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WA | ACE CASH EXPRESS INC 11.0 100 38 4,585 | 2019/2/1
(BDREEAMEE) | ADS WASTE HOLDINGS INC 8.25 200 206 24,916 | 2020/10/ 1
ADT CORP 4.125 125 128 15,478 | 2019/4/15
AES CORP/VA 3.3244 100 98 11,854 | 2019/6/1
AES CORPORATION 8.0 200 234 28,234 | 2020/6/1
AGUILA 3 SA 7.875 150 152 18,393 | 2018/1/31
AIRCASTLE LTD 5.125 250 255 30,843 | 2021/3/15
AK STEEL CORP 8.375 100 57 6,877 | 2022/4/1
ALBEA BEAUTY HOLDINGS SA 8.375 200 210 25,393 | 2019/11/1
ALCOA INC 5.125 200 201 24,276 | 2024/10/ 1
ALLY FINANCIAL INC 3.5 225 226 27,318 | 2019/1 /27
ALLY FINANCIAL INC 4.125 25 24 2,971 | 2022/2/13
ALLY FINANCIAL INC 5.125 200 201 24,343 | 2024/ 9/30
ALTA MESA HLDGS/FINANC S 9.625 100 58 7,058 | 2018/10/15
AMERICAN ACHIEVEMENT COR 10. 875 250 248 30,014 | 2016/4/15
AMERICAN GREETINGS 7.375 125 131 15,855 | 2021/12/1
ANIXTER INC 5.125 100 101 12,231 2021/10/1
ANTERO RESOURCES CORP 6.0 25 24 2,963 | 2020/12/1
APX GROUP INC 6. 375 125 122 14,837 | 2019/12/1
ARCELORMITTAL 6.25 145 144 17,430 | 2021/3/1
ARCELORMITTAL 7.75 50 47 5,701 | 2039/10/15
AUS FINANCE PTY LTD 6. 875 200 144 17,375 | 2019/11/1
BALL CORP 5.0 100 102 12,367 | 2022/3/15
BALL CORP 5.25 125 126 15,233 | 2025/7/1
BANK OF AMERICA CORP 6.25 425 421 50,895 | 2049/ 9 /29
BANK OF AMERICA CORP 6.5 125 129 15,610 | 2049/12/31
BARCLAYS BANK PLC 7.625 200 228 27,578 | 2022/11/21
BARCLAYS BANK PLC 7.75 200 216 26,071 | 2023/4/10
BEAZER HOMES USA 8.125 25 26 3,137 | 2016/6/15
BEAZER HOMES USA 5.75 75 72 8,778 | 2019/6/15
BLOCK COMMUNICATIONS INC 7.25 150 153 18,551 | 2020/2/1
BUFFALO THUNDER DEV REGS 11.0 11 8 1,034 | 2022/12/9
BUFFALO THUNDER DEV ZCPN — 5 0.07776 9| 2099/12/15
CABLEVISION SYSTEMS CORP 8. 625 175 190 23,015 | 2017/9/15
CAESARS OPERATING ESCROW - 75 63 7,646 | 2020/2/15
CALPINE CORP 5.375 75 72 8,732 | 2023/1/15
CALPINE CORP 5.5 400 382 46,092 | 2024/2/1
CARRIZO OIL & GAS INC 6.25 75 68 8,284 | 2023/4/15
CASTLE (AM) & CO 12.75 100 84 10,195 | 2016/12/15
CCO HLDGS LLC/CAP CORP 5.25 350 353 42,600 | 2022/ 9/30
CDW LLC/CDW FINANCE 6.0 125 131 15,817 | 2022/8/15
CENTURYLINK INC 5.625 75 74 9,010 | 2020/4/1
CENTURYLINK INC 5.8 75 71 8,585 | 2022/3/15
CENTURYLINK INC 7.6 225 194 23,483 | 2039/9/15
CHAPARRAL ENERGY INC 9.875 25 12 1,523 | 2020/10/ 1
CHESAPEAKE ENERGY CORP 6. 625 75 62 7,578 | 2020/8/15
CHESAPEAKE ENERGY CORP 6. 875 25 21 2,533 | 2020/11/15
CHESAPEAKE ENERGY CORP 5.375 150 115 13,890 | 2021/6/15
CHOCTAW RESORT DEVEL ENT 7.25 188 186 22,513 | 2019/11/15
CHS/COMMUNITY HEALTH 6. 875 125 132 16,044 | 2022/2/1
CHS/COMMUNITY HEALTH SYS 8.0 225 235 28,460 | 2019/11/15
CINEMARK USA INC 5.125 100 100 12,141 | 2022/12/15
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WAk E S | CIT GROUP INC 5.0 175 180 21,801 | 2017/5/15
(ADREEMEE | CIT GROUP INC 3.875 200 201 24,312 2019/2/19
CITIGROUP INC 5.35 300 282 34,037 | 2049/ 5 /29
CITIGROUP INC 5.95 75 74 9,023 | 2049/12/29
CLEAR CHANNEL WORLDWIDE 6.5 100 102 12,322 | 2022/11/15
CLOUD PEAK ENRGY RES/FIN 6.375 25 14 1,772 | 2024/ 3/15
CNO FINANCIAL GROUP INC 5.25 250 258 31,183 | 2025/5/30
COMMERCIAL METALS CO 4. 875 100 89 10,738 | 2023/5/15
CONCHO RESOURCES INC 6.5 125 128 15,497 | 2022/1/15
CONTL AIRLINES 2012-2 B 5.5 21 22 2,694 | 2020/10/29
CYRUSONE LP/CYRUSONE FIN 6. 375 200 206 24,855 | 2022/11/15
DISH DBS CORP 5.0 135 121 14,639 | 2023/3/15
DISH DBS CORP 5. 875 50 45 5,538 | 2024/11/15
DUPONT FABROS TECH LP 5. 625 75 75 9,117 | 2023/6/15
DYNEGY INC 5.875 325 317 38,332 | 2023/6/1
ENERGY TRANSFER EQUITY 5. 875 75 73 8,891 | 2024/1/15
EQUINIX INC 5. 375 200 203 24,554 | 2022/1/1
EXAMWORKS GROUP INC 5. 625 100 103 12,443 | 2023/4/15
EXCO RESOURCES INC 8.5 25 7 927 | 2022/4 /15
FERRELLGAS PARTNERS LP 8. 625 98 99 12,061 | 2020/6/15
FIRST DATA CORPORATION 8.75 94 100 12,107 | 2022/1/15
FRESENIUS MED CARE 1T 5. 625 150 162 19,655 | 2019/7 /31
FRESENIUS MED CARE 11 5.875 175 190 23,015 | 2022/1/31
FRESENIUS MED CARE US 5.75 175 191 23,121 | 2021/2/15
GENCORP INC 7.125 50 52 6,364 | 2021/3/15
GENON ESCROW CORP 9. 875 150 144 17,375 2020/10/15
GOLDMAN SACHS GROUP INC 5.7 25 25 3,054 | 2049/12/29
GOLDMAN SACHS GROUP INC 5.375 75 73 8,858 | 2049/12/31
GRAY TELEVISION INC 7.5 175 182 21,960 | 2020/10/ 1
HARLAND CLARKE HOLDINGS 9.75 75 77 9,377| 2018/8/1
HCA INC 3.75 50 50 6,131 | 2019/3/15
HCA INC 7.5 225 258 31,220 | 2022/2/15
HCA INC 5.0 250 256 30,919 | 2024/3/15
HCA INC 5. 375 100 102 12,397 | 2025/2/1
HEXTON US FIN/NOVA SCOTI 9.0 100 68 8,204 | 2020/11/15
HILAND PART LP/CORP 7.25 75 80 9,694 | 2020/10/ 1
HILCORP ENERGY I/HILCORP 7.625 125 128 15,451 | 2021/4/15
TAC/INTERACTIVECORP 4.75 75 69 8,416 | 2022/12/15
TAMGOLD CORP 6.75 200 146 17,646 | 2020/10/1
ICAHN ENTERPRISES/FIN 4.875 475 483 58,316 | 2019/3/15
IMS HEALTH INC 6.0 125 129 15,591 | 2020/11/1
INN OF THE MOUNTAIN GODS 9.25 484 454 54,866 | 2020/11/30
INTELSAT JACKSON HLDG 7.25 100 99 11,960 | 2019/4/1
INTELSAT JACKSON HLDG 7.5 150 147 17,737 2021/4/1
INTELSAT LUXEMBOURG SA 6.75 50 46 5,667 | 2018/6/1
INTL LEASE FINANCE CORP 5. 875 250 266 32,125 | 2019/4/1
INTL LEASE FINANCE CORP 8.25 125 148 17,966 | 2020/12/15
TPAYMENT INC 9.5 35 35 4,282 | 2019/12/15
ISLE OF CAPRI CASINOS 5. 875 250 261 31,597 | 2021/3/15
ISTAR FINANCIAL INC 4.0 100 98 11,854 | 2017/11/1
JBS USA LLC/JBS USA FINA 8.25 200 210 25,414 | 2020/2/1
JMC STEEL GROUP 8.25 175 130 15,784 | 2018/3/15
JPMORGAN CHASE & €O 6.75 200 211 25,481 | 2049/1 /29
JPMORGAN CHASE & CO 6.1 75 75 9,128 | 2049/10/29
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W@tk % | JPMORGAN CHASE & CO 6.0 125 124 15,063 | 2049/12/29
(BOREEMEE) | JPMORGAN CHASE & CO 6.125 50 50 6,070 | 2049/12/29
K HOVNANIAN ENTERPRISES 11.875 50 49 5,987 | 2015/10/15
KB HOME 4.75 150 148 17,883 | 2019/5/15
KENNEDY-WILSON INC 5. 875 100 98 11,915 2024/4/1
KINDRED HEALTHCARE INC 6. 375 300 310 37,510 | 2022/4 /15
LADDER CAP FIN LLC/CORP 7.375 125 128 15,497 | 2017/10/1
LAREDO PETROLEUM INC 6.25 125 118 14,252 | 2023/3/15
LEAR CORP 5.375 125 126 15,308 | 2024/3/15
LENNAR CORP 4.75 125 124 15,073 | 2022/11/15
LEVEL 3 FINANCING INC 5.375 75 76 9,185 | 2022/8/15
LEVEL 3 FINANCING INC 5. 625 75 76 9,241 | 2023/2/1
LIMITED BRANDS INC 7.0 100 115 13,966 | 2020/5/1
MANITOWOC COMPANY INC 5. 875 25 26 3,220 | 2022/10/15
MATTAMY GROUP CORP 6.5 100 97 11,764 | 2020/11/15
MEDIACOM LLC/CAPTL CORP 7.25 150 152 18,438 | 2022/2/15
MEG ENERGY CORP 6. 375 100 82 9,894 | 2023/1/30
MGM RESORTS INTL 10.0 25 27 3,257 | 2016/11/1
MGM RESORTS INTL 8.625 200 225 27,229 | 2019/2/1
MGM RESORTS INTL 6.75 100 107 12,976 | 2020/10/ 1
MGM RESORTS INTL 6. 625 125 134 16,223 | 2021/12/15
MIDWEST VANADIUM PTY LTD — 100 4 542 | 2018/2/15
MILLAR WESTERN FOREST 8.5 50 43 5,188 | 2021/4/1
MOOD MEDIA CORP 9.25 175 130 15,731 | 2020/10/15
MPL 2 ACQUISITION CANCO 9.875 125 131 15,874 | 2018/8/15
NATIONAL CINEMEDIA LLC 7.875 175 184 22,276 | 2021/7/15
NATIONSTAR MORT/CAP CORP 6.5 75 62 7,590 | 2022/6/1
NBTY INC 9.0 100 102 12,412 | 2018/10/ 1
NOVELIS INC 8.75 50 50 6,101 | 2020/12/15
NRG ENERGY INC 8.25 100 104 12,572 | 2020/9/1
NRG ENERGY INC 7.875 200 210 25,338 | 2021/5/15
NRG ENERGY INC 6.625 112 110 13,328 | 2023/3/15
NUMERICABLE GROUP SA 6.0 200 200 24,162 | 2022/5/15
OASIS PETROLEUM INC 6.5 225 192 23,211 2021/11/1
OPPENHEIMER HOLDINGS INC 8.75 77 79 9,639 | 2018/4/15
OWENS-ILLINOIS INC 7.8 125 139 16,779 | 2018/5/15
POST HOLDINGS INC 7.375 50 52 6,274 | 2022/2/15
QUEBECOR MEDIA INC 5.75 100 101 12,201 | 2023/1/15
QUICKSILVER RESOURCES IN — 50 2 331| 2019/8/15
RADIAN GROUP INC 5.25 175 175 21,168 | 2020/ 6/15
RADIO SYSTEMS CORP 8.375 100 105 12,729 | 2019/11/1
REGAL ENTERTAINMENT GRP 5.75 75 74 8,981 | 2023/6/15
REYNOLDS GROUP HOLDINGS 6. 875 100 105 12,669 | 2021/2/15
RITE AID CORP 6.75 100 106 12,820 | 2021/6/15
RITE AID CORP 7.7 50 59 7,149 | 2027/2/15
RR DONNELLEY & SONS €O 6.5 75 71 8,653 | 2023/11/15
RRI ENERGY 7.875 75 72 8,800 | 2017/6/15
RYLAND GROUP 5.375 75 76 9,230 | 2022/10/1
SABRA HEALTH/CAPTL CORP 5.5 75 78 9,434 | 2021/2/1
SANCHEZ ENERGY CORP 7.75 50 42 5,112 | 2021/6/15
SANDRIDGE ENERGY INC 7.5 75 21 2,624 | 2021/3/15
SANDRIDGE ENERGY INC 7.5 150 42 5,158 | 2023/2/15
SBA COMMUNICATIONS CORP 5. 625 190 199 24,014 | 2019/10/1
SERVICE CORP INTL 8.0 100 117 14,132 | 2021/11/15
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AL % | SERVICE CORP INTL 5.375 75 78 9,456 | 2024/5/15
(BDREEAEE) | SIDEWINDER DRILLING INC 9.75 100 58 7,088 | 2019/11/15
SINCLAIR TELEVISION GROU 6. 375 175 180 21,748 | 2021/11/1

SIRIUS XM RADIO INC 5.25 125 131 15,893 | 2022/8/15

SLM CORP 6.0 150 153 18,483 | 2017/1/25

SLM CORP 8.0 100 99 12,061 | 2020/3/25

SLM CORP 7.25 25 23 2,861 | 2022/1/25

SLM CORP 6.125 75 65 7,850 | 2024/ 3/25

SONIC AUTOMOTIVE INC 7.0 125 134 16,175 | 2022/7/15

SPECTRUM BRANDS INC 6. 375 50 53 6,425 | 2020/11/15

SPECTRUM BRANDS INC 6.625 50 53 6,500 | 2022/11/15

SPIRIT AEROSYSTEMS INC 6.75 100 104 12,608 | 2020/12/15

SPRINGLEAF FINANCE CORP 6.9 100 106 12,835 | 2017/12/15

SPRINT CAPITAL CORP 8.75 275 267 32,331 | 2032/3/15

SPRINT CORP 7.25 150 148 17,963 | 2021/9/15

SPRINT NEXTEL CORP 9.0 250 280 33,822 | 2018/11/15

SUBURBAN PROPANE PARTNRS 5.5 150 144 17,375 | 2024/6/1

SUMMIT MID HLDS LLC / FI 5.5 200 179 21,598 | 2022/8/15

T-MOBILE USA INC 6. 731 150 158 19,094 | 2022/4 /28

T-MOBILE USA INC 6.0 275 281 34,011 | 2023/3/1

T-MOBILE USA INC 6.375 50 51 6,183 | 2025/3/1

TENET HEALTHCARE CORP 4.5 315 318 38,435 | 2021/4/1

TESORO CORP 5.125 50 49 5,987 | 2024/4/1

TOLL BROS FINANCE CORP 6.75 50 56 6,772 | 2019/11/1

UNIT CORP 6. 625 75 65 7,918 | 2021/5/15

UNITED RENTALS NORTH AM 7.375 100 107 12,928 | 2020/5/15

UNIVERSAL HOSPITAL SERVI 7.625 50 48 5,821 | 2020/8/15

US AIRWAYS 2012-2B PTT 6.75 22 23 2,870 | 2021/6/3

US AIRWAYS 2012-2C PTT 5.45 25 25 3,054 | 2018/6/3

US STEEL CORP 6. 875 50 45 5,429 | 2021/4/1

VIASAT INC 6. 875 125 131 15,907 | 2020/6 /15

WELLCARE HEALTH PLANS IN 5.75 300 316 38,143 | 2020/11/15

WELLS FARGO & COMPANY 5.9 75 76 9,214 | 2049/12/29

WELLS FARGO & COMPANY 5. 875 50 51 6,244 | 2049/12/29

WINDSTREAM CORP 7.75 50 45 5,467 | 2020/10/15

WINDSTREAM CORP 7.75 50 42 5,082 | 2021/10/1

WINDSTREAM CORP 7.5 25 20 2,450 | 2023/4/1

WINDSTREAM CORP 6. 375 250 192 23,227 | 2023/8/1

WMG HOLDINGS CORP 13.75 125 134 16,213 | 2019/10/1

WYNN LAS VEGAS LLC/CORP 5.375 100 96 11,688 | 2022/3/15
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A HE 21ST CENTURY TRM B 6.5 212 202 24,422 2022/ 4 /14
99 CENTS ONLY B2 TL #1 4.5 56 49 5,913 2019/1 /13
99 CENTS ONLY B2 TL #2 4.5 43 37 4,537 2019/ 1 /13
ABC SUPPLY TL B #1 3.5 82 81 9, 842 2020/4/5
ABC SUPPLY TL B #4 3.5 16 15 1,920 2020/4/5
ABC SUPPLY TL B #9 3.5 0.25 0.248 30 2020/4/5
ACCUDYNE (SILVER II) TL 4.0 114 105 12, 759 2019/12/13
ACOSTA TRANCHE B-1 TRM 4.25 24 24 2,975 2021/9/26
ADS WASTE HLDIGS TLB-2#1 3.75 189 188 22,753 2019/10/ 9
ADVANTAGE SALE 1ST TL #2 4.25 0. 806 0.797 96 2021/ 7 /23
ADVANTAGE SALE 1ST TL #3 4.25 0. 427 0.422 51 2021/ 7 /23
ADVANTAGE SALE 1ST TL #4 4.25 0.125 0.123 14 2021/ 7 /23
ADVANTAGE SALE INTL I1LTL 4.25 48 47 5, 762 2021/ 7 /23
AFFINION B #1 6.75 126 118 14, 333 2018/ 4 /30
AFFINION B #6 6. 75 0. 320 0.301 36 2018/ 4 /30
AFFINION GROUP TRM 2L 8.5 193 174 21,029 2018/10/31
ALLNEX AND CY 1ST B1#1 4.5 122 122 14, 752 2019/ 9/12
ALLNEX AND CY 1ST B2#1 4.5 63 63 7,654 2019/ 9/12
AMERICAN ROCK SALT TRM 4.75 241 239 28,922 2021/5/20
ANCESTRY INITIAL TL 0.0 250 248 30, 039 2022/ 8 /17
ARDAGH GROUP NEW TRM 4.0 24 24 2,970 2019/12/17
ARIZONA CHE INITIA 1L #1 4.5 22 22 2,715 2021/6/9
ARIZONA CHEMICAL 2L TL 7.5 25 24 2,981 2022/6/9
ASURION 1L IRL B-1 5.0 115 114 13, 857 2019/5/24
ASURION (LONESTAR) B4 IRL 5.0 75 74 8,938 2022/8/4
AVAYA INC. TERM B-7 LOAN 6. 25 261 212 25,582 2020/ 4 /30
AVAYA TRM B-6 6.5 119 106 12,817 2018/ 3 /30
AXALTA CO(DUPONT) TRM 01 3.75 70 70 8, 452 2020/2/1
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SfTfEHE | BERRY PLASTICS TRM E#1 3.75 108 107 12,990 | 2021/1/6
BMCSOFT INITIAL US TRM 5.0 190 176 21,349 | 2020/ 9/10
BMCSOFT INT FOREIGNUS TL 5.0 73 68 8,284 | 2020/9/10
BRAND ENERGY B #1 4.75 24 22 2,666 | 2020/11/22
BRAND ENERGY B #9 4.75 0.125 0.112 13| 2020/11/22
BRICKMAN INITIAL TRM #1 4.0 247 244 29,472 | 2020/12/18
BWAY CORP INITIAL TRM#1 5.5 47 47 5,703 | 2020/8/8
BWAY CORP INITIAL TRM#3 5.5 2 2 246 | 2020/8/8
BWAY CORP INITTAL TRM#7 5.5 0.125 0. 124 15| 2020/8/8
CALPINE CORP TRM #1 4.0 49 49 5,948 | 2020/10/22
CAPITAL AUTOMOTIVE TRM B 4.0 164 164 19,815 | 2019/3/19
CENGAGE LEARNING ORIG TL 7.0 24 24 2,896 | 2020/3/6
CERAMTEC Initial$ B-1 TL 4.25 33 33 4,045 | 2020/ 8/30
CERAMTEC Initial$ B-2 TL 4.25 3 3 415 | 2020/ 8 /30
CERAMTEC Initial$ B-3 TL 4,25 10 10 1,224 | 2020/ 8/30
CHUCK E CHEESE 1L TRM B 4.0 172 168 20,304 | 2021/2/14
CITGO PETROLEUM TL B 4.5 24 24 2,980 | 2021/7/23
CITYCENTER NEW TRM B 4.25 110 110 13,282 | 2020/10/9
CONSOLDATED CNTANR TRM#1 .0 171 161 19,543 | 2019/7/3
CONSOLDATED CNTANR TRM#2 5.0 71 67 8,142 | 2019/7/3
DAVIDS BRIDAL INTTAL #1 5.25 119 108 13,113 | 2019/10/11
DAYCO PRODUCTS LLC TRM 5.25 197 197 23,799 | 2019/12/12
DPX HOLDINGS INCREM DOLL 4.25 98 97 11,818 | 2021/3/11
DTZ 2015 1 TL#1 4,25 104 103 12,437 | 2021/11/4
DTZ 2015 1 TL#2 4.25 1 1 213 | 2021/11/4
DIZ 2015 1 TL#5 4.25 0. 182 0. 180 21| 2021/11/4
DTZ 2015 1 TL#6 4,25 0. 004 0. 004 0.534 | 2021/11/4
DTZ 2015 1 TLH#7T 4.25 43 43 5,211 | 2021/11/4
DTZ INITIAL TL 2L #1 9.25 45 45 5,516 | 2022/11/4
DTZ INITIAL TL 2L #2 9.25 4 4 561 | 2022/11/4
EASTVMAN KODAK 1L TRM 7.25 245 237 28,600 | 2019/8/1
ECO SERVICES INITIAL TL 4.75 124 123 14,932 | 2021/10/10
ENVISION HEALTH TRM#7 4.0 16 16 2,009 | 2018/5/25
ENVISION HEALTHCARE TRM# 4.0 204 204 24,635 | 2018/ 5/25
ENVISION HEALTHCARE TRM# 4.0 100 100 12,071 | 2018/5/25
EPICOR SOFTWARE TRM B 4.75 125 124 15,022 | 2022/5/12
EQUINOX HLDNG 1ST B #1 5.0 244 244 29,513 | 2020/1/31
EZE CASTLE 1L TRM #1 4.0 47 47 5,758 | 2020/4/6
FEDERAL MOGUL TRM C#1 4.75 120 117 14,182 | 2021/4/3
FEDERAL MOGUL TRM C#3 4.75 1 1 144 2021/4/3
FIRST DATA 2018DOLLAR TL 7004 200 199 24,026 | 2018/3/24
FIRST DATA CO NEW2022 TL 0.0 250 249 30,074 | 2022/6 /23
FREESCALE #B-4 TL#1 4.25 97 97 11,760 | 2020/ 2 /28
FREESCALE B—4 #14 4.25 0. 248 0. 248 29 | 2020/2/28
GYMBOREE TRM (NEW) #1 5.0 246 168 20,359 | 2018/2/23
HD SUPPLY TERM LOAN 3.75 25 24 3,002 | 2021/8/13
HEALOGICS INITIAL#1 5.25 124 123 14,931 | 2021/6/30
TASTS HEALTHCARE TRM B-2 4.5 199 199 24,075 | 2018/5/3
INFORMATICA DOLLAR TRM 4.5 25 24 3,000 | 2022/6/30
IPAYMENT INC TRM #1 6.75 104 102 12,401 | 2017/5/6
TPAYMENT INC TRM #2 6.75 0.76 0. 744 89| 2017/5/6
J CREW INITIAL LOAN 0.0 25 19 2,362 | 2021/3/5
JC PENNEY CORPORATION TL 5.0 74 74 8,985 | 2019/6/13
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SfHEHRE | JMC STEEL TRM 4.75 124 123 14,919 | 2017/4/1
KAR HOLDINGS ~ NEW B-2 #1 3.5 320 319 38,575 | 2021/3/7
KINDRED HEALTHCARENEW TL 4.25 124 123 14,956 | 2021/4/9
LANDRYS NEW TL B #1 4.0 148 148 17,961 | 2018/4 /24
LIBERTY CABLEVISN BIL TL 4.5 125 120 14,535 | 2021/12/11
LTF MERG CLOSING DATE TL 4.25 25 24 2,995 | 2022/6/10
MANORCARE TL 5.0 239 227 27,402 | 2018/4/6
MCGRAW TERM B LOAN #2 4.75 94 94 11,377 | 2019/ 3 /22
MICHAELS STORES 2014 #2 4.0 1 1 163 | 2020/1 /28
MILACRON TERM LOANS 4.5 16 16 1,989 | 2020/9/28
MOTORSPORTS AFTERMRK TRM 5.0 173 150 18,186 | 2021/5/23
MULTIPLAN INITIAL TRM 3.75 61 60 7,284 | 2021/3/31
MURRAY ENERGY CORP B1 TL 7.0 125 113 13,687 | 2017/4 /14
NEIMAN MARCUS GROUP #1 4.25 73 72 8,761 | 2020/10/25
NEIMAN MARCUS GROUP #9 4,25 0. 187 0. 184 22| 2020/10/25
NINE WEST LOANS 4.75 123 98 11,845 | 2019/10/8
NPC INTERNATIONAL TRM #1 4.0 29 28 3,486 | 2018/12/28
NPC INTERNATIONAL TRM #2 4.0 18 17 2,149 | 2018/12/28
NPC INTERNATIONAL TRM #6 4.0 1 1 128 | 2018/12/28
NUMERICAB DDENOMI B1 #1 4.5 26 26 3,209 | 2020/5/21
NUMERICAB DDENOMI Bl #4 4.5 0. 067 0. 066 8| 2020/5/21
NUMERICAB DDENOMI B2 #1 4.5 23 23 2,776 | 2020/ 5 /21
NUMERICAB DDENOMI B2 #4 4.5 0. 057 0. 057 6| 2020/5/21
OCEAN RIG TERM LOANS 5.5 122 93 11,234 2021/7/18
ONE CALL CARE 1L TRM B 5.0 147 144 17,456 | 2020/11/21
ORION ENGNRD INIT DOL TL 5.0 49 49 5,987 | 2021/7/25
OXEA SARL TRM B-2 #1 4.25 49 47 5,754 | 2019/12/6
PAR PHARMA TERM B-3 LOAN 4.25 24 24 2,997 | 2019/9/28
PARTY CITY TL #1 4.25 3 3 450 | 2020/ 8/6
PARTY CITY TL #2 4.25 2 2 337 | 2020/8/6
PARTY CITY TL #3 4.25 68 68 8,216 | 2020/8/6
PARTY CITY TL #4 4.25 7 7 900 | 2020/8/6
PARTY CITY TL #5 4.25 6 6 787 | 2020/8/6
PARTY CITY TL #6 4.25 161 161 19,472 | 2020/8/6
PHARMACEUTICAL INITIL TL 4.25 50 49 6,011 | 2022/8/18
POLYMER GROUP INITIAL #1 5.25 49 49 5,990 | 2019/12/19
PRISO ACQUISI INITIAL TL 4.5 75 74 9,004 | 2022/5/1
REGIONALCARE HOSPITL B2 5.25 74 73 8,850 | 2019/4 /23
REMY TRM B 4.25 291 291 35,182 | 2020/ 2 /28
RUE21 TERM B LOAN 5. 625 173 157 19,043 | 2020/10/10
SABRE IRL 4.0 24 24 2,961 | 2019/2/19
SAMSON INV NEW TRANCHE 1 5.0 200 32 3,961 | 2018/9/25
SERTA SIMMONS TL#2 4.25 79 79 9,539 | 2019/10/1
SERTA SIMMONS TL#3 4.25 64 64 7,830 | 2019/10/1
SERTA SIMMONS TL#4 4.25 33 33 4,004 | 2019/10/1
SERVICEMASTER INITIAL TL 4.25 124 124 14,988 | 2021/6/16
SIGNO INDUST INI TL B #1 3.75 13 13 1,593 | 2021/4/8
SOUTHCROSS HOLDING 1L TL 6.0 173 128 15,469 | 2021/7/29
SPENCER SPIRI INITL #2TL 5.25 197 194 23,489 | 2021/7/16
SPENCER SPIRI INITL #6TL 6.5 0. 495 0. 489 59 | 2021/7/16
SPIN HOLDCO 1L #1 4.25 49 48 5,882 | 2019/11/8
SPIN HOLDCO 1L #10 4.25 0. 279 0. 276 33| 2019/11/8
SPIN HOLDCO 1L #5 4.25 61 60 7,347 | 2019/11/8
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SfHEHME | SPORTS AUTHORITY TRM B 7.5 60 51 6,243 | 2017/11/16
SUN PRODUCT TRANCHE B #1 5.5 245 236 28,493 | 2020/3/6
SURGERY PARTN INITIAL TL 5.25 124 124 15,007 | 2020/ 7 /24
SYNCREON GROUP B TRM 5.25 197 160 19,332 | 2020/10/21
TEKNI-PLEX B-1 #2 TRM 4.5 0. 187 0. 186 22| 2022/4/15
TEKNI-PLEX B-1 TRM 4.5 74 74 8,997 | 2022/4/15
TERVITA TERM LOAN 6.25 40 33 4,009 | 2018/5/15
TOWER ATMTVE 1ST TLO1 4.0 46 45 5,525 | 2020/4 /23
TPF I1 POWER LLC TRM 5.5 123 123 14,939 | 2021/9/24
TPF 11 POWER LLC TRM #2 5.5 0.022 0. 022 2| 2021/9/24
TRANSDIGM TRANCHE E TL 3.5 96 95 11,541 | 2022/5/14
TWCC HOLDING CORP TL Bl 5.75 112 111 13,421 2020/2/11
US FOODSERVICE TERM LOAN 4.5 121 121 14,697 | 2019/3/31
VISANT INITIAL TERM LOAN 7.0 23 22 2,691 | 2021/8/14
W&T OFFSHORE LOAN 9.0 25 22 2,654 | 2020/5/5
WILSONART INITIAL NEW 4.0 243 241 29,190 | 2019/10/31
XO COMMUNICATIONS LLC TL 4.25 123 122 14,819 | 2021/3/17
ACTIVISION BLIZZARD TRM 3.25 112 112 13,529 | 2020/10/12
ALLIANT TECHSYSTEMS B TL 3.5 19 19 2,372 2020/10/22
ASCENA RETA TRANCHE B TL 0.0 250 244 29,467 | 2022/7/14
CATALENT PRMA DOLLAR TRM 4.25 148 148 17,922 | 2021/5/20
CHARTER TERM I LOAN 3.5 250 250 30,167 | 2023/1/30
CHEMTURA CORP TRM B#2 3.5 9 9 1,185 | 2016/8/29
COMMUNTCATION SALE TL #1 5.0 175 168 20,376 | 2022/10/24
ENTEGRIS INC B TRM 3.5 18 18 2,178 | 2021/3/25
HERTZ CORPORATION B-2 #1 3.0 199 196 23,765 | 2018/3/11
HILTON INITIAL TRMi#1 3.5 44 44 5,413 | 2020/10/26
HILTON INITIAL TRM#2 3.5 31 31 3,807 | 2020/10/26
HILTON INITIAL TRM#6 3.5 6 6 773 | 2020/10/26
HILTON INITIAL TRM#9 3.5 2 2 297 | 2020/10/26
HOUSTON FUEL TRANCH B TL 4.25 124 119 14,370 | 2021/7/31
INEOS 2022 DOLLAR TRM 4.25 249 247 29,886 | 2022/3/31
INEOS DOLLAR TRM #1 3.75 137 136 16,416 | 2020/12/15
INTERNATIONAL LEASE TRM 3.5 75 74 9,047 | 2021/2/27
JARDEN CORP B1#1 TRM 2.948 125 125 15,088 | 2020/ 9 /30
JARDEN CORP B2 TRM 2.948 250 250 30,174 | 2022/ 7 /30
LIVE NATION TRM B-1 3.5 166 166 20,047 | 2020/ 8/16
MALLINCKRODT B1 IRL#1 3.5 124 123 14,926 | 2021/3/19
MEG ENERGY NEW TERM LOAN 0.0 25 23 2,845 | 2020/ 3/31
METHANOL HLDNS initil TL 4.25 250 245 29,561 | 2022/6/19
MPG HOLDCO I INITIAL TL 3.75 81 80 9,764 | 2021/10/20
MPG HOLDCO T INITIAL TL4 3.75 84 84 10,226 | 2021/10/20
MPG HOLDCO I INITIAL TL5 3.75 36 36 4,363 | 2021/10/20
MURRAY ENERGY CORP B2 TL 7.5 125 98 11,824 | 2020/4/16
NCL CORP LTD TERM B LOAN 4.0 124 124 15,000 | 2021/10/22
NUMERCBL USD TLB-5 TRM 4.0 250 248 30,006 | 2022/ 7 /27
OXBOW CARBON 1L #B TRM 4.25 68 67 8,097 | 2019/7/19
OXBOW CARBON 2LinitialTL 8.0 75 68 8,280 | 2020/1/17
PETSMART TERM LOANS B1 4.25 49 49 6,016 | 2022/3/10
POST HOLDINGS A IRL NEW 3.75 11 11 1,425 | 2021/6/2
REGAL CINEMAS #1 3.75 124 124 15,069 | 2022/4/1
REGAL CINEMAS #2 3.75 85 85 10,341 | 2022/4/1
REGAL CINEMAS #3 3.75 25 25 3,125 | 2022/4/1
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P/ HAT A NERGE | BERELE ERFEA A
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SfHEME | SCHAEFFLER AG TL B 4.25 221 221 26,773 | 2020/ 5 /20
SUNGARD AVAILABILTY B TL 6.0 133 118 14,301 | 2019/3/29
TEXAS COMP ELEC DIP #2 3.75 14 14 1,733 | 2016/5/13
TI GROUP AUTOMOT US TRM 4.5 125 124 15,013 | 2022/6 /26
TOWNSQUARE ME INITIAL TL 4.25 49 49 6,004 | 2022/ 3/17
TRANSDIGM INC D TRM 3.75 173 171 20,711 | 2021/5/21
TRIBUNE INITIAL TRM B 3.75 92 91 11,087 | 2020/11/21
VALEANT F1 TR B #1 TL 4.0 49 49 6,020 | 2022/3/13
FMG RESOURCES AUG2006 TL 0.0 100 82 9,928 | 2019/6 /30
PARAGON OFFSHORE TL 3.75 248 118 14,270 | 2021/7/11
SEMINOLE GAM INITIAL #1 3.0 63 63 7,606 | 2020/ 4 /11
SENSATA TECH NEW TL 3.0 124 123 14,929 | 2021/10/14
ADVANTAGE SALES 2L TL 7.5 50 48 5,833 | 2022/7/11
ASURTON LONESTAR TL 2L#2 8.5 5 5 618 | 2021/3/3
ASURION LONESTAR TRM 2L 8.5 169 166 20,074 | 2021/3/3
CITGO PETROLEUM TL 9.5 248 249 30,051 | 2018/5/9
CLEAR CHANNEL D TL 6.948 125 110 13,329 | 2019/1/30
COMMERCAL BRG LNE TL B#1 7.5 48 48 5,867 | 2019/8/25
COMMERCIAL BRGE LNE TL C 10.75 200 202 24,433 | 2020/3/8
EZE CASTLESOFT 2L NEW TL 7.25 73 72 8,694 | 2021/3/15
FORMULA ONE 2ND LIEN 7.75 25 24 2,936 | 2022/7/29
LIBERTY CABLEVISIN 2L TL 7.75 125 122 14,818 | 2023/6/11
MICHAELS STORES 2014 #1 4.0 97 97 11,796 | 2020/1 /28
ORCHARD ACQUISITION TLO1 7.0 117 106 12,875 | 2019/2/8
OXEA SARL 2ND LIEN TRM 8.25 50 46 5,633 | 2020/6/6
PERFORMANCE InitialTL #1 6.25 32 32 3,902 | 2019/11/14
PERFORMANCE InitialTL #2 6.25 16 16 2,011 | 2019/11/14
SHEARER’ S FOOD 2L TL 7.75 25 24 2,956 | 2022/6/19
TEXAS COMP ELEC HOLD TL 3.75 13 13 1,673 | 2016/5/13
TEXAS COMP EXTENDED #1 4.6833 215 92 11,180 | 2017/10/10
YELL GROUP FAC. A2 #1 5. 2808 59 111 13,491 | 2019/3/3
YELL GROUP FAC. B2 #1 1.0 173 0 0| 2024/3/3
HAWKER BCHCRFT TRM LC #1 0. 05675 0. 643 0.173 20| 2016/2/15
HAWKER BCHCRFT TRM LC #2 0.0 0.013 0. 003 0.443 | 2016/2/15
HAWKER BCHCRET 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
HAWKER BCHCRFT TRM LC #5 0.0 0. 106 0. 028 3| 2016/2/15
ENERGY FUTURE DIP TL 4.25 50 50 6,033 | 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 2,921 2021/4/8

/N it 2,319, 828

2—n Fa—n Fa—n

| 7 AU [4%FHffMe [ YELL SPAIN EUR #1 L5 1 9 1,242 2019/3/3

N =t 1,242

o it 2,321,070

HIBEHRE SR, ISR ORI & 73 [ O3 % B 5 72 FAHGMMEIC X 0 FERE L7z b 0T,
* REHOWALARTGIIEI D 5T, 72720, BB HALA O % & 13/ NI TRE#L,
FRFHRR CZIFELRET LCWRWHHEMA =B LEL T, 7 =Ry L— FBREL THEY £XA,
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O EEMEDER (20154 9 B 15 A7)
- _ 95K

B FF i #H t E3
M %
= 35,518 0.6
INFEAE 3,221, 304 55. 4
B 2,321, 070 39.9
a—/)L - m—% 2O, 236, 442 4.1
PEEAE FE M PERR R 5,814, 334 100.0

* BEHO HALARTIIE D #5C,

*EBOSHIRICIS T HAMEEETHIEPE (5,491,503 T-H) DOEEFEMPERE (5,814,334 TH) 123 5 EHEIF94.4% TH,

*AMVERTEMEL, HISHIR DM A 73 EH O 3% (5 78 BEAG OMEIC L MERE L7 b0 T, 1K KFL=120.66[, 1=2—n=
136.39M,
O¥E. . TARUEEMEEDIKR
- F93HIAR AR ERES
- 20154 5 A 15 H BI/E 20154F 7 A 15 H BI{E 201549 A 15 H BI/E
M & M

(A &E 12,001, 202, 955 11,716, 562, 832 11, 242, 983, 693
R VRN =T 166, 366, 166 164, 756, 286 81, 858, 281

R GA4E) 29, 555, 523 31, 982, 762 35, 518, 092
HRE T HOMERE SR GHAMAER) 3, 520, 395 - —
DA GEAMAED 3,193, 825, 601 3,232,092, 171 3, 221, 304, 637
BeHEHE 2,581, 143, 669 2,474, 534, 693 2,321, 070, 821
AR 5, 950, 262, 141 5, 740, 499, 642 5, 498, 750, 077
ERIEINSN 63, 314, 570 68, 398, 699 74, 639, 124
ATAZE 6,003,218 3,217, 962 7,675, 622

Z ORI 7,211, 672 1, 080, 617 2,167, 039

B) &f& 6, 024, 390, 346 5, 855, 187, 451 5,611,164, 634
Rhs 5,970, 494, 335 5,809, 083, 518 5, 549, 849, 759
ARILILES 5y i 30, 681, 753 30, 482, 512 29,921, 215
ARG 7,691, 507 71, 461 16, 064, 004
ARG FEHH 15, 501, 390 15, 528, 564 15, 308, 562

T DAL H 21, 361 21, 396 21, 094

(C) fMEEHEE(A—B) 5,976, 812, 609 5, 861, 375, 381 5,631, 819, 059
JEA 6, 136, 350, 671 6, 096, 502, 444 5,984, 243, 161

IR R 2 A 159,538, 062 A 235,127,063 A 352,424,102

(D) 2EHELROHK
1FOHf- Y EEMEE(C./D)

6,136, 350,671
9, 740M

6,096, 502, 4440
9,614M

5,984,243, 1610
9,411H

() 593 e AEE6,216 55 5 1. 5593~ 595 B MNER E ST ARE29 5 7 1, 5593~ 595 th —ER AR JeAEH261 5 5 . SEOs ARG N4k

M7= 0 R ERRS, 411,

(&) BEEEFEUEOEA ORI R D D HER OB T —M A2 Tt T 5 AT 58 M, S e%H13,227,8571,




J LS Ry RéO—> - 7 VR
O#EZEDIKR
934 945 954
H H 201543 A17H ~ 20154E 5 A 16 H ~ 20154E 7 A 16 H ~
20154 5 A15H 20154F 7 A15H 20154E 9 A15H
M A A

[ FEEIE:S 57,109, 591 58,502, 476 54,657, 077
2 AL Y < 15,701 — 1,328, 779

3 BRI L 55, 574, 930 57,086, 571 51,616, 669

Z DI 2 1,518, 960 1,415,905 1,711, 629

(B) HffiFE#5EE B 24,776, 978 A 86,884,619 A 129,507, 463
TEHE AR 157, 681, 960 265, 273, 531 233, 579, 729
TEEH A 132,904, 982 A 352,158, 150 A 363,087,192

C) {ETHANE A 16,407,976 A 17,894,208 A 17,086, 267
D) ZHHEHE(A+B+C) 65, 478, 593 A 46,276, 351 A 91,936,653
(E) miffigERS 262, 740, 555 295, 387, 721 214, 433, 430
F) EmETEERE A 457,075, 457 A 453,755,921 A 444,999, 664
(REEEET) (1,013,969, 671) (1,008, 998, 408) ( 993, 672, 550)

(FEE ARSI LEH) (A1, 471, 045, 128) (A1, 462, 754, 329) (A1, 438,672, 214)

@) s (D+E+F) A 128,856, 309 A 204,644, 551 A 322,502, 887
H) WmEskEe A 30,681,753 A 30,482,512 A 29,921,215
RERBERES (G+H) A 159,538, 062 A 235,127,063 A 352,424,102
BAMEFEAERR A A 457,075, 457 A 453,755,921 A 444,999, 664
(REEEET) (1,013,969, 671) (1,008, 998, 408) ( 993, 672, 550)

FeH R AR 2 %) (A1, 471, 045, 128) (A1, 462, 754, 329) (A1, 438,672, 214)

Sy B YEGR RS 4 1, 366, 040, 885 1, 365, 816, 439 1, 345, 440, 674
AR AR A A1, 068, 503, 490 A1, 147,187,581 Al, 252, 865, 112

*EFORB O T B) BEFEHFTERRBIIFWROMAERIC LD bDEERET,

FAHAE ORI O T T (C) FEFEIREMSF (I ME FEMM T D BB FH L EZ Z D TR LTV ET,
FEEORIOT T (F)BIMERZREE L H 2013, BREOBMBEDEE, BINRIEZ LIl LAz 2 LW ZE2H Sy 2 VW ET,

(15) /Bl FEEEE (201545 3 A17H~20154F 9 15H) ZLAT DY) TY,

#5933 #5943 %5958
k! A 20154E 3 H17H ~ 2015455 A 16 H ~ 2015457 A16H ~
20154E 5 A15H 20154E 7 A15H 201549 A15H
a. B RIS (RRAEERRTS) 45, 666, 6691 40, 608, 2681 37,570, 810
b.  AAHFEATE B A (RREATER, - MRl ) oM oM oM

[EFERVRICE 8 2 Ik A 4

1,013,969, 671H

1, 008, 998, 408H

993, 672, 550H

o |0

& FERVEKICTE 8 2 Sy B ME( RN 2

1, 351, 055, 969

1, 355, 690, 683

1,337,791, 079H

Sy BULAS (a+b+c+d)

e. 2,410, 692, 3094 2, 405, 297, 3594 2, 369, 034, 4391
£ BRSNS (1 T %472 0) 3,928 3,945 3, 958
g rfidd: 30, 681, 753 30, 482, 5124 29,921, 2151
h fidd (17 1n%720) 50M 50 50
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