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(D) HHEHEE(A+B+C) A 60,414,389 A206, 536, 075 42,754,969 124,652,127 A 40,790, 307 12,082, 490
(E) RIfRHERE 76,002, 541 13,897, 625 A192,545,125 A148,071, 622 A 24,637,184 A 65,512,534
(F) EBmEEEEES 119,032, 923 117,974, 660 116, 949, 149 114, 459, 730 113, 215, 892 110, 946, 816
(Ficd 24 S 4H 24 %8) (147,985,175) | ( 146,869,028) | ( 145,808,267) | ( 143,016,306) | ( 141,616,575) | (138,940, 669)
5 RIS FR 2 AH) (A 28,952,252) | (A 28,894,368) | (A 28,859,118) | (A 28,556,576) | (A 28,400,683) | (A 27,993,853)
@) §F(D+E+F) 134,621,075 A 74,663,790 A 32,841,007 91,040, 235 47,788, 401 57,516,772
H I#EEHEE A 1,606,232 A 1,592,389 A 1,579,407 A 1,546,818 A 1,530,194 A 1,499,831
RERHERE (G+H) 133,014, 843 A 76,256,179 A 34,420,414 89,493, 417 46, 258, 207 56,016, 941
ENNEFEAHEIE A 119, 032, 923 117, 974, 660 116, 949, 149 114, 459, 730 113,215, 892 110, 946, 816
(Ficd 24 S 40 24 %8) (147,985,175) | ( 146,869,028) | ( 145,808,267) | ( 143,016,306) | ( 141,616,575) | (138,940, 669)
5E RIS FR 2 A5) (A 28,952,252) | (A 28,894,368) | (A 28,859,118) | (A 28,556,576) | (A 28,400,683) | (A 27,993,853)
Sy Fl (i R N 4 386, 097, 697 385, 060, 813 385, 461, 015 381, 068, 425 379, 272, 681 374,796, 975
MRS 4 A372,115, 777 A579, 291, 652 536,830,578 A406, 034, 738 A446, 230, 366 A429, 726, 850
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JLS TNF-IHh—Sv—R TR =5 0—N L RUR

MEEFNEE
2019512 A31HIRE
(BEEIZAK L ZEr)

HIE

BEB AT RIS R Al 76,632,330
(TG JF 78,265,568 K1)

Bl THA S 4,009,663
SeFHNAR DR 4% 113,721
HIME 2R S LS AR DR 2 4 1,089,675
LIRS FATITARD R4 160,183
Ta— A —nbOARIL L 363,908
ERIENER 730,682
Bl B JOB&EMMmI R OF] 8 4,007
BREGTE 83,104,169
A

SRATIE 4 429,379
TUNT 4T WBINARD FREREHL S 50,890
ZASAESR R S A 40,804
Ta—d—~DOFKAL G 4,428 480
HRIAE 215,313
AEEE 5,164,866
Tl PE AR AR 77,939,303
ZASRESR— H S 720 IE

IR 0470 P fff FATH AR AETHL il PERR AR

AARMZZA(H) 8,094 82,961 671,474,255
WL 7R TAH) 4,098 919,965 3,769,856,912
KR L2 FA(H) 9,763 416,637 4,067,692,614
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P A AR S AR % 0D B 6,823,578
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98,084,355
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10,860,784
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(29,580,117)

(24,558,358)

(6,447,478)
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RITEZRIIEFRDOEHR
20194E12A31 HIZ# T3 55T RIEARS

CREZE)
HARM 772
WIE AR AR 83,768
FEATZASRE A KL 17,158
RS AR REAREL (17,965)
IRBLERA T S A A5 82,961
WL FA
WIE A8 AE R 1,126,498
FATZ A AEFRAL 78,160
B RS IS RS (284,693)
IIRBAERA T S 2854 919,965
KR TTA
WIS AR AEREL 607,347
FATZASAESRAL 9,276
B R IS RS (199,986)
IR BUE AT B S A S 3K 416,637
HETIER
2019 12A31BHBRE
(RE&)
2019 2018 2017
HIRME PERRBECK R L) 77,939,303 98,084,355 176,678,796
AARMZZA(H)
IR FERR AR 671,474,255 663,209,077 1,348,468,241
TR 1 0 Y 720 PEAT 8,094 7,917 8,643
BEEL I FA()
IR FERR AR 3,769,856,912 4,511,849,631 8,552,000,809
IR 1 0 Y 720 PEAT S 4,098 4,005 5,352
KR FA(H)
IR FERR AR 4,067,692,614 5,653,951,345 9,990,044,680
TR 0 Y 720 PEAT S 9,763 9,309 10,054
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A& E R
20194 12A31A1RE

(BRI /L ZE7)
s it s e i WG A%
g g T '
73z
BUFE
USsD 15,000 ANGOLA REP OF 9.3750% 08/05/48 144A 16,149 16,387 0.02
16,149 16,387 0.02
Bt TvET 16,149 16,387 0.02
*—RNST
EEtEEEERE
UsD 72,000 MINERAL RESOU 8.1250% 01/05/27 144A 72,000 79,020 0.10
72,000 79,020 0.10
At A—ANUT 72,000 79,020 0.10
FEINRADr
TEHEEESFE
USsD 25,000 STHRN GAS CRI 6.8750% 24/03/26 144A 29,184 29,593 0.04
29,184 29,593 0.04
HFt TEANOR 29,184 29,593 0.04
NI1—5HE
TEHEEESFE
USD 231,000 VIK CRUISES L 5.8750% 15/09/27 144A 225,788 246,304 0.31
UsD 58,000 VIKING CRUISES LTD 6.25% 15/5/25 14 58,416 60,393 0.08
UsD 35,000 NCL CORP 3.6250% 15/12/24 144A 35,000 35,481 0.05
319,204 342,178 0.44
Bt N2 —FHEE 319,204 342,178 0.44
I3TIL
BUFE
UsD 30,000 REP OF BRAZIL 5% 27/01/45 30,300 31,088 0.04
30,300 31,088 0.04
ik 7o 30,300 31,088 0.04
hrs
EEtEEEERE
UsD 248,000 VRX ESCROW 6.125% 15/4/25 144A 244,156 256,917 0.34
USsD 121,000 BOMBARDIER INC 6.125% 15/01/23 144A 121,220 124,085 0.16
UsD 115,000 NORBORD INC 6.25% 15/04/23 144A 117,367 123,049 0.16
USD 113,000 GW HONOS SEC 8.75% 15/05/25  144A 113,212 117,520 0.15
USsD 104,000 TECK RESOURCES LTD 6% 15/08/40 92,068 116,095 0.15
UsD 80,000 MASONITE INTL 5.7500% 15/09/26 144A 84,200 85,000 0.11
USD 80,000 1011778 BC UL 5.0000% 15/10/25 144A 82,287 83,106 0.11
UsD 72,000 BOMBARDIER IN 7.8750% 15/04/27 144A 71,009 73,913 0.09
USsD 60,000 NOVA CHEMICALS CORP 5.25% 01/06/27 57,987 61,650 0.08
USD 54,000 PANTHER BF AG 8.5000% 15/05/27 144A 54,365 57,445 0.07
USsD 53,000 NEW GOLD INC 6.25% 15/11/22  144A 54,565 53,000 0.07
UsD 48,000 PANTHER BF AG 6.2500% 15/05/26 144A 48,808 51,780 0.07
USD 49,000 NOVA CHEMICALS CORP 4.875% 01/06/24 49,000 50,593 0.06
UsD 53,000 NEW GOLD INC 6.375% 15/05/25  144A 53,692 48,732 0.06



JLS TNF-IHh—Sv—R TR =5 0—N L RUR

e
iy ﬁﬁg@ﬁ ol M4 i B 4 AL (%)
USD 40,000 CANADIAN NATL RES 4.95% 01/06/47 39,908 48,640 0.06
USD 42,000 VALEANT PHARM 5.8750% 15/05/23 144A 40,496 42,512 0.05
USD 36,000 CASCADES INC/ 5.3750% 15/01/28 144A 36,000 36,900 0.05
USD 32,000 BAUSCH HLTH A 8.5000% 31/01/27 144A 34,513 36,510 0.05
USD 28,000 CASCADES INC/ 5.1250% 15/01/26 144A 28,060 28,770 0.04
USD 25,000 VALEANT PHARM 5.5000% 01/11/25 144A 25,180 26,125 0.03
USD 20,000 BAUSCH HEALTH 7.0000% 15/01/28 144A 20,000 22,000 0.03
UsD 18,000 VALEANT PHARMA 6.5% 15/03/22  144A 18,000 18,405 0.02
USD 10,000 MASONITE INTL 5.3750% 01/02/28 144A 10,481 10,575 0.01
USD 10,000 BAUSCH HEALTH 5.2500% 30/01/30 144A 10,000 10,351 0.01
USD 10,000 BAUSCH HEALTH 5.0000% 30/01/28 144A 10,000 10,250 0.01
USD 5,000 GW B-CR SECUR 9.5000% 01/11/27 144A 5,000 5,338 0.01
USD 7,500 SANIJEL CORP 0.0000% 29/12/67 INTR 0 0 0.00
USD 7,500 SANJEL CORP 0% 31/12/49 0 0 0.00
USD 200,000 SANJEL CORP 0% 31/12/49 153,000 0 0.00
USD 7,500 SANJEL CORP 0% 29/12/67 0 0 0.00
USD 7,500 SANJEL CORP 0.0000% 29/12/67 INTR 0 0 0.00
USD 7,500 SANIJEL CORP 0.0000% 29/12/67 INTR 0 0 0.00
USD 7,500 SANJEL CORP 0% 29/12/67 INTR 0 0 0.00
USD 7,500 SANJEL CORP 0.0000% 29/12/67 INTR 0 0 0.00
USD 7,500 SANJEL CORP 0.0000% 29/12/67 INTR 0 0 0.00

1,674,574 1,599,261 2.05
it Ty 1,674,574 1,599,261 2.05
TARVHEE

0SS

USD 45,000 TRANSOCEAN SE 5.3750% 15/05/23 144A 44,904 45,675 0.06
44,904 45,675 0.06

BB EEEL D
USD 200,000 UPCB FINANCE IV 5.375% 15/1/25 144A 202,500 205,500 0.25
USD 88,000  AVOLON HDGS 5.1250% 01/10/23 144A 88,618 94,747 0.12
USD 80,000 AVOLON HDGS 3.9500% 01/07/24 144A 79,566 83,378 0.11
USD 66,000 SHELF DRL HOL 8.2500% 15/02/25 144A 66,635 60,555 0.08
USD 55,000 SEAGATE HDD C 4.8750% 01/03/24 144A 54,284 58,599 0.08
USD 52,000 NOBLE HDGS INTL 6.95% 01/04/45 42,510 21,840 0.03
USD 36,000 NOBLE HDGS INTL 6.05% 01/03/41 21,111 12,960 0.02
USD 12,000 PARK AEROSPACE HDG 5.25% 15/08/22 1 12,165 12,785 0.02
USD 10,000 AVOLON HDGS 5.2500% 15/05/24 144A 10,000 10,910 0.01
USD 6,000 SEAGATE HDD CAY 4.75% 01/01/25 4,605 6,398 0.01

581,994 567,672 0.73
Gt rA~URER 626,898 613,347 0.79
aARAYA

BAFHE
USD 30,000 COSTA RICA GO 7.0000% 04/04/44 144A 29,460 31,388 0.04

29,460 31,388 0.04
ARt axFIA 29,460 31,388 0.04
T

BAFE

USD 15,000 ARAB REP EGYP 8.5000% 31/01/47 144A 16,763 16,537 0.02
16,763 16,537 0.02
Bt =o7R 16,763 16,537 0.02
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s ﬁﬁﬁé(gé Sl FAEH A AN 48 AR (%)
T4SUR
TEHEEESFE
USD 37,000 NOKIA OYJ 3.3750% 12/06/22 35,844 37,463 0.05
35,844 37,463 0.05
Bt 740K 35,844 37,463 0.05
TSR
EHEFIE
UsD 200,000 BNP PARIBAS FRN 14/03/67 144A 204,200 213,464 0.28
UsD 200,000 SOCIETE GENERALE FRN 13/03/67 144A 207,480 212,250 0.27
411,680 425,714 0.55
TEMEEESFE
USsD 96,000 NUMERICABLE SFR 7.375% 01/05/26 144 96,490 103,393 0.13
96,490 103,393 0.13
Bt IR 508,170 529,107 0.68
H—ro—
EHEFIE
USsD 200,000 CREDIT SUISSE GUERNSEY FRN 11/12/49 211,500 225,422 0.29
211,500 225,422 0.29
it == 211,500 225,422 0.29
AURFRST
TEHEEESFED
UsD 30,000 SAKA ENERGI 4.4500% 05/05/24 144A 30,450 30,404 0.04
30,450 30,404 0.04
AR AVRRST 30,450 30,404 0.04
FANFUR
TEMEEESFE
USsD 250,000 ARDAGH PKG FIN 6% 15/02/25 144A 253,788 262,187 0.33
UsD 150,000 AERCAP IRELAND 4.4500% 01/10/25 149,828 161,474 0.21
USD 15,000 C&W SR FINANC 6.8750% 15/09/27 144A 15,863 16,013 0.02
419,479 439,674 0.56
Bt TALTUR 419,479 439,674 0.56
NoEITNG
TEHEEESFE
USD 250,000 ALTICE FINANCING 7.5% 15/05/26 144A 241,579 268,442 0.34
UsD 212,000 DANA FIN LUX SARL 5.75% 15/4/25 144 211,958 222,335 0.29
USsD 99,000 INTELSAT JACK 8.5000% 15/10/24 144A 99,539 90,090 0.12
USD 60,000 INTELSAT JACK 5.5% 01/08/23 53,625 51,600 0.07
USD 23,000 INTELSAT JACKSON 9.5000% 30/09/22 27,230 26,033 0.03
USD 22,000 INTELSAT JACK 8% 15/02/24 144A 22,000 22,605 0.03
USD 15,000 CSN RESOURCES 7.6250% 17/04/26 144A 16,043 15,975 0.02
USD 10,000 RUMO LUX SARL 7.3750% 09/02/24 144A 10,800 10,763 0.01
682,774 707,843 0.91
HFt vy TAY 682,774 707,843 0.91
E—YI¥R
TEMEEESFE
USD 15,000 GREENKO MAURI 6.2500% 21/02/23 144A 15,431 15,444 0.02
15,431 15,444 0.02
HFt VIR 15,431 15,444 0.02
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TEHEEESFE
USD 95,000 GRUPO BIMBO S 4.7000% 10/11/47 144A 93,160 99,339 0.13
USsD 15,000 ELEMENTIA 5.5000% 15/01/25 144A 15,038 15,206 0.02
108,198 114,545 0.15
Bt Axva 108,198 114,545 0.15
FIET
BUFE
USsD 30,000 NAMIBIA REP O 5.2500% 29/10/25 144A 30,938 31,088 0.04
30,938 31,088 0.04
Ak e 30,938 31,088 0.04
ErZ
ZO1thfES
USD 30,000 MV24 CAPITAL  6.7480% 01/06/34 144A 30,744 31,061 0.04
30,744 31,061 0.04
TEHEEESFE
USD 128,000 ZIGGO SEC 5.5% 15/01/27 144A 128,000 135,999 0.17
UsD 35,000 OI EUROPEAN G 4.0000% 15/03/23 144A 35,000 35,263 0.05
USD 11,000 SENSATATECH 4.3750% 15/02/30 144A 11,000 11,193 0.01
174,000 182,455 0.23
Bt ATH 204,744 213,516 0.27
*e—
BUFE
UsD 35,000 OMAN INTRNL B 6.7500% 17/01/48 144A 33,565 35,130 0.05
33,565 35,130 0.05
Bt Ae—r 33,565 35,130 0.05
wRxHAIL
BUFE
USD 30,000 SENEGAL REP O 6.2500% 23/05/33 144A 30,889 31,388 0.04
30,889 31,388 0.04
AFF BRI 30,889 31,388 0.04
Em7IUh
B R
UsD 30,000 SOUTH AFRICA 5.8750% 22/06/30 31,905 32,378 0.04
31,905 32,378 0.04
At TR 31,905 32,378 0.04
ARAY
ZTO1thfESH
USsD 65,591 ABENGOA ABENEWCO PIK 26/04/24 144, 27,119 0 0.00
USD 65,591 ABENGOA ABENEWCO PIK 26/04/24 144A 27,120 0 0.00
54,239 0 0.00
Bt Ay 54,239 0 0.00
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USD 30,000 TRINIDAD&TOBA 4.5000% 04/08/26 144A 31,440 31,950 0.04
31,440 31,950 0.04
At M= —R-hRT 31,440 31,950 0.04
ML
B
usSD 30,000 TURKEY REP OF 6.0000% 25/03/27 30,089 30,375 0.04
30,089 30,375 0.04
LB EE TSI
usSD 25,000 SISECAM 6.9500% 14/03/26 144A 26,390 26,379 0.03
26,390 26,379 0.03
&3k La 56,479 56,754 0.07
AFYR
EHEFIE
USD 200,000 BARCLAYS PLC FRN 15/12/66 193,490 218,500 0.28
usSD 95,000 HSBC HDGS FRN 22/11/65 93,338 101,175 0.13
286,828 319,675 0.41
LB EE TSI
usD 230,000 INTL GAME 6.5% 15/02/25 144A 218,150 258,418 0.34
USD 200,000 KCA DEUTAG UK 9.6250% 01/04/23 144A 156,944 136,000 0.17
USD 105,000 BRITISH TELEC 3.2500% 08/11/29 144A 104,020 104,773 0.13
usD 2,000 CONNECT FINCO 6.7500% 01/10/26 144A 2,045 2,126 0.00
481,159 501,317 0.64
Gt AFVR 767,987 820,992 1.05
TA)A
BEBEIS
USD 175,000  WOART 2019-A A3 3.0400% 15/05/24 174,971 177,927 0.22
usD 100,000 JPMAC 06-CHI1 M1 FRN 25/07/36 82,000 99,354 0.13
USD 200,000 VZOT 2017-1A A 2.0600% 20/09/21 46,760 47,288 0.06
USD 135,000 FORDO 2017-A A3 1.6700% 15/06/21 29,569 29,857 0.04
usSD 510,000 HEMT 04-5 M2 FRN 25/02/35 12,284 13,094 0.02
USD 235,000 VZOT 2016-2A A 1.6800% 20/05/21 5,805 5,852 0.01
351,389 373,372 0.48
Nooo—y
USD 678,473 INFOR US FRN 01/02/22 TB601 674,277 682,472 0.87
usD 550,177 LIFE TIME FITNESS FRN 10/06/22 TB 547,788 552,498 0.70
USD 529,723 FORMULA ONE NEW FRN 01/02/24 TBO1 526,526 533,119 0.68
USD 493,750 QUINTILES IMS DOLLA FRN 11/06/25 TB 492,516 496,959 0.64
usSD 495,000 NAI ENTERTAINMENT H FRN 25/04/25 TB 493,763 495,621 0.64
USD 492,405 SINCLAIR TELEVISION FRN 31/01/24 TB 494,867 492,405 0.63
USD 483,801 GENTIVA HS FRN 21/06/25 1ST LIEN TL 478,963 486,977 0.62
usSD 477,688 MA FINANCE FRN 19/11/21 NEW B2 TLO1 458,080 481,643 0.62
USD 474,111 TRANSDIGM NEW FRN 09/06/23 TF 469,370 476,406 0.61
USD 473,790 COMMUNICATIONS SAL FRN 24/10/22 TB 473,790 466,534 0.60
usSD 458,785 BOXER PARENT CO DOL FRN 01/09/25 TL 454,197 454,745 0.58
USD 438,930 US FOODS FRN 15/06/23 INTL TL 437,833 441,011 0.57
USD 434,234 BURGER KING/TIM FRN 19/11/26 TB4 424,634 435,263 0.56
uUsSD 425,178 VALEANT PHARMA FRN 01/06/25 TBO1 424912 428,080 0.55
USD 416,407 SEATTLE ESC FRN 21/04/24 TL 415,366 417,752 0.54
USD 409,091 SAVAGE ENTREP INTI FRN 02/07/25 TL 400,909 414,673 0.53
usSD 410,603 INFORMATICA DOLL FRN 05/08/22 TB101 409,576 412,876 0.53
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USD 423,023 COTY USD FRN 05/04/23 TA 406,102 412,448 0.53
USD 407,917 CEOC CAESARS FRN 03/04/24 TBO1 406,897 410,799 0.53
USD 396,285 STARS GROUP HOLDG FRN 10/07/25 TLO1 394,304 400,341 0.51
USD 384,855 IHEART COMM EX FRN 01/05/26 TLO1 515,820 389,010 0.50
uUsD 339,580 CITYCENTER HDGS FRN 18/04/24 TB 337,882 341,463 0.44
USD 339,634 GREENEDEN INTL D FRN 01/12/23 TB301 334,540 341,226 0.44
USD 338,803 CERIDIAN HCM INIT FRN 04/04/25 TL 337,109 341,063 0.44
uUsD 349,449 RACKSPACE HOS FRN 26/10/23 TB 347,702 339,577 0.44
USD 439,376 REVLON CONSUM FRN 07/09/23 INITTB02 428,553 338,138 0.43
USD 331,501 DELL REFINANCING FRN 19/09/25 TB1 332,384 334,264 0.43
UsD 354,608 MAXAR TECHNO FRN 07/07/24 TB 350,762 332,592 0.43
USD 324,079 BROOKFIELD PROP FRN 27/08/25 TA202 315,977 323,269 0.41
USD 308,830 REYNOLDS GP CO 2017 FRN 5/2/23 TLO3 310,760 310,152 0.40
uUsD 285,348 SCIENTIFIC GAME FRN 14/08/24 TB501 283,921 286,518 0.37
USD 280,988 VERSCEND HDG FRN 10/08/25 278,881 283,564 0.36
USD 285,533 ANCESTRY FRN 19/10/23 TB 284,105 282,463 0.36
uUsD 277,083 AMERICAN AIRLINES | FRN 12/10/21 TL 275,005 278,815 0.36
USD 258,526 GATES GLOB FRN 31/03/24 TB2 255,294 259,313 0.33
USD 255,152 CAPITAL FRN 24/03/24 1ST LIEN TB201 253,844 256,409 0.33
uUsD 250,000 HILTON WORLWIDE FRN 21/06/26 TB2 241,875 251,996 0.32
USD 250,000 QUIKRETE H FRN 15/11/23 1ST LIEN TL 251,250 251,776 0.32
USD 250,000 ZIGGO BV FRN 15/04/25 TLE 249,375 251,164 0.32
uUsD 249,324 CCM MERGER FRN 08/08/21 TLB 248,078 250,805 0.32
USD 248,125 MARRIOT OWNERSHIP FRN 29/08/25 246,884 249,986 0.32
USD 246,875 AHP HEALTH PARTNERS FRN 15/06/25 TL 244,406 249,241 0.32
uUsD 250,000 METRO GOLD FRN 29/06/26 2ND LIEN TL 247,500 249,063 0.32
USD 247,500 METRO GOLD FRN 29/06/25 1ST LIEN TL 246,263 248,428 0.32
USD 245,625 CHARTER COMMUNICAT FRN 01/02/27 TB2 246,853 247,416 0.32
uUsD 244,490 AVOLON FRN 20/01/22 TB3 243,997 246,391 0.32
USD 246,231 ALPHABET H FRN 26/09/24 1ST LIEN TL 210,528 238,421 0.31
USD 222,400 UNIVAR USA FRN 01/7/22 DOLL INITLO1 221,288 223,595 0.29
uUsD 221,896 PAREXEL INTERNATION FRN 27/09/24 TL 222,451 218,235 0.28
USD 216,050 NEXSTAR BROADCAS FRN 17/01/24 TB301 216,050 217,171 0.28
USD 197,472 PRESTIGE BRANDS FRN 20/01/24 TB4 196,978 198,846 0.26
uUsD 194,123 COMPUWARE CORP FRN 09/08/25 TL 193,491 195,659 0.25
USD 192,558 SRS DISTRI INC FRN 23/05/25 TL 192,076 191,445 0.25
USD 179,590 CAPITAL AUTO FRN 21/3/25 2NDLIEN TL 177,794 180,713 0.23
uUsD 177,440 MINERALS TECHNO FRN 31/05/21 TB4 176,997 177,884 0.23
USD 178,626 SPRINT COMM FRN 2/02/24 INIT TL 174,820 177,376 0.23
USD 179,406 AVAYA INC FRN 09/11/24 TL 177,612 176,491 0.23
uUsD 170,029 TIBCO SOFTWARE FRN 12/06/26 TB2 169,179 171,013 0.22
USD 165,617 SS&C TECHNOLOGIE FRN 16/04/25 TB301 167,066 167,002 0.21
USD 165,000 ENERGIZER HLDGS FRN 20/06/25 TB 164,175 166,099 0.21
uUsD 162,587 DYNASTY ACQ INIT FRN 24/01/26 TB1 161,774 163,921 0.21
USD 154,485 VISTRA OPERATIONS FRN 30/12/25 TLO1 154,292 155,634 0.20
USD 151,677 WAND NEW FRN 15/02/26 1ST LIEN TL02 150,160 153,217 0.20
uUsD 150,000 CLEAR CHANNEL OUT FRN 09/08/26 TB 149,250 151,031 0.19
USD 149,625 BERRY GLOBAL INC FRN 17/05/26 TU 149,251 150,233 0.19
USD 148,500 NUMERICABLE US IN FRN 14/08/26 TB13 144,788 149,011 0.19
uUsD 145,558 GREENEDEN INTL D FRN 01/12/23 TB302 143,374 146,240 0.19
USD 143,723 MICROCHIP TECH INTL FRN 24/05/25 TL 143,723 144,756 0.19
USD 143,150 ALBERTSONS 2018 FRN 29/10/25 TB7 142,234 144,629 0.19
uUsD 142,441 ON SEMI 2017 NEW R FRN 31/03/23 TB4 140,305 143,644 0.18
USD 129,830 ADVANTAGE FRN 23/07/21 1STINIT TL 127,850 126,279 0.16
USD 125,221 DYNATRACE FRN 08/08/25 1ST LIEN TL 125,221 126,238 0.16
uUsD 124,800 CUMULUS MEDIA FRN 18/03/26 TL 124,176 126,173 0.16
USD 124,935 BROOKFIELD PROP FRN 27/08/25 TA201 121,811 124,622 0.16
USD 119,221 WME ENTERTAINMEN FRN 16/05/25 TB101 117,731 118,874 0.15
uUsD 113,986  REYNOLDS GP EVER 2017 FRN 5/2/23 TL 114,698 114,474 0.15
USD 107,809 SS&C TECHNOLOGIES FRN 16/04/25 TB4 108,752 108,711 0.14
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USD 131,011 REVLON CONSUM FRN 07/09/23 INITTBO1 127,783 100,824 0.13
uUsD 99,223 JAGUAR HDG CIE FRN 18/08/22 TLO1 94,510 99,899 0.13
USD 126,379 EVERGREEN FRN 28/4/21 1ST INIT TLO1 119,745 98,117 0.13
USD 162,256 BRIGHT BIDCO REFI FRN 30/06/24 TB01 152,245 96,800 0.12
USD 93,000 U INMARSAT FRN 23/09/26 TB 91,140 93,668 0.12
USD 119,729 EVERGREEN FRN 28/4/21 1ST INIT TL02 113,444 92,954 0.12
USD 89,123 WME ENTERTAINMEN FRN 16/05/25 TB105 88,009 88,863 0.11
uUsD 87,413 DYNASTY ACQ INIT FRN 23/01/26 TB2 86,976 88,129 0.11
USD 83,876 SYNIVERS FRN 09/02/23 1ST LIEN TCO1 83,037 78,499 0.10
USD 69,589 REYNOLDS GPPAC 2017 FRN 5/2/23 TL02 70,024 69,887 0.09
uUsD 69,144 SCIENTIFIC GAME FRN 14/08/24 TB502 68,798 69,427 0.09
USD 87,046 COVIA HOLDINGS FRN 01/06/25 TL 85,245 67,533 0.09
USD 66,169 COTY INC FRN 07/04/25 TB 66,169 64,983 0.08
uUsD 61,660 MIAMI ESC FRN 21/04/24 TB301 61,506 61,859 0.08
USD 96,252 U LUMILEDS FRN 30/06/24 TB 47,625 57,423 0.07
USD 65,783 PETCO ANIMAL SUP FRN 26/1/23 2NDTB1 64,467 56,393 0.07
uUsD 53,769 WAND NEW FRN 15/02/26 1ST LIEN TL03 53,232 54,315 0.07
USD 109,860 NEW MILLENIUM HOLD FRN 21/12/20 TL 269,003 54,106 0.07
USD 51,809 PETSMART FRN 11/03/22 TB 201 46,373 51,415 0.07
uUsD 50,000 U EDGEWELL PERSONAL FRN 08/11/26 TB 49,500 50,375 0.06
USD 42,930 MISSION BROAD FRN 17/01/24 TB301 42,930 43,153 0.06
USD 36,850 VISTRA OPERATIONS FRN 30/12/25 TL02 36,804 37,124 0.05
uUsD 36,318 WAND NEW FRN 15/02/26 1ST LIEN TL04 35,955 36,687 0.05
USD 35,317 BRAND ENERGY FRN 16/06/24 TL 34,964 35,273 0.05
USD 34,528 STARS GROUP HOLDG FRN 10/07/25 TL02 34,355 34,881 0.04
uUsD 30,143 QUORUM HEALTH FRN 12/04/22 TL02 30,061 29,695 0.04
USD 29,539 SPRINT INCREM FRN 03/02/24 TL 28,948 29,459 0.04
USD 43,687 BRIGHT BIDCO REFI FRN 30/06/24 TB02 40,991 26,063 0.03
uUsD 22,374 BRAND ENERGY INIT FRN 16/06/24 TLOS 22,150 22,346 0.03
USD 34,949 BRIGHT BIDCO REFI FRN 30/06/24 TB03 32,793 20,850 0.03
USD 20,000 U WINDSTREAM CORP R FRN 24/04/20 TL 18,875 18,813 0.02
uUsD 17,463 BRAND ENERGY INIT FRN 16/06/24 TL06 17,288 17,441 0.02
USD 11,603 NEENAH FRN 13/12/22 TL02 11,487 11,371 0.01
USD 10,883 WME ENTERTAINMENT FRN 16/05/25 TB07 10,747 10,852 0.01
uUsD 9,736 NEENAH FRN 13/12/22 TL 9,639 9,542 0.01
USD 8,136  WME ENTERTAINMEN FRN 16/05/25 TB102 8,034 8,112 0.01
USD 7,610 WAND NEW FRN 15/02/26 1ST LIEN TLO1 7,534 7,687 0.01
uUsD 6,393 U ADVAN FRN 23/07/21 1ST LIEN TB2 5,961 6,192 0.01
USD 1,407 LIFE TIME FITNESS FRN 10/06/22 TB10 1,401 1,413 0.00
USD 1,474 REVLON CONSUM INI FRN 07/09/23 TB10 1,438 1,134 0.00
uUsD 902 SCIENTIFIC GAME B FRN 14/08/24 TL0O7 898 906 0.00
USD 896 RACKSPACE HOS FRN 03/11/23 TB13 892 871 0.00
USD 551 WME ENTERTAINMEN FRN 16/05/25 TB106 545 550 0.00
uUsD 343 ADVANT I FRN 23/07/21 IST LIEN TL16 337 333 0.00
USD 193 BRAND ENERGY INIT FRN 16/06/24 TL0O7 191 192 0.00
USD 50 WME ENTERTAINMENT FRN 16/05/25 TB08 50 50 0.00

24,247,684 23,880,820 30.63

a—JL-ISUk
- 1,191 MIDSTATES-CW20 70,676 0 0.00
70,676 0 0.00

IS —UHRIT%

USD 250,000 STACR 2017-DNA2 M2 FRN 25/10/29 274,951 266,342 0.34
USD 250,000 STACR 2017-DNA1 M2 FRN 25/07/29 271,162 262,586 0.34
uUsD 250,000 STACR 2017-HQA2 M2 FRN 25/12/29 261,484 255,967 0.33
USD 250,000 STACR 2017-DNA3 M2 FRN 25/03/30 258,750 255,766 0.33
USD 210,000 CAS 2017-C03 1M2 FRN 25/10/29 225,468 219,440 0.28
USD 200,000 CAS 2017-C04 2M2 FRN 25/11/29 210,215 206,878 0.27
USD 200,000 CAS 2017-C07 IM2 FRN 25/05/30 205,039 203,318 0.26
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USD 200,000 CAS 2018-C01 IM2 FRN 25/07/30 203,086 201,997 0.26
USD 180,000 CAS 2017-C05 1M2 FRN 25/01/30 184,971 183,089 0.23
USD 170,000 CAS 2017-C06 2M2 FRN 25/02/30 166,306 163,283 0.21
USD 80,000 STACR 2018-HQAI M2 FRN 25/09/30 80,000 80,901 0.10
USD 75,000 CAS 2017-C06 1M2 FRN 25/02/30 77,672 76,826 0.10
USD 100,000 OBX 2019-EXP2 2A1A FRN 25/07/59 76,383 75,496 0.10
USD 30,000 CAS 2017-C02 2M2 FRN 25/09/29 32,883 31,507 0.04
2,528,370 2,483,396 3.19
AR RIS
USD 2,400,000 WFRBS 14-C21 XA 10 1.36% 15/08/47 156,370 69,252 0.09
USD 1,000,000 CGCMT 15-GC27 XA IO FRN 10/02/48 100,207 49,713 0.06
USD 1,500,000 WFRBS 14-C22 XA 10 0.971% 15/09/57 85,626 39,849 0.05
USD 1,300,000 GSMS 15-GC30 XA IO FRN 10/05/50 74,470 36,170 0.05
416,673 194,984 0.25
TR FIE

USD 205,000 LINCOLN NATL CORP FRN 17/05/66 197,472 180,399 0.22
uUsD 135,000  MORGAN STANLEY FRN 22/07/28 128,307 143,184 0.18
uUsD 140,000 WELLS FARGO FRN 24/01/23 141,718 141,835 0.18
USD 117,000 CITIGROUP INC FRN 12/03/68 U 117,987 122,557 0.16
UsD 120,000 JPMORGAN CHASE FRN 15/01/23 121,315 121,269 0.16
uUsD 115,000 AT&T INC FRN 01/06/21 115,788 115,683 0.15
USD 115,000 MPLX LP FRN 09/09/21 115,347 115,353 0.15
uUsD 141,000 ILFC E-CAP TR II FRN 21/12/65 144A 137,475 114,122 0.15
USD 105,000 CITIGROUP INC FRN 10/01/28 102,282 112,837 0.14
USD 115,000 HARTFORD FINL FRN 12/02/47 ICON 106,009 108,388 0.14
uUsD 105,000  MORGAN STANLEY FRN 22/07/22 105,841 105,994 0.14
USD 105,000  GOLDMAN SACHS GP FRN 23/02/23 105,631 105,589 0.14
USD 105,000 ENERGY TRANSFER FRN 15/02/67 B 102,854 99,225 0.13
USD 80,000  GOLDMAN SACHS GP FRN 23/04/29 77,902 85,643 0.11
UsD 80,000 BANK OF AMERICA FRN 24/04/28 76,902 85,522 0.11
USD 75,000 BANK OF AMER CRP FRN 05/03/29 MTN 74,105 81,638 0.10
uUsD 75,000 OCCIDENTAL PETE FRN 15/08/22 75,113 75,403 0.10
UsD 80,000 DCP MIDSTREAM FRN 15/06/66 A 79,125 75,200 0.10
USD 70,000 CITIGROUP INC FRN 27/09/67 O 70,788 70,676 0.09
uUsD 65,000 CITIGROUP INC FRN 25/04/22 65,686 65,857 0.08
uUsD 65,000 CAPITAL ONE FINL FRN 09/03/22 65,477 65,671 0.08
USD 55,000 JPMORGAN CHASE FRN 24/07/38 53,675 60,794 0.08
UsD 55,000 DAIMLER FINANCE FRN 15/02/22 144A 55,391 55,446 0.07
USD 55,000  BANK OF AMER CRP FRN 23/01/22 54,086 55,396 0.07
USD 45,000 MORGAN STANLEY FRN 29/07/49 H 45,113 45,397 0.06
USD 45,000 GEN ELECTRIC CO FRN 15/06/66 D 45,305 43,993 0.06
UsD 82,000 SUMMIT MIDSTREAM FRN 15/06/66 A 80,500 41,820 0.05
USD 35,000 GOLDMAN SACHS GP FRN 31/10/38 33,513 37,968 0.05
USD 35,000 CITIGROUP INC FRN 27/10/28 33,270 36,809 0.05
UsD 35,000 AMERICAN EXPRESS FRN 20/05/22 35,147 35,225 0.05
USD 39,000 GOLDMAN SACHS CAP II FRN 01/12/49 30,018 34,125 0.04
uUsD 23,000 TRUIST FIN CORP FRN 01/03/68 23,518 23,575 0.03
USD 22,000 DISCOVER FIN SVS FRN 30/04/68 C 22,737 23,166 0.03
USD 21,000 HUNTINGTON BANCS FRN 15/07/68 E 21,761 21,788 0.03
UsD 18,000 BANK OF AMERICA CORP FRN 29/09/49 X 20,025 20,055 0.03
USD 18,000  GOLDMAN SACHS FRN 29/12/49 (6] 19,350 19,350 0.02
USD 17,000 JPMORGAN CHASE FRN 01/02/68 FF 17,680 17,769 0.02
USD 17,000 JP MORGAN CHASE & CO FRN 29/04/49 1 17,058 17,140 0.02
USD 17,000 JPMORGAN CHASE FRN 01/05/68 CC 17,021 17,128 0.02
USD 16,000 FIFTH THIRD BANK FRN 31/12/67 16,300 16,460 0.02
uUsD 15,000 WELLS FARGO & CO FRN 29/12/49 S 16,238 16,319 0.02
USD 16,000 GOLDMAN SACHS FRN 29/12/49 L 16,037 16,080 0.02
USD 15,000 PNC FINANCIAL FRN 01/05/68 S 16,050 16,041 0.02
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USD 15,000 BANK OF AMER CRP FRN 20/12/67 JJ 15,825 15,863 0.02
UsD 15,000 DOMINION ENERGY FRN 15/06/68 B 15,000 15,300 0.02
USD 14,000 CITIZENS FIN GRP FRN 06/01/68 C 15,050 14,945 0.02
USD 14,000 BANK OF NY MELLON FRN 29/12/49 F 14,578 14,744 0.02
uUsD 14,000 M&T BANK CORP FRN 01/02/68 G 14,630 14,648 0.02
USD 14,000 TRUIST FIN CORP FRN 15/12/68 L 14,315 14,280 0.02
USD 13,000  PRUDENTIAL FIN FRN 15/05/45 14,186 14,089 0.02
UsD 13,000 CITIGROUP INC FRN 29/12/49 13,813 13,813 0.02
USD 12,000  WELLS FARGO & CO FRN 31/12/49 U 13,395 13,431 0.02
USD 10,000 CITIZENS FIN GRP FRN 06/01/68 B 10,525 10,575 0.01
USD 8,000 GOLDMAN SACHS GP FRN 10/02/68 Q 8,610 8,560 0.01
USD 7,000 GOLDMAN SACHS GP FRN 10/08/68 R 7,000 7,252 0.01

3,029,844 3,021,389 3.88
- 102,395 INVESCO SENIOR L ETF 2,336,384 2,332,046 2.99
- 4,744 ISHARES JP MORGAN USD EMERGING ETF 508,204 543,141 0.70
- 7,176 VANECK VECTORS J.P. MORGAN ETF 249,562 243,625 0.31

3,094,150 3,118,812 4.00

Bl

- 53,827 CLEAR CHANNEL OU 349,609 154,483 0.21
- 5,469 AVAYA HOLDINGS C 183,271 73,121 0.09
- 8,160 HOMER CITY LLC DUMMY 482,591 54,835 0.07
- 3,273 IHEARTMEDIA-CL A 108,000 51,648 0.07
- 3,556 HEXION HOLDINGS 123,644 42,850 0.05
- 2,147 CUMULUS MEDIA INC B COM 31,668 36,499 0.05
- 1,885 CUMULUS MEDIA-A 32,045 32,893 0.04
- 1,100 UCI HOLDINGS INC COMMON STOCK 17,466 14,300 0.02
- 5,174 HERCULES OFFSHORE INC ESC 298,352 6,726 0.01
- 3,457 WARREN RESOURCES INC 0 3,457 0.00
- 44 THEARTMEDIA-CL B 1,327 689 0.00
- 3,297 NEW MILLENIUM HOLDCO INC COM 53,348 381 0.00
- 3 AMPLIFY ENERGY C 0 20 0.00
- 2,883 MILLENNIUM HEALTH LLC DUMMY 0 0 0.00
- 3,070 MILLENNIUM HEALTH LLC DUMMY 0 0 0.00

1,681,321 471,902 0.61

ZOHES
USD 85,000  REYNOLDS GROUP 5.7500% 15/10/20 82,646 82,449 0.10
USD 14,000 AVIS BUDGET CAR 5.5000% 01/04/23 14,206 14,268 0.02
USD 9,000 US AIRWAYS 6.75% 2012-2B 03/12/22 6,477 6,359 0.01

103,329 103,076 0.13

S4y

- 26,134 CLAIRE'S HDGS LLC CONT VALUE RTS 0 0 0.00
0 0 0.00

RTYITIT/F 9K
USD 189,000 ENDO FIN LLC/FIN 5.375% 15/01/23 1 154,847 127,418 0.17
USD 40,000 HP ENTERPRISE CO 3.6% 15/10/20 40,377 40,456 0.05

195,224 167,874 0.22

BEHEEEEHE
USD 400,000 CSC HOLDINGS 6.625% 15/10/25  144A 424,465 424,499 0.55
USD 338,211 IHEART COMM INC 8.3750% 01/05/27 567,181 374,145 0.49
USD 306,000 SPRINT CORP 7.125% 15/06/24 ~ WI 312,448 330,479 0.43
USD 252,000 IRON MOUNTAIN 5.2500% 15/03/28 144A 246,309 263,339 0.35
USD 235,000 TARGA RES PRTNRS 5.0000% 15/01/28 234,859 239,699 0.32
USD 228,000 STAPLES INC 7.5000% 15/04/26 144A 225,898 236,549 0.31
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USD 223,000 CCO HOLDINGS 5.0000% 01/02/28 144A 219,937 233,592 0.31
USD 205,000 HCAINC 5.875% 15/02/26 212,109 232,777 0.31
USD 210,000 FREEPORT-MCMORAN 5.45% 15/03/43 171,392 217,874 0.29
USD 201,000 CROWNROCK LP/5.6250% 15/10/25 144A 200,880 205,773 0.27
USD 185,000 HCA INC 7.5% 15/02/22 209,727 204,424 0.27
USD 193,000 PLY GEM MIDCO 8.0000% 15/04/26 144A 187,980 200,719 0.26
USD 168,000 NEPTUNE FINCO 10.875% 15/10/25 144A 192,453 187,739 0.24
uUsD 169,000 UNITED RENTALS 5.5% 15/07/25 162,542 175,759 0.23
USD 168,000 AVIS BUDGET C 5.7500% 15/07/27 144A 169,616 174,711 0.22
USD 162,000 ALBERTSONS COS 5.7500% 15/03/25 WI 158,904 168,077 0.22
UsSD 162,000 CHS/COMMUNITY 8.0000% 15/03/26 144A 157,644 166,049 0.21
USD 150,000 PILGRIM'S PRI 5.8750% 30/09/27 144A 145,794 162,317 0.21
USD 145,000 ENERGIZER HLD 7.7500% 15/01/27 144A 157,395 160,587 0.21
UsSD 160,000 UNIVISION COMM 5.125% 15/05/23 144A 146,683 159,799 0.21
USD 156,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 157,181 155,999 0.20
USD 155,000 GRIFFON CORP 5.25% 01/03/22 152,380 155,387 0.20
uUsD 151,000 MERITOR INC 6.25% 15/02/24 152,303 154,729 0.20
USD 148,000 WESTERN DIGITAL 4.7500% 15/02/26 147,059 154,289 0.20
USD 152,000 INFOR US INC 6.5% 15/05/22 W1 154,193 154,279 0.20
UsSD 146,000 CCO HOLDINGS 5.7500% 15/02/26 144A 152,228 154,032 0.20
USD 141,000 SIRIUS XM RAD 5.5000% 01/07/29 144A 146,021 152,984 0.20
USD 150,000 SYNCHRONY FINANC 2.8500% 25/07/22 149,906 151,771 0.19
UsSD 145,000 CALPINE CORP 5.25% 01/06/26 144A 142,144 150,799 0.19
USD 133,000 KB HOME 7.625% 15/05/23 142,436 148,959 0.19
USD 144,000 CALPINE CORP 5.1250% 15/03/28 144A 145,000 146,159 0.19
uUsD 141,000 CALLON PETROLEUM 6.1250% 01/10/24 141,960 143,467 0.18
USD 127,000 ASHTON WOODS 9.8750% 01/04/27 144A 126,825 142,874 0.18
USD 134,000 CCO HLDGS LLC/CAP 5.5% 01/05/26 144 135,668 141,202 0.18
uUsD 130,000 PRIME SEC/FIN 5.7500% 15/04/26 144A 136,193 141,049 0.18
USD 126,000 MGM RESORTS 5.7500% 15/06/25 126,663 140,962 0.18
USD 132,000 POST HLDGS 8% 15/07/25 144A 143,661 140,909 0.18
uUsD 129,000 HERTZ CORP 7.1250% 01/08/26 144A 134,753 139,520 0.18
USD 131,000 UBER TECHNOLO 7.5000% 15/09/27 144A 131,133 134,603 0.17
USD 125,000 ABBVIE INC 4.0500% 21/11/39 144A 124,559 130,697 0.17
uUsD 122,000 HUGHES SATELITE 7.625% 15/06/21 132,656 130,540 0.17
USD 125,000 CENTURY COMMUNIT 5.8750% 15/07/25 121,988 130,000 0.17
USD 127,000 PDC ENERGY INC 6.1250% 15/09/24 127,943 128,270 0.16
usD 128,000  TRIUMPH GROUP 5.25% 01/06/22 123,996 127,360 0.16
USD 110,000 IBM CORP 4.2500% 15/05/49 108,439 125,806 0.16
USD 117,000 NAVIENT CORP 5.875% 25/10/24 112,930 125,483 0.16
usD 115,000 DIAMOND 1/2 FIN 5.45% 15/06/23 144A 122,325 124,598 0.16
USD 117,000 CROWN AMER/CAP 4.7500% 01/02/26 116,349 123,728 0.16
USD 141,000 ASSOC MATERIAL LLC 9% 1/01/24 144A 149,560 123,375 0.16
uUsD 120,000 DAVITA HEALTHCARE 5.125% 15/07/24 119,248 122,850 0.16
USD 113,000 POST HOLDINGS 5.6250% 15/01/28 144A 115,047 121,758 0.16
USD 115,000 HERC HOLDINGS 5.5000% 15/07/27 144A 115,265 121,469 0.16
usD 109,000 SCIENTIFIC GA 8.2500% 15/03/26 144A 109,000 119,628 0.15
USD 110,000  TRANSDIGM INC 6.2500% 15/03/26 144A 115,140 119,408 0.15
USD 115,000 REYNOLDS GRP ISS 7% 15/07/24  144A 118,161 118,881 0.15
usD 95,000 AT & T INC 5.45% 01/03/47 97,426 117,205 0.15
USD 110,000 DISH DBS CORP 7.75% 01/07/26 104,111 116,188 0.15
USD 129,000 L BRANDS 6.875% 01/11/35 126,258 115,276 0.15
usD 90,000 FOX CORP 5.5760% 25/01/49 144A 114,379 114,402 0.15
USD 113,000 NUSTAR LOGISTICS 4.8% 01/09/20 110,604 114,130 0.15
USD 124,000 RITE AID CORP 6.125% 01/04/23  144A 116,494 113,460 0.15
usD 104,000 COMMSCOPE FIN 6.0000% 01/03/26 144A 105,678 110,956 0.14
USD 85,000 COMCAST CORP 4.9500% 15/10/58 84,925 110,620 0.14
USD 90,000 KINDER MORGAN INC 5.55% 01/06/45 91,744 107,311 0.14
uUsD 101,000 WYNDHAM WORLDWID 4.1500% 01/04/24 100,579 106,934 0.14
USD 105,000  VOLKSWAGEN GR 2.7000% 26/09/22 144A 104,961 106,133 0.14
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USD 96,000 UNITED RENTAL NA 6.5000% 15/12/26 98,454 105,360 0.14
USD 105,000 EVERGY INC 2.9000% 15/09/29 104,818 104,357 0.13
USD 100,000 DTE ENERGY CO 3.4000% 15/06/29 C 101,349 102,969 0.13
USD 147,000 CBL & ASSOCIATES LP 5.25% 01/12/23 127,689 102,900 0.13
uUsD 95,000 ABBVIE INC 4.2500% 21/11/49 144A 94,585 100,119 0.13
USD 100,000 B&G FOODS INC 5.2500% 15/09/27 100,378 99,875 0.13
USD 89,000 TENET HEALTHCARE 8.125% 1/4/22 89,429 98,456 0.13
UsSD 93,000 COTT HDGS INC 5.5% 01/04/25 144a 92,745 97,301 0.12
USD 95,000 OCCIDENTAL PETE 3.5000% 15/08/29 94,531 96,852 0.12
USD 87,000 MGM RESORTS 5.5000% 15/04/27 88,680 96,679 0.12
UsSD 94,000 DISH DBS CORP 5% 15/03/23 82,589 96,233 0.12
USD 95,000 OCCIDENTAL PETE 3.2000% 15/08/26 95,499 96,045 0.12
USD 79,000 SPRINT CAPITAL 8.75% 15/03/32 85,758 95,985 0.12
USD 80,000 VERIZON COMM INC 4.5220% 15/09/48 76,163 95,652 0.12
USD 90,000 KINDER MORGAN EN 4.1500% 01/02/24 90,633 95,504 0.12
USD 88,000 GREIF INC 6.5000% 01/03/27 144A 89,030 95,040 0.12
USD 80,000 CVS HEALTH CORP 5.0500% 25/03/48 81,382 94,988 0.12
USD 90,000 DIAMOND 1/2 FIN 7.125% 15/06/24 144 94,591 94,950 0.12
USD 87,000 MARRIOTT OWN/IL 6.5000% 15/09/26 WI 88,664 94,721 0.12
USD 95,000 HEALTHCARE TRUST 3.1000% 15/02/30 94,675 93,805 0.12
USD 80,000  ANHEUSER-BUSCH 4.7500% 15/04/58 79,664 93,227 0.12
USD 92,000 GENESIS ENERGY LP 6.75% 01/08/22 93,313 92,874 0.12
uUsD 89,000 LADDER CAP FIN 5.25% 15/03/22 144A 90,403 92,449 0.12
USD 85,000 MARATHON OIL COR 4.4000% 15/07/27 83,490 92,390 0.12
USD 86,000 SCIENTIFIC GA 7.0000% 15/05/28 144A 89,003 92,235 0.12
USD 67,000 DIAMOND 1 FIN 8.3500% 15/07/46 144A 71,056 91,421 0.12
USD 88,000 HERTZ CORP 5.5% 15/10/24 144A 74,577 90,530 0.12
USD 90,000 BEACON ROOFIN 4.8750% 01/11/25 144A 88,649 90,225 0.12
USD 185,000  FRONTIER COMM 9% 15/08/31 132,675 90,188 0.12
USD 98,000 COMPRESSCO PART 7.25% 15/08/22 89,601 90,160 0.12
USD 85,000 HILTON DOMESTIC 5.1250% 01/05/26 85,472 89,463 0.11
USD 80,000 HCAINC 5.2500% 15/06/49 78,822 89,362 0.11
USD 87,000 CCO HOLDINGS 4.7500% 01/03/30 144A 87,470 88,958 0.11
USD 88,000 FLEX ACQUISITION 6.875% 15/01/25 14 87,261 88,660 0.11
UsD 85,000 VISTRA OPERAT 5.0000% 31/07/27 144A 86,120 88,561 0.11
USD 87,000 SBA COMMUNICATTI 4.0000% 01/10/22 WI 86,166 88,523 0.11
USD 90,000 DENBURY RESOURCES 9% 15/05/21 144A 91,036 87,750 0.11
usD 70,000 APPLE INC 4.65% 23/02/46 75,981 87,528 0.11
USD 85,000 KRAFT HEINZ F 3.7500% 01/04/30 144A 87,054 87,466 0.11
USD 80,000 BOYD GAMING CORP 6.375% 1/4/26 ~ WI 83,949 86,000 0.11
uUsD 79,000 BOYNE USA 7.2500% 01/05/25 144A 82,217 85,913 0.11
USD 85,000 SM ENERGY CO 6.125% 15/11/22 84,422 85,638 0.11
USD 80,000 MICROCHIP TECH 4.3330% 01/06/23 79,959 84,462 0.11
uUsD 85,000 BWAY HDGS CO 7.25% 15/04/25 144a 83,210 84,150 0.11
USD 80,000  MPT OPER PARTNER 6.375% 01/03/24 83,804 83,198 0.11
USD 75,000 AT&T INC 4.5000% 09/03/48 66,455 83,018 0.11
uUsD 80,000 BWAY HDGS CO 5.5% 15/04/24  144A 79,643 82,685 0.11
USD 79,000 WILLIAM LYON IN 6.0000% 01/09/23 WI 76,228 82,456 0.11
USD 60,000 ANHEUSER-BUSCH 5.8000% 23/01/59 59,787 81,907 0.11
UsSD 79,000 ENSEMBLE S MERGER 9% 30/09/23  144A 80,436 81,173 0.10
USD 78,000 TARGA RESOURCES 6.75% 15/03/24 79,857 80,828 0.10
USD 128,000 GULFPORT ENERGY 6.3750% 15/05/25 120,598 80,640 0.10
uUsD 78,000 PARSLEY ENERGY 5.375% 15/01/25 144A 78,489 80,535 0.10
USD 87,000 SOUTHWESTERN ENE 7.5000% 01/04/26 86,506 80,475 0.10
USD 75,000 OWENS-BROCKWAY 5.875% 15/08/23 144A 76,190 80,265 0.10
UsD 79,000  WEEKLEY HOMES LLC 6% 01/02/23 76,744 79,198 0.10
USD 71,000 MGM GROWTH/MG 5.7500% 01/02/27 144A 71,924 79,165 0.10
USD 76,000 HEXION INC 7.8750% 15/07/27 144A 76,025 78,660 0.10
uUsD 71,000 SPRINT CORP 7.6250% 01/03/26 71,000 78,547 0.10
USD 115,000 WHITING PETRO 6.6250% 15/01/26 112,935 78,488 0.10
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USD 74,000 UNITED CONT HLDG 4.8750% 15/01/25 73,537 78,440 0.10
USD 80,000 OASIS PETROLEUM 6.875% 15/03/22 79,471 77,600 0.10
USD 75,000 ALLY FINANCIAL INC 7.5% 15/09/20 WI 79,688 77,531 0.10
USD 70,000 ABBVIE INC 4.7% 14/05/45 71,436 77,448 0.10
USD 75,000 TENET HEALTHC 5.1250% 01/05/25 144A 76,913 77,250 0.10
USD 75,000 LENNAR CORP 4.125% 15/01/22 75,209 76,781 0.10
USD 75,000 MPLX LP 4.7000% 15/04/48 72,018 76,358 0.10
USD 75,000 HEALTHSOUTH CORP 5.75% 01/11/24 75,213 76,031 0.10
USD 74,000 T-MOBILE USA INC 4.5000% 01/02/26 73,594 75,850 0.10
USD 65,000 CIGNA CORP 4.8000% 15/08/38 65,010 75,225 0.10
USD 73,000 SINCLAIR TELE 5.5000% 01/03/30 144A 72,951 74,807 0.10
USD 89,000 OASIS PETROLE 6.2500% 01/05/26 144A 86,413 74,315 0.10
USD 69,000 WPX ENERGY INC 5.25% 15/09/24 69,254 73,313 0.09
USD 65,000 CHENIERE CORP 5.875% 31/03/25 WI 68,095 73,090 0.09
USD 72,000 CALPINE CORP 4.5000% 15/02/28 144A 72,000 72,630 0.09
USD 68,000 CFX ESCROW CO 6.0000% 15/02/24 144A 70,112 72,465 0.09
USD 69,000 DISH DBS CORP 6.75% 01/06/21 70,437 72,450 0.09
USD 70,000 CLEVELAND-CLI 4.8750% 15/01/24 144A 69,808 71,925 0.09
USD 65,000 NETFLIX INC 5.8750% 15/11/28 70,642 71,906 0.09
USD 70,000 CARRIZO OIL&GAS 8.2500% 15/07/25 71,828 71,575 0.09
USD 69,000 TARGA RESOURC 5.1250% 01/02/25 144A 70,570 71,415 0.09
USD 65,000 AXA EQUITABLE HO 5.0000% 20/04/48 63,112 70,565 0.09
USD 65,000 TENET HEALTHC 6.2500% 01/02/27 144A 66,580 70,200 0.09
USD 69,000 SBACOMM CORP 4.875% 15/07/22 69,143 69,834 0.09
USD 65,000 WYNN LAS VEGAS 5.5% 01/03/25  144A 67,452 69,792 0.09
USD 65,000  WALMART INC 3.2500% 08/07/29 64,923 69,672 0.09
USD 65,000 SS&C TECH INC 5.5000% 30/09/27 144A 69,631 69,534 0.09
USD 66,000 SCIENTIFIC GA 5.0000% 15/10/25 144A 66,000 69,180 0.09
USD 66,000 NOVELIS CORP 6.25% 15/08/24 144A 68,095 69,135 0.09
USD 66,000 FOXTROT ESCR 12.2500% 15/11/26 144A 64,994 68,884 0.09
USD 70,000 PLAINS ALL AMER 3.5500% 15/12/29 67,655 68,858 0.09
USD 68,000 CARRIZO OIL&GAS INC 6.25% 15/04/23 67,502 68,752 0.09
USD 64,000 NOVELIS CORP 5.875% 30/09/26  144A 64,175 68,400 0.09
USD 59,000 VALEANT PHARM 9.2500% 01/04/26 144A 64,291 67,924 0.09
USD 70,000 BUCKEYE PARTNERS 3.95% 01/12/26 65,039 67,544 0.09
USD 74,000 BILL BARRETT 8.7500% 15/06/25 71,975 67,340 0.09
USD 64,000 STERICYCLE IN 5.3750% 15/07/24 144A 64,404 67,200 0.09
USD 63,000 PATRICK INDS  7.5000% 15/10/27 144A 63,140 67,095 0.09
USD 65,000 ASGN INC 4.6250% 15/05/28 144A 66,968 66,788 0.09
USD 64,000 USA PART/USA FIN 6.8750% 01/09/27 64,848 66,662 0.09
USD 68,000 INCEPTION MRGR 8.625% 15/11/24 144A 62,510 66,470 0.09
USD 63,000 TENET HEALTHC 5.1250% 01/11/27 144A 63,000 66,466 0.09
USD 55,000 ENERGY TRANSFER 6.2500% 15/04/49 54,918 66,417 0.09
USD 64,000 AVIS BUDGET CAR 6.375% 1/4/24  144A 64,320 66,240 0.08
USD 63,000 TENET HEALTHC 4.8750% 01/01/26 144A 63,000 65,993 0.08
USD 60,000 UNITEDHEALTH GRP 3.8750% 15/08/59 59,467 64,815 0.08
USD 59,000 GLP CAP/FIN II 5.2500% 01/06/25 59,000 64,616 0.08
USD 63,000 REYNOLDS GRP ISS 5.125% 15/7/23 144 63,000 64,575 0.08
USD 60,000 HCA INC 4.1250% 15/06/29 61,274 63,727 0.08
USD 59,000 LENNAR CORP 5.0000% 15/06/27 61,108 63,720 0.08
USD 61,000 CLEAR CHNL WO 5.1250% 15/08/27 144A 61,328 63,516 0.08
USD 57,000 HUGHES SATELLITE 6.625% 01/08/26 56,488 63,413 0.08
USD 65,000 DCP MIDSTREAM OP 5.6000% 01/04/44 61,035 62,888 0.08
USD 61,000 ISTAR INC 6% 01/04/22 61,067 62,830 0.08
USD 60,000 OLIN CORP 5.125% 15/09/27 57,902 62,550 0.08
USD 59,000 BEAZER HOMES USA 6.7500% 15/03/25 56,687 61,971 0.08
USD 60,000 UNITED RENTAL NA 4.6250% 15/10/25 58,500 61,800 0.08
USD 60,000 WILLIAM LYON INC 5.8750% 31/01/25 59,641 61,650 0.08
USD 61,000 ISTAR INC 4.2500% 01/08/25 61,000 61,534 0.08
USD 56,000 WYNDHAM WORLDWID 4.5000% 01/04/27 55,400 60,760 0.08
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USD 60,000 DTE ENERGY CO 2.2500% 01/11/22 59,911 59,964 0.08
USD 55,000 TAYLOR MORRIS 5.7500% 15/01/28 144A 59,612 59,950 0.08
USD 59,000 HESS MIDSTREA 5.1250% 15/06/28 144A 59,140 59,738 0.08
USD 56,000 HUB INTL LTD 7.0000% 01/05/26 144A 56,490 59,360 0.08
USD 58,000 CENTURYLINK I 5.1250% 15/12/26 144A 58,000 59,195 0.08
USD 56,000 HEALTHSOUTH CORP 5.75% 15/09/25 56,411 58,800 0.08
USD 58,000 NIELSEN FIN LLC 5% 15/04/22 144A 57,383 58,290 0.07
USD 50,000  CONCHO RES/MIDLA 4.8750% 01/10/47 50,723 57,941 0.07
USD 54,000 HILTON DOMESTIC 4.8750% 15/01/30 WI 54,000 57,240 0.07
USD 53,000 WILLIAM LYON  6.6250% 15/07/27 144A 52,536 57,240 0.07
USD 50,000 ANHEUSER-BUSCH 4.6000% 15/04/48 46,030 57,097 0.07
USD 53,000 CENTURY COMMU 6.7500% 01/06/27 144A 53,073 56,710 0.07
USD 50,000 CENTURYLINK INC 7.5% 01/04/24 Y 50,144 56,688 0.07
USD 49,000 WPX ENERGY INC 8.25% 01/08/23 49,198 56,350 0.07
USD 53,000 ALLY FINANCIAL 3.8750% 21/05/24 52,522 55,451 0.07
USD 52,000 OLIN CORP 5.6250% 01/08/29 52,000 55,055 0.07
USD 52,000 GOODYEAR TIRE&RUB 4.875% 15/03/27 49,580 53,951 0.07
USD 53,000 BEAZER HOMES USA 5.8750% 15/10/27 52,959 53,530 0.07
USD 50,000 WPX ENERGY INC 5.7500% 01/06/26 53,256 53,375 0.07
USD 53,000 ALBERTSONS CO 4.6250% 15/01/27 144A 53,000 52,868 0.07
USD 50,000 HAT HOLDINGS 5.2500% 15/07/24 144A 50,585 52,625 0.07
USD 50,000 BIG RVR STL/F 7.2500% 01/09/25 144A 51,235 52,625 0.07
USD 52,000 HDTFS INC 6.25% 15/10/22 50,393 52,585 0.07
USD 50,000 UNITED CONT HLDG 4.2500% 01/10/22 48,625 52,250 0.07
USD 50,000 COMMSCOPE FIN 5.5000% 01/03/24 144A 50,600 52,250 0.07
USD 50,000 TEREX CORP 5.6250% 01/02/25 144A 50,850 51,688 0.07
USD 47,000 BUILDERS FIRS 6.7500% 01/06/27 144A 47,359 51,456 0.07
USD 50,000 ISTAR INC 5.2500% 15/09/22 49,369 51,325 0.07
USD 50,000 ASSUREDPARTNE 7.0000% 15/08/25 144A 49,938 51,000 0.07
USD 50,000 PENSKE AUTO GRP 3.7500% 15/08/20 50,237 50,500 0.06
USD 46,000 NRG ENERGY INC 7.25% 15/05/26 45,496 50,255 0.06
USD 45,000 COMCAST CORP 4.0000% 15/08/47 40,588 49,617 0.06
USD 52,000 TALEN ENERGY 10.5000% 15/01/26 144A 53,445 49,400 0.06
USD 51,000 GENESIS ENERGY 6.5000% 01/10/25 51,000 49,279 0.06
USD 46,000 DAE FUNDING 5.7500% 15/11/23 144A 46,933 48,243 0.06
USD 45,000 SIX FLAGS ENT 5.5000% 15/04/27 144A 47,988 47,981 0.06
USD 45,000 HARSCO CORP 5.7500% 31/07/27 144A 47,138 47,869 0.06
USD 87,000 CHESAPEAKE ENRGY 7.5000% 01/10/26 75,143 47,850 0.06
USD 43,000 CLEAR CHNL WO 9.2500% 15/02/24 144A 43,637 47,677 0.06
USD 96,000 FRONTIER COMM 11% 15/09/25 63,958 47,612 0.06
USD 45,000 LPL HOLDINGS 5.75% 15/09/25 144A 47,193 47,081 0.06
USD 44,000 SEAGATE HDD CAY 4.875% 01/06/27 34,473 46,696 0.06
USD 62,000 ANTERO RESOURCES 5.0000% 01/03/25 51,315 46,655 0.06
USD 44,000 CHENIERE ENERGY 5.6250% 01/10/26 WI 44,000 46,585 0.06
USD 44,000 TERRIER MEDIA 8.8750% 15/12/27 144A 44,000 46,515 0.06
USD 45,000 NAVIENT CORP 5% 26/10/20 45,634 45,833 0.06
UsD 45,000 CONTINENTAL RESOURCES 5% 15/09/22 45,543 45,297 0.06
USD 42,000 SIRIUS XM RAD 4.6250% 15/07/24 144A 42,000 44,048 0.06
USD 43,000 CHS/COMM HEALTH 6.25% 31/03/23 43,753 43,645 0.06
USD 43,000 DIAMOND SPORT 5.3750% 15/08/26 144A 43,000 43,592 0.06
USD 40,000 GEN MOTORS FIN 5.1000% 17/01/24 39,914 43,355 0.06
USD 42,000 NUSTAR LOGISTICS 5.625% 28/04/27 42,241 43,313 0.06
USD 45,000 CLEVELAND-CLI 5.8750% 01/06/27 144A 43,256 43,115 0.06
USD 35,000 GOLDMAN SACHS GP 5.15% 22/05/45 37,000 43,067 0.06
USD 43,000 PAR PHARMA IN 7.5000% 01/04/27 144A 43,538 42,984 0.06
USD 42,000 NETFLIX INC 4.8750% 15/06/30 144A 42,068 42,683 0.05
USD 42,000 DIAMOND 1 FIN/2 5.875% 15/06/21 144 43,260 42,656 0.05
USD 51,000 MOSS CREEK R 10.5000% 15/05/27 144A 50,830 42,585 0.05
USD 31,000 EL PASO CORP 7.75% 15/01/32 29,591 42,459 0.05
USD 36,000 SPRINGLEAF FIN 7.1250% 15/03/26 36,180 41,760 0.05
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USD 40,000 BUILDERS FIRSTS 5.625% 1/09/24 144A 40,108 41,650 0.05
USD 39,000 BEAZER HOMES 7.2500% 15/10/29 144A 39,000 41,633 0.05
USD 40,000 CHENIERE ENERGY 5.2500% 01/10/25 WI 40,696 41,550 0.05
USD 40,000 NUSTAR LOGISTICS LP 6.75% 01/02/21 41,971 41,500 0.05
uUsD 39,000 CENTURYLINK INC 6.45% 15/06/21 39,731 40,911 0.05
USD 48,000 MATTEL INC 5.4500% 01/11/41 39,000 40,680 0.05
USD 46,000 L BRANDS 6.75% 01/07/36 44,832 40,365 0.05
USD 82,000 FRONTIER COMM 7.625% 15/04/24 63,067 40,180 0.05
USD 36,000 GRAY TELE INC 7.0000% 15/05/27 144A 38,856 40,007 0.05
USD 40,000 SM ENERGY CO 6.75% 15/09/26 38,478 39,200 0.05
UsD 38,000 HOSPITALITY PROP 4.3500% 01/10/24 37,955 39,018 0.05
USD 36,000 NAVIENT CORP 6.5% 15/06/22 37,800 38,970 0.05
USD 41,000 WHITING PETROLEUM 5.75% 15/03/21 37,560 38,950 0.05
USD 38,000 HOSPITALITY PROP 4.7500% 01/10/26 37,941 38,946 0.05
USD 35,000 HCAINC 5.3750% 01/09/26 36,629 38,938 0.05
USD 38,000 HERTZ CORP 6.0000% 15/01/28 144A 38,000 38,143 0.05
UsSD 36,000 BOISE CASCADE CO 5.625% 1/9/24 144A 35,983 37,440 0.05
USD 36,000 JBS USALLC 5.75% 15/06/25 144A 36,145 37,350 0.05
USD 36,000 DANA INC 5.3750% 15/11/27 36,150 37,080 0.05
UsD 34,000 NCR CORP 6.1250% 01/09/29 144A 34,117 36,894 0.05
USD 35,000 SPRINGLEAF FIN 8.25% 15/12/20 37,986 36,811 0.05
USD 35,000 FRONTIER COMM 8.0000% 01/04/27 144A 36,708 36,663 0.05
UsD 60,000 CHESAPEAKE ENRGY 7.0000% 01/10/24 59,130 36,282 0.05
USD 33,000 SCIENTIFIC GA 7.2500% 15/11/29 144A 33,094 35,805 0.05
USD 35,000 FLEX ACQUIS 7.8750% 15/07/26 144A 33,119 35,263 0.05
USD 47,000 SUMMIT MID HDGS 5.75% 15/04/25 45,721 35,250 0.05
USD 34,000 PARSLEY ENERGY 5.25% 15/08/25 144A 34,140 35,020 0.04
USD 39,000 DENBURY RESOU 7.7500% 15/02/24 144A 37,482 34,320 0.04
UsSD 32,000 NCR CORP 5.7500% 01/09/27 144A 32,000 34,080 0.04
USD 32,000 CIT GROUP INC 5% 15/08/22 33,560 33,920 0.04
USD 33,000 ASHTON WOODS  6.7500% 01/08/25 144A 31,443 33,743 0.04
USD 32,000 ALBERTSONS COS 6.6250% 15/06/24 W1 33,369 33,560 0.04
USD 32,000 ENCOMPASS HLTH 4.5000% 01/02/28 32,020 33,160 0.04
USD 30,000 AT&T INC 4.35% 15/06/45 28,025 32,390 0.04
USD 30,000 CCO HOLDINGS 5.3750% 01/06/29 144A 30,600 32,194 0.04
USD 31,000 T-MOBILE USA INC 6.5% 15/01/24 33,054 31,892 0.04
USD 30,000 POST HLDGS 5% 15/08/26 144A 28,113 31,725 0.04
USD 31,000 KB HOME 4.8000% 15/11/29 31,053 31,698 0.04
USD 29,000 CIT GROUP INC 4.7500% 16/02/24 29,000 31,024 0.04
USD 25,000 CHARTER COMM 6.484% 23/10/45 144A 25,000 30,994 0.04
UsSD 29,000 MERITAGE HOMES 5.1250% 06/06/27 29,050 30,958 0.04
USD 25,000 KROGER CO 5.4000% 15/01/49 24,912 30,541 0.04
USD 30,000 CALPINE CORP 5.5% 01/02/24 28,564 30,498 0.04
uUsD 30,000 ABBVIE INC 3.2000% 21/11/29 144A 29,993 30,468 0.04
USD 28,000 MATTEL INC 6.7500% 31/12/25 144A 29,072 29,983 0.04
USD 28,000 NETFLIX INC 5.3750% 15/11/29 144A 28,739 29,978 0.04
UsSD 28,000 CENTURLINK INC 5.8% 15/03/22 28,630 29,466 0.04
USD 29,000 DAE FUNDING 4.5000% 01/08/22 144A 29,100 29,435 0.04
USD 27,000 SPRINT CORP 7.25% 15/09/21 29,498 28,553 0.04
uUsSD 30,000 L BRANDS INC 5.2500% 01/02/28 26,389 28,425 0.04
USD 27,000 DAE FUNDING 5.0000% 01/08/24 144A 27,000 28,348 0.04
USD 25,000 ALLY FINANCIAL INC 5.75% 20/11/25 24,737 28,032 0.04
UsSD 28,000 CHS/COMM HEALTH 5.125% 01/08/21 27,720 28,025 0.04
USD 25,000 AVANTOR INC 9.0000% 01/10/25 144A 27,921 27,938 0.04
USD 25,000 ORACLE CORP 4% 15/07/46 28,160 27,827 0.04
UsSD 25,000 OWENS-BROCKWAY 6.375% 15/08/25 144A 25,000 27,313 0.04
USD 25,000 GOODYEAR TIRE&RUBBER 5% 31/05/26 23,898 26,000 0.03
USD 25,000 L BRANDS INC 7.5000% 15/06/29 24,572 25,844 0.03
UsSD 24,000 UBER TECHNOLO 8.0000% 01/11/26 144A 24,731 25,020 0.03
USD 24,000 NEXTERA ENERG 4.2500% 15/07/24 144A 24,026 24,990 0.03
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USD 24,000 BOYD GAMING C 4.7500% 01/12/27 144A 24,000 24,780 0.03
UsD 24,000 CENTENE CORP 4.2500% 15/12/27 144A 23,798 24,720 0.03
USD 41,000 CBL&ASSOCIATES LP 5.95% 15/12/26 40,412 24,600 0.03
USD 24,000 FRONTIER COMM 8.5000% 01/04/26 144A 24,000 24,300 0.03
uUsD 26,000 AMC ENTERTAINMT 5.75% 15/06/25 24,505 24,115 0.03
USD 23,000 NETFLIX INC 4.8750% 15/04/28 144A 23,575 23,891 0.03
USD 21,000 TARGA RES PRT 6.5000% 15/07/27 144A 21,273 23,026 0.03
UsSD 22,000 ENCOMPASS HLTH 4.7500% 01/02/30 22,000 22,825 0.03
USD 24,000 SM ENERGY CO 5.625% 01/06/25 24,000 22,800 0.03
USD 22,000 CSI COMPRESSC 7.5000% 01/04/25 144A 22,000 21,560 0.03
UsSD 20,000 TARGA RES PRTNRS 5.8750% 15/04/26 20,036 21,250 0.03
USD 20,000 COMMSCOPE FIN 8.2500% 01/03/27 144A 20,000 21,024 0.03
USD 20,000 TRIUMPH GROUP 7.7500% 15/08/25 20,000 20,983 0.03
uUsD 18,000 WYNDHAM WORLDWID 6.3500% 01/10/25 19,575 20,025 0.03
USD 21,000 CHESAPEAKE E 11.5000% 01/01/25 144A 29,837 19,898 0.03
USD 18,000 NAVIENT CORP 6.625% 26/07/21 18,000 19,013 0.02
uUsD 18,000 CENTENE CORP 4.6250% 15/12/29 144A 18,000 18,886 0.02
USD 17,000 TENET HEALTHCARE 6.75% 15/06/23 17,296 18,700 0.02
USD 19,000 SM ENERGY CO 6.6250% 15/01/27 19,210 18,525 0.02
UsSD 25,000 EP ENER/EVERE 7.7500% 15/05/26 144A 25,000 17,813 0.02
USD 16,000 SPRINT CORP 7.875% 15/09/23 17,130 17,687 0.02
USD 17,000 CALLON PETROLEU 6.3750% 01/07/26 W1 17,000 17,170 0.02
uUsD 15,000 FREEPORT-MCMORAN 4.55% 14/11/24 13,950 15,900 0.02
USD 15,000 KRAFT HEINZ F 4.8750% 01/10/49 144A 15,840 15,832 0.02
USD 25,000 GULFPORT ENERGY 6.3750% 15/01/26 W1 25,085 15,375 0.02
uUsD 15,000 ABBVIE INC 2.9500% 21/11/26 144A 14,982 15,231 0.02
USD 14,000 BOYD GAMING COR 6.0000% 15/08/26 WI 14,000 15,033 0.02
USD 13,000 WILLIAM LYON HOME 7% 15/08/22 13,180 13,000 0.02
UsD 17,000 GULFPORT ENERGY 6.0000% 15/10/24 17,000 12,070 0.02
USD 11,000 NUSTAR LOGISTICS 6.0000% 01/06/26 11,000 11,688 0.01
USD 11,000 DISH DBS CORP 5.875% 15/07/22 11,316 11,674 0.01
usD 10,000 HCAINC 5.8750% 01/02/29 10,000 11,513 0.01
USD 14,000 CHS/COMMUNITY 8.1250% 30/06/24 144A 18,966 11,450 0.01
USD 11,000 DAE FUNDING 5.2500% 15/11/21 144A 11,000 11,413 0.01
usD 10,000  TRANSDIGM INC 7.5000% 15/03/27 W1 10,664 10,938 0.01
USD 10,000 CFX ESCROW CO 6.3750% 15/02/26 144A 10,000 10,911 0.01
USD 10,000 DCP MIDSTREAM OP 5.3750% 15/07/25 10,075 10,875 0.01
uUsD 10,000 CEDAR FAIR LP 5.2500% 15/07/29 144A 10,673 10,775 0.01
USD 10,000 WILLIAM CARTE 5.6250% 15/03/27 144A 10,584 10,750 0.01
USD 10,000 CUMULUS MED N 6.7500% 01/07/26 144A 10,156 10,713 0.01
usD 10,000 UNITED RENTAL NA 5.2500% 15/01/30 10,325 10,675 0.01
USD 10,000 CSC HOLDINGS 5.7500% 15/01/30 144A 10,353 10,647 0.01
USD 10,000 EQUINIX INC 5.875% 15/01/26 10,613 10,632 0.01
uUsD 10,000 HD SUPPLY INC 5.3750% 15/10/26 144A 10,668 10,613 0.01
USD 10,000 NEXSTAR ESCRO 5.6250% 15/07/27 144A 10,488 10,588 0.01
USD 10,000 LAMAR MEDIA CORP 5.7500% 01/02/26 10,549 10,588 0.01
uUsD 10,000 KFC HLD/PIZZA 5.2500% 01/06/26 144A 10,555 10,575 0.01
USD 10,000 ARAMARK SERV  5.0000% 01/02/28 144A 10,476 10,538 0.01
USD 10,000 PENSKE AUTOMOTIVE GP 5.5% 15/05/26 10,395 10,488 0.01
uUsSD 10,000 SPECTRUM BRANDS 5.75% 15/07/25 10,414 10,438 0.01
USD 10,000 THEARTCOMMUNI 5.2500% 15/08/27 144A 10,377 10,438 0.01
USD 10,000 GTCR AP FINAN 8.0000% 15/05/27 144A 10,174 10,400 0.01
UsD 10,000 KAR AUCTION SERV 5.125% 01/06/25 14 10,246 10,378 0.01
USD 10,000 TOLL BR FIN C 4.3500% 15/02/28 10YR 10,327 10,375 0.01
USD 10,000 ESH HOSPITALITY 5.25% 01/05/25 144A 10,372 10,372 0.01
usD 10,000 SIX FLAGS ENT 4.875% 31/07/24  144A 10,327 10,363 0.01
USD 10,000 LIVE NATION E 4.8750% 01/11/24 144A 10,383 10,350 0.01
USD 10,000 ZAYO GRP LLC/CAP 6.375% 15/5/25 10,323 10,324 0.01
uUsD 10,000 SINCLAIR TELE 5.125% 15/02/27 144A 9,974 10,238 0.01
USD 10,000 JELD-WEN INC 4.8750% 15/12/27 144A 9,694 10,225 0.01
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USD 10,000 STATION CASIN 5.0000% 01/10/25 144A 10,126 10,175 0.01
USD 9,000 ALBERTSONS CO 7.5000% 15/03/26 144A 9,011 10,128 0.01
USD 10,000 REALOGY GROUP 4.875% 01/06/23  144A 8,950 9,925 0.01
USD 10,000 CLIFFS NATURALR 5.7500% 01/03/25 9,550 9,873 0.01
uUsD 9,000 T-MOBILE USA INC 4% 15/04/22 9,000 9,214 0.01
USD 11,000 MOSS CREEK RE 7.5000% 15/01/26 144A 9,433 8,360 0.01
USD 7,000 MATTEL INC 5.8750% 15/12/27 144A 6,944 7,377 0.01
UsD 15,000 EP ENERGY/EVER 8% 29/11/24 144A 15,000 7,350 0.01
USD 7,000 SCRIPPS ESCRO 5.8750% 15/07/27 144A 7,123 7,324 0.01
USD 5,000 KRAFT HEINZ FOOD 5.2000% 15/07/45 5,445 5,429 0.01
USD 4,000 COMMSCOPE TECH FIN 5% 15/03/27 144A 3,680 3,730 0.00
USD 3,000 OUTFRONT MEDI 5.0000% 15/08/27 144A 3,150 3,143 0.00
USD 44,000 ULTRA RESOURCES 7.125% 15/04/25 144 44,049 3,080 0.00
UsD 2,000 CENTURYLINK INC 6.75% 01/12/23 w 2,014 2,232 0.00
USD 2,000 LEVEL 3 FINANCING 5.375% 15/01/24 2,035 2,033 0.00
USD 16,000  ULTRA RESOURCES 6.875% 15/04/22 144 16,000 1,720 0.00
USD 100,000 APPVION INC ESC 0.0000% 01/06/20 52,625 1,000 0.00
USD 640 THEARTCOMMUNICAT 6.3750% 01/05/26 1,353 696 0.00
USD 25,000 SEVENTY SEVEN ENER ESC 6.5% 15/7/22 0 0 0.00
UsD 51,000 SANDRIDGE ENERGY ESC 7.5% 15/03/21 0 0 0.00
USD 39,000 T-MOBILE USA ESC 0.0000% 01/02/26 0 0 0.00
USD 25,000 CLAIRE'S STORE ESC 0.0000% 15/03/19 15,594 0 0.00
USD 52,030 CLEAR CHANNEL ESC 0% 08/01/21 BONY 0 0 0.00
USD 74,000 T-MOBILE US 0.0000% 15/04/22 ESCROW 0 0 0.00
USD 31,000 T-MOBILE US 0.0000% 15/01/24 ESCROW 0 0 0.00
USD 536,066 THEARTCOMMU 0.0000% 01/08/21 ESCROW 0 0 0.00
USD 50,000 GENON ENERGY INC E 0.0000% 15/10/18 0 0 0.00

25,673,147 26,148,634 33.54

TBAHR3|
USD 1,030,000 FNCL MBS 30YR TBA 3.5000% 14/01/20 1,057,074 1,058,969 1.36
USD 1,025,000 FNCL MBS 30YR TBA 3.0000% 14/01/20 1,038,934 1,038,773 1.33
USD 450,000 G2SF MBS 30YR TBA 4.0000% 21/01/20 466,668 465,750 0.60
USD 375,000 G2SF MBS 30YR TBA 3.5000% 21/01/20 386,568 386,367 0.50
USD 335,000 FNCI MBS 15YR TBA 2.5000% 16/01/20 337,472 337,827 0.43
USD 225,000 G2SF MBS 30YR TBA 3.0000% 21/01/20 231,077 230,836 0.30
USD 205,000 FNCL MBS 30YR TBA 4.0000% 14/01/20 212,720 213,200 0.27

3,730,513 3,731,722 4.79

EHEERS

USD 100,000  TREASURY BILL 0% 28/05/20 * 99,370 99,361 0.13
99,370 99,361 0.13

W%

- 11,542 GMAC CAP TST I PFD FRN 15/02/40 294,580 300,669 0.39
294,580 300,669 0.39

EE
USD 1,905,000 US TREASURY N/B 2.7500% 15/02/28 1,982,795 2,029,124 2.60
USD 1,245,000 TSY INFL IX N/ 0.1250% 15/04/21 CPI 1,333,236 1,348,578 1.73
USD 1,150,000 US TREAS NOTE 2.75% 15/08/42 1,209,247 1,229,242 1.58
USD 490,000 US TREASURY N/B 2.8750% 31/05/25 516,808 518,481 0.67
USD 395,000 TSY INFL IX N/ 1.0000% 15/02/48 CPI 475,911 457,527 0.59
USD 165,000 TSY INFL IX N/ 1.0000% 15/02/46 CPI 174,415 197,757 0.25
USD 155,000 US TREASURY N/B 2.0000% 15/01/21 155,622 155,581 0.20
USD 110,000 US TREASURY N/B 2.2500% 15/04/22 111,423 111,564 0.14
USD 15,000 US TREASURY N/B 2.3750% 15/08/24 15,415 15,445 0.02

5,974,872 6,063,299 7.78
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- 21,482 THEART WTS 01/05/39 671,316 324916 0.42
- 2,056 CUMULUS MEDIA INC SERIE 1 WTS 32,040 33,667 0.04
- 1,896 AVAYA HOLDING 15/12/22 WTS 0 2,370 0.00
- 97 APPVION HLD TRANCHE A 13/06/23 WTS 0 87 0.00
- 97 APPVION HLD TRANCHE B 13/06/23 WTS 0 64 0.00
- 41 SANDRIDGE-B-CW22 0 18 0.00
- 583 HALCON RESOURCES WTS 2020 2,506 1 0.00
- 99 SANDRIDGE-A-CW22 0 0 0.00
- 41 JACK COOPER ENT WTS 0 0 0.00
705,862 361,123 0.46
Bt TAUL 72,197,004 70,520,433 90.48
HABESE 78, 265, 568 76, 632, 330 98. 32
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HABER, TEANEER, ZRIE, BRI S E A = ZEr)

2019412 H 31 HERAE, 77U RIZLL T ORIFEINE BB LN EH L Qe SME BRI LEAITRE B~y

THITHWLNT,
ik A3 1 i A4 SERIE SERIGHA i P fiﬁﬁﬁ
USD 11,760 JPY 1,275,000 20204E1 H 141 72
USD 5,265 JPY 575,205 202041 H 141 (@)
uUsSD 5,269 JPY 575,205 2020521 H27H ®)
USD 6,535 JPY 713,910 202041 H 141 )
USD 6,540 JPY 713,910 202041 H27H )
USD 115,257 JPY 12,590,000 20204F1 H 14 H (161)
USD 115,337 JPY 12,590,000 202041 H27H (166)
BRL 30,300,000 USD 7,195,953 202041 H3H 294,319
ZAR 43,300,000 USD 2,874,841 202041 H 24 H 207,694
MXN 78,000,000 USD 3,978,475 202042 H4 H 145,097
IDR 75,690,000,000 USD 5,323,608 20204E1 H 241 98,221
ZAR 31,500,000 USD 2,137,694 202042 H27H 95,203
MXN 61,500,000 USD 3,178,146 202041 H3H 89,637
IDR 41,790,000,000 USD 2,932,261 202042 A 27H 52,216
INR 198,000,000 USD 2,724,300 202041 H 24 H 43,489
MXN 13,000,000 USD 659,413 202042 H4 H 27,849
MXN 58,500,000 USD 3,059,607 202043 H 3H 21,084
BRL 31,200,000 USD 7,685,770 20204E2 H4H 18,253
INR 197,000,000 USD 2,728,698 202042 A 27H 15,801
BRL 900,000 USD 212,841 202041 H3H 9,642
USD 181,983 INR 13,000,000 202041 H24H 260
USD 160,045 IDR 2,240,000,000 202041 A 24H (410)
USD 217,313 IDR 3,050,000,000 20204E1 A 24H (1,164)
USD 157,604 MXN 3,000,000 20204£1 H 3H (1,800)
USD 244,510 BRL 1,000,000 202042 H4 H (2,413)
USD 224,137 ZAR 3,200,000 20204E1 A 24H (3,671)
USD 7,694,868 BRL 31,200,000 20204F1 H 3H (17,885)
UsSD 3,085,833 MXN 58,500,000 2020/E1 H3H (22,546)
JPY 333,658,458 UsSD 3,059,280 20204E1 H27H 1,795
JPY 580,000 USD 5,305 202041 H27H 16
JPY 580,000 UsSD 5,301 202041 H 14H 15
JPY 334,802,101 UsSD 3,078,676 20204E1 H 14H (9,391)
BRL 559,114 USD 130,765 20201 H7H 7,430
copr 478,799,532 UsSD 138,072 20204F1H7H 6,952
CLP 87,158,795 USD 109,640 202041 H7H 6,749
EUR 348,675 uUSD 385,727 2020421 H22A 5,270
KRW 161,208,334 USD 137,467 202041 H7H 2,101
DKK 75,659 USD 11,216 202041 H 221 144
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SEK 1,311 USD 134 2020421 H22H 7
CAD 376 USD 282 20204:1H22H
USD 14 IPY 1,550  20204-1H22H
USD 180 NOK 1,641 20204F1 220 ©)
1,089,675

SANTIELASNTND, LRI ErE LTRSS TS,

FEC2 - EYMEN

2019412 A 31 A BIfE, 77 RIZLL F ORRFE e EH L iz,

o : e KB
s 28 i, W e e

BFOR T om

USD 27 FUT US 2YR NOTE (CBT) 20204E3 H 5,815,758 (6,669)

5,815,758 (6,669)
TEVFFOER a2

USD o)) FUT US LONG BOND(CBT) 2020423 H (311,188) 4,120

USD (13) FUT US ULTRA BOND CBT 20204E3 H (2,360,719) 81,762

USD @) FUT US 10YR NOTE (CBT) 20204E3 H (513,188) 5,000

USD (12) FUT US 10YR ULTRA 2020423 4 (1,685,625) 22,875

USD (12) FUT US 5YR NOTE (CBT) 20204E3 (1,422,187) 6,633
(6,292,907) 120,390

113,721
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1331 (20154 8 H19H) 10, 206 0.1 44.7 — 22,034
1434 (201648 H19H) 10, 211 0.0 68.6 — 19,722
153 (20174 8 H21H) 10, 208 A0.0 64. 0 — 17, 754
164 (20184E 8 H20H) 10, 206 A0.0 38.7 — 13,511
1781 (20194 8 H19H) 10, 205 A0.0 59. 3 — 8, 458
AL FLFRIT VR TR — 58 0 TR,
M T 7 RCI, EEE 2R TEYRBEESAGFELRVED, XU F~—75Idb Y A,
OZHAhDEAE(MEE & TRFDHTR
. F . pre e fili SR ?jf fie P
s % =M A K F|k B K =X
# "\ M % % %
20184 8 H20H 10, 206 — 38.7
8 AR 10, 207 0.0 40.6
9 HE 10, 206 0.0 52.5
10A K 10, 206 0.0 53. 1
1A% 10, 206 0.0 41.5
123K 10, 206 0.0 51.0
20194F 1 AR 10, 206 0.0 51. 1
2HF 10, 205 A0. 0 55. 7
3 AR 10, 205 A0.0 64.2
4 AEK 10, 205 A0.0 54.0
5 HK 10, 205 A0.0 65.5
6 ARK 10, 205 AO0.0 61.8
7THE 10, 205 A0.0 57.8
# R
20194 8 H19H 10, 205 0.0 59. 3
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