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MEEFNEE
2022412831 BT
(BEFILHK L ZE)

EPE
PG A RS IRFATG 29,512,105
(RFF:32,779, 761K F/E)
Bl TEA 5,304,591
HIME 2R eI LA AR DA B R A 22 2% 218,312
T INT AT IAR DRI G 55,416
ESLEE 474,749
Ta—H—nHDORIE 3,387
Bl L OBLA [F S 24758 B 195
HHEATE 35,568,755
Al
IL VYN T T AR AT T I AR DR FEBGHA 2548 6,581
Ta—f—~DR4: 5,996
RILE A 102,658
AEEE 115,235
M PERRAR 35,453,520
ZASRESR— H S T2 IE
11124 7= 0 foli ' pE Al FEATH AR AEFHL HlLEE PERR AR
AARM2ZZA(H) 6,676 47,757 318,804,222
gL 7R TA(M) 3,623 439,219 1,591,479,323
KR FA(H) 10,552 261,552 2,759,835,244
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44,391
1,733,765
163,720
50

1,941,926

308,378
39,414
12,122

618
41273
34,740

7,889
3,601
4,040
36,368
5,064
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(2,516,872)
(1,690)
41,601

(63,356)
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(2,114,571)
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(6,581)
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(1,828,172)
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ZARRESRDFAT R4 235,970
SRS D B R34 (5,320,878)
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HEtIER
2022512 A31HIRE
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2022 2021 2020
IR PERBCK R V) 35,453,520 45,383,095 57,375,851
A A 25 A(H)
A PERNAR 318,804,222 486,353,814 570,888,191
IR 1 Y 7= 0 PEAT#S 6,676 7,801 7,835
gL 7T AH)
A PERNAR 1,591,479,323 1,806,053,457 2,350,340,172
IR 1 Y 7= 0 PEAT#S 3,623 3,500 3,235
KR 2T (M)
A PE AR 2,759,835,244 2,934,138,204 3,005,127,769
IR 1 Y 7= 0 W PEAT#S 10,552 10,209 9,110
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Bk . @{ﬁ;ﬁ FAES AR BN 4 4E WO PELEE (%)
F—RS57
L@t EEESFIE
USD 25,000 FMG RES AUG 2 4.3750% 01/04/31 144A 23,598 20,796 0.06
23,598 20,796 0.06
BEt A—RIFIT 23,598 20,796 0.06
NI —HHE
L@t EEESFIE
UsD 70,000 NCL CORP 5.8750% 15/03/26 144A 66,958 55,128 0.15
USD 40,000 NABORS INDS L 7.2500% 15/01/26 144A 39,751 37,696 0.11
UsD 25,000 VIK CRUISES 13.0000% 15/05/25 144A 27,753 26,473 0.07
USsD 25,000 WEATHERFORD I 8.6250% 30/04/30 144A 25,114 24,005 0.07
USsD 25,000 VOC ESCROW LT 5.0000% 15/02/28 144A 21,313 21,503 0.06
USsD 25,000 NCL CORP 3.6250% 15/12/24 144A 22,188 21,356 0.06
UsD 25,000 VIK CRUISES L 7.0000% 15/02/29 144A 21,281 20,688 0.06
224,358 206,849 0.58
BEf SIa—FEHE 224,358 206,849 0.58
4
TEtEEESFIE
USsD 75,000 PARKLAND CORP 4.5000% 01/10/29 144A 71,251 62,578 0.18
UsD 50,000 TRANSALTA CORP 7.7500% 15/11/29 51,343 51,057 0.14
UsD 50,000 1011778 BC UL 4.3750% 15/01/28 144A 47,625 44,770 0.13
UsD 50,000 AIR CANADA 3.8750% 15/08/26 144A 48,644 44,282 0.12
USsD 50,000 OPEN TEXT COR 3.8750% 01/12/29 144A 47,423 40,212 0.11
USsD 50,000 VALEANT PHARM 9.0000% 15/12/25 144A 52,009 39,717 0.11
USsD 35,000 BOMBARDIER IN 7.5000% 01/12/24 144A 36,405 35,029 0.10
USD 60,000 TELESAT CANAD 5.6250% 06/12/26 144A 45,600 27,601 0.08
USD 25,000 MEG ENERGY CO 7.1250% 01/02/27 144A 25,976 25,493 0.07
USD 25,000 PRECISION DRI 7.1250% 15/01/26 144A 25,437 24,188 0.07
USsD 50,000 BAUSCH HEALTH 5.0000% 15/02/29 144A 39,403 23,940 0.07
UsD 25,000 BAFFINLAND IR 8.7500% 15/07/26 144A 25,843 23,687 0.07
USsD 25,000 BOMBARDIER IN 6.0000% 15/02/28 144A 24,031 23,110 0.07
USD 25,000 EMPIRE COMMUN 7.0000% 15/12/25 144A 24,711 22,604 0.06
UsD 25,000 TITAN ACQ/CO- 7.7500% 15/04/26 144A 24,748 22,528 0.06
USD 25,000 OPEN TEXT COR 3.8750% 15/02/28 144A 20,313 21,453 0.06
USD 25,000 VIDEOTRON LTD 3.6250% 15/06/29 144A 21,438 21,073 0.06
UsD 25,000 MATTAMY GROUP 4.6250% 01/03/30 144A 23,045 20,262 0.06
655,245 573,584 1.62
BEt: WA 655,245 573,584 1.62
TARUEHE
ZDhhiE%
USD 184,127 GLB AIR LEASE CO PIK 15/09/24 144A 158,734 155,955 0.44
158,734 155,955 0.44
TiEtEEESFE
UsD 50,000 TRANSOCEAN I 11.5000% 30/01/27 144A 51,625 50,125 0.14
USD 25,000 SPIRIT LOYALT 8.0000% 20/09/25 144A 26,694 25,081 0.07
78,319 75,206 0.21
Bt rA~HEE 237,053 231,161 0.65
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aAVET
BUFE
USD 250,000 COLOMBIA REP OF 8.0000% 20/04/33 247,875 247,604 0.70
247,875 247,604 0.70
TEMBEEEER
USD 200,000 ECOPETROL SA 4.6250% 02/11/31 165,535 152,827 0.43
165,535 152,827 0.43
At ane T 413,410 400,431 1.13
Fov—4
EHEFE
UsD 200,000 DANSKE BANK A/S FRN 28/03/25 144A 193,528 193,790 0.55
193,528 193,790 0.55
ARt Tv~—2 193,528 193,790 0.55
TSR
EHEFIE
UsD 250,000 BPCE FRN 19/07/33 144A 251,815 237,465 0.67
251,815 237,465 0.67
LTEEEEEA®
EUR 150,000 RCI BANQUE 4.8750% 21/09/28 EMTN 148,231 156,676 0.44
EUR 100,000 ILIAD HOLDING 5.6250% 15/10/28 REGS 93,134 96,444 0.27
241,365 253,120 0.71
BEt 702 493,180 490,585 1.38
Ry
EBHSFFE
EUR 100,000 COMMERZBANK AG FRN 06/12/32 EMTN 96,753 105,018 0.29
EUR 100,000 DEUTSCHE BANK AG FRN 24/06/32 EMTN 95,437 94,368 0.27
192,190 199,386 0.56
EEMEEEER
EUR 200,000 FRESENIUS SE  5.0000% 28/11/29 EMTN 210,328 206,696 0.59
210,328 206,696 0.59
Bt FAY 402,518 406,082 1.15
FANTUR
TEMEEEER
UsD 200,000 ARDAGH PKG FI 5.2500% 30/04/25 144A 200,000 190,463 0.54
USsD 150,000 AERCAP IRELAND 3.3000% 30/01/32 132,726 117,175 0.33
USsD 30,000 CASTLELAKE AV 5.0000% 15/04/27 144A 28,618 26,105 0.07
361,344 333,743 0.94
Bt TALTUR 361,344 333,743 0.94
18)7F
EHEFE
USsD 200,000 INTESA SANPAOLO FRN 21/11/33 144A 204,104 202,923 0.57
204,104 202,923 0.57
LTEEEEEA®
EUR 131,000 DOBANK SPA 3.3750% 31/07/26 REGS 114,749 122,571 0.34
EUR 100,000 TELECOM ITALI 1.6250% 18/01/29 EMTN 75,296 81,079 0.23
EUR 100,000 AUTOSTRADA TO 2.3750% 25/11/33 EMTN 76,539 76,388 0.22
266,584 280,038 0.79
Bt 4207 470,688 482,961 1.36
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B
TEMEEEEA®
EUR 100,000 SOFTBANK GRP COR 5.0000% 15/04/28 103,766 90,293 0.26
EUR 100,000 SOFTBANK GRP COR 3.3750% 06/07/29 78,915 78,277 0.22
182,681 168,570 0.48
Gt AR 182,681 168,570 0.48
y~yz
TEMEEEER
USD 75,000 ROYAL CARIBBEAN 3.7000% 15/03/28 67,406 55,125 0.16
USD 50,000 ROYAL CARIBBE 8.2500% 15/01/29 144A 50,625 50,244 0.14
118,031 105,369 0.30
ARt VU7 118,031 105,369 0.30
WO ING
TEH
- 222 INTELSAT SA/LUXE 23,125 5,772 0.02
23,125 5,772 0.02
LTEMEEEEA®
UsD 200,000 ALTICE FRANC 10.5000% 15/05/27 144A 208,500 151,830 0.42
UsD 150,000 ARCELORMITTAL SA 6.8000% 29/11/32 151,136 148,392 0.42
EUR 100,000 CONS ENERGY F 5.0000% 15/10/28 REGS 101,141 89,267 0.25
EUR 150,000 KLEOPATRA HLD 6.5000% 01/09/26 REGS 125,684 87,441 0.25
EUR 100,000 VIVION 3.5000% 01/11/25 107,136 79,011 0.22
UsD 23,000 INTELSAT JACK 0.0000% 15/10/24 ESC * 0 0 0.00
693,597 555,941 1.56
Bt VBT AY 716,722 561,713 1.58
TILE
TEMEEEER
UsD 25,000 VISTAJET MALT 6.3750% 01/02/30 144A 22,670 20,020 0.06
22,670 20,020 0.06
BE v 22,670 20,020 0.06
Eab2dl% 1]
EEMEEEER
USD 25,000 SEASPAN CORP 5.5000% 01/08/29 144A 23,445 18,915 0.05
23,445 18,915 0.05
Bt w—T Vil 23,445 18,915 0.05
P =]
TEMEEEER
USD 300,000 PETROLEOS MEXICA 6.7000% 16/02/32 247,717 235,640 0.67
USD 150,000 PETROLEOS MEXICA 7.6900% 23/01/50 104,955 103,815 0.29
352,672 339,455 0.96
Bit: AFv= 352,672 339,455 0.96
E oz
TEMEEEER
EUR 100,000 VOLKSWAGEN IN 4.3750% 15/05/30 EMTN 103,773 103,547 0.29
EUR 100,000 SIGMA HOLDCO 5.7500% 15/05/26 REGS 80,471 76,301 0.22
EUR 100,000 MAXEDA DIY 5.8750% 01/10/26 REGS 66,721 74,162 0.21
250,965 254,010 0.72
Bt Agx 250,965 254,010 0.72
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N7
BUF
UsD 200,000 PANAMA 6.4000% 14/02/35 205,850 204,000 0.58
205,850 204,000 0.58
TEMBEEEER
USsD 300,000 CARNIVAL CORP 5.7500% 01/03/27 144A 282,997 214,212 0.60
USsD 150,000 CARNIVAL CORP 6.0000% 01/05/29 144A 125,042 100,688 0.28
USsD 25,000 CARNIVAL COR 10.5000% 01/06/30 144A 19,000 20,283 0.06
427,039 335,183 0.94
Bt = 632,889 539,183 1.52
RILEHIL
TEtEEESFIE
EUR 100,000 TAP SA 5.6250% 02/12/24 REGS 96,738 101,242 0.29
96,738 101,242 0.29
At AL 96,738 101,242 0.29
L—==7
TiEtEEESFE
EUR 150,000 ROMANIA 3.7500% 07/02/34 REGS 143,838 119,054 0.34
143,838 119,054 0.34
Bt —v=T 143,838 119,054 0.34
ARAY
ZTOhESH
UsD 65,591 ABENGOA ABENEWCO PIK 26/10/24 144A 27,119 346 0.00
UsD 65,591 ABENGOA ABENEWCO PIK 26/10/24 144 27,120 0 0.00
54,239 346 0.00
EEMBEEEER
USD 200,000 BANCO SANTANDER 5.2940% 18/08/27 200,235 195,217 0.55
EUR 100,000 ABERTIS INFRA 2.2500% 29/03/29 EMTN 87,265 91,885 0.26
287,500 287,102 0.81
T O 341,739 287,448 0.81
ZAR
EHEFE
EUR 150,000 CREDIT SUISSE FRN 01/03/29 154,766 158,872 0.45
154,766 158,872 0.45
ARt A2 154,766 158,872 0.45
AFYR
EHEFE
GBP 200,000 BARCLAYS PLC FRN 15/09/70 256,283 227,622 0.64
UsD 200,000 BARCLAYS PLC FRN 09/08/33 204,486 189,306 0.53
USD 200,000 HSBC HOLDINGS FRN 11/08/33 201,734 185,000 0.52
662,503 601,928 1.69
TiEtEEESFE
GBP 100,000 STONEGATE PUB 8.0000% 13/07/25 103,146 107,311 0.30
GBP 100,000 VIRGIN MEDIA SEC 5% 15/04/27 ~ REGS 133,968 107,179 0.30
GBP 100,000 BELLIS ACQUIS 3.2500% 16/02/26 REGS 120,706 97,907 0.28
GBP 100,000 TALKTALK TELECOM 3.8750% 20/02/25 106,788 94,035 0.27
EUR 100,000 TI AUTOMOTIVE 3.7500% 15/04/29 REGS 76,581 78,547 0.22
EUR 100,000 CARNIVAL PLC 1.0000% 28/10/29 46,030 43,220 0.12
587,219 528,199 1.49
ARt AXUR 1,249,722 1,130,127 3.18
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FAYA
Noon—y
UsD 558,195 PHOENIX NE FRN 15/11/28 I1ST LIEN TL 559,463 538,815 1.53
USD 383,282 CAESARS RE FRN 23/12/24 1ST LIEN TB 379,448 382,915 1.09
UsD 348,250 MEDLINE BORR INIT FRN 21/10/28 TL 346,508 331,571 0.95
USD 345,431 CSC HDGS MARCH FRN 17/07/25 TL 342,407 327,641 0.92
USD 328,536 CERIDIAN HCM INIT FRN 04/04/25 TL 326,893 323,937 0.91
USD 321,066 THEARTCOMM FRN 01/05/26 TL 321,065 295,281 0.83
UsD 305,021 AMERICAN AIRLINES FRN 29/01/27 302,900 290,315 0.82
USD 283,758 VERSCEND HOLDING FRN 10/08/25 TB1 281,709 282,517 0.80
UsD 293,259 LIFEPOINT FRN 16/11/25 1ST LIEN TB 291,059 277,129 0.78
USD 295,337 CLUBCORP FRN 18/09/24 TB 285,000 267,355 0.75
USD 254,080 PROOFPOINT FRN 31/08/28 1ST LIEN TL 253,289 244,939 0.69
USD 230,692 SEATTLE ESC FRN 21/04/24 TL 230,115 230,692 0.65
USD 216,332 REYNOLDS CONS PROD FRN 29/01/27 TL 216,061 214,929 0.61
USD 205,914 GATES GLOB INIT FRN 31/03/24 TB3 203,340 201,948 0.57
USD 190,000 HILTON WORLWIDE FRN 21/06/26 TB2 183,825 189,632 0.53
USD 180,914 MA FINANCE CO FRN 05/06/25 TB4 176,391 180,688 0.51
USD 186,658 GREENEDEN INTL DO FRN 01/12/27 TLO1 184,791 179,620 0.51
USD 179,910 CHARTER COMMUNICAT FRN 01/02/27 TB2 180,810 175,952 0.50
USD 169,447 TRANSDIGM REFIN FRN 09/06/23 TF 167,603 167,710 0.47
USD 167,421 AVOLON TLB BORROWE FRN 31/12/49 TB4 167,003 165,463 0.47
UsD 166,942 DIRECTTV FINANCING FRN 22/07/27 TL 166,942 162,890 0.46
USD 150,000 AMERICAN AIRLINES I FRN 10/03/28 TL 152,438 149,602 0.42
USD 149,625 AIR CANADA FRN 11/08/28 TL 147,755 148,339 0.42
USD 147,893 ZOOMINFO FRN 02/02/26 1ST LIEN TLO1 146,367 147,708 0.42
UsD 148,867 UNITED AIRLINES CLA FRN 21/04/28 TL 147,564 147,409 0.42
USD 149,554 BURGER KING/TIM FRN 19/11/26 TB4 146,141 147,271 0.42
USD 152,084 WAND NEWCO 3 FRN 05/02/26 TB1 150,646 144,615 0.41
USD 145,879 LS GROUP OPCO ACQ FRN 02/10/27 TL 145,149 144,238 0.41
USD 136,813 LIFE TIME CLOS DATE FRN 19/12/24 TL 135,444 136,321 0.38
USD 150,000 AP CORE H FRN 20/07/27 1ST LIEN TB2 149,063 135,704 0.38
UsD 144,000  NUMERICABLE US IN FRN 14/08/26 TB13 140,400 134,340 0.38
USD 145,125 CLEAR CHANNEL OUT FRN 09/08/26 TB 144,399 132,465 0.37
UsD 130,111 BERRY GLOBAL INC FRN 01/07/26TZ 129,786 129,313 0.36
USD 127,123 ZIGGO FRN 17/04/28 TLO1 127,123 124,253 0.35
USD 121,719 ACADEMY INIT FRN 05/11/27 TL0O6 120,502 121,211 0.34
USD 562,147 REVLON CONSUM FRN 07/09/23 INITTBO1 548,300 117,348 0.33
uUsD 109,797 WME ENTERTAINMEN FRN 16/05/25 TB101 108,424 107,711 0.30
USD 100,000 FORMULA ONE FRN 15/01/30 TB 100,000 100,075 0.28
UsD 87,422 GREENEDEN INTL DO FRN 01/12/27 TL02 86,548 84,126 0.24
USD 82,097 STARS GROUP HOLDG FRN 21/07/26 TL03 81,687 81,093 0.23
USD 78,725 STARS GROUP HOLDG FRN 10/07/25 TLO1 78,331 71,762 0.22
USD 74,608 QUIKRETE H FRN 15/11/23 1ST LIEN TL 74,981 73,914 0.21
USD 74,467 WAND NEWCO 3 FRN 05/02/26 TB102 73,763 70,810 0.20
USD 71,204 SS&C TECHNOLOGIE FRN 16/04/25 TB301 71,827 70,136 0.20
USD 58,800 ASPLUNDH TREE EXP FRN 19/08/27 TL02 58,506 58,775 0.17
USD 59,490 SS&C TECHNOLOGIES FRN 16/04/25 TB4 60,011 58,598 0.17
USD 59,543 WME ENTERT FRN 16/05/25 TB112 58,798 58,411 0.16
USD 55,912 SURGEY CENTER HDGS FRN 31/08/26 TB 52,733 55,346 0.16
USD 54,802 TRITON WATER HDGS I FRN 16/03/28 TL 54,528 51,151 0.14
UsD 52,614 BOXER PARENT CO DOL FRN 01/09/25 TL 52,088 50,498 0.14
UsD 48,867 ULTIMATE S FRN 04/05/26 1ST LIEN TL 48,561 47,209 0.13
USD 44,325 BURGER KING TIM FRN 19/11/26 TB402 43,314 43,649 0.12
USD 43,258 SOPHIA FRN 23/09/27 TB 42,934 41,852 0.12
USD 39,500 PETSMART INIT FRN 11/02/28 TL 39,105 38,772 0.11
USD 34,658 COTY INC FRN 07/04/25 TB 34,658 34,164 0.10
USD 33,586 GFL ENVIRONMENTAL FRN 30/05/25 TLOS 33,541 33,639 0.09
USD 93,394 AVAYA INC FRN 15/12/27 TB106 92,460 32,388 0.09
USD 44,587 RACKSPACE FRN 02/02/28 1ST LIEN TB 44,676 27,981 0.08
USD 29,184 'WAND NEWCO 3 FRN 05/02/26 28,908 27,751 0.08
USD 27,490 FRONTIER COMM FRN 08/10/27 TB02 27,284 26,324 0.07
USD 27,495 CUMULUS MEDIA FRN 18/03/26 TL 27,358 25,859 0.07
USD 28,660 QUORUM HEALTH FRN 12/04/22 TL02 27,885 20,098 0.06
UsD 19,544 STAPLES 2019 REFIN FRN 09/04/26 TB1 18,030 18,125 0.05
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UsSD 41,599 BRIGHT BIDCO REFI FRN 30/06/24 TBO1 * 30,249 13,624 0.04
UsSD 10,023 WME ENTERTAINMEN FRN 16/05/25 TB102 9,898 9,833 0.03
USD 9,875 PRIME SEC 2021 R FRN 23/09/26 TB101 9,850 9,801 0.03
USD 9,987 TRINSEO MAT OPER FRN 06/09/24 TL 9,363 9,715 0.03
USD 9,875 BIRKENSTOCK GP FRN 28/04/28 TB 9,875 9,656 0.03
USD 8,888 HERTZ CORP INIT FRN 14/06/28 TB 8,899 8,729 0.02
UsSD 6,096 TRAVELPORT FIN INIT FRN 28/02/25 TL 5,369 6,117 0.02
UsSD 5,436 WME ENTERT FRN 16/05/25 TB110 5,368 5,332 0.02
USD 4,987 TRANSDIGM REF FRN 30/05/25 TE 4,750 4,942 0.01
USD 4,873 BRIGHT BIDCO FRN 31/08/23 TL 4,873 4,873 0.01
USD 4,987 DAVITAHEALTHCARE FRN 31/12/49 TBI 4,744 4,870 0.01
UsSD 5,000 UBAUSCH & FRN 10/05/27 1ST LIEN TL 4,769 4,770 0.01
UsSD 4,500 MILEAGE PLUS INIT FRN 25/06/27 TL 4,500 4,637 0.01
UsSD 4,991 INTRADO FRN 10/10/24 1ST LIEN TB14 4,929 4,612 0.01
USD 4,591 VERTICAL MIDCO FRN 30/06/27 TLO1 4,589 4,430 0.01
USD 4,455 DIAMOND SP FRN 25/05/26 1ST LIEN TL 4,143 4,224 0.01
USD 4,863 WEBER STEPHEN INI FRN 30/10/27 TBO1 4,863 4,131 0.01
USD 30,573 DIAMOND FRN 24/08/26 2ND LIEN TL02 19,892 3,949 0.01
USD 4,813 MALLINCKRODT FRN 31/12/49 TB 4,717 3,663 0.01
USD 2,898 INTRADO FRN 10/10/24 1ST LIEN TB06 2,861 2,677 0.01
USD 5,102 RIVERBED TECH EXIT FRN 07/12/26 TL 4,964 2,205 0.01
UsSD 2,294 INTRADO FRN 10/10/24 1ST LIEN TB13 2,265 2,120 0.01
USD 2,000 HERTZ CORP INIT FRN 14/06/28 TC 2,003 1,964 0.01
USD 2,850 AMC ENT HD FRN 22/04/26 TB1 2,243 1,556 0.00
USD 1,378 INTRADO FRN 10/10/24 1ST LIEN TB04 1,361 1,273 0.00
USD 1,359 INTRADO FRN 10/10/24 1ST LIEN TB12 1,342 1,256 0.00
USD 1,294 VERTICAL MIDCO FRN 30/06/27 TL02 1,293 1,249 0.00
USD 4,909 U REVLON CONSUMER FRN 07/09/23 1,227 1,025 0.00
UsSD 904 INTRADO FRN 10/10/24 1ST LIEN TB11 893 835 0.00
USD 2,344 REVLON CONSUM INI FRN 07/09/23 TB12 2,287 489 0.00
USD 469 ACADEMY INIT FRN 05/11/27 TLO7 464 467 0.00
USD 375 CLEAR CHANNEL OUT FRN 09/08/26 TB12 373 342 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
9,797,864 9,047,669 25.52
EHEFIE
USD 250,000  MORGAN STANLEY FRN 20/04/37 242,194 228,530 0.65
USD 250,000 CITIGROUP INC FRN 17/03/33 242,817 213,648 0.60
USD 200,000 CAPITAL ONE FINL FRN 10/05/33 196,712 185,607 0.52
USD 100,000 ILFC E-CAP TRUST FRN 21/12/65 144A 79,375 59,000 0.17
USD 50,000 JPMORGAN CHASE FRN 01/08/69 HH 48,500 44,063 0.12
USD 50,000 CITIGROUP INC FRN 30/07/69 V 48,230 41,560 0.12
857,828 772,408 2.18
L@t
- 4,306 SKILLSOFT CORP 12,656 5,382 0.02
- 3,457 WARREN RESOURCES INC * 0 1,729 0.00
- 213 THEARTMEDIA-CL A 7,619 1,295 0.00
- 8,160 HOMER CITY LLC DUMMY * 482,591 41 0.00
- 44 RIVERBED INTER HLDGS LLC CV PFD 952 33 0.00
- 1 CUMULUS MEDIA-A 10 6 0.00
- 3,070 MILLENNIUM HEALTH LLC DUMMY * 0 0 0.00
- 2,883 MILLENNIUM HEALTH LLC DUMMY * 0 0 0.00
503,828 8,486 0.02
ZDitfE S
USD 75,000 AMERICAN AIRL 5.5000% 20/04/26 144A 76,865 72,094 0.20
USD 75,000 AMC ENTMNT H 10.0000% 15/06/26 144A 65,563 31,178 0.09
142,428 103,272 0.29
LTEEEEE®R
UsSD 225,000 GENWORTH MTGE 6.5000% 15/08/25 144A 230,596 221,624 0.62
USD 200,000 MERCEDES-BNZ 5.5000% 27/11/24 144A 200,959 201,174 0.56
USD 200,000 T-MOBILE USA INC 3.5000% 15/04/25 193,987 192,307 0.53
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UsSD 200,000 COREBRIDGE FI 3.5000% 04/04/25 144A 192,193 191,734 0.53
UsSD 175,000 ICAHN ENTER/FIN 6.2500% 15/05/26 WI 177,510 168,121 0.46
USD 150,000 L BRANDS INC 9.3750% 01/07/25 144A 171,374 159,777 0.44
USD 150,000 TARGA RES PRTNRS 6.5000% 15/07/27 158,513 150,950 0.42
USD 125,000 SPRINT CAP CORP 8.7500% 15/03/32 166,937 148,749 0.42
UsSD 150,000 NAVIENT CORP 6.75% 25/06/25 152,559 143,985 0.41
UsSD 150,000 MERCER INTL INC 5.5000% 15/01/26 WI 151,019 142,050 0.40
UsSD 150,000 GENERAL MOTORS C 5.6000% 15/10/32 141,484 139,569 0.39
USD 175,000 CCO HOLDINGS LL 4.5000% 01/05/32 WI 160,459 139,413 0.39
USD 180,000 STAPLES INC 10.7500% 15/04/27 144A 152,061 129,617 0.37
USD 125,000 OCCIDENTAL PETE 6.6250% 01/09/30 145,602 129,172 0.36
USD 150,000 MAGALLANES IN 4.2790% 15/03/32 144A 143,893 123,633 0.35
USD 125,000 CENTENE CORP 4.2500% 15/12/27 WI 128,262 117,283 0.33
USD 100,000 FORD MOTOR CO 9.6250% 22/04/30 134,166 113,122 0.32
USD 122,010 IHEART COMM INC 8.3750% 01/05/27 231,370 103,723 0.29
EUR 100,000 BWAY HOLDING  4.7500% 15/04/24 REGS 101,944 102,213 0.29
USD 100,000 HESS MIDSTREA 5.6250% 15/02/26 144A 102,623 97,408 0.27
USD 100,000 CELANESE US HLDS 6.3790% 15/07/32 100,358 95,026 0.27
USD 125,000 CHS/COMMUNITY 5.2500% 15/05/30 144A 122,187 94,254 0.27
USD 100,000 TRANSDIGM INC 4.8750% 01/05/29 WI 94,099 87,224 0.25
USD 100,000 UNITED AIRLIN 4.6250% 15/04/29 144A 97,624 87,071 0.25
USD 100,000 SIRIUS XM RAD 4.0000% 15/07/28 144A 95,749 87,029 0.25
USD 100,000 ALLIED UNIVER 9.7500% 15/07/27 144A 104,920 87,000 0.25
USD 100,000 NAVIENT CORP 5.5000% 15/03/29 94,249 81,933 0.23
USD 75,000 SPIRIT AEROSY 7.5000% 15/04/25 144A 77,557 74,112 0.21
USD 75,000 HILTON DOMEST 5.7500% 01/05/28 144A 78,442 72,750 0.21
USD 75,000 NCR CORP 6.1250% 01/09/29 144A 71,774 70,163 0.20
USD 85,000 LITHIAMOTORS 3.8750% 01/06/29 144A 83,836 69,879 0.20
USD 75,000 SOUTHWESTERN EN 5.3750% 01/02/29 WI 77,647 69,530 0.20
USD 75,000 CRESTWOOD MID 6.0000% 01/02/29 144A 73,332 68,813 0.19
USD 75,000 NEWS CORP 5.1250% 15/02/32 144A 76,888 68,250 0.19
USD 75,000 AVANTOR FUNDI 4.6250% 15/07/28 144A 73,124 68,148 0.19
USD 85,000 CHENIERE ENERGY 3.2500% 31/01/32 WI 80,048 67,582 0.19
USD 100,000 HOSPITALITY PROP 4.3750% 15/02/30 75,499 66,075 0.19
USD 75,000 TENET HEALTHC 4.2500% 01/06/29 144A 71,812 64,973 0.18
USD 75,000 AMN HEALTHCAR 4.0000% 15/04/29 144A 70,552 64,181 0.18
USD 75,000 ADT SEC CORP 4.1250% 01/08/29 144A 71,363 63,816 0.18
USD 75,000 MPT OP PTNR/FINL 5.0000% 15/10/27 76,616 63,040 0.18
USD 75,000 IRON MTN INFO 5.0000% 15/07/32 144A 71,100 62,309 0.18
USD 65,000 CLEARWAY ENER 4.7500% 15/03/28 144A 64,788 59,836 0.17
USD 60,000 STANDARD IND 5% 15/02/27 144A 60,237 55,399 0.16
USD 55,000 HCAINC 5.3750% 01/09/26 58,347 54,341 0.15
USD 55,000 MGIC INVT CORP 5.2500% 15/08/28 54,380 50,715 0.14
USD 50,000 NMI HOLDINGS 7.3750% 01/06/25 144A 52,440 50,500 0.14
USD 50,000 FORTRESS TRAN 9.7500% 01/08/27 144A 54,943 50,125 0.14
USD 50,000 CITGO HOLDING 9.2500% 01/08/24 144A 49,187 49,884 0.14
USD 50,000 DCP MIDSTREAM OP 5.6250% 15/07/27 53,812 49,650 0.14
USD 50,000 HOWMET AEROSPACE 5.9000% 01/02/27 54,998 49,625 0.14
USD 50,000 SUNOCO LP/FIN 6.0000% 15/04/27 W1 51,563 49,235 0.14
USD 50,000 CAESARS ENT 8.1250% 01/07/27 144A 53,915 49,125 0.14
USD 50,000 HAT HOLDINGS  6.0000% 15/04/25 144A 51,250 48,414 0.14
USD 50,000 BLUE RACER MI 6.6250% 15/07/26 144A 48,750 48,399 0.14
USD 50,000 ICAHN ENTER/FIN 4.7500% 15/09/24 W1 49,890 47,910 0.14
USD 50,000 EQT MIDSTREAM PARTNERS 4% 01/08/24 48,250 47,750 0.13
USD 50,000 UNIVISION COMM 5.125% 15/02/25 144A 50,125 47,602 0.13
USD 50,000 GO DADDY OP/F 5.2500% 01/12/27 144A 51,197 47,321 0.13
USD 50,000 VICI PROPERTI 4.5000% 01/09/26 144A 51,265 47,096 0.13
USD 50,000 SS&C TECH INC 5.5000% 30/09/27 144A 51,500 46,943 0.13
USD 50,000 EDGEWELL PERS 5.5000% 01/06/28 144A 50,119 46,762 0.13
USD 50,000 LIFE TIME INC 5.7500% 15/01/26 144A 49,240 46,525 0.13
USD 50,000 CDW LLC/CDW FIN 4.2500% 01/04/28 49,706 46,017 0.13
USD 50,000 CNX RESOURCES 6.0000% 15/01/29 144A 51,313 46,007 0.13
USD 50,000 MATTEL INC 3.3750% 01/04/26 144A 49,760 45,975 0.13
USD 50,000 PG&E CORP 5.0000% 01/07/28 49,249 45,625 0.13
USD 50,000 VICI PROPERTI 4.6250% 01/12/29 144A 49,625 45,500 0.13
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USD 50,000 FERRELLGAS LP 5.3750% 01/04/26 144A 46,706 45,482 0.13
UsSD 50,000 HILCORP ENERG 6.2500% 01/11/28 144A 50,875 45,250 0.13
USD 50,000 CCO HOLDINGS 5.0000% 01/02/28 144A 50,110 45,188 0.13
USD 50,000 TENET HEALTHC 6.1250% 01/10/28 144A 50,424 44,766 0.13
USD 50,000 EQT MIDSTREAM PT 5.5000% 15/07/28 45,875 44,708 0.13
UsSD 50,000 BUILDERS FIRS 5.0000% 01/03/30 144A 50,040 44,314 0.12
USD 50,000 COMMERCIAL METAL 4.1250% 15/01/30 47,188 44,243 0.12
UsSD 50,000 RANGE RESOURC 4.7500% 15/02/30 144A 49,062 44,054 0.12
USD 50,000 VENTURE GLOBA 3.8750% 15/08/29 144A 49,687 43,750 0.12
USD 50,000 UBER TECHNOLO 4.5000% 15/08/29 144A 47,745 43,563 0.12
USD 50,000 BOYD GAMING C 4.7500% 15/06/31 144A 44313 43,500 0.12
UsSD 50,000 CALPINE CORP 4.6250% 01/02/29 144A 46,713 43,031 0.12
UsSD 50,000 BLACKSTONE MT 3.7500% 15/01/27 144A 47,549 42,995 0.12
UsSD 50,000 UNITED RENTAL NA 4.0000% 15/07/30 49,371 42,740 0.12
USD 50,000 TARGA RES PRTNRS 4.0000% 15/01/32 48,830 41,993 0.12
USD 50,000 METIS MERGER  6.5000% 15/05/29 144A 47,125 41,974 0.12
USD 50,000 ALBERTSONS CO 3.5000% 15/03/29 144A 45,525 41,950 0.12
UsSD 50,000 HOSPITALITY PROP 5.2500% 15/02/26 47,250 41,749 0.12
UsSD 50,000 GOODYEAR TIRE 5.0000% 15/07/29 48,938 41,708 0.12
UsSD 50,000 CINEMARK USA 5.8750% 15/03/26 144A 49,965 41,646 0.12
USD 50,000 MSCIINC 3.8750% 15/02/31 144A 43,313 41,571 0.12
USD 50,000 MOLINA HEALTH 3.8750% 15/05/32 144A 48,813 41,522 0.12
USD 50,000 OUTFRONT MEDI 4.2500% 15/01/29 144A 47,795 41,487 0.12
UsSD 50,000 LSF11 A5 HOLD 6.6250% 15/10/29 144A 44,783 41,306 0.12
UsSD 40,000 TALEN ENERGY 6.6250% 15/01/28 144A * 35,012 40,900 0.12
UsSD 50,000 SINCLAIR TELE 5.125% 15/02/27 144A 46,188 40,777 0.12
USD 50,000 BALL CORP 3.1250% 15/09/31 40,375 40,157 0.11

USD 50,000 OCCIDENTAL PETE 4.2000% 15/03/48 44,062 38,348 0.11

USD 50,000 FOUNDATION BL 6.0000% 01/03/29 144A 43,625 37,447 0.11

UsD 50,000 ROCKET MTGE L 4.0000% 15/10/33 144A 38,406 37,343 0.11

UsD 50,000 MINERVA MERGE 6.5000% 15/02/30 144A 48,438 36,847 0.10
UsSD 50,000 REALOGY GRP/5.2500% 15/04/30 144A 48,056 36,476 0.10
USD 40,000 SBA COMMUNICATIO 3.8750% 15/02/27 38,929 36,135 0.10
USD 45,000 BRAND ENERGY  8.5000% 15/07/25 144A 41,616 35,954 0.10
USD 40,000 IMOLA MERGER 4.7500% 15/05/29 144A 37,083 34,699 0.10
UsD 40,000 HILTON GRAND  5.0000% 01/06/29 144A 39,812 34,400 0.10
UsSD 45,000 VIRTUSA CORP 7.1250% 15/12/28 144A 44,407 34,170 0.10
UsD 50,000 PARK-OHIO INDUST 6.6250% 15/04/27 43,070 33,967 0.10
USD 35,000 USA PART/USAFI 6.8750% 01/04/26 WI 35,221 33,575 0.09
USD 40,000 CLEARWAY ENER 3.7500% 15/02/31 144A 36,272 33,200 0.09
USD 35,000 NEW ENTERPRIS 9.7500% 15/07/28 144A 36,563 32,338 0.09
UsDb 35,000 BRISTOW GROUP 6.8750% 01/03/28 144A 35,131 32,212 0.09
UsDb 30,000 AMERICAN AIR 11.7500% 15/07/25 144A 34,762 32,074 0.09
UsD 35,000 PATTERN ENERG 4.5000% 15/08/28 144A 33,862 31,411 0.09
USD 25,000 ASCENT RESOUR 9.0000% 01/11/27 144A 32,708 30,750 0.09
USD 30,000 KB HOME 6.8750% 15/06/27 32,404 30,179 0.09
USD 30,000 CLEVELAND-CLI 6.7500% 15/03/26 144A 31,286 30,075 0.08
UsD 30,000 LAREDO PETROLEUM 9.5000% 15/01/25 31,110 29,571 0.08
UsSD 30,000 WYNDHAM INC 6.6250% 31/07/26 144A 31,322 29,351 0.08
UsSD 30,000 CITGO PETROLE 7.0000% 15/06/25 144A 30,144 29,336 0.08
USD 30,000 WESTERN MIDSTRM 3.3500% 01/02/25 29,447 28,402 0.08
USD 30,000 TRIDENT TPI H 9.2500% 01/08/24 144A 31,025 28,189 0.08
USD 30,000 FIRSTENERGY CORP 4.4000% 15/07/27 B 30,432 27,981 0.08
UsSD 30,000 MGM RESORTS 5.5000% 15/04/27 30,149 27,896 0.08
UsSD 35,000 ARCHES BUYER 4.2500% 01/06/28 144A 33,276 27,380 0.08
UsSD 30,000 LAMAR MEDIA CORP 3.7500% 15/02/28 28,346 26,854 0.08
USD 35,000 MATCH GROUP I 3.6250% 01/10/31 144A 29,663 26,840 0.08
USD 30,000 DIRECTYV FIN/D 5.8750% 15/08/27 144A 28,446 26,840 0.08
USD 35,000 PAR PHARMAIN 7.5000% 01/04/27 144A * 34,661 26,599 0.08
UsSD 30,000 ALLEGHENY TECH 5.1250% 01/10/31 28,387 26,418 0.07
UsD 30,000 STL HOLDING C 7.5000% 15/02/26 144A 30,300 26,400 0.07
UsSD 25,000 TALOS PRODUCTI 12.0000% 15/01/26 WI 26,805 26,292 0.07
USD 30,000 WESTERN MIDSTRM 4.3000% 01/02/30 30,009 25,951 0.07
USD 30,000 STAPLES INC 7.5000% 15/04/26 144A 27,906 25,820 0.07
USD 25,000 OCCIDENTAL PETE 7.1500% 15/05/28 26,063 25,750 0.07
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UsSD 30,000 FORESTAR GROU 5.0000% 01/03/28 144A 28,536 25,739 0.07
USD 35,000 HAT HOLDINGS 3.7500% 15/09/30 144A 31,948 25,719 0.07
USD 30,000 AFFINITY GAMI 6.8750% 15/12/27 144A 29,539 25,438 0.07
USD 25,000 TRANSDIGM INC 8.0000% 15/12/25 144A 26,156 25,360 0.07
USD 25,000 SPRINT CORP 7.875% 15/09/23 25,438 25,353 0.07
USD 30,000 DISH DBS CORP 5.2500% 01/12/26 144A 27,969 25,270 0.07
USD 25,000 CHART INDUSTR 7.5000% 01/01/30 144A 24,665 25,092 0.07
USD 25,000 UBER TECHNOLO 8.0000% 01/11/26 144A 26,498 25,086 0.07
USD 25,000 AHERN RENTALS 7.375% 15/5/23 144A 23,053 25,000 0.07
USD 25,000 NAVIENT CORP 7.25% 25/09/23 26,000 24,980 0.07
USD 25,000 IRB HOLDING C 7.0000% 15/06/25 144A 26,120 24,938 0.07
USD 25,000 PENN VIRGINIA 9.2500% 15/08/26 144A 26,408 24,884 0.07
USD 25,000 MERITAGE HOMES CORP 6% 01/06/25 26,645 24,880 0.07
USD 50,000 CHS/COMMUNITY 6.1250% 01/04/30 144A 46,301 24,759 0.07
USD 25,000 TRANSDIGM INC 7.5000% 15/03/27 WI 25,351 24,735 0.07
USD 25,000 ARAMARK SERV  6.3750% 01/05/25 144A 24,375 24,693 0.07
USD 25,000 COGENT COMMUN 7.0000% 15/06/27 144A 25,000 24,498 0.07
UsSD 30,000 TRAVEL + LEIS 4.5000% 01/12/29 144A 28,067 24,444 0.07
UsSD 25,000 INNOPHOS HOLD 9.3750% 15/02/28 144A 26,482 24,438 0.07
UsSD 25,000 KB HOME 7.2500% 15/07/30 24,500 24,292 0.07
USD 25,000 NAVIENT CORP 5.875% 25/10/24 25,650 24,189 0.07
USD 25,000 CHESAPEAKE EN 5.5000% 01/02/26 144A 25,125 24,125 0.07
USD 25,000 VISTRA OPERAT 5.5000% 01/09/26 144A 25,156 24,086 0.07
UsSD 25,000 COMPASS MINERALS 4.875% 15/7/24 144 25,008 24,031 0.07
UsSD 25,000 MATADOR RESOURC 5.8750% 15/09/26 WI 25,438 24,030 0.07
UsSD 25,000 DELEK LOG PT/FI 6.7500% 15/05/25 W1 25,115 24,027 0.07
USD 25,000 NORTHERN OIL 8.1250% 01/03/28 144A 26,045 24,014 0.07
USD 25,000 RADIAN GROUP INC 4.5000% 01/10/24 25,362 24,012 0.07
USD 25,000 HOWARD MIDSTR 6.7500% 15/01/27 144A 24,557 23,964 0.07
UsSD 25,000 MURPHY OIL CORP 5.8750% 01/12/27 25,474 23,937 0.07
USD 25,000 CENTURY COMMUNIT 6.7500% 01/06/27 25,938 23,877 0.07
UsSD 25,000 HARVEST MIDST 7.5000% 01/09/28 144A 25,875 23,861 0.07
USD 25,000 SPRINGLEAF FIN 7.1250% 15/03/26 23,594 23,849 0.07
USD 25,000 TENET HEALTHC 6.1250% 15/06/30 144A 25,000 23,820 0.07
USD 25,000 BIG RVR STL/F 6.6250% 31/01/29 144A 26,156 23,818 0.07
UsSD 25,000 SELECT MEDICA 6.2500% 15/08/26 144A 25,789 23,771 0.07
UsSD 25,000 OLIN CORP 5.6250% 01/08/29 25,883 23,750 0.07
UsSD 25,000 VIPER ENERGY 5.3750% 01/11/27 144A 25,633 23,738 0.07
USD 25,000 CALLON PETROL 8.0000% 01/08/28 144A 26,195 23,735 0.07
USD 25,000 WYNN LAS VEGAS 5.5% 01/03/25  144A 24,906 23,724 0.07
USD 25,000 WASH MULT ACQ 5.7500% 15/04/26 144A 24,906 23,563 0.07
UsSD 25,000 ENLINK MIDSTREAM PRT 4.85% 15/07/26 25,558 23,501 0.07
UsD 25,000 NEXTERA ENERG 4.2500% 15/09/24 144A 25,430 23,243 0.07
UsD 25,000 YUM! BRANDS INC 5.3750% 01/04/32 25,000 23,156 0.07
USD 25,000 SPRINGLEAF FIN 6.6250% 15/01/28 26,457 23,021 0.06
USD 25,000 GENESIS ENERGY 7.7500% 01/02/28 24,250 23,012 0.06
USD 25,000 AG ISSUER LLC 6.2500% 01/03/28 144A 24,758 22,974 0.06
UsSD 25,000 MGM RESORTS INTL 4.625% 01/09/26 23,063 22,905 0.06
UsD 25,000 NEXTERA ENERG 4.5000% 15/09/27 144A 25,156 22,879 0.06
UsD 25,000 ROCKCLIFF ENE 5.5000% 15/10/29 144A 25,188 22,874 0.06
USD 25,000 ANTERO MIDSTR 5.3750% 15/06/29 144A 22,656 22,856 0.06
USD 25,000 ENTEGRIS ESCR 4.7500% 15/04/29 144A 22,313 22,798 0.06
USD 25,000 PRIME SEC/FIN 6.2500% 15/01/28 144A 24,188 22,754 0.06
UsSD 25,000 LINDBLAD EXPE 6.7500% 15/02/27 144A 24,813 22,679 0.06
UsD 25,000 CHENIERE ENERGY 4.6250% 15/10/28 WI 25,195 22,606 0.06
UsSD 25,000 JACOBS ENTERT 6.7500% 15/02/29 144A 24,996 22,524 0.06
USD 25,000 OUTFRONT MEDI 5.0000% 15/08/27 144A 24,375 22,507 0.06
USD 25,000 CHEMOURS CO 5.7500% 15/11/28 144A 21,875 22,456 0.06
USD 25,000 CDI ESCROW IS 5.7500% 01/04/30 144A 25,000 22,430 0.06
UsD 25,000 NATIONSTAR MT 6.0000% 15/01/27 144A 25,056 22,375 0.06
UsD 25,000 SRM ESCROW IS 6.0000% 01/11/28 144A 24,406 22,368 0.06
UsD 25,000 PBF HOLDING CO 6.0000% 15/02/28 22,188 22,313 0.06
USD 30,000 CP ATLAS BUYE 7.0000% 01/12/28 144A 26,100 22,280 0.06
USD 25,000 GRAY TELE INC 5.875% 15/07/26  144A 25,565 22,273 0.06
USD 25,000 BEAZER HOMES USA 7.2500% 15/10/29 25,316 22,238 0.06
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UsSD 25,000 MACY'S RETAIL 5.8750% 01/04/29 144A 25,488 22,135 0.06
UsSD 25,000 LSF9 ATL/VIC 7.7500% 15/02/26 144A 23,000 22,127 0.06
USD 25,000 NOVELIS CORP 4.7500% 30/01/30 144A 24,437 22,113 0.06
USD 25,000 CIENA CORP 4.0000% 31/01/30 144A 24,133 22,003 0.06
USD 25,000 IRON MOUNTAIN 5.6250% 15/07/32 144A 20,313 21,770 0.06
USD 25,000 L BRANDS 6.75% 01/07/36 27,257 21,713 0.06
UsSD 25,000 WHITE CAP BUY 6.8750% 15/10/28 144A 23,508 21,626 0.06
USD 25,000 CLEAR CHANNEL 5.1250% 15/08/27 144A 24,218 21,617 0.06
USD 25,000 PRIME SEC/FIN 3.3750% 31/08/27 144A 22,781 21,571 0.06
USD 25,000 TALLGRASS NRG 6.0000% 01/09/31 144A 21,125 21,495 0.06
USD 25,000 FORTRESS TRAN 5.5000% 01/05/28 144A 22,750 21,328 0.06
UsDh 25,000 LEEWARD RENEW 4.2500% 01/07/29 144A 23,406 21,304 0.06
USD 25,000 CHENIERE ENERGYP 4.0000% 01/03/31 21,000 21,284 0.06
USD 25,000 HOWMET AEROSPACE 3.0000% 15/01/29 20,813 21,250 0.06
USD 25,000 LADDER CAP FI 4.2500% 01/02/27 144A 24,320 21,159 0.06
USD 25,000 FERTITTAENT 4.6250% 15/01/29 144A 23,513 21,156 0.06
USD 25,000 CLOUD SOFTWAR 6.5000% 31/03/29 144A 21,188 21,071 0.06
UsSD 25,000 AVIS BUDGET C 4.7500% 01/04/28 144A 23,906 21,064 0.06
UsSD 25,000 WEEKLEY HM LL 4.8750% 15/09/28 144A 23,332 21,006 0.06
UsSD 25,000 UNIVISION COM 4.5000% 01/05/29 144A 23,538 20,907 0.06
USD 25,000 HILTON DOMEST 4.0000% 01/05/31 144A 20,500 20,814 0.06
USD 25,000 MURPHY OIL US 3.7500% 15/02/31 144A 20,969 20,653 0.06
USD 25,000 NFP CORP 6.8750% 15/08/28 144A 23,408 20,607 0.06
USD 25,000 TRONOX INC 4.6250% 15/03/29 144A 23,414 20,595 0.06
USD 25,000 UNITED RENTAL NA 3.7500% 15/01/32 23,188 20,396 0.06
USD 25,000 THEARTCOMMUNI 4.7500% 15/01/28 144A 23,613 20,359 0.06
USD 25,000 CAESARS ENT 4.6250% 15/10/29 144A 21,344 20,345 0.06
USD 25,000 CCO HOLDINGS 4.7500% 01/02/32 144A 19,906 20,268 0.06
USD 25,000 SCIH SALT HOL 6.6250% 01/05/29 144A 20,344 20,137 0.06
USD 25,000 MEDLINE BORRO 3.8750% 01/04/29 144A 23,165 20,122 0.06
USD 25,000 SPECIALTY BUI 6.3750% 30/09/26 144A 25,164 20,062 0.06
USD 25,000 NRG ENERGY IN 3.3750% 15/02/29 144A 22,300 20,050 0.06
USD 25,000 WR GRACE HOLD 5.6250% 15/08/29 144A 24,039 19,970 0.06
USD 25,000 CATALENT PHAR 3.1250% 15/02/29 144A 20,625 19,906 0.06
USD 25,000 MEDLINE BORRO 5.2500% 01/10/29 144A 23,375 19,857 0.06
USD 25,000 SONIC AUTOMOT 4.8750% 15/11/31 144A 22,362 19,655 0.06
USD 25,000 THOR INDUSTRI 4.0000% 15/10/29 144A 22,375 19,647 0.06
USD 25,000 ARKO CORP 5.1250% 15/11/29 144A 22,786 19,630 0.06
USD 25,000 AHP HEALTH 5.7500% 15/07/29 144A 23,355 19,531 0.06
USD 25,000 MPH ACQUISITI 5.5000% 01/09/28 144A 23,758 19,503 0.06
USD 25,000 FREEDOM MORTG 6.6250% 15/01/27 144A 22,750 19,456 0.05
USD 25,000 NATIONSTAR MT 5.7500% 15/11/31 144A 23,172 19,438 0.05
USD 25,000 ENLINK MIDSTREAM 5.05% 01/04/45 20,728 18,946 0.05
USD 25,000 HERTZ CORP/TH 5.0000% 01/12/29 144A 22,508 18,843 0.05
USD 25,000 WESTERN GLBL 10.3750% 15/08/25 144A 27,063 18,768 0.05
USD 25,000 STANDARD INDS 3.3750% 15/01/31 144A 21,745 18,722 0.05
USD 50,000 POLAR US BORR 6.7500% 15/05/26 144A 29,344 18,500 0.05
USD 25,000 CCO HOLDINGS 4.2500% 15/01/34 144A 20,813 18,451 0.05
USD 25,000 LEVEL 3 FIN13.7500% 15/07/29 144A 21,817 17,984 0.05
USD 25,000 FORD MOTOR CO 4.7500% 15/01/43 22,468 17,958 0.05
USD 25,000 TMS INTERNATI 6.2500% 15/04/29 144A 16,750 17,882 0.05
USD 25,000 DISH DBS CORP 7.3750% 01/07/28 23,395 17,688 0.05
USD 25,000 CARROLS RESTA 5.8750% 01/07/29 144A 20,483 17,522 0.05
USD 20,000 T-MOBILE USA INC 3.5000% 15/04/31 19,725 17,338 0.05
USD 25,000 DIEBOLD NIXDO 9.3750% 15/07/25 144A 19,250 17,000 0.05
USD 25,000 WERNER LP/INC 8.7500% 15/07/25 144A 25,757 16,750 0.05
USD 25,000 PECF USS INTE 8.0000% 15/11/29 144A 20,125 16,242 0.05
USD 25,000 DISH DBS CORP 5.1250% 01/06/29 16,438 16,130 0.05
USD 25,000 LBM ACQUISITI 6.2500% 15/01/29 144A 23,231 16,004 0.05
USD 25,000 GPS HOSPITALI 7.0000% 15/08/28 144A 19,945 15,750 0.04
USD 30,000 COINBASE GLOB 3.6250% 01/10/31 144A 26,218 14,430 0.04
USD 25,000 DIEBOLD INC 8.5% 15/04/24 WI 24,605 13,250 0.04
USD 25,000 CASTLE US HOL 9.5000% 15/02/28 144A 25,164 9,813 0.03
USD 10,000 SM ENERGY CO 6.6250% 15/01/27 10,248 9,544 0.03
USD 9,000 PG&E CORP 5.2500% 01/07/30 8,168 8,190 0.02
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USD 15,000 LOGAN MERGER  5.5000% 01/09/27 144A 14,363 8,075 0.02
USsD 25,000 ENVISION HEAL 8.7500% 15/10/26 144A 13,438 6,872 0.02
UsD 11,000 VICTORS MERGE 6.3750% 15/05/29 144A 7,283 6,050 0.02
UsD 25,000 ASP AMC MERGER SUB 8% 15/05/25 144A 20,775 1,250 0.00
USD 239 THEARTCOMMUNICAT 6.3750% 01/05/26 0 219 0.00
UsD 41,000 GCBCBL ASSOC ESCR 0.0000% 15/12/26 * 0 0 0.00
UsD 100,000 APPVION INC ESC 0.0000% 01/06/20 * 52,625 0 0.00
USsD 147,000 GCB CB AS ESCR 0.0000% 01/12/23 * 0 0 0.00
UsD 50,000 GENON ENERGY INC E 0.0000% 15/10/18 * 0 0 0.00
12,250,078 10,962,269 30.91
EHEEES
USsD 1,000,000 TREASURY BILL 0% 15/06/23 977,170 979,882 2.77
USsD 500,000 TREASURY BILL 0% 08/06/23 488,765 490,237 1.38
1,465,935 1,470,119 4.15
IS5k
- 516 WINDSTREAM WTS 0 3,870 0.01
- 1,896 AVAYA HOLDING 15/12/22 WTS 0 52 0.00
0 3,922 0.01
ARt TAUH 25,017,961 22,368,145 63.08
HARESE 32,779,761 29,512,105 83.24
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USD 2,525 JPY 334,260 202341 H11H 17)
USD 2,529 JPY 334,260 202341 H25H (17)
USD 2,886 JPY 382,095 202341 H11H (19)
USD 2,891 JPY 382,095 20234£1 H25H (20)
PLN 2,600,000 USD 538,868 202341 H13H 53,291

ZAR 12,470,000 USD 683,806 20234£1 H13H 48,475

PLN 2,690,000 USD 588,407 20234F2H 1 H 23,240
PLN 2,550,000 USD 559,179 202342 H 10H 20,202
BRL 3,420,000 USD 624,087 20234E2 H17H 16,724
MXN 13,400,000 USD 674,706 2023451 H20H 9,173
ZAR 3,900,000 USD 220,433 20234F2H 1 H 8,192
ZAR 8,180,000 USD 471,537 202342 H1H 7,989
ZAR 8,900,000 USD 512,651 20234E2 28 H 7,965
MXN 15,000,000 USD 751,540 202343 H24H 5,497
PLN 2,600,000 USD 584,383 20234E2 28 H 5,473
INR 58,200,000 USD 698,390 2023451 A 13H 4,337
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MXN 8,650,000 USD 435,252 202342 H17H 4,018
MXN 6,350,000 USD 317,957 202343 H10H 3,340
INR 36,800,000 USD 443,158 202342 H28 H 9
ZAR 12,160,000 USD 712,632 202342 H10H (294)
INR 37,700,000 USD 459,330 202342H1H (4,634)
BRL 3,600,000 USD 677,468 202343 H10H (5,466)
BRL 2,740,000 USD 516,786 202343 H24H (6,753)
INR 50,700,000 USD 618,360 202342 H 10H (7,163)
BRL 3,650,000 USD 705,450 202341 H20H (18,127)
JPY 157,644,609 USD 1,159,604 202341 H25H 41,544
IPY 157,431,026 USD 1,169,228 202341 H11H 27,936
USD 771,491 GBP 633,493 202341 H9H 7,438
USD 200,000 EUR 187,878 20231 H9H (642)
USD 2,264,740 EUR 2,151,938 202341 H9H (33,379)
218,312
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TRFI DI AR a
USD 1,100,000 CDX MARKIT NA HY S39 V1 5% 2027412 H20H (6,581)
(6,581)
(6,581)
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