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MEEFNEE
202151231 HRE
(BEEIZAK L ZEr)
EPE
B A ISR Ry Al 43,882,020
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2021 2020 2019
IR PERBCK R V) 45,383,095 57,375,851 77,939,303
AARMZZA(H)
AL PERRARH 486,353,814 570,888,191 671,474,255
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A EERM
2021F12A31BR#E
(BRLHK S ZE7)
s it s S i WA WL (%)
i g e '
735
BUF
USD 35,000 ANGOLA REP OF 9.3750% 08/05/48 144A 31,704 34,083 0.08
31,704 34,083 0.08
Bt 7oA 31,704 34,083 0.08
F—R5U7
TiEtEEESAE
UsD 51,000 MINERAL RESOU 8.1250% 01/05/27 144A 51,000 54,886 0.12
51,000 54,886 0.12
ARt A—=ANUT 51,000 54,886 0.12
NI1—5HEE
TiEtEEEEAE
USD 58,000 VIKING CRUISES LTD 6.25% 15/5/25 14 58,417 57,420 0.13
UsD 39,000 NCL CORP 3.6250% 15/12/24 144A 37,810 36,855 0.08
UsD 28,000 VIK CRUISES L 5.8750% 15/09/27 144A 27,268 26,810 0.06
USD 21,000 NCL CORP 12.2500% 15/05/24 144A 21,168 24,780 0.05
UsD 17,000 NCL CORP 10.2500% 01/02/26 144A 17,000 19,763 0.04
161,663 165,628 0.36
Bt Na—FEE 161,663 165,628 0.36
h+4
TEtEEE S FE
UsD 105,000 NOVA CHEMICALS CORP 5.25% 01/06/27 95,266 111,299 0.24
UsD 73,000 CASCADES INC/ 5.3750% 15/01/28 144A 76,120 75,190 0.17
USD 63,000 1011778 BC UL 4.0000% 15/10/30 144A 63,160 62,055 0.14
USD 55,000 NEW GOLD INC 7.5000% 15/07/27 144A 55,480 58,438 0.13
USsD 49,000 NOVA CHEMICALS CORP 4.875% 01/06/24 49,000 50,847 0.11
USD 44,000 BAUSCH HLTH A 8.5000% 31/01/27 144A 47,893 46,530 0.10
USD 43,000 GARDA SECURIT 4.6250% 15/02/27 144A 43,033 43,000 0.09
USD 36,000 PANTHER BF AG 6.2500% 15/05/26 144A 36,748 37,743 0.08
UsD 35,000 CLARIOS GLOBA 8.5000% 15/05/27 144A 37,259 37,056 0.08
USsD 31,000 GARDA SECURIT 6.0000% 01/06/29 144A 31,000 29,760 0.07
USsD 25,000 VALEANT PHARM 5.5000% 01/11/25 144A 25,180 25,344 0.06
UsD 25,000 BCULC 3.8750% 15/01/28 144A 25,063 25,281 0.06
UsD 20,000 FIRST QUANTUM 6.8750% 15/10/27 144A 20,450 21,525 0.05
USD 20,000 BAUSCH HEALTH 7.0000% 15/01/28 144A 20,000 20,000 0.04
UsD 13,000 VALEANT PHARM 9.0000% 15/12/25 144A 13,910 13,630 0.03
USD 13,000 NEW GOLD INC 6.375% 15/05/25  144A 13,170 13,346 0.03
USD 13,000 BAUSCH HEALTH 6.1250% 15/04/25 144A 12,492 13,244 0.03
UsD 10,000 BAUSCH HEALTH 5.0000% 30/01/28 144A 10,000 9,275 0.02
USD 10,000 BAUSCH HEALTH 5.2500% 30/01/30 144A 10,000 8,800 0.02
UsD 5,000 GW B-CR SECUR 9.5000% 01/11/27 144A 5,000 5,350 0.01
USD 4,000 BAUSCH HEALTH 5.0000% 15/02/29 144A 4,000 3,535 0.01
USD 2,000 BAUSCH HEALTH 5.2500% 15/02/31 144A 2,000 1,758 0.00
USD 7,500 SANJEL CORP 0.0000% 29/12/69 INTR @ 0 0 0.00
USD 7,500 SANJEL CORP 0.0000% 29/12/69 INTR @ 0 0 0.00
UsD 200,000 SANJEL CORP 0% 31/12/49 @ 153,000 0 0.00
USD 7,500 SANJEL CORP 0.0000% 29/12/69 INTR @ 0 0 0.00
UsD 7,500 SANJEL CORP 0% 29/12/69 INTR @ 0 0 0.00
USsD 7,500 SANJEL CORP 0.0000% 29/12/69 INTR 0 0 0.00
USsD 7,500 SANJEL CORP 0% 31/12/49 @ 0 0 0.00
USD 7,500 SANJEL CORP 0.0000% 29/12/69 INTR @ 0 0 0.00
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=N
i ﬁﬁﬁé(%{) FAES ARt Rl HOPEPELLR (%)
USsD 7,500 SANJEL CORP 0% 29/12/69 @ 0 0 0.00
849,224 713,006 1.57
Eit: s 849,224 713,006 1.57
TARVEE
ZTOhES
USD 66,812 GLB AIR LEASE CO PIK 15/09/24 144A 59,572 64,474 0.14
59,572 64,474 0.14
TEEEE SR
USD 33,000 AVOLON HDGS 5.1250% 01/10/23 144A 33,231 34,756 0.08
USD 16,000 SEAGATE HDD C 4.8750% 01/03/24 144A 15,791 16,840 0.04
USD 12,000 PARK AEROSPACE HDG 5.25% 15/08/22 1 12,165 12,263 0.03
UsD 10,000 AVOLON HDGS 5.2500% 15/05/24 144A 10,000 10,731 0.02
USsD 10,000 MELCO RESORTS 5.6250% 17/07/27 144A 10,563 9,868 0.02
USD 10,000 GRUPO AVAL LT 4.3750% 04/02/30 144A 10,050 9,600 0.02
USD 10,000  WYNN MACAU LT 5.5000% 15/01/26 144A 10,500 9,473 0.02
102,300 103,531 0.23
Bt A~ R 161,872 168,005 0.37
aavE7
L@ EEE £
USsD 10,000 ECOPETROL SA 5.875% 28/05/45 11,853 9,576 0.02
11,853 9,576 0.02
AFf: ame7 11,853 9,576 0.02
=P U]
BUF
USsD 5,000 COSTARICA GO 7.0000% 04/04/44 144A 4,500 4,900 0.01
4,500 4,900 0.01
BEt =2ZUD 4,500 4,900 0.01
*70x
TEEEE SR
UsD 5,000 MHP SA 7.7500% 10/05/24 144A 5,473 5,083 0.01
5,473 5,083 0.01
Ait: ¥7mA 5,473 5,083 0.01
RFE=HH#FE
BUF
UsD 15,000 DOMINICAN REP 6.8500% 27/01/45 144A 16,900 16,519 0.04
16,900 16,519 0.04
At RI=A3EE 16,900 16,519 0.04
IHF7RIL
BUF R
USD 5,000 REPUBLIC OF E 5.0000% 31/07/30 144A 3,602 4,125 0.01
3,602 4,125 0.01
it =7V 3,602 4,125 0.01
oIk
BUF R
USsD 20,000 ARAB REP EGYP 7.5000% 16/02/61 144A 19,181 16,250 0.04
USsD 15,000 ARAB REP EGYP 8.5000% 31/01/47 144A 15,225 13,252 0.03
34,406 29,502 0.07
At =7 34,406 29,502 0.07




JLS TNF-IHh—Sv—R TR =5 0—N L RUR

Kot/

Bl P oy [z ES ARt Rl HOPEPELLR (%)
H—+
BUF
USsD 10,000 GHANA REP OF 10.7500% 14/10/30 144A 12,965 11,188 0.02
12,965 11,188 0.02
At H—F 12,965 11,188 0.02
FANTUR
L@ EEE £
UsD 45,000 VIRGIN MEDIA  5.0000% 15/07/28 144A 45,225 45,113 0.10
UsD 20,000 ENDO DAC/ENDO 9.5000% 31/07/27 144A 21,078 20,358 0.04
USD 5,000 C&W SR FINANC 6.8750% 15/09/27 144A 5,352 5,200 0.01
71,655 70,671 0.15
B TALTUR 71,655 70,671 0.15
HYFIREY
L@ EEE £
UsD 10,000 KAZMUNAYGAS N 5.7500% 19/04/47 144A 12,375 12,160 0.03
12,375 12,160 0.03
Bl HYTRES 12,375 12,160 0.03
y~yz
L@ EEE £
USD 40,000 ROYAL CARIBB 11.5000% 01/06/25 144A 41,613 44,911 0.10
UsD 18,000 ROYAL CARIBBE 5.5000% 01/04/28 144A 18,000 18,315 0.04
UsD 16,000 ROYAL CARIBB 10.8750% 01/06/23 144A 15,710 17,570 0.04
UsD 11,000 ROYAL CARIBBE 4.2500% 01/07/26 144A 11,000 10,670 0.02
USsD 9,000 ROYAL CARIBBE 9.1250% 15/06/23 144A 9,000 9,540 0.02
95,323 101,006 0.22
ARt VU7 95,323 101,006 0.22
WoE TG
EEHBEEESFR
UsD 35,000 ALTICE FRANCE 6.0000% 15/02/28 144A 35,123 33,508 0.07
UsD 30,000 ENDO LUX FIN  6.1250% 01/04/29 144A 30,000 29,250 0.06
UsD 21,000 TELECOM IT CAP 6.3750% 15/11/33 24,465 22,613 0.05
UsD 21,000 TELECOM ITALIA CAP 6% 30/09/34 23,625 22,211 0.05
USD 23,000 INTELSAT JACK 8.5000% 15/10/24 144A 23,125 10,541 0.02
UsD 2,000 CONNECT FINCO 6.7500% 01/10/26 144A 2,045 2,098 0.00
138,383 120,221 0.25
Bt VBT AY 138,383 120,221 0.25
A&ia
EEHBEEESFR
USD 20,000 PETROLEOS MEXICA 7.6900% 23/01/50 18,740 19,205 0.04
18,740 19,205 0.04
Gt AT 18,740 19,205 0.04
Lz
EEHBEEESFR
USD 115,000 ZIGGO SEC 5.5% 15/01/27 144A 115,000 117,875 0.26
UsD 11,000 SENSATATECH 4.3750% 15/02/30 144A 11,000 11,550 0.03
UsD 5,000 METINVEST BV 7.6500% 01/10/27 144A 5,463 4,956 0.01
UsD 5,000 METINVEST BV 7.7500% 17/10/29 144A 5,328 4,902 0.01
136,791 139,283 0.31
Bt Agx 136,791 139,283 0.31
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Kot/

Bk P oy FAES ARt A4 4E W PELLE (%)
FTA42z)T
BUF
USD 15,000 REP OF NIGERI 7.8750% 16/02/32 144A 16,306 14,738 0.03
16,306 14,738 0.03
Gt FAY=IT 16,306 14,738 0.03
rw—
BUF
USD 15,000 OMAN INTRNL B 7.0000% 25/01/51 144A 15,083 15,675 0.03
15,083 15,675 0.03
BEt Ae—r 15,083 15,675 0.03
INFT
TEEEE SR
USD 35,000 CARNIVAL CORP 9.8750% 01/08/27 144A 41,300 39,958 0.09
USD 36,000 CARNIVAL CORP 6.0000% 01/05/29 144A 36,000 36,090 0.08
USD 23,000 CARNIVAL COR 10.5000% 01/02/26 144A 23,000 26,163 0.06
UsD 25,000 CARNIVAL CORP 7.6250% 01/03/26 144A 25,778 26,125 0.06
126,078 128,336 0.29
Bt = 126,078 128,336 0.29
R)L—
L@ EEE £
USD 5,000 VOLCAN CIA MI 4.3750% 11/02/26 144A 5,154 4,876 0.01
5,154 4,876 0.01
HEt ~L— 5,154 4,876 0.01
M7 IUh
BUF
UsD 10,000 SOUTH AFRICA 5.6500% 27/09/47 9,275 9,525 0.02
9,275 9,525 0.02
Gt ET7UA 9,275 9,525 0.02
ARAY
Z D%
USD 65,591 ABENGOA ABENEWCO PIK 26/10/24 144 27,119 0 0.00
USD 65,591 ABENGOA ABENEWCO PIK 26/10/24 144A 27,120 0 0.00
54,239 0 0.00
BEb 2 54,239 0 0.00
2954F
BUF
UsD 15,000 UKRAINE GOVT 7.2530% 15/03/33 144A 15,198 13,200 0.03
15,198 13,200 0.03
At vrIAF 15,198 13,200 0.03
75IEREER
L@ EEE £
USD 15,000 OZTEL HLDG SP 6.6250% 24/04/28 144A 15,766 16,315 0.04
15,766 16,315 0.04
At TITERIEE 15,766 16,315 0.04
AFYR
EHEFIE
USD 200,000 BARCLAYS PLC FRN 15/12/69 193,490 214,624 0.47
USD 70,000 BP CAPITAL PLC FRN 22/12/69 70,000 75,075 0.17
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. Kot/

it T [z ES ARt Rl HOPEPELLR (%)
USD 75,000 NATWEST GROUP FRN 28/11/35 72,877 73,913 0.16
336,367 363,612 0.80
TEHEEEERE

UsD 200,000 VIRGIN MEDIA  5.0000% 15/07/30 144A 202,000 200,000 0.44
202,000 200,000 0.44

Gt AFYR 538,367 563,612 1.24

TA)H
Noon—y

UsD 561,000 U PAREXEL INTNL COR FRN 11/08/28 TL 562,274 561,547 1.25
UsD 498,705 U CAESARS FRN 23/12/24 1ST LIEN TL 493,717 496,652 1.10
UsD 406,625 SEATTLE ESC FRN 21/04/24 TL 405,607 403,660 0.90
UsD 400,000 LIFEPOINT FRN 16/11/25 1ST LIEN TB 396,999 400,180 0.88
USD 365,228 MAXAR TECHNO FRN 07/07/24 TB 361,354 362,913 0.80
USD 350,000 MEDLINE BORR INIT FRN 21/10/28 TL 348,249 350,303 0.77
UsD 349,086 CSC HDGS MARCH FRN 17/07/25 TL 346,031 344,286 0.76
UsD 562,147 REVLON CONSUM FRN 07/09/23 INITTBO1 548,300 330,731 0.73
UsD 331,959 CERIDIAN HCM INIT FRN 04/04/25 TL 330,299 328,483 0.72
USsD 321,066 THEARTCOMM FRN 01/05/26 TL 321,066 319,289 0.70
UsD 297,750 ARCHES BUYER REF FRN 06/12/27 TL 294,773 296,132 0.65
UsD 308,134 AMERICAN AIRLINES FRN 29/01/27 305,992 290,878 0.64
UsD 291,059 VALEANT PHARMA FRN 01/06/25 TBO1 290,347 290,004 0.64
UsD 298,446 CLUBCORP FRN 18/09/24 TB 288,000 288,042 0.63
UsD 286,656 VERSCEND HOLDING FRN 10/08/25 TB1 284,586 286,970 0.63
UsD 279,723 FORMULA ONE NEW FRN 01/02/24 TBO1 278,035 279,753 0.62
USsD 265,613 SINCLAIR TELEVISION FRN 31/01/24 TB 266,941 262,691 0.58
USsD 256,000 PROOFPOINT FRN 31/08/28 1ST LIEN TL 255,203 255,520 0.57
UsD 250,000 METRO GOLD FRN 29/06/26 2ND LIEN TL 247,500 250,391 0.55
UsD 248,125 LS GROUP OPCO ACQ FRN 02/10/27 TL 246,884 248,435 0.55
UsD 244,657 SEQUA MEZZ HDGS FRN 28/11/23 TB03 221,982 246,798 0.54
UsD 242,500 METRO GOLD FRN 29/06/25 1ST LIEN TL 241,288 241,705 0.53
UsD 218,865 REYNOLDS CONS PROD FRN 29/01/27 TL 218,592 217,908 0.48
UsD 208,009 GATES GLOB INIT FRN 31/03/24 TB3 205,409 207,830 0.46
UsD 206,684 BAUSCH HEALTH FIRST FRN 01/06/25 TL 204,618 205,673 0.45
UsD 188,558 GREENEDEN INTL DO FRN 01/12/27 TLO1 186,672 189,442 0.42
UsD 190,835 BURGER KING/TIM FRN 19/11/26 TB4 186,616 188,688 0.42
UsD 190,000 HILTON WORLWIDE FRN 21/06/26 TB2 183,825 188,638 0.42
UsD 185,815 MA FINANCE CO FRN 05/06/25 TB4 181,170 188,342 0.41
UsD 186,094 ACADEMY IN FRN 05/11/27 1ST LIEN TL 184,233 186,908 0.41
UsD 181,765 CHARTER COMMUNICAT FRN 01/02/27 TB2 182,674 180,217 0.40
UsD 174,188 QUINTILES IMS DOLLA FRN 11/06/25 TB 173,753 173,826 0.38
UsD 169,138 AVOLON TLB BORROWE FRN 31/12/49 TB4 168,716 167,738 0.36
UsD 166,151 TRANSDIGM REFIN FRN 09/06/23 TF 164,490 164,097 0.36
UsD 152,084 WAND NEWCO 3 FRN 05/02/26 TB1 150,646 150,152 0.33
UsD 147,893 ZOOMINFO FRN 02/02/26 1ST LIEN TLO1 146,367 148,293 0.33
UsD 145,500 NUMERICABLE US IN FRN 14/08/26 TB13 141,863 144,991 0.32
UsD 146,625 CLEAR CHANNEL OUT FRN 09/08/26 TB 145,892 144,808 0.32
UsD 140,855 SCIENTIFIC GAME FRN 14/08/24 TB501 140,151 140,558 0.31
usD 139,593 ON SEMI 2017 NEW R FRN 31/03/23 TB4 137,499 139,593 0.31
usD 136,813  LIFE TIME CLOS DATE FRN 19/12/24 TL 135,444 137,790 0.30
usD 132,030 BERRY GLOBAL INC FRN 01/07/26TZ 131,700 131,304 0.29
usD 129,031 NEXSTAR BROADCAS FRN 17/01/24 TB301 129,031 128,970 0.28
usD 127,123 ZIGGO FRN 17/04/28 TLO1 127,123 125,913 0.28
usD 109,797 WME ENTERTAINMEN FRN 16/05/25 TB101 108,424 107,697 0.24
usD 99,394 AVAYA INC FRN 15/12/27 TB106 98,400 99,788 0.22
usD 94,687 WME ENTERT FRN 16/05/25 TB112 93,504 92,876 0.20
usD 91,605 CONNECT FINCO INT FRN 12/12/26 TL02 90,856 91,712 0.20
usD 88,312 GREENEDEN INTL DO FRN 01/12/27 TL02 87,429 88,726 0.20
usD 82,926 STARS GROUP HOLDG FRN 21/07/26 TLO3 82,512 82,719 0.18
usD 82,173 SYNIVERS FRN 09/02/23 1ST LIEN TCO1 81,351 81,813 0.18
usD 79,520 STARS GROUP HOLDG FRN 10/07/25 TLO1 79,122 79,322 0.17
usD 75,375 QUIKRETE H FRN 15/11/23 1ST LIEN TL 75,752 74,647 0.16
usD 74,467 WAND NEWCO 3 FRN 05/02/26 TB102 73,763 73,521 0.16
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UsD 73,888 SS&C TECHNOLOGIE FRN 16/04/25 TB301 74,534 73,145 0.16
usD 70,554 FRONTIER COMM FRN 08/10/27 TB02 70,140 70,607 0.16
uUsD 70,690 DYNATRACE FRN 08/08/25 1ST LIEN TL 70,690 70,536 0.16
S 62,654 SURGEY CENTER HDGS FRN 31/08/26 TB 59,091 62,702 0.14
USD 60,212 MIAMI ESC FRN 21/04/24 TB301 60,061 59,773 0.13
usD 59,980 SS&C TECHNOLOGIES FRN 16/04/25 TB4 60,505 59,377 0.13
uUsD 59,400 ASPLUNDH TREE EXP FRN 19/08/27 TL02 59,103 59,223 0.13
uUsD 53,228 BOXER PARENT CO DOL FRN 01/09/25 TL 52,696 53,210 0.12
uUsD 50,824 TIBCO SOFTWARE FRN 30/06/26 TB2 50,570 50,500 0.11
USD 50,403 TRITON WATER HDGS I FRN 16/03/28 TL 50,151 49,899 0.11
usSD 49,370 ULTIMATE S FRN 04/05/26 1ST LIEN TL 49,062 49,272 0.11
usD 48,102 ENDO FRN 12/04/24 TB1 46,795 46,908 0.10
uUsD 45,523 PLANTRONICS INTL FRN 02/07/25 TB 38,202 44,655 0.10
uUsD 44,926 RACKSPACE FRN 02/02/28 1ST LIEN TB 45,016 44,645 0.10
uUsD 43,695 SOPHIA FRN 23/09/27 TB 43,367 43,733 0.10
USD 40,795 ADMI AMEND NO 3 FRN 23/12/27 TL 40,591 40,566 0.09
USD 39,900 PETSMART INIT FRN 11/02/28 TL 39,501 40,012 0.09
usD 38,302 MCAFEE LLC FRN 30/09/24 1ST LIEN TB 38,015 38,368 0.08
usD 37,799 COTY INC FRN 07/04/25 TB 37,799 37,246 0.08
uUsD 35,353 ALPHA 3 BV INIT FRN 18/03/28 TL 35,224 35,329 0.08
uUsD 33,928 GFL ENVIRONMENTAL FRN 30/05/25 TLOS 33,883 34,055 0.08
S 31,814 WAND NEWCO 3 FRN 05/02/26 31,513 31,410 0.07
USD 30,946 BRAND ENERGY INIT FRN 16/06/24 TLOS 30,637 30,327 0.07
USD 30,000 DIRECTTV FINANCING FRN 22/07/27 TL 30,000 30,071 0.07
uUsD 28,642 CUMULUS MEDIA FRN 18/03/26 TL 28,499 28,672 0.06
uUsD 27,961 QUORUM HEALTH FRN 12/04/22 TL02 27,885 27,402 0.06
uUsD 35,098 U LUMILEDS FRN 30/06/24 TB 26,240 27,203 0.06
S 19,747 STAPLES 2019 REFIN FRN 09/04/26 TB1 18,216 19,120 0.04
usb 30,883 DIAMOND SPORTS FRN 24/08/26 TL 20,094 14,811 0.03
USD 13,106 TRAVELPORT FIN INIT FRN 28/02/25 TL 12,415 13,507 0.03
uUsD 13,204 BRAND ENERGY INIT FRN 16/06/24 TL06 13,072 12,940 0.03
uUsD 11,509 BRAND INDUSTRIAL FRN 21/06/24 TL 11,394 11,279 0.02
uUsD 10,000 RADIATE HOLDCO FRN 25/09/26 TL 9,975 9,979 0.02
usSb 9,975 U BIRKENSTOCK GMBH  FRN 27/04/28 TL 9,975 9,960 0.02
USD 10,023 WME ENTERTAINMEN FRN 16/05/25 TB102 9,898 9,831 0.02
USD 8,978 HERTZ CORP INIT FRN 14/06/28 TB 8,989 8,997 0.02
uUsD 8,644 WME ENTERT FRN 16/05/25 TB110 8,536 8,478 0.02
usD 7,980 U THYSSENKRUPP ELEV FRN 31/07/27 TL 7975 7,993 0.02
uUsD 7,295 CHANGE HEALTH CLO FRN 01/03/24 TLO1 7,286 7,296 0.02
S 7,185 CHANGE HEALTH CLO FRN 01/03/24 TL02 7,176 7,186 0.02
usD 8,134 BRIGHT BIDCO REFI FRN 30/06/24 TBO1 6,123 6,305 0.01
USD 6,335 RIVERBED T FRN 31/12/25 1ST LIEN TL 5915 5,751 0.01
uUsD 4,954 TRITON WATER HDGS FRN 16/03/28 TL02 4,929 4,904 0.01
uUsD 6,000 ENVISION HEALTHCARE FRN 10/10/25 TL 4,650 4,833 0.01
uUsD 4,779 WEBER STEPHEN INI FRN 30/10/27 TBO1 4,779 4,792 0.01
USD 4,991 INTRADO FRN 10/10/24 1ST LIEN TB14 4,929 4,750 0.01
usSD 4,862 MALLINCKRODT FRN 31/12/49 TB 4,765 4,564 0.01
usD 3,608 PRIME SEC 2021 R FRN 23/09/26 TB103 3,599 3,608 0.01
uUsD 4,935 UREVLON CONSUMER FRN 07/09/23 1,234 2,903 0.01
uUsD 2,896 CHANGE HEALTH CLO FRN 01/03/24 TLO5 2,892 2,896 0.01
uUsD 2,836 CHANGE HEALTH CLO FRN 01/03/24 TL03 2,832 2,836 0.01
UsD 2,760 PRIME SEC 2021 R FRN 23/09/26 TB104 2,753 2,760 0.01
USD 2,898 INTRADO FRN 10/10/24 1ST LIEN TB06 2,861 2,758 0.01
UsD 2,907 AMC ENT HD FRN 22/04/26 TB1 2,288 2,628 0.01
usD 2,294 INTRADO FRN 10/10/24 1ST LIEN TB13 2,265 2,183 0.00
usD 2,000 HERTZ CORP INIT FRN 14/06/28 TC 2,003 2,004 0.00
usD 2,333 BRIGHT BIDCO REFI FRN 30/06/24 TB02 1,756 1,808 0.00
usD 1,804 PRIME SEC 2021 R FRN 23/09/26 TB101 1,799 1,804 0.00
usb 1,804 PRIME SEC 2021 R FRN 23/09/26 TB102 1,799 1,804 0.00
UsD 1,733 ALPHA 3 BV INIT FRN 18/03/28 TL02 1,726 1,732 0.00
usb 1,556 VERTICAL MIDCO FRN 30/06/27 TLO1 1,555 1,559 0.00
usb 1,866 BRIGHT BIDCO REFI FRN 30/06/24 TB03 1,405 1,446 0.00
usb 2,344 REVLON CONSUM INI FRN 07/09/23 TB12 2,287 1,379 0.00
usb 1,378 INTRADO FRN 10/10/24 1ST LIEN TB04 1,361 1,312 0.00
usb 1,359 INTRADO FRN 10/10/24 1ST LIEN TB12 1,342 1,294 0.00

23
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USD 1,155 INTRADO FRN 10/10/24 1ST LIEN TB11 1,141 1,099 0.00
USD 469 ACADEMY INIT FRN 05/11/27 TLO4 464 471 0.00
USD 439 VERTICAL MIDCO FRN 30/06/27 TLO2 438 439 0.00
USD 375 CLEAR CHANNEL OUT FRN 09/08/27 TBO8 373 370 0.00
usSD 144 'WEBER STEPHEN INI FRN 30/10/27 TB02 144 145 0.00
usD 146 BRAND INDUS INIT FRN 21/06/24 TL10 144 143 0.00
USD 113 RACKSPAC FRN 02/02/28 1ST LIEN TBO03 113 112 0.00
USD 7 KRONOS ACQ FRN 22/12/26 TB101 7 7 0.00
USD 3 KRONOS ACQ FRN 22/12/26 TB102 3 3 0.00

13,284,469 13,117,488 28.89

E—HF—UHRRASH
USD 250,000 STACR 2017-DNA3 M2 FRN 25/03/30 257,096 253,030 0.56
USD 250,000 STACR 2017-HQA2 M2 FRN 25/12/29 233,716 228,508 0.50
USD 194,000 VERUS 2021-6 Al FRN 25/10/66 186,766 186,167 0.41
USD 200,000 CAS 2017-C04 2M2 FRN 25/11/29 175,324 171,050 0.38
USsD 150,000 STAR 2021-5 A1 FRN 25/09/66 146,877 147,135 032
USD 200,000 CAS 2018-C01 1M2 FRN 25/07/30 143,027 142,524 031
UsD 200,000 CAS 2017-C07 IM2 FRN 25/05/30 139,495 138,018 0.30
USD 180,000 CAS 2017-C05 1M2 FRN 25/01/30 129,548 128,037 0.28
USD 112,000 OBX 2021-NQM4 Al FRN 31/12/49 108,622 108,864 0.24
USD 170,000 CAS 2017-C06 2M2 FRN 25/02/30 106,837 104,302 0.23
USsD 110,000 CAS 2017-C03 1M2 FRN 25/10/29 97,946 93,363 021
USsD 80,000 STACR 2018-HQAIT M2 FRN 25/09/30 61,066 61,736 0.14
USsD 75,000 CAS 2017-C06 1M2 FRN 25/02/30 55,685 55,261 0.12
USD 30,000 CAS 2017-C02 2M2 FRN 25/09/29 23,782 22,549 0.05

1,865,787 1,840,544 4.05

PETENEIB RIS
USsD 2,400,000 WFRBS 14-C21 XA 10 1.36% 15/08/47 138,213 34,678 0.08
USsD 1,000,000 CGCMT 15-GC27 XA 10 FRN 10/02/48 88,268 28,299 0.06
USD 1,300,000 GSMS 15-GC30 XA IO FRN 10/05/50 61,623 21,733 0.05
USD 1,500,000 WFRBS 14-C22 XA 1O 0.971% 15/09/57 77,433 20,329 0.04

365,537 105,039 023

EEBERE
USD 141,000 ILFC E-CAP TRUST FRN 21/12/65 144A 137,474 114,914 0.25
USD 100,000 ENERGY TRANSFER FRN 15/05/70 G 99,999 102,124 023
USD 92,000 CITIGROUP INC FRN 12/03/70 U 92,915 95,188 021
USD 103,000 LINCOLN NATL CRP FRN 17/05/66 99,218 91,412 0.20
USD 70,000 SOUTHERN CO FRN 15/01/51 B 70,000 71,574 0.16
usSD 75,000  HARTFORD FINL FRN 12/02/47 ICON 69,136 71,459 0.16
usD 75,000 ENERGY TRANSFER FRN 15/02/70 B 73,467 71,056 0.16
USD 64,000 JPMORGAN CHASE FRN 01/08/69 HH 63,445 65,680 0.14
USD 82,000 SUMMIT MIDSTREAM 9.5000% 15/12/69 A 80,500 60,270 0.13
USD 50,000 BANK OF AMER CRP FRN 21/09/36 48,642 48,395 0.11
USD 50,000 MORGAN STANLEY FRN 16/09/36 48,713 48,027 0.11
USsD 40,000 EDISON INTL FRN 15/03/70 B 40,194 40,750 0.09
USD 39,000 GLOBAL ATLANTI FRN 15/10/51 144A 39,000 39,503 0.09
USD 30,000 CAPITAL ONE FINL FRN 01/09/69 M 29,793 30,150 0.07
USD 30,000 DCP MIDSTREAM FRN 15/06/70 A 29,672 29,513 0.07
USD 25,000 DOMINION ENERGY FRN 15/04/70 C 25,000 25,815 0.06
USD 25,000 SVB FINANCIAL GR FRN 15/02/70 D 25,000 25,248 0.06
usD 25,000 AMERICAN EXPRESS FRN 15/09/69 24,850 25,044 0.06
USsD 24,000 CHARLES SCHWAB FRN 01/03/70 H 24,480 24,210 0.05
USsD 22,000 DISCOVER FIN SVS FRN 30/04/70 C 22,737 23,513 0.05
USD 20,000 TRUIST FINANCIAL FRN 01/03/70 Q 21,950 22,350 0.05
USD 20,000 BANK OF AMER CRP FRN 15/09/69 FF 22,473 22,250 0.05
USD 21,000 FIFTH THIRD BANK FRN 31/12/69 H 20,763 21,347 0.05
usD 20,000  BANK OF NY MELLO FRN 20/03/70 I 20,000 20,025 0.04
USsD 20,000 US BANCORP FRN 15/01/70 20,000 19,996 0.04
USsD 20,000 M&T BANK CORP FRN 01/03/70 20,000 19,550 0.04
USD 18,000 BANK OF AMERICA CORP FRN 29/09/49 X 20,025 19,403 0.04
USD 17,000 JPMORGAN CHASE FRN 01/02/70 FF 17,680 17,425 0.04
USD 17,000 JPMORGAN CHASE FRN 01/05/70 CC 17,021 16,938 0.04
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UsD 17,000 PNC FINANCIAL FRN 15/12/69 T 17,000 16,635 0.04
UsD 16,000 HUNTINGTON BANCS FRN 15/07/69 E 16,580 16,320 0.04
UsD 15,000 PNC FINANCIAL FRN 01/05/70 S 16,050 15,926 0.04
usD 15,000 WELLS FARGO & CO FRN 29/12/49 S 16,238 15,779 0.03
usD 15,000 CITIGROUP INC FRN 15/02/70 Y 15,000 15,206 0.03
usD 14,000 BANK OF NY MELLON FRN 29/12/49 ~ F 14,578 14,685 0.03
UsD 14,000 CITIZENS FIN GRP FRN 06/01/70 C 15,050 14,613 0.03
UsD 14,000 TRUIST FIN CORP FRN 15/06/70 L 14,315 14,175 0.03
UsD 11,000 GOLDMAN SACHS FRN 29/12/49 o 11,825 11,976 0.03
UsD 10,000 CHARLES SCHWAB FRN 01/09/69 G 10,000 10,878 0.02
usD 10,000 ALLY FINANCIAL FRN 15/08/69 B 10,000 10,375 0.02
UsD 10,000 WELLS FARGO CO FRN 15/03/70 BB 10,150 10,275 0.02
UsD 10,000 CITIZENS FIN GRP FRN 06/01/70 B 10,525 10,238 0.02
UsD 10,000 ALLY FINANCIAL FRN 15/08/69 C 10,099 10,225 0.02
UsD 10,000 GOLDMAN SACHS GP FRN 10/05/70 V 10,000 10,137 0.02
usD 10,000 DCP MIDSTREAM FRN 21/05/43 144A 9,075 9,700 0.02
usD 9,000 M&T BANK CORP FRN 01/02/70 G 9,405 9,270 0.02
UsD 9,000 CITIGROUP INC FRN 30/07/69 V 9,000 9,095 0.02
UsD 8,000 GOLDMAN SACHS GP FRN 10/02/70 Q 8,610 8,440 0.02
uUsD 8,000 TRUIST FIN CORP FRN 01/03/70 N 8,180 8,374 0.02
UsD 7,000 GOLDMAN SACHS GP FRN 10/08/69 R 7,000 7,263 0.02
usD 5,000 HUNTINGTON BANCS FRN 15/10/69 F 5,000 5,727 0.01
usD 5,000 REGIONS FINL FRN 15/09/69 D 5,000 5,475 0.01
UsD 5,000 COMERICA INC FRN 01/10/69 4,988 5,456 0.01
UsD 5,000 BANK OF NY MELLO FRN 20/09/69 G 5,000 5,334 0.01
UsD 5,000 FIFTH THIRD BANC FRN 30/09/69 L 5,000 5,288 0.01
UsD 5,000 BANK OF AMER CRP FRN 20/12/69 JJ 5,275 5231 0.01
UsD 5,000 CITIGROUP INC FRN 10/03/70 W 5,000 5,038 0.01
UsD 5,000 GOLDMAN SACHS GP FRN 10/11/69 T 5,000 4,984 0.01
UsD 5,000 GOLDMAN SACHS GP FRN 10/02/70 U 5,000 4,950 0.01
UsD 4,000 WELLS FARGO & CO FRN 31/12/49 U 4,465 4,356 0.01
UsD 4,000 BANK OF AMER CRP FRN 28/07/70 MM 4,055 4,054 0.01
1,626,610 1,588,607 3.50
REER
- 16,038 ISHARES IBOXX HI ETF 1,381,675 1,396,670 3.08
- 52,434 INVESCO SENIOR L ETF 1,196,406 1,156,956 2.55
- 5,483 SPDR BBG BARC HY ETF 591,483 595,673 1.31
3,169,564 3,149,299 6.94
TEH
- 20,120 AMH NEW FINANCE INC @ 149,561 152,709 0.33
- 689 SKILLSOFT CLASS A 131,472 126,087 0.28
- 1,172 HEXION HOLDINGS 40,751 33,226 0.07
- 232 CIVITAS RESOURCE 11,759 11,690 0.03
- 213 THEARTMEDIA-CL A 7,619 4,528 0.01
- 8,160 HOMER CITY LLC DUMMY @ 482,591 41 0.00
- 3,457 WARREN RESOURCES INC @ 0 35 0.00
- I CUMULUS MEDIA-A 10 11 0.00
- 2,883 MILLENNIUM HEALTH LLC DUMMY @ 0 0 0.00
- 5,174 HERCULES OFFSHORE INC ESC @ 298,352 0 0.00
- 3,070 MILLENNIUM HEALTH LLC DUMMY @ 0 0 0.00
1,122,115 328,327 0.72
ZT O ESH
usD 47,000 AMERICAN AIRL 5.7500% 20/04/29 144A 49,187 50,250 0.11
UsD 40,410 CSI COMPRESSCO PIK 01/04/26 144A 33,048 39,602 0.09
USD 20,000 UNTD AIR 20-1 5.8750% 15/10/27 20-1 18,066 19,737 0.04
USD 14,000 AMERICAN AIRL 5.5000% 20/04/26 144A 14,000 14,495 0.03
114,301 124,084 0.27
EEHBEEESFR
USD 200,000 FORD MOTOR CRED 3.3750% 13/11/25 203,807 207,249 0.45
USD 192,439 THEART COMM INC 8.3750% 01/05/27 307,155 203,022 0.44
USD 200,000 CSC HOLDINGS 4.6250% 01/12/30 144A 205,999 188,999 0.42
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usD 163,000 CCO HOLDINGS 5.0000% 01/02/28 144A 160,330 169,519 0.37
usD 156,000 IRON MOUNTAIN 5.2500% 15/03/28 144A 153,395 162,239 0.36
usD 129,000 CALPINE CORP 5.1250% 15/03/28 144A 129,849 130,955 0.29
S 125,000 CSC HOLDINGS 5.7500% 15/01/30 144A 132,648 124,374 0.27
S 117,000 AVAYA INC 6.1250% 15/09/28 144A 120,713 124,019 0.27
S 120,000 CALPINE CORP 4.5000% 15/02/28 144A 119,804 123,599 0.27
usD 105,000 HCAINC 5.875% 15/02/26 110,413 118,778 0.26
usD 103,000 SIRIUS XM RAD 5.5000% 01/07/29 144A 108,632 110,982 0.24
usD 101,000 TENET HEALTHC 6.1250% 01/10/28 144A 100,843 106,520 0.23
S 102,000 CCO HOLDINGS 4.7500% 01/03/30 144A 103,402 106,079 0.23
usb 103,000 CROWNROCK LP/ 5.6250% 15/10/25 144A 102,820 105,703 0.23
usb 97,000 CHS/COMMUNITY 8.0000% 15/03/26 144A 94,590 101,970 0.22
usD 99,000 PAR PHARMA IN 7.5000% 01/04/27 144A 105,161 101,177 0.22
usD 99,000 TRANSDIGM INC 4.8750% 01/05/29 WI 98,999 99,425 0.22
usD 94,000 COMMSCOPE FIN 6.0000% 01/03/26 144A 96,049 96,819 0.21

S 94,000 NIELSEN FINAN 5.6250% 01/10/28 144A 95817 96,819 0.21

usSD 74,000 OCCIDENTAL PETE 6.4500% 15/09/36 37814 94,349 0.21

usb 86,000 PILGRIM'S PRI 5.8750% 30/09/27 144A 83,588 90,407 0.20
usD 82,000 CLEAR CHNL WO 5.1250% 15/08/27 144A 81,509 84,459 0.19
usD 79,000 POST HOLDINGS 5.6250% 15/01/28 144A 80,185 82,949 0.18
usD 77,000 HERC HOLDINGS 5.5000% 15/07/27 144A 77,176 80,079 0.18
usSD 74,000 POST HOLDINGS 5.5000% 15/12/29 144A 76,653 77,884 0.17
usSD 78,000 PRIMO WATER H 4.3750% 30/04/29 144A 78,000 77,318 0.17
usb 74,000 UNITED CONT HLDG 4.8750% 15/01/25 73,537 76,910 0.17
usD 70,000 UBER TECHNOLO 7.5000% 15/09/27 144A 70,071 76,308 0.17
usD 68,000 OASIS MIDSTRE 8.0000% 01/04/29 144A 68,465 74,662 0.16
usD 70,000 SRM ESCROW IS 6.0000% 01/11/28 144A 70,350 74,550 0.16
usb 69,000 SCIENTIFIC GA 7.0000% 15/05/28 144A 71,438 73,629 0.16
usb 69,000 SALLY HLD/SAL 8.7500% 30/04/25 144A 69,113 73,485 0.16
S 73,000 AMERICAN AIR 5.0000% 01/06/22 144A 65,382 73,000 0.16
usD 71,000 DIRECTV HLDGS 5.8750% 15/08/27 144A 72,013 72,776 0.16
usD 67,000 GOODYEAR TIRE 5.0000% 15/07/29 144A 68,619 71,971 0.16
usD 70,000 CROWN AMER/CAP 4.7500% 01/02/26 69,610 71,750 0.16
usb 70,000 WR GRACE HOLD 5.6250% 15/08/29 144A 71,056 71,050 0.16
S 69,000 BEAZER HOMES USA 6.7500% 15/03/25 67,125 70,811 0.16
usb 71,000 BALL CORP 2.8750% 15/08/30 70,756 68,979 0.15
usD 70,000 CALLON PETROLEUM 8.2500% 15/07/25 71,828 68,950 0.15
usD 63,000 TARGA RES PRTNRS 4.8750% 01/02/31 63,000 68,355 0.15
usD 64,000 GRAY TELE INC 7.0000% 15/05/27 144A 69,455 68,320 0.15
usSb 66,000 LIONS GATE CA 5.5000% 15/04/29 144A 66,400 67,320 0.15
usb 65,000 ARAMARK SERV  5.0000% 01/02/28 144A 65,690 67,194 0.15
usb 67,000 SIRIUS XM RAD 4.1250% 01/07/30 144A 67,564 67,162 0.15
usD 65,000 GRAPHIC PACKA 3.5000% 15/03/28 144A 65,000 64,838 0.14
usD 65,000 CARVANA CO 5.8750% 01/10/28 144A 68,250 64,756 0.14
usD 62,000 FRONTIER COMM 6.7500% 01/05/29 144A 63,394 64,606 0.14
usb 57,000 SPRINT CORP 7.125% 15/06/24 ~ WI 59,236 63,840 0.14
usb 60,000 CQP HOLDCO LP/BI 5.5000% 15/06/31 61,575 62,625 0.14
S 57,000 ANTERO MIDSTR 7.8750% 15/05/26 144A 57,900 62,558 0.14
usD 59,000 ADAPTHEALTH L 6.1250% 01/08/28 144A 60,439 62,540 0.14
uUsD 59,000 DISH DBS CORP 7.75% 01/07/26 55,841 62,393 0.14
usD 61,000 MSCIINC 3.6250% 01/09/30 144A 61,458 62,220 0.14
S 57,000 GOODYEAR TIRE 9.5000% 31/05/25 58,359 61,616 0.14
S 60,000 BWAY HDGS CO 5.5% 15/04/24  144A 59,732 60,550 0.13
S 58,000 CENTURYLINK I 5.1250% 15/12/26 144A 58,000 60,435 0.13
usD 60,000 PACIFIC GAS&ELEC 4.3000% 15/03/45 64,141 60,354 0.13
usD 58,000 GREIF INC 6.5000% 01/03/27 144A 58,679 60,175 0.13
usD 60,000 GRAY TELE INC 4.7500% 15/10/30 144A 60,122 59,850 0.13
usb 60,000 UNITI/ CSL 6.5000% 15/02/29 144A 59,400 59,722 0.13
S 55,000 MGM RESORTS 5.5000% 15/04/27 57,463 59,194 0.13
usb 55,000  WYNDHAM WORLDWID 5.6500% 01/04/24 54,771 58,480 0.13
usD 55,000 PARK INTERMED 7.5000% 01/06/25 144A 55,100 58,120 0.13
usD 56,000 VISTRA OPERAT 5.0000% 31/07/27 144A 57,846 58,100 0.13
usD 53,000 WESTERN DIGITAL 4.7500% 15/02/26 51,564 58,055 0.13
S 56,000 GLATFELTER CO 4.7500% 15/11/29 144A 56,116 57,890 0.13
usSb 50,000 AT&T INC 4.5000% 09/03/48 50,759 57,862 0.13
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UsD 57,000 ZAYO GROUP HO 4.0000% 01/03/27 144A 56,798 56,288 0.12
usD 55,000 STAPLES INC 7.5000% 15/04/26 144A 55,000 56,238 0.12
UsD 55,000 CENTURY COMMU 3.8750% 15/08/29 144A 55,000 55,530 0.12
usSb 45,000 KRAFT HEINZ FOOD 5.0000% 15/07/35 48,600 55,100 0.12
S 54,000 UBER TECHNOLO 4.5000% 15/08/29 144A 54,000 55,029 0.12
usb 49,000 FXI HOLDINGS 12.2500% 15/11/26 144A 48,253 55,003 0.12
usD 55,000 MOZART DEBT M 3.8750% 01/04/29 144A 55,000 54,725 0.12
usD 52,000 HCAINC 3.5000% 01/09/30 52,000 54,712 0.12
usD 40,000 BOEING CO 5.8050% 01/05/50 40,000 53,844 0.12
usb 50,000 PRIME SEC/FIN 5.7500% 15/04/26 144A 52,382 53,625 0.12
usSb 53,000 STATION CAS 4.5000% 15/02/28 144A 51,914 53,530 0.12
S 55,000 DAVITA INC 3.7500% 15/02/31 144A 55,009 53,488 0.12
usD 49,000 KRAFT HEINZ FOOD 3.8750% 15/05/27 49,030 52,988 0.12
usD 51,000 AVIS BUDGET C 5.7500% 15/07/27 144A 51,049 52,913 0.12
usD 45,000 FORD MOTOR CO 5.2910% 08/12/46 46,800 52,886 0.12
usSb 40,000 ALBERTA ENERGY 7.3750% 01/11/31 40,319 52,297 0.12
usb 52,000 ALBERTSONS CO 3.5000% 15/03/29 144A 51,624 51,870 0.11

usSb 49,000 HEXION INC 7.8750% 15/07/27 144A 49,016 51,695 0.11

usD 50,000 DISH DBS CORP 5% 15/03/23 43,930 51,125 0.11

usD 47,000  WYNDHAM WORLDWID 6.0000% 01/04/27 46,437 51,042 0.11

usD 48,000 NETFLIX INC 3.6250% 15/06/25 144A 48,000 50,582 0.11

S 50,000 HAT HOLDINGS  3.3750% 15/06/26 144A 50,000 50,250 0.11

usSD 51,000 NRG ENERGY IN 3.6250% 15/02/31 144A 50,642 49,725 0.11

usb 47,000 VALEANT PHARM 9.2500% 01/04/26 144A 51,215 49,703 0.11

usD 52,000 RACKSPACE TEC 3.5000% 15/02/28 144A 52,000 49,580 0.11

usD 45,000 EQT MIDSTREAM PT 5.5000% 15/07/28 47,804 49,163 0.11

usD 45,000 COMSTOCK RE 16.7500% 01/03/29 144A 48,060 48,873 0.11

usb 50,000 CONSTELLATION BR 2.2500% 01/08/31 48,850 48,804 0.11

S 44,000 GLP CAP/FIN II 5.2500% 01/06/25 44,000 48,191 0.11

S 45,000 PATRICK INDS 7.5000% 15/10/27 144A 45,100 48,150 0.11

usD 48,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 48,363 48,000 0.11

usD 45,000 ASC MAT/AMH NEW 9.0000% 01/09/25 43,875 47,981 0.11

usD 45,000 NAVIENT CORP 5.875% 25/10/24 43,435 47,925 0.11

S 45,000 VIATRIS INC 4.0000% 22/06/50 WI 48,113 47,642 0.11

usb 48,000 COMMSCOPE INC 4.7500% 01/09/29 144A 48,075 47,520 0.10
S 46,000 ACADIA HEALTH 5.0000% 15/04/29 144A 46,383 47,265 0.10
usD 45,000 HESS MIDSTREA 5.1250% 15/06/28 144A 45,107 47,138 0.10
usD 46,000 RITE AID CORP 8.0000% 15/11/26 144A 54,191 47,093 0.10
usD 47,000 CROWDSTRIKE HOLD 3.0000% 15/02/29 47,417 46,530 0.10
S 41,000  MGM GROWTH/MGM  5.7500% 01/02/27 WI 41,534 46,228 0.10
S 45,000 CONSOLIDATED = 5.0000% 01/10/28 144A 45,810 45,788 0.10
usSb 44,000 STERICYCLE IN 5.3750% 15/07/24 144A 44,278 45,100 0.10
usD 42,000 CUSHMAN & WAK 6.7500% 15/05/28 144A 42,000 44,940 0.10
usD 43,000 GARTNER GROUP 4.5000% 01/07/28 144A 43,357 44,909 0.10
usD 44,000 CHS/COMMUNITY 6.8750% 15/04/29 144A 44,950 44,825 0.10
usb 44,000 UNITED SHORE  5.5000% 15/11/25 144A 44,000 44,825 0.10
usb 44,000 LSF9 ATL/VIC 7.7500% 15/02/26 144A 44,839 44,491 0.10
usb 35,000 SPRINT CAP CORP 6.875% 15/11/28 45,222 44,275 0.10
usD 35,000 KINDER MORGAN INC 5.55% 01/06/45 45,168 44,029 0.10
usD 41,000 CORNERSTONE 6.1250% 15/01/29 144A 42,849 43,973 0.10
usD 45,000 OLYMPUS WTR H 4.2500% 01/10/28 144A 44,253 43,875 0.10
usSb 31,000 EL PASO CORP 7.75% 15/01/32 29,591 43,704 0.10
usb 44,000 CONDUENT BUS  6.0000% 01/11/29 144A 43,944 43,505 0.10
usSbD 41,000 NOVELIS CORP 4.7500% 30/01/30 144A 41,000 43,050 0.09
usD 40,000 USA PART/USAFIN 6.8750% 01/09/27 40,530 42,250 0.09
usD 41,000 ISTAR INC 4.2500% 01/08/25 41,000 42,076 0.09
usD 47,000 SUMMIT MID HDGS 5.75% 15/04/25 45,721 42,065 0.09
usb 40,000 CHENIERE ENERGYP 4.0000% 01/03/31 40,000 42,000 0.09
usSbD 40,000 ANTERO MIDSTR 5.7500% 15/01/28 144A 41,205 41,800 0.09
usb 40,000 ORACLE CORP 3.9500% 25/03/51 43,859 41,357 0.09
uUsD 40,000 SM ENERGY CO 6.75% 15/09/26 38,478 41,100 0.09
usD 37,000 OCCIDENTAL PETE 5.8750% 01/09/25 37,016 40,793 0.09
usD 40,000 ASSUREDPARTNE 7.0000% 15/08/25 144A 39,950 40,300 0.09
usSbD 39,000 UNITED RENTAL NA 4.0000% 15/07/30 39,000 40,204 0.09
usb 39,000 PEARL MERGER  6.7500% 01/10/28 144A 39,298 39,975 0.09
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uUsD 40,000 TALLGRASS NRG 5.5000% 15/01/28 144A 40,400 39,800 0.09
usD 40,000 ONEMAIN FINANCE 3.5000% 15/01/27 40,728 39,638 0.09
uUsD 38,000 ANTERO MIDSTR 5.3750% 15/06/29 144A 38,141 39,615 0.09
usSb 40,000 APX GROUP 5.7500% 15/07/29 144A 40,199 39,600 0.09
usb 41,000 SBA COMMUNICA 3.1250% 01/02/29 144A 39,824 39,360 0.09
usSb 39,000 HILTON GRAND 4.8750% 01/07/31 144A 38,999 39,195 0.09
usD 39,000 CAESARS ENT 4.6250% 15/10/29 144A 39,023 39,129 0.09
usD 37,000 TAYLOR MORRIS 6.6250% 15/07/27 144A 36,676 39,028 0.09
usD 38,000 STANDARD IND 5% 15/02/27 144A 39,170 38,964 0.09
usSb 35,000 CHARTER COMM OPT 4.8000% 01/03/50 38,308 38,960 0.09
S 38,000 LPL HOLDINGS 4.0000% 15/03/29 144A 38,025 38,903 0.09
usSb 36,000 CLEAR CHANNEL 7.5000% 01/06/29 144A 36,118 38,610 0.08
usD 38,000 MPT OP PTNR/FINL 3.5000% 15/03/31 37,938 38,523 0.08
usD 38,000 LADDER CAP FI 5.2500% 01/10/25 144A 32,585 38,475 0.08
uUsD 35,000 DCP MIDSTREAM OP 5.3750% 15/07/25 30,238 38,450 0.08
usb 76,000 DIAMOND SPORT 5.3750% 15/08/26 144A 65,211 38,000 0.08
usb 36,000 CLEARWAY ENER 4.7500% 15/03/28 144A 37,693 37,845 0.08
S 40,000 COMCAST CORP 2.9370% 01/11/56 144A 39,581 37,818 0.08
usD 37,000 PDC ENERGY INC 6.1250% 15/09/24 37,275 37,463 0.08
usD 36,000 ISTAR INC 5.5000% 15/02/26 36,000 37,350 0.08
usD 36,000 BOYNE USA 4.7500% 15/05/29 144A 36,709 37,288 0.08
usb 36,000 COTY INC 5.0000% 15/04/26 144A 36,000 37,080 0.08
usSb 36,000 SBA COMMUNICATIO 3.8750% 15/02/27 35,860 37,080 0.08
S 35,000 BUILDERS FIRS 6.7500% 01/06/27 144A 35,327 36,890 0.08
uUsD 35,000 KB HOME 7.625% 15/05/23 37,483 36,838 0.08
UsD 35,000 TARGA RES PRTNRS 5.0000% 15/01/28 34,269 36,750 0.08
usD 34,000 NCR CORP 6.1250% 01/09/29 144A 34,117 36,334 0.08
usb 35,000 FLEX ACQUIS 7.8750% 15/07/26 144A 33,119 36,313 0.08
usb 34,000 UBER TECHNOLO 8.0000% 01/11/26 144A 35,854 36,210 0.08
S 35,000  WYNDHAM HOTEL 4.3750% 15/08/28 144A 34,986 36,024 0.08
usD 36,000 FLEX ACQUISITION 6.875% 15/01/25 14 35,698 36,000 0.08
usD 36,000 LUMEN TECH IN 5.3750% 15/06/29 144A 36,000 36,000 0.08
usD 34,000 BOISE CASCADE 4.8750% 01/07/30 144A 36,058 35,870 0.08
usSbD 30,000 GENERAL MOTORS C 5.1500% 01/04/38 36,424 35,842 0.08
usb 37,000 ALLISON TRANS 3.7500% 30/01/31 144A 37,000 35,798 0.08
usb 35,000  BROADCOM INC 3.5000% 15/02/41 144A 34,879 35,717 0.08
usD 35,000 BUCKEYE PARTNERS 3.95% 01/12/26 33,743 35,672 0.08
usD 35,000 ASCENT RESOUR 7.0000% 01/11/26 144A 26,950 35,481 0.08
usb 33,000 UNIVISION COM 6.6250% 01/06/27 144A 33,000 35,475 0.08
usb 35,000 TENET HEALTHC 4.2500% 01/06/29 144A 35,000 35,438 0.08
usb 33,000 HILTON DOMESTIC 4.8750% 15/01/30 WI 33,000 35,424 0.08
usb 35,000 SWITCH LTD 3.7500% 15/09/28 144A 35,120 35,263 0.08
usD 35,000 FRONTIER COMM 6.0000% 15/01/30 144A 35,020 35,175 0.08
usD 34,000 GRAY ESCROW 15.3750% 15/11/31 144A 34,000 35,052 0.08
usD 28,000 KRAFT HEINZ FOOD 4.8750% 01/10/49 28,070 35,045 0.08
usb 36,000 PACTIV EVERGR 4.0000% 15/10/27 144A 36,400 35,010 0.08
usb 30,000 DISCOVERY COMMUN 4.6500% 15/05/50 35,610 34,990 0.08
usb 36,000 LUMEN TECH IN 4.5000% 15/01/29 144A 36,000 34,830 0.08
usD 30,000 T-MOBILE USA INC 4.5000% 15/04/50 32,266 34,813 0.08
usD 34,000 STANDARD INDS 4.3750% 15/07/30 144A 34,131 34,802 0.08
usD 34,000 TEGNAINC 4.6250% 15/03/28 34,000 34,383 0.08
usb 22,000 SYSCO CORP 6.6000% 01/04/50 31,807 34,046 0.08
usb 35,000 ALLIED UNIVER 6.0000% 01/06/29 144A 35,382 34,038 0.08
usb 32,000  GOODYEAR TIRE&RUB 4.875% 15/03/27 30,511 33,972 0.08
usD 25,000 CHARTER COMM 6.484% 23/10/45 144A 25,000 33,971 0.07
usD 30,000 ENTERPRISE PRODU 4.2000% 31/01/50 34,241 33,911 0.07
usD 33,000 WABASH NATION 4.5000% 15/10/28 144A 33,094 33,330 0.07
usb 33,000 LADDER CAP FI4.2500% 01/02/27 144A 33,023 33,083 0.07
usb 33,000 VISTRA OPERAT 4.3750% 01/05/29 144A 33,028 33,083 0.07
usb 30,000 L BRANDS INC 5.2500% 01/02/28 26,389 33,075 0.07
usb 30,000 MOLSON COORS 4.2000% 15/07/46 34,434 33,069 0.07
usD 32,000 NCR CORP 5.1250% 15/04/29 144A 32,000 33,040 0.07
usb 33,000 ARCHES BUYER 4.2500% 01/06/28 144A 32,508 32,970 0.07
usb 32,000 ENCOMPASS HLTH 4.5000% 01/02/28 32,020 32,920 0.07
usb 34,000 SINCLAIR TELE 5.5000% 01/03/30 144A 33,977 32,895 0.07
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usD 32,000 CIT GROUP INC 5% 15/08/22 33,560 32,720 0.07
usD 30,000 BIG RVR STL/F 6.6250% 31/01/29 144A 30,343 32,438 0.07
usD 30,000 CCO HOLDINGS 5.3750% 01/06/29 144A 30,600 32,291 0.07
S 29,000 MERITAGE HOMES 5.1250% 06/06/27 29,050 31,973 0.07
S 32,000 DANAINC 4.5000% 15/02/32 32,000 31,920 0.07
S 31,000 SCIENTIFIC GA 5.0000% 15/10/25 144A 31,000 31,853 0.07
usD 25,000 KRAFT HEINZ FOOD 5.2000% 15/07/45 27,938 31,573 0.07
usD 30,000 ALBERTSONS CO 4.6250% 15/01/27 144A 30,089 31,350 0.07
usD 30,000 MGM RESORTS 4.7500% 15/10/28 30,000 31,050 0.07
S 26,000 MATTEL INC 5.4500% 01/11/41 21,125 31,005 0.07
usSb 30,000 ENCOMPASS HLTH 4.7500% 01/02/30 29,880 30,900 0.07
S 31,000 LEVEL 3 FIN 14.2500% 01/07/28 144A 31,000 30,845 0.07
usD 30,000 WR GRACE HOLD 4.8750% 15/06/27 144A 31,641 30,814 0.07
UsD 30,000 SCIENCE APP 4.8750% 01/04/28 144A 31,508 30,750 0.07
uUsD 29,000 CIT GROUP INC 4.7500% 16/02/24 29,000 30,631 0.07
S 29,000 FREEPORT-MCMORAN 4.2500% 01/03/30 29,000 30,523 0.07
usSb 30,000 VERTIV GROUP  4.1250% 15/11/28 144A 30,000 30,300 0.07
usSb 30,000 WESTERN DIGITAL 3.1000% 01/02/32 29,918 30,181 0.07
usD 29,000 T-MOBILE USA 3.3750% 15/04/29 144A 29,290 29,558 0.07
usD 28,000 ASHTON WOODS  6.6250% 15/01/28 144A 28,000 29,540 0.07
usD 28,000 TENET HEALTHC 5.1250% 01/11/27 144A 28,000 29,190 0.06
S 26,000 EQM MIDSTREAM 6.5000% 01/07/27 144A 26,120 29,120 0.06
usSb 28,000 CHS/COMMUNITY 6.6250% 15/02/25 144A 28,000 28,980 0.06
S 30,000 STANDARD INDS 3.3750% 15/01/31 144A 30,000 28,800 0.06
usD 28,000 DAVITAINC 4.6250% 01/06/30 144A 28,600 28,665 0.06
usD 27,000 NUSTAR LOGISTICS 5.625% 28/04/27 27,155 28,620 0.06
usD 30,000 LEVEL 3 FIN13.6250% 15/01/29 144A 29,800 28,575 0.06
S 28,000 SUNNOVA ENERG 5.8750% 01/09/26 144A 28,178 28,560 0.06
usSb 27,000 OWENS-BROCKWAY 5.875% 15/08/23 144A 27,428 28,283 0.06
S 28,000 DISH DBS CORP 5.7500% 01/12/28 144A 28,000 28,210 0.06
usD 28,000 CENTURLINK INC 5.8% 15/03/22 28,630 28,210 0.06
usD 28,000 UNITED WHOLES 5.7500% 15/06/27 144A 28,000 28,000 0.06
usD 27,000 RITE AID CORP 7.5000% 01/07/25 144A 25,366 27,756 0.06
usb 27,000 BOYD GAMING C 4.7500% 15/06/31 144A 27,000 27,709 0.06
usb 27,000 DISH DBS CORP 5.2500% 01/12/26 144A 27,000 27,503 0.06
usb 27,000 POST HOLDINGS 4.6250% 15/04/30 144A 27,330 27,476 0.06
usD 25,000 LIVE NATION E 6.5000% 15/05/27 144A 26,563 27,378 0.06
usD 26,000 FREEPORT-MCMORAN 4.1250% 01/03/28 26,000 26,943 0.06
usD 26,000 TRANSDIGM INC 5.5000% 15/11/27 26,715 26,715 0.06
usSb 26,000 SWITCH LTD 4.1250% 15/06/29 144A 26,065 26,585 0.06
S 27,000 CCO HOLDINGS 4.2500% 15/01/34 144A 27,000 26,563 0.06
usSb 25,000 MGM GROWTH/MG 3.8750% 15/02/29 144A 25,000 26,347 0.06
usD 26,000 PILGRIM'S PRI 3.5000% 01/03/32 144A 26,000 26,228 0.06
usD 25,000 ASGN INC 4.6250% 15/05/28 144A 25,757 25,875 0.06
usD 27,000 LEVEL 3 FIN 13.7500% 15/07/29 144A 26,258 25,853 0.06
usSbD 25,000 OLIN CORP 5.125% 15/09/27 24,126 25,750 0.06
usb 25,000 H.B. FULLER CO 4.2500% 15/10/28 25,643 25,750 0.06
usb 24,000 CHENIERE ENERGY 4.6250% 15/10/28 WI 24,000 25,440 0.06
usD 24,000 CHS/COMMUNITY 5.6250% 15/03/27 144A 24,000 25,290 0.06
usD 25,000 UNITED RENTAL NA 3.7500% 15/01/32 25,072 25,175 0.06
usD 24,000 CENTENE CORP 4.2500% 15/12/27 WI 23,798 25,020 0.06
usb 25,000 OCCIDENTAL PETE 4.3000% 15/08/39 20,499 24,750 0.05
usSb 25,000 NIELSEN FINAN 4.5000% 15/07/29 144A 24,805 24,594 0.05
usb 24,000 SM ENERGY CO 5.625% 01/06/25 24,000 24,180 0.05
usD 23,000 OASIS PETROLE 6.3750% 01/06/26 144A 23,093 24,150 0.05
usD 24,000 TRAVEL + LEIS 4.5000% 01/12/29 144A 24,000 24,000 0.05
usD 25,000 BAT CAPITAL CORP 3.7340% 25/09/40 25,000 23,845 0.05
usb 23,000 NCR CORP 5.2500% 01/10/30 144A 23,113 23,690 0.05
usb 25,000 SINCLAIR TELE 4.1250% 01/12/30 144A 25,000 23,656 0.05
usb 23,000 DT MIDSTREAM 4.1250% 15/06/29 144A 23,062 23,633 0.05
usD 23,000 CENTRAL GARDE 4.1250% 30/04/31 144A 23,000 23,086 0.05
usD 23,000 MADISON IAQ L 4.1250% 30/06/28 144A 22,870 23,058 0.05
usD 22,000 PARKINTERMED 5.8750% 01/10/28 144A 22,000 23,008 0.05
usSb 22,000 ARCHROCK LP/F 6.2500% 01/04/28 144A 22,991 22,935 0.05
usSD 22,000 IRON MTN INFO 5.0000% 15/07/32 144A 22,026 22,580 0.05
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usD 21,000 TARGA RES PRTNRS 6.5000% 15/07/27 21,273 22,418 0.05
usD 18,000 OCCIDENTAL PETE 6.6250% 01/09/30 18,000 22,275 0.05
usD 21,000 CLEVELAND-CLI 6.7500% 15/03/26 144A 20,922 22,200 0.05
S 22,000 CSI COMPRESSC 7.5000% 01/04/25 144A 22,000 22,165 0.05
usSD 22,000 CSI COMPRESSC 7.5000% 01/04/25 144A 29,420 22,165 0.05
usSb 21,000 FREEPORT-MCMORAN 4.3750% 01/08/28 21,000 21,971 0.05
UsD 22,000 MOSS CREEK R 10.5000% 15/05/27 144A 21,927 21,890 0.05
uUsD 21,000 PLAINS ALL AMER 3.5500% 15/12/29 20,647 21,809 0.05
uUsD 15,000 KRAFT FOODS 6.875% 26/01/39 17,944 21,694 0.05
S 21,000 CALLON PETROL 8.0000% 01/08/28 144A 21,000 21,473 0.05
usb 18,000 NETFLIX INC 5.3750% 15/11/29 144A 18,000 21,353 0.05
S 20,000 PRESIDIO HLDG 8.2500% 01/02/28 144A 18,000 21,300 0.05
usD 17,000 L BRANDS 6.875% 01/11/35 16,639 21,080 0.05
usb 20,000 TRANSDIGM INC 7.5000% 15/03/27 WI 21,189 21,030 0.05
uUsD 19,000 NAVIENT CORP 6.7500% 15/06/26 18,436 20,971 0.05
usSb 20,000 TARGA RES PRTNRS 5.8750% 15/04/26 20,036 20,800 0.05
usb 20,000 REALOGY GRP/5.7500% 15/01/29 144A 20,974 20,550 0.05
usSD 22,000 AMERICAN AIR 3.7500% 01/03/25 144A 20,780 20,515 0.05
usD 20,000 WYNN LAS VEGAS 5.25% 15/05/27 144A 19,825 20,504 0.05
usD 20,000 CEDAR FAIR LP 5.3750% 15/04/27 20,568 20,500 0.05
usD 20,000 COMMSCOPE FIN 8.2500% 01/03/27 144A 20,000 20,475 0.05
usSb 20,000 COVANTA HOLDING 5.0000% 01/09/30 20,235 20,384 0.04
S 20,000 DISH DBS CORP 7.3750% 01/07/28 20,925 20,250 0.04
S 20,000 EPR PROPERTIES 3.7500% 15/08/29 17,510 20,163 0.04
usD 18,000  WYNDHAM WORLDWID 6.6000% 01/10/25 19,575 20,038 0.04
usD 20,000 CLEARWAY ENER 3.7500% 15/02/31 144A 20,055 20,019 0.04
usD 20,000 NEW FORTRESS 6.5000% 30/09/26 144A 20,275 19,950 0.04
S 20,000 TRIUMPH GROUP 7.7500% 15/08/25 20,000 19,850 0.04
S 20,000 SPECTRUM BRAN 3.8750% 15/03/31 144A 19,525 19,750 0.04
S 19,000 SM ENERGY CO 6.6250% 15/01/27 19,210 19,570 0.04
uUsD 19,000 CCO HOLDINGS 4.5000% 15/08/30 144A 19,147 19,455 0.04
usD 18,000 APACHE CORP 4.6250% 15/11/25 18,000 19,260 0.04
usD 19,000 BONANZA CREEK 5.0000% 15/10/26 144A 19,000 19,209 0.04
usSb 19,000 CCO HOLDINGS 4.2500% 01/02/31 144A 19,000 19,171 0.04
usSb 19,000 CALLON PETROLEUM 6.1250% 01/10/24 19,129 18,715 0.04
usSb 18,000 CDW LLC/CDW FIN 3.5690% 01/12/31 18,575 18,673 0.04
usD 20,000 MPH ACQUISITI 5.7500% 01/11/28 144A 18,963 18,650 0.04
usD 15,000 L BRANDS 6.75% 01/07/36 14,619 18,525 0.04
usD 18,000 HILTON GRAND  5.0000% 01/06/29 144A 18,000 18,450 0.04
S 17,000 SOUTHWESTERN ENE 5.3750% 15/03/30 17,000 18,190 0.04
USD 17,000 TENET HEALTHCARE 6.75% 15/06/23 17,296 18,190 0.04
S 16,000 L BRANDS INC 6.6250% 01/10/30 144A 16,000 18,180 0.04
uUsD 17,000 TARGA RES PRT 4.0000% 15/01/32 144A 17,000 17,765 0.04
usD 17,000 FRONTIER COMM 5.0000% 01/05/28 144A 17,000 17,516 0.04
uUsD 17,000 CCO HLDGS LLC/CAP 5.5% 01/05/26 144 17,659 17,468 0.04
usSb 16,000  MGM RESORTS 5.7500% 15/06/25 16,251 17,308 0.04
S 16,000 CLEAR CHANNEL 7.7500% 15/04/28 144A 16,104 17,240 0.04
S 15,000 BEAZER HOMES USA 7.2500% 15/10/29 15,000 16,735 0.04
usD 16,000 NCR CORP 5.7500% 01/09/27 144A 16,000 16,720 0.04
usD 16,000 TEGNAINC 4.7500% 15/03/26 144A 16,000 16,680 0.04
usD 16,000 LPL HOLDINGS 4.6250% 15/11/27 144A 16,626 16,560 0.04
usb 16,000 NCR CORP 5.0000% 01/10/28 144A 15,995 16,480 0.04
usb 16,000 TENET HEALTHC 4.8750% 01/01/26 144A 16,000 16,420 0.04
usb 16,000 CALPINE CORP 5.25% 01/06/26 144A 15,685 16,420 0.04
usD 16,000 COMSTOCK RE I5.8750% 15/01/30 144A 16,035 16,380 0.04
usD 16,000 GARTNER GROUP 3.7500% 01/10/30 144A 16,000 16,358 0.04
usD 16,000 ENCOMPASS HEALTH C 5.7500% 15/09/25 16,118 16,280 0.04
usb 15,000 TALLGRASS NRG 7.5000% 01/10/25 144A 15,750 16,238 0.04
usb 15,000 ORTHO-CLINICA 7.2500% 01/02/28 144A 16,311 16,125 0.04
usSD 15,000 FREEPORT-MCMORAN 4.55% 14/11/24 13,950 16,050 0.04
usD 13,000 KRAFT FOODS 5% 04/06/42 13,293 16,007 0.04
usD 15,000 WYNN LAS VEGAS 5.5% 01/03/25  144A 15,530 15,506 0.03
usD 15,000 SUMMIT MID HL 8.5000% 15/10/26 144A 14,775 15,461 0.03
usb 15,000 AT&T INC 3.6500% 01/06/51 14,942 15,409 0.03
usb 14,000 OLIN CORP 5.6250% 01/08/29 15,050 15,224 0.03
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usD 14,000 MGM GROWTH/MG 4.6250% 15/06/25 144A 14,000 14,910 0.03
UsD 15,000 NRG ENERGY IN 3.3750% 15/02/29 144A 15,000 14,699 0.03
usD 14,000 HAT HOLDINGS 6.0000% 15/04/25 144A 14,000 14,525 0.03
S 14,000 NAVIENT CORP 5.0000% 15/03/27 14,000 14,269 0.03
usSb 13,000 EQM MIDSTREAM 6.0000% 01/07/25 144A 13,000 14,040 0.03
usSb 14,000 TRON MOUNTAIN 4.5000% 15/02/31 144A 14,000 13,997 0.03
uUsD 14,000 GRAPHIC PACKA 3.5000% 01/03/29 144A 14,061 13,895 0.03
usD 14,000 NRG ENERGY IN 3.8750% 15/02/32 144A 14,000 13,720 0.03
UsD 10,000 FIRSTENERGY CORP 7.3750% 15/11/31 C 13,563 13,517 0.03
usSb 13,000 ALBERTSONS CO 3.2500% 15/03/26 144A 13,000 13,295 0.03
usb 13,000 NAVIENT CORP 5.5000% 15/03/29 13,000 13,033 0.03
usSb 13,000 SIRIUS XM RAD 3.1250% 01/09/26 144A 13,020 13,021 0.03
UsD 13,000 ASHTON WOODS  4.6250% 01/04/30 144A 13,000 12,855 0.03
UsD 13,000 ASHTON WOODS  4.6250% 01/08/29 144A 13,000 12,838 0.03
uUsD 12,000 NIELSEN FINAN 5.8750% 01/10/30 144A 12,000 12,585 0.03
S 12,000 BUILDERS FIRS 4.2500% 01/02/32 144A 12,000 12,480 0.03
usSD 12,000 CALPINE CORP 5.0000% 01/02/31 144A 12,000 12,045 0.03
usSb 11,000 NUSTAR LOGISTICS 6.0000% 01/06/26 11,000 12,008 0.03
usD 12,000 MARRIOTT OWNE 4.5000% 15/06/29 144A 12,000 12,000 0.03
usD 11,000 TRIUMPH GROUP 8.8750% 01/06/24 144A 11,000 11,990 0.03

uUsD 10,000 HCAINC 5.8750% 01/02/29 10,000 11,888 0.03
usSb 10,000 FIRSTENERGY CORP 5.3500% 15/07/47 C 11,436 11,804 0.03
S 11,792 BONANZA CREEK EN 7.5000% 30/04/26 16,321 11,792 0.03
usb 11,000 AVIS BUDGET C 5.3750% 01/03/29 144A 11,000 11,603 0.03
usD 12,000 CALLON PETROLEU 6.3750% 01/07/26 WI 12,000 11,580 0.03
usD 10,000 SPRINGLEAF FIN 7.1250% 15/03/26 10,800 11,425 0.03
usD 11,000 DISH DBS CORP 5.875% 15/07/22 11,316 11,179 0.02
usb 10,000 TAYLOR MORRIS 5.7500% 15/01/28 144A 10,839 11,125 0.02
S 11,000 UNIFRAX ESC I 7.5000% 30/09/29 144A 11,000 11,110 0.02
S 10,000 FORD MOTOR CO 4.7500% 15/01/43 10,086 11,050 0.02
usD 10,000 UNITED RENTAL NA 5.2500% 15/01/30 10,325 10,825 0.02
usD 10,000 SCIENTIFIC GA 8.2500% 15/03/26 144A 10,000 10,552 0.02
usD 10,000 UNITI/UNITI/C 7.8750% 15/02/25 144A 10,706 10,437 0.02
usb 10,000 CEDAR FAIR LP 5.5000% 01/05/25 144A 10,238 10,394 0.02
usSb 10,000 GTCR AP FINAN 8.0000% 15/05/27 144A 10,174 10,350 0.02
usb 11,000 MOSS CREEK RE 7.5000% 15/01/26 144A 9,433 10,299 0.02
usD 10,000 ADT CORP 4.8750% 15/07/32 144A 10,563 10,125 0.02
usD 10,000 KAR AUCTION SERV 5.125% 01/06/25 14 10,246 10,125 0.02
usD 10,000 NEW FORTRESS 6.7500% 15/09/25 144A 10,225 10,100 0.02
usbD 10,000 UNIFRAX ESC I 5.2500% 30/09/28 144A 10,000 10,100 0.02
usSb 10,000 ELEMENT SOLN  3.8750% 01/09/28 144A 10,080 10,050 0.02
usSb 10,000 T-MOBILE USA INC 2.8750% 15/02/31 10,000 9,850 0.02
usD 9,000 NUSTAR LOGISTICS 5.7500% 01/10/25 9,000 9,685 0.02
usD 9,000 BUILDERS FIRS 5.0000% 01/03/30 144A 9,000 9,675 0.02
usD 9,000 ALBERTSONS CO 7.5000% 15/03/26 144A 9,011 9,630 0.02
usSbD 9,000 MGM RESORTS 6.7500% 01/05/25 9,000 9,466 0.02
usb 9,000 ADAPTHEALTH L 5.1250% 01/03/30 144A 9,000 9,158 0.02
usb 9,000 T-MOBILE USAINC 2.2500% 15/02/26 9,000 9,023 0.02
usD 9,000 T-MOBILE USAINC 2.6250% 15/02/29 9,000 8,888 0.02
usD 8,000 UNIVISION COM 9.5000% 01/05/25 144A 7,922 8,570 0.02

usb 8,000 BOYD GAMING C 8.6250% 01/06/25 144A 8,000 8,560 0.02

usb 8,000 CHARLES RIVER 4.0000% 15/03/31 144A 8,000 8,190 0.02
usSbD 8,000 CHARLES RIVER 3.7500% 15/03/29 144A 8,000 8,138 0.02
usSD 8,000 HERTZ CORP/TH 5.0000% 01/12/29 144A 8,000 8,007 0.02
usD 8,000 GAP INC/THE 3.8750% 01/10/31 144A 8,000 7,909 0.02

usD 8,000 GAP INC/THE 3.6250% 01/10/29 144A 8,000 7,890 0.02

usD 6,000 OCCIDENTAL PETE 6.2000% 15/03/40 7,290 7,380 0.02

usSb 7,000 TENET HEALTHC 7.5000% 01/04/25 144A 7,000 7,367 0.02

usSb 7,000 SCRIPPS ESCRO 5.8750% 15/07/27 144A 7,123 7,354 0.02

usSb 7,000 POLYONE CORP 5.7500% 15/05/25 144A 7,088 7,298 0.02
usD 6,000 OCCIDENTAL PETE 6.1250% 01/01/31 6,000 7,290 0.02

usD 7,000 CCO HOLDINGS LL 4.5000% 01/05/32 WI 7,000 7,210 0.02

usD 7,000 CENTENE CORP 3.3750% 15/02/30 WI 7,000 7,158 0.02

usb 7,000 MADISON IAQ L 5.8750% 30/06/29 144A 7,000 7,000 0.02

usSb 6,000 HILTON DOMEST 5.7500% 01/05/28 144A 6,000 6,360 0.01
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USD 6,000 CENTURY COMMUNIT 6.7500% 01/06/27 6,008 6,300 0.01
USD 6,000 DT MIDSTREAM 4.3750% 15/06/31 144A 6,000 6,248 0.01
USD 5,000 L BRANDS INC 9.3750% 01/07/25 144A 5,000 6,100 0.01
USsD 6,000 MERITOR INC 4.5000% 15/12/28 144A 6,000 6,015 0.01
USsD 5,000 ANTERO RESOUR 8.3750% 15/07/26 144A 5,000 5,693 0.01
USsD 5,000 UBER TECHNOLO 6.2500% 15/01/28 144A 5,000 5,350 0.01
USD 5,000 CHENIERE ENERGYP 4.5000% 01/10/29 5,162 5,300 0.01
USD 5,000 VISTRA OPERAT 5.6250% 15/02/27 144A 5,175 5,169 0.01
USD 5,000 CEDAR FAIR LP 5.2500% 15/07/29 5,336 5,135 0.01
USD 5,000 LIVE NATION E 4.7500% 15/10/27 144A 4,609 5,125 0.01
USD 5,000 ENCOMPASS HLTH 4.6250% 01/04/31 5,000 5,088 0.01
USD 5,000 SIX FLAGS ENT 4.875% 31/07/24  144A 5,163 5,070 0.01
USD 5,000 LIVE NATION E 4.8750% 01/11/24 144A 5,192 5,063 0.01
USD 5,000 GARTNER GROUP 3.6250% 15/06/29 144A 5,000 5,055 0.01
USD 5,000 NOVELIS CORP 3.2500% 15/11/26 144A 5,000 5,050 0.01
UsD 5,000 HERTZ CORP/TH 4.6250% 01/12/26 144A 5,000 5,031 0.01
UsD 5,000 SENSATA TECHN 3.7500% 15/02/31 144A 5,000 5,000 0.01
USD 5,000 ADAPTHEALTH L 4.6250% 01/08/29 144A 5,000 5,000 0.01
USD 4,000 MERITAGE HOMES CORP 6% 01/06/25 4,540 4,420 0.01
USD 4,000 COVERT MERGEC 4.8750% 01/12/29 144A 4,000 4,060 0.01
USD 4,000 NOVELIS CORP 3.8750% 15/08/31 144A 4,000 3,970 0.01
UsD 4,000 COMMSCOPE TECH FIN 5% 15/03/27 144A 3,680 3,760 0.01
UsD 3,000 L BRANDS INC 7.5000% 15/06/29 3,420 3,398 0.01
USD 3,000 HILTON DOMEST 5.3750% 01/05/25 144A 3,000 3,121 0.01
USD 3,000 SM ENERGY CO 6.5000% 15/07/28 3,000 3,105 0.01
USD 2,000 CENTURYLINK INC 7.5% 01/04/24 Y 2,205 2,189 0.00
USD 2,000 SIRIUS XM RAD 5.0000% 01/08/27 144A 2,083 2,075 0.00
UsD 2,000 HESS MIDSTREA 4.2500% 15/02/30 144A 2,000 1,985 0.00
USD 157 THEARTCOMMUNICAT 6.3750% 01/05/26 0 163 0.00
USD 16,000 ULTRAR 0.0000% 15/04/22 144A ESCRO @ 0 0 0.00
USD 44,000 ULTRA RESOU 0.0000% 15/04/25 ESCROW @ 0 0 0.00
USD 100,000 APPVION INC ESC 0.0000% 01/06/20 @) 52,625 0 0.00
USD 50,000 GENON ENERGY INC E 0.0000% 15/10/18 @ 0 0 0.00
14,822,012 15,139,957 33.40
TBAHER5|
USD 1,015,000 FNCL MBS 30YR TBA 2.5000% 13/01/22 1,034,938 1,034,032 2.28
USD 825,000 FNCL MBS 30YR TBA 3.0000% 13/01/22 855,139 853,359 1.88
USD 345,000 G2SF MBS 30YR TBA 2.5000% 20/01/22 352,546 352,870 0.78
USD 250,000 FNCL MBS 30YR TBA 2.0000% 13/01/22 248,737 248,711 0.55
USD 160,000 G2SF MBS 30YR TBA 3.0000% 20/01/22 165,182 165,325 036
2,656,542 2,654,297 5.85
EYEEES
USD 1,000,000 TREASURY BILL 0% 24/03/22 999,773 999,919 221
USD 215,000 TREASURY BILL 0% 16/06/22 * 214,894 214,894 0.47
1,214,667 1214813 2,68
EfE
USD 645,000 US TREASURY N/B 0.1250% 31/03/23 644,495 641,976 1.41
USD 405,000 US TREASURY N/B 1.8750% 15/02/51 397,160 397,280 0.88
USD 355,000 US TREASURY N/B 0.1250% 30/11/22 355,028 354,279 0.78
USD 235,000 US TREASURY N/B 0.8750% 30/06/26 236,828 231,181 0.51
USsD 205,000 US TREASURY N/B 0.3750% 31/10/23 204,595 203,815 0.45
USsD 175,000 US TREASURY N/B 1.6250% 15/05/31 181,275 176,914 0.39
USsD 160,000 US TREASURY N/B 1.2500% 31/03/28 160,225 158,475 0.35
2,179,606 2,163,920 477
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- 516 WINDSTREAM WTS 0 10,320 0.02

- 1,896 AVAYA HOLDING 15/12/22 WTS 0 1 0.00

0 10,321 0.02

At TAUS 42,421,210 41,436,696 91.32

HMARESE 45,035,105 43,882,020 96.69

O BB 1 T A
@ AFFETIRT T 2N IE M e 25

s

I RANA ML

T

HEA B4R,

R - SAEAEBERELREY
20214F12H 31 HERAE, 77U RIZLL T ORFSNE BB LR EH L Qe SMEZ BRI LAITRE B~y

==

A HE, RFIH, BRI S I ZEr)

I

BiSEEICET 5ER
2021512A3181RE

CHIGTRVSIE,

AT WA FeRin i FeH i Ao
USD 36,057 JPY 4,120,000 20224F1 A 11H 279
USD 36,061 JPY 4,120,000 2022451 H25H 278
USD 17,546 JPY 2,005,000 202241 H11H 134
USD 17,547 JPY 2,005,000 202241 H25H 134
USD 4,490 IPY 512,955 20224F1H11H 36
USD 4,491 JPY 512,955 202241 H25H 36
USD 3,828 IPY 437,310 20224F1H11H 31
USD 3,829 JPY 437,310 202241 H25H 31
USD 16,388 IPY 1,885,000 20224F1 H11H 19
USD 16,390 JPY 1,885,000 202241 H25H 19
MXN 19,450,000 USD 904,840 202242 H 10H 32,686
MXN 29,400,000 USD 1,385,648 202242 H25H 27,840
INR 86,500,000 USD 1,142,743 202241 H7H 18,087
MXN 16,750,000 USD 792,813 202241 H28H 16,353
INR 75,100,000 USD 987,677 202242 H 18H 15,673
USD 853,653 ZAR 13,470,000 2022421 H7H 12,746
IDR 12,690,000,000 USD 878,930 202242 H 18H 6,891
MXN 17,800,000 USD 855,242 202241 H14H 6,747
USD 58,089 ZAR 860,000 202241 H7H 4,401
IDR 13,890,000,000 USD 967,182 20224F2H4H 3,556
INR 75,500,000 USD 1,002,722 202243 A 11H 3,459
IDR 8,140,000,000 USD 566,576 202241 H21H 2,974
INR 45,000,000 USD 599,308 2022422 4R 2,755
INR 61,600,000 USD 824,063 202241 H21H 1,322
USD 1,028,463 IDR 14,670,000,000 2022421 H7H 990
USD 63,106 ZAR 1,000,000 20224F2H4H 917
USD 118,889 IDR 1,700,000,000 202242 H 4R 81
USD 70,544 INR 5,300,000 202242 H 18 H (265)

33 —
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USD 147,235 INR 11,000,000 202241 H7H (384)
ZAR 980,000 USD 61,796 202241 H21H (735)
IDR 14,670,000,000 USD 1,028,275 202241 H7H (803)
IDR 14,670,000,000 USD 1,023,155 2022423 A 11 A (1,292)
BRL 5,040,000 USD 873,950 20224F2H25H (1,466)
ZAR 10,400,000 USD 649,256 2022422 4R (2,484)
USD 261,047 MXN 5,500,000 20224F2H25H (3,381)
USD 1,009,763 INR 75,500,000 2022421 A 7H (3,448)
BRL 3,500,000 USD 611,513 20224F2H10H (3,458)
ZAR 8,900,000 USD 556,836 202242 H 18 H (4,357)
BRL 4,850,000 USD 853,737 20224E1 H14H (6,083)
ZAR 13,470,000 USD 846,376 2022423 A 11H (12,662)
BRL 5,800,000 USD 1,025,187 2022451 H28H (14,476)
ZAR 5,100,000 USD 334,590 2022421 H21H (16,822)
ZAR 14,330,000 USD 956,442 202241 H7H (61,846)
JPY 247,494,162 USD 2,180,794 2022421 H 251 (31,272)
IPY 247,307,404 USD 2,182,538 2022421 H11H (34,898)
USD 35,186 RUB 2,603,819 202241 H13 A 389
USD 41,964 cop 168,550,000 202241 H13H 306
CLP 9,330,063 USD 10,843 202242 H10H 69
USD 13,964 KRW 16,590,000 202241 H13H 17
RUB 2,603,819 USD 34,792 20224214131 5
KRW 16,590,000 USD 13,956 202242 H10H 17)
KRW 16,590,000 USD 13,983 202241 H13H (36)
USD 10,875 CLP 9,330,063 202241 H13H (84)
CLP 9,330,063 USD 11,179 2022421 H13H (220)
cor 168,550,000 USD 41,959 202241 H13H (301)
cor 168,550,000 USD 41,860 2022422 H10H (334)
RUB 2,603,819 USD 34,969 20224F2H10H (389)
EUR 57,693 USD 66,935 2022421 H19H (1,703)
(43,955)
ERE2 - MR
2021412 A 3L B BE, 77 U RIZEL T ORRF M RAEA L T,
i aeK i i TheR A
B GO a2

USD 6 FUT US LONG BOND (CBT) 202243 H 957,188 4,647
EUR 3 FUT EURO-BOBL 202243 451,865 (3,662)

1,409,053 985

TEVFF O a2

USD 3) FUT US ULTRA BOND CBT 202243 H (584,438) 3,174
USD (17) FUT US 10YR NOTE (CBT) 2022423 H (2,215,578) (21,508)
UsSD %) FUT US 10YR ULTRA 20224F:3 f (1,021,781) (11,430
USD (13) FUT US 5YR NOTE (CBT) 20224£3 A (1,571,477 (1,934)
(5,393,274) (31,698)

(30,713)
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TM TM % % % % %
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HLT7 IRELH (' 750,000)| (750, 520) (9.6) (-) (-) ()| (9.6
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WS AZEHT1E 0.82 300, 000 300,218 | 2022/9 /20
fERAR ABEERR2AE S 4 [1] 0.84 50, 000 50,007 | 2022/8 /24
THER ANFEERR24F S 5 [H] 0.82 100, 000 100, 074 | 2022/9 /22
FRITHIGHGE  AZF114]0] 0.82 300, 000 300, 220 | 2022/9 /22
/s it 750, 000 750, 520
HES Gr< £RE)
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