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th -
TR A
R &=

BILIBILI INC 144A W/O RTS

0.50012/01/26
ES B

DISH 012/15/25

IONIS PHARMACEUTICALS
IN CVT 144A W/O RT
0.000 04/01,/26

JETBLUE AIRWAYS CORP
144A W/O RTS CVT 0.500
04/01/26

TWITTER INC 144A W/O
RTS CVT 0.000 03/15/26

ZNGA 012/15/26

=T 3 st

i 3
R i

MINERAL RESOURCES LTD
144A W/O RTS 8.125
05/01/27

FMG RESOURCES AUG 2006
REG S5.125 05/15/2024

'R i#

NCL CORPORATION LTD
144A W/O RTS 5.875
03/15/26

NCL CORPORATION LTD
144A W/O RTS 1125
02/15/27

NABORS INDUSTRIES LTD
144A W/O RTS 7.250
01/15/26

VOC ESCROW LTD 144A
W/O RTS 5.000 02/15/28

VIKING OCEAN CRUISES
SHI 144A W/O RTS 5.625
02/15/29

WETLF 11 12/01/24

NCLH 5 7/8 03/15/26

NCL FINANCE LTD REG S
6.12503/15/28

VIKING CRUISES LTD 5.875
09/15/2027

oK

BAYTEX ENERGY CORF
144A W/O RTS 8.750
04/01/27

BBDBCN 6 1/801/15/23

BBDBCN 610/15/22

BOMBARDIER INC 144A
W/O RTS7.125 06/15/26

BOMBARDIER INC 144A
W/O RTS 6.000 02/15,/28

CENOVUS ENERGY INC
5.400 06/15/47

MEG ENERGY CORP 144A
W/O RTS 7.125 02/01/27

MEG ENERGY CORP 5.875
02/01/2029

METHANEX CORP 5.250
12/15/29

(#RR)

$ 239,142

556,846

367,489

259,289

499,794
770,524

2,693,084

1,482,965

277,201

522,206

384,975
274,173
412,580

57,101

1,525,554

138,243

263,055

290,105

1,153,510

278,379

294,668
144,607

146,365

1,581,310 0.01 0.01

463,711 - =

281,773 : .
1,120,581 . .

839,154 - -

295,157 - -

154,704 - -

012

0.27

0.13

0.25
0.38
1.33

0.74

0.14

0.26

0.19
013
0.20
0.03
0.76

0.07

0.07

0.63

0.18

0.11
0.45
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SEVEN GENERATIONS
ENERGY 1444 W/O RIS
5375 09/30/25

BAUSCH HEALTH COS INC
5.25 02/15/20%1

BROOKFIELD RESID
PROPERT 6.25 09/15,/2027

BROOKFIELD RESID
PROPERT 4.875
02/15/2030

BEMPIRE COMMUNITIES
CORP 712/15/2025

FIRST QUANTUM
MINERALS L REG § 7.50
04/01 /2025

GFL ENVIRONMENTAL
INC: 4 08/01/2028

INTELLIGENT FPACKAGING
6 09/15/2028

MATTAMY GROUP CORP
4,625 0340172030

MEG ENERGY CORP REG S
7.125 02,01 /27

1011778 BC / NEW RED FIN
REG § 4.250 05/15/24

1011778 BC / NEW RED FIN
REG § 4,000 10/15/30

PARKLAND FUEL CORP
REG § 6.000 04/01/26

PRECISION DRILLING
CORP 6,875 01/15/2029

BAUSCH HEALTH COS INC
REG § 6.125 04/15/25

M 2% 5

AVOL 61/209/15/24

RIG 2/1/27

TRANSOCRAN INC 11.5
01/ 30/ 2027

TRANSOCEAN PROTEUS
LTD REGS 6.25
12/01/2024

TRANSOCEAN POSEIDON
LTD 6.875 02/01/2027

K M

JAMES HARDIE INTL FIN
REG 55,00 01/15/2028

HH I 2E

ROYAL CARIBBEAN
CRUISES 3,700 03/15/28

ROYAL CARIBBEAN
CRUISES 144A W/O RTS
11,50 06/01,/25

ROYAL CARIBBEAN
CRUISES 144A W/O RTS
5.500 040128

ROYAL CARIBBEAN
CRUISES 144A W/O RTS
4,250 07/01/26

ROYAL CARIBBEAN
CRUISES REG § 5.500
04/01/28

B ki

(#ERA)

ARCELORMITTAL 7.000
10/15/39

TELECOM ITALIA 6,000
09/30/34

ARD FINANCE SA REG S
6.500 06/30/ 27

2,325 643

436,998

569,606

288,048

5,705,635
407,799
142,806
423,927

147,585

822,143

141,416
28,292

134,464
204,064
136,179

411,899

403,736

130,251

706,885

270,379

990,433

1,311,618

5,712,060

$ 732,043

756,603

1,052,319

2,197,945

482,356

6,083,094

333,814

600,288
1,563,396

6,079,730

0.01

0.02

0.05

0.02

0.28

0.14

2.83
0.20
0.07
0.21

0.07

0.41

0.07
0.02

0.07
0,10
0.07

020

0.20

0.07

0.35

0.13

0.49

0.65

284

0.29

242

0.13

0.24

0.62

242
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Multinational

ENDC DAC/FIN

LLC/FINCO 144A W/O

RT5 6,000 06/3G/28 $ 308,684 $ 356,383 - - 015 014
PANTHER BF

AGGREGATOR 2 REG §

8.50005/15/27 146,954 1,238,513 - - 0.07 0.49
AMERICAN - -

AIRLINES/ AADVAN REG

55,750 04/20/29 593,646 - - - 0.30 -

B

TEVA PHARMACEUTICALS :
NE 2.80007/21/23 - 2,544,502 - - - 1.01
TEVA PHARMACEUTICALS
NE 3,150 10/01/26 532,113 3,722,539 - - .27 1.48
TEVA PHARMACEUTICALS
NE 4.100 10/01/46 3,212,903 - 0.01 - 1.59 -
BLASTIC NV 4.125
07/15/2029 408,825 - . . .20 -
ZIGGO SECURED FINANCE
BV REG §5.500 01/15/27 5,722,642 6,796,435 .0 4.0 2.84 270
A
CARNIVAL CORP 144 A .
0.875 08/01,/2027 - 332,290 - - B 0.13
CARNIVAL CORP USD 1444
W/ORT55.750 03/01/27 1,807,770 - - . 0.90 -
Supranational
AMERICAN
AIRLINES/ AADVAN
144A W/O RTS 5.750
04/20/29 2,079,230 - - " 1.03 -
% H
AMC NETWORKS INC 4.250
02/15/29 553,025 - - . 0.27 .
AMC ENTERTATNMENT
TILDGS 144A W/ORTS
10,50 04,/15/25 148,021 - - . 0.07 -
ANGI HOMESERVICES INC
144A W/ORTS 3.875
U8/15/28 135,533 - - - 0.07 -
ALLIANCE RES
OF/FINANCE 144A W/O
RTS 7.500 05/01/25 282,145 B - - 0.14 -
ALLY FINANCIAL INC 5.75
11720/ 2025 - 5,308,190 - 0.02 . 211
AMERICAN AIRLINES INC
144A W/ORTS 11.75 .
07/15/25 : 687,354 658,449 - - 0.34 0.26
AMERICAN WOODMARK
CORP 144A W/O RTS
4,875 03/15/26 - 1,315,268 - 0.0 - 0.52
APACHE CORP 5.100
09/01/40 156,427 154,235 - .- 0.08 0.06
APACHE CORP 4,250
01/15/44 - 703,984 - - - 0.28
APACHE CORP 5.550
07/01/49 476,082 . - - 0.24 .
PEIM 7 1/803/15/23 - 142,724 - - - 0.06
BMRN11/405/15/27 - 1,787,315 - a0 - 0.71
BMREN 11/4 05/15/27 2,751,924 - 0.02 - 1.37 .
BLUE RACER MID
LIC/FINAN 1444 W/O
RT56.62507/15/26 430,597 " - - 0.21 -
BA33/402/01/50 - 3,896,197 - 001 - ’ 1.55
BA 5.805 05/01/50 - 1,769,795 - - - 0.70
BOYD GAMING CORF 4.750
12/01/27 713,225 739,113 - B 0.35 029
BUCKEYLE PARTNERS LP
5.85011/15/43 274,757 280,658 - - 0.14 0.11
BUCKEYE PARTNERS LP
1444 W/O RTS 4.500
03/01/28 139,590 - . - 0.07 -

C#52R)
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CCOHLDGS TLC/CAP
CORP 1444 W/RTS 4.250
0270131

CCO HLDGS LLC/CAP
CORP 4.500 05/01/32

CHS/COMMUNITY
HEALTH SYS 1444 W/O
RTS 8.125 06,/30/24

CHS/COMMUNITY
HEALTH 5Y5 144A W/ O
RTS 8,000 03/15/26

CHS/COMMUNITY
HEALTH 5YS 144A W/O
RTS 6,625 02/15/25

CPE 61/8 10/01/24

CALPINE CORP 1444 W/O
RTS 5,125 03/15/28

CALUMET SPECIALTY
PROD 144A W/Q RTS
11.00 04/15/25

CARVANA CO 144A W/O
RTS 4,875 09/01/29

FUN 6 1/2 10/01/28

CEDAR FAIR LP/CANADA
5 W 5.375 06/01,/24

CENTENNIAL RESOURCE
PROD 1444 W/O RTS
6.875 04/01/27

CHEMOURS CO 5.375
05/15/27

CQP41/210/01/29

CLVTSC 4 7/8 07/01/29

CCO91/4 02/15/24

CLEVELAND-CLIEFS INC
144A W/O RTS 9.875
10/17/25

COIN 3 5/8 10701/31

COMMSCOPE FINANCE
LLC 1444 W/O RTS 8,250
03/01/27

COMMSCOPE FINANCE
LLC 144A W/O RTS 6.000
03/01/26

CONTINENTAL
RESOURCES 4.900
06/01/44

CORNERSTONE BUILDING
144A W/O RIS 6125
01/15/29

DCP MIDSTREAM
OPERATING 5125
05/15/29

DANA INC 4,250 09/01/3C

DELTA AIR LINES INC 7.375
01/15/26

DIAMOND 1
FIN/DIAMOND 2 144A
W/RTS 8.350 07/15/46

DIAMOND SPORTS
GR/DIAMON 1444 W/O
RTS 6.625 08/15/27

DIRECTY HOLDINGS/FING
144A W/O RTS 5.875
08/15/27

DISH NETWORK CORP CVT
3.375 08/15/26

DISH 57/811/15/24

DISH DBS CORP 7.750
07/01/26

DISH 7 3/8 07/01,/28

QT CORP 7.000 02/01/30

%

4,470,583

570,182

291,938
287,331
274,574

1,128,644

150,541

530,329
295,613

141,377
297,850

421,199

383,866
1,140,817

574,158

296,640
1,407,513
142,487

295,148

1,136,675

3,521,038

4,837,818
563,326
891,500

§ 4,813,701

296,675
771,269
601,439

1,211,054

430,656

305,047
1,210,826

434,522

1,175,824

1,221,670

1,053,536

2,116,142

304,180

1,425,322

488,735

127,877

259,758

3,554,314
2,549,646

2,715,706
613,715
876,036

0,01

0.01

0.01

0.01

222

0.28

0.14

0,14

0.14

0.56

b.07

0.26
0.15

0.57

0.20

0.15

0.70
0,07

015

0.56

1.75

2.40

0.44

1.9

0,12

0.31

0.24

0.48

049

042

0.84

012

0.57

0.19

0.17

0.10

1.41
1.0

1.08
0.24
0.35
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EQT CORP 6,125 02/01/25

EQT MIDSTREAM
PARTNERS L 6.500
07/15/48

COLT MERGER SUB INC
144A W/RTS 6.250
07/01/35

COLT MERGER SUB INC
144A W/RTS 8,125
07/01/27

EMBARQ CORP 7.995
06,/01/36

OVINTIV INC 6,500 08,/ 15/34

ENDEAVOR ENERGY
RESQURCE 1444 W/C
RTS 6.625 07/15/25

ENCOMPASS HEALTH
CORP 4,750 02/01/30

ETP 5 05/15/50

ENTDURANCE ACQ
MERGER 144A W/O RTS
6.000 02/15/29

ENLINK MIDSTREAM
PARTNER 5.450 06/01/47

ENPRO INDUSTRIES INC
5.75010,/15/26

EXPEDIA GROUP INC 3.250
02/15/30

I 904/22/25

FORD MOTOR CREDIT CO
LLC3.087 01/09/23

FREEPORT-MCMORAN INC
5.40011/14,/34

GCP APPLIED
TECHNOLOGIES 144A
W/O RTS 5,500 04/15/26

GM 61/410/02/43

GM 5.2 04/01 /45

GENESIS ENERGY LP/FIN
7,750 02/ 01 /28

CGOLDEN NUGGET INC
144A W/O RTS 6,750
10/15/24

GOODYEAR TIRE &
RUBBER 5.000 05/31/26

HERTZ CORP/THE 144A
W/O RTS 4,625 12/01/25

IRB HOLDING CORP 144A
W/O RTS 6.750 02/15/26

IEP 6174 05/15/26

ICAHN ENTERPRISES/FIN
5.250 05/15/27

THEART
COMMUNICATIONS INC
8.375 05/01/27

JELD-WEN INC 144A W/ O
RTS 4.875 12/15/27

KRAFT FOODS GROUP INC
6.873 01/26/39

KRAFT HEINZ FOODS CO
3,000 06/01,/26

L BRANDS INC 6.750
07,/01/36

LIGADO NETWORKS LLC
144A W/O RTS 15.50
11/01/23

LIVE NATION
ENTERTAINMEN 1444
W/ORTS 4.750 10/15/27

LIVE NATION
ENTERTAINMEN 1444
W/O RTS 3.750 01/15/28

$

312,573

167,638

291,075

153,463

156,843

1,452,599

647,586

139,019

699,131

1,142,744
280,215

849,440
2,168,044

572,031

1,422,505

289,995

170,886

395,949

855,522

276,135

§

326,129
2,517,442
607,944
1,106,300
490,595

306,270

1,372,943
465,631

689,289
2,440,353

3,705,969
1,221,921

5,800,067
2,316,720
1,911,316

577,368

1,733,058

684,976

283,284
1,168,338

887,192
5,756,027

4,575,634
2,412,187

2,973,050

793,206

877,776

288,624

0.01
0.01

0.02

0,01

0.02

0,01

.01
0.02

0.16

0.08

0.71

0.32

0.07

0.57

0.14

042
1.08

0.28

071

0.14

0.08

0.20

0,14

0.13

0.24

0.44

0.20

0.12

0,55
0,19

0.27

0.97

147
0.49

231

0,76
0.23
0.69

0.27

0.11

0.46

0.35
229

1.82

0.96

0.35

011
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LIVONGO HEALTH CVT

0.675 06/01/25 $ 315953 B . - - 0,16 .
MGM RESORTS INTL 5.500

04415727 744,003 793,877 . - 037 032
MPH ACQUISITION

HOLDINGS 144A W/O

RTS 5780 11/01/28 524,022 - . - 0.26 -
MARRIQTT QWNERSHIP

RESOR 4.750 01/15/28 981,564 - 001 - 0.49 .
MARRIOTT OWNERSHIP

RESOR 6.500 09/15/26 - 1,642,809 . .01 - 065
MATADOR RESCURCES CO

5.875 09/15/26 427,046 139,820 . - 0.2t 0.06
MAV ACQUISITION CORP

144A W/O RTS 5.750

08/01/28 550,168 -
MDP 6 7/8 02/01/26 - 1,123,877 ; . . 045
MURPHY OIL CORP 5.750

08/15/25 - 284,516 - - - 011
NCR CORP 1444 W/O RTS

5,250 10,/51730 1,142,833 1,215,992 0.01 0.01 0.57 048
NATIONSTAR MTG HLD

INC 144A W/O RTS 6.000

01/15/27 144,770 151,782 - . 0.07 0.06
NAVIENT CORP 6.750

06/15/26 2,294,913 2,346,137 o0 0.02 1.4 093
NAVIENT CORP 5.500

03/15/29 832,752 -
NETFLIX INC 4.875 04/15,/28 - 2,258,774 - - - 0.50
NEWFIELD EXPLORATION

CO 5.375 01/01/26 - 459,717 - - - 018
JWN 5 01/15/44 - 268,674 - - - 011
NOVELIS CORP 144A W/O

RS 4,750 01/30/30 731,500 1,071,556 - - 0.36 043
NUTANIX INC 144A W/O

RTS CVT 0.250 10/01/27 382,554 - - - 019 -
NUSTAR LOGISTICS LP

5,625 04/28/27 1,320,302 1,371,685 0,01 0.01 0.66 055
OCCIDENTAL PETROLEUM

COR 3.500 06/15/25 - 1,515,618 - 0.01 - 0.60
OXY 4.4 04/15/46 1,430,009 - - - 0.71 -
QXY 4.1 03/15/47 545,942 - - - 0.27 .
OCCIDENTAL PETROLEUM

COR 2,900 08,/15/24 . 2,748,371 - - - 109
OCCIDENTAL PETROLEUM

COR 4.400 08,/15/49 - 120,422 - - - 0.05
OCCIDENTAL PETROLEUM

COR 7,500 05/01/31 1,091,913 . - . 0.54 -
OXY 6.45 09/15/36 1,066,652 894,016 - . 0.53 0.36
OXY 6,6 03/15/46 2,723,637 - 0.01 . 1.35 -
OLIN CORP 5.000 02/01/30 583,751 1,063,384 - 0.01 0.29 042
ONEMAIN FINANCE CORP

3,500 01,/15/27 549,369 - - . 0.27 -
PDCES 3/4 05/15/26 287,890 - - - 0.14 .
PG&E CORP 5.000 07701 /28 289,566 457,323 - . 014 018
PALC ALTO NETWORKS

0.375 06/01/25 794,805 - - - 039 -
PAR PHARMACEUTICAL

[NC 144A W/O RTS 7.500

04701727 141,504 - - . 0.07 .
PARK RIVER HOLDINGS

INC 144A W/O RTS 5.625

02/01/29 264,853 . - . 013 -
PARSLEY ENERGY

LLC/FINAN 144A W/O

RTS 5625 10/15/27 - 1,093,876 . - - 043
PELOTON INTERACTIVE

INC 144A W/O RTS CVT

0.000 02/15/26 235,331 - . - 012 -
POST HOLDINGS INC 144A

W/O RTS 4,625 04/15/30 140,998 . . - 0.07 -

(8 RHD
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QVC INC 1450 02715725 § - 7§ 305,352 - - N 012
RANGE RESOURCES CORP
9.25 02/01/2026 298,617 298,693 - - 015 012
REALOGY
GROUF/CO-ISSUER 144A
W,/O RTS 5.750 01/15/29 714,091 . - - 0.35 .
RESIDEQ FUNDING INC
144A W/O RTS 4.000
09/01/29 272,070 -
NAVI 61/803/25/24 - 408,301 - - - 04
SM ENERGY CO 6,750
09/15/26 285,223 - - - 014 -
SM ENERGY CO 6.500
07/15/28 578,195 . - - 0.29 -
SABRE GLBL INC 1444 W/O
RTS 9,250 04,15/ 25 470,139 510,147 . - 0.23 0.20
SCIENTIFIC GAMES
INTERNA 1444 W/O RTS
8.250 03/15/26 . 1,078,241 - . - 043 .
SERVICEMASTER
COMPANY 7.450 08/15/27 1,747,142 2,504,099 0.02 0.04 0.87 1.00
SOUTHWEST AIRLINES CO
CVT 1.250 05/01/25 1,292,865 208,007 - - 0,64 0.08
SOUTHWESTERN ENERGY
CO 4950 01/23/25 - 744,701 - - - 0.30
SWN 53/802/01/29 734,512 - - - 0.36 .
SPLUNK INC CVT 1125
06/15/27 647,974 . - - 032 N
SPRINGLEAF FINANCE
CORP 7.125 03/15/26 1,111,741 1,174,706 - - 0.55 047
SPIRIT ABROSYSTEMS INC
4.600 05/15/28 1,109,494 - 0.01 - 0.55 .
SPIRIT AEROSYSTEMS INC
7.5 (4/15/2025 . 1,237,361 . - - 049
SPRINT CAF CORP COMP
GUAR 6.675 11/15/28 . 2,071,719 - - - 0.82
STAPLES INC 1444 W/O
RIS 7.500 04/15/26 - 446,752 . - - 0.18
SUNOCO LOGISTICS
PARTNER 5400 10/01 /47 - 150,756 - - - 0.06
T-MOBILE USA INC 2.250
02/15/26 2,084,932 - 0.01 - 1.03 .
TALEN ENERGY SUPPLY
LLC 144A W/O RTS 7.625
06701728 370,734 . - . 018 -
TARGA RESOURCES
PARTNERS 144A W/RTS
5.500 0:3/01,/30 1,212,943 1,238,752 - - 0.60 0.49
TDOC 1174 06,/01/27 1,402,911 . 0,01 . 0.70 -
TENET HEALTHCARE
CORF 144A W/R1S 6.125
10/01/28 585,075 1,337,715 - - 029 053
TWI 7 04/30/28 147,268 - - . 0.07 .
TRANSDIGM INC 6,500
07/15/24 - 2,085,052 - 0:01 - 081
TRANSDIGM INC 5.500
11/15/27 1,285,338 - . . 0.64 -
TRANSDIGM INC 4.875
05/01/29 1,114,301 - 0.01 . 0.55 -
TREEHOUSE FOODS INC
4,000 09/01/28 133,262 - - - 0.07 -
US CONCRETE INC 6,375
06/01/24 - 1,416,756 - 0.01 - 056
UBER TECHNOLOGIES INC
144A W/O Rights 8.000
11/01/26 - 155,665 . N - 0.06
UBER TECHNOLOGIES INC
144A W/O RTS 7.500
09/15/27 - 7,406,567 . 002 - 2.94
UBER TECHNOLOGIES INC
1444 W/O RTS 4.500
08/15/29 2,122,250 - - - 1.05 .

(#LH)

-11 -




(&R ED

#

7 i "

&

#

o e B E S ek

# R A B Oy w

1104124318

109124318

1104124318 1094124310

110512318 1094124318

(%R

X6 7/8 0B/15/25

UNITED STATES STEEL
CORP 6,875 [3/01/29

USIS MERGER SUB INC
144A W/O RTS 6.875
05/01/25

VERITAS US
INC/BERMUDA L 144A
W/O RTS7.500 09/01/25

WESTERN DIGITAL CORP
4.750 0215725

WESTERN GAS PARTNERS
LP 5.450 04/01/44

WES 51/4 02/01/50

WESTERN MIDSTREAM
OFERAT 4.050 02/01/30

WIN 7,750 08/15/28

WOLVERINE ESCROW LLC
144A W/C RTS 9.000
11/15/26

WYNDHAM
DESTINATIONS INC 5.750
04/01/27

WYNN LAS VEGAS
LLC/CORP 144A W/ O
RTS 5.500 03/01/25

YUM! BRANDS INC 144A
W/O RTS 4.750 01/15/30

AMWINS GROUP INC REG
§7.75 07/01/2026

ARMK 63/8 05/01/25

ASCRES 7 11/01/26

ASSUREDPARTNERS INC
5.625 01/15/2029

AMBIENCE MERGER 7.125
07/15/2029

LBM ACQUISITION LLC 6,25
01/15/2029

BUILDERS FIRSTSOURCE
INC 5 03/01/2030

BLOOMIN BRANDS
INC/ O8I 5.125 04/15,/2029

BROADSTREET FARTNERS
INC 5.575 04/15/ 2029

BRUNDAGE-BONI
CONCRETE 6 02,/01/2026

BWY 7 1/4 04/15/25

CCO HLDGS LLC/CAP
CORP REG § 5.375
06/01/29

CRESTWOOD MID
PARTNER LP 6
02/01/2029

CPE08/01/28 REG S

CALPINE CORP REG 5 5,125
03/15/28

CARVANA CO REG § 5,875
10/01/28

CVR ENERGY INC REG §
5250 02/15/25

CINEMARK USA INC 5.25
07/15/2028

CLEAR CHANNEL
OUTDOOR HO 7.75
04/15/2028

CLEVELAND-CLIFFS INC
REG S 6.750 03/15/26

COMMSCOPE FINANCE
LLC REC: $ 8250 03/01/27

COMMSCOPE [NC REG 5
4.750 09701729

$

257,949

1,641,906

294,356

1,213,641

704711
270,899
411,524
276,553
446,435
140,856
272,384
288,929
554,221
298,338
719,635
283,410
281,859
138,643
135,686

135,649

746,073
586,784
285,204

275,815

$

273,249

441,257

439,418
1,582,365

721,288
1,568,425

637,017
287,152

135,189
1,282,883

1,191,988
1,407,336
1,837,209

762,632

616,748

_12-

0.01 00

- 0.01

- 0.01

“ 011

0.15 -

- 0.29
0.81 0.62

0.15 0:11

0.60 0.51

. 0.47

- 0.73

- 0.30
0.35 -
0.13 -
0.20 -
0.14 -
0.22 -
0.07 -

0.14 -

.14 -

.15 -
0.36 -
0.14 -
0,14 -
0.07 -
0.07 -

0,07 -

0.37 -
0.29 0.25
014 -

0.14 -
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# B # # 1104124218 1095127318 1104125318 1094128318 1104123318 109%12 4318
COMMSCOPE TECH LLC 5

03/15/2027 $ 1308477 & . 0.01 - 0.65 .
COMSTOCK RESOURCES

INC 6.75 03/ 01 /2029 600,984 - - - 0.20 -
CP ATLAS BUYER INC 7

12/01/2028 137,978 . - - 0.07 .
PETM 71/803/15/23 - 428,172 - - . 0.17
C5C HOLDINGS LLC REG S

5,500 04715/ 27- - 6,358,692 - 0.02 - 253
CSC HOLDINGS LLC REG §

4,625 12/01/30 6,304,348 . 0.0 - 3.13 -
TAVITA INC REG 5 4.625

06,/01730 712,505 - . - - 0.35 .
DELUXE CORF 8 06/01/2029 290,898 . - - 0.14 .
DIAMONDSPORTS

GR/DIAMON REG 5 5375

08/15/26 . 464,646 - - . 0.18
STAR MERGER SUB INC

REG S 6.875 08/15/2026 - 1,660,139 . 0.01 ; 0.66
ENERGIZER HOLDINGS

INC 4.375 03/31,/2029 272,201 - - - 0.14 -
BYEVEN 113/4 04/15/26 400,638 - - - 0.20 -
ENTERCOM MEDIA CORP

6.75 03,/31/2029 541,728 . - - 0.27 -
FREMOR 7 5/8 05/01/26 563,002 - . - 0.28 -
FIRSTENERGY

TRANSMISSION REG &

5.45 07/15/2044 - 922,273 - - - 0,29
FEM 6 02/01/29 680,890 . 0.01 - 0.34 -
GRAHAM

PACKAGING/GPC CAP

REG § 7.125 08,/15/28 143,387 - - - 0.07 .
GRAY TELEVISION INC 4.75

10/15/2030 691,939 . - - 0.34 -
HESM § 5/802/15/26 2,151,492 2,233,117 .01 0.01 107 0.89
HILTON GRAND VAC BOR

ESC REG S 4.875 07/01/31 1,531,478 . 0.01 - 0.76 8
INDEPENDENCE ENRRGY

FIN 7,25 05/01/2026 289,114 - - - 0.14 -
LEVEL 3 FINANCING INC

REG 5 4.625 09/15/27 1,704,580 2,974,354 .01 0.01 0.85 118
LIFEPOINT HEALTH INC

REG 85,375 01/15/29 552,427 . - . 0.27 -
LIONS GATE CAFITAL

HOLD 5.5 04/15,/2029 141,407 . - - 0.07 -
LOGMEIN INC REG § 5,500

09/01/27 139,700 . - . 0.07 -
LUMEN TECHNOLOGIES

INC 5375 06/15/2029 279,550 - - - 014 .
MADISON IAG LLC 5.875

06/30/2029 277,199 - - - 0.14 -
MIK 7 7/8 (5/01/28 136,662 . - . 0.07 -
MARRIOTT OWNERSHIP

RESOR REG § 4.500

06/15/29 420,217 - . - 0.21 .
MERITOR INC 4.5

12/15/2028 139,699 - - . 0.07 -
MOHEGN 8 02/01/26 290,460 - . - 0.14 .
NATIONSTAR MTG HLD

INC 6 01/15,/2027 578,394 - . - 0.29 -
NFE 63/4 09/15,25 563,021 - . - 0.28 -
OASIS PETROLEUM INC

6.375 06,01/ 2026 145,636 - - . 0.07 .
NGL71/202/01/26 288,729 - - - 014 .
NIELSEN FINANCE

LLC/CO 5.625 10/01 /2028 860,447 - - - 0.43 -
NORTHERN OIL AND GAS

INC 8,125 03/01/2028 147,022 - - - 0.07 -
NOVELIS CORP REG S 4,750

01/30/30 146,207 - - . 0.07 -

(#%E)
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OUTFRCNT MEDLA CAP
LLC/C REG S 4.625
03/15/30

PAR PHARMACEUTICAL
INC REG 5 7,500 04/01/37

PATRICK INDUSTRIES INC
4.75 05/01/2029

PBFENE 9 1/4 05/15/25

PILGEIM § PRIDE CORP
REG §5.75 03,15/ 2025

PBI 6 7/8 03/15/27

PLAYTIKA HOLDING CORP
REG 54.250 03,/15/29

POST HOLDINGS INC REG 5
5.00 8/15/2026

POST HOLDINGS INC REG 5
4,625 04/15/2030

NMG 7178 04/01/26

PRIME SECSRVC
BRW/FINANC REG S 6.25
(11/15/2028

ADT 4875 7/15/32 REG §

PROVIDENT FDG/PFG FIN
REG 8 6.375 06/15/25

QUICKEN LOANS
LLC/QUICKN REG S 3.875
03/01/31

RADIATE HOLDCO /
FINANCE REG 5 6.500
09/15/28

RACKSPACE
TECHNOLOGY 5,375
12/01/2028

ROCKETMTGE CO-ISSUER
INC REG 54,000 10/15/23

ROCSOF 6 1/202/15/29

RLGY 75/8 06/15/25

RITE AID CORP REG § 7.500
07/01/25

SCIENTIFIC GAMES
INTERNA REG S 7.000
05/15/28

SCIENTIFIC GAMES
INTERNA REG § 7.250
11/15/29

SIMMONS FOOD
INC/SIMMONS 4.625
0301/ 20729

SINCLAIR TELEVISION
GROU REG §5.125
02415727

SIX 4 7/8 07/31/24

TALLGRASS NRG
PRTNR/FIN 5.5
01,/15/ 2026

TALEN ENERGY SUPPLY
LG REG §10.50 01/15/26

SOLARIS MIDSTREAM
HOLDIN 7,635 04/01/2026

SURGERY CENTER
HOLDINGS REG 8 6.75
07,/01/2025

§5&C THCHNOLOGIES INC
REG 55,500 09/30/27

SSF 5.375 01/15/2031 REG §

TAYLOR MORRISON
COMM 5,125 08/ 01/2030

TENET HEALTHCARE
CORP REG S 6.25
0270172027

‘TERRIER MEDIA BUYER
INC 8.87512/15/2027

$

277,246
141,551
138,619
263,853
717,870

136,171

1,411,885
147,308

846,658
429,447
2,827,288
416,288
135,169

421,369
271,209

142,408
296,727
777,639

273,793

27,022

138,430

146,155

1,454,431
282,817

307,777

2,439,017

150,385

281,998

1,171,451

2,807,924

1,379,882

280,727

2,961,810

464,661

428,826

508,446

291,192

1,524,451

2,557,206

~-14 -

0,01

0.01

0.07

0.07

0,13

0.36

0.07

0.70
0.07

042

0.21

1.40

0.14

0.13

0.07

0.07

118

0.17

0.20

0.12

0,61

1.02
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% L i L] 110412H318 109412F318 1104£12A318 1094125318 110412A318 1094128318
TKCHOL 101/205/15/29 % 299,398 $ - - - 0.15 3
TRIUMPH GROUP INC REG
56.25009/15/24 139,717 - - - 0.07 =
TRITON WATER
HOLDINGS IN 6.25
04/01/2029 268,634 - - - 0.13 =
US ACUTE CARE
SOLUTIONS 6.375
03/01/2026 145,273 = - - 0.07 =
US FOODS INC 4.75
02/15/2029 282,513 - - - 0.14 _
UNITED AIRLINES INC REG
$4.62504/15/29 573,814 = - = 0.28 -
VICTORS MERGER CORP
6.37505/15/2029 261,349 - - - 013 -
WHEEL PROS INC 6.5
05/15/2029 133,832 - - - 0.07 E
TRAVEL + LEISURE CO
4.62503/01/30 975,905 . 0.01 = 0.48 i
WYNDHAM
DESTINATIONS INC REG
56.62507/31/26 1,076,018 1,144,503 0.01 0.01 0.53 0.46
WYNN RESORTS LTD REG 5§
5.12510/01/29 282,258 - - - 0.14 "
XEROX HOLDINGS CORP
5.5 08/15/2028 440,225 - E - 0.22 3
i 2 8 4 182,071,693 229,255,906 90.33 91.11
th &t 184,764,777 229,255,906 91.66 91.11
BATH®
SEMNTE 13,709,978 21,911,990 6.80 8.71
R F AR A MRARTFN 3,095,793 457,952 1.54 0.18
WA A $ 201,570,548 § 251,625,848 100.00 100.00
B zmMERIAMEREZZ -5 -
EF R & FHEE I HKRER




E%ﬁiﬁ’%ﬁa’l ﬂg%gﬂ@
TS =
= ™ e B[]
%A 2 ; iEYERIES
EBR 1104 % 109%1H18% 124831 8
B e EL
1105 7 1094 p
4 %A % 4 %A %
FAEEE $ 251,625,848 12483 $ 295519831 117.44
e A
Fl AN (HE=) 11,449,461 5.68 12,976,548 515
H b 276,346 014 68,593 0.03
AL 11,725,807 5.82 13,045,141 5.18
& A
w32 E (MEERAN) 3,713,274 1.84 4,023,962 1.60
1%EE& (M3xn) 603,414 0.30 653,873 0.26
FEHRER (MiEs 1 - _ _
HEiE A 132,090 0.07 131,982 0.05
& A4 4,448,779 291 4,809,817 1.91
REEHREWRES 7,277,028 3.61 8,235,324 3.27
BT BB R 88,769,202 44.04 107,089,559 4256
EEe s EMEH® ( 136416,754) ( 67.68) ( 150,371,173) ( 59.76)
EEBRETAFNGE (HEZREA) 14,451,180 717 1,329,239 0.53
REREABERY (HE=ZR
) ( 18,719,188) ( 9.28) ( 3,225,849) ( 1.28)
W% o (M2E+) ( 5416,768) (__269) ( 6,951,083) (__2.76)
FRFEE 201,570,548  100.00 $ 251,625,848 100.00
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AACHNSRAEASBAZERRAM A EaN s L4
11 A7 W1 F M (Bloomberg) ARG — B £ 8 M &4 &
HEAPZ U BERKIIFHHIL S BRHEIN S BN LS
11 ®f AT &y # 4% % 3 (Bloomberg) AR F W X £ AT £ 48 ¥
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ERFHZERERGTI I - HHRBEAREZRZEN -
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oy B E R
RIBEABHBEORARE Al B rfid
ABBSAHERZUBS2EMAN ABRL L BHERTRALTE
T B e
BHRASKEHMEMRANTERBUISBAERBEAF 24 &K
NGB ABEBBEABZEAAATERE A BDRAVSAEME M2 T H
B c MBEAEUEBET RN ABREASLHT > FF -
CHURIMEMBREANTERBAMUINIBAREREAH 24 A
AN B CHASEHIRZ TSRS B LETHR k%) @m0
NARFRARL CHVSEHEMRETTERBUIIMBZLERY
AMNFRBREABRKR (ABCERRATARZEABLR) RALA LB
A2 EEARAGAAN CRALSHED R AR Z T HrE g s
B R HAF o NAFB AT o m I H -
BRENIBHMAKRBEARCEAZTEMEMMN LM AR KL H 2
B ARBIRIUNELH > EAKRBETE - FATHEILE 2 H
o BHRAF20@BEFEH (4) 82 -
A4 110 R 109 FECFREKBEBYTH B 5416,768 7 &
6,951,083 & -
N~ BBARS
(—) Bl A% 4% A& M %

fif 14 A 4 A I S S
FHEFR TR H R A FESZEHENF
(F A )

A

(=) M AMZEARH FA
1. B g2 &

1105124318 1094128318
5 A 5 &
4 OB Y% & B o#B %
§ AR $ 294,838 100§ 342689 100
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2.8 B %

110 & 109 2
P 5 &
% WA Y% & B OM A%
B $ 3713274 100 $ 4023962 __ 100

A eRERERIEE
(—) AR LBHE RS
1 AR FZHAMLBRI S LI RAMEENABERH 44 o
MMOF 12 A3l BABHAZAHE MR E&o T ¢
i OB # 8 & # & B
BERMAESY AARLMEYE 1110124 USD 1,000,000 /NTD 27,865,000

REBWNMESH AR #He% 1110124 USD 1,000,000 /NTD 27,865,000
REBMIESY AARMEH 1110328  USD 2,400,000 /NTD 66,672,000

1009 4 12 A 31 BEREF 24 ET NP ERT

L BB o8 4 # & %
AERMIES L AARMEH 1100315  USD 1,000,000 /NTD 28,200,000
HEBMIESYS AALFHeH 1100318  USD 1,000,000 /NTD 28,200,000
HAEFMIESY ZARFEHE 1100322  USD 2,400,000 /NTD 67,680,000

2. 110 R 109 F AR FEMIEE FHFBE > SlAL T

1104 4 1094 f
LR AERAG — BB
S A2 $ 1,567,940 $.8,496,720
110412831 8 109412 A318
AERELME (Bk)
—EHNE A 8 $ 804173 ($1.074,390)

(=) % 3% AR % 3
1. 5 A%
AR AR A2EABAREBIEE R X5 8 E 7354
B BEEBHERTAEINFEMALERS  AATFHAL S
A o
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AARECRFENINIET RS MM AR SR 2%
FABMRABY U THERSMAEALZERS HIE AR
TaHBEEEZER Y HIE S BB -

2. TR A%

ERMAARINRGH AR EROBTALRERITLOH 2
BABY AP B oA emr LB Rzt ARRE R
B E8nBZF LB YE  RESL2HEXERRBRLREHLS
FEBAMEEZ AT EZRBBME -

3. MBI AR

AEALREANSRLABELIUE T HrBRELME 2 F 4
THELHFAPNETE  SBREFARLLETHAGELRL > §WHHF
WABRBEFERA R THBAELHMMNEZ UL EERE
EXemBERA AR

HRALESERFLENIBEAHRREHIBETR (44
ERME) GUAMETRINAKEAL T FARLE » B A
BAEEAZASARFRAMR -

(Z) K F R AR 842
AEACEHARELBRH S L mBENTY - TRARAS K
FHBERR BEQAFGHATARTHRER el AR
ERRE AT EA BB A c BN R R R
RS ERZRUATHEAE  HEEAS2EL BHBELEH2 R
FHFREHFLEZEE B AL -
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+ - & #
REHNIER RGOS AR SCREAB Y 2B LB FTARS
AR TF

110412H31 4 109412A31 R

st * B F # & o W OE £ # & #
$ B F A
Bl sk 5%
% 2 $ 667261746 27.6900 $ 184,764 777 $ 8,041,809.54 28.508 $_ 229,255,906
AT HR
L 7 378,159.41 27.6900 $§ 10471234 624,903.47 28.508 $ 17814748
i
* 7t 98,869.80 27.6900 $§ 2737705 123,866.60 28.508 3,531,189
& B 8 %
Bt RN A8
£ 7 - 27.6900 $ - 17,425.10 28.508 i 496,755

-23-



