MNARE/INA - A=)V - TF7UR

(F 1EFREERY)

ERHRSE (ZFhR)

Fo6H CRERA2019%46 A12H)
ER R HAR (2018456 A138~20194 6 B12H)

ZREDHGESEN

FRISHAOCBEEBY . BMALELEFET,
LM REBOERKRREFICDODWNTCHMEB L EITET,
SHEE L BOBBUTEBYET &5, SAVELEFET,

QLT 7Y ROMEMEAIEIRDEBY TTH,

E & #H H

B M D 8

BINRE B ES

2013511 16 UARE, BERE LES,

B A A &

FRENIC, BKEQOA VALTA VOBREEAMEORRERND L EEHNE LTHEBNGERETSI L EERELET,
BHEY#HEA—TY IF—T7 U R (UT IXF—T7U ] EVWWET,) F“*H;,E#«O)?‘ﬁéﬁlfc FELTHKERLETD
ERIEY BEE N1 - A—L K- RUR) CREWNBGEREETVET, N1 - A—LE - Ry RAOEECHEoTIK. BENED
BELEILYSY MO EFTSZEICKY ERAVAIOI Y bO—LETVET, R—b 7 VAT EKIDBBREIZEY ) RTDIE
HERDZLEEARELET,

FERANEETEEICOVTE, AL LTABANYDETVER A,

TLBRERE

FRRE N -
A—LR-TFPUR |IRF—T7U FOZHAFEFERENRELEY, 48, BFCEERETIHANHOYET.

(FE1EREER)
TH—T 7R KERLETOSHEYEZZERE (N1 - A—ILK-KRUR) 2FEHRELRELET,
’ BH. KERLETUNADONS - A —LR - RYRBRETIHRIHYET,

ETREEFR

FAEKENA -
A—=ILR-TF7UR |NEBRTCEE~NODERAREEAICEFHIRERTEE A,

(F1ERER)

NEBRTEE~NOREINSICEHBERTEE A,
RY—TF UK HANDEREL, BELEFOS HRFEOUEEEIT D2 E0FLEGERUELHBRLEZLOFIIRY ., KR
~DBRERNQFEEMEOMEERBENINNIAANL LET,

o B A&

BREFIC, RAIE LCREBEZERBOBUAEZEOLFTF - RAFNELTEREN L, FIF - BAZFNEZOKER CEEMEEKE
ZrHELCHELEST, BRHEOERICOVTIE, HICHBEHRTS, TABP LA —_DERETVEY.

BH7tEybIRIA B

RRBPRXEFFI-12-1

HR— 1Pl 0120—753104
(IR EXEHOFRION~FROR

E R—LR—J  http://www.nomura-am.co.jp/




BRHKENS - AL K- I7 VK (FIEREE
Of:f 5 HiDERRER

: ; e " nm e e o

weooHoW %#kidafﬂ . %ﬁﬁ %ﬁAw§%%miggzt
GOEE Y g el % = W % x| - e #

g o % % % % @om

211 (201546 H12H) 12,710 0 18.0 131. 83 21.7 95.7 — 1,473
31201646 H13H) 10, 547 0 A17.0 114. 69 A13.0 91.2 — 1,028
48201786 A12R) 12, 394 0 17.5 134. 13 16.9 91.7 — 965
51 (201846 H12H) 12,772 0 3.0 137. 99 2.9 95.2 — 1,025
61 (201946 H12H) 12, 664 0 A 0.8 144. 24 4.5 93.1 — 914

*UT 7 NEe =7 7 U FEMAANETO T, MEFMEALSE), MEREMILR) (TRELEETRL TR £7,
KAESRI IR ITE N THER — 58 0 TR,

* 251548 (=ICE BofAML US High Yield, Cash Pay, Constrained Index (F#2%~<—2)) %, ICE BofAML US High Yield, Cash Pay, Constrained
Index (US$ ~—2R) &b Lo, S MBEICHIE Lizb D TY, i, BHICHTZ o TE, EEMEE~OKMESE LT, XA
AOEHMEHEAYHOK RLAEEL— b GIEEEETCEMASME) CHBREL TBY 7,

* BERRBUTRERZ100E LTHEELLLTWET,

() 7 N—23—2 (s L O%FFHA]) ICE Data Indices, LLC

OLHhDEAEMEE & TR FDH

frﬁ A . E- %t fili | = & B % | 1% %
B % = We vk = |[MOAN M |k B o %
€./ ! % % % %
201846 H12H 12,772 — 137.99 — 95.2 —
6 AKX 12,735 A0.3 137.72 A0. 2 94.3 —
:ES 12,873 0.8 139. 83 1.3 94. 8 —
8 AKX 12,935 1.3 141. 09 2.2 95.0 —
9 AR 13,294 4.1 144. 97 5.1 95.8 —
10A K 12, 969 1.5 141.94 2.9 94.9 —
NEES 12, 796 0.2 141. 30 2.4 93.9 —
12H % 12,117 A5. 1 134. 50 A2.5 93.7 —
20194F 1 AR 12, 400 AN2.9 138.22 0.2 94.2 —
2 AR 12, 763 AO. 1 143. 55 4.0 94. 8 —
3 AR 12, 809 0.3 144. 86 5.0 95.3 —
4 AR 13,087 2.5 148. 11 7.3 96.5 —
5H K 12,671 AO0.8 143. 79 4.2 93.6 —

€./ )
20194E 6 H12H 12, 664 A0. 8 144. 24 4.5 93. 1 —

kM RIEE T,
*UT 7 NEe =7 7 U FEMAANETOT, MEFMEALLSE), MEREMILR) (TREEETRL TR £7,
KAESRI LR ITE N THER — 58 0 TR,



FHRENA - A —ILF - T7o R (FIERER)

EREA
OMih D& EMEEF DR

(M) (B8%5M)
14,500 1,500
14000 F—— - - - -~ —-—- - - -~ - " - - T oo --—— - 1,400
13,500 . ] 1,300
13,000 ' 1,200
12,500 1,100
12,000 1,000
11,500 900
11,000 ! ! ! ! ! 800

2018/6/12 2018/8 2018/10 2018/12 2019/2 2019/4 2019/6/12

— EHMER (K% — DEEEHREEEME (F8) e SEEY (F4#) MEERER (53 ‘

B 812,721
Hl 2K 112,604 BHLDEE (BhAd) 1 0F)
BER A 0.8% DEEBREN—-X)

GE) PEREEBEREEEMEBE. HEE (BAAH) ZHPEHICERELLZLOLEALGLTHELLZELDT, 77 v FERAOREM/NNT +—
IURERTENDTT, ERHIE (20185 6 A12H) DENEEMBER—E LB LSIEHELLTHYET,

GE) PEEEFERETHINEINCOVTREEEHACHANDI—RIZKYELRYFET, £, 77V FOBAMBICKYEREHLEL
YEF, LA >T, BAOBEHROBREORRERTLOTEHY FHA.

(GX) BE$EHIL. ICE BofAML US High Yield, Cash Pay, Constrained Index (FIEAR—X) TY, SEfHHIE. /EREE (20185 6 A12H)
DENBREMBELR—LLDILSIHELTEYET,

GE) LEBERE. MEUTE2HEEEEAALTERLTEYETS,

OHEMBENETLHESHER
HAEMEE X LIEREIE D12,772M 0 5 BEREARIZIX12664F & %Y E L 1=,

N A —)L REHDH 5 DOF BURA

- RITARTEDOREZEE. FRB CREMEFHEEESR) OFLIFREL. XPEFREL L
(2K BNA - 41—l FEHDEHRESH

X FRIL/HDAEELES



BFFRENAS - A —ILE - D7 R (FIERESR)
OBREIRIE
KE/NA A4 —I)L FEEHGX, BEFBRTERLELE: (F—=2)L)2—2 - Hih@E
R—R), 2018FEFERITH T TREREFRRBSHEN S KBNS - 4 —)L FESTHIGT—8F
TELFELRED, 2019FFHITFRB CREREHFHEERER) MM LIFICH L TEELZEDZ
RLfzCEGENL, KBNS - M — L FEFHFTHIERFEL. ZERBBTRENT -1 —L
FEHHSEIERELRYFELT,

AEHISE. FRBICE AR LEIFERAZEL-CEIC&Y ., BERBETE. A - FILR
THtFELELT=,.

QLI77VFDR—FI7x+1)F
[(BFRENS - A—ILFE - T72 F (F1ERER)]

FTEREXNETHD [BFIRYHEA—TY vH—T77 2 K] O AANESEICHEL
FLf, . EEHEANEBRTEEICOVTIE., BBAYCEFTVWERATLE,

[(BREYHEA—TY v —T7 2 F]
- EEREALR
N A =)L FEHOHMAANICONTIE, HERHAMZEL T EMHRFLE L,

- {ERRAT T BIFAA LR

ERBAHTRIFAALEERIZDUNTIX, BBBHLLE, BB#. B#. CCCH&. CCHE. CHBLUTRU
ERATTOMALRE, BERBIERIZIE39%. 21.1%. 43.9%. 22.1%. 05%. 34% & LFE
L=,



BRHKENS - AL K- I7 VK (FIEREE
OHIFZ7UVFDRUFI—V LDER

2oy RLERADEEL IR Fv— HAMME & SERMOME (HFIBEE)
HEBRITEYE A, ol
QXY kST T70E, REMBLSEERRD
BEEDORILTT, 20
L R e E s kaiaiatats

SRR, BERBOBEEMN+45%E 30— -
Hot-DIcw L, BEMBOBEEZ—08%E 20 | L
HYFELF, THEROERZ. [(BREYHE
=Ty IH—TFURIIZEVT.RELT |
W—BOBED ST+ —v o xbEEATH> |
= EM RAFRICERLEC EHETT, 00

6
2019/6/12

[ =2k L] 254
(F) BEMEADETERENETIAL TI .

(¥) 838, ICE BofAML US High Yield, Cash Pay, Constrained
Index (FHEEN—X) T,

OREEE

LERHOIRBESREE L, FIF - REAFNBEOKES S VEEMBFZHEL. DEIEXITL
FEATL, G486, BREDERIZOVWTIE, HICHIBRZRITT. TABNER—DERZE
TLWEY,

ORERREDAR
(BAZ : M, 1 HA%E7ZD - BlAR)
%5 6 34
H H 2018%F 6 J 130 ~
201946 A 12H

2y Bl _
Okt FEMEAMRE L) —%

L OILEE —

B OULZE LIS -

B Sy i ek A 4,678

() PRI YA E (BhAZ) OHIRIEEME (DRLEIAZ) ([CHTDHETHY . 77 v FOREERLITRRY £,
(78 BHOIEE. JHOREELSMI MR FOHE T TRIEL T 3 2D A3 A M NEE L —B L2 WEA RS £7



BALKEAA - A —IL K - 72 K (EIEARE)
O4#DERA&

[EREYHEA—T> v —T7 2 F]
- BT 7 RE BRARTEDERNERE - #HT AR ATV T - 7TO—FIZEINT
BRAZTO TEVWYET, £, BFEERTEZ K ORTRICEREZT S NHEREEZERL
Lo A - A —IL MEFAFOERTEI RV ETESIRYEE LGNS, BKEDS VA
L4y (FIBIRA) ©FYERLTAY (BENYE) OBFEERIAHTT.

s KENA A =)L FEETHBIE. KERELREL TS Z LB T4~ (BEFRET)
BNMEVVKETHRTIEFRLTNWRIEND, BEAICHRB I DIEEZTLET, 5 A
K EEMENBRL. MENESEICELETHENIMNDIEZZATHWETA., 6 BIZITH
HNBHG20 (204 EF - thif) BAFEAR - hRI|BITREBSZE. BSRESZICTRBBRRICH IT-E
EAfFSIA, FELTWWET, BEREMICEAL TIL., FRB (KEHERFHEEESR) X5
%2019 (2 *IJ?HE?-‘rmo‘I‘*'IEbf‘.%‘io’Ca% Y. 129 ALIBOFOMC CKEIARTIS
FER) DEFEKEZFHRLTVET, 5 EHERKERZEFCFRBOEFME IR LGNS, 1B
BIERET &uiTo

- ERSEAOBERICELTIE, FY—BEEGHREZIT>OTEFVYEIA, SRIL5IEHES
Frviaio— (BENX PREMLGEROCRFCRERE LNAFTELEEZHD
[CHREZTOAHTY,

[BFHRKENS - A—ILF - T7 2 F (FIRRER)]
FEREXRRTHD [HAERYHREF—TY vH—T7 2 F] OAANETBRICHFL
F9, GH. EEHANERTEECOVTIE. RAIE LTEBAY DETVEREA,

SHRELBIEHMECEBBYET LS. LALIBBLWLVELET,



O1/[aAY DEFBAM

FHRENA - A —ILF - T7o R (FIERER)
(20184 6 A13H~2019% 6 A128)

e 1
Iﬁ\ IE i
i H r—— Tt = H D K £
M %
(a) 17 it W [l 235 1.836 (a) 13 FEHEN = 1 v o> -85 S e A AR X {3 REHRIEN 3
(& 5 = # ) (131) (1.026) | 77> NOMER &2l D BE, THIEA~OER, HETHSOMER,
RO R %
( W % = ) (97) (0.756) | MEABOEBEML, EHBEEEFMEEORN, NEATOT 7 FOFR
BLUHEBE TS
( = & = ) () 0.054) | 77> FOMEDORE « FH, FHMNDOEROFTE
) 528 B & & F & 0 0. 000 (b) 76 B ZGETHOE = Hih 078 B ZFE AR - WP O = 454 1 4
MocBRFETARHT, AMAREOTRE O, TEEMMN NI ) FHE
(B £ ) (o0 (0. 000)
(c) A M FE Z Ht 5] i 0 0.000 | (o) ARG IBL=HIh O A a5 05 B+ B o T8 Z 4 0 k&
KA MREAEG I BUE, AEESEORE| OFER AT 2 B5ZBET 5 B4
(  ® £ ) () (0. 000)
@ = o M % H 8 0.063 | () ZoftEA=1d 0oz oM+ 5T oEE% 8Dk
(B % & A ) () (0.057) | BREBMIL. WAMCH 1T 2 REMTEIT D AHFEEORERVELO
& BEOBESICET LA
(% & & H ) (o0 0.002) |EEBMT, BEAEASICKLS 77y FOERICKDEA
(. = o f ) () (0.004) | (EFEFHEOLIEIZES 52 DMhOHE LA
= 7t 243 1.899

39 vh o> P AR

X, 12, 787THTY,

M OREM (HBEBIEOHD 5 bOTHEBISZET) 13, B0 - I X0 23N BICEB B 57D, MR L0 F LR T,

* FEHUTHE T LICARMIZIMETALTHY £9°,
* EHRRETHCEE, AMHRESRIG [ Bld L OV ofF i

Rz 2 b DEERET,

RELRIZ 1 TN OZNEh OB AR (MR OMEE &)

H3MARMIIIELALTHY £7,

L IDT 7Y RPHAANTWD Y =T 7 KR Fho 7288 D5 H, U7 7

Z Mt OB EEMA TR L CL00%2 R Uiz b T, HHA &I/




FHRENA - A —ILF - T7o R (FIERER)

OFERUEEIDIRR (20184 6 H13E ~20194E 6 H128)
. M AEESRITEORE. BURR
e iE fif ]
i i B % [ & & | 0 % [ & &
T T Tn T
ERE Y HEA—T Y v =T 7 R 19, 775 59, 310 59, 942 179, 450
S BT LY F
O%ATEELLE (201848 6 H13E~20194E 6 H128)
. BAZESBO THRARSBEREI T 2518
2 : EAE ) AT — 7Y P77 U
(a) HWih oA TEH 4% 17,931 FH
(b) #rf O FEEFARE T R AR 565, 444
(c) FEBILE (@) / (b) 0.03
(D)3 I DR HA RS 00 -1,
OFEBEFRANEDEE KRS (20184 6 B13A~20194E 6 B12R)

. FIEBRA & QEREIRR
<BHRKXE/N -A4—ILFK-T72F (F1ERER) >

ZUBEEICSVELA,
<BREYHEF—TL ITH—T7 U E>
i s | BMEE Sommei b RS CemEmgs] D
& OWGIRILB A EDORFFHRPLD C
B Epil % b i %
ZREYIRS| — — — 23, 722 189 0.8

[ FHEAEEE 1.4% |
MPEHRARAE L IE, ~F—7 7V ROBEAROAFHINT 247 7 v RO~H—7 7 v Rt R o0& &,

FIEBIR A L 1X. RERTER OB AT 5 IR A LI BUE S A FIEHIRA Ch 0 . 57 7 FICH 5 AR BIFA & (97 FF
BT TF




FHRENA - A —ILF - T7o R (FIERER)

O AEEDBHM (20194 6 A12BHE)
| BRAERES
LERGIESES) ] H *
% " 0 K 0 & G
Fn Tn TH
ERIE D A —T Y v —T 7 R 345, 454 305, 287 906, 824

* HC - FPAERO BALAG 2 E) 0 5T,

OB EBEMEDIER (20194 6 A12BHE)
5 ; W B I 2

TFH %

mAlE Y A =T = =T 7 N 906, 824 98. 1

a—)L - m— 2 ZOf 17,769 1.9

B (5 st pERR R 924, 593 100. 0

* SHFEOHNLAG I $5T,

*EFIEID A — 7 W=7 7 RIZBW T, YHRICEIT /M@ CHiEE (61,066,450 1) D &E(EFEMERREE (61,916,599 T )
\Z%F9 % He$1398.6% T,

kAMERECEREIL . IR ORI 2 403 E 00 i A5 78 ARG O I L 0 EHRF L2 b TF, 1k Fr=108.59[1,




BARENA - A—LF - T7 2 F (FIERER)
O%k. 8. TARVEEMBEOKR onzepiesn) OBBEDIRR  (2018% 6 A138~20194% 6 A128)

IH H ERLES 5 H E] b
| =
. (A) ERHZEIRE A 6, 454

N .

A BE 7 924,593,014 SHFE, A 6. 454
SN m—E 10,818, 504 ®) HiEIH=ERER 9,404,714
EBHEYREF—T Y < F=7 7 v F G 906, 824, 510 JERAE 12, 267, 144

} & SEEH A 2,862,430
AN 6,900,000 © {EEmENE A 18,060, 990
® RfE 9,819,592 0) L#BHS(A+B+C) A 8,662,730
RILfERI 4 1,171,370 (E) RIiEMiaRS 77,169, 003
. (F) EmEEEEES 123,928, 817
SINERE , 638, : o e
AHLE T 8, 638, 096 (P 24 5 24 ) (124,742, 401)
ARAELFE 18 FEE AL 2 A1) (A 813,584)
Ot AR E 10, 108 @) E(D+E+F) 192, 435, 090
. H I#EEHEE 0

C) fiEEEE(A— , ,

© #AELR(A-S) 914,773, 422 FIBHIBIES (G+ H) 192, 435, 090
TR 722, 338, 332 NN AR 123,928, 817
VR IR 2 4 192, 435, 090 (GEE Y )] (' 125,061, 837)

D) BB Fe FARLEAR 4 4 (A 1,133,020)

O kO 722, 338, 3320 Sy Bl e RE AL 4 212, 863, 292

1/F0%-YEEME(C D) 12, 6641 SRS 4 A144, 357,019

() Wi o A%E13803,289, 11211 . 1 iBANER & T A%HI388,068,370  kHHAE ORI DO T B) HlIHFEEBBITHHROFMIB 2L D
[, 3 — ¥ AR e A1 169,019,150, 1 114 7= 0 il pEAR bLOEEHET,
131.2664F T9, KR OARPL O 11T (C) EFTHMBNZ (< 1 TMEFCHINIT kT 3~ DI A B

(1) &G LM EE O OFERICAR D B HER O &I UL — & %& MY E GO TERLTVET,
T 5AICET LM, K 4%8449,091,898M, CI84E1 A 6 kIR ORMOT T F)BMETZE/EL L HH DI, FFLOBIR
A~'194E1 A 7 A, &FIE D tfiA—7> ~F—7 7 ) TEOBR, BINEE % LI ABEE 5T % 22 Lo T2 255855 2
E3
(1) HEeAOFFRE (201846 A 130 ~20194E 6 A12H0) IZLAT @Y TY,
i A 2018%E 6 A 13H ~
20194E 6 A12H
a. Bl YU SRIE (REPERT) 47, 384, 4931
b. A MAER:TE B SR (B PERR - Ml ) Al R) 0
c. [ERERERICE D DULS R4 125, 061, 837H
d. [EFERUERICIE D 5 /Bl Ml ft 37 4 165, 478, 799
e. Skt gis (a+b+c+d) 337,925, 129/
£ Bl UNAE (1 A %720) 4,678H
g. fidés 0
h. Zld4 (1 0 R%7=0) (1]




ORBEZEDHEMLE

FHRENA - A —ILF - T7o R (FIERER)

[ 150570 e (BliaZ)

0 |

KOTBLVE D 1% D FEHERAR DM E R TeA L [RIAR i et E SRR e

5y B AT O FEHEAHAE AME B e A Z L[ml Y |

LB IA RS (Rl ide) L72an £,

AL O SEHERAEAME B CA & MAHE 721X T2 56

O&sHbt

SyBCA T AR Lﬂﬁﬂ/\}: 0 ES,
SyBLtk O FEVEMRARAME B A 2 T a5

Yt BLIERITE Az LAl 2 E8 E@ sl e, Tl

SElEIFREBICAL RS Fhloie) L7 £,

BRUFBEEIISVFEEA,

O (B&FEW) BREETODMAEEDHM

(20194F 6 A12A%RA)

<sSHREY#EF—T> IF—T72 >
TR, EAEY #AE A — 7 <=7 7 o R4 (20, 698, 640T 1) DRETT,

. s ERER

He RA) B il *
f4 Liz] " " 7 fifi il ¥ fii £
W A W
(7 AYAH) 5173 B Tk Rov TH
CITIGROUP INC 6.8750% Series K 457 457 1,269 137, 884 | #1447
DIRECTBUY HOLDINGS INC 48 48 — — | MY
GMAC CAP TR T 8.125% 2/15/40 Series2 270 270 706 76, 665 | A FEAH— B A
GEN FIN CORP 8.1250% 7/31/21 Series 283 283 733 79, 607 | P4 - W@
JONES ENERGY IT INC - 169 253 27,553 | =X X —{l - r—E R
MOOD MEDIA CORP COMMON STOCK 1,350 1, 350 20 2,198 | i@(E
UC HOLDINGS INC 468 430 989 107, 457 | B BhHLHE
HERCULES OFFSHORE ESCROW COM 1,228 1,228 122 13, 332 levﬁé—r;z{r* c =t
WARREN RESOURCES INC 245 245 6 667 | =R F—F i - —E R
NINE POINT ENERGY HOLDINGS-PFD 10 10 108 11,792 levﬁv—u{r* SR
NINE POINT ENERGY HOLDINGS COMMON 535 628 62 6,822 | THRAF—FHi - —E R
GENON HOLDINGS INC A COMMON STOCK - 48 779 84, 613 | A%
N 3t B £ : & A 4,899 5,171 5,051 548, 595
a Tl B <Hh E > 10 12 — <0.9% >

IR AT WIR Ol 2 40 23 [ O 5o i 555 72 ARG O FPEIC & 0 FUSE L7 b o ¢,

kIR A O SPIE
e BRE - FEARAE O BT IZEI 0 5T,

R PRI = — REOEE R b - G0, BIERIR L LTIl L Tl £,

ZO7 7Y FBREABAN TV D F—7 7 o FOMEEREI T 2 4 ERIAF A O e,




FHRENA - A —ILF - T7o R (FIERER)

| SRR RS
W @R e ) ES
iz 17 e % e % A ffi
Ak Ak ; - =
R R S T R
(7 AYH) AESS RIES Tk Fv TH
JONES ENERGY TT INC WARRANT -~ 4,074 = -~
VISTRA ENERGY CORP - CW24 6, 683 6, 683 12 1, 349
JACK COOPER E 144A WARRANT 1, 443 1,443 10 1, 136
N st [AE 7 % & H 8,126 12, 200 22 2,485
a HERE S 2 3 — <0.0%>
H I G IL. A ORG % 1073 [ O A B 1 71 BRSSO AL X 0 S BT L7 6,0 T,
£< DN, Z07 7Y FIBAR TS~ F—7 7 v FOMBRERHIC AT 5 FEAD L,
* ARG 15T,
1 sEatE
(A)SNE OMERY) AthfE FERIB R
% I S
& % o W w NEETS: BAII B
BmER | rmmem | mmmmem |00 |® Ak [ SEUE | 2enE | 2fkE
TR KL T % % % % %
TAUD 579, 036 531,782 57,746, 210 93.9 89.0 48.7 36.9 8.3
& H) 579, 036 531, 782 57,746, 210 93.9 89.0 48.7 36.9 8.3

kIR AL, IR ORI 2 073 [E O X & A5 78 BARS O PEIC £ 0 HEHRE L= b D TT,
RIALRIZ, 207 7 v RBHAANTWE Y —7 7 o ROME EREEIC KT 2 aHEEO A,
* BHAD BALAR ITE Y #5C,
*FHMIC OV TR SRS 5. MBERATE LV T =22 AT LT ET,
*SEPT B =L e =T 4 T AT =R e f U RAL =R = ERCL BT ERA L TOET, Aok, BT A1.9%H Y

E35




FHRENA - A —ILF - T7o R (FIERER)

(B)ShE UMERL) AfHE S RIB R
% i x
¥ g . . i g .
B RESE e | iem | e
SV, %] TREA| TKEL 7

f;ﬁ%@ﬁg?ﬁ CHESAPEAKE ENERGY CORP 5.5 175 142 15, 499 2026/ 9 /15
H@ALfE 2 | 1011778 BC / NEW RED FIN 4. 625 125 126 13, 692 2022/1 /15
(GDREEANER) | 1011778 BC / NEW RED FIN 5.0 3, 050 3, 065 332,921 2025/10/15
1839688 ALBERTA ULC — 145 0. 94494 102 2020/ 2 /13

ACI WORLDWIDE INC 5.75 325 339 36, 835 2026/ 8 /15

ACRISURE LLC / FIN INC 8. 125 400 414 45, 049 2024/ 2 /15

ACRISURE LLC / FIN INC 7.0 1, 225 1,123 122, 048 2025/11/15

ADT SEC CORP 5.25 1, 625 1, 653 179, 546 2020/ 3 /15

ADVANCED MICRO DEVICES 7.5 775 868 94, 256 2022/ 8 /15

ADVANCED MICRO DEVICES 7.0 1, 569 1,632 177, 250 2024/ 7/ 1

AHERN RENTALS INC 7.375 900 787 85,514 2023/ 5 /15

AIR CANADA 7.75 3,125 3, 381 367, 169 2021/ 4 /15

ALBERTSONS COS LLC/SAFEW 6. 625 350 360 39, 170 2024/ 6 /15

ALBERTSONS COS LLC/SAFEW 5.75 305 305 33,119 2025/ 3 /15

ALCOA INC 5.125 1,175 1,216 132, 150 2024/10/ 1

ALCOA INC 5.95 800 812 88, 226 2037/2/1

ALCOA NEDERLAND HOLDING 6. 75 400 423 45,933 2024/ 9 /30

ALCOA NEDERLAND HOLDING 7.0 1, 200 1, 290 140, 081 2026/ 9 /30

ALCOA NEDERLAND HOLDING 6. 125 400 411 44, 721 2028/ 5/15

ALERIS INTL INC 10. 75 200 209 22,776 2023/ 7 /15

ALGECO SCOTSMAN FIN 2 10.0 800 816 88, 609 2023/ 8 /15

ALGECO SCOTSMAN GLOB FIN 8.0 600 606 65, 805 2023/ 2 /15

ALLY FINANCIAL INC 4. 125 147 148 16, 090 2020/ 3 /30

ALLY FINANCIAL INC 7.5 1, 083 1, 139 123, 777 2020/ 9 /15

ALLY FINANCIAL INC 5.125 47 50 5, 480 2024/ 9 /30

ALLY FINANCIAL INC 8.0 875 1, 139 123, 758 2031/11/ 1

ALPHA 2 BV 8.75 800 786 85, 351 2023/6/1

ALPHA 3 BV / US BIDCO 6. 25 600 588 63, 850 2025/2/1

ALTICE FINANCING SA 7.5 1, 000 1, 000 108, 694 2026/ 5 /15

ALTICE FRANCE SA 7.375 4, 350 4,409 478, 861 2026/5/ 1

ALTICE FRANCE SA 8. 125 600 622 67,597 2027/2/1

ALTICE LUXEMBOURG SA 10.5 400 409 44, 413 2027/5/15

ALTICE SA 7.75 886 901 97, 894 2022/ 5 /15

AMC ENTERTAINMENT HOLDIN 6. 125 1,125 1,029 111,779 2027/5/15

AMC ENTERTAINMENT INC 5. 875 700 645 70, 121 2026/11/15

AMC NETWORKS INC 5.0 109 109 11, 939 2024/ 4/ 1

AMERICAN AIRLINES GROUP 5.0 675 692 75,222 2022/6/ 1

AMERICAN MIDSTREAM PTR/F 9.5 400 392 42, 567 2021/12/15

AMKOR TECHNOLOGY INC 6. 625 400 399 43, 327 2027/ 9 /15

AMSTED INDUSTRIES 5.625 225 230 25, 043 2027/7/1

ANDEAVOR LOGIS LP/CORP 5.5 500 502 54, 568 2019/10/15

ANTERO MIDSTREAM PART/FI 5.75 475 480 52,225 2027/3/1

ANTERO RESOURCES CORP 5.375 175 175 19,074 2021/11/ 1

APERGY CORP 6. 375 275 280 30, 459 2026/5/ 1

ARAMARK SERVICES INC 5.0 800 816 88, 609 2028/2/1
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SE@ A& 2% | ARCHROCK PARTNERS LP/FIN 6. 875 475 489 53,192 | 2027/4/1
(GUREEMEE) | ARCONIC INC 5.9 150 159 17,291 | 2027/2/1
ARD FINANCE SA 7.125 3, 600 3,636 394,833 | 2023/9/15
ARROW BIDCO LLC 9.5 175 174 18,955 | 2024/3/15
ARTESYN ESCROW INC 9.75 2, 350 2,397 260,290 | 2020/10/15
ASCEND LEARNING LLC 6. 875 275 278 30,235 | 2025/8/1
ASCEND LEARNING LLC 6.875 175 176 19,145 | 2025/8/1
ASCENT RESOURCES/ARU FIN 10.0 335 360 39,149 | 2022/4/1
ASHTON WOODS USA/FINANCE 6.75 925 883 95,925 | 2025/8/1
ASP AMC MERGER SUB 8.0 1,750 1,242 134,923 | 2025/5/15
ASSUREDPARTNERS INC 7.0 1,125 1,077 116,971 | 2025/8 /15
AV HOMES INC 6. 625 775 801 86,997 | 2022/5/15
AVANTOR INC 6.0 325 345 37,490 | 2024/10/ 1
AVANTOR INC 9.0 875 973 105,705 | 2025/10/ 1
AVAYA INC ESCROW 144A — 375 — —| 2022/4/1
BANFF MERGER SUB INC 9.75 450 418 45,444 | 2026/9/1
BANK OF AMERICA CORP 5.875 175 182 19,865 | 2028/3/15
BANK OF AMERICA CORP 6. 25 581 626 68,025 | 2049/ 9 /29
BANK OF AMERICA CORP 6.5 2,500 2,739 297,459 | 2049/12/31
BANK OF NOVA SCOTIA 4. 65 350 328 35,693 | 2066/ 4 /12
BARCLAYS BANK PLC 7.625 3, 450 3,757 408,013 | 2022/11/21
BARCLAYS PLC 8.0 200 208 22,683 | 2067/9/15
BARCLAYS PLC 7.75 200 204 22,218 | 2166/12/15
BARMINCO FINANCE PTY LTD 6. 625 125 128 13,955 | 2022/5/15
BASIC ENERGY SERVICES 10.75 200 157 17,048 | 2023/10/15
BAUSCH HEALTH AMERICAS 8.5 725 784 85,222 | 2027/1/31
BAUSCH HEALTH COS INC 5. 875 105 106 11,558 | 2023/5/15
BAUSCH HEALTH COS INC 6.125 3, 740 3,777 410,187 | 2025/4 /15
BAUSCH HEALTH COS INC 5.75 175 181 19,685 | 2027/8/15
BAUSCH HEALTH COS INC 7.0 150 152 16,532 | 2028/1/15
BCD ACQUISITION INC 9.625 825 868 94,290 | 2023/9/15
BEAZER HOMES USA 8.75 825 861 93,506 | 2022/3/15
BEAZER HOMES USA 7.25 73 71 7,808 | 2023/2/1
BEAZER HOMES USA 6.75 575 544 59,083 | 2025/3/15
BERRY GLOBAL ESCROW CORP 5. 625 225 232 25,226 | 2027/7/15
BIG RIVER STEEL/BRS FIN 7.25 2, 250 2,362 256,543 | 2025/9/1
BILL BARRETT CORP 7.0 50 47 5,158 | 2022/10/15
BLOCK COMMUNICATIONS INC 6.875 600 627 68,085 | 2025/2/15
BLUE RACER MID LLC/FINAN 6.125 375 377 41,026 | 2022/11/15
BLUE RACER MID LLC/FINAN 6. 625 250 251 27,351 | 2026/ 7/15
BMC EAST LLC 5.5 325 328 35,688 | 2024/10/ 1
BOMBARDIER INC 6.0 1,471 1,474 160, 135 | 2022/10/15
BOMBARDIER INC 6.125 1,100 1,103 119,867 | 2023/1/15
BOMBARDIER INC 7.5 500 503 54,702 | 2024/12/ 1
BOMBARDIER INC 7.875 1, 000 993 107,871 | 2027/4 /15
BOYD GAMING CORP 6. 875 3,075 3,186 346,018 | 2023/5/15
BOYD GAMING CORP 6.375 608 638 69,323 | 2026/4/1
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HSE@AE 2 | BOYD GAMING CORP 6.0 875 907 98,579 | 2026/8/15
(A0REEMTE) | BOYNE USA INC 7.25 675 735 79,887 | 2025/5/1
BRAND ENERGY & INFRASTRU 8.5 750 678 73,705 | 2025/7/15
BROOKFIELD RESIDENTIAL 6.5 450 451 49,048 | 2020/12/15
BROOKFIELD RESIDENTIAL 6.375 725 725 78,727 | 2025/5/15
BRUIN E&P PARTNERS LLC 8.875 1,225 1,090 118,390 | 2023/8/1
BUFFALO THUNDER DEV 144A — 839 449 48,786 | 2022/12/9
BUFFALO THUNDER DEV 144A — 372 0. 03723 4| 2099/12/15
BUILDERS FIRSTSOURCE INC 5. 625 1,425 1,455 158,028 | 2024/9/1
BUILDERS FIRSTSOURCE INC 6.75 500 518 56,331 | 2027/6/1
BWAY HOLDING CO 7.25 2,975 2, 889 313,767 | 2025/4/15
BWX TECHNOLOGIES INC 5.375 525 539 58,577 | 2026/ 7 /15
CABLEVISTON SYSTEMS CORP 8.0 250 258 28,063 | 2020/ 4 /15
CALFRAC HOLDINGS LP 8.5 775 559 60,803 | 2026/6 /15
CALIFORNTA RESOURCES CRP 8.0 3,900 2,798 303,861 | 2022/12/15
CALLON PETROLEUM CO 6.125 750 752 81,670 | 2024/10/ 1
CALLON PETROLEUM CO 6.375 550 545 59,276 | 2026/7/1
CALPINE CORP 5.375 3, 475 3, 496 379,708 | 2023/1/15
CALPINE CORP 5. 875 225 231 25,096 | 2024/1/15
CAMELOT FINANCE SA 7.875 1, 600 1,671 181,498 | 2024/10/15
CARLSON TRAVEL INC 9.5 600 588 63,850 | 2024/12/15
CARRIZO OIL & GAS INC 6. 25 700 671 72,877 | 2023/4/15
CARRIZO OIL & GAS INC 8.25 200 198 21,500 | 2025/7/15
CARVANA CO 8.875 525 519 56,439 | 2023/10/ 1
CCM MERGER INC 6.0 600 616 66,945 | 2022/3/15
CCO HLDGS LLC/CAP CORP 5.25 275 279 30,403 | 2022/ 9 /30
CCO HLDGS LLC/CAP CORP 5.125 2,575 2,626 285,211 | 2023/2/15
CCO HLDGS LLC/CAP CORP 5.125 1, 800 1,838 199,615 | 2023/5/1
CCO HLDGS LLC/CAP CORP 5.75 500 510 55,448 | 2023/9/1
CCO HLDGS LLC/CAP CORP 5. 875 1, 450 1,513 164,344 | 2024/4/1
CCO HLDGS LLC/CAP CORP 5.5 725 750 81,483 | 2026/5/1
€CO HOLDINGS LLC 5.75 2,700 2,828 307,119 | 2026/ 2/15
CDK GLOBAL INC 5. 875 625 653 71,007 | 2026/6 /15
CDK GLOBAL INC 5.25 100 101 11,008 | 2029/5/15
CEMEX FINANCE LLC 6.0 100 103 11,184 | 2024/4/1
CENTENE ESCROW I CORP 5.375 125 130 14,184 | 2026/6/1
CENTENNTAL RESOURCE PROD 5.375 550 532 57,783 | 2026/1/15
CENTURY COMMUNITIES 5. 875 775 775 84,157 | 2025/7/15
CENTURY COMMUNITIES 6.75 775 784 85,209 | 2027/6/1
CENTURYLINK INC 6.75 1, 300 1,381 149,989 | 2023/12/ 1
CENVEO CORP ESCROW — 1,900 19 2,063 | 2022/9/15
CF INDUSTRIES INC 7.125 200 207 22,478 | 2020/5/1
CF INDUSTRIES INC 5.15 125 119 12,945 | 2034/3/15
CF INDUSTRIES INC 4,95 100 86 9,379 | 2043/6/1
CF INDUSTRIES INC 5.375 850 770 83,648 | 2044/3/15
CGG HOLDING US INC 9.0 200 212 23,075 | 2023/5/1
CHANGE HEALTH / FIN INC 5.75 200 196 21,385 | 2025/3/1
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WSE AL E %% | CHAPARRAL ENERGY INC 8.75 600 369 40,069 | 2023/ 7/15
(A0EEEARS) | CHARLES RIVER LABORATORI 5.5 500 526 57,145 | 2026/4/1
CHARLES SCHWAB CORP 5.0 575 571 62,065 | 2166/6/1
CHENIERE CORP CHRISTI HD 7.0 1,033 1, 180 128,158 | 2024/ 6 /30
CHENIERE CORP CHRISTI HD 5.125 625 668 72,619 | 2027/6 /30
CHENIERE ENERGY PARTNERS 5.25 700 724 78,673 | 2025/10/ 1
CHESAPEAKE ENERGY CORP 6. 625 1,925 1,953 212,171 | 2020/ 8/15
CHESAPEAKE ENERGY CORP 6.875 1, 400 1,428 155,066 | 2020/11/15
CHESAPEAKE ENERGY CORP 5.375 475 470 51,064 | 2021/6/15
CHESAPEAKE ENERGY CORP 8.0 925 881 95,674 | 2025/1/15
CHOBANI LLC/FINANCE CORP 7.5 1, 000 922 100,174 | 2025/4 /15
CHS/COMMUNITY HEALTH 6.875 675 460 49,963 | 2022/2/1
CHS/COMMUNITY HEALTH SYS 11.0 625 503 54,634 | 2023/6 /30
CHS/COMMUNITY HEALTH SYS 8. 125 800 596 64,719 | 2024/6 /30
CHS/COMMUNITY HEALTH SYS 8.0 650 627 68,113 | 2026/3/15
CHURCHILL DOWNS INC 5.5 400 415 45,064 | 2027/4/1
CINEMARK USA INC 5.125 350 356 38,719 | 2022/12/15
CIT GROUP INC 5.0 100 105 11,496 | 2023/8/1
CITGO HOLDING INC 10.75 2,168 2,238 243,074 | 2020/ 2/15
CITGO PETROLEUM CORP 6.25 650 651 70,759 | 2022/8 /15
CITIGROUP INC 5.95 300 308 33,496 | 2049/12/29
CITIGROUP INC 5.9 2,175 2,244 243,732 | 2049/12/29
CITIGROUP INC 6.25 125 135 14,718 | 2049/12/29
CLEAR CHANNEL INTL BV 8.75 225 231 25,165 | 2020/12/15
CLEAR CHANNEL WORLDWIDE 6.5 725 743 80,719 | 2022/11/15
CLEAR CHANNEL WORLDWIDE 6.5 2, 500 2,575 279,619 | 2022/11/15
CLEAR CHANNEL WORLDWIDE 9.25 500 543 59,045 | 2024/ 2 /15
CLEARWATER SEAFOODS INC 6.875 250 249 27,113 | 2025/5/1
CLEARWAY ENERGY OP LLC 5.375 475 483 52,482 | 2024/8/15
CLEARWAY ENERGY OP LLC 5.75 550 558 60,695 | 2025/10/15
CLEAVER-BROOKS INC 7.875 100 96 10,424 | 2023/3/1
CLEVELAND-CLIFFS INC 5.875 575 549 59,629 | 2027/6/1
CLIFFS NATURAL RESOURCES 5.75 357 348 37,894 | 2025/3/1
CLOUD CRANE LLC 10. 125 1, 150 1,239 134,556 | 2024/8/1
CLOUD PEAK ENRGY RES/FIN — 1, 250 131 14,252 | 2021/11/1
CLOUD PEAK ENRGY RES/FIN — 1, 400 28 3,040 | 2024/3/15
CNX MIDSTREAM PTR/CNX 6.5 425 409 44,420 | 2026/ 3/15
COEUR MINING INC 5.875 425 387 42,080 | 2024/6/1
COGENT COMMUNICATIONS GR 5.375 50 51 5,619 | 2022/3/1
COLFAX CORP 6.0 300 316 34,391 | 2024/2/15
COLFAX CORP 6.375 200 213 23,211 | 2026/2/15
COMMERCIAL METALS CO 5.75 700 687 74,682 | 2026/4 /15
COMMSCOPE FINANCE LLC 5.5 550 565 61,438 | 2024/3/1
COMMSCOPE FINANCE LLC 6.0 400 409 44,467 | 2026/3/1
COMMSCOPE FINANCE LLC 8.25 725 734 79,747 | 2027/3/1
COMMSCOPE TECH FINANCE L 6.0 1,825 1,724 187,277 | 2025/6 /15
COMPRESSCO PARTNERS/FINA 7.25 1, 000 907 98,545 | 2022/8/15
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E@ A& % | CONSOL ENERGY INC 5.875 436 427 46,398 | 2022/4/15
(A0REEMEE) | CONSOL MINING CORP 11.0 450 481 52,286 | 2025/11/15
CONSTELLATION MERGER SUB 8.5 200 189 20,523 | 2025/9/15
CONSTELLIUM NV 6. 625 1, 250 1,290 140, 148 | 2025/3/1
COOKE OMEGA/ALPHA VESSEL 8.5 950 933 101,355 | 2022/12/15
CORTES NP ACQUISITION 9.25 425 412 44,766 | 2024/10/15
COVANTA HOLDING CORP 5. 875 575 593 64,468 | 2024/3/1
COVEY PARK ENERGY LLC/FI 7.5 225 181 19,668 | 2025/5/15
CPG MERGER SUB LLC 8.0 1, 356 1,381 150,008 | 2021/10/ 1
CRC ESCROW ISSUER LLC 5.25 600 604 65,598 | 2025/10/15
CREDIT ACCEPTANC 6. 625 350 366 39,764 | 2026/3/15
CREDIT SUISSE GROUP AG 6.25 1,425 1,463 158,975 | 2049/12/29
CRESTWOOD MID PARTNER LP 5. 625 575 569 61,814 | 2027/5/1
CRESTWOOD MIDSTREAM PART 6.25 656 674 73,192 | 2023/4/1
CROWNROCK LP/CROWNROCK F 5. 625 1, 200 1,171 127,213 | 2025/10/15
CSC HOLDINGS LLC 7.75 635 682 74,126 | 2025/7 /15
CSC HOLDINGS LLC 6.5 1, 800 1,947 211,465 | 2029/2/1
CSTN MERGER SUB INC 6.75 450 421 45,811 | 2024/8/15
CSVC ACQUISITION CORP 7.75 1,475 1,180 128,136 | 2025/6/15
CUMBERLAND FARMS 6.75 950 1,007 109,350 | 2025/5/ 1
CVR REF LLC/COFF FIN INC 6.5 275 278 30,272 | 2022/11/ 1
CYRUSONE LP/CYRUSONE FIN 5.0 200 205 22,317 | 2024/3/15
CYRUSONE LP/CYRUSONE FIN 5.375 200 209 22,749 | 2027/3/15
DAE FUNDING LLC 5.25 875 908 98,698 | 2021/11/15
DAE FUNDING LLC 5.0 1,550 1,596 173,363 | 2024/8/1
DARLING INGREDIENTS INC 5.25 250 258 28,097 | 2027/4/15
DAVITA INC 5.75 350 355 38,624 | 2022/8/15
DCP MIDSTREAM OPERATING 5.35 275 277 30,160 | 2020/ 3 /15
DCP MIDSTREAM OPERATING 5.375 375 394 42,859 | 2025/7/15
DELEK LOGISTICS PARTNERS 6.75 575 575 62,439 | 2025/5/15
DELL INT LLC/EMC CORP 5. 875 2,329 2,364 256,803 | 2021/6/15
DELL INT LLC/EMC CORP 7.125 825 870 94,487 | 2024/6 /15
DENBURY RESOURCES INC 9.0 425 414 44,996 | 2021/5/15
DENBURY RESOURCES INC 6.375 2, 750 2,255 244,870 | 2021/8/15
DENVER PARENT ESCROW — 2,913 5 593 | 2019/8/15
DIAMOND OFFSHORE DRILL 7.875 975 894 97,140 | 2025/8/15
DIGICEL GROUP LTD 8.25 753 259 28,210 | 2022/9 /30
DIGICEL GROUP LTD 8.25 797 500 54,307 | 2022/12/30
DIGICEL GROUP LTD 7.125 4, 268 1,141 123,981 | 2024/4/1
DIGICEL LIMITED 6.0 200 168 18,243 | 2021/4/15
DIGICEL LIMITED 6.75 1, 000 657 71,399 | 2023/3/1
DISH DBS CORP 5. 875 1,370 1,385 150,441 | 2022/ 7 /15
DISH DBS CORP 5. 875 975 921 100, 021 | 2024/11/15
DISH DBS CORP 7.75 900 876 95,203 | 2026/7/1
DONNELLEY FINANCTAL SOL 8.25 825 853 92,722 | 2024/10/15
DOWNSTREAM DEVELOPMENT 10.5 600 633 68,737 | 2023/2/15
DRAX FINCO PLC 6. 625 400 407 44,196 | 2025/11/ 1
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L@ AE 2 | DRIVETIME AUTO GP & ACCE 8.0 1, 000 1,017 110,490 | 2021/6/1
(&0REEMEE) | EAGLE HOLDING €O 1T LLC 7.625 1,225 1,241 134,851 | 2022/5/15
EG GLOBAL FINANCE PLC 6.75 600 600 65,235 | 2025/2/7
ELDORADA RESORTS INC 6.0 1,775 1,831 198,891 | 2025/4/1
ELDORADO RESORTS INC 7.0 1,025 1,066 115,756 | 2023/8/1
EMBARQ CORP 7.995 2,555 2, 440 264,962 | 2036/6/1
ENDEAVOR ENERGY RESOURCE 5.75 150 156 17,021 | 2028/1/30
ENERGIZER GAMMA ACQ INC 6.375 25 25 2,789 | 2026/7/15
ENERGIZER HOLDINGS INC 7.75 500 535 58,095 | 2027/1/15
ENERGY TRANSFER 4.25 200 206 22,429 | 2023/3/15
ENERGY TRANSFER EQUITY 7.5 3,275 3,471 376,947 | 2020/10/15
ENERGY TRANSFER OPERATNG 6.25 75 85 9,292 | 2049/4/15
ENLINK MIDSTREAM LLC 5.375 125 126 13,726 | 2029/6/1
ENLINK MIDSTREAM PARTNER 4.85 1,475 1,475 160,250 | 2026/ 7 /15
ENLINK MIDSTREAM PARTNER 5.6 850 762 82,840 | 2044/4/1
ENLINK MIDSTREAM PARTNER 5. 05 200 170 18,460 | 2045/4/1
ENLINK MIDSTREAM PARTNER 5.45 100 87 9,501 | 2047/6/1
ENSCO PLC 7.75 200 153 16,614 | 2026/2/1
ENSIGN DRILLING INC 9.25 1,225 1,182 128,366 | 2024/ 4 /15
ENTERCOM MEDIA CORP 6.5 125 128 13,913 | 2027/5/1
ENTERPRISE DEVELOP AUTH 12.0 625 676 73,467 | 2024/ 7 /15
EP ENER/EVEREST ACQ FIN 6.375 2, 400 126 13,682 | 2023/6/15
EP ENER/EVEREST ACQ FIN 9.375 382 125 13,585 | 2024/5/1
EP ENER/EVEREST ACQ FIN 8.0 400 122 13,247 | 2025/2/15
ESH HOSPITALITY INC 5.25 125 127 13,879 | 2025/5/1
EVEREST ACQ LLC/FINANCE 9.375 1,787 232 25,226 | 2020/5/1
EVERI PAYMENTS INC 7.5 725 760 82,565 | 2025/12/15
EW SCRIPPS CO 5.125 325 306 33,306 | 2025/5/15
EXELA INTERMED/EXELA FIN 10.0 450 361 39,214 | 2023/7/15
EXTERRAN NRG SOLUTIONS/F 8. 125 850 871 94,609 | 2025/5/1
EXTRACTION OIL & GAS INC 5. 625 550 459 49,869 | 2026/2/1
EXTRACTION OIL & GAS LLC 7.375 300 264 28,667 | 2024/5/15
FELCOR LODGING LP 6.0 875 913 99,173 | 2025/6/1
FERRELLGAS LP/FERRELLGAS 8.625 250 183 19,953 | 2020/6/15
FERRELLGAS LP/FERRELLGAS 6.75 2,621 2,306 250,460 | 2022/1/15
FERRELLGAS LP/FERRELLGAS 6.75 875 767 83,376 | 2023/6/15
FIDELITY & GUARANTY LIFE 5.5 900 922 100, 174 | 2025/5/1
FINANCIAL & RISK US HOLD 6. 25 25 25 2,775 | 2026/5/15
FINANCIAL & RISK US HOLD 8.25 200 205 22,260 | 2026/11/15
FIRST DATA CORPORATION 5.0 675 691 75,139 | 2024/1/15
FIRST QUALITY FINANCE CO 5.0 275 275 29,936 | 2025/7/1
FIRST QUANTUM MINERALS L 7.25 2,296 2,172 235,921 | 2023/4/1
FIRST QUANTUM MINERALS L 6.5 1, 800 1,651 179,336 | 2024/3/1
FIRSTCASH INC 5.375 400 407 44,196 | 2024/6/ 1
FIVE POINT OP CO LP/FIVE 7.875 425 425 46,208 | 2025/11/15
FLEX ACQUISITION CO INC 6.875 350 319 34,680 | 2025/1/15
FLEX ACQUISITION CO INC 7.875 550 504 54,797 | 2026/7 /15
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@A E % | FORESTAR GROUP INC 8.0 800 828 89,912 | 2024/4/15
(DREEMTE) | FORTRESS TRANS & INFRAST 6.75 125 128 13,913 | 2022/3/15
FORTRESS TRANS & INFRAST 6.5 550 558 60,620 | 2025/10/ 1
FOUR FINANCE SA 10.75 800 759 82,458 | 2022/5/1
FREEPORT-MCMORAN C & G 5.45 1,575 1,437 156,064 | 2043/3 /15
FREEPORT-MCMORAN INC 4.0 1,200 1,215 132,018 | 2021/11/14
FREEPORT-MCMORAN INC 3.875 900 896 97,364 | 2023/3/15
FRONTIER COMMUNICATIONS 10.5 3, 550 2,564 278,519 | 2022/9/15
FRONTIER COMMUNICATIONS 11.0 2, 800 1,813 196,873 | 2025/9 /15
FRONTIER COMMUNICATIONS 8.5 275 266 28,891 | 2026/4/1
FRONTIER COMMUNICATIONS 8.0 425 442 48,054 | 2027/4/1
FTS INTERNATIONAL INC 6. 25 1, 050 992 107,748 | 2022/5/1
GARDA WORLD SECURITY COR 7.25 975 975 105,875 | 2021/11/15
GARDA WORLD SECURITY COR 7.25 2,800 2,793 303,291 | 2021/11/15
GARTNER INC 5.125 125 127 13,896 | 2025/4/1
GATEWAY CASINOS & ENTERT 8.25 975 1,023 111,169 | 2024/3/1
GCI LLC 6. 625 450 461 50, 148 | 2024/ 6 /15
GCP APPLIED TECHNOLOGIES 5.5 225 227 24,745 | 2026/ 4 /15
GENERAL MOTORS FINL CO 6.5 250 239 26,034 | 2067/3 /30
GENESTS ENERGY LP/FIN 6.25 160 150 16,288 | 2026/5/15
GENON ENERGY NRG AMER 9. 04375 389 385 41,879 | 2023/12/ 1
GENON ESCROW CORP — 1,798 — — | 2019/10/15
GENWORTH HOLDINGS INC 7.7 150 151 16,410 | 2020/6 /15
GLP CAPITAL LP / FIN II 5.25 325 346 37,673 | 2025/6/1
GLP CAPITAL LP / FIN II 5.375 300 320 34,841 | 2026/4 /15
GO DADDY OPCO/FINCO 5.25 600 614 66,701 | 2027/12/ 1
GOEASY LTD 7.875 325 341 37,056 | 2022/11/ 1
GOLDEN ENTERTAINMENT INC 7.625 575 575 62,439 | 2026/4 /15
GOLDEN NUGGET INC 6.75 1,875 1,907 207,169 | 2024/10/15
GOLDEN NUGGET INC 8.75 1,500 1,536 166,888 | 2025/10/ 1
GOLDMAN SACHS GROUP INC 6.42913 400 400 43,490 | 2049/12/29
GRAHAM HOLDINGS €O 5.75 625 656 71,262 | 2026/6/1
GRAY ESCROW INC 7.0 575 615 66,809 | 2027/5/15
GRAY TELEVISION INC 5.125 700 714 77,533 | 2024/10/15
GRAY TELEVISION INC 5.875 1,525 1,589 172,637 | 2026/ 7 /15
GREAT LAKES DREDGE&DOCK 8.0 525 555 60,287 | 2022/5/15
GREIF INC 6.5 425 436 47,419 | 2027/3/1
GREYSTAR REAL ESTATE PAR 5.75 300 303 32,902 | 2025/12/ 1
GRIFFON CORPORATION 5.25 2,075 2,087 226,732 | 2022/3/1
GRINDING MED/MC GRINDING 7.375 350 329 35,726 | 2023/12/15
GRUBHUB HOLDINGS INC 5.5 275 279 30,384 | 2027/7/1
GTCR AP FINANCE INC 8.0 250 246 26,808 | 2027/5/15
GULFPORT ENERGY CORP 6.0 450 363 39,458 | 2024/10/15
GULFPORT ENERGY CORP 6.375 325 260 28,321 | 2026/1/15
GW HONOS SECURITY CORP 8.75 300 291 31,640 | 2025/5/15
H&E EQUIPMENT SERVICES 5. 625 1,150 1,177 127,844 | 2025/9/1
HARLAND CLARKE HLDINGS 6.875 825 816 88,690 | 2020/3/1
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HARLAND CLARKE HOLDINGS 8.375 1,125 961 104, 450 | 2022/8/15
HARLAND ESCROW CORP 9.25 3,750 3,628 393,978 [ 2021/3/1
HAWKER BEECHCRAFT ESCROW - 200 — — 2017/4/1
HCA HEALTHCARE INC 6.25 625 658 71,516 | 2021/2/15
HCA INC 7.5 475 527 57,238 | 2022/2/15
HCA INC 5.875 250 271 29,463 | 2023/5/1
HCA INC 7.69 900 1,037 112,634 | 2025/6 /15
HCA INC 7.58 750 866 94,066 | 2025/9/15
HECLA MINING CO 6.875 1,675 1, 587 172,339 | 2021/5/1
HELLAS 11 — 1, 700 — — 2015/1/15
HERC RENTALS INC 7.5 430 447 48,561 | 2022/6/1
HERC RENTALS INC 7.75 661 701 76,219 | 2024/6/1
HESS INF PART / FIN CORP 5.625 1, 050 1,078 117,155 | 2026/ 2 /15
HEXION 2 US FIN CORP — 1, 225 214 23,278 | 2022/2/1
HEXION INC - 925 714 77,594 | 2022/2/1
HEXION US FIN/NOVA SCOTI - 2,150 387 42,024 | 2020/11/15
HILCORP ENERGY I/HILCORP 6.25 200 199 21,711 | 2028/11/1
HILLMAN GROUP INC 6.375 1, 500 1, 376 149, 446 | 2022/ 7 /15
HILTON DOMESTIC OPERATIN 5.125 1,325 1, 368 148,557 | 2026/5/1
HLF FIN SARL LLC/HERBALI 7.25 325 326 35,424 | 2026/8/15
HOLLY ENERGY PARTNERS LP 6.0 150 155 16,899 | 2024/8/1
HOWARD HUGHES CORP 5.375 400 402 43,653 | 2025/3/15
HUB INTERNATIONAL LTD 7.0 1, 825 1,847 200,653 [ 2026/5/1
HUDBAY MINERALS INC 7.25 325 331 36,041 | 2023/1/15
HUDBAY MINERALS INC 7.625 650 659 71,642 | 2025/1/15
HUGHES SATELLITE SYSTEMS 6.625 150 154 16,817 | 2026/8/1
HUNT COS INC 6.25 950 888 96,455 | 2026/ 2 /15
IAA SPINCO INC 5.5 325 333 36,174 | 2027/6/15
TAMGOLD CORP 7.0 875 886 96,298 | 2025/4 /15
ICAHN ENTERPRISES/FIN 6.0 2,949 2,963 321,833 | 2020/8/1
ICAHN ENTERPRISES/FIN 5.875 850 862 93,686 | 2022/2/1
ICAHN ENTERPRISES/FIN 6.25 1, 000 1, 030 111,847 | 2022/2/1
ICAHN ENTERPRISES/FIN 6.75 1,275 1, 330 144,509 | 2024/2/1
ICAHN ENTERPRISES/FIN 6.375 425 438 47,650 | 2025/12/15
THEARTCOMMUNICATIONS INC 6.375 225 237 25,776 | 2026/5/1
ILFC E-CAPITAL TRUST I 4.57 500 360 39,124 | 2065/12/21
INCEPTION MRGR/RACKSPACE 8.625 800 738 80,139 | 2024/11/15
INDIGO NATURAL RES LLC 6.875 600 544 59,127 | 2026/2/15
INFOR US INC 6.5 1, 650 1,683 182,756 | 2022/5/15
INGLES MARKETS INC 5.75 300 305 33,147 | 2023/6/15
INN OF THE MOUNTAIN GODS 9.25 1,133 1,134 123,188 | 2020/11/30
INTELSAT CONNECT FINANCE 9.5 1, 750 1, 526 165,803 | 2023/2/15
INTELSAT JACKSON HLDG 8.0 150 156 17,021 | 2024/2/15
INTELSAT JACKSON HLDG 8.5 600 586 63,688 | 2024/10/15
INTELSAT JACKSON HLDG 9.75 1, 100 1,111 120,643 | 2025/ 7 /15
INTELSAT LUXEMBOURG SA 8.125 2,650 1,967 213,664 | 2023/6/1
INTERGEN NV 7.0 750 678 73,705 | 2023/6 /30
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MSE@ A& | INTL LEASE FINANCE CORP 8. 625 725 823 89,420 | 2022/1/15
(40HEEMEE) | INVENTIVE GRP HLDGS INC 7.5 965 1,013 110,028 | 2024/10/ 1
IRB HOLDING CORP 6.75 825 820 89,138 | 2026/2/15
ITALICS MERGER SUB 7.125 1,200 1,224 132,914 | 2023/7/15
ITRON INC 5.0 250 252 27,418 | 2026/1 /15
J2 CLOUD LLC/GLOBAL INC 6.0 700 725 78,768 | 2025/7/15
JACK OHIO FIN LLC/FIN 1 6.75 175 180 19,573 | 2021/11/15
JACK OHIO FIN LLC/FIN 1 10. 25 950 1,016 110,381 | 2022/11/15
JACOBS ENTERTAINMENT INC 7.875 1,575 1,685 183,001 | 2024/2/1
JAGGED PEAK ENERGY LLC 5.875 525 499 54,230 | 2026/5/1
JAMES HARDIE INTL FIN 5.0 400 393 42,675 | 2028/1/15
JB POINDEXTER & CO INC 7.125 625 637 69,226 | 2026/ 4 /15
JBS INVESTMENTS GMBH 7.25 1, 800 1,869 203,026 | 2024/4/3
JBS INVESTMENTS II GMBH 7.0 400 421 45,748 | 2026/1/15
JC PENNEY CORP INC 8.625 475 240 26,112 | 2025/3/15
JC PENNEY CORPORATION IN 6.375 575 146 15,922 | 2036/10/15
JEFFERIES FIN LLC / JFIN 7.25 200 198 21,500 | 2024/ 8 /15
JEFFERIES FIN LLC / JFIN 6. 25 400 402 43,653 | 2026/6/3
JPMORGAN CHASE & CO 6.1 200 213 23,190 | 2049/10/29
JPMORGAN CHASE & CO 6.0 2,606 2,725 295,922 | 2049/12/29
JPW INDUSTRIES HOLD CORP 9.0 475 447 48,614 | 2024/10/ 1
KAR AUCTION SERVICES INC 5.125 200 202 21,935 | 2025/6/1
KB HOME 7.0 1, 350 1,449 157,407 | 2021/12/15
KB HOME 7.625 125 137 14,931 | 2023/5/15
KB HOME 6.875 375 394 42,859 | 2027/6/15
KCA DEUTAG UK FINANCE PL 9.625 800 594 64,502 | 2023/4/1
KFC HLD/PIZZA HUT/TACO 4.75 700 706 76,749 | 2027/6/ 1
KINROSS GOLD CORP 5.125 450 465 50,526 | 2021/9/1
KIRS MIDCO 3 PLC 8.625 1, 000 912 99,088 | 2023/7/15
KISSNER GR HLDG 8.375 1,054 1,096 119,032 | 2022/12/ 1
KRATON POLYMERS LLC/CAP 7.0 950 957 103,934 | 2025/4 /15
LADDER CAP FIN LLLP/CORP 5.875 650 662 71,906 | 2021/8/1
LAMAR MEDIA CORP 5.75 150 159 17,306 | 2026/2/1
LAREDO PETROLEUM INC 5. 625 275 252 27,398 | 2022/1/15
LBC TANK TERMINAL HLDING 6.875 575 562 61,034 | 2023/5/15
LENNAR CORP 8.375 3, 750 4,054 440,298 | 2021/1/15
LENNAR CORP 6. 25 225 238 25,929 | 2021/12/15
LENNAR CORP 5.0 725 747 81,187 | 2027/6/15
LIONS GATE CAPITAL HOLD 6.375 775 811 88,154 | 2024/2/1
LIONS GATE CAPITAL HOLD 5.875 299 307 33,361 | 2024/11/1
LITHIA MOTORS INC 5.25 375 380 41,281 | 2025/8/1
LIVE NATION ENTERTAINMEN 5. 625 600 629 68,330 | 2026/3/15
LONESTAR RESOURCES AMERT 11.25 275 267 29,059 | 2023/1/1
LTF MERGER SUB INC 8.5 3,975 4,084 443,515 | 2023/6/15
LUCENT TECHNOLOGIES 6. 45 550 547 59,425 | 2029/3 /15
MAGNOLIA OTL GAS/MAG FIN 6.0 175 178 19,383 | 2026/8/1
MALLINCKRODT FIN/SB 5.75 400 332 36,051 | 2022/8/1
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PSEALE 2 | MANITOWOC COMPANY INC 9.0 250 247 26,842 | 2026/4/1
(ADREEMTE) | MARIPOSA BOR / MERG SUB 8.75 23 13 1,493 | 2021/10/15
MARRIOTT OWNERSHIP RESOR 6.5 100 105 11,483 | 2026/ 9/15
MASONITE INTERNATIONAL C 5.75 300 306 33,309 | 2026/9/15
MATADOR RESOURCES CO 5.875 25 24 2,701 | 2026/9/15
MATCH GROUP INC 5.0 175 179 19,478 | 2027/12/15
MATCH GROUP INC 5. 625 200 210 22,831 | 2029/2/15
MATTAMY GROUP CORP 6.5 175 181 19,715 | 2025/10/ 1
MATTHENS INTERNATIONAL C 5.25 550 537 58,380 | 2025/12/ 1
MCDERMOTT ESCROW 1/ESC 2 10. 625 925 829 90,024 | 2024/5/1
MEDIACOM BRDBND LLC/CORP 5.5 168 168 18,265 | 2021/4/15
MEDNAX INC 6.25 350 357 38,778 | 2027/1/15
MEG ENERGY CORP 6.375 863 770 83,637 | 2023/1/30
MERCER INTL INC 6.5 950 983 106, 771 | 2024/2/1
MERCER INTL INC 7.375 400 423 45,933 | 2025/1/15
MERISANT ESCROW 12. 25 600 — —| 2014/5/15
MERITAGE HOMES CORP 7.0 360 388 42,170 | 2022/4/1
MERITAGE HOMES CORP 6.0 925 990 107,572 | 2025/6/1
MGM GROWTH/MGM FINANCE 5.75 225 238 25,929 | 2027/2/1
MGM RESORTS INTL 6.75 375 390 42,451 | 2020/10/ 1
MGM RESORTS INTL 7.75 1, 550 1,724 187,249 | 2022/3/15
MGM RESORTS INTL 5.5 100 103 11,208 | 2027/4/15
MICHAEL BAKER INTL 8.75 475 479 52,096 | 2023/3/1
MICRON TECHNOLOGY INC 5.5 100 103 11,206 | 2025/2/1
MIDAS INT HOLDCO II/FIN 7.875 1, 100 1,028 111,684 | 2022/10/ 1
MIDCONTINENT COMM & FIN 6.875 500 521 56,602 | 2023/8/15
MIDWEST VANADIUM PTY LTD — 139 0. 18179 19| 2020/2/15
MINERAL RESOURCES LTD 8. 125 700 715 77,723 | 2027/5/1
MOHEGAN TRIBAL GAMING AU 7.875 2, 150 2,080 225,880 | 2024/10/15
MOOD MED BWR/MOOD MED CO 8.87313 506 444 48,264 | 2024/7/1
MOSS CREEK RESOURCES HLD 7.5 975 818 88,924 | 2026/1/15
MOUNTAIN PROVINCE DIAMON 8.0 475 479 52,108 | 2022/12/15
MPH ACQUISITION HOLDINGS 7.125 550 557 60,488 | 2024/6/1
MPT OPER PARTNERSP/FINL 5.5 325 333 36,218 | 2024/5/1
MRT MID PART/MRT MID FIN 7.25 1, 300 1,261 136,931 | 2021/2/15
MSCI INC 5.375 325 344 37,409 | 2027/5/15
MUELLER WATER PRODUCTS 5.5 175 180 19,626 | 2026/6/15
MULTI-COLOR CORP 6.125 325 335 36,438 | 2022/12/ 1
MURPHY OIL CORP 6.875 700 728 79,053 | 2024/8 /15
MURPHY OIL CORP 5.75 375 377 41,026 | 2025/8/15
MURRAY ENERGY CORP 9.0 3,617 1,211 131,602 | 2024/4 /15
NABORS INDUSTRIES INC 5.75 400 343 37,246 | 2025/2/1
NATHAN’ S FAMOUS INC 6. 625 400 394 42,784 | 2025/11/1
NATIONSTAR MORT/CAP CORP 6.5 2, 850 2,812 305,419 [ 2022/6/1
NAVIENT CORP 6.5 450 472 51,308 | 2022/6/15
NAVIENT CORP 7.25 300 319 34,694 | 2023/9/25
NAVIENT CORP 6.75 775 802 87,102 | 2025/6 /25
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NAVIENT CORP 6.75 650 671 72,964 2026/ 6 /15
NAVISTAR INTL CORP 6. 625 1,125 1, 160 126, 018 2025/11/ 1
NCR CORP 5.875 700 709 77,058 2021/12/15
NCR CORP 6. 375 700 724 78, 684 2023/12/15
NETFLIX INC 5.375 350 362 39, 384 2021/2/1
NETFLIX INC 5.5 325 343 37,301 2022/ 2 /15
NETFLIX INC 5.875 75 81 8, 856 2028/11/15
NETFLIX INC 6. 375 1,725 1,927 209, 327 2029/ 5 /15
NETFLIX INC 5.375 725 755 82,073 2029/11/15
NEW ENTERPRISE STONE & L 10. 125 1,475 1, 504 163, 373 2022/4/1
NEW ENTERPRISE STONE & L 6. 25 350 349 37,911 2026/ 3 /15
NEWMARK GROUP INC 6. 125 425 438 47, 644 2023/11/15
NFP CORP 6. 875 1, 050 1, 026 111, 454 2025/ 7 /15
NGPL PIPECO LLC 4. 375 125 129 14, 109 2022/ 8 /15
NGPL PIPECO LLC 4. 875 1, 025 1, 080 117, 287 2027/ 8 /15
NINE ENERGY SERVICE INC 8.75 225 223 24, 310 2023/11/ 1
NMG FINCO PLC 5. 75 400 388 42,176 2022/ 8/1
NORTHERN OIL AND GAS INC 8.5 352 365 39, 727 2023/ 5 /15
NORTHWEST ACQ/DOMINION 7.125 475 334 36, 333 2022/11/ 1
NOVA CHEMICALS CORP 5.25 582 557 60, 592 2027/6/1
NOVELIS CORP 6.25 225 233 25, 379 2024/ 8 /15
NOVELIS CORP 5.875 1, 025 1,030 111, 861 2026/ 9 /30
NRG ENERGY INC 6. 625 600 652 70, 834 2027/ 1 /15
NUFARM AUSTRALIA/AMERICA 5.75 525 498 54, 159 2026/ 4 /30
NUSTAR LOGISTICS LP 6.0 375 383 41, 637 2026/6/1
NVA HOLDINGS 6. 875 275 275 29, 862 2026/ 4/ 1
NWH ESCROW CORP 7.5 975 594 64, 583 2021/8/1
NXP BV/NXP FUNDING LLC 4. 125 1, 130 1, 151 125, 083 2021/6/1
NXP BV/NXP FUNDING LLC 4. 625 200 209 22,769 2023/6/1
0ASIS PETROLEUM INC 6.5 1,173 1, 157 125, 720 2021/11/ 1
OASIS PETROLEUM INC 6. 25 225 210 22,814 2026/ 5/ 1
0CI NV 6. 625 600 624 67, 760 2023/ 4 /15
OLIN CORP 5.0 225 221 24, 035 2030/ 2/1
ORTHO-CLINICAL DIAGNOSTI 6. 625 1,375 1, 302 141, 472 2022/ 5 /15
PACIFIC GAS & ELECTRIC — 325 325 35, 379 2037/3/1
PACIFIC GAS & ELECTRIC — 675 666 72, 382 2040/ 1 /15
PACIFIC GAS & ELECTRIC — 300 285 30, 948 2043/11/15
PANTHER BF AGGREGATOR 2 6. 25 100 104 11, 293 2026/ 5 /15
PANTHER BF AGGREGATOR 2 8.5 950 973 105, 739 2027/ 5 /15
PARAMOUNT RESOURCES LTD 6. 875 950 961 104, 450 2023/ 6 /30
PARK-OHIO INDUSTRIES INC 6. 625 325 322 35, 027 2027/ 4 /15
PARKLAND FUEL CORP 6.0 275 282 30, 646 2026/ 4/ 1
PARSLEY ENERGY LLC/FINAN 6. 25 200 206 22, 450 2024/6/1
PBF LOGISTICS LP/FINANCE 6. 875 2,175 2,234 242,678 2023/ 5 /15
PENSKE AUTO GROUP INC 5.75 975 995 108, 125 2022/10/ 1
PENSKE AUTOMOTIVE GROUP 3.75 350 351 38, 149 2020/ 8 /15
PETRA DIAMONDS US TREAS 7.25 400 387 42, 065 2022/5/1
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YSE@AE S | PGT ESCROW ISSUER INC 6.75 450 475 51,614 | 2026/8/1
(A0REEMEE) | PILGRIM S PRIDE CORP 5.75 900 935 101,571 | 2025/3/15
PILGRIM S PRIDE CORP 5. 875 675 702 76,321 | 2027/9 /30
PIONEER HOLDING/FINANCE 9.0 550 565 61,366 | 2022/11/1
PLASTIPAK HOLDINGS INC 6. 25 325 290 31,497 | 2025/10/15
PLATFORM SPECIALTY PROD 5. 875 725 744 80,892 | 2025/12/ 1
POLARIS INTERMEDIATE 8.5 1,250 1,254 136,246 | 2022/12/ 1
POST HOLDINGS INC 5.5 325 333 36,218 | 2025/3/1
POST HOLDINGS INC 5.75 1,475 1,526 165,776 | 2027/3/1
POST HOLDINGS INC 5. 625 625 635 68,971 | 2028/1/15
PQ CORP 5.75 275 279 30,310 | 2025/12/15
PRECISION DRILLING CORP 7.125 625 600 65,154 | 2026/ 1 /15
PRIME SECSRVC BRW/FINANC 9.25 492 517 56,197 | 2023/5/15
PRIME SECSRVC BRW/FINANC 5.25 350 351 38,196 | 2024/ 4 /15
PRISO ACQUISITION CORP 9.0 2,200 2,070 224,862 | 2023/5/15
PRUDENTIAL FINANCIAL INC 5.7 200 208 22,622 | 2048/9/15
QEP RESOURCES INC 5. 625 44 40 4,347 | 2026/3/1
QORVO INC 5.5 225 233 25,348 | 2026/ 7 /15
QUEBECOR MEDIA INC 5.75 275 291 31,653 | 2023/1/15
QUICKSILVER ESCROW DEBT — 600 — — | 2019/8/15
RADIATE HOLDCO / FINANCE 6. 625 1,625 1,576 171,164 | 2025/2/15
RANGE RESOURCES CORP 5.0 275 266 28,966 | 2022/8/15
RANGE RESOURCES CORP 5.0 675 642 69,724 | 2023/3/15
REALOGY GROUP/CO-ISSUER 9.375 225 216 23,519 | 2027/4/1
RITCHIE BROS AUCTIONEERS 5.375 225 231 25,104 | 2025/1/15
RITE AID CORP 7.7 500 298 32,441 | 2027/2/15
RITE AID CORP 6. 875 250 143 15,609 | 2028/12/15
ROCKIES EXPRESS PIPELINE 6.875 175 189 20,618 | 2040/ 4 /15
ROCKPOINT GAS STORAGE CA 7.0 425 431 46,843 | 2023/3/31
ROWAN COMPANIES INC 7.375 750 609 66,172 | 2025/6 /15
ROYAL BK SCOTLND GRP PLC 4.921 2, 950 2, 802 304,323 | 2049/ 3 /29
ROYAL BK SCOTLND GRP PLC 7.5 800 825 89,586 | 2049/12/29
ROYAL BK SCOTLND GRP PLC 8.0 400 429 46,585 | 2049/12/29
ROYAL BK SCOTLND GRP PLC 8.625 400 429 46,639 | 2049/12/29
RP CROWN PARENT LLC 7.375 1,125 1,175 127,661 | 2024/10/15
SALEM MEDIA GROUP INC. 6.75 625 553 60,063 | 2024/6/1
SANCHEZ ENERGY CORP 7.75 2,182 272 29,617 | 2021/6/15
SANCHEZ ENERGY CORP 6.125 1,425 178 19,342 | 2023/1/15
SANJEL CORP — 900 5 549 | 2022/6/19
SANJEL CORP ZCPN — 33 — — | 2049/12/31
SANJEL CORP ZCPN — 33 — — | 2049/12/31
SANJEL CORP ZCPN — 33 — — | 2049/12/31
SANJEL CORP ZCPN — 33 — — | 2049/12/31
SANJEL CORP ZCPN — 33 — — | 2049/12/31
SANJEL CORP ZCPN — 33 — — | 2049/12/31
SANJEL CORP ZCPN — 33 — — | 2049/12/31
SBA COMMUNICATIONS CORP 4.0 625 629 68,377 | 2022/10/ 1
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W& % | SCHWELTZER-MAUDUIT INTL 6. 875 450 459 49, 842 2026/10/ 1
(BDRBIENER) | SCOTTS MIRACLE-GRO CO 5.25 375 375 40, 823 2026/12/15
SELECT MEDICAL CORP 6. 375 1, 450 1, 454 157, 967 2021/6/1
SEMGROUP CORP 7.25 550 536 58, 231 2026/ 3 /15
SERVICE CORP INTL 8.0 1, 250 1,371 148,971 2021/11/15
SESI LLC 7.125 600 420 45, 607 2021/12/15
SEST LLC 7.75 550 346 37, 589 2024/ 9 /15
SEVEN GENERATIONS ENERGY 5.375 425 405 44,016 2025/ 9 /30
SIRIUS XM RADIO INC 4. 625 25 25 2,748 2023/ 5 /15
SIRIUS XM RADIO INC 5.0 1, 600 1, 600 173, 744 2027/8/1
SIRIUS XM RADIO INC 5.5 1, 025 1,044 113, 391 2029/ 7/1
SLM CORP 4. 875 400 400 43, 517 2019/ 6 /17
SLM CORP 8.0 1, 925 1, 989 216, 090 2020/ 3 /25
SLM CORP 7.25 b75 615 66, 888 2022/ 1 /25
SLM CORP 6. 125 2,975 3,041 330, 259 2024/ 3 /25
SM ENERGY CO 6. 125 654 650 70, 662 2022/11/15
SM ENERGY CO 5. 625 1, 000 902 97, 968 2025/6/1
SOLERA LLC / SOLERA FINA 10.5 1, 825 1,984 215,517 2024/ 3/ 1
SONIC AUTOMOTIVE INC 6. 125 725 710 77,153 2027/ 3 /15
SOUTHWESTERN ENERGY CO 6.2 354 333 36, 225 2025/ 1 /23
SPRINGLEAF FINANCE CORP 8.25 125 134 14, 590 2020/12/15
SPRINGLEAF FINANCE CORP 7.75 125 137 14, 890 2021/10/ 1
SPRINGLEAF FINANCE CORP 6. 125 200 214 23,301 2022/ 5 /15
SPRINGLEAF FINANCE CORP 6. 125 125 132 14, 371 2024/ 3 /15
SPRINGLEAF FINANCE CORP 6. 875 1,025 1, 099 119, 374 2025/ 3 /15
SPRINGLEAF FINANCE CORP 7.125 150 160 17, 469 2026/ 3 /15
SPRINT CAPITAL CORP 8.75 4, 375 4,943 536, 841 2032/ 3 /15
SPRINT COMMUNICATIONS 9.25 775 900 97, 832 2022/ 4 /15
SPRINT COMMUNICATIONS 6.0 100 102 11, 151 2022/11/15
SPRINT CORP 7.875 1,375 1,471 159, 763 2023/ 9/15
SS&C TECHNOLOGIES INC 5.5 1, 350 1, 406 152,735 2027/ 9 /30
STAPLES INC 7.5 1, 100 1, 097 119, 150 2026/ 4 /15
STAPLES INC 10. 75 575 577 62, 751 2027/ 4 /15
STAR MERGER SUB INC 6. 875 475 493 53,611 2026/ 8 /15
STAR MERGER SUB INC 10. 25 1, 300 1, 355 147, 166 2027/ 2 /15
STARS GRP HLDS/STARS GRP 7.0 550 577 62, 710 2026/ 7 /15
STARWOOD PROPERTY TRUST 4.75 225 226 24, 554 2025/ 3 /15
STATION CASINOS LLC 5.0 400 391 42, 458 2025/10/ 1
SUBURBAN PROPANE PARTNRS 5.5 1, 825 1, 825 198, 176 2024/6/1
SUMMIT MATERIALS LLC/FIN 6. 125 225 229 24,951 2023/ 7 /15
SUMMIT MATERIALS LLC/FIN 5.125 250 248 26, 943 2025/6/1
SUMMIT MATERIALS LLC/FIN 6.5 225 230 25, 043 2027/ 3 /15
SUMMIT MID HLDS LLC / FI 5.75 175 154 16, 722 2025/ 4 /15
SUMMIT MIDSTREAM PARTNER 9.5 1,175 1,070 116, 201 2066/ 6 /15
SUNGARD AVAIL SERV CAP — 1, 625 60 6,617 2022/ 4/1
SUNOCO LP/FINANCE CORP 5.5 150 153 16, 700 2026/ 2 /15
SUNOCO LP/FINANCE CORP 6.0 725 750 81, 483 2027/ 4 /15
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W A& 2% | SURGERY CENTER HOLDINGS 10.0 200 203 22,098 2027/ 4 /15
(GDRBIENER) | T-MOBILE USA INC 6.0 325 333 36, 218 2023/3/1
T-MOBILE USA INC 6.0 175 182 19, 858 2024/ 4 /15
TALEN ENERGY SUPPLY LLC 10.5 850 860 93, 455 2026/ 1 /15
TALEN ENERGY SUPPLY LLC 7.25 125 131 14, 277 2027/ 5 /15
TALLGRASS NRG PRTNR/FIN 5.5 300 305 33, 147 2028/ 1 /15
TARGA RESOURCES PARTNERS 6.5 225 240 26, 081 2027/ 7 /15
TARGA RESOURCES PARTNERS 6. 875 300 325 35, 305 2029/ 1 /15
TASEKO MINES LTD 8.75 1,125 1,077 116,971 2022/ 6 /15
TECK COMINCO LIMITED 6. 125 3,075 3,412 370, 526 2035/10/ 1
TECK RESOURCES LIMITED 4.5 50 50 5,523 2021/1/15
TECK RESOURCES LIMITED 4.75 650 669 72,690 2022/ 1 /15
TECK RESOURCES LIMITED 6.0 850 880 95, 641 2040/ 8 /15
TECK RESOURCES LIMITED 6.25 125 134 14, 639 2041/ 7 /15
TEMPO ACQUISITION LLC/FI 6. 75 1,075 1, 109 120, 528 2025/6/1
TENET HEALTHCARE CORP 8. 125 250 265 28, 827 2022/4/1
TENET HEALTHCARE CORP 6. 75 1,425 1,452 157, 688 2023/ 6 /15
TENET HEALTHCARE CORP 6. 25 325 337 36, 637 2027/2/1
TENNANT CO 5. 625 400 411 44, 630 2025/5/1
TENNECO INC 5.0 450 347 37,748 2026/ 7 /15
TERRAFORM POWER OPERATIN 4.25 750 748 81, 238 2023/1 /31
TERRAFORM POWER OPERATIN 6. 625 550 580 63, 009 2025/ 6 /15
TERRAFORM POWER OPERATIN 5.0 125 122 13, 353 2028/ 1 /31
TESLA INC 5.3 1, 025 881 95, 722 2025/ 8 /15
TEVA PHARMACEUTICALS NE 6.0 200 194 21, 066 2024/ 4 /15
TITAN INTERNATIONAL INC 6.5 1,125 975 105, 977 2023/11/30
TMS INTERNATIONAL CORP 7.25 625 612 66, 511 2025/ 8 /15
TOLL BROS FINANCE CORP 6. 75 300 304 33, 065 2019/11/ 1
TOPBUILD ESCROW CORP 5.625 675 685 74, 397 2026/ 5/ 1
TOPS HOLDING II ESCROW — 1, 191 — — 2022/ 6 /15
TOWNSQUARE MEDIA INC 6.5 1,075 1, 068 116, 004 2023/4/1
TPC GROUP INC 8.75 1, 466 1,471 159, 789 2020/12/15
TRANSDIGM INC 6.0 2,925 2,977 323, 279 2022/ 7 /15
TRANSDIGM INC 6.5 350 354 38, 458 2025/ 5 /15
TRANSDIGM INC 6. 25 600 627 68, 085 2026/ 3 /15
TRANSDIGM INC 7.5 825 853 92, 722 2027/ 3 /15
TRANSDIGM UK HOLDINGS 6. 875 200 199 21,704 2026/ 5 /15
TRANSMONTAIGE PARTNERS 6. 125 425 410 44,535 2026/ 2 /15
TRI POINTE GROUP INC 5.25 1, 250 1,193 129, 629 2027/6/1
TRIANGLE USA PETROLEUM — 2,900 — — 2022/ 7 /15
TRIDENT MERGER SUB INC 6. 625 325 300 32, 644 2025/11/ 1
TRINSEO OP / TRINSEO FIN 5.375 1, 050 997 108, 318 2025/9/1
TRIUMPH GROUP INC 4. 875 325 320 34,762 2021/4/1
TRIUMPH GROUP INC 7.75 425 419 45,573 2025/ 8 /15
TRONOX FINANCE PLC 5.75 975 943 102, 434 2025/10/ 1
TTM TECHNOLOGIES INC 5.625 550 533 57,932 2025/10/ 1
TULLOW OIL PLC 6.25 1, 400 1,399 151, 987 2022/ 4 /15
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@A &% | TULLOW OIL PLC 7.0 200 198 21,527 2025/3/1
(ADREEMTE) | UNITED CONTINENTAL HLDGS 4.25 375 378 41,077 | 2022/10/ 1
UNITED RENTALS NORTH AM 6.5 125 135 14,761 | 2026/12/15
UNITED RENTALS NORTH AM 5.5 150 156 16,972 | 2027/5/15
UNITED STATES STEEL CORP 6. 25 625 548 59,554 | 2026/ 3 /15
UNITI GROUP/CSL CAPITAL 7.125 600 532 57,824 | 2024/12/15
UNITYMEDIA KABELBW GMBH 6.125 2,200 2,293 249,051 | 2025/1/15
UNIVISION COMMUNICATIONS 6.75 459 468 50,839 | 2022/9/15
UPC HOLDING BV 5.5 800 798 86,654 | 2028/1/15
US AIRWAYS 2012-2B PTT 6.75 157 165 18,019 | 2021/6/3
US CONCRETE INC 6.375 2,775 2,892 314,144 | 2024/6/1
USA COM PART/USA COM FIN 6. 875 800 834 90,564 | 2026/4/1
USA COM PART/USA COM FIN 6.875 550 572 62,113 | 2027/9/1
USI INC 6.875 950 928 100,839 | 2025/5/1
VALEANT PHARMACEUTICALS 5.5 70 70 7,686 | 2023/3/1
VALEANT PHARMACEUTICALS 5.5 200 207 22,511 | 2025/11/ 1
VALEANT PHARMACEUTICALS 9.0 2, 850 3,165 343,717 | 2025/12/15
VECTOR GROUP LTD 10.5 575 545 59,239 | 2026/11/ 1
VENATOR FIN SARL/VENATOR 5.75 175 159 17,340 | 2025/7 /15
VERITAS US INC/BERMUDA L 10.5 1, 400 1,186 128,842 | 2024/2/1
VERSCEND HOLDING CORP 9.75 950 1,024 111,284 | 2026/8 /15
VERTIV INT HOLD CORP 12.0 2, 950 2, 850 309,529 | 2022/2/15
VHF PARENT LLC/ORCHESTRA 6.75 525 544 59,132 | 2022/6 /15
VIASAT INC 5. 625 350 359 39,039 | 2027/4/15
VIKING CRUISES LTD 6. 25 500 513 55,788 | 2025/5 /15
VINE OIL & GAS LP / FIN 8.75 925 647 70,312 | 2023/4 /15
VIRGIN MEDIA FINANCE PLC 6.0 800 833 90,455 | 2024/10/15
VISTRA ENERGY CORP 7.375 1,653 1,719 186,672 | 2022/11/ 1
VISTRA ENERGY CORP 7.625 780 825 89,655 | 2024/11/ 1
VISTRA OPERATIONS CO LLC 3.55 625 625 67,926 | 2024/ 7/15
VISTRA OPERATIONS €O LLC 5. 625 750 786 85,412 | 2027/2/15
VISTRA OPERATIONS CO LLC 5.0 1, 050 1,071 116,299 | 2027/ 7 /31
VISTRA OPERATIONS CO LLC 4.3 375 375 40,748 | 2029/7/15
VIZIENT INC 6. 25 150 157 17,123 | 2027/5/15
VOC ESCROW LTD 5.0 75 74 8,083 | 2028/2/15
VTR FINANCE BV 6.875 720 744 80,823 | 2024/1/15
WABASH NATIONAL CORP 5.5 325 309 33,615 | 2025/10/ 1
WARRIOR MET COAL LLC 8.0 433 451 48,988 | 2024/11/ 1
WASTE PRO USA INC 5.5 50 50 5,429 | 2026/2/15
WEATHERFORD BERMUDA 8.25 275 141 15,379 | 2023/6/15
WEATHERFORD BERMUDA 7.0 1,275 643 69,918 | 2038/3/15
WEATHERFORD INTL LLC 9.875 450 227 24,677 | 2025/3/1
WEEKLEY HOMES LLC/ FINAN 6.0 525 518 56,280 | 2023/2/1
WEEKLEY HOMES LLC/ FINAN 6. 625 850 837 90,916 | 2025/8/15
WEIGHT WATCHERS INTL INC 8.625 375 356 38,736 | 2025/12/ 1
WELLCARE HEALTH PLANS 5.375 500 522 56,753 | 2026/ 8 /15
WERNER FINCO LP/INC 8.75 1,225 1,062 115,397 | 2025/ 7 /15
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M@ B % | WEST STREET MERGER SUB 6. 375 1,325 1,252 135,968 | 2025/9/1
(4EEAES) | WHITING PETROLEUM CORP 6.25 100 98 10,743 | 2023/4/1
WHITING PETROLEUM CORP 6. 625 125 119 13,013 | 2026/1/15

WILDHORSE RESOURCE DEVEL 6. 875 1,100 1,071 116,313 | 2025/2/1

WILLIAM LYON HOMES INC 6.0 525 527 57,294 | 2023/9/1

WILLIAMS COMPANIES INC 4.55 25 26 2,874 | 2024/6 /24

WILLIAMS COS INC 7.875 1, 550 1,712 185,923 | 2021/9/1

WILLIAMS SCOTSMAN INTL 6. 875 275 279 30,347 | 2023/8/15

WINDSTREAM CORP — 225 69 7,574 | 2020/10/15

WINDSTREAM HLDGS MIDWEST - 1,375 1,168 126,914 | 2028/4/1

WINDSTREAM SRVC/FIN — 7,132 2,210 240,083 | 2023/8/1

WMG ACQUISITION CORP 5.5 425 433 47,073 | 2026/ 4 /15

WPX ENERGY INC 8.25 225 252 27,425 | 2023/8/1

WYNN LAS VEGAS LLC/CORP 5.25 950 929 100,968 | 2027/5/15

XPLORNET COMMUNICATIONS 9. 625 461 477 51,856 | 2022/6/1

XPO LOGISTICS INC 6.5 562 575 62,476 | 2022/6 /15

XPO LOGISTICS INC 6.125 250 257 27,961 | 2023/9/1

ZAYO GROUP LLC/ZAYO CAP 6.0 1,725 1,772 192,468 | 2023/4/1

ZAYO GROUP LLC/ZAYO CAP 6.375 75 76 8,347 | 2025/5/15

ZAYO GROUP LLC/ZAYO CAP 5.75 1,075 1,093 118,777 | 2027/1/15

71GGO BOND CO BV 6.0 900 889 96,558 | 2027/1/15

iStar Inc 5.25 175 177 19,240 | 2022/9/15
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1081 (201447 H 7 ) 23,191 15.7 209. 58 13.6 95.5 — 150, 209
1181 (201547 H 6 ) 27, 370 18.0 250. 44 19.5 95.9 — 112, 500
1281 (201647 A5 A) 22, 648 Al7.3 213. 32 Al4.8 93.3 — 69, 169
13 (201747 A5 A) 28, 707 26.8 264. 69 24.1 92.6 — 94, 697
141 (201847 A5 A) 29, 289 2.0 264. 31 A 0.1 95. 1 — 80, 604

KAEFRI LRI E N THER — 58 0 TR,

AOEHEEEEAYHOK RLAEL— b CHEERETEMASGME) THREL TBY £3,
* BRI ER 21008 L THREE L TnEd,
MAHEELTEY ET (HAFRIBofA « AYLYLF cUSHAA « f—/L R Fyyia A
(HAT) 77— a3—=7 (P L OFFA) ICE Data Indices, LLL.C

* 2E 54 (=1CE BofAML US High Yield, Cash Pay, Constrained Index™ (FJ#i-~~—2)) I%, ICE BofAML US High Yield, Cash Pay, Constrained
Index (US$_—2R) &b Liz, YtV MBICHBE L b0 T, k. Fllichizo Tid, EEMIE~OKMRAZE L T, XA

CAVARNLAVR A UT TR,

OLHhDEAEMEE & TR FOH

frﬁ A q E- %t fili | B = & B % | 1% %
B = We vk = |[MOAN M |k B o X
€./ F % % % %
201747 H 5 H 28, 707 — 264. 69 — 92.6 -
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9 Ak 29, 175 1.6 268. 79 1.6 94. 2 —
108K 29, 482 2.7 270. 99 2.4 95.6 —
1LARX 29, 128 1.5 267. 57 1.1 95.6 —
12A K 29, 532 2.9 270. 68 2.3 94.8 —
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2 AR 28,183 AL 8 256. 50 A3. 1 93.4 —
3HE 27,708 A3.5 252. 10 A48 94.5 —
4 AR 28, 807 0.3 261. 04 Al 4 96. 1 —
5 0K 28, 712 0.0 259. 43 AN2.0 95.0 —
6 X 29, 340 2.2 264. 72 0.0 95. 2 —
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" H El 3
(a) b OATER &F 19, 419TH
(b) 3917 D AT HE AR IR AR 634, 2091
(c) FEEMHEE (@) / (b) 0.03

* (D)I1345 A RBUEOABAMKRHIHEAHO -1,

OFEERA & DEGHKIRF

(2017€£7 A6 BH~2018%7 A5AH)

BEBHEITEVERA,
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O AEE DM (20184 7 A 5 BB
| sEEs
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(A1) A) ELS EL73 Tk v TH

CITIGROUP INC 6.8750% Series K 457 457 1,262 139,412 | #1497

COWEN INC 8.2500% 10/15/21 SERIES 317 — — — | B

DENBURY RESOURCES INC — 118 56 6,192 | faih - A A - HFERREL
DIRECTBUY HOLDINGS INC 48 48 - — | EM/h5EY

GMAC CAP TR I 8.125% 2/15/40 Series2 270 270 711 78,561 | & FE4EL— B R

GEN FIN CORP 8.1250% 7/31/21 Series 283 283 733 80,994 | Ptk - B

MOOD MEDIA CORP COMMON STOCK — 1, 350 108 11,926 | #@(E

UC HOLDINGS INC 468 468 1,170 129, 203 | H B &

HERCULES OFFSHORE ESCROW COM 1,228 1,228 276 30, 528 | =R /LXF—Ffi + B—E R
WARREN RESOURCES INC 245 245 12 1,357 | =R/ —Ffw - h—E R
NINE POINT ENERGY HOLDINGS-PFD 10 10 705 77,952 | =RV —3 i - —E A
NINE POINT ENERGY HOLDINGS COMMON — 535 589 65,101 | =R /LX —%fi - h—E 2
~ 24 B % : & il 3, 330 5,017 5, 625 621, 228

B A T 9 11 — <0.8% >
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DYNEGY INC - CW24 6, 683 — — —
VISTRA ENERGY CORP - CW24 — 6, 683 7 870
JACK COOPER E 144A WARRANT — 1, 443 — —
N MR Y 6, 683 8,126 7 870
- e om < => 1 2 = <0.0% >
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TAUA 726, 893 694, 469 76, 690, 248 95.1 93.3 48. 4 41.8 4.9
= Ei 726, 893 694, 469 76, 690, 248 95.1 93.3 48. 4 41.8 4.9
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%@ﬁgg CHESAPEAKE ENERGY CORP 5.5 175 179 19,857 | 2026/9/15
WA | 1011778 BC / NEW RED FIN 5.0 2,900 2,755 304,234 | 2025/10/15
(Go#&EAE) | 1839688 ALBERTA ULC — 145 1 160 | 2020/ 2/13
A SCHULMAN INC 6. 875 775 818 90,440 | 2023/6/1

ACADIA HEALTHCARE CO INC 6.5 375 385 42,550 | 2024/3/1

ACRISURE LLC / FIN INC 7.0 1, 300 1,186 130,997 | 2025/11/15

ADT CORP 5.25 1,625 1,657 183,037 | 2020/3/15

ADVANCED MICRO DEVICES 7.5 775 858 94,783 | 2022/8/15

ADVANCED MICRO DEVICES 7.0 1,719 1,817 200, 744 | 2024/7/1

AHERN RENTALS INC 7.375 1, 250 1,216 134,292 | 2023/5/15

AIR CANADA 7.75 3, 625 3, 887 429,331 | 2021/4/15

AK STEEL CORP 7.625 525 538 59,497 | 2021/10/ 1

AKER BP ASA 5.875 150 155 17,119 | 2025/ 3 /31

ALBERTSONS COS INC 6. 08506 225 225 24,908 | 2024/1/15

ALBERTSONS COS LLC/SAFEW 6. 625 825 779 86,066 | 2024/6 /15

ALBERTSONS €S LLC/SAFEW 5.75 305 269 29,807 | 2025/3/15

ALCOA INC 5.125 1,175 1,171 129,349 | 2024/10/ 1

ALCOA INC 5.95 600 581 64,237 | 2037/2/1

ALCOA NEDERLAND HOLDING 6.75 400 420 46,380 | 2024/ 9/30

ALCOA NEDERLAND HOLDING 7.0 1, 200 1,284 141,792 | 2026/ 9 /30

ALCOA NEDERLAND HOLDING 6.125 600 601 66,423 | 2028/5/15

ALERIS INTL INC 10. 75 200 201 22,224 | 2023/7/15

ALGECO SCOTSMAN FIN 2 10.0 800 806 89,006 | 2023/8/15

ALGECO SCOTSMAN GLOB FIN 8.0 600 610 67,417 | 2023/2/15

ALLEGIANT TRAVEL CO 5.5 800 808 89,227 | 2019/7/15

ALLIANCE RES OP/FINANCE 7.5 850 903 99,825 | 2025/5/1

ALLY FINANCIAL INC 8.0 2, 950 3,019 333,424 | 2018/12/31

ALLY FINANCIAL INC 3.75 475 475 52,506 | 2019/11/18

ALLY FINANCIAL INC 4.125 147 147 16,294 | 2020/ 3/30

ALLY FINANCIAL INC 7.5 1,083 1, 160 128,116 | 2020/ 9/15

ALLY FINANCIAL INC 5.125 47 47 5,268 | 2024/9 /30

ALLY FINANCIAL INC 8.0 550 653 72,124 | 2031/11/1

ALPHA 2 BV 8.75 800 797 88,012 | 2023/6/1

ALPHA 3 BV / US BIDCO 6.25 600 591 65,264 | 2025/2/1

ALTA MESA HLDGS/FINANC S 7.875 1,125 1,196 132,153 | 2024/12/15

ALTICE FINANCING SA 7.5 1,000 973 107,531 | 2026/5/15

ALTICE SA 7.75 4, 000 3, 875 427,916 | 2022/5/15

AMC ENTERTAINMENT HOLDIN 6.125 875 853 94,270 | 2027/ 5/15

AMC ENTERTAINMENT INC 5.875 700 671 74,112 | 2026/11/15

AMC NETWORKS INC 5.0 109 106 11,791 | 2024/4/1

AMERICAN AXLE & MFG INC 6.25 925 907 100, 168 | 2025/4/1

AMERICAN MIDSTREAM PTR/F 8.5 975 950 104,977 | 2021/12/15

AMKOR TECHNOLOGIES INC 6. 625 105 104 11,544 | 2021/6/1

ANDEAVOR LOGLS LP/CORP 5.5 500 512 56,560 | 2019/10/15

ANGLO AMERICAN CAPITAL 4.125 1,000 1,007 111,226 | 2022/ 9 /27
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W@t &% | ANTERO RESOURCES CORP 5. 375 175 176 19, 446 2021/11/ 1

(BDRBIENER) | APERGY CORP 6. 375 275 279 30, 861 2026/ 5/ 1

APPVION INC — 1, 750 10 1,207 2020/6/ 1

ARAMARK SERVICES INC 5.0 1, 200 1, 143 126, 221 2028/2/ 1

ARCELORMITTAL 6.75 300 340 37,551 2041/3/1

ARCONIC INC 5.9 150 151 16, 730 2027/2/ 1

ARD FINANCE SA 7.125 3, 600 3, 588 396, 305 2023/ 9/15

ARTESYN ESCROW INC 9.75 2,350 2,261 249, 778 2020/10/15

ASCEND LEARNING LLC 6. 875 275 278 30, 747 2025/8/1

ASCENT RESOURCES/ARU FIN 10.0 1, 900 2,101 232,110 2022/4/ 1

ASHTON WOODS USA/FINANCE 6. 875 2,363 2,383 263, 229 2021/ 2 /15

ASHTON WOODS USA/FINANCE 6.75 925 883 97, 551 2025/8/ 1

ASP AMC MERGER SUB 8.0 2,125 1,763 194, 770 2025/ 5 /15

ASSUREDPARTNERS INC 7.0 1,125 1, 082 119,574 2025/ 8 /15

AUS FINANCE PTY LTD 6. 875 450 453 50, 066 2019/11/ 1

AV HOMES INC 6. 625 775 799 88, 257 2022/ 5 /15

AVANTOR INC 6.0 325 320 35, 396 2024/10/ 1

AVANTOR INC 9.0 1, 000 1,002 110, 706 2025/10/ 1

AVAYA INC ESCROW 144A — 375 — — 2019/4/1

B&G FOODS INC 5.25 100 94 10, 380 2025/4/1

BANK OF AMERICA CORP 5.875 175 171 18,914 2028/ 3 /15

BANK OF AMERICA CORP 6.25 2,850 2,975 328, 557 2049/ 9 /29

BANK OF AMERICA CORP 5. 98878 48 48 5,312 2049/12/29

BANK OF AMERICA CORP 6.5 2,500 2,659 293,674 2049/12/31

BANK OF NOVA SCOTIA 4. 65 350 315 34, 867 2066/ 4 /12

BARCLAYS BANK PLC 7.625 3, 450 3,720 410, 843 2022/11/21

BARCLAYS PLC 8.25 575 582 64, 367 2049/12/29

BARMINCO FINANCE PTY LTD 6. 625 125 118 13,113 2022/ 5 /15

BCD ACQUISITION INC 9.625 825 878 97, 026 2023/ 9/15

BEAZER HOMES USA 5.75 267 273 30, 214 2019/ 6 /15

BEAZER HOMES USA 8.75 825 878 97, 026 2022/ 3 /15

BEAZER HOMES USA 7.25 73 74 8,273 2023/2/1

BEAZER HOMES USA 6.75 575 552 60, 957 2025/ 3 /15

BIG RIVER STEEL/BRS FIN 7.25 2,250 2,323 256, 542 2025/9/ 1

BILL BARRETT CORP 7.0 50 50 5, 549 2022/10/15

BIOSCRIP INC 8.875 1, 300 1, 251 138,175 2021/ 2 /15

BLOCK COMMUNICATIONS INC 6. 875 600 594 65, 595 2025/ 2 /15

BLUE RACER MID LLC/FINAN 6. 125 375 379 41, 942 2022/11/15

BLUE RACER MID LLC/FINAN 6. 625 250 248 27,400 2026/ 7 /15

BLUELINE RENTAL CRP / LL 9.25 1, 650 1, 753 193, 597 2024/ 3 /15

BMC EAST LLC 5.5 325 318 35, 216 2024/10/ 1

BMC SOFTWARE FINANCE INC 8.125 2,400 2,452 270, 829 2021/ 7 /15

BOMBARDIER INC 7.75 400 424 46, 822 2020/ 3 /15

BOMBARDIER INC 8.75 3, 600 3,979 439, 421 2021/12/ 1

BOMBARDIER INC 6.0 1,471 1, 468 162, 137 2022/10/15

BOMBARDIER INC 6. 125 1, 100 1,105 122, 080 2023/ 1 /15

BOMBARDIER INC 7.5 1, 050 1,103 121, 894 2024/12/ 1
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HSE@ALE 2 | BOYD GAMING CORP 6.875 3,675 3, 883 428,861 | 2023/5/15
(GUEEEME) | BOYD GAMING CORP 6.375 533 536 59,300 | 2026/4/1
BOYD GAMING CORP 6.0 1,075 1, 066 117,821 | 2026/ 8 /15
BOYNE USA INC 7.25 850 890 98,324 | 2025/5/1
BRAND ENERGY & INFRASTRU 8.5 1, 200 1,210 133,675 | 2025/7/15
BRISTOW GROUP INC 8.75 350 343 37,877 | 2023/3/1
BROOKFIELD RESIDENTIAL 6.5 950 964 106,482 | 2020/12/15
BROOKFIELD RESIDENTIAL 6.375 725 726 80,261 | 2025/5/15
BUFFALO THUNDER DEV 144A — 839 424 46,830 | 2022/12/9
BUFFALO THUNDER DEV 144A — 372 0. 07447 8| 2099/12/15
BUILDERS FIRSTSOURCE INC 5. 625 1,875 1,828 201,879 | 2024/9/1
BWAY HOLDING CO 7.25 4,700 4, 559 503,450 | 2025/4 /15
BWX TECHNOLOGIES INC 5.375 525 531 58,700 | 2026/7 /15
CALFRAC HOLDINGS LP 8.5 1,075 1,077 119,009 | 2026/ 6 /15
CALIFORNTA RESOURCES CRP 8.0 4, 550 4,106 453,466 | 2022/12/15
CALLON PETROLEUM CO 6.125 1,425 1,448 159,998 | 2024/10/ 1
CALLON PETROLEUM CO 6.375 1,025 1,026 113,332 | 2026/7/1
CALPINE CORP 5.375 3,675 3,491 385,538 | 2023/1/15
CALPINE CORP 5. 875 225 223 24,660 | 2024/1/15
CAMELOT FINANCE SA 7.875 1, 600 1, 602 177,007 | 2024/10/15
CARLSON TRAVEL INC 9.5 600 546 60,294 | 2024/12/15
CARRIZO OIL & GAS INC 7.5 492 494 54,603 | 2020/9/15
CARRIZO OIL & GAS INC 6.25 800 810 89,448 | 2023/4/15
CARRIZO OIL & GAS INC 8.25 200 213 23,576 | 2025/7/15
CARROLS RESTAURANT GROUP 8.0 75 78 8,675 | 2022/5/1
CCM MERGER INC 6.0 600 612 67,583 | 2022/3/15
€CO HLDGS LLC/CAP CORP 5.25 550 550 60,774 | 2022/ 9 /30
CCO HLDGS LLC/CAP CORP 5.125 2,575 2, 549 281,513 | 2023/2/15
CCO HLDGS LLC/CAP CORP 5.125 1,675 1, 657 183,083 | 2023/5/1
€CO HLDGS LLC/CAP CORP 5.75 500 503 55,629 | 2023/9/1
CCO HLDGS LLC/CAP CORP 5. 875 1,125 1,127 124,541 | 2024/4/1
€CO HLDGS LLC/CAP CORP 5.5 725 702 77,559 | 2026/5/ 1
€CO HLDGS LLC/CAP CORP 5.125 575 536 59,211 | 2027/5/1
€CO HLDGS LLC/CAP CORP 5.0 2,275 2,084 230,187 | 2028/2/1
€CO HOLDINGS LLC 5.75 2,700 2, 652 292,946 | 2026/ 2/15
CD&R WATERWORKS MERGER 6.125 500 476 52,592 | 2025/8 /15
CDK GLOBAL INC 5. 875 625 640 70,744 | 2026/ 6 /15
CEMEX FINANCE LLC 6.0 100 101 11,222 | 2024/4/1
CENTENNIAL RESOURCE PROD 5.375 550 537 59,369 | 2026/ 1 /15
CENTURY COMMUNITIES 6.875 1,325 1,355 149,689 | 2022/5 /15
CENTURY COMMUNITIES 5.875 775 734 81,090 | 2025/ 7/15
CENTURYLINK INC 6.75 1,550 1,561 172,450 | 2023/12/ 1
CENTURYLINK INC 7.5 375 386 42,653 | 2024/4/1
CENTURYLINK INC 7.6 5,125 4,279 472,571 | 2039/9/15
CENVEO CORP — 1, 900 38 4,196 | 2022/9/15
CEQUEL COM HLDG T 7.75 635 665 73,453 | 2025/7/15
CF INDUSTRIES INC 7.125 200 212 23,417 | 2020/5/1
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YSE@AE 2% | CF INDUSTRIES INC 5.375 750 662 73,194 | 2044/ 3 /15
(GU#EEMEE) | CGG HOLDING US INC 9.0 200 207 22,914 | 2023/5/1
CHANGE HEALTH / FIN INC 5.75 375 350 38,734 | 2025/3/1
CHAPARRAL ENERGY INC 8.75 475 479 52,978 | 2023/7/15
CHARLES RIVER LABORATORI 5.5 500 503 55,560 | 2026/4/1
CHARLES SCHWAB CORP 5.0 575 551 60,877 | 2166/6/ 1
CHENTERE CORP CHRISTI HD 7.0 1,033 1,127 124,483 | 2024/ 6 /30
CHENIERE CORP CHRISTI HD 5.125 925 917 101,274 | 2027/6 /30
CHENTERE ENERGY PARTNERS 5.25 1, 350 1,316 145,353 | 2025/10/ 1
CHESAPEAKE ENERGY CORP 6. 625 2, 050 2,111 233,172 | 2020/ 8/15
CHESAPEAKE ENERGY CORP 6.875 1,475 1,522 168,177 | 2020/11/15
CHESAPEAKE ENERGY CORP 5.375 475 469 51,798 | 2021/6/15
CHESAPEAKE ENERGY CORP 8.0 550 559 61,799 | 2025/1/15
CHOBANI LLC/FINANCE CORP 7.5 1,200 1,147 126,718 | 2025/4 /15
CHS/COMMUNITY HEALTH 6. 875 675 330 36,524 | 2022/2/1
CHS/COMMUNITY HEALTH SYS 11.0 625 562 62,116 | 2023/6 /30
CHS/COMMUNITY HEALTH SYS 8.125 800 655 72,331 | 2024/ 6 /30
CINEMARK USA INC 5.125 350 354 39,181 | 2022/12/15
CIT GROUP INC 5.0 100 101 11,153 | 2023/8/1
CITGO HOLDING INC 10.75 2, 868 3, 061 338,091 | 2020/2/15
CITGO PETROLEUM CORP 6.25 800 800 88,370 | 2022/8/15
CITIGROUP INC 5.95 300 304 33,667 | 2049/12/29
CITIGROUP INC 5.9 2,175 2,218 244,988 | 2049/12/29
CITIGROUP INC 6. 25 125 129 14,304 | 2049/12/29
CLEAR CHANNEL INTL BV 8.75 225 232 25,654 | 2020/12/15
CLEAR CHANNEL WORLDWIDE 7.625 425 422 46,639 | 2020/ 3/15
CLEAR CHANNEL WORLDWIDE 6.5 725 738 81,562 | 2022/11/15
CLEAR CHANNEL WORLDWIDE 6.5 4, 500 4,605 508,593 | 2022/11/15
CLEARWATER SEAF0ODS INC 6.875 250 240 26,572 | 2025/5/1
CLEAVER-BROOKS INC 7.875 100 103 11,401 | 2023/3/1
CLIFFS NATURAL RESOURCES 5.75 1, 450 1,375 151,917 | 2025/3/1
CLOUD CRANE LLC 10. 125 1,275 1,377 152,062 | 2024/8/1
CLOUD PEAK ENRGY RES/FIN 12.0 1, 250 1,293 142,868 | 2021/11/ 1
CLOUD PEAK ENRGY RES/FIN 6.375 1, 400 1, 064 117,497 | 2024/ 3 /15
CNG HOLDINGS INC 9.375 500 496 54,800 | 2020/ 5 /15
CNX MIDSTREAM PTR/CNX 6.5 425 413 45,642 | 2026/3/15
COEUR MINING INC 5. 875 425 407 44,996 | 2024/6/ 1
COMMERCIAL METALS CO 5.75 700 680 75,175 | 2026/ 4 /15
COMMSCOPE TECH FINANCE L 6.0 1,750 1,782 196,875 | 2025/6 /15
COMMUNITY CHOICE FINANCI 10.75 1,275 1,007 111,230 | 2019/5/1
COMPRESSCO PARTNERS/FINA 7.25 1, 000 911 100,689 | 2022/8/15
CONSOL ENERGY INC 5.875 1,075 1,075 118,722 | 2022/4 /15
CONSOL MINING CORP 11.0 700 771 85,224 | 2025/11/15
CONSTELLATION MERGER SUB 8.5 1,200 1,144 126,387 | 2025/9 /15
CONSTELLIUM NV 6. 625 1, 250 1, 250 138,037 | 2025/3/1
CONTL AIRLINES 2012-2 B 5.5 73 75 8,305 | 2020/10/29
CONUMA COAL RESOURCES 10.0 725 739 81,662 | 2023/5/1
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W@t f& % | COOKE OMEGA/ALPHA VESSEL 8.5 950 964 106, 482 2022/12/15

(G0EEIEAE) | CORTES NP ACQUISITION 9.25 625 617 68, 156 2024/10/15

COVANTA HOLDING CORP 5. 875 725 708 78, 260 2024/ 3/ 1

COVEY PARK ENERGY LLC/FI 7.5 225 230 25, 405 2025/ 5 /15

CPG MERGER SUB LLC 8.0 2,350 2,394 264, 376 2021/10/ 1

CRC ESCROW ISSUER LLC 5.25 2,500 2,373 262, 064 2025/10/15

CREDIT SUISSE GROUP AG 6.25 1,425 1, 393 153, 891 2049/12/29

CRESCENT COMMUNITIES LLC 8.875 659 698 77,139 2021/10/15

CRESTWOOD MIDSTREAM PART 6.25 656 670 74,072 2023/4/1

CROWNROCK LP/CROWNROCK F 5.625 1,275 1,218 134, 553 2025/10/15

CSTN MERGER SUB INC 6.75 450 439 48,513 2024/ 8 /15

CSVC ACQUISITION CORP 7.75 1,575 1, 267 140, 011 2025/ 6 /15

CUMBERLAND FARMS 6.75 950 964 106, 482 2025/5/ 1

CVR PARTNERS/CVR NITROGE 9.25 350 363 40, 088 2023/6 /15

CVR REF LLC/COFF FIN INC 6.5 275 281 31,127 2022/11/ 1

CYRUSONE LP/CYRUSONE FIN 5.0 200 200 22, 086 2024/ 3 /15

CYRUSONE LP/CYRUSONE FIN 5. 375 200 198 21, 865 2027/ 3 /15

DAE FUNDING LLC 5.0 1, 650 1, 588 175, 376 2024/ 8/ 1

DAVITA INC 5.75 350 356 39, 351 2022/ 8 /15

DELEK LOGISTICS PARTNERS 6.75 575 577 63, 814 2025/ 5 /15

DENBURY RESOURCES INC 9.0 750 796 87, 998 2021/ 5/15

DENBURY RESOURCES INC 6. 375 2,500 2,400 265, 032 2021/ 8 /15

DENVER PARENT ESCROW — 2,913 10 1, 206 2018/ 8 /15

DIAMOND 1 FIN/DIAMOND 2 5.875 2,329 2,370 261, 824 2021/ 6 /15

DIAMOND OFFSHORE DRILL 7.875 975 1,014 111,976 2025/ 8 /15

DIAMONDBACK ENERGY INC 5.375 350 349 38, 602 2025/ 5 /31

DIGICEL GROUP LTD 8.25 1, 750 1, 270 140, 349 2020/ 9 /30

DIGICEL GROUP LTD 7.125 4, 250 2,783 307, 409 2022/4/1

DIGICEL LIMITED 6.0 1, 150 1,035 114, 397 2021/ 4 /15

DIGICEL LIMITED 6.75 1, 200 987 108, 994 2023/3/1

DISH DBS CORP 5.875 2,095 1,961 216, 602 2022/ 7 /15

DISH DBS CORP 5.0 50 43 4, 769 2023/ 3 /15

DISH DBS CORP 5. 875 1, 500 1, 262 139, 381 2024/11/15

DISH DBS CORP 7.75 2,025 1,776 196, 227 2026/ 7/ 1

DJO FINCO INC/DJO FINANC 8.125 1,175 1,195 132, 024 2021/6 /15

DONNELLEY FINANCIAL SOL 8.25 1, 150 1,207 133, 344 2024/10/15

DOWNSTREAM DEVELOPMENT 10.5 800 820 90, 552 2023/ 2 /15

DRAX FINCO PLC 6. 625 200 200 22, 086 2025/11/ 1

DRIVETIME AUTO GP & ACCE 8.0 1, 000 1,015 112, 086 2021/6/ 1

DYNEGY INC 7.375 1,775 1, 851 204, 422 2022/11/ 1

DYNEGY INC 8.034 140 147 16, 234 2024/ 2/ 2

DYNEGY INC 7.625 800 856 94, 634 2024/11/ 1

DYNEGY INC 8.125 800 868 95, 954 2026/ 1 /30

EAGLE HOLDING CO IT LLC 7.625 1,225 1, 240 136, 967 2022/ 5 /15

ECLIPSE RESOURCES CORP 8. 875 175 167 18, 455 2023/ 7 /15

ELDORADA RESORTS INC 6.0 1, 550 1, 557 172, 022 2025/4/1

ELDORADO RESORTS INC 7.0 1,025 1, 080 119, 274 2023/8/ 1
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@ AL{E S | EMBARQ CORP 7.995 2,555 2,425 267,815 | 2036/6/1
(40#&EMEE) | ENDO FIN LLC/ENDO FINCO 7.25 2, 400 2,214 244,492 | 2022/1/15
ENDO FIN LLC/ENDO FINCO 5.375 550 447 49,401 | 2023/1/15
ENDO FINANCE LLC 5.75 1, 600 1,434 158,356 | 2022/1/15
ENERGY TRANSFER EQUITY 7.5 4,100 4, 366 482,192 | 2020/10/15
ENERGY TRANSFER EQUITY 4.25 400 386 42,670 | 2023/3/15
ENERGY TRANSFER PARTNERS 5.8 275 275 30,377 | 2038/6/15
ENERGY TRANSFER PARTNERS 6.25 775 714 78,897 | 2066/ 2 /15
ENERGY TRANSFER PARTNERS 6. 625 400 365 40,389 | 2066/ 2/15
ENGILITY CORP 8.875 275 287 31,734 | 2024/9/1
ENSCO PLC 7.75 200 190 20,981 | 2026/2/1
ENSCO PLC 5.75 275 196 21,648 | 2044/10/ 1
EP ENER/EVEREST ACQ FIN 6.375 2, 400 1, 656 182,872 | 2023/6/15
EP ENER/EVEREST ACQ FIN 9.375 2,332 1,923 212,456 | 2024/5/1
EP ENER/EVEREST ACQ FIN 8.0 400 308 34,021 | 2025/2/15
EVEREST ACQ LLC/FINANCE 9.375 3,012 2,981 329,289 | 2020/5/1
EVERI PAYMENTS INC 7.5 875 879 97,109 | 2025/12/15
EW SCRIPPS CO 5.125 700 660 72,952 | 2025/5/15
EXELA INTERMED/EXELA FIN 10.0 475 487 53,828 | 2023/7/15
EXTERRAN NRG SOLUTIONS/F 8.125 850 898 99,262 | 2025/5/1
EXTRACTION OIL & GAS INC 5. 625 550 525 58,079 | 2026/2/1
EXTRACTION OIL & GAS LLC 7.375 300 313 34,619 | 2024/5/15
FBM FINANCE INC 8.25 1, 050 1,095 120,950 | 2021/8 /15
FELCOR LODGING LP 6.0 875 896 99,041 | 2025/6/1
FERRELLGAS LP/FERRELLGAS 8.625 250 241 26,710 | 2020/ 6 /15
FERRELLGAS LP/FERRELLGAS 6.75 2,625 2,375 262,340 | 2022/1/15
FERRELLGAS LP/FERRELLGAS 6.75 1,475 1,309 144,559 | 2023/6 /15
FERRELLGAS PARTNERS LP 8.625 520 503 55,557 | 2020/ 6 /15
FIDELITY & GUARANTY LIFE 5.5 900 873 96,405 | 2025/5/1
FIRST DATA CORPORATION 7.0 3, 550 3,694 408,001 | 2023/12/1
FIRST DATA CORPORATION 5.75 250 249 27,548 | 2024/1/15
FIRST QUALITY FINANCE CO 5.0 275 250 27,711 2025/7/1
FIRST QUANTUM MINERALS L 7.25 2,921 2,921 322,566 | 2023/4/1
FIRST QUANTUM MINERALS L 6.5 2,000 1,937 213,958 | 2024/3/1
FIRST QUANTUM MINERALS L 6.875 600 578 63,856 | 2026/3/1
FIRSTCASH INC 5.375 400 402 44,392 | 2024/6/1
FIVE POINT OP CO LP/FIVE 7.875 425 434 47,930 | 2025/11/15
FLEX ACQUISITION CO INC 6.875 350 338 37,394 | 2025/1/15
FLEX ACQUISITION CO INC 7.875 550 546 60,356 | 2026/ 7 /15
FOUR FINANCE SA 10.75 800 809 89,402 | 2022/5/1
FREEPORT-MCMORAN C & G 5.45 1,575 1,389 153,490 | 2043/3/15
FREEPORT-MCMORAN INC 3.1 300 295 32,632 | 2020/3/15
FREEPORT-MCMORAN INC 4.0 1, 200 1,174 129,700 | 2021/11/14
FREEPORT-MCMORAN INC 3.875 900 851 94,045 | 2023/ 3/15
FRONTIER COMMUNICATIONS 10.5 2,500 2, 249 248,384 | 2022/9/15
FRONTIER COMMUNICATIONS 11.0 3,925 3,120 344,583 | 2025/ 9/15
FRONTIER COMMUNICATIONS 8.5 575 555 61,354 | 2026/4/1
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YE@AE S | FTS INTERNATIONAL INC 6.25 1,775 1,797 198,463 | 2022/5/1
(GUEEEMEE) | FXT HOLDINGS INC 7.875 425 415 45,876 | 2024/11/1
GARDA WORLD SECURITY COR 7.25 3,825 3,825 422,394 | 2021/11/15

GARDA WORLD SECURITY COR 7.25 2, 800 2, 800 309,204 | 2021/11/15

GATEWAY CASINOS & ENTERT 8.25 975 1,028 113,591 | 2024/3/1

GCP APPLIED TECHNOLOGIES 5.5 325 320 35,396 | 2026/ 4 /15

GENERAL MOTORS FINL CO 5.75 300 287 31,800 | 2166/ 3 /30

GENESIS ENERGY LP/FIN 6.5 375 359 39,651 | 2025/10/ 1

GENESTS ENERGY LP/FIN 6. 25 350 326 36,041 | 2026/5/15

GENON ESCROW CORP — 1,798 1,649 182,172 | 2018/10/15

GENWORTH HOLDINGS INC 7.7 150 155 17,144 | 2020/ 6 /15

GIBRALTAR STEEL CORP OF 6.25 450 453 50,066 | 2021/2/1

GLOBAL PART/GLP FINANCE 6. 25 700 680 75,175 | 2022/ 7 /15

GLP CAPITAL LP / FIN II 5.25 325 325 35,979 | 2025/6/1

GLP CAPITAL LP / FIN II 5.375 300 298 32,963 | 2026/4 /15

GOLDEN NUGGET INC 6.75 2,375 2, 369 261,615 | 2024/10/15

GOLDEN NUGGET INC 8.75 1,700 1,729 191,016 | 2025/10/ 1

GOLDMAN SACHS GROUP INC 5.7 400 406 44,867 | 2049/12/29

GRAHAM HOLDINGS CO 5.75 600 608 67,169 | 2026/6/1

GRAY TELEVISION INC 5.125 700 665 73,435 | 2024/10/15

GRAY TELEVISION INC 5. 875 1,525 1, 446 159, 774 | 2026/ 7 /15

GREAT LAKES DREDGE&DOCK 8.0 525 535 59,135 | 2022/5/15

GREIF INC 7.75 720 748 82,689 | 2019/8/1

GREYSTAR REAL ESTATE PAR 5.75 300 292 32,322 | 2025/12/ 1

GRIFFON CORPORATION 5.25 2,075 2,017 222,840 | 2022/3/1

GRINDING MED/MC GRINDING 7.375 700 730 80,682 | 2023/12/15

GULFPORT ENERGY CORP 6.0 450 434 47,954 | 2024/10/15

GULFPORT ENERGY CORP 6.375 475 461 51,011 | 2026/1/15

GW HONOS SECURITY CORP 8.75 1, 050 1,081 119,430 | 2025/5/15

H&E EQUIPMENT SERVICES 5. 625 1,150 1,135 125,407 | 2025/9/1

HALCON RESOURCES CORP 6.75 625 582 64,359 | 2025/2/15

HARLAND CLARKE HLDINGS 6.875 825 816 90,193 | 2020/3/1

HARLAND CLARKE HOLDINGS 8.375 1,125 1,105 122,059 | 2022/8 /15

HARLAND ESCROW CORP 9.25 10, 300 9, 862 1,089,088 | 2021/3/1

HAWKER BEECHCRAFT ESCROW — 200 — —| 2017/4/1

HCA HEALTHCARE INC 6.25 175 181 20,049 | 2021/2/15

HCA INC 6.5 1,200 1,250 138,065 | 2020/ 2 /15

HCA INC 7.5 925 1,009 111,468 | 2022/2/15

HCA INC 5. 875 275 286 31,658 | 2022/3/15

HCA INC 4.75 325 324 35,829 | 2023/5/1

HCA INC 5.875 625 649 71,693 | 2023/5/1

HCA INC 5.0 275 275 30,374 | 2024/3/15

HCA INC 5.375 500 492 54,386 | 2025/2/1

HCA INC 7.69 900 981 108,331 | 2025/6 /15

HCA INC 7.58 750 813 89,862 | 2025/9/15

HCA INC 5.875 100 101 11,181 | 2026/2/15

HECLA MINING CO 6.875 2,150 2,173 240,044 | 2021/5/1
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HELLAS 11 — 1, 700 — — 2015/ 1 /15
HERC RENTALS INC 7.5 491 519 57, 338 2022/6/1
HERC RENTALS INC 7.75 1, 069 1, 146 126, 608 2024/6/ 1
HESS INF PART / FIN CORP 5.625 1,275 1,275 140, 798 2026/ 2 /15
HEXION 2 US FIN CORP 13.75 1,425 1, 303 143, 986 2022/ 2/1
HEXION INC 10. 375 1,075 1, 056 116, 634 2022/ 2/ 1
HEXION US FIN/NOVA SCOTI 9.0 2,625 2,211 244, 222 2020/11/15
HIGH RIDGE BRANDS CO 8.875 375 163 18,013 2025/ 3 /15
HILLMAN GROUP INC 6. 375 1, 500 1,438 158, 812 2022/ 7 /15
HILTON DOMESTIC OPERATIN 5.125 1,175 1, 158 127,971 2026/5/ 1
HOLLY ENERGY PARTNERS LP 6.0 150 152 16, 812 2024/ 8/ 1
HOWARD HUGHES CORP 5. 375 400 393 43, 398 2025/ 3 /15
HRG GROUP INC 7.75 3,175 3,278 362, 076 2022/ 1 /15
HUB INTERNATIONAL LTD 7.0 2,450 2,431 268, 524 2026/5/ 1
HUDBAY MINERALS INC 7.25 325 337 37, 235 2023/1/15
HUDBAY MINERALS INC 7.625 650 682 75, 368 2025/ 1 /15
HUGHES SATELLITE SYSTEMS 6. 625 150 139 15, 363 2026/8/ 1
HUNT COS INC 6.25 950 890 98, 351 2026/ 2 /15
TAMGOLD CORP 7.0 875 892 98, 613 2025/ 4 /15
ICAHN ENTERPRISES/FIN 6.0 2,924 2,962 327,135 2020/ 8/1
ICAHN ENTERPRISES/FIN 5. 875 850 851 93, 982 2022/ 2/ 1
ICAHN ENTERPRISES/FIN 6.25 1, 000 1,017 112, 362 2022/ 2/1
ICAHN ENTERPRISES/FIN 6.75 1,275 1, 284 141, 854 2024/ 2/ 1
ICAHN ENTERPRISES/FIN 6. 375 425 419 46, 303 2025/12/15
ILFC E-CAPITAL TRUST I 4.57 500 468 51, 764 2065/12/21
INCEPTION MRGR/RACKSPACE 8.625 800 800 88, 344 2024/11/15
INDIGO NATURAL RES LLC 6. 875 850 830 91, 753 2026/ 2 /15
INFOR SOFTWARE PARENT 7.125 2,050 2,065 228,079 2021/5/1
INFOR US INC 6.5 1, 750 1, 758 194, 218 2022/ 5 /15
INGLES MARKETS INC 5.75 300 297 32, 797 2023/6 /15
INN OF THE MOUNTAIN GODS 9.25 1,627 1, 550 171, 204 2020/11/30
INTELSAT CONNECT FINANCE 12.5 1,198 1, 186 130, 972 2022/4/ 1
INTELSAT JACKSON HLDG 7.25 1,025 1,017 112, 341 2020/10/15
INTELSAT JACKSON HLDG 8.0 150 157 17, 434 2024/ 2 /15
INTELSAT JACKSON HLDG 9.75 2,175 2,294 253, 395 2025/ 7 /15
INTELSAT LUXEMBOURG SA 8.125 3, 400 2,754 304, 150 2023/6/ 1
INTERGEN NV 7.0 750 736 81, 373 2023/ 6 /30
INTL LEASE FINANCE CORP 8.625 725 832 91,901 2022/ 1/15
INTREPID AVIATION GRP HL 6. 875 1,375 1,376 152, 031 2019/ 2 /15
INVENTIVE GRP HLDGS INC 7.5 1, 290 1, 357 149, 933 2024/10/ 1
IRB HOLDING CORP 6.75 825 787 87, 005 2026/ 2 /15
IRON MOUNTAIN INC 5.25 525 488 53,940 2028/ 3 /15
ITALICS MERGER SUB 7.125 1, 200 1,212 133, 841 2023/ 7 /15
ITRON INC 5.0 250 238 26, 330 2026/ 1 /15
J2 CLOUD LLC/GLOBAL INC 6.0 700 712 78, 653 2025/ 7 /15
JACK OHIO FIN LLC/FIN 1 6.75 175 180 19, 905 2021/11/15
JACK OHIO FIN LLC/FIN 1 10. 25 950 1,029 113, 694 2022/11/15
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JACOBS ENTERTAINMENT INC 7.875 1,525 1, 606 177, 457 2024/ 2/ 1
JAGGED PEAK ENERGY LLC 5.875 675 664 73,422 2026/5/1
JAMES HARDIE INTL FIN 5.0 400 380 41, 963 2028/ 1 /15
JB POINDEXTER & CO INC 7.125 675 695 76,776 2026/ 4 /15
JBS INVESTMENTS GMBH 7.75 400 409 45,210 2020/10/28
JBS INVESTMENTS GMBH 7.25 1, 800 1, 757 194, 053 2024/ 4/ 3
JC PENNEY CORP INC 8. 625 625 528 58, 320 2025/ 3 /15
JC PENNEY CORPORATION IN 6. 375 75 326 36, 034 2036/10/15
JDA ESRW/JDA BOND FNCE 7.375 1,125 1, 157 127, 805 2024/10/15
JEFFERIES FIN LLC / JFIN 7.375 1, 200 1,224 135, 166 2020/ 4/1
JEFFERIES FIN LLC / JFIN 7.25 1, 000 985 108, 773 2024/ 8 /15
JONAH NRG LLC/FINANCE 7.25 950 769 84, 975 2025/10/15
JONES ENERGY HLDGS/FIN 6.75 475 287 31,734 2022/ 4/ 1
JONES ENERGY HLDGS/FIN 9.25 475 296 32, 783 2023/ 3 /15
JONES ENERGY HLDGS/FIN 9.25 625 626 69, 191 2023/ 3 /15
JPMORGAN CHASE & CO 6.1 825 853 94, 206 2049/10/29
JPMORGAN CHASE & CO 6.0 2,606 2,667 294,615 2049/12/29
JPMORGAN CHASE & CO 6. 125 75 7 8,561 2049/12/29
JPW INDUSTRIES HOLD CORP 9.0 475 495 54, 683 2024/10/ 1
KB HOME 7.0 1, 350 1, 425 157, 466 2021/12/15
KCA DEUTAG UK FINANCE PL 9.625 800 809 89, 337 2023/4/1
KINROSS GOLD CORP 5.125 450 465 51,417 2021/9/1
KIRS MIDCO 3 PLC 8.625 1, 800 1, 845 203, 743 2023/ 7 /15
KISSNER GR HLDG 8.375 1, 100 1,127 124, 509 2022/12/ 1
KRATON POLYMERS LLC/CAP 7.0 950 986 108, 973 2025/ 4 /15
L BRANDS INC 5.25 275 244 27,027 2028/2/1
LADDER CAP FIN LLLP/CORP 5.875 650 662 73,125 2021/8/1
LAREDO PETROLEUM INC 5.625 375 371 40, 997 2022/1/15
LBC TANK TERMINAL HLDING 6. 875 575 583 64, 449 2023/ 5/15
LENNAR CORP 8. 375 3, 750 4,115 454, 488 2021/ 1/15
LENNAR CORP 6. 25 225 236 26, 151 2021/12/15
LENNAR CORP 5.0 725 696 76, 859 2027/ 6 /15
LIFEPOINT HEALTH INC 5.5 150 149 16, 492 2021/12/ 1
LIONS GATE CAPITAL HOLD 5.875 299 304 33, 586 2024/11/ 1
LITHIA MOTORS INC 5.25 375 366 40, 479 2025/8/1
LIVE NATION ENTERTAINMEN 5. 625 600 597 65, 926 2026/ 3 /15
LTF MERGER SUB INC 8.5 4, 200 4, 389 484, 677 2023/ 6 /15
LUCENT TECHNOLOGIES 6. 45 550 569 62, 938 2029/ 3 /15
MARIPOSA BOR / MERG SUB 8.0 225 150 16, 585 2021/10/15
MARIPOSA BOR / MERG SUB 8.75 425 282 31, 210 2021/10/15
MATTAMY GROUP CORP 6.5 300 293 32, 383 2025/10/ 1
MATTHEWS INTERNATIONAL C 5.25 550 525 58, 003 2025/12/ 1
MCDERMOTT ESCROW 1/ESC 2 10. 625 850 886 97, 854 2024/5/1
MEDIACOM BRDBND LLC/CORP 5.5 675 684 75, 565 2021/ 4 /15
MEG ENERGY CORP 6. 375 1, 825 1, 697 187, 427 2023/1/30
MEG ENERGY CORP 7.0 1, 050 977 107, 945 2024/ 3 /31
MEG ENERGY CORP 6.5 525 521 57,613 2025/1/15
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MERCER INTL INC 6.5 950 964 106, 482 2024/ 2/ 1
MEREDITH CORP 6. 875 575 567 62, 703 2026/ 2/1
MERISANT ESCROW 12. 25 600 — — 2014/ 5 /15
MERITAGE HOMES CORP 7.0 360 389 42,984 2022/4/1
MERITAGE HOMES CORP 6.0 925 941 103, 935 2025/6/1
MGM RESORTS INTL 8. 625 2,515 2,596 286, 757 2019/2/1
MGM RESORTS INTL 6.75 425 445 49, 220 2020/10/ 1
MGM RESORTS INTL 7.75 1, 150 1, 247 137,739 2022/ 3 /15
MGM RESORTS INTL 5.75 1,925 1,920 212, 046 2025/ 6 /15
MICHAEL BAKER INTL 8.75 1,125 1,102 121, 749 2023/3/ 1
MICRON TECHNOLOGY INC 5.5 225 232 25,716 2025/2/1
MIDAS INT HOLDCO II/FIN 7.875 1, 750 1,697 187, 454 2022/10/ 1
MIDCONTINENT COMM & FIN 6. 875 500 526 58,113 2023/ 8 /15
MIDWEST VANADIUM PTY LTD — 139 0.16781 18 2019/ 2 /15
MOHEGAN TRIBAL GAMING AU 7.875 3,325 3,137 346, 525 2024/10/15
MOOD MED BWR/MOOD MED CO 8.50125 487 482 53, 245 2024/ 7/ 1
MOSS CREEK RESOURCES HLD 7.5 1,725 1,692 186, 920 2026/ 1 /15
MOUNTAIN PROVINCE DIAMON 8.0 475 474 52, 388 2022/12/15
MPH ACQUISITION HOLDINGS 7.125 125 127 14, 079 2024/6/ 1
MRT MID PART/MRT MID FIN 7.25 2,075 2,038 225,132 2021/ 2 /15
MSCI INC 5. 375 325 324 35, 874 2027/ 5 /15
MTW FOODSERVICE ESCROW 9.5 675 745 82, 366 2024/ 2 /15
MUELLER WATER PRODUCTS 5.5 225 227 25, 095 2026/ 6 /15
MULTI-COLOR CORP 6. 125 150 154 17, 061 2022/12/ 1
MURPHY OIL CORP 4. 45 1,825 1, 804 199, 267 2022/12/ 1
MURPHY OIL CORP 6. 875 800 844 93, 202 2024/ 8 /15
MURPHY OIL CORP 5.75 375 375 41, 514 2025/ 8 /15
MURRAY ENERGY CORP 11.25 4,775 2,853 315, 063 2021/ 4 /15
NABORS INDUSTRIES INC 4. 625 200 195 21,639 2021/ 9/15
NATHAN' S FAMOUS INC 6. 625 350 355 39, 230 2025/11/ 1
NATIONSTAR MORT/CAP CORP 6.5 1,475 1,475 162, 986 2018/8/1
NATIONSTAR MORT/CAP CORP 6.5 3,275 3, 256 359, 623 2022/6/ 1
NAVIENT CORP 6.5 450 459 50, 749 2022/ 6 /15
NAVIENT CORP 7.25 300 313 34, 661 2023/ 9 /25
NAVIENT CORP 6.75 825 811 89, 628 2025/ 6 /25
NAVIENT CORP 6.75 650 634 70,074 2026/ 6 /15
NAVISTAR INTL CORP 6. 625 1, 800 1, 858 205, 234 2025/11/ 1
NCR CORP 5. 875 700 711 78, 557 2021/12/15
NCR CORP 6. 375 1, 500 1, 558 172, 063 2023/12/15
NEPTUNE FINCO CORP 10. 125 1, 647 1,812 200, 158 2023/ 1/15
NETFLIX INC 5.375 350 358 39,616 2021/2/1
NETFLIX INC 5.875 550 565 62, 406 2025/ 2 /15
NETFLIX INC 4. 875 1,475 1,403 154, 943 2028/ 4 /15
NEW AMETHYST CORP 6.25 650 694 76, 714 2024/12/ 1
NEW ENTERPRISE STONE & L 10. 125 1,475 1,574 173,878 2022/ 4/1
NEW ENTERPRISE STONE & L 6.25 525 531 58, 700 2026/ 3 /15
NEWFIELD EXPLORATION CO 5.75 200 208 22,969 2022/ 1 /30

— 45




SHEY#HEF—TY v F—T7 UK

& # T e gfﬂé f - ,; | e R
TAUH % TK Rv TK Rv T

WAL % | NFP CORP 6. 875 1, 050 1,034 114,212 | 2025/7/15
(4BREEAES | NGPL PIPECO LLC 4,375 125 124 13,717 | 2022/8/15
NGPL PIPECO LLC 4.875 1,025 1,013 111,917 | 2027/8/15
NMG FINCO PLC 5.75 400 397 43,844 | 2022/8/1
NORTHWEST ACQ/DOMINION 7.125 475 472 52,126 | 2022/11/1
NOVA CHEMICALS CORP 5.0 175 165 18,310 | 2025/5/1
NOVA CHEMICALS CORP 5.25 1,025 955 105,550 | 2027/6/1
NOVELLS CORP 6.25 175 175 19,325 | 2024/8/15
NOVELIS CORP 5.875 1,025 986 108,946 | 2026/ 9 /30
NRG ENERGY INC 6.25 2,575 2, 654 293,172 | 2022/7/15
NRG ENERGY INC 7.25 100 106 11,788 | 2026/5/15
NRG ENERGY INC 6. 625 225 232 25,654 | 2027/1/15
NRG ENERGY INC 5.75 300 296 32,756 | 2028/1/15
NRG YIELD OPERATING LLC 5.375 475 475 52,454 | 2024/8/15
NUFARM AUSTRALIA/AMERICA 5.75 575 558 61,671 | 2026/4 /30
NUMERICABLE GROUP SA 6.0 3,625 3,661 404,311 | 2022/5/15
NUMERICABLE-SFR SA 7.375 4, 350 4, 257 470,162 | 2026/5/1
NVA HOLDINGS 6. 875 275 274 30,292 | 2026/4/1
NWH ESCROW CORP 7.5 975 901 99,594 | 2021/8/1
NXP BV/NXP FUNDING LLC 4.125 1, 400 1, 400 154,602 | 2021/6/1
0ASIS PETROLEUM INC 6.5 1,173 1,197 132,286 | 2021/11/1
OASIS PETROLEUM INC 6.25 375 376 41,566 | 2026/5/1
0CI NV 6. 625 600 611 67,500 | 2023/4/15
OLIN CORP 5.0 150 140 15,508 | 2030/2/1
ORTHO-CLINICAL DIAGNOSTI 6. 625 1,375 1,347 148,849 | 2022/5/15
PARAMOUNT RESOURCES LTD 6. 875 1, 250 1,305 144,176 | 2023/ 6 /30
PARK-OHIO INDUSTRIES INC 6. 625 325 329 36,428 | 2027/4/15
PARKER DRILLING CO 7.5 175 147 16,329 | 2020/8/1
PARKLAND FUEL CORP 6.0 275 271 29,988 | 2026/4/1
PARSLEY ENERGY LLC/FINAN 6.25 200 207 22,914 | 2024/6/1
PARSLEY ENERGY LLC/FINAN 5. 625 225 223 24,640 | 2027/10/15
PBF LOGISTICS LP/FINANCE 6. 875 2,175 2,199 242,887 | 2023/5/15
PDC ENERGY INC 6.125 200 203 22,417 | 2024/9/15
PEABODY SEC FIN CORP 6.0 1,800 1,831 202,254 | 2022/3/31
PENSKE AUTO GROUP INC 5.75 975 996 110,033 | 2022/10/ 1
PENSKE AUTOMOTIVE GROUP 3.75 350 346 38,215 | 2020/8/15
PETRA DIAMONDS US TREAS 7.25 400 385 42,515 | 2022/5/1
PILGRIM' S PRIDE CORP 5.75 900 864 95,411 | 2025/3/15
PILGRIM' S PRIDE CORP 5.875 675 629 69,508 | 2027/9 /30
PINNACLE FOODS INC 5.875 375 396 43,740 | 2024/1/15
PIONEER ENERGY SERVICES 6.125 975 931 102,824 | 2022/3/15
PIONEER HOLDING/FINANCE 9.0 550 569 62,862 | 2022/11/1
PLAINS ALL AMERICAN PIPE 6.125 500 476 52,592 | 2065/11/15
PLASTIPAK HOLDINGS INC 6.25 450 415 45,842 | 2025/10/15
PLATFORM SPECTALTY PROD 5.875 800 780 86,135 | 2025/12/ 1
POLARIS INTERMEDIATE 8.5 1, 250 1,285 142,006 | 2022/12/ 1
POST HOLDINGS INC 5.75 1,475 1,427 157,623 | 2027/3/1
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POST HOLDINGS INC 5.625 1, 150 1,073 118, 581 2028/ 1 /15
PQ CORP 5.75 350 343 37,974 2025/12/15
PRECISION DRILLING CORP 7.125 625 640 70, 755 2026/ 1 /15
PRESTIGE BRANDS INC 6. 375 375 372 41, 100 2024/ 3/ 1
PRIME SECSRVC BRW/FINANC 9.25 1, 386 1,472 162, 621 2023/ 5 /15
PRISO ACQUISITION CORP 9.0 2,700 2,821 311,578 2023/ 5 /15
QEP RESOURCES INC 5.625 94 90 9, 952 2026/ 3/ 1
QORVO INC 7.0 771 828 91, b27 2025/12/ 1
QUEBECOR MEDIA INC 5.75 825 843 93, 154 2023/ 1 /15
QUICKSILVER ESCROW DEBT — 600 0. 14682 16 2019/ 8 /15
RADIATE HOLDCO / FINANCE 6. 625 3, 200 2,936 324, 222 2025/ 2 /15
RADIO ONE INC 9.25 600 583 64, 435 2020/ 2 /15
RANGE RESOURCES CORP 5.0 275 272 30, 141 2022/ 8 /15
RANGE RESOURCES CORP 5.0 675 659 72,863 2023/ 3 /15
REALOGY GROUP/CO-ISSUER 4. 875 225 212 23,485 2023/6/1
RESOLUTE ENERGY CORP 8.5 1,725 1,728 190, 929 2020/ 5/ 1
RITE AID CORP 7.7 500 423 46, 794 2027/ 2 /15
RITE AID CORP 6. 875 250 196 21,671 2028/12/15
ROCKIES EXPRESS PIPELINE 6. 875 175 201 22,224 2040/ 4 /15
ROCKPOINT GAS STORAGE CA 7.0 425 423 46, 801 2023/ 3 /31
ROWAN COMPANIES INC 7.375 750 727 80, 337 2025/ 6 /15
ROYAL BK SCOTLND GRP PLC 4. 65438 2,950 2,835 313, 144 2049/ 3 /29
ROYAL BK SCOTLND GRP PLC 7.5 800 817 90, 287 2049/12/29
ROYAL BK SCOTLND GRP PLC 8.0 400 419 46, 325 2049/12/29
ROYAL BK SCOTLND GRP PLC 8.625 400 425 46, 937 2049/12/29
SALEM MEDIA GROUP INC. 6.75 725 663 73, 256 2024/6/1
SANCHEZ ENERGY CORP 7.75 2,832 2, 446 270, 127 2021/6 /15
SANCHEZ ENERGY CORP 6. 125 1, 500 1,027 113, 466 2023/ 1 /15
SANJEL CORP — 900 10 1,118 2019/ 6 /19
SBA COMMUNICATIONS CORP 4.0 1,075 1,034 114, 224 2022/10/ 1
SCIENTIFIC GAMES INTERNA 6. 625 475 483 53,372 2021/ 5/15
SCIENTIFIC GAMES INTERNA 10.0 3, 800 4, 058 448, 232 2022/12/ 1
SCOTTS MIRACLE-GRO CO 5.25 375 360 39, 754 2026/12/15
SELECT MEDICAL CORP 6. 375 1, 450 1,475 162, 993 2021/6/ 1
SEMGROUP CORP 6. 375 650 617 68, 190 2025/ 3 /15
SEMGROUP CORP 7.25 725 712 78, 660 2026/ 3 /15
SERVICE CORP INTL 8.0 1, 250 1, 395 154, 084 2021/11/15
SEST LLC 7.125 875 891 98, 409 2021/12/15
SEST LLC 7.75 550 567 62, 634 2024/ 9 /15
SEVEN GENERATIONS ENERGY 5. 375 675 646 71,372 2025/ 9 /30
SIGMA HOLDCO BV 7.875 675 629 69, 508 2026/ 5 /15
SIRIUS XM RADIO INC 6.0 400 409 45, 165 2024/ 7 /15
SIRIUS XM RADIO INC 5.0 1,225 1, 142 126, 145 2027/8/1
SLM CORP 8.0 2,675 2,825 312,016 2020/ 3 /25
SLM CORP 7.25 575 601 66, 433 2022/ 1 /25
SLM CORP 6. 125 2,975 2,930 323,601 2024/ 3 /25
SM ENERGY CO 6. 125 875 899 99, 283 2022/11/15
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SM ENERGY CO 6.5 775 782 86, 439 2023/1/1
SM ENERGY CO 5.625 1, 000 975 107, 669 2025/6/ 1
SM ENERGY CO 6.75 225 227 25, 095 2026/ 9 /15
SOLERA LLC / SOLERA FINA 10.5 2,000 2,222 245, 430 2024/ 3/ 1
SONIC AUTOMOTIVE INC 6. 125 725 686 75, 858 2027/ 3 /15
SOUTHWESTERN ENERGY CO 4.1 775 744 82, 159 2022/ 3 /15
SOUTHWESTERN ENERGY CO 6.7 1,025 1,007 111, 209 2025/ 1 /23
SOUTHWESTERN ENERGY CO 7.5 300 309 34, 122 2026/4/ 1
SPECTRUM BRANDS INC 6. 625 625 645 71, 261 2022/11/15
SPRINGLEAF FINANCE CORP 6. 875 1,025 1,017 112, 341 2025/ 3 /15
SPRINT CAPITAL CORP 6.9 575 585 64, 687 2019/5/1
SPRINT CAPITAL CORP 8.75 6, 000 6, 390 705, 647 2032/ 3 /15
SPRINT COMMUNICATIONS 9.25 775 877 96, 923 2022/ 4 /15
SPRINT CORP 7.875 4,125 4, 300 474, 883 2023/9/15
SPRINT NEXTEL CORP 9.0 1, 450 1,475 162, 925 2018/11/15
STARWOOD PROPERTY TRUST 4.75 425 410 45, 290 2025/ 3 /15
STATION CASINOS LLC 5.0 400 373 41, 295 2025/10/ 1
SUBURBAN PROPANE PARTNRS 5.5 1,825 1, 765 194, 984 2024/6/ 1
SUMMIT MATERIALS LLC/FIN 8.5 175 188 20, 800 2022/ 4 /15
SUMMIT MATERIALS LLC/FIN 6. 125 775 786 86, 866 2023/ 7 /15
SUMMIT MATERIALS LLC/FIN 5.125 250 235 25,951 2025/6/ 1
SUMMIT MID HLDS LLC / FI 5.75 175 166 18, 350 2025/ 4 /15
SUMMIT MIDSTREAM PARTNER 9.5 1,175 1, 177 130, 079 2066/ 6 /15
SUNCOKE ENRGY PART LP/FI 7.5 200 204 22,527 2025/ 6 /15
SUNGARD AVAIL SERV CAP 8.75 1,625 970 107, 220 2022/4/ 1
SUNOCO LP/FINANCE CORP 5.5 150 141 15,612 2026/ 2 /15
T-MOBILE USA INC 6.0 725 748 82, 663 2023/3/ 1
TALEN ENERGY SUPPLY LLC 10.5 1, 450 1,297 143, 310 2026/ 1 /15
TALLGRASS NRG PRTNR/FIN 5.5 300 295 32,632 2028/ 1 /15
TASEKO MINES LTD 8.75 1,375 1, 405 155, 257 2022/ 6 /15
TECK COMINCO LIMITED 6. 125 3,375 3,425 378, 291 2035/10/ 1
TECK RESOURCES LIMITED 4.5 50 50 5, 549 2021/1/15
TECK RESOURCES LIMITED 4.75 650 650 71,779 2022/ 1/15
TECK RESOURCES LIMITED 6.0 850 826 91, 284 2040/ 8 /15
TELENET FINANCE LUX NOTE 5.5 400 366 40, 417 2028/3/ 1
TEMPO ACQUISITION LLC/FI 6.75 1,075 1,023 113,073 2025/6/ 1
TENET HEALTHCARE CORP 6.75 175 180 19, 880 2020/ 2/ 1
TENET HEALTHCARE CORP 6.0 125 128 14, 217 2020/10/ 1
TENET HEALTHCARE CORP 7.5 425 444 49, 044 2022/1/1
TENET HEALTHCARE CORP 8.125 1, 900 1,983 218, 996 2022/4/ 1
TENET HEALTHCARE CORP 6.75 1,475 1,463 161, 662 2023/ 6 /15
TENNANT CO 5. 625 400 398 43, 951 2025/5/ 1
TENNECO INC 5.0 325 289 32,013 2026/ 7 /15
TERRAFORM POWER OPERATIN 4.25 750 723 79, 923 2023/ 1 /31
TERRAFORM POWER OPERATIN 6. 625 550 587 64,912 2025/ 6 /15
TERRAFORM POWER OPERATIN 5.0 375 356 39, 392 2028/ 1 /31
TESLA INC 5.3 500 446 49, 279 2025/ 8 /15
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W@t (& | TITAN INTERNATIONAL INC 6.5 1,125 1,122 123,923 2023/11/30
(G0EEIEATE) | TMS INTERNATIONAL CORP 7.25 625 640 70, 744 2025/ 8 /15
TOLL BROS FINANCE CORP 6.75 300 312 34, 495 2019/11/ 1
TOPBUILD ESCROW CORP 5.625 675 649 71,744 2026/ 5/ 1
TOPS HOLDING II CORP — 1,191 11 1,315 2019/ 6 /15
TOWNSQUARE MEDIA INC 6.5 1, 100 988 109, 173 2023/4/1
TPC GROUP INC 8.75 2,141 2,124 234, 657 2020/12/15
TRANSDIGM INC 6.0 2,800 2,831 312, 682 2022/ 7 /15
TRANSDIGM INC 6.5 250 251 27,814 2025/ 5 /15
TRANSMONTAIGE PARTNERS 6. 125 425 427 47, 167 2026/ 2 /15
TRI POINTE GROUP INC 5.25 1, 250 1, 151 127, 167 2027/6/ 1
TRIANGLE USA PETROLEUM — 2,900 — — 2022/ 7 /15
TRIDENT MERGER SUB INC 6. 625 325 317 35, 082 2025/11/ 1
TRINIDAD DRILLING LTD 6. 625 500 487 53, 810 2025/ 2 /15
TRINSEO OP / TRINSEO FIN 5.375 1, 050 1, 040 114, 936 2025/9/1
TRIUMPH GROUP INC 4.875 425 411 45, 407 2021/4/1
TRIUMPH GROUP INC 7.75 875 868 95,901 2025/ 8 /15
TRONOX FINANCE PLC 5.75 975 942 104, 035 2025/10/ 1
TTM TECHNOLOGIES INC 5.625 550 536 59, 218 2025/10/ 1
TULLOW OIL PLC 6.25 1, 400 1, 365 150, 744 2022/ 4 /15
TULLOW OIL PLC 7.0 200 189 20, 926 2025/3/ 1
TUTOR PERINI CORP 6. 875 250 250 27,607 2025/5/ 1
UNITED CONTINENTAL HLDGS 4. 25 375 362 40, 065 2022/10/ 1
UNITED RENTALS NORTH AM 5.5 150 145 16, 067 2027/ 5 /15
UNITED STATES STEEL CORP 6. 875 825 836 92, 357 2025/ 8 /15
UNITED STATES STEEL CORP 6.25 850 841 92, 881 2026/ 3 /15
UNITI GROUP/CSL CAPITAL 7.125 750 686 75, 757 2024/12/15
UNITYMEDIA KABELBW GMBH 6. 125 2,200 2,270 250, 729 2025/ 1 /15
UNIVERSAL HOSPITAL SERVI 7.625 1, 555 1, 562 172, 577 2020/ 8 /15
UNIVISION COMMUNICATIONS 6.75 459 469 51, 827 2022/ 9 /15
UPC HOLDING BV 5.5 800 721 79, 620 2028/ 1 /15
US AIRWAYS 2012-2B PTT 6.75 168 177 19, 591 2021/6/3
US CONCRETE INC 6. 375 2,775 2,799 309, 124 2024/6/ 1
USA COM PART/USA COM FIN 6. 875 800 831 91, 767 2026/4/ 1
USIS MERGER SUB INC 6. 875 1,025 1,022 112, 895 2025/5/ 1
VALEANT PHARMACEUTICALS 6.5 375 389 43, 015 2022/ 3 /15
VALEANT PHARMACEUTICALS 9.0 4,100 4, 248 469, 175 2025/12/15
VALEANT PHARMACEUTICALS 8.5 200 202 22, 362 2027/ 1/31
VENATOR FIN SARL/VENATOR 5.75 325 310 34, 274 2025/ 7 /15
VERITAS US INC/BERMUDA L 10.5 1, 400 1, 158 127,933 2024/ 2/ 1
VERTIV INT HOLD CORP 12.0 2,950 2,872 317,217 2022/ 2 /15
VHF PARENT LLC/ORCHESTRA 6.75 525 545 60, 222 2022/ 6 /15
VIKING CRUISES LTD 6.25 500 492 54, 386 2025/ 5 /15
VINE OIL & GAS LP / FIN 8.75 925 851 93, 975 2023/ 4 /15
VIRGIN MEDIA FINANCE PLC 6.0 800 757 83,613 2024/10/15
VOC ESCROW LTD 5.0 175 166 18, 353 2028/ 2 /15
VPIT ESCROW CORP 7.5 3,920 3,995 441, 272 2021/ 7 /15
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imtEfE% | VRX ESCROW CORP 5. 875 600 564 62,282 | 2023/5/15
(GUBEENES) | VRX ESCROW CORP 6.125 4,115 3,789 418,497 | 2025/4 /15
VTR FINANCE BV 6. 875 1, 800 1,815 200,513 | 2024/1/15

W/S PACKAGING HOLDINGS 9.0 50 50 5,604 | 2023/4/15

WABASH NATIONAL CORP 5.5 725 696 76,859 | 2025/10/ 1

WARRIOR MET COAL LLC 8.0 1,700 1,755 193,832 | 2024/11/ 1

WASTE PRO USA INC 5.5 50 48 5,321 | 2026/2/15
WEATHERFORD BERMUDA 7.75 225 230 25,498 | 2021/6 /15
WEATHERFORD BERMUDA 8.25 275 271 29,933 | 2023/6/15
WEATHERFORD BERMUDA 7.0 1, 450 1,163 128,499 | 2038/3/15
WEATHERFORD INTL LLC 9.875 525 527 58,265 | 2025/3/1
WEATHERFORD INTL LLC 6.8 175 140 15,556 | 2037/6/15

WEEKLEY HOMES LLC/ FINAN 6.0 525 512 56,598 | 2023/2/1

WEEKLEY HOMES LLC/ FINAN 6. 625 750 712 78,681 | 2025/8/15

WEIGHT WATCHERS INTL INC 8.625 600 659 72,867 | 2025/12/ 1

WERNER FINCO LP/INC 8.75 1,225 1,192 131,725 | 2025/7/15

WEST STREET MERGER SUB 6.375 1,325 1,278 141,198 | 2025/9/1

WHITING PETROLEUM CORP 5.75 1,025 1,045 115,454 | 2021/3/15

WILDHORSE RESOURCE DEVEL 6.875 1,025 1,051 116,162 | 2025/2/1

WILDHORSE RESOURCE DEVEL 6.875 400 410 45,331 2025/2/1

WILLIAM LYON HOMES INC 6.0 525 517 57,106 | 2023/9/1

WILLIAMS COMPANIES INC 3.7 625 604 66,775 | 2023/1/15

WILLIAMS COMPANIES INC 4.55 225 225 24,858 | 2024/ 6 /24

WILLIAMS COS INC 7.875 1,550 1,725 190,527 | 2021/9/1

WINDSTREAM CORP 7.75 250 224 24,843 | 2020/10/15

WINDSTREAM CORP 7.75 136 109 12,127 | 2021/10/ 1

WINDSTREAM HLDGS MIDWEST 6.75 1,375 904 99,835 | 2028/4/1

WINDSTREAM SRVC/FIN 6.375 7,132 4,243 468,614 | 2023/8/1

WMG ACQUISITION CORP 5.5 425 422 46,639 | 2026/4 /15

WPX ENERGY INC 6.0 345 358 39,622 | 2022/1/15

WPX ENERGY INC 8.25 825 936 103,403 | 2023/8/1

WRANGLER BUYER CORP 6.0 275 259 28,697 | 2025/10/ 1

WYNN LAS VEGAS LLC/CORP 5.25 950 883 97,564 | 2027/5/15

XPLORNET COMMUNICATIONS 9.625 416 434 47,950 | 2022/6/ 1

XPO LOGISTICS INC 6.5 1, 450 1,491 164,727 | 2022/6 /15

XPO LOGISTICS INC 6.125 250 256 28,332 | 2023/9/1

ZAYO GROUP LLC/ZAYO CAP 6.0 1,725 1,750 193,291 | 2023/4/1

ZAYO GROUP LLC/ZAYO CAP 5.75 1,225 1,197 132,201 | 2027/1/15

ZI1GGO BOND FINANCE BV 6.0 900 823 90,968 | 2027/1/15

iStar Inc 5.25 175 169 18,697 | 2022/9/15
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