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WS | ACE CASH EXPRESS INC 11.0 100 65 7,891 | 2019/2/1
(BOREEMES) | ADT CORP 4.125 125 125 15,288 | 2019/4/15
AES CORP/VA 3.2616 100 98 11,957 | 2019/6/1
AES CORPORATION 8.0 150 169 20,535 | 2017/10/15
AES CORPORATION 5.5 50 50 6,100 | 2024/3/15
AGUILA 3 SA 7.875 150 150 18,282 2018/1/31
AIRCASTLE LTD 5.125 200 209 25,372 | 2021/3/15
AK STEEL CORP 7.625 75 62 7,579 | 2021/10/1
AK STEEL CORP 8.375 100 87 10,561 | 2022/4/1
ALBEA BEAUTY HOLDINGS SA 8.375 200 216 26,283 | 2019/11/1
ALERIS INTL INC 7.875 100 100 12,231 2020/11/1
ALLEGIANT TRAVEL CO 5.5 50 51 6,259 | 2019/7/15
ALLEN SYSTEMS GROUP INC — 150 45 5,463 | 2016/11/15
ALLY FINANCIAL INC 5.5 100 104 12,655 | 2017/2/15
ALLY FINANCIAL INC 3.5 225 222 27,041 | 2019/1/27
ALLY FINANCIAL INC 4.125 25 24 2,974 | 2022/2/13
ALLY FINANCIAL INC 8.0 75 94 11,506 | 2031/11/1
ALTA MESA HLDGS/FINANC S 9.625 100 79 9,620 | 2018/10/15
AMERICAN ACHIEVEMENT COR 10. 875 250 247 30,084 | 2016/4/15
AMERICAN GILSONITE CO 11.5 100 94 11,441 | 2017/9/1
ANIXTER INC 5.125 100 102 12,489 | 2021/10/1
APX GROUP INC 6. 375 125 123 15,023 | 2019/12/1
ARCELORMITTAL 6.25 145 153 18,659 | 2021/3/1
ARCELORMITTAL 7.75 50 52 6,381 | 2039/10/15
ARMOURED AUTOGROUP 9.25 50 51 6,214 | 2018/11/1
AUS FINANCE PTY LTD 6. 875 200 153 18,634 | 2019/11/1
BALL CORP 5.0 100 104 12,625 | 2022/3/15
BANK OF AMERICA CORP 6.25 425 433 52,626 | 2049/ 9 /29
BANK OF AMERICA CORP 6.5 125 130 15,895 | 2049/12/31
BARCLAYS BANK PLC 7.625 200 233 28,316 | 2022/11/21
BARCLAYS BANK PLC 7.75 200 221 26,920 | 2023/4/10
BEAZER HOMES USA 8.125 25 26 3,217 | 2016/6/15
BEAZER HOMES USA 5.75 75 71 8,672 | 2019/6/15
BLOCK COMMUNICATIONS INC 7.25 150 153 18,665 | 2020/2/1
BOWATER CANADA FINANCE - 275 0. 0275 3| 2011/11/15
BUFFALO THUNDER DEV REGS 11.0 11 10 1,224 | 2022/12/9
BUFFALO THUNDER DEV ZCPN - 5 0.07776 9| 2099/12/15
CABLEVISION SYSTEMS CORP 8. 625 175 196 23,900 | 2017/9/15
CAESARS OPERATING ESCROW — 75 54 6,601 | 2020/2/15
CALFRAC HOLDINGS LP 7.5 100 90 11,017 | 2020/12/ 1
CALPINE CORP 5.5 400 399 48,438 | 2024/2/1
CARRIZO OIL & GAS INC 8. 625 50 52 6,343 | 2018/10/15
CASTLE (AM) & CO 12.75 100 91 11,108 | 2016/12/15
CCO HLDGS LLC/CAP CORP 7.375 100 107 12,989 | 2020/6/1
CCO HLDGS LLC/CAP CORP 5.25 200 201 24,499 | 2022/ 9/30
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5@ kA% | CDW LLC/CDW FINANCE 6.0 125 133 16,218 | 2022/8/15
(40BEEAR) | CDW LLC/CDW FINANCE 5.0 150 151 18,346 | 2023/9/1
CEDAR FAIR LP/CANADA’S W 5.25 75 7 9, 378 2021/ 3/15
CENTURYLINK INC 7.6 300 302 36,693 | 2039/9/15
CHESAPEAKE ENERGY CORP 6. 875 25 26 3, 247 2020/11/15
CHESAPEAKE ENERGY CORP 5.375 150 148 17,982 | 2021/6/15
CHESAPEAKE OIL OP/FIN 6. 625 50 35 4,324 2019/11/15
CHOCTAW RESORT DEVEL ENT 7.25 188 188 22,823 | 2019/11/15
CIT GROUP INC 5.0 175 179 21,829 | 2017/5/15
CIT GROUP INC 3.875 200 198 24,067 | 2019/2/19
CITIGROUP INC 5.35 300 289 35,145 | 2049/ 5 /29
CLEAR CHANNEL WORLDWIDE 6.5 100 104 12,671 | 2022/11/15
CLOUD PEAK ENRGY RES/FIN 6. 375 25 22 2,731 | 2024/3/15
COMMERCIAL METALS CO 4. 875 100 95 11,533 2023/5/15
CONCHO RESOURCES INC 6.5 125 131 15,933 | 2022/1/15
CONSOL ENERGY INC 6. 375 75 78 9, 469 2021/3/1
CONTL AIRLINES 2012-2 B 5.5 22 24 2,921 | 2020/10/29
CYRUSONE LP/CYRUSONE FIN 6. 375 100 106 12,929 2022/11/15
DANA HOLDING CORP 5.5 200 206 25,008 | 2024/12/15
DAVITA HEALTHCARE PARTNE 5.125 75 76 9,270 | 2024/7/15
DEAN FOODS CO 7.0 23 24 2,998 | 2016/6/1
DENBURY RESOURCES INC 5.5 75 67 8,217 | 2022/5/1
DISH DBS CORP 5.0 160 153 18,598 | 2023/3/15
DYNEGY INC 5.875 375 363 44,159 | 2023/6/1
ENERGY TRANSFER EQUITY 5.875 150 158 19,183 | 2024/1/15
EXCO RESOURCES INC 8.5 25 15 1,919 2022/4/15
FERRELLGAS PARTNERS LP 8.625 98 101 12, 343 2020/ 6 /15
FIRST DATA CORPORATION 8.75 94 102 12,383 | 2022/1/15
FRESENIUS MED CARE 11 5. 625 150 163 19, 803 2019/ 7 /31
FRESENIUS MED CARE II 5.875 175 193 23,528 | 2022/1/31
FRESENIUS MED CARE US 5.75 175 192 23, 369 2021/ 2 /15
GENCORP INC 7.125 50 53 6,548 | 2021/3/15
GENON ESCROW CORP 9.875 150 151 18,392 | 2020/10/15
GOLDMAN SACHS GROUP INC 5.7 25 25 3,095 | 2049/12/29
HARLAND CLARKE HOLDINGS 9.75 75 80 9,742 | 2018/8/1
HCA HOLDINGS INC 7.75 300 320 38,878 | 2021/5/15
HCA INC 7.5 150 174 21,168 | 2022/2/15
HEADWATERS INC 7.625 75 78 9,510 | 2019/4/1
HEXION US FIN/NOVA SCOTI 9.0 225 153 18,574 | 2020/11/15
HILAND PART LP/CORP 7.25 75 82 9,969 | 2020/10/ 1
HILCORP ENERGY I/HILCORP 7.625 125 130 15,819 | 2021/4/15
HOLOGIC INC 6.25 125 130 15,838 | 2020/8/1
TAMGOLD CORP 6.75 200 163 19,788 | 2020/10/1
ICAHN ENTERPRISES/FIN 4. 875 475 483 58, 743 2019/ 3/15
IMS HEALTH INC 6.0 125 130 15, 800 2020/11/ 1
INN OF THE MOUNTAIN GODS 9.25 484 454 55, 129 2020/11/30
INTELSAT JACKSON HLDG 7.25 100 103 12, 549 2019/4/1
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L@ S | INTELSAT JACKSON HLDG 7.5 150 156 18,961 | 2021/4/1
(AUREEAES) | INTELSAT LUXEMBOURG SA 6.75 50 48 5,918 | 2018/6/1
INTL LEASE FINANCE CORP 5.875 200 217 26,343 | 2019/4/1
INTL LEASE FINANCE CORP 8.25 125 151 18,399 | 2020/12/15
TPAYMENT INC 9.5 35 34 4,216 | 2019/12/15
ISLE OF CAPRI CASINOS 5. 875 150 154 18,710 | 2021/3/15
ISTAR FINANCIAL INC 4.0 100 99 12,033 | 2017/11/1
JBS USA LLC/JBS USA FINA 8.25 200 213 25,858 | 2020/2/1
JMC STEEL GROUP 8.25 175 151 18,350 | 2018/3/15
JPMORGAN CHASE & €O 6.75 200 216 26,316 | 2049/ 1 /29
JPMORGAN CHASE & CO 6.1 75 76 9,298 | 2049/10/29
JPMORGAN CHASE & €O 6.0 125 127 15,440 | 2049/12/29
JPMORGAN CHASE & CO 6. 125 50 51 6,210 | 2049/12/29
K HOVNANIAN ENTERPRISES 11.875 50 52 6,403 | 2015/10/15
KB HOME 4.75 150 143 17,390 | 2019/5/15
KENNEDY-WILSON INC 5.875 100 100 12,231 2024/4/1
LADDER CAP FIN LLC/CORP 7.375 125 129 15,706 | 2017/10/1
LAREDO PETROLEUM INC 6.25 125 125 15,212 | 2023/3/15
LEAR CORP 5. 375 125 129 15,706 | 2024/3/15
LENNAR CORP 4.75 125 127 15,421 | 2022/11/15
LIMITED BRANDS INC 7.0 100 114 13,839 | 2020/5/1
LINN ENERGY LLC/FIN CORP 8.625 50 40 4,962 | 2020/4/15
MANITOWOC COMPANY INC 5. 875 25 27 3,285 | 2022/10/15
MARKWEST ENERGY PART/FIN 6.75 75 79 9,605 | 2020/11/1
MARKWEST ENERGY PART/FIN 6.25 49 51 6,290 | 2022/6/15
MARQUETTE TRANS CO/FINAN 10. 875 50 51 6,233 | 2017/1/15
MASONITE INTERNATIONAL C 8.25 125 133 16,255 | 2021/4/15
MATTAMY GROUP CORP 6.5 100 97 11,775 | 2020/11/15
MEDIACOM LLC/CAPTL CORP 7.25 150 162 19,666 | 2022/2/15
MEG ENERGY CORP 6. 375 100 93 11,350 | 2023/1 /30
MERITOR INC 6. 25 75 76 9,241 | 2024/2/15
MGM MIRAGE INC 6. 625 300 304 36,966 | 2015/ 7 /15
MGM RESORTS INTL 10.0 25 27 3,368 | 2016/11/1
MGM RESORTS INTL 8. 625 125 142 17,299 | 2019/2/1
MGM RESORTS INTL 6.75 100 107 12,989 | 2020/10/1
MGM RESORTS INTL 6. 625 125 132 16,123 | 2021/12/15
MIDWEST VANADIUM PTY LTD 12.25 100 7 910 | 2018/2/15
MILLAR WESTERN FOREST 8.5 50 51 6,191 | 2021/4/1
MOOD MEDIA CORP 9.25 175 152 18,536 | 2020/10/15
MPL 2 ACQUISITION CANCO 9. 875 125 132 16,142 | 2018/8/15
NATIONAL CINEMEDIA LLC 7.875 175 185 22,572 | 2021/7/15
NATIONSTAR MORT/CAP CORP 7.875 25 25 3,057 | 2020/10/ 1
NATIONSTAR MORT/CAP CORP 6.5 75 71 8,695 | 2022/6/1
NBTY INC 9.0 100 104 12,686 | 2018/10/ 1
NEWFIELD EXPLORATION CO 6.875 25 25 3,147 | 2020/2/1
NEWFIELD EXPLORATION CO 5.375 25 25 3,048 | 2026/1/1
NII CAPITAL CORP — 50 25 3,126 | 2016/8/15
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WA | NOVELIS INC 8.75 50 54 6,570 | 2020/12/15
(BUREGEAES) | NRG ENERGY INC 8.25 100 106 12,898 | 2020/9/1
NRG ENERGY INC 6.625 112 115 14,038 | 2023/3/15
NUMERICABLE GROUP SA 6.0 200 200 24,325 | 2022/5/15
OASIS PETROLEUM INC 6.5 225 219 26,632 | 2021/11/1
OPPENHEIMER HOLDINGS INC 8.75 77 79 9,698 | 2018/4/15
OWENS-ILLINOIS INC 7.8 125 140 17,071 | 2018/5/15
PEABODY ENERGY CORP 6.0 50 42 5,189 | 2018/11/15
PERRY ELLIS INTL INC 7.875 75 77 9,423 | 2019/4/1
QUADRA FNX MINING LTD 7.75 125 129 15,668 | 2019/6 /15
QUICKSILVER RESOURCES IN 9.125 50 8 1,039 | 2019/8/15
RADIAN GROUP INC 5.5 100 104 12,625 2019/6/1
RADIO SYSTEMS CORP 8.375 100 108 13,141 | 2019/11/1
REGAL ENTERTAINMENT GRP 5.75 75 75 9,218 | 2023/6/15
REYNOLDS GROUP HOLDINGS 6. 875 100 105 12,762 | 2021/2/15
RITE AID CORP 6.75 100 105 12,807 | 2021/6/15
RITE AID CORP 7.7 50 56 6,828 | 2027/2/15
RR DONNELLEY & SONS CO 7.875 75 86 10,516 | 2021/3/15
RR DONNELLEY & SONS CO 6.5 75 80 9,742 | 2023/11/15
RYLAND GROUP 5. 375 75 74 8,991 | 2022/10/1
SABRA HEALTH/CAPTL CORP 5.5 75 79 9,674 | 2021/2/1
SABRE INC 8.5 120 128 15,587 | 2019/5/15
SALLY HOLDINGS/SALLY CAP 5.5 50 52 6,403 | 2023/11/1
SANDRIDGE ENERGY INC 7.5 50 30 3,733 | 2021/3/15
SANDRIDGE ENERGY INC 7.5 375 226 27,542 | 2023/2/15
SBA COMMUNICATIONS CORP 5. 625 190 200 24,392 | 2019/10/1
SEALED AIR CORP 8.375 125 141 17,185 | 2021/9/15
SERVICE CORP INTL 8.0 100 118 14,355 | 2021/11/15
SIDEWINDER DRILLING INC 9.75 100 61 7,466 | 2019/11/15
SIRIUS XM RADIO INC 5.25 125 133 16,161 | 2022/8/15
SLM CORP 6.0 150 157 19,120 | 2017/1/25
SLM CORP 8.0 100 111 13,475 | 2020/ 3/25
SLM CORP 7.25 25 26 3,239 | 2022/1/25
SLM CORP 6.125 250 240 29,136 | 2024/ 3/25
SONIC AUTOMOTIVE INC 7.0 125 137 16,654 | 2022/7/15
SPECTRUM BRANDS INC 6. 375 50 53 6,479 | 2020/11/15
SPECTRUM BRANDS INC 6. 625 50 54 6,601 | 2022/11/15
SPIRIT AEROSYSTEMS INC 6.75 100 106 12,913 | 2020/12/15
SPIRIT AEROSYSTEMS INC 5.25 100 103 12,595 | 2022/3/15
SPRINT CAPITAL CORP 8.75 275 282 34,303 | 2032/3/15
SPRINT CORP 7.25 150 150 18,232 | 2021/9/15
SPRINT NEXTEL CORP 9.0 250 285 34,674 | 2018/11/15
STANDARD PACIFIC CORP 5. 875 75 77 9,355 | 2024/11/15
STAR GAS PARTNER/FINANCE 8.875 100 104 12,686 | 2017/12/1
SUBURBAN PROPANE PARTNRS 5.5 150 153 18,619 | 2024/6/1
SUMMIT MID HLDS LLC / FI 5.5 200 194 23,612 | 2022/8/15
T-MOBILE USA INC 6.731 150 157 19,143 | 2022/4 /28
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L@tz | T-MOBILE USA INC 6.0 275 285 34,671 | 2023/3/1
(BLREEMEE) | TAYLOR MORRISON COMM/MON 7.75 90 95 11,636 | 2020/4 /15
TELEFLEX INC 6. 875 100 104 12,686 | 2019/6/1

TENET HEALTHCARE CORP 4.5 100 99 12,033 | 2021/4/1

TEREX CORP 6.0 100 101 12,322 | 2021/5/15

TESORO CORP 5.125 50 51 6,221 | 2024/4/1

TOLL BROS FINANCE CORP 6.75 50 56 6,843 | 2019/11/1

UNIT CORP 6. 625 75 74 8,991 | 2021/5/15

UNITED AIR 2014-1 B PTT 4.75 50 50 6,176 | 2022/4/11

UNITED RENTALS NORTH AM 7.375 100 107 13,080 | 2020/5/15

UNITED RENTALS NORTH AM 7.625 175 191 23,303 | 2022/4/15

UNITYMEDIA HESSEN / NRW 5.5 200 209 25,372 | 2023/1/15

UNIVERSAL HOSPITAL SERVI 7.625 125 104 12,633 | 2020/8/15

UNIVISION COMMUNICATIONS 7.875 175 188 22,838 | 2020/11/1

US AIRWAYS 2012-2B PTT 6.75 23 24 3,031 | 2021/6/3

US AIRWAYS 2012-2C PTT 5.45 25 25 3,126 | 2018/6/3

US STEEL CORP 6. 875 50 50 6,130 | 2021/4/1

VIASAT INC 6. 875 125 132 16,138 | 2020/6 /15

WELLCARE HEALTH PLANS IN 5.75 125 132 16,047 | 2020/11/15

WELLS FARGO & COMPANY 5.9 75 7 9,443 | 2049/12/29

WELLS FARGO & COMPANY 5. 875 50 52 6,365 | 2049/12/29

WINDSTREAM CORP 7.75 50 51 6,221 | 2020/10/15

WINDSTREAM CORP 7.75 50 48 5,936 | 2021/10/1

WINDSTREAM CORP 7.5 25 23 2,837 | 2023/4/1

WINDSTREAM CORP 6. 375 250 219 26,670 | 2023/8/1

WMG HOLDINGS CORP 13.75 125 137 16,692 | 2019/10/1

WYNN LAS VEGAS LLC/CORP 5.375 100 103 12,549 | 2022/3/15
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EfHEME | ABC SUPPLY TL B #1 3.5 82 81 9,945 | 2020/4/5
ABC SUPPLY TL B #4 3.5 16 15 1,928 2020/4/5
ABC SUPPLY TL B #7 3.5 0.25 0. 248 30 2020/4/5
ACCUDYNE (SILVER II) TL 4.0 114 109 13,335 2019/12/13
ACOSTA INITIAL TERM LOAN 5.0 24 25 3,042 2021/8/15
ADS WASTE HLDIGS TLB-2#1 3.75 194 192 23,415 2019/10/ 9
ADVANTAGE SALE 1ST TL #2 4.25 0. 806 0. 804 97 2021/ 7 /23
ADVANTAGE SALE 1ST TL #3 4. 25 0.802 0. 800 97 2021/ 7 /23
ADVANTAGE SALE INTL 1LTL 4. 25 48 48 5, 844 2021/ 7 /11
AFFINION B 1ST #1 6.75 126 120 14, 595 2018/ 4 /30
AFFINION B 1ST #4 6. 75 0. 320 0. 303 36 2018/ 4 /30
AFFINION GROUP TRM 2L 8.5 193 169 20, 540 2018/10/31
ALLIANCE LDRY 1st Lien#l 4. 25 224 223 27,125 2018/12/10
ALLTANCE LDRY Ist Lien#7 4.25 2 2 243 2018/12/10
ALLNEX AND CY 1ST B1#1 4.5 122 122 14, 865 2019/9/12
ALLNEX AND CY 1ST B1#5 4.5 0.319 0.318 38 2019/9/12
ALLNEX AND CY 1ST B2#1 4.5 63 63 7,713 2019/ 9/12
ALLNEX AND CY 1ST B2#4 4.5 0. 165 0. 165 20 2019/ 9 /12
AMERICAN ROCK SALT TRM 4.75 242 241 29, 295 2021/5/20
ANCESTRY TL B-1 4.5 178 177 21,578 2018/12/28
ARDAGH GROUP NEW TRM 4.0 24 24 2,996 2019/12/17
ARDAGH GROUP TERM B #2 4. 25 86 85 10,416 2021/ 6 /30
ARDAGH GROUP TERM B #3 4.25 104 104 12,692 2021/ 6 /30
ARDAGH GROUP TERM B LOAN 4. 25 105 105 12, 749 2021/ 6 /30
ARIZONA CHE INITIA TL 1L 4.5 23 23 2,837 2021/6/9
ARIZONA CHEMICAL 2L TL 7.5 25 24 2,984 2022/6/9
ASURION 1L IRL B-1 5.0 232 233 28, 310 2019/5/24
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fTEHE | AUDIO VISUAL INITIAL #1 4.5 100 99 12,122 2021/1/22
AUDIO VISUAL INITIAL #3 4.5 48 48 5,837 | 2021/1/22
AUDIO VISUAL INITIAL #6 4.5 0. 375 0.373 45| 2021/1/22
AVAYA TRM B-3 #1 4.672 70 68 8,329 | 2017/10/26
AVAYA TRM B-6 6.5 180 180 21,863 | 2018/3/30
AXALTA CO(DUPONT) TRM 01 3.75 70 70 8,508 | 2020/2/1
BERRY PLASTICS TRM E#1 3.75 108 108 13,176 | 2021/1/6
BIOMET INC DOLLAR B2#1TL 3.671 115 115 14,021 | 2017/7/25
BMCSOFT INITIAL US TRM 5.0 191 185 22,533 | 2020/9/10
BMCSOFT INT FOREIGNUS TL 5.0 74 71 8,653 | 2020/9/10
BRAND ENERGY B #1 4.75 24 23 2,902 | 2020/11/22
BRAND ENERGY B #9 4.75 0.25 0. 243 29 | 2020/11/22
BRICKMAN INITIAL TRM #1 4.0 248 246 29,954 | 2020/12/18
BWAY CORP INITIAL TRM#1 5.5 47 47 5,799 | 2020/8/8
BWAY CORP INITIAL TRM#3 5.5 2 2 249 | 2020/8/8
BWAY CORP INITIAL TRM#5 5.5 0.125 0.125 15| 2020/8/8
CALPINE CORP TRM #1 4.0 49 49 6,007 | 2020/10/22
CAPITAL AUTOMO 2L #1 6.0 312 315 38,316 | 2020/ 4 /30
CAPITAL AUTOMOTIVE TRM B 4.0 165 165 20,079 | 2019/3/19
CAPSUGEL NEW TRM #1 3.5 216 215 26,198 | 2018/8/1
CAPSUGEL NEW TRM #2 3.5 29 29 3,582 | 2018/8/1
CENGAGE LEARNING ORIG TL 7.0 24 24 3,016 | 2020/3/6
CERAMTEC Initial$ B-1 TL 4.25 34 34 4,201 | 2020/8/30
CERAMTEC Initial$ B-2 TL 4.25 3 3 420 | 2020/ 8 /30
CERAMTEC Initial$ B-3 TL 4.25 10 10 1,245 | 2020/ 8/30
CHUCK E CHEESE 1L TRM B 4.0 173 171 20,795 | 2021/2/14
CITGO PETROLEUM TL B 4.5 24 24 2,976 | 2021/7/23
CITYCENTER NEW TRM B 4.25 110 109 13,353 | 2020/10/9
CONSOLDATED CNTANR TRM#1 5.0 170 168 20,441 | 2019/7/3
CONSOLDATED CNTANR TRME2 5.0 74 73 8,879 | 2019/7/3
DAVIDS BRIDAL INITAL #1 5.25 119 115 14,039 | 2019/10/11
DAYCO PRODUCTS LLC TRM 5.25 198 197 23,946 | 2019/12/12
DTZ 1L TL#1 DDMERGE 5.5 42 42 5,191 | 2021/10/28
DTZ 1L TLE2 DDMERGE 5.5 4 4 528 | 2021/10/28
DTZ 1L TL#3 DDMERGE 5.5 28 28 3,407 | 2021/10/28
DTZ INITIAL TL 2L #1 9.25 45 45 5,509 | 2022/11/4
DTZ INITIAL TL 2L #2 9.25 4 4 560 | 2022/11/4
EASTMAN KODAK 1L TRM 7.25 246 246 29,969 | 2019/8/1
ECO SERVICES INITIAL TL 4.75 125 125 15,212 | 2021/10/10
ENVISION HEALTH TRM#7 4.0 18 18 2,223 | 2018/5/25
ENVISION HEALTHCARE TRM# 4.0 204 204 24,771 | 2018/ 5 /25
ENVISION HEALTHCARE TRM# 4.0 100 99 12,138 | 2018/5/25
EPICOR (EAGLE) TL B2#1 4.0 194 194 23,600 | 2018/5/16
EQUINOX HLDNG 1ST B #1 5.0 245 246 29,894 | 2020/ 1 /31
EZE CASTLE 1L TRM #1 4.0 49 48 5,926 | 2020/4/6
FEDERAL MOGUL TRM C#1 4.75 121 121 14,731 2021/4/3
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¥fHEME | FEDERAL MOGUL TRM CH2 4.75 0.615 0.612 74| 2021/4/3
FIRST DATA 2018DOLLAR TL L6715 200 199 24,210 | 2018/3 /24
FREESCALE #B-4 TL#1 4.25 98 98 11,911 | 2020/2/28
FREESCALE B-4 #12 4.25 0. 248 0. 248 30| 2020/2/28
GARDNER DENVER INIT$ #1 4.25 39 37 4,612 2020/ 7 /23
GARDNER DENVER INIT$ #2 4.25 9 9 1,152 | 2020/7/23
GATES GLOBAL INITIAL TL 4.25 99 98 12,008 | 2021/6/12
GREAT WOLF 1L TL B #2 5.75 24 24 3,027 | 2020/8/6
GREAT WOLF 1L TL B #3 5.75 0. 063 0.063 7| 2020/8/6
GYMBOREE TRM (NEW) #1 5.0 246 184 22,433 | 2018/2/23
HD SUPPLY TRM B 4.0 73 73 8,872 | 2018/6/28
HEALOGICS INITIAL#1 5.25 124 124 15,174 | 2021/6/30
HEARTHSIDE FOOD TRM 4.5 199 198 24,142 | 2021/ 8 /24
HUDSON’ S INITIAL 1L TLEI 4.75 4 4 531 | 2020/10/7
HUDSON’ S INITIAL 1L TLE2 4.75 1 1 151 | 2020/10/7
HUDSON’ S INITIAL 1L TLE3 4.75 2 2 303 | 2020/10/7
TASIS HEALTHCARE TRM B-2 4.5 200 200 24,328 | 2018/5/3
INEOS DOLLAR TRM #1 3.75 138 137 16,717 | 2018/5/4
IPAYMENT INC TRM #1 6.75 104 102 12,469 | 2017/5/6
IPAYMENT INC TRM #2 6.75 0.76 0. 744 90| 2017/5/6
IQOR US INC B #1 6.0 120 114 13,894 | 2021/2/20
JC PENNEY CORPORATION TL 5.0 24 24 2,964 | 2019/6/13
JMC STEEL TRM 4.75 125 124 15,102 | 2017/4/1
KAR HOLDINGS NEW B-2 #1 3.5 322 320 38,889 | 2021/3/7
KEY SAFETY SYSTEMS 1L TL 4.75 344 343 41,647 | 2021/ 8/29
LANDRYS NEW TL B #1 4.0 152 152 18,555 | 2018/4 /24
LANDRYS NEW TL B #7 4.0 1 1 145 | 2018/4 /24
LANGUGELINEINC TRMB#1 6.25 146 144 17,581 | 2016/6 /20
LANGUGELINEINC TRMB#2 6.25 0.911 0.903 109 | 2016/6 /20
LIBERTY CABLEVISN BIL TL 4.5 125 123 14,960 | 2021/12/11
MANORCARE TL 5.0 240 228 27,751 | 2018/4/6
MARINA DISTRICT TRM 6.5 42 43 5,225 | 2018/8/15
MEDIA GENERA TERM B LOAN 4.25 124 124 15,104 | 2020/ 7 /31
MICHAELS STORES 2014 #2 4.0 1 1 224 | 2020/ 1 /28
MOTORSPORTS AFTERMRK TRM 5.0 174 146 17,756 | 2021/5/23
MULTIPLAN INITIAL TRM 3.75 66 66 8,042 | 2021/3/31
NEIMAN MARCUS GROUP #1 4.25 73 73 8,907 | 2020/10/25
NEIMAN MARCUS GROUP #7 4.25 0. 187 0. 185 22| 2020/10/25
NEWPAGE CORP 1L TRM B 9.5 24 23 2,877 | 2021/2/5
NINE WEST LOANS 4.75 124 117 14,318 | 2019/10/8
NORANDA ALUMINIUM TRM B 5.75 48 45 5,548 | 2019/2/17
NPC INTERNATIONAL TRM #1 4.0 30 30 3,666 | 2018/12/28
NPC INTERNATIONAL TRM #2 4.0 18 17 2,162 | 2018/12/28
NUMERICAB DDENOMI #1 Bl 4.5 26 26 3,248 | 2020/5/21
NUMERICAB DDENOMI B1 #2 4.5 0. 067 0. 067 8| 2020/5/21
NUMERICAB DDENOMI B2 #2 4.5 0. 057 0. 058 7| 2020/5/21
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S{TEHE | NUMERICAB DDENOMIB2 #1 4.5 23 23 2,810 | 2020/5 /21
OCEAN RIG TERM LOANS 5.5 123 104 12,639 | 2021/7/18
ONE CALL CARE 1L TRM B 5.0 148 148 18,047 | 2020/11/21
ORION ENGNRD INIT DOL TL 5.0 49 50 6,072 | 2021/7/25
OXEA SARL TRM B-2 #1 4.25 49 48 5,844 | 2019/12/6
PAR PHARMA TERM B-3 LOAN 4.25 25 24 3,031 | 2019/9/28
PARTY CITY 2014 TRM#L 4.0 76 76 9,275 | 2019/7/27
PARTY CITY 2014 TRM#2 4.0 7 7 895 | 2019/ 7 /27
PARTY CITY 2014 TRM#3 4.0 68 68 8,281 | 2019/7/27
PARTY CITY 2014 TRM#4 4.0 79 79 9,606 | 2019/7 /27
PARTY CITY 2014 TRM#5 4.0 9 8 1,088 | 2019/7/27
PATHEON DOLLAR TERM #1 4.25 124 123 14,957 | 2021/1 /23
PATHEON DOLLAR TERM #4 5.5 0.312 0.310 37| 2021/1/23
PHARMACEUTICAL DV 1L TRM 4.0 245 244 29,684 | 2018/12/5
POLYMER GROUP INITIAL TL 5.25 24 24 3,025 | 2019/12/19
PRA HOLDINGS TRM 1L 4.5 102 101 12,373 | 2020/ 9 /23
QUINTILES TERM LOAN B3 3.75 96 96 11,714 2018/6/8
REGIONALCARE HOSPITL TRM 6.0 74 74 9,029 | 2019/4 /21
REMY TRM B 4.25 293 292 35,468 | 2020/ 2 /28
REYNOLDS GROUP US TRM #1 4.0 103 103 12,554 | 2018/12/31
REYNOLDS GROUP US TRM #2 4.0 63 63 7,664 | 2018/12/31
REYNOLDS GROUP US TRM #3 4.0 120 120 14,625 | 2018/12/31
RUE21 TERM B LOAN 5.625 99 87 10,652 | 2020/10/10
SABRE IRL 4.5 24 24 2,994 | 2019/2/19
SAMSON INV NEW TRANCHE 1 5.0 200 114 13,915 | 2018/9/25
SERTA SIMMONS TL#11 4.25 3 3 369 | 2019/10/1
SERTA SIMMONS TL#2 4.25 79 78 9,576 | 2019/10/1
SERTA SIMMONS TL#3 4.25 64 64 7,859 | 2019/10/1
SERTA SIMMONS TL#4 4.25 36 36 4,389 | 2019/10/1
SERVICEMASTER INITIAL TL 4.25 124 124 15,160 | 2021/6/16
SHEARER’ S FOOD 1L TRM 4.5 24 24 3,010 | 2021/6/19
SIGNO INDUST INI TL B #1 3.75 16 16 2,017 | 2021/4/8
SOUTHCROSS HOLDING 1L TL 6.0 174 164 19,976 | 2021/7 /29
SPECTRUM BRANDS TL A#1 3.0 47 47 5,741 | 2017/8/13
SPECTRUM BRANDS TL A#4 3.0 44 44 5,347 | 2017/8/13
SPECTRUM BRANDS TL A#9 3.0 1 1 234 2017/8/13
SPENCER SPIRI INITL #2TL 5.5 198 196 23,872 | 2021/6/10
SPENCER SPIRI INITL #3TL 5.5 0. 499 0. 495 60| 2021/6/10
SPIN HOLDCO 1L #1 4.25 24 24 2,985 | 2019/11/8
SPIN HOLDCO 1L #5 4.25 24 24 2,980 | 2019/11/8
SPIN HOLDCO INITIAL TL 0.0 62 61 7,525 | 2019/11/8
SPORTS AUTHORITY TRM B 7.5 60 51 6,244 | 2017/11/16
STEINWAY MUSICAL TRM BIL 4.75 247 246 29,955 | 2019/9/19
SUN PRODUCT TRANCHE B #1 5.5 247 238 28,988 | 2020/3/6
SURGERY PARTN INITIAL TL 5.25 125 124 15,099 | 2020/ 7 /24
SYNCREON GROUP B TRM 5.25 198 195 23,676 | 2020/10/21
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BEfHEEHE | TERVITA TERM LOAN 6. 25 41 38 4,689 | 2018/5/15
TOWER ATMTVE 1ST TLO1 4.0 46 46 5,615 | 2020/4 /23
TPF I1 POWER LLC TRM 5.5 125 126 15,301 | 2021/9 /24
TRANSDIGM INC TRM C 3.75 347 346 42,012 | 2020/ 2 /28
UNIVISION PERLACEMENT1ST 4.0 284 283 34,400 | 2020/3/1
US FOODSERVICE TERM LOAN 4.5 122 122 14,825 | 2019/3/31
VALASSIS COMM TB—4 #4 6.0 27 27 3,283 | 2019/8/4
VALASSIS COMM. TB-4 #5 6.0 4 4 590 | 2019/8/4
VALASSIS COMM. TB-4 #6 6.0 61 61 7,466 | 2019/8/4
VALASSIS COMM. TB-4 #7 6.0 3 3 480 | 2019/8/4
VISANT INITIAL TERM LOAN 7.0 24 24 3,017 | 2021/8/14
WEST CORP TRM B10 #1 3.25 224 224 27,217 | 2018/6 /30
WILSONART INITIAL NEW 4.0 245 243 29,519 | 2019/10/31
X0 COMMUNICATIONS LLC TL 4.25 124 124 15,061 | 2021/3/17
ACADIA HEALT TRANCH B TL 4.25 125 125 15,288 | 2022/2/6
ACTIVISION BLIZZARD TRM 3.25 112 112 13,639 | 2020/10/12
ALLIANT TECHSYSTEMS B TL 3.5 19 19 2,401 | 2020/10/22
AMERICAN AIRLN EXIT B TL 3.75 98 98 11,976 | 2019/6 /27
CATALENT PRMA DOLLAR TRM 4.25 149 149 18,161 | 2021/5/20
CHARTER TERM G LOANS 4.25 25 25 3,054 | 2021/8/12
CHEMTURA CORP TRM B#2 3.5 20 20 2,452 | 2016/ 8/29
CHS EXTENDED TL F #1 3.425 39 39 4,739 | 2018/12/31
CHS EXTENDED TLD#1 4.25 128 128 15,660 | 2021/1 /27
CHS EXTENDED TLD#5 4.25 0. 325 0. 326 39| 2021/1/27
ENTEGRIS INC B TRM 3.5 22 22 2,678 | 2021/3/25
HEINZ CO TRM Bl 3.25 90 90 10,952 | 2019/3/27
HERTZ CORPORATION B-2 #1 3.5 197 196 23,856 | 2018/3/11
HERTZ CORPORATION B-2 #2 3.5 2 2 296 | 2018/3/11
HILTON INITIAL TRM#I 3.5 47 47 5,744 | 2020/9 /23
HILTON INITIAL TRM#2 3.5 31 31 3,829 | 2020/9/23
HILTON INITIAL TRM#6 3.5 5 5 718 | 2020/ 9/23
HILTON INITIAL TRM#8 3.5 13 13 1,675 | 2020/9/23
HOLOGIC TRANCHE B REFI 3.25 159 159 19,413 | 2019/8/1
HOUSTON FUEL TRANCH B TL 4.25 124 120 14,645 | 2021/7 /31
INTERNATIONAL LEASE TRM 3.5 75 75 9,108 | 2021/2/27
LIVE NATION TRM B-1 3.5 167 166 20,209 | 2020/8/16
MALLINCKRODT B1 IRLEL 3.5 124 124 15,130 | 2021/3/19
METALDYNE LLC INITIAL #2 4.25 83 83 10,154 | 2021/9 /23
METALDYNE LLC INITIAL #3 4.25 81 81 9,928 | 2021/9/23
METALDYNE LLC INITIAL TL 4.25 83 83 10,154 | 2021/9 /23
NCL CORP LTD TERM B LOAN 4.0 125 125 15,231 | 2021/10/22
NOVELIS TRM NEW 3.75 254 253 30,814 | 2017/3/10
OXBOW CARBON 1L #B TRM 4.25 70 67 8,159 | 2019/7/19
OXBOW CARBON 2LinitialTL 8.0 75 61 7,420 | 2020/1/17
PETSMART TERM LOANS 0.0 50 50 6,104 | 2022/3/11
POST HOLDINGS A IRL 3.75 24 24 3,022 | 2021/6/2
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WfHEHE | REGAL CINEMAS TL1 2.672 163 162 19,782 | 2017/8/23
REGAL CINEMAS TL2 2.7551 73 73 8,914 | 2017/8/23
SALIX PHARMACEUTICALS TL 4.25 47 47 5,758 | 2019/12/17
SCHAEFFLER AG TL B 4.25 250 251 30,534 | 2020/ 5/20
TEXAS COMP ELEC DIP #2 3.75 14 14 1,750 | 2016/5/13
TRANSDIGM INC D TRM 3.75 174 173 21,033 | 2021/5/21
TRIBUNE INITIAL TRM B 4.0 92 92 11,172 | 2020/11/21
WEATHER CHAN TLHI (TWCC) 3.5 123 118 14,402 | 2017/2/11
WR GRACE 1L U.S. TRM #1 2.75 35 35 4,255 | 2021/1/23
WR GRACE 1L U.S. TRM #2 2.75 19 19 2,392 | 2021/1/23
WR GRACE DELAY DRAW TL 2.75 19 19 2,392 2021/1/23
Z1GGO BV USD TL Bltl 3.5 46 45 5,555 | 2022/1/15
71GGO BV USD TL B2 3.5 27 27 3,292 | 2022/1/15
7IGGO BV USD TL B2#2 3.5 2 2 287 2022/1/15
71GGO BV USD TL B3 3.5 48 48 5,887 | 2022/1/15
PARAGON OFFSHORE TL 3.75 249 172 20,964 | 2021/7/11
ROYALTY PHARMA 6.75Y TRM 3.25 232 232 28,232 | 2018/5/9
SEMINOLE GAM INITIAL #1 3.0 65 65 7,974 | 2020/4 /11
SENSATA THIRD AMNDMNT TL 3.5 124 125 15,191 | 2021/10/8
ADVANTAGE SALES 2L TL 7.5 50 50 6,070 | 2022/7/11
ALLIANCE LAUNDRY 2L TRM 9.5 122 123 14,936 | 2019/12/7
AMERICAN ROCK DD TL 2L 8.0 25 24 3,012 | 2022/5/20
ASURION LONESTAR TRM 2L 8.5 150 151 18,342 | 2021/3/3
CITGO PETROLEUM TL 9.5 250 248 30,141 | 2018/5/9
CLEAR CHANNEL D TL 6.922 125 119 14,498 | 2019/1 /30
COMMERCAL BRG LNE TL B#1 7.5 49 49 5,956 | 2019/8/25
COMMERCIAL BRGE LNE TL C 10.75 200 199 24,158 | 2020/3/8
EZE CASTLESOFT 2L NEW TL 7.25 73 69 8,480 | 2021/3/15
FORMULA ONE 2ND LIEN 7.75 25 24 3,013 | 2022/7/29
IQOR US INC TL 2L 9.75 50 47 5,705 | 2022/ 2 /20
LIBERTY CABLEVISIN 2L TL 7.75 125 124 15,156 | 2023/6 /11
LODGENET EXIT TL1 6.75 226 90 11,004 | 2018/3/28
MICHAELS STORES 2014 #1 4.0 97 97 11,849 | 2020/ 1 /28
ORCHARD ACQUISITION TLO1 7.0 117 115 13,968 | 2019/2/8
OXEA SARL 2ND LIEN TRM 8.25 50 46 5,645 | 2020/6/6
PERFORMANCE InitialTL #1 6.25 32 32 3,953 | 2019/11/14
PERFORVANCE InitialTL #2 6.25 16 16 2,022 | 2019/11/14
SHEARER’ S FOOD 2L TL 7.75 25 24 2,989 | 2022/6/19
TEXAS COMP ELEC HOLD TL 3.75 13 13 1,690 | 2016/5/13
TEXAS COMP EXTENDED #1 4.6618 215 133 16,196 | 2017/10/10
YELL GROUP FAC. A2 #1 5. 2471 73 109 13,314 2019/3/3
YELL GROUP FAC. B2 #1 1.0 171 0 0| 2024/3/3
HAWKER BCHCRFT TRM LC #1 0. 0301 0. 643 0.173 21| 2016/2/15
HAWKER BCHCRFT TRM LC #2 0.0 0.013 0. 003 0.446 | 2016/2/15
HAWKER BCHCRFT TRM LC #3 0.0 0. 056 0.015 1| 2016/2/15
HAWKER BCHCRFT TRM LC #4 0.0 2 0. 757 91| 2016/2/15
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EEfPEEME | HAWKER BCHCRFT TRM LC #5 0.0 0. 106 0.028 3| 2016/2/15
ENERGY FUTURE DIP TL 4.25 50 50 6,070 | 2016/6/19
GLOBAL AVIATION 2ND LIEN 0.0 0. 831 0. 008 1| 2017/8/13
SIGNO INDUST INI TL B #2 3.75 24 24 2,926 | 2021/4/8
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