED RENTALS 5.875% 15/09/26 3, 862, 500 0.18
USD 3,875,000 TAYLOR MORRISON 5.625% 01/03/24 144 3,825,516 0.17
USD 3, 275, 000 SPRINT NEXTEL 9. 2500% 15/04/22 3, 823, 563 0.17
USD 3, 550, 000 HCA INC 5.875% 15/02/26 3,811,813 0.17
USD 3, 750, 000 LADDER CAP FIN 5.25% 15/03/22 144A 3, 806, 250 0.17
USD 3, 950, 000 DIAMOND OFFSHORE 7.8750% 15/08/25 3,801, 875 0.17
USD 3, 800, 000 CALLON PETROLEU 6. 3750% 01/07/26 WI 3, 800, 000 0.17
USD 3, 825, 000 ZAYO GRP LLC/CAP 5.75% 15/01/27 3, 786, 750 0.17
USD 3,975, 000 ENDO 5.75% 15/01/22 144A 3,786, 188 0.17
USD 3,701, 000 ALLIANCE DATA SY 5.875% 1/11/21 144 3,775, 020 0.17
USD 3, 650, 000 NCR CORP 6.375% 15/12/23 3,754,938 0.17
USD 4,000, 000 AHERN RENTALS 7.375% 15/5/23 144A 3,700, 000 0.17
USD 3,775, 000 POST HLDGS 5% 15/08/26 144A 3,671, 188 0.17
USD 3,475, 000 MGIC INVESTMENT CORP 5.75% 15/08/23 3,653, 094 0.17
USD 3, 425, 000 GRAY ESCROW 1 7.0000% 15/05/27 144A 3,639, 063 0.17
USD 4, 066, 000 CF INDUSTRIES INC 5.375% 15/03/44 3, 628, 905 0.17
USD 3,625, 000 SOUTHERN STAR 5.125% 15/7/22 144A 3,615,938 0.17
USD 3,675, 000 CNG HLDG INC 9.375% 15/05/20  144A 3,601, 500 0.16
USD 3, 550, 000 REALOGY GROUP 5.25% 01/12/21  144A 3,576, 625 0.16
USD 3, 850, 000 COVEY PARK ENERG 7.5% 15/05/25 144A 3,561, 250 0. 16
USD 4, 050, 000 FERRELLGAS PART 6.75% 15/01/22 3, 543, 750 0.16
USD 3, 450, 000 INFOR US INC 6.5% 15/05/22 WI 3,501, 750 0.16
USD 3, 400, 000 CEMEX FINANCE 6% 01/04/24 144A 3,493, 398 0.16
USD 3, 550, 000 POST HOLDINGS 5.6250% 15/01/28 144A 3,487,875 0.16
USD 3, 725, 000 FRONTIER COMM 8.5000% 01/04/26 144A 3, 446, 705 0.16
USD 3, 300, 000 CCO HLDGS LLC/CAP 5.5% 01/05/26 144 3,407, 250 0.16
USD 3, 600, 000 WILLIAM LYON INC 5.8750% 31/01/25 3,393, 000 0.15
USD 3, 375, 000 ZAYO GRP LLC/CAP 6.375% 15/5/25 3,383,438 0.15
USD 3, 250, 000 DCP MIDSTREAM OP 5. 3750% 15/07/25 3, 380, 000 0.15
USD 3, 225, 000 BIG RVR STL/F 7.2500% 01/09/25 144A 3, 354, 452 0.15
USD 3, 600, 000 US STEEL CORP 6.2500% 15/03/26 3, 339, 000 0.15



LT AR N - A—)LF - TFUF

mE Hos /A (1) il AT ML PE LR (%)

USD 3, 200, 000 TENET HEALTHC 6.2500% 01/02/27 144A 3, 324, 960 0.15
USD 5,075, 000 CHS/COMM HEALTH 6.875% 01/02/22 WI 3,324, 125 0.15
USD 3,275,000 NGPL PIPECO L 4.3750% 15/08/22 144A 3,315,938 0.15
USD 3, 225, 000 US FOODS INC 5.875% 15/06/24  144A 3, 305, 625 0.15
USD 3, 550, 000 FXI HOLDINGS 7.8750% 01/11/24 144A 3,292, 625 0.15
USD 4, 350, 000 FRONTIER COMM 10.5% 15/09/22 3,267,938 0.15
USD 3, 125, 000 CENTENE ESC CORP 6. 125% 15/2/24 WI 3, 261, 500 0.15
USD 3,407, 000 SHEA HOMES LP 6.125% 01/04/25 144A 3, 253, 685 0.15
USD 3,275,000 SUMMIT MID HDGS 5.5% 15/08/22 3,238, 156 0.15
USD 3, 350, 000 SINCLAIR TELE 5. 125% 15/02/27 144A 3,216, 000 0.15
USD 3, 150, 000 DAE FUNDING 5. 2500% 15/11/21 144A 3, 209, 063 0.15
USDh 3,125,000 ABC SUPPLY 5.75% 15/12/23 144A 3,207,031 0.15
USD 3, 175, 000 GREYSTAR REAL 5.7500% 01/12/25 144A 3,182,938 0.15
USD 3, 625, 000 INDIGO NAT RE 6.8750% 15/02/26 144A 3, 180, 938 0.15
USD 3,225,000 RADIAN GROUP INC 4.5000% 01/10/24 3, 168, 563 0.14
USD 3,075, 000 MERITOR INC 6.25% 15/02/24 3,167, 250 0.14
USD 3, 275, 000 QTS LP/FINANC 4.7500% 15/11/25 144A 3, 160, 375 0.14
USD 3, 150, 000 RBS GLOBAL/RE 4.8750% 15/12/25 144A 3, 118, 500 0.14
USD 2,900, 000 CLOUD CRANE LLC 10.125% 01/08/24 14 3,111,410 0.14
USD 2,975, 000 ELDORADO RES INC 7% 01/08/23 WI 3,101, 438 0.14
USD 3, 105, 000 AMC NETWORKS INC 5% 01/04/24 3,097, 238 0.14
USD 2,925, 000 VERSUM MATERIALS 5.5% 30/09/24 144A 3, 066, 625 0.14
USD 3, 200, 000 WEEKLEY HM LL 6.6250% 15/08/25 144A 3, 0566, 000 0.14
USD 2,900, 000 VISTRA OPERAT 5.5000% 01/09/26 144A 3,016, 000 0.14
USD 3, 225, 000 HUNT COS INC 6.2500% 15/02/26 144A 3,011, 408 0.14
USD 2, 878, 000 CIT GROUP INC 5% 15/08/22 3, 000, 085 0.14
USD 2, 965, 000 ENTERPRISE D 12.0000% 15/07/24 144A 2,994, 650 0.14
USD 2,925, 000 USA PART/USA FI 6.8750% 01/04/26 WI 2,987, 156 0.14
USD 3, 275, 000 SONIC AUTOMOTIVE 6. 1250% 15/03/27 2,984, 344 0.14
USD 2,825,000 UNITED RENTAL NA 6.5000% 15/12/26 2,973,313 0.14
USD 2, 800, 000 NAVIENT CORP 7.25% 25/09/23 2,971, 500 0.14
USD 3, 000, 000 NATIONSTAR MORT 6.5% 01/06/22 2,947, 500 0.13
USD 3, 325,000 SRC ENERGY 6.2500% 01/12/25 WI 2,942, 559 0.13
USD 2, 750, 000 BCD ACQUISIT INC 9.625% 15/09/23 14 2,918, 438 0.13
USD 2, 875, 000 SOUTHWESTERN ENE 7.5000% 01/04/26 2,910, 938 0.13
USD 3,525,000 MCDERMOT AMR 10.6250% 01/05/24 144A 2,899, 313 0.13
USDh 2,950, 000 PARSLEY ENERGY 5.25% 15/08/25 144A 2, 891, 000 0.13
usDb 2,925,000 CCO HOLDINGS 5.0000% 01/02/28 144A 2,881, 125 0.13
USD 3, 000, 000 GRINDING MED  7.375% 15/12/23 144A 2, 880, 000 0.13
USD 2, 800, 000 FRONTIER COMM 8.0000% 01/04/27 144A 2, 870, 000 0.13
USD 2,725, 000 MERITAGE HOMES CORP 6% 01/06/25 2, 854, 438 0.13
USD 2,825,000 RANGE RESOURCES 5.8750% 01/07/22 WI 2,853, 250 0.13
USD 3, 050, 000 BEAZER HOMES USA 6.7500% 15/03/25 2,851, 750 0.13
USD 2, 850, 000 COMMERCIAL METAL 5. 7500% 15/04/26 2, 842,875 0.13
USD 2,775,000 ALCOA INC 5.125% 01/10/24 2,823, 563 0.13
USD 3, 250, 000 ROWAN COMPANIES INC 7.375% 15/6/25 2,819, 375 0.13
USD 3, 250, 000 FREEPORT-MCMORAN 5. 45% 15/03/43 2,819, 375 0.13
USD 2,795, 000 NATIONAL CINEMEDIA 6% 15/04/22 2, 815, 963 0.13
USD 3,075, 000 TRI POINTE GROUP 5. 2500% 01/06/27 2,813, 625 0.13
USD 2,700, 000 CABLEVISION SYSTEMS 8% 15/04/20 2,801, 250 0.13
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USD 2,675,000 BEACON ROOF 6.375% 01/10/23 2,782, 000 0.13
USD 2,700, 000 TARGA RESOURC 5. 1250% 01/02/25 144A 2,767,500 0.13
USD 2,775,000 SIRIUS XM RAD 3.8750% 01/08/22 144A 2,762,873 0.13
USD 2,700, 000 TRANSDIGM INC 7.5000% 15/03/27 144A 2,760, 750 0.13
USD 2,750, 000 SUNOCO LP/FIN 6.0000% 15/04/27 144A 2,756, 875 0.13
USD 2,925,000 GOODYEAR TIRE&RUBBER 5% 31/05/26 2,749, 500 0.13
USD 2,775, 000 TOPBUILD CORP 5.6250% 01/05/26 144A 2, 747, 250 0.13
USD 2,745, 000 GRAY TELE INC 5.125% 15/10/24 144A 2,740,718 0.13
USD 2, 850, 000 NABORS INDS INC 5.5000% 15/01/23 WI 2,728,875 0.12
USD 2, 750, 000 JAGGED PEAK ENE 5.8750% 01/05/26 WI 2,720, 768 0.12
USD 2, 750, 000 MOHEGAN TRIBAL 7.875% 15/10/24 144A 2,715,625 0.12
USD 2,725,000 CITGO PETROLEUM 6.25% 15/08/22 144A 2,711,375 0.12
USD 3, 525, 000 CALFRAC HLDGS 8.5000% 15/06/26 144A 2,705, 438 0.12
USD 2,675,000 SELECT MEDICAL 6.375% 01/06/21 2,681, 688 0.12
USD 2,775,000 SUMMIT MAT 5.125% 01/06/25 144A 2,670,938 0.12
USD 2, 550, 000 GRAHAM HOLDIN 5. 7500% 01/06/26 144A 2, 664, 750 0.12
USD 2,675,000 NAVIENT CORP 6.75% 25/06/25 2,641, 563 0.12
USD 2,775,000 ASCENT RESOUR 7.0000% 01/11/26 144A 2,639, 719 0.12
USD 2,675,000 AMERIGAS PART/FIN 5.75% 20/05/27 2,634, 875 0.12
USD 2,975, 000 L. BRANDS INC 5.2500% 01/02/28 2,632,875 0.12
USD 2,725,000 TMS INTL CORP 7.2500% 15/08/25 144A 2,629, 353 0.12
USD 2, 575, 000 NOVELIS CORP 6.25% 15/08/24 144A 2,618,775 0.12
USD 2,920, 000 GULFPORT ENERGY 6.3750% 15/05/25 2,613,400 0.12
USD 2,795, 000 CHS/COMM HEALTH 6.25% 31/03/23 2,606, 338 0.12
USD 2, 525, 000 BOYD GAMING COR 6.0000% 15/08/26 WI 2,578, 656 0.12
ush 2,500, 000 QORVO INC 5.5000% 15/07/26 144A 2,573, 450 0.12
USD 2,625,000 CORTES NP ACQ 9.25% 15/10/24  144A 2,559,375 0.12
usDh 2,402, 000 HERC RENTALS INC 7.75% 01/06/24 144 2,555, 128 0.12
USD 2, 575,000 DELEK LOG PT/FI 6.7500% 15/05/25 WI 2, 549, 250 0.12
USD 2,650, 000 TRIUMPH GROUP 7.7500% 15/08/25 2,530, 750 0.12
USD 2, 575, 000 BMC EAST LLC 5.5% 01/10/24 144A 2,517,063 0.11
USD 2, 475, 000 LEVEL 3 FINANCING 5.375% 15/01/24 2,512,125 0.11
USD 2,625, 000 EW SCRIPPS CO 5.125% 15/05/25 144A 2,511, 810 0.11
USD 2, 550, 000 CHS/COMM HEALTH 5. 125% 01/08/21 2,502, 188 0.11
USD 2, 525, 000 CATALENT PHAR 4.8750% 15/01/26 144A 2,499, 750 0.11
USD 2, 568, 000 DENBURY RESOURCES 9% 15/05/21 144A 2, 490, 960 0.11
USD 2, 450, 000 HEALTHSOUTH CORP 5.75% 01/11/24 2, 486, 750 0.11
USD 2, 325, 000 HCA INC 5.8750% 01/02/29 2,481,938 0.11
USD 2,400, 000 VANTIV LLC/IS 4.3750% 15/11/25 144A 2,470,512 0.11
USD 2,475, 000 CHS/COMMUNITY 8.6250% 15/01/24 144A 2,462, 625 0.11
USD 2,400, 000 ICAHN ENTER/FIN 6.2500% 01/02/22 WI 2, 459, 256 0.11
USD 2,475, 000 NCR CORP 5% 15/07/22 2, 456, 190 0.11
USD 2,400, 000 SPRINT NEXTEL CORP 6% 15/11/22 % 2,430, 024 0.11
USD 2, 300, 000 NETFLIX INC 5.5% 15/02/22 2,412,125 0.11
USD 2,425,000 PARSLEY ENERG 5.6250% 15/10/27 144A 2, 400, 750 0.11
USD 2, 396, 000 ANTERO RESOURCE 5.125% 1/12/22 2, 396, 000 0.11
USD 2, 325, 000 COMMSCOPE FIN 6.0000% 01/03/26 144A 2,391, 844 0.11
USD 2,500, 000 NAVIENT CORP 6.7500% 15/06/26 2, 390, 625 0.11
USD 2, 656, 000 LAREDO PETROLEUM INC 6.25% 15/03/23 2,377,120 0.11
USD 2,400, 000 CHANGE HEALTH/FIN 5.75% 01/03/25 14 2, 370, 000 0.11
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USD 2, 325, 000 COMMSCOPE FIN 5.5000% 01/03/24 144A 2, 364, 944 0.11
USD 2, 175, 000 SERVICE CORP INTL 8% 15/11/21 2, 362, 648 0.11
USD 2, 342, 000 NCR CORP 5.875% 15/12/21 WI 2, 359, 565 0.11
USD 2, 275, 000 HOLLY ENERGY PART 6% 01/08/24 144A 2, 354, 625 0.11
USD 2, 350, 000 ENLINK MIDSTREAM PRT 4.85% 15/07/26 2, 338, 250 0.11
USD 2,425,000 TTM TECHNOLOG 5. 6250% 01/10/25 144A 2,331, 031 0.11
USD 2, 300, 000 DAE FUNDING 4.5000% 01/08/22 144A 2,314, 329 0.11
USD 2, 375, 000 TERRAFORM POW 5. 0000% 31/01/28 144A 2,309, 094 0.11
USD 2,200, 000 MPT OPER PARTNER 6.375% 01/03/24 2,301, 750 0.11
USD 2,038, 000 WPX ENERGY INC 8.25% 01/08/23 2, 298, 069 0.10
uUSDh 2, 200, 000 DOWNSTREAM D 10.5000% 15/02/23 144A 2,277,000 0.10
USD 2, 160, 000 MGM RESORTS INTL 6.75% 01/10/20 * 2,270,700 0.10
USD 2,175, 000 MIDCONTINENT COM 6.875% 15/08/23 14 2,262, 625 0.10
USD 2, 350, 000 MATTHEWS INTE 5.2500% 01/12/25 144A 2, 258,938 0.10
USD 2,225,000 HUGHES SATELLITE 5.25% 01/08/26 2,208, 313 0. 10
USD 2, 525, 000 FERRELLGAS LP 6.75% 15/06/23 2,196, 750 0.10
USD 2,100, 000 TARGA RESOURCES 6.75% 15/03/24 2,194, 500 0.10
USD 2,225,000 ANTERO RESOURCES 5. 0000% 01/03/25 2,188, 844 0.10
USD 2, 125, 000 WAND MERGER C 8.1250% 15/07/23 144A 2,178,125 0.10
USD 2,100, 000 CHARLES RIVER 5. 5000% 01/04/26 144A 2,176, 125 0.10
USD 2, 050, 000 CENTURYLINK INC 7.5% 01/04/24 Y 2,162, 750 0.10
USD 2,125, 000 WAND MERGER C 9. 1250% 15/07/26 144A 2,156, 875 0.10
USD 2,425, 000 GULFPORT ENERGY 6.3750% 15/01/26 WI 2,146, 125 0.10
USD 2, 050, 000 DIAMONDBACK ENER 5. 3750% 31/05/25 2,137,125 0.10
USD 2, 050, 000 SLM CORP 8% 25/03/20 MTN 2,129, 438 0.10
uUSDh 2,075, 000 T MOBILE USA 5.125% 15/04/25 2,128,120 0.10
USDh 2, 250, 000 BERRY GLOBAL 4.5000% 15/02/26 144A 2, 126, 250 0. 10
USD 2, 175, 000 NEW ENTERPRIS 6.2500% 15/03/26 144A 2,116, 536 0.10
USD 2, 100, 000 CSC HOLDINGS 5. 1250% 15/12/21 144S 2, 105, 250 0.10
USD 2,175,000 WILLIAM LYON IN 6.0000% 01/09/23 WI 2,098, 875 0. 10
USD 2,400, 000 VENATOR FIN S 5.7500% 15/07/25 144A 2,094, 000 0. 10
USD 1,925, 000 TARGA RES PRT 6.8750% 15/01/29 144A 2,093, 438 0.10
USD 2, 050, 000 REFINITIV US  6.2500% 15/05/26 144A 2,078,188 0. 09
USD 2,025, 000 TALLGRASS NRG PRT 5.5% 15/9/24 144A 2,075, 625 0.09
USD 2, 100, 000 TPC GROUP INC 8.75% 15/12/20  144A 2,071, 125 0.09
USD 2,025, 000 CRESTWOOD MID PA 5.7500% 01/04/25 2,070, 563 0. 09
usDh 2,075, 000 JB POINDEXTER 7.1250% 15/04/26 144A 2,069, 813 0.09
USD 1,975, 000 TALEN ENERGY 10.5000% 15/01/26 144A 2,063, 875 0.09
USD 2,025, 000 WPX ENERGY INC 5.7500% 01/06/26 2, 045, 250 0. 09
usDh 1, 950, 000 CDK GLOBAL INC 5.8750% 15/06/26 2, 041, 650 0.09
usDh 2,035, 000 GROUP 1 AUTO 5.25% 15/12/23 144A 2, 035, 000 0.09
USD 1, 875, 000 CHENIERE CORP 5.875% 31/03/25 WI 2,034, 375 0. 09
USD 1, 950, 000 NAVIENT CORP 6.5% 15/06/22 2,031, 315 0.09
USD 2, 025, 000 HILCORP ENERG 6.2500% 01/11/28 144A 2,028, 797 0.09
USD 2,075,000 JPW INDUSTRIE 9.0000% 01/10/24 144A 2,028,313 0. 09
USD 2, 500, 000 CHS/COMMUNITY STUP 30/06/23 144A 2,025, 000 0.09
USD 2,625, 000 EXTRACTION OI 5. 6250% 01/02/26 144A 2,014, 688 0.09
USD 2,057,000 IRON MOUNTAIN 5. 2500% 15/03/28 144A 1,990, 148 0.09
USD 1, 900, 000 WELLCARE HEAL 5. 3750% 15/08/26 144A 1, 989, 680 0.09
USD 1,943, 000 WMG ACQUISITION 5% 01/08/23 144A 1,978, 227 0.09
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USD 1, 850, 000 ENERGIZER HLD 7.7500% 15/01/27 144A 1, 965, 625 0.09
USD 1, 955, 000 CONSOL ENERGY 5.875% 15/04/22 1, 949, 526 0.09
USD 1, 950, 000 CLEARWAY ENER 5.7500% 15/10/25 144A 1,947, 563 0. 09
USD 1,975, 000 FORTRESS TRAN 6.5000% 01/10/25 144A 1,945, 375 0.09
USD 1, 875, 000 MURPHY OIL CORP 5. 7500% 15/08/25 1,937, 488 0.09
USD 1, 875, 000 MGM GROWTH/MG 5.7500% 01/02/27 144A 1,935, 938 0.09
USD 2, 549, 000 FERRELLGAS PART LP 8.625% 15/06/20 1,924, 495 0.09
USD 1, 825, 000 LIONS GATE CA 6.3750% 01/02/24 144A 1,911, 688 0.09
USD 2,025, 000 VECTOR GROUP 10.5000% 01/11/26 144A 1,903, 500 0.09
USD 1, 900, 000 SIRIUS XM RAD 5.0000% 01/08/27 144A 1, 895, 250 0.09
USD 2, 150, 000 VECTOR GROUP LTD 6.125% 01/02/25 14 1, 892, 000 0. 09
USD 1, 850, 000 USA PART/USA 6.8750% 01/09/27 144A 1, 884, 688 0.09
USD 1, 875, 000 TALLGRASS NRG 4.7500% 01/10/23 144A 1, 880, 869 0.09
USD 1, 825, 000 PARSLEY ENERGY 6.25% 01/06/24 144A 1, 879, 750 0.09
USD 1, 900, 000 TERRAFORM POW 4.2500% 31/01/23 144A 1, 864, 375 0. 09
USD 1, 825, 000 ICAHN ENTER/FIN 6. 3750% 15/12/25 WI 1, 863, 781 0.09
USD 1, 825, 000 ARCHROCK LP/F 6.8750% 01/04/27 144A 1,852, 375 0.08
USD 1, 800, 000 WMG ACQUISITI 5.5000% 15/04/26 144A 1, 849, 500 0. 08
USD 1, 800, 000 FIRST CASH FIN 5.375% 01/06/24 144A 1, 838, 250 0.08
USD 1, 900, 000 COEUR MINING INC 5.8750% 01/06/24 1, 828, 750 0.08
USD 1, 825, 000 WILLIAMS SCOT 6.8750% 15/08/23 144A 1, 825, 000 0. 08
usDh 1, 800, 000 MGM RESORTS 5.5000% 15/04/27 1, 815, 750 0.08
USD 1, 800, 000 LENNAR CORP 4. 125% 15/01/22 1,810, 134 0.08
USD 1, 775, 000 STAR MERGER S 6.8750% 15/08/26 144A 1, 806, 063 0. 08
uUsD 1, 750, 000 PGT ESCROW IS 6. 7500% 01/08/26 144A 1, 802, 500 0.08
USD 1, 800, 000 CARLSON TRAVEL 6. 75% 15/12/23 144A 1, 800, 000 0.08
USD 1, 925, 000 PLASTIPAK HOL 6.2500% 15/10/25 144A 1,797, 469 0. 08
USD 1, 950, 000 NATIONAL CINEMED 5. 75% 15/08/26 WI 1, 794, 000 0.08
USD 1, 775, 000 KFC HOLD PIZZA 5% 01/06/24 144A 1,793, 868 0.08
USD 1, 700, 000 NETFLIX INC 5.8750% 15/11/28 144A 1,791, 375 0. 08
USD 1, 800, 000 CALPINE CORP 5.5% 01/02/24 1,782, 000 0.08
USD 1, 550, 000 BLUE CUBE SPINCO 10% 15/10/25 1,767, 000 0.08
USD 1, 775, 000 PARK-OHIO INDUST 6. 6250% 15/04/27 1,766, 125 0.08
USD 1, 800, 000 CARDTRONICS INC 5.5% 01/05/25 144A 1, 764, 000 0.08
USD 1, 750, 000 TENNANT CO 5.6250% 01/05/25 1,763, 125 0.08
USD 1, 725, 000 STANDARD IND 5.5% 15/02/23 144A 1, 750, 875 0.08
USD 1, 675, 000 CENTRAL GARDEN PET 6. 125% 15/11/23 1, 745, 668 0.08
USD 1,675, 000 MERCER INTL INC 6.5000% 01/02/24 1,712, 688 0.08
USD 1, 675, 000 ACI WORLDWIDE 5. 7500% 15/08/26 144A 1,712, 688 0. 08
USD 1, 750, 000 CNX MID PART/ 6.5000% 15/03/26 144A 1, 688, 750 0.08
USD 1,675, 000 SPX FLOW INC 5.625% 15/08/24 144A 1, 681, 281 0.08
USD 1,675, 000 SPX FLOW INC 5.875% 15/08/26  144A 1, 681, 281 0.08
USD 1, 850, 000 GULFPORT ENERGY 6.0000% 15/10/24 1,674, 250 0.08
USD 1, 600, 000 MARRIOTT OWNE 6. 5000% 15/09/26 144A 1,671, 008 0.08
USD 1, 675, 000 MATADOR RESOURC 5.8750% 15/09/26 WI 1,668, 719 0.08
USD 1, 650, 000 ELDORADO RESORTS 6.0000% 15/09/26 1,662, 062 0.08
USD 1,725, 000 FIVE PT OP CO 7.8750% 15/11/25 144A 1,651, 688 0.08
USDh 1, 650, 000 SCHWEITZER-MA 6.8750% 01/10/26 144A 1, 650, 000 0.08
uUSDh 1, 675, 000 STATION CASIN 5.0000% 01/10/25 144A 1, 641, 500 0.07
USD 1, 600, 000 OXFORD FIN/COS 6.3750% 15/12/22 1, 636, 000 0.07
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USD 1, 600, 000 GREIF INC 6.5000% 01/03/27 144A 1, 636, 000 0.07
USD 1, 625, 000 LITHIA MOTORS 5.2500% 01/08/25 144A 1,634, 149 0.07
USD 1, 600, 000 AMERIGAS FIN 5.625% 20/05/24 1, 625, 360 0.07
USD 1, 550, 000 BUILDING MATERIALS 6% 15/10/25 144A 1,615,875 0.07
USD 1,675, 000 WASTE PRO USA 5.5000% 15/02/26 144A 1,612, 188 0.07
USD 2,000, 000 TENNECO INC 5% 15/07/26 1, 600, 000 0.07
USD 1, 650, 000 AMER AXLE & MFG 6.2500% 01/04/25 1,596, 375 0.07
USD 1, 500, 000 MERCER INTL I 7.3750% 15/01/25 144A 1,575,000 0.07
USD 1, 525, 000 NEXSTAR ESCROW 5.625% 01/08/24 144A 1, 551, 230 0.07
USD 1, 475, 000 EQUINIX INC 5.875% 15/01/26 1, 550, 594 0.07
USD 1, 500, 000 NEWMARK GROUP 6. 1250% 15/11/23 WI 1, 548, 444 0.07
USD 1, 625, 000 JELD-WEN INC 4.6250% 15/12/25 144A 1, 545, 781 0.07
uUSDh 1, 525, 000 CHURCHILL DOW 5.5000% 01/04/27 144A 1, 540, 250 0.07
USD 1, 875, 000 SESI LLC 7.7500% 15/09/24 WI 1,537,500 0.07
USD 1, 575, 000 NATHAN’S FAMO 6. 6250% 01/11/25 144A 1,529, 719 0.07
USD 1,515, 000 SPEEDWAY MOTORSP 5. 125% 01/02/23 1, 520, 681 0.07
USD 1, 475, 000 LIVE NATION E 5.6250% 15/03/26 144A 1,520, 179 0.07
USD 1, 500, 000 SINCLAIR TELE 5.875% 15/3/26 144 A 1, 518, 750 0.07
USD 1, 625, 000 WABASH NATION 5.5000% 01/10/25 144A 1,515,313 0.07
USD 1, 500, 000 ENPRO INDUSTR 5. 7500% 15/10/26 144A 1,511, 250 0.07
USD 1, 400, 000 BOYNE USA 7.2500% 01/05/25 144A 1, 498, 000 0.07
USD 2,775, 000 JONES ENERGY 9.2500% 15/03/23 144A 1,484, 625 0.07
USD 1, 450, 000 BWX TECHNOLOG 5.3750% 15/07/26 144A 1,471, 750 0.07
USD 1, 575, 000 CLEAVER-BROOK 7.8750% 01/03/23 144A 1, 460, 813 0.07
USD 1, 675, 000 COMPRESSCO PART 7.25% 15/08/22 1, 457, 250 0.07
USD 1, 425, 000 CEDAR FAIR/CANA 5. 375% 01/06/24 WI 1, 455, 281 0.07
USD 1, 900, 000 ENDO FIN LLC/FINCO 6% 15/07/23 144A 1, 453, 500 0.07
USD 1, 400, 000 COMMSCOPE FIN 8.2500% 01/03/27 144A 1, 445,500 0.07
USD 1, 450, 000 SUNOCO LP/FIN 5.5000% 15/02/26 WI 1, 435,500 0.07
USD 1, 400, 000 KB HOME 6.8750% 15/06/27 1, 435, 000 0.07
USD 1, 425, 000 ANTERO MIDSTR 5. 75600% 01/03/27 144A 1, 433, 906 0.07
USD 1, 425, 000 SPECTRUM BRANDS 5. 75% 15/07/25 1, 429, 460 0.07
USD 1, 525, 000 SEMGROUP CORP 6. 3750% 15/03/25 1, 425, 875 0.07
uUSD 1, 400, 000 MATCH GROUP 1 5.6250% 15/02/29 144A 1,421, 000 0. 06
USD 1, 425, 000 PDC ENERGY INC 6.1250% 15/09/24 1,417,875 0. 06
USD 2,700, 000 JONAH LLC/FIN 7.2500% 15/10/25 144A 1,417, 500 0. 06
USD 1, 400, 000 MEDNAX INC 6.2500% 15/01/27 144A 1,417, 220 0. 06
USD 1, 375, 000 WILLIAM CARTE 5. 6250% 15/03/27 144A 1, 416, 250 0. 06
USD 1, 400, 000 HILL ROM HLDGS 5% 15/02/25 144A 1, 414, 000 0. 06
USD 1, 425, 000 PARTY CITY HL 6.6250% 01/08/26 144A 1, 410, 750 0. 06
USD 2, 250, 000 PIONEER NRJ 6. 125% 15/03/22 1, 395, 000 0. 06
USD 1, 475, 000 TRANSMONTAIGE 6. 1250% 15/02/26 1, 386, 500 0. 06
USD 1, 525, 000 QEP RESOURCES 5. 6250% 01/03/26 1, 384, 243 0. 06
USD 6, 525, 000 EP ENERGY/EVER 6. 375% 15/06/23 1, 370, 250 0. 06
USD 1, 350, 000 VIASAT INC 5.6250% 15/04/27 144A 1, 368, 563 0.06
USD 1, 350, 000 CREDIT ACCEPTANC 6. 6250% 15/03/26 1, 366, 875 0. 06
USD 1, 350, 000 ALLISON TRANS 5.8750% 01/06/29 144A 1, 363, 500 0. 06
USD 1, 325, 000 FRONTDOOR INC 6.7500% 15/08/26 144A 1, 351, 500 0.06
USD 1, 350, 000 PRIME SEC/FIN 5.2500% 15/04/24 144A 1, 345, 680 0. 06
USD 1, 245, 000 LENNAR CORP 5. 3750% 01/10/22 1, 296, 356 0. 06
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USD 1, 250, 000 ENERGIZER HLD 6.3750% 15/07/26 144A 1,271,875 0. 06
USD 1, 301, 000 WHITING PETRO 6.6250% 15/01/26 1,261,970 0. 06
USD 1, 250, 000 SINCLAIR TELEVISION 5.375% 1/04/21 1, 250, 000 0. 06
USD 1, 200, 000 SPRINT CORP 7.6250% 01/03/26 1,223, 400 0. 06
USD 1, 175, 000 RESIDEO FUNDI 6. 1250% 01/11/26 144A 1,213,188 0. 06
USD 1, 275, 000 SUMMIT MID HDGS 5.75% 15/04/25 1, 200, 094 0.05
USD 1, 200, 000 AMER WOODMARK 4. 8750% 15/03/26 144A 1, 173, 000 0. 05
USD 1, 100, 000 TERRAFORM POWER 6. 125% 15/06/25 144 1, 150, 875 0. 05
USD 1, 100, 000 ACRISURE LLC 8.1250% 15/02/24 144A 1, 134, 375 0.05
USD 1, 150, 000 FIRST QUAL FI 5.0000% 01/07/25 144A 1,121,975 0. 05
uUSDh 1, 075, 000 CARRIZO OIL&GAS 8.2500% 15/07/25 1,112, 625 0. 05
USD 1, 100, 000 APERGY CORP 6.3750% 01/05/26 WI 1,111, 000 0.05
[SN) 1, 050, 000 ANIXTER INC 6.0000% 01/12/25 144A 1,102, 500 0. 05
USDh 1, 069, 000 AMER AXLE & MFG 6.6250% 15/10/22 1,093, 053 0. 05
USD 1, 300, 000 EXTRACTION Ol 7.3750% 15/05/24 144A 1,079, 000 0. 05
USD 1, 038, 000 OWENS-BROCKWAY 5.375% 15/01/25 144A 1, 058, 760 0. 05
USD 1,075, 000 ITRON INC 5.0000% 15/01/26 144A 1, 056, 188 0. 05
USD 1, 045, 000 AMERIGAS FIN 5.875% 20/08/26 1, 042, 388 0. 05
USD 1, 050, 000 MATTEL INC 6.7500% 31/12/25 144A 1, 034, 250 0. 05
USD 1, 000, 000 CCO HLDGS LLC 5.125% 01/05/23 144A 1,023, 130 0. 05
USD 1, 050, 000 VOC ESCROW LT 5.0000% 15/02/28 144A 1,021, 125 0. 05
USD 1, 000, 000 PEABODY SEC FIN 6% 31/03/22 144A 1,007, 500 0. 05
USD 975, 000 NINE ENERGY S 8.7500% 01/11/23 144A 1, 004, 250 0. 05
USD 925, 000 TARGA RES PRT 6.5000% 15/07/27 144A 997, 844 0. 05
usDh 975, 000 GCP APPLIED T 5.5000% 15/04/26 144A 992, 063 0. 05
USD 922, 000 RADIAN GROUP INC 7% 15/03/21 976, 168 0. 04
USD 900, 000 CFX ESCROW CO 6.3750% 15/02/26 144A 955, 125 0. 04
USD 925, 000 ALBERTSONS CO 7.5000% 15/03/26 144A 942, 922 0. 04
USD 1, 100, 000 DENBURY RESOU 7.5000% 15/02/24 144A 941, 875 0. 04
USD 902, 000 MERCER INTL 7.75% 01/12/22 939, 208 0.04
USD 925, 000 BLUE RACER MID 6.125% 15/11/22 144A 938, 875 0. 04
USD 925, 000 BLUE RACER MI 6.6250% 15/07/26 144A 935, 545 0. 04
USD 900, 000 CFX ESCROW CO 6.0000% 15/02/24 144A 932, 625 0.04
USD 900, 000 MUELLER WATER 5.5000% 15/06/26 144A 916, 875 0. 04
USD 900, 000 AMKOR TECH IN 6.6250% 15/09/27 144A 914, 063 0. 04
USD 925, 000 RANGE RESOURCES 5. 0000% 15/08/22 WI 908, 970 0.04
USD 900, 000 MANITOWOC CO 9.0000% 01/04/26 144A 907, 065 0. 04
USD 900, 000 PAR PHARMA IN 7.5000% 01/04/27 144A 906, 750 0. 04
USD 900, 000 SUMMIT MATERI 6.5000% 15/03/27 144A 905, 625 0.04
USD 900, 000 WILLIAM LYON HOME 7% 15/08/22 902, 250 0. 04
USD 875, 000 REALOGY GRP / 9.3750% 01/04/27 144A 891, 406 0. 04
USD 1, 600, 000 EP ENERGY/EVER 8% 29/11/24 144A 880, 000 0.04
USD 806, 000 HUGHES SATELITE 7.625% 15/06/21 866, 458 0. 04
uUSDh 875, 000 NABORS INDUS 4. 625% 15/09/21 859, 688 0. 04
USDh 844, 000 GROUP 1 AUTO 5% 01/06/22 846, 110 0.04
uUSDh 2, 370, 000 JC PENNEY CORP INC 6.375% 15/10/36 841, 350 0. 04
[SND) 825, 000 MAGNOLIA OIL 6.0000% 01/08/26 144A 831, 188 0. 04
uUsb 750, 000 TARGA RES PRT 5.8750% 15/04/26 144A 793,125 0.04
[SND) 725, 000 LAMAR MEDIA C 5.7500% 01/02/26 144A 757,625 0.03
USD 750, 000 JEFFERIES FIN LLC 6.875% 15/4/22 14 751, 875 0.03
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USD 750, 000 PENSKE AUTO GRP 3.7500% 15/08/20 750, 000 0.03
USD 825, 000 SESI LLC 7.125% 15/12/21 WI 744, 563 0.03
USD 725, 000 DIAMOND 1 FIN/2 5.875% 15/06/21 144 738,610 0. 03
USD 1, 225, 000 WEATHFORD BERMUDA 7% 15/03/38 698, 250 0.03
USD 775,000 DIEBOLD INC 8.5% 15/04/24 WI 695, 563 0.03
USD 670, 000 LENNAR CORP 6. 6250% 01/05/20 691, 775 0.03
USD 650, 000 EMI MUSIC PUB 7.625% 15/6/24 144A 690, 625 0.03
USD 650, 000 NAVIENT CORP 6.625% 26/07/21 680, 063 0.03
USD 650, 000 SPRINGLEAF FIN 6.1250% 15/03/24 662, 188 0.03
USD 650, 000 ALBERTSONS COS 6.6250% 15/06/24 WI 654, 875 0.03
USD 650, 000 ARROW BIDCO L 9.5000% 15/03/24 144A 644, 313 0.03
USD 625, 000 ARAMARK SERV  5.0000% 01/02/28 144A 619, 144 0.03
USD 600, 000 ANTERO RESOURCE 5. 6256% 1/6/23 606, 750 0.03
USD 1, 025, 000 WEATHERFORD INTL 6.8% 15/06/37 584, 250 0.03
USD 700, 000 BASIC ENERGY 10.7500% 15/10/23 144A 560, 000 0. 03
USD 550, 000 OASIS PETROLE 6.2500% 01/05/26 144A 519, 750 0.02
USD 475, 000 KB HOME 7.625% 15/05/23 516, 886 0.02
USD 475, 000 MICRON TECH 4.9750% 06/02/26 484, 883 0.02
USD 475, 000 FORTRESS TRAN 6. 7500% 15/03/22 144A 480, 938 0.02
USD 450, 000 DIAMOND 1/2 FIN 5.45% 15/06/23 144A * 480, 483 0.02
USD 475, 000 ANTERO RESOURCE FIN 5.375% 01/11/21 477, 969 0.02
USD 450, 000 SLM CORP 7.25% 25/01/22 MTN 477, 563 0.02
USD 450, 000 MICRON TECH 5. 3270% 06/02/29 462, 623 0.02
USD 390, 000 HERC RENTALS INC 7.5% 01/06/22 144A 405, 846 0.02
USD 385, 000 LENNAR CORP 6.2500% 15/12/21 404, 731 0.02
USD 375, 000 MICRON TECH 4.6400% 06/02/24 384, 678 0.02
USD 375, 000 ENLINK MIDSTREAM 5. 4500% 01/06/47 330