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1. | KCAD HOLDINGS T LTD JEE | =x%— 1,603, 811,533, 00 0.01 | 9,462, 954, 01 0.00 | 2,213,259.92 | 0.67
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GEO SPECTALTY CHEMICALS
1. | INC (CONTINGENT A 7.500 | 20256E10 4 18H | 6,170,319.00 | 6,152,614.97 | 6,430,706.46 | 1.95
CONVERTIBLE BOND)
2. | oo e MOREVIDE 6.500 | 20226E11 4150 | 2,973,000.00 | 2,964,095.52 | 3,024,805.85 | 0.92
3. | CSC HOLDINGS LLC ‘144A° | FLf% 10.875 | 20256510/ 150 | 2, 230,000.00 | 2,594, 758.96 | 2, 545,210.50 | 0.77
4. | AVANTOR INC ‘1447 Kk 6.000 | 20244510 1 B | 1,700,000.00 | 1,713,331.57 | 1,772,250.00 | 0.54
REFINITIV US
5. | HOLD/THOMSON & REUTER | #—2 - m—> |  6.189 | 20254510 1 H | 1,758,334.64 | 1,747,678.32 | 1,717,119.28 | 0.52
o
O G e 9.250 | 2024452 H15H | 1,591,000.00 | 1,597,247.99 | 1,704,358.75 | 0.52
7. | SPRINT CORP FEfE 7.125 | 2024426 A15H | 1,540,000.00 | 1,478,227.07| 1,590,050.00| 0.48
8. | INFOR US INC ‘B6’ H— L -vu—> | 5.189 | 202262 4 1 B | 1,578,025.00 | 1,572,468.00 | 1,570,923.98 | 0.48
CCO HOLDINGS LLC VIA CCO
9. | HOLDINGS CAPTTAL CORP | #Lff 5.125 | 2027465 4 1 H | 1,540,000.00 | 1,551,953.12 | 1,545,775.00 | 0.47
1440°
10. | HD SUPPLY INC ‘1447 HE 5.375 | 202645101 15 | 1,513,000.00 | 1,513,811.07 | 1,541,368.75 | 0.47
11 | BT e S HOLDINGS ) g 6.250 | 2026455 15 | 1,418,000.00 | 1,427,050.48 | 1,433,952.50 | 0.44
12. | TENET HEALTHCARE CORP | #L{& 8.125 | 20226E4 A 1 B | 1,342,000.00 | 1,343,432.35 | 1,413,797.00 | 0.43
13. | CENTENE CORP *144A° TEiE 5.375 | 2026456 /1 1 H | 1,336,000.00 | 1,344, 945.31 | 1,394,316.40 | 0.42
1, | SO LS VR S g 10.500 | 202443 B 1 H | 1,247,000.00 | 1,230,539.07 | 1,346,760.00 | 0.41
15, | Vgt PROPRRTIES TLLC )y | 4436 | 2024812920 | 1,352,447.73 | 1,352,722.53 | 1,343,350.28 | 0.41
16. | ot t8 CORNICATIONS )y o | 4040 | 2025% 4 4301 | 1,342,612.07 | 1,342,612.07 | 1,340,101.39 | 0.41
17, | S IrAHNOLOGIES NG g 5.500 | 2027459 A30H | 1,324,000.00 | 1,329,487.87 | 1,338,643.44 | 0.41
MGM GROWTH PROPERTIES
18 | e ol P L i 5.625 | 2024455 1 1 A | 1,284,000.00 | 1,321,895.10 | 1,332,150.00 | 0.40
ISSUER INC
ORTHO—CLINICAL
19, | pEanOS e s A AHAi 6.625 | 2022455 A15H | 1,405,000.00 | 1,342,192.11 | 1,317,187.50 | 0.40
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20. | PHARVACEUTICAL PRODUCT | #-4% 6.375 | 2023E8 1 H | 1,283,000.00 | 1,279,221.92 | 1,308,660.00 | 0.40
DEVELOPMENT LLC ‘144A°
21. | ONX RESOURCES CORP TR 5.875 | 20226F 4 A 160 | 1,358,000.00 | 1,345, 647.33 | 1,307,075.00 | 0.40
po. | VERSURND HOLDING CORE ) ) a2 | 6,930 | 20256E 8 24 | 1,281,812.99 | 1,278,528.51 | 1,282,210.35 | 0.39
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24. gggg%?ﬁ%ﬁ?ﬁ?gﬂm’ g—h-m—y | 5.317| 202546 A23H | 1,000,000.00 | 1,340,992.97 | 1,258,324.15 | 0.38
25. B]?SBY PLASTICS GROUP INC |y ) v m—o | 4,451 | 20224F10H 1 H | 1,235,950.46 | 1,230,048.63 | 1,229,622.39 | 0.37
2. A%Hii,LUXEMBOURG SA i 7.750 | 20224E5 150 | 1,198,000.00 | 1,209,394.81 | 1,218,965.00 | 0.37
27. | CSC HOLDINGS LLC ‘144A° | FL4k 5.375 | 2023457 A150 | 1,166,000.00 | 1,162, 173.33 | 1,183,490.00 | 0.36
28, | R e s | = em—y | 4689 | 20244E2 AI6H | 1,192,335.03 | 1,193,539.74 | 1,179,910.90 | 0.36
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20194E 1 AR H 338, 168 36, 982 ] 5.38 588
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@ HEOHR
EUT 10 E R LSRR 2% 5054 1 04720 ol (BiSlan X, LTk
BHTH S,
7T A ] g

q i 1 Y720 olds (BiolaD)
b % M
ARES- a0 0. 352951 38. 60
AUES 0. 475718 52. 02
15N EHEE 0. 484482 52. 98
16 EHEE 0. 463311 50. 67
ETREHEE 0. 371455 40. 62
ARES 0. 371362 40. 61
G ACES 0. 350738 38. 36
FE20RFHEEE 0. 332469 36. 36
W1 EHEE 0. 349132 38. 18
00N EHEFE 0. 338923 37. 06
20184 2 H20H 0. 027649 3.02
3 A20H 0. 026466 2. 89
4 H20H 0. 029403 3.22
5 A22H 0. 030404 3.32
6 H20H 0. 027268 2.98
7 H20H 0. 028110 3.07
8 H20H 0. 028945 3.17
9 A20H 0. 028894 3.16
10H22H 0. 029721 3.25
11H20H 0. 026648 2.91
12H20H 0. 026827 2.93
20194 1 H22H 0. 028588 3.13
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Z182GE | BIOAHGE | Bo0ANEE | Ho|2iGE | BooAERE N . e
(0074%2A~20154 15) | (00T5425~0015511) | (2016E2A~20171F) | (201 7%0R~001851) | (eOTeE2R~00105 1) | BT | FRIDREY ERDRE
0.371362%)L | 0.350738%R)l | 0.332469KN)L | 0.349 132K | 0.338923%R)L | 0.330337%19L | 10.088009KKIL
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FOEMBLE A 520194E 5 AKA ETOHBICH T H0MEDREHETH 5,
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FARESR KD 61.82
FIARFHEEE 16. 02
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FITRFHEEE 6. 30
18R 2.11
19 G —5.50
20 FHEHE 15. 87
21 6. 00
P22 R —1.74
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(1) IEE (%) =100x (a—Db) b
a =BHEROD 1 04720 fE MR CYBEO RSO GFHEE N Z T-4H)
b =YFBEFEOEROBERD 1 047 0 MIEEME (OileEbN—2R)
(FE2) 2019 IZOWTCIIFENN D 5 AR H T TOMERELH L TV D,
MAR— F 74 ) AFIR T — T T,




(4) REXRVERLDERE

ELTI0FHEREIZRB T D I0E L OVE R L OERE R b NS YA ERBTEO R T N 8u%, LA
TOEEYTHL,
7T A ] ZASFES
W78 AL AENIZE T HEREAK AT | FITHAE | KRNI
Y FUARE" 5 ERE N D HATH N
13 EHE 26,504,070 | 26,504,070 | 34,768,561 | 34,768,561 | 101,747,550 | 101,747, 550
AR 17,795,070 | 17,795,070 | 28,027,050 | 28,027,050 | 91,515,570 | 91,515,570
BIbR R 14,412,250 | 14,412,250 | 24,942,570 | 24,942,570 | 80,985,250 | 80, 985, 250
16 FHE T 16,743,820 | 16,742,020 | 20,631,370 | 20,597,380 | 77,097,700 | 76,805,340
BT EEE 29,042,787 | 29,042,487 | 18,827,812 | 18,733,412 | 87,312,675 | 87,114,415
ISR 18,649,139 | 18,611,739 | 22,010,032 | 21,986,582 | 83,951,782 | 83,739,572
LI FHERE 10,591,788 | 10,591,687 | 23,262,789 | 23,219,309 | 71,280,781 | 71,111,950
B0 FHF 6, 799, 222 6,784,122 | 16,813,792 | 16,793,031 | 61,266,211 | 61,103,041
OIS EHE T 26, 255, 803 5,677,291 | 30,313,282 | 24,505,100 | 57,208,732 | 42,275,232
o2 6, 732, 275 4, 489, 430 9, 374, 336 4,501,100 | 54,566,671 | 42,263,562
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I HEFEREE (1 —1) 338, 167, 587k N/L 36, 982, 007
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7 T A BRAERESR 544, 8621
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Vo 10470 g rEA R 7T A NSRS 5,36k F/L 5864
7T AADZIEIES: 9. 17K R v 1,003H
7 T A BRAGES 5. 30K Fv 587H]
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(yy;%fX?fﬁgiyy) 10.11SGD 8011
7T A ] ZASAESR 5.38K Fv 588
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(1) EffER

AL s ANTTV—  R—= T+ VA

HUE PERH A
20194F 1 A 31 HEILE
TR k Rov TH

BE

AfFEA AR — b7+ U A — 5 371, 823, 243 40, 662, 590
REHHELK (42, 053, 807) (4, 599, 004)
AFESR AR — b 7+ U A — Refi 2(a) 329, 769, 436 36, 063, 586
FRATIHE 2(a) 10, 056, 730 1, 099, 804
7 —J =Y D IEE 16 969 106
ARAHE M ORI AL 4 4 2(a) 3,697, 421 404, 350
& TEHIRIN A 2(a) 4,903, 097 536, 203
7 7 ¥ RIS REAR IR B AN A4 2(a) 207, 616 22,705
REBIFLE -

/eSS 2(d) 154 17
Z DD E 19, 085 2, 087
BEAG 348, 654, 508 38, 128, 857
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KT e — MEHS 2(1) 198, 628 21, 722
BEMEAARIL S 2(a) 7,140, 273 780, 860
77 Vv R IRRER E R AL 2 (a) 331, 697 36, 274
KRELGIBLA 2(a) 1, 565, 052 171, 154
REBIR L

ARG 2 TH 2(d) 69, 901 7, 644
ATy 7 — IRl 2(d) 24, 819 2,714
KB R RO DoAE 4,5,6,7,8 1, 156, 551 126, 480
B8ESE 10, 486, 921 1, 146, 850
WMEESE 338, 167, 587 36, 982, 007
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CkF) (FF) Ck R (FF) CkF) (FF)
338,167,587 36,982,007 386,887,876 42,310,058 413,537,543 45,224, 466
CkF) (M) Ck ) (F9) Ck FV) (M)
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(o HR— (o HR— (o HR—
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10. 11 801 10. 89 863 10. 80 856
Ck k) (M) Ck Fv) (M) Ck F) (M)
9.17 1,003 9.78 1,070 9.63 1,053
5.37 587 5.73 627 5. 65 618
9.70 1,061 10. 34 1,131 10. 19 1,114
5.38 588 5. 82 636 5. 82 636

RETE L D~—)

DIEFLE, BMBERO NI RL—HTH S,



(2) BRESE

HEmEE

IR £

E& L O — o OFf &

IR &5t

= 9:

FUTSHLHE,

gt
Hie e A

5

B AT
I -

IR & O Ot o s H

R A

B P

PRAE i

FeEHLFEBRATHRN
n—y a3y hANEH
Z DAt D

BAAH
e

BE FHAG
B RBURK
KBRS/ GRK) -

K

SEEEE G | R O T
FT T a VR
AU T H]

E LGSR E P S

(i <)

A HE c ARTTO— e AR— 73U A
A EEL WG pELEGH R E
20194 1 A3IHICH T LI4ERE

TERC ) Ko M
386, 887, 876 42, 310, 058
2(c) 22, 596, 819 2,471,188
22, 596, 819 2,471, 188
2(c) 4, 289 469
4 2,196, 415 240, 200
4 1,814, 847 198, 472
6 511, 362 55, 923
7 56, 741 6, 205
121, 820 13, 322
11, 755 1, 286
10 177, 135 19, 371
5 91,517 10, 008
8 275, 291 30, 106
105, 351 11,521
12 308, 452 33,732
40, 151 4, 391
5,715, 126 625, 006
16, 881, 693 1, 846, 182
2(a), 2(b) 6, 259, 002 684, 484
2(a), 2(b) (8, 420, 009) (920, 812)
2(d) (1, 926) (211)
2(d), 2(e) 721, 529 78, 906
2(d) (5, 889) (644)
2(d) (29, 853) (3, 265)
(1,477, 146) (161, 541)
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HRMERE

R Kk R M
(10, 999, 684) (1, 202, 925)
(11, 546, 657) (1, 262, 742)
2(d), 2(e) 244, 169 26, 702
2(d) 154 17
2(d) (7, 839) (857)
2(d) 928 101
(22, 308, 929) (2, 439, 704)
(6,904, 382) (755, 063)
2 (h) 41, 244, 907 4,510, 543
2 (h) (61, 785, 400) (6, 756, 851)
(20, 540, 493) (2, 246, 308)
11 (21, 275, 414) (2, 326, 679)
338, 167, 587 36, 982, 007
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AL s ANTT V= R=F7+ VA
FATH Z A AL AT A E

20194 1 H31 HHfE
HERITH RITRIBAF R 555 HAREITH
SIREEH O3 mE - (mE- SIREESE O3

7 T A NGBS IR RES 6, 965, 089 455, 684 1,272,611 6, 192, 288
7T A ALyEIRIR IR EESR

(v HAR—v - FLE) 96, 654 — 27,474 69, 180

(~yTf)

7 7 A A DS AR AR 824, 300 25, 659 74, 150 775, 809
75 A B AR 3G 697, 377 704 153, 219 544, 862
7 T A Chrli s iR RE AR 126, 734 4, 268 11,534 112,940
7T A ] Syl i AR 57, 208, 732 6, 732, 275 9,374, 336 54, 566, 671
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(3) BEARMAFHAMEF

AL AT TI— R— T+ VA

Ed UL S
201941 A31 HEIFE
AFREESHEGIATIC LS L TV A RIFZDMORH TS TG S HBERBEAMASFRUIIR— - Y—7 v FE&R
REE 4% s WRELE
&
NZa—4
USD 733,000 Digicel Group Two Ltd ‘144A’ 6.00% 15/4/2021 674, 360 0. 20
USD 398,000 Viking Cruises Ltd ‘144A’ 5.875% 15/9/2027 387, 055 0.11
USD 30,000 Viking Cruises Ltd ‘144A” 6.25% 15/5/2025 30, 000 0.01
USD 40,000 Weatherford International Ltd 5.125% 15/9/2020 30, 200 0.01
USD 66,000 Weatherford International Ltd 5.95% 15/4/2042 36, 960 0.01
USD 165,000 Weatherford International Ltd 6.50% 1/8/2036 94, 462 0. 03
1, 253, 037 0.37
h+5
USD 32,000 1011778 BC ULC Via New Red Finance Inc ‘144A’ 4.25% 15/5/2024 30, 800 0.01
USD 883,000 1011778 BC ULC Via New Red Finance Inc ‘144A’ 5.00% 15/10/2025 844, 104 0.25
USD 401,000 Bausch Health Cos Inc ‘144A’ 5.50% 1/3/2023 387, 045 0.11
USD 753,000 Bausch Health Cos Inc ‘144A’ 5.50% 1/11/2025 745, 462 0. 22
USD 210,000  Bausch Health Cos Inc ‘144A’ 5.625% 1/12/2021 209, 895 0. 06
USD 1,205,000 Bausch Health Cos Inc ‘144A’ 5.875% 15/5/2023 1,171, 862 0.35
USD 485,000  Bausch Health Cos Inc ‘144A’ 7.00% 15/3/2024 507, 431 0.15
USD 153,000  Bausch Health Cos Inc ‘144A’ 9.00% 15/12/2025 161, 033 0. 05
EUR 170,000 Bausch Health Cos Inc RegS 4.50% 15/5/2023 190, 699 0. 06
USD 18,000  Bombardier Inc ‘144A’ 6.00% 15/10/2022 17,190 0.01
USD 618,000 Bombardier Inc ‘144A” 6.125% 15/1/2023 588, 447 0. 17
USD 798,000 Bombardier Inc ‘144A’ 7.50% 1/12/2024 766, 080 0.23
USD 856,000  Bombardier Inc ‘144A’ 7.50% 15/3/2025 813, 200 0.24
USD 174,000  Bombardier Inc ‘144A’ 7.75% 15/3/2020 179, 220 0. 05
USD 131,000 Masonite International Corp ‘144A’ 5.75% 15/9/2026 127, 849 0. 04
USD 48,000 Mattamy Group Corp ‘144A’ 6.50% 1/10/2025 44, 280 0.01
USD 308,000 MDC Partners Inc ‘144A’ 6.50% 1/5/2024 278, 740 0. 08
USD 392,000 MEG Energy Corp ‘144A’ 6.50% 15/1/2025 383, 180 0.11
USD 239,000 Seven Generations Energy Ltd ‘144A’ 6.875% 30/6/2023 240, 793 0. 07
USD 213,000  Teck Resources Ltd 5.20% 1/3/2042 191, 966 0. 06
USD 127,000 Teck Resources Ltd 5.40% 1/2/2043 116, 840 0. 03
(i <)



ABFEHIEIATIC LS L TV AR ZOMOMRFTIZE TG S HFEEAREMAESFRVOIR— - I—7 v FEMA
REE $47 o RARRE
USD 246,000 Telesat Canada Via Telesat LLC ‘144A 8.875% 15/11/2024 257, 685 0.08
USD 270,000 Tervita Escrow Corp ‘144A’ 7.625% 1/12/2021 265, 613 0.08
USD 447, 000 E}Z%gggulsltlon Ltd Via Titan Co—Borrower LLC ‘144A’ 7.75% 388, 331 0.12
USD 336,000 Videotron Ltd ‘144A’ 5.125% 15/4/2027 335, 160 0.10

9,242, 905 2.74
AR UHEE
USD 248,000 Avolon Holdings Funding Ltd ‘144A” 5.125% 1/10/2023 248, 295 0.07
USD 72,000 Noble Holding International Ltd 5.25% 15/3/2042 43, 200 0.01
USD 98,000 Noble Holding International Ltd 7.75% 15/1/2024 80, 850 0.03
USD 603,000 Noble Holding International Ltd ‘144A’ 7.875% 1/2/2026 549, 484 0.16
USD 32,000 Park Aerospace Holdings Ltd ‘144A’ 3.625% 15/3/2021 31, 560 0.01
USD 62,000 Park Aerospace Holdings Ltd ‘144A’ 5.50% 15/2/2024 62, 893 0.02
USD 56,700 Transocean Guardian Ltd ‘144A’ 5.875% 15/1/2024 56, 275 0. 02
USD 253,000 Transocean Inc ‘144A’ 7.25% 1/11/2025 235, 764 0.07
USD 36,000 Transocean Inc ‘144A’ 7.50% 15/1/2026 34, 110 0.01
USD 271,000 Transocean Inc ‘144A’ 9.00% 15/7/2023 281, 501 0. 08
USD 178,000 Transocean Pontus Ltd ‘144A’ 6. 125% 1/8/2025 177,110 0. 05
USD 270,000 Transocean Poseidon Ltd ‘144A’ 6.875% 1/2/2027 273, 375 0. 08
USD 200,000  UPCB Finance IV Ltd ‘144A’ 5.375% 15/1/2025 192, 000 0. 06
EUR 90,000 UPCB Finance IV Ltd RegS 4.00% 15/1/2027 105, 657 0.03
2,372,074 0.70
TUR—Y
EUR 100,000 DKT Finance ApS RegS 7.00% 17/6/2023 123, 390 0.04
123, 390 0. 04
2o VA
USD 542,000 Altice France SA/France ‘144A’ 7.375% 1/5/2026 516, 255 0.15
USD 917,000 Altice France SA/France ‘144A’ 8.125% 1/2/2027 896, 367 0.27
EUR 100, 000 g?éziezgjijgggie de Reassurance Mutuelle Agricole Groupama 133, 228 0. 04
EUR 100,000 Casino Guichard Perrachon SA RegS 4.498% 7/3/2024 109, 479 0.03
EUR 100,000 CMA CGM SA RegS 5.25% 15/1/2025 94, 688 0.03
EUR 50,000 Orano SA 4.875% 23/9/2024 59, 212 0. 02
EUR 100,000 Rexel SA RegS 3.50% 15/6/2023 117,075 0.03
EUR 100, 000  Solvay Finance SA RegS FRN (Perpetual) 121, 950 0.04
EUR 100,000  SPIE SA RegS 3.125% 22/3/2024 114, 477 0.03
2,162,731 0.64
(<)



ABFEHIEIATIC LS L TV AR ZOMOMRFTIZE TG S HFEEAREMAESFRVOIR— - I—7 v FEMA

= Bl B EE
ks g K FIL) (%)
kA
EUR 100,000 ADLER Real Estate AG RegS 2. 125% 6/2/2024 110, 925 0.03
EUR 100,000 Blitz F18-674 GmbH RegS 6.00% 30/7/2026 113, 540 0.03
EUR 100,000 IHO Verwaltungs GmbH RegS (Pay—in—kind) 3.25% 15/9/2023 111, 861 0.03
EUR 100,000 Unitymedia GmbH RegS 3.75% 15/1/2027 118, 530 0. 04
Unitymedia Hessen GmbH & Co KG Via Unitymedia NRW GmbH RegS
EUR 100, 000 3. 50% 15/1/2027 118, 547 0. 04
573, 403 0.17
FAILTUK
EUR 100,000 Allied Irish Banks Plc RegS FRN 26/11/2025 117, 405 0.03
Ardagh Packaging Finance Plc Via Ardagh Holdings USA Inc RegS
EUR 100, 000 6. 75% 15/5/2024 120, 523 0. 04
237, 928 0.07
AR2)7
EUR 100,000 Assicurazioni Generali SpA RegS FRN 12/12/2042 134, 854 0.04
GBP 100,000 Enel SpA RegS FRN 10/9/2075 139, 196 0. 04
EUR 200,000 UniCredit SpA RegS FRN (Perpetual) 221, 483 0. 06
EUR 100,000 Wind Tre SpA RegS 3.125% 20/1/2025 100, 613 0.03
596, 146 0.17
BX
EUR 100,000 SoftBank Group Corp RegS 4.00% 20/4/2023 119, 769 0. 04
USD 696,000  SoftBank Group Corp RegS 4.75% 19/9/2024 679, 853 0. 20
799, 622 0.24
Tr—U—
EUR 100,000 Avis Budget Finance Plc RegS 4.75% 30/1/2026 108, 745 0.03
GBP 100,000 CPUK Finance Ltd RegS 4.25% 28/8/2022 127, 399 0.04
EUR 100,000 LHC3 Plc RegS (Pay-in—kind) 4.125% 15/8/2024 112, 656 0.03
348, 800 0.10
woe ING
USD 657,000 Altice Financing SA ‘144A’ 6.625% 15/2/2023 655, 358 0.19
USD 309,000 Altice Financing SA ‘144X’ 7.50% 15/5/2026 289, 688 0.09
USD 1,198,000 Altice Luxembourg SA ‘144A’ 7.75% 15/5/2022 1, 151, 577 0.34
EUR 300,000 Banco Espirito Santo SA RegS 4. 75% 15/1/2020 98, 545 0.03
(#E<)



ABFEHIEIATIC LS L TV AR ZOMOMRFTIZE TG S HFEEAREMAESFRVOIR— - I—7 v FEMA

REE $47 g, RARRE
USD 137,000 Intelsat Jackson Holdings SA 5.50% 1/8/2023 122, 615 0.04
USD 853,000 Intelsat Jackson Holdings SA ‘144A’ 8.50% 15/10/2024 855, 132 0.25
USD 727,000 Intelsat Jackson Holdings SA ‘144A’ 9.75% 15/7/2025 748, 810 0.22
USD 444,000  JBS USA LUX SA Via JBS USA Finance Inc ‘144A’ 5.75% 15/6/2025 440, 803 0.13
USD 260,000  JBS USA LUX SA Via JBS USA Finance Inc ‘144A’ 5.875% 15/7/2024 262, 600 0.08
USD 282,000  JBS USA LUX SA Via JBS USA Finance Inc ‘144A’ 6.75% 15/2/2028 284, 115 0.08
USD 193, 000 giiﬁéngk;gitlggziigit1ona1 Finance SA Via Mallinckrodt CB LLC 175, 148 0.05
EUR 100,000 Matterhorn Telecom SA RegS 3.875% 1/5/2022 113, 288 0.03
EUR 100,000 Rossini Sarl RegS 6.75% 30/10/2025 116, 368 0.04

USD 55,000 Telecom Italia Capital SA 6.00% 30/9/2034 47,438 0.01
USD 134,000 Telecom Italia Capital SA 6.375% 15/11/2033 119, 930 0.04

USD 39,000 Telecom Italia Capital SA 7.721% 4/6/2038 38, 269 0.01
EUR 100,000 Telecom Italia Finance SA 7.75% 24/1/2033 136, 521 0.04
USD 400,000 Telenet Finance Luxembourg Notes Sarl ‘144A’ 5.50% 1/3/2028 378, 000 0.11

EUR 90,000 Telenet Finance VI Luxembourg SCA RegS 4.875% 15/7/2027 110, 305 0.03

6, 144, 509 1.82

TS5
USD 200,000  Alcoa Nederland Holding BV ‘144A’ 6. 125% 15/5/2028 201, 000 0. 06
USD 800, 000  Alpha 3 BV Via Alpha US Bidco Inc ‘1444’ 6.25% 1/2/2025 760, 000 0.23
EUR 100,000  ATF Netherlands BV RegS FRN (Perpetual) 111, 970 0.03
USD 231,000 Clear Channel International BV ‘144A” 8.75% 15/12/2020 235, 043 0.07
USD 744,000  Constellium NV ‘144A’ 5.75% 15/5/2024 721, 680 0.21
USD 1,023,000 Constellium NV ‘144A’ 5.875% 15/2/2026 979, 522 0.29
EUR 520,000 Hertz Holdings Netherlands BV RegS 5.50% 30/3/2023 582, 244 0.17
EUR 100,000 Intertrust Group BV RegS 3.375% 15/11/2025 114, 234 0.03
EUR 100,000 InterXion Holding NV RegS 4. 75% 15/6/2025 119, 250 0.04
EUR 100,000 Naturgy Finance BV RegS FRN (Perpetual) 111, 530 0.03
EUR 100,000 OCI NV RegS 5.00% 15/4/2023 119, 277 0.04
USD 213,000 Sensata Technologies BV ‘144A’ 5.00% 1/10/2025 213, 000 0. 06
EUR 200,000 Telefonica Europe BV RegS FRN (Perpetual) 234, 437 0.07
EUR 100,000 United Group BV RegS FRN 1/7/2023 113, 684 0.03
USD 655,000 Ziggo Bond Co BV ‘144A’ 5.875% 15/1/2025 614, 062 0.18
USD 190,000  Ziggo BV ‘144A’ 5.50% 15/1/2027 178, 003 0. 05
EUR 100,000  Ziggo BV RegS 4.25% 15/1/2027 114, 927 0.04
5, 523, 863 1.63
(i <)
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RIL LA
EUR 100,000 EDP - Energias de Portugal SA RegS FRN 30/4/2079 114, 472 0.03
114, 472 0.03
Y UAR=I
EUR 100,000 Mulhacen Pte Ltd RegS (Pay-in—kind) 6.50% 1/8/2023 112, 827 0.03
112, 827 0.03
ARA Y
EUR 100,000 Banco Santander SA RegS FRN (Perpetual) 111,113 0.03
EUR 200,000 Bankia SA RegS FRN (Perpetual) 223, 885 0.07
334,998 0.10
AY)z—TY
EUR 100,000 Intrum AB RegS 2.75% 15/7/2022 110, 257 0.03
EUR 100,000 Verisure Holding AB RegS 3.50% 15/5/2023 114, 689 0.04
224, 946 0.07
AA R
USD 200,000 Credit Suisse Group Variable AG RegS FRN (Perpetual) 197, 250 0. 06
197, 250 0. 06
KE
USD 390,000 Barclays Plc 4.375% 11/9/2024 380, 831 0.11
USD 200,000 Barclays Plc 5.20% 12/5/2026 199, 361 0.06
EUR 100,000 EC Finance Plc RegS 2.375% 15/11/2022 112, 877 0.03
USD 20,000 Ensco Plc 4.50% 1/10/2024 14, 650 0. 00
USD 146,000 Ensco Plc 5.20% 15/3/2025 108, 037 0.03
USD 166,000  Ensco Plc 5.75% 1/10/2044 108, 315 0.03
USD 140,000 Ensco Plc 7.75% 1/2/2026 112, 000 0.03
GBP 100,000  GKN Holdings Ltd RegS 3.375% 12/5/2032 124, 630 0.04
EUR 100,000  INEOS Finance Plc RegS 4.00% 1/5/2023 115, 683 0.03
USD 100,000 Inmarsat Finance Plc ‘144A’ 4.875% 15/5/2022 96, 975 0.03
GBP 100,000 Jerrold Finco Plc RegS 6.25% 15/9/2021 130, 047 0.04
EUR 100,000 OTE Plc RegS 3.50% 9/7/2020 117,993 0.04
USD 200,000 Royal Bank of Scotland Group Plc FRN (Perpetual) 212, 240 0.06
EUR 25,000 Synlab Bondco Plc RegS 6.25% 1/7/2022 (traded in Ireland) 29, 468 0.01
(<)
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EUR 100,000  Synlab Bondco Plc RegS 6.25% 1/7/2022 (traded in Luxembourg) 117,873 0.04
GBP 58,229 Unique Pub Finance Co Plc/The RegS 5.659% 30/6/2027 81, 669 0. 02
USD 400,000 Virgin Media Finance Plc ‘144A’ 5.75% 15/1/2025 393, 000 0.12
USD 200,000 Virgin Media Secured Finance Plc ‘144A’ 5.50% 15/8/2026 196, 500 0. 06
GBP 100,000 Virgin Media Secured Finance Plc RegS 5.125% 15/1/2025 131, 680 0. 04
GBP 90,000 Virgin Media Secured Finance Plc RegS 5.50% 15/1/2025 119, 021 0.04
2,902, 850 0. 86

KE
USD 430,000 Acadia Healthcare Co Inc 5.125% 1/7/2022 422, 475 0.12
USD 117,000 Acadia Healthcare Co Inc 5.625% 15/2/2023 114, 953 0. 03
USD 136,000 Acadia Healthcare Co Inc 6.50% 1/3/2024 133, 620 0.04
Usp 700,000 elshia Conmnication orp (Gtauticd) (Concingen L o
USD 217,000  ADT Security Corp/The 3.50% 15/7/2022 208, 439 0. 06
USD 99,000 ADT Security Corp/The 4.125% 15/6/2023 94, 669 0.03
USD 447,000  ADT Security Corp/The ‘144A’ 4.875% 15/7/2032 358, 717 0.11
USD 266,000 ADT Security Corp/The 6.25% 15/10/2021 277,970 0.08
USD 55,000 Advanced Disposal Services Inc ‘144A’ 5.625% 15/11/2024 54, 863 0. 02
USD 34,000  AES Corp/VA 4.875% 15/5/2023 34, 245 0.01
USD 250,000  AES Corp/VA 5.125% 1/9/2027 254, 687 0.08
USD 123,000  AES Corp/VA 5.50% 15/4/2025 126, 690 0.04
USD 238,000  AES Corp/VA 6.00% 15/5/2026 249, 900 0. 07
USD 114,000 AHP Health Partners Inc ‘144A’ 9.75% 15/7/2026 118, 560 0.04
s 122,000 Albertons G LC Y Safepy o Vi New Mertsons 12 Vie s oo
USD 990, 000 ?iiizthﬂﬁﬁg1§§§5%nf?§;§g§§te LLC Via Alliant Holdings Co-— 998, 662 0.30
USD 25,000 Allison Transmission Inc ‘144A’ 5.00% 1/10/2024 24,612 0.01
USD 955,000 Ally Financial Inc 5.125% 30/9/2024 987, 231 0.29
USD 729,000 Ally Financial Inc 8.00% 1/11/2031 867, 583 0. 26
USD 474,000  AMC Networks Inc 4.75% 1/8/2025 456, 817 0.14
USD 89, 000 ?gig}§336Bullders & Contractors Supply Co Inc ‘144A’ 5.875% 88, 771 0.03
USD 380,000 Antero Resources Corp 5.00% 1/3/2025 366, 225 0.11
USD 157,000  APX Group Inc 7.875% 1/12/2022 151, 700 0.04
USD 163,000  APX Group Inc 8.75% 1/12/2020 158, 823 0. 05
(e <)
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USD 250,000 Aramark Services Inc ‘144A’ 5.00% 1/4/2025 250, 937 0.07
USD 95,000 Aramark Services Inc ‘144A’ 5.00% 1/2/2028 92, 891 0.03
USD 1,400,000 Arconic Inc 5.125% 1/10/2024 1, 400, 000 0.41
USD 358,000 Asbury Automotive Group Inc 6.00% 15/12/2024 359, 790 0.11
USD 18,000 Ascend Learning LLC ‘144A° 6.875% 1/8/2025 17,955 0.01
USD 210, 000 é.sggé/ztlsﬁ?;gggs Utica Holdings LLC Via ARU Finance Corp ‘144A 202, 650 0. 06
USD 32, 000 /l\(s)cgg(:/i }sz?;gggs Utica Holdings LLC Via ARU Finance Corp ‘144A 34, 080 0.01
USD 1,700,000 Avantor Inc ‘144A’ 6.00% 1/10/2024 1, 734, 000 0.51
USD 343,000 Avantor Inc ‘1444’ 9.00% 1/10/2025 3562, 861 0.10
USD 269, 000 Axalta Coating Systems LLC ‘144A’ 4.875% 15/8/2024 261, 266 0.08
USD 1, 023,000 Banff Merger Sub Inc ‘144A’ 9.75% 1/9/2026 971, 850 0.29
EUR 100,000 Banff Merger Sub Inc RegS 8.375% 1/9/2026 107, 457 0.03
USD 238,000 BBA US Holdings Inc ‘144A’ 5.375% 1/5/2026 238, 000 0.07
USD 32,000 Berry Petroleum Co LLC ‘144A’ 7.00% 15/2/2026 31,040 0.01
USD 167,000 Big River Steel LLC Via BRS Finance Corp ‘144A” 7.25% 1/9/2025 175, 350 0. 05
USD 238,000 Blackstone CQP Holdco LP ‘144A’ 6.00% 18/8/2021 236, 572 0.07
USD 1, 450,000 Blackstone CQP Holdco LP ‘144A’ 6.50% 20/3/2021 1, 446, 375 0.43
USD 338,000 Blue Cube Spinco LLC 9.75% 15/10/2023 376, 870 0.11
USD 197,000 Blue Cube Spinco LLC 10.00% 15/10/2025 224, 580 0.07
USD 59,000 Boyd Gaming Corp 6.00% 15/8/2026 58,900 0.02
USD 145,000 Brand Industrial Services Inc ‘144A’ 8.50% 15/7/2025 127,963 0. 04
USD 441,000 Brink’s Co/The ‘144X’ 4.625% 15/10/2027 417, 406 0.12
USD 788,000 BWAY Holding Co ‘144A’ 5.50% 15/4/2024 765, 345 0.23
EUR 100,000  BWAY Holding Co RegS 4.75% 15/4/2024 113, 598 0.03
USD 372,000 BWX Technologies Inc ‘144A’ 5.375% 15/7/2026 374, 325 0.11
USD 403, 000 (ljgiigl;zoggsort Collection LLC Via CRC Finco Inc ‘144A’ 5. 25% 373, 799 0.11
USD 560,000 California Resources Corp ‘144A’ 8.00% 15/12/2022 450, 100 0.13
USD 539,000 Calpine Corp ‘144A’ 5.25% 1/6/2026 510, 029 0. 15
USD 793,000 Calpine Corp 5.375% 15/1/2023 767,212 0.23
USD 71,000 Calpine Corp ‘144A’ 5.875% 15/1/2024 70, 645 0.02
USD 130,000 Carrizo 0il & Gas Inc 6.25% 15/4/2023 128, 050 0.04
USD 216,000 Carrizo 0il & Gas Inc 8.25% 15/7/2025 222, 480 0.07
USD 408, 000 gsg/ggégings LLC Via CCO Holdings Capital Corp ‘144A’ 4.00% 395, 556 012
USD 97, 000 (i;g/l;g;gmgs LLC Via CCO Holdings Capital Corp ‘144A’ 5. 00% 91, 059 0.03
(i <)
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USD 300,000 CCO Holdings LLC Via CCO Holdings Capital Corp 5.125% 15/2/2023 301, 878 0.09
USD 222, 000 g;g/ggégings LLC Via CCO Holdings Capital Corp ‘144A’ 5. 125% 993, 392 0.07
USD 1, 999, 000 gsg/ggéglngs LLC Via CCO Holdings Capital Corp ‘144A’ 5.125% 1,914, 042 0.57
USD 596,000 CDK Global Inc 4.875% 1/6/2027 578,120 0.17
USD 700,000 CDW LLC Via CDW Finance Corp 5.50% 1/12/2024 721,021 0.21
USD 45,000 Centene Corp 4.75% 15/5/2022 45, 407 0.01
USD 1, 161,000 Centene Corp ‘144A’ 5.375% 1/6/2026 1,196, 178 0. 35
USD 199, 000  Centene Corp 6.125% 15/2/2024 207, 209 0. 06
USD 974,000  CenturyLink Inc 6.45% 15/6/2021 993, 948 0.29
USD 21,000 CenturyLink Inc 6.75% 1/12/2023 21,000 0.01
USD 66,000 CenturyLink Inc 7.50% 1/4/2024 66, 660 0.02
USD 45,000  CenturyLink Inc 7.60% 15/9/2039 36, 689 0.01
USD 202,000 CenturyLink Inc 7.65% 15/3/2042 165, 135 0. 05
USD 149, 000 ?Einﬁipﬂgaéf?g;rf/g?%ggggs LLC Via Change Healthcare Finance 146, 206 0. 04
USD 195, 000 g?i§;8;6R1ver Laboratories International Inc ‘144A’ 5.50% 198, 412 0. 06
USD 23,000  Chemours Co/The 5.375% 15/5/2027 21, 850 0.01
USD 80,000  Chemours Co/The 6.625% 15/5/2023 82,519 0.02
USD 286,000  Chemours Co/The 7.00% 15/5/2025 296, 010 0.09
USD 634,000 Cheniere Corpus Christi Holdings LLC 5.125% 30/6/2027 637, 962 0.19
USD 430,000 Cheniere Corpus Christi Holdings LLC 5.875% 31/3/2025 449, 887 0.13
USD 327,000 Cheniere Corpus Christi Holdings LLC 7.00% 30/6/2024 358, 474 0.11
USD 327,000 Cheniere Energy Partners LP ‘144A’ 5.625% 1/10/2026 324, 547 0.10
USD 523,000 Chesapeake Energy Corp 4.875% 15/4/2022 492, 927 0.15
USD 267,000 Chesapeake Energy Corp 6.625% 15/8/2020 268, 335 0.08
USD 383,000 Chesapeake Energy Corp 7.00% 1/10/2024 367, 680 0.11
USD 152,000 Chesapeake Energy Corp 8.00% 15/1/2025 151, 240 0.04
USD 560, 000 Chesapeake Energy Corp 8.00% 15/6/2027 534, 800 0.16
USD 109,000 Chobani LLC Via Chobani Finance Corp Inc ‘144A’ 7.50% 15/4/2025 92, 650 0.03
USD 387,000 CHS/Community Health Systems Inc ‘144A’ 8.625% 15/1/2024 397, 275 0.12
USD 111,000 Churchill Downs Inc ‘144A 4.75% 15/1/2028 105, 483 0.03
USD 301,000 Cincinnati Bell Inc ‘144A’ 7.00% 15/7/2024 258, 860 0. 08
USD 408,000 CIT Group Inc 5.00% 1/8/2023 415, 650 0.12
USD 98,000 CIT Group Inc 5.25% 7/3/2025 100, 234 0.03
USD 1,010,000 Clear Channel Worldwide Holdings Inc 6.50% 15/11/2022 1, 035, 250 0. 31
USD 2,121,000 Clear Channel Worldwide Holdings Inc 6.50% 15/11/2022 2,170, 589 0. 64
USD 1,038,000 Clear Channel Worldwide Holdings Inc 7.625% 15/3/2020 1, 040, 906 0.31
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USD 227,000 Clearway Energy Operating LLC 5.375% 15/8/2024 212, 245 0. 06
USD 156,000 Clearway Energy Operating LLC ‘144A’ 5.75% 15/10/2025 145, 860 0.04
USD 2,115,000 CNX Resources Corp 5.875% 15/4/2022 2,091, 841 0.62
EUR 100,000 Colfax Corp RegS 3.25% 15/5/2025 108, 872 0.03
USD 437,000 CommScope Inc ‘144A’ 5.00% 15/6/2021 432, 630 0.13
USD 88,000 CommScope Inc ‘144A’ 5.50% 15/6/2024 82,159 0.02
USD 107,000 CommScope Technologies LLC ‘144A’ 5.00% 15/3/2027 89,078 0.03
USD 202,000  CONSOL Energy Inc ‘144A’ 11.00% 15/11/2025 224, 422 0.07
USD 208,000 Core & Main LP ‘144A’ 6. 125% 15/8/2025 196, 040 0. 06
USD 283, 000 (ljg\//g%gggk Energy LLC Via Covey Park Finance Corp ‘144A’ 7.50% 260, 779 0. 08
USD 425,000 CPG Merger Sub LLC ‘144A’ 8.00% 1/10/2021 414, 375 0.12
USD 39, 000 gli”relzl‘i\évzogoifl;dgFgg;}mlii%g;gs LP Via Crestwood Midstream 39, 098 0.01
USD 52, 000 gg?g%é‘;ggrlcas LLC Via Crown Americas Capital Corp V 4.25% 49, 499 0.01
USD 855, 000 (lil;gx}zgolz\rgerlcas LLC Via Crown Americas Capital Corp VI 4.75% 834, 933 0.95
USD 838, 000 (ig?xifg};gglgSLP Via CrownRock Finance Inc ‘F ‘144A° 5.625% 802, 209 0. 24
USD 420,000 CSC Holdings LLC ‘144A’ 5.125% 15/12/2021 418, 425 0.12
USD 230,000 CSC Holdings LLC 5.25% 1/6/2024 219,719 0. 06
USD 1,166, 000  CSC Holdings LLC ‘144A’ 5.375% 15/7/2023 1,172, 005 0. 35
USD 701,000 CSC Holdings LLC ‘144A’ 5.50% 15/5/2026 689, 602 0.20
USD 229,000 CSC Holdings LLC ‘144A’ 6.50% 1/2/2029 231, 290 0.07
USD 208,000 CSC Holdings LLC ‘144A’ 6.625% 15/10/2025 216, 710 0. 06
USD 168,000 CSC Holdings LLC 6.75% 15/11/2021 176, 141 0. 05
USD 276,000 CSC Holdings LLC ‘144A’ 7.75% 15/7/2025 289, 455 0.09
USD 613,000 CSC Holdings LLC ‘144A’ 10.125% 15/1/2023 661,917 0.20
USD 2,230,000 CSC Holdings LLC ‘144A’ 10.875% 15/10/2025 2, 564, 500 0.76
USD 65,000 CyrusOne LP Via CyrusOne Finance Corp 5.375% 15/3/2027 64, 756 0.02
USD 260,000 DaVita Inc 5.125% 15/7/2024 253, 825 0.08
USD 753,000 DaVita Inc 5.75% 15/8/2022 765, 650 0.23
USD 83,000 DCP Midstream Operating LP 5.375% 15/7/2025 84, 245 0.02
USD 253,000 DCP Midstream Operating LP ‘144A’ 6.45% 3/11/2036 253, 632 0.08
USD 225,000 DCP Midstream Operating LP ‘144A’ 6. 75% 15/9/2037 229, 500 0.07
USD 160,000 Dell International LLC Via EMC Corp ‘144A’ 6.02% 15/6/2026 166, 066 0. 05
USD 762,000 Dell International LLC Via EMC Corp ‘144A’ 7.125% 15/6/2024 802, 495 0.24
USD 185,000 Dell International LLC Via EMC Corp ‘144A’ 8.35% 15/7/2046 215, 259 0. 06
(i <)
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USD 382,000 Denbury Resources Inc ‘144A’ 9.25% 31/3/2022 372, 450 0.11
USD 340,000 Diamond Offshore Drilling Inc 4.875% 1/11/2043 215, 050 0. 06
USD 53,000 Diamond Offshore Drilling Inc 7.875% 15/8/2025 49, 926 0.01
USD 320,000 Diamondback Energy Inc ‘144A° 4.75% 1/11/2024 318, 400 0.09
USD 56,000 Diamondback Energy Inc 4.75% 1/11/2024 55, 720 0.02
USD 40,000 Diamondback Energy Inc 5.375% 31/5/2025 40, 800 0.01
USD 115,000 DISH DBS Corp 5.00% 15/3/2023 98, 900 0. 03
USD 1,209,000 DISH DBS Corp 5.875% 15/7/2022 1, 142, 505 0.34
USD 200,000 DISH DBS Corp 7.75% 1/7/2026 170, 500 0.05
USD 837,000 DJO Finance LLC Via DJO Finance Corp ‘144A’ 8.125% 15/6/2021 869, 643 0.26
USD 182,000 Eagle Holding Co IT LLC (Pay—in-kind) ‘144A’ 7.625% 15/5/2022 182, 000 0. 05
USD 144,000 Elanco Animal Health Inc ‘144A’ 4.90% 28/8/2028 148,716 0.04
USD 96,000 Eldorado Resorts Inc ‘144A’ 6.00% 15/9/2026 95, 040 0. 03
USD 328,000 Embarg Corp 7.995% 1/6/2036 303, 400 0.09
USD 30,000 Encompass Health Corp 5.75% 1/11/2024 30, 375 0.01
USD 432, 000 583T?;8§6Energy Resources LP Via EER Finance Inc ‘144A’ 5.50% 446, 040 0.13
USD 151, 000 ggfijggg8Energy Resources LP Via EER Finance Inc ‘144A’ 5.75% 157, 040 0.05
USD 138,000 Endo Finance LLC ‘144A’ 5.75% 15/1/2022 124, 890 0.04
USD 125,000 Endo Finance LLC Via Endo Finco Inc ‘144A’ 7.25% 15/1/2022 116, 563 0. 03
USD 56,000 Energizer Holdings Inc ‘144A’ 6.375% 15/7/2026 54, 180 0.02
USD 127,000 Energizer Holdings Inc ‘144A’ 7.75% 15/1/2027 129, 223 0.04
USD 22,000 EnLink Midstream Partners LP 4. 15% 1/6/2025 20, 405 0.01
USD 196,000 EnLink Midstream Partners LP 4.40% 1/4/2024 186, 200 0. 06
USD 173,000 EnLink Midstream Partners LP 4.85% 15/7/2026 161, 539 0. 05
USD 43,000 EnLink Midstream Partners LP 5.05% 1/4/2045 34,723 0.01
USD 94,000 EnLink Midstream Partners LP 5.45% 1/6/2047 79,223 0. 02
USD 245, 000 ?E/E?;ggg LLC Via Everest Acquisition Finance Inc ‘144A’ 7.75% 993, 869 0.07
USD 10, 000 ?55528§§y LLC Via Everest Acquisition Finance Inc 9.375% 7,900 0.00
USD 128, 000 5?352§r§§5ﬁégzzla Everest Acquisition Finance Inc ‘144A 66, 560 0.02
EUR 100,000 Equinix Inc 2.875% 1/10/2025 113, 252 0.03
USD 515,000 Equinix Inc 5.875% 15/1/2026 527, 875 0.16
USD 84,000 ESH Hospitality Inc ‘144A’ 5.25% 1/5/2025 82,070 0.02
USD 435,000 Extraction 0il & Gas Inc ‘144A° 5.625% 1/2/2026 361, 180 0.11
USD 76,000 Extraction 0il & Gas Inc ‘144A’ 7.375% 15/5/2024 70,414 0.02
(i <)
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USD 146,000 First Data Corp ‘144A’ 5.75% 15/1/2024 150, 471 0.04
USD 877, 000 Freeport-McMoRan Inc 3.55% 1/3/2022 848, 489 0.25

USD 1, 089,000  Freeport-McMoRan Inc 3.875% 15/3/2023 1,033, 189 0.31
USD 319,000  Freeport-McMoRan Inc 4.55% 14/11/2024 301, 965 0.09
USD 81,000 Freeport-McMoRan Inc 5.40% 14/11/2034 69, 863 0.02
USD 1,284,000 Freeport-McMoRan Inc 5.45% 15/3/2043 1,076, 955 0.32
USD 164, 000  Frontdoor Inc ‘144A’ 6.75% 15/8/2026 162, 770 0. 05

USD 15, 000 Frontier Communications Corp 7.125% 15/3/2019 14,775 0.00
USD 229,000 Frontier Communications Corp ‘144A’ 8.50% 1/4/2026 206, 169 0.06
USD 153,000 Frontier Communications Corp 10.50% 15/9/2022 108, 152 0.03

USD 1, 065, 000 Frontier Communications Corp 11.00% 15/9/2025 679, 603 0.20
USD 154,000 Gartner Inc ‘144A’ 5.125% 1/4/2025 152, 845 0. 05
USD 539,000 Gates Global LLC Via Gates Global Co ‘144A’ 6.00% 15/7/2022 540, 347 0.16
USD 110,000  GCP Applied Technologies Inc ‘144A’ 5.50% 15/4/2026 109, 725 0.03

USD 71, 000 ??ngégzgnergy LP Via Genesis Energy Finance Corp 6.50% 66, 563 0.02

Genesys Telecommunications Laboratories Inc Via Greeneden Lux
USD 646,000 3 Sarl Via Greeneden US Holdings IT LLC ‘144A’ 10.00% 692, 835 0.20
30/11/2024
USD 130,000  GEO Group Inc /The 5.125% 1/4/2023 118, 827 0.04
USD 409, 000  GEO Group Inc /The 5.875% 15/10/2024 370, 104 0.11

USD 30,000  GEO Group Inc /The 6.00% 15/4/2026 26, 700 0.01
USD 100,000  GLP Capital LP Via GLP Financing II Inc 5.25% 1/6/2025 102, 037 0.03
USD 158,000  GLP Capital LP Via GLP Financing II Inc 5.375% 15/4/2026 160, 955 0. 05
USD 434,000 Golden Nugget Inc ‘144A’ 6.75% 15/10/2024 432,915 0.13
USD 139,000  Goldman Sachs Group Inc/The FRN (Perpetual) 126, 004 0.04

USD 77,000  Goodyear Tire & Rubber Co/The 5.00% 31/5/2026 69, 685 0.02
USD 194,000 Gray Escrow Inc ‘144A’ 7.00% 15/5/2027 200, 511 0.06
USD 105, 000 gﬁﬁﬁ; gégg;rgofg;;géfum LLC Via Great Western Finance Corp 93,713 0.03
USD 158,000 Greystar Real Estate Partners LLC ‘144A’ 5.75% 1/12/2025 156, 815 0. 05
USD 230, 000 ?E;Tg};gzged1a Inc Via Moly—Cop AltaSteel Ltd ‘144A’ 7.375% 931,725 0.07

USD 35,000 Group 1 Automotive Inc ‘144A’ 5.25% 15/12/2023 33,425 0.01

USD 90,000  Gulfport Energy Corp 6.00% 15/10/2024 84, 150 0.02
USD 132,000  Gulfport Energy Corp 6.625% 1/5/2023 129, 360 0.04

USD 24,000 HCA Inc 4.75% 1/5/2023 24,630 0.01
USD 275,000 HCA Inc 5.00% 15/3/2024 285, 656 0.08
USD 780,000 HCA Inc 5.25% 15/6/2026 816, 075 0.24
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USD 32,000 HCA Inc 5.375% 1/2/2025 32,920 0.01
USD 299,000 HCA Inc 5.375% 1/9/2026 304, 232 0. 09
USD 971,000 HCA Inc 5.50% 15/6/2047 1,001, 344 0. 30
USD 735,000 HCA Inc 5.625% 1/9/2028 753, 375 0.22
USD 855,000 HCA Inc 5.875% 1/2/2029 884, 925 0.26

USD 1,479,000 HD Supply Inc ‘144A’ 5.375% 15/10/2026 1, 482, 697 0. 44

USD 74,000 Herc Rentals Inc ‘144A° 7.50% 1/6/2022 77,423 0.02
USD 135,000 Herc Rentals Inc ‘144A’ 7.75% 1/6/2024 144, 383 0. 04

USD 16,000 Hertz Corp/The ‘144A’ 7.625% 1/6/2022 15, 840 0. 00
Usp 220,000 oo Instructue Paptnes 1 Vi s tiasurucure w0 o

USD 6,000 Hexion Inc ‘144A’ 10.375% 1/2/2022 4, 800 0. 00

USD 96,000 Hilton Domestic Operating Co Inc 4.25% 1/9/2024 93, 360 0.03
USD 561,000 Hilton Domestic Operating Co Inc ‘144A’ 5.125% 1/5/2026 561, 870 0.17

USD 12, 000 2;1{;02- ggg%dxﬁiizgégance LLC Via Hilton Worldwide Finance 11,730 0. 00

USD 29, 000 g;i;oz- g%{id\fji%lg;?ance LLC Via Hilton Worldwide Finance 98, 420 0.01

USD 51,000 Hologic Inc ‘144A’ 4.375% 15/10/2025 49, 789 0.01
USD 115,000 Howard Hughes Corp/The ‘144A’ 5.375% 15/3/2025 112, 986 0.03
USD 521,000 HUB International Ltd ‘144A’ 7.00% 1/5/2026 504, 344 0.15
USD 164,000 Hughes Satellite Systems Corp 5.25% 1/8/2026 156, 210 0. 05

USD 84,000 Hughes Satellite Systems Corp 7.625% 15/6/2021 88, 830 0.03

USD 69,000 Huntsman International LLC 5.125% 15/11/2022 71,070 0.02
USD 404, 000 {;g}/nzlogrzlterprlses LP Via Icahn Enterprises Finance Corp 6. 25% 411, 842 0.12
USD 135, 000 écg};g%ET;%gl};S; LP Via Icahn Enterprises Finance Corp 136, 553 0. 04
USD 196, 000 {;g?gogzterprlses LP Via Icahn Enterprises Finance Corp 6. 75% 200, 410 0.06
USD 412, 000 ﬁfﬁfnzsfaﬁi\e’ safze;; If}g/;/égl Infor Software Parent Inc (Pay— 416, 001 0.12

USD 58,000 Infor US Inc 6.50% 15/5/2022 59,015 0.02
EUR 100,000 IQVIA Inc RegS 3.25% 15/3/2025 115, 119 0.03

USD 76,000 IRB Holding Corp ‘144A’ 6.75% 15/2/2026 70, 965 0.02
USD 257,000 Iron Mountain Inc ‘144A’ 4.375% 1/6/2021 256, 357 0.08
EUR 100,000 Iron Mountain Inc RegS 3.00% 15/1/2025 111, 970 0.03

USD 11,000  Jagged Peak Energy LLC ‘144A’ 5.875% 1/5/2026 10,615 0. 00

USD 1, 283, 000 {igufilzﬁ“o,131;155(;)301/1;/;/5;3Pharmaceutlcal Product Development 1,273, 377 0.38
USD 267, 000 {gﬁiigégg Finance LLC Via JFIN Co-Issuer Corp ‘144A’ 6.875% 264, 330 0. 08
USD 325, 000 {325;6;85 Finance LLC Via JFIN Co—Issuer Corp ‘144A’ 7.375% 395, 812 0.10
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USD 102,000 Joseph T Ryerson & Son Inc ‘144A’ 11.00% 15/5/2022 104, 805 0.03
USD 191,000 K Hovnanian Enterprises Inc ‘144A’ 10.00% 15/7/2022 161, 395 0. 05
USD 131,000 KAR Auction Services Inc ‘144A’ 5.125% 1/6/2025 124,614 0.04
s 1m0 Ioding G i Pt oloings LIC Vi Taco el of gy i o
o v ooy 15 It 5 Ve P o loloings Vi oo Bl o gy oo
USD 108,000  Koppers Inc ‘1444’ 6.00% 15/2/2025 97, 200 0.03
USD 82,000 L Brands Inc 6.75% 1/7/2036 69, 085 0.02
USD 151,000 L Brands Inc 6.875% 1/11/2035 129, 105 0.04
wms 0w
Usp 172,000 Leker Capi Faance loldines LLLP Vo Ladder Copitl e 00s
USD 95,000 Lamar Media Corp ‘144A’ 5.75% 1/2/2026 97, 850 0. 03
USD 64,000 Laureate Education Inc ‘144A’ 8.25% 1/5/2025 69, 504 0. 02
USD 315,000 Lennar Corp 4.75% 29/11/2027 297, 218 0.09
USD 329,000 Lennar Corp 4.875% 15/12/2023 329, 000 0.10
USD 385,000 Lennar Corp 8.375% 15/1/2021 413, 394 0.12
USD 356,000 Level 3 Financing Inc 5.125% 1/5/2023 351, 550 0.10
USD 207,000 Level 3 Financing Inc 5.25% 15/3/2026 198, 720 0. 06
USD 516,000 Level 3 Financing Inc 5.375% 15/8/2022 518, 575 0.15
USD 331,000 Level 3 Financing Inc 5.375% 15/1/2024 329, 345 0.10
USD 352,000 Level 3 Financing Inc 5.375% 1/5/2025 346, 720 0.10
USD 103,000 Level 3 Parent LLC 5.75% 1/12/2022 103, 386 0. 03
USD 92,000 Lions Gate Capital Holdings LLC ‘144A’ 5.875% 1/11/2024 89, 930 0.03
USD 84,000 Lions Gate Capital Holdings LLC ‘144A’ 6.375% 1/2/2024 84,525 0.02
USD 38,000 Live Nation Entertainment Inc ‘144A’ 4.875% 1/11/2024 37,696 0.01
USD 332,000 Matador Resources Co 5.875% 15/9/2026 328, 680 0.10
USD 286,000 Mattel Inc ‘144A” 6.75% 31/12/2025 268, 840 0.08
USD 124,000 MEDNAX Inc ‘144A’ 5.25% 1/12/2023 124, 465 0.04
USD 102,000 MEDNAX Inc ‘144A’ 6.25% 15/1/2027 102, 255 0.03
USD 75,000 Mercer International Inc 6.50% 1/2/2024 75, 375 0.02
USD 355,000 Meredith Corp ‘144A’ 6.875% 1/2/2026 362, 100 0.11
s 655,000 9 Crovth roperties tpesating Poptnership 1P Vie Mok s o
Usp 1280000 191 Cronh roversies toersting Purtpersin (P Vi WP angsig o
USD 917,000 MGM Resorts International 6.625% 15/12/2021 968, 581 0.29
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USD 290,000  MGM Resorts International 7.75% 15/3/2022 314, 650 0.09
USD 286, 000 ﬁiﬁﬁgng}gig% fg;g?§8§§t1ons Via Midcontinent Finance Corp 294, 666 0. 09
USD 35,000 Molina Healthcare Inc 5.375% 15/11/2022 35, 481 0.01
USD 190, 000 Momentive Performance Materials Inc 3.88% 24/10/2021 203, 537 0. 06
USD 219,000 MPH Acquisition Holdings LLC ‘144A’ 7.125% 1/6/2024 214, 894 0. 06
USD 496, 000 ?g;lgggggglng Partnership LP Via MPT Finance Corp 5.00% 482, 360 0. 14
USD 65, 000 ¥5g/gggiat1ng Partnership LP Via MPT Finance Corp 5.50% 66, 138 0.02
USD 48, 000 ¥5g/gggzat1ng Partnership LP Via MPT Finance Corp 6.375% 50, 160 0.01
USD 115,000 Nabors Industries Inc 5.75% 1/2/2025 98, 756 0.03
USD 92,000 Nationstar Mortgage Holdings Inc ‘144A’ 8.125% 15/7/2023 92, 230 0.03
USD 89,000 Nationstar Mortgage Holdings Inc ‘144A’ 9. 125% 15/7/2026 89, 000 0.03
USD 242,000 Navient Corp 5.50% 25/1/2023 232, 320 0.07
USD 145,000 Navient Corp 5.625% 1/8/2033 108, 750 0.03
USD 84,000 Navient Corp 5.875% 25/10/2024 78,120 0.02
USD 39,000 Navient Corp 6.50% 15/6/2022 39, 536 0.01
USD 99,000 Navient Corp 6.625% 26/7/2021 101, 970 0.03
USD 53,000 Navient Corp 6.75% 25/6/2025 50, 350 0.01
USD 105,000 Navient Corp 6.75% 15/6/2026 97, 388 0.03
USD 42,000 Navient Corp 7.25% 25/9/2023 42,473 0.01
USD 84,000 Netflix Inc 4.375% 15/11/2026 78,943 0.02
USD 38,000 Netflix Inc 5.50% 15/2/2022 39, 188 0.01
USD 496,000 Netflix Inc ‘144A’ 5.875% 15/11/2028 496, 930 0.15
USD 39,000 NextEra Energy Operating Partners LP ‘144A’ 4.25% 15/9/2024 36, 830 0.01
USD 75,000 NextEra Energy Operating Partners LP ‘144A’ 4.50% 15/9/2027 67, 781 0.02
USD 271,000 NGPL PipeCo LLC ‘144A’ 4.875% 15/8/2027 268, 504 0.08
USD 350,000 NGPL PipeCo LLC ‘144A’ 7.768% 15/12/2037 413, 875 0.12
USD 330, 000 Téii;§82g1nance LLC Via Nielsen Finance Co ‘144A” 5. 00% 327, 211 0.10
USD 839,000 Novelis Corp ‘144A’ 5.875% 30/9/2026 806, 111 0.24
USD 365,000 Novelis Corp ‘144A’ 6.25% 15/8/2024 366, 825 0.11
USD 118,000  NRG Energy Inc 5.75% 15/1/2028 118, 590 0.04
USD 827,000 NRG Energy Inc 6.625% 15/1/2027 865, 414 0.26
USD 72,000 NVA Holdings Inc/United States ‘144A’ 6.875% 1/4/2026 68, 130 0.02
USD 124,000 Oasis Petroleum Inc ‘144A’ 6.25% 1/5/2026 116, 405 0.03
USD 30,000 Oasis Petroleum Inc 6.875% 15/3/2022 29, 699 0.01
USD 54,000 Oasis Petroleum Inc 6.875% 15/1/2023 53, 190 0.02
(<)
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USD 60,000 Olin Corp 5.125% 15/9/2027 57,750 0.02
USD 1, 405, 000 gﬁib@ig}égégai5?§?§8§§tlCS Inc Via Ortho-Clinical Diagnostics 1,347, 044 0. 40
USD 112, 000 g?;g%OT;/gigégzcapltal LLC Via Outfront Media Capital Corp 112, 560 0.03
USD 14, 000 ggggg%n§5¥§§§gzgapltal LLC Via Outfront Media Capital Corp 14, 140 0. 00
USD 479,000 Pacific Drilling SA 8.375% 1/10/2023 470,617 0.14
USD 332, 000 E;;Téigog$ergy LLC Via Parsley Finance Corp ‘144A’ 5.625% 397, 850 0.10
USD 66, 000 ?jgjégg4Energy LLC Via Parsley Finance Corp ‘144A’ 6.25% 66, 990 0. 02
USD 42,000 PDC Energy Inc 5.75% 15/5/2026 39,375 0.01
USD 39,000 PDC Energy Inc 6.125% 15/9/2024 37,830 0.01
USD 158,000 Penske Automotive Group Inc 5.75% 1/10/2022 159, 580 0. 05
USD 662,000 Platform Specialty Products Corp ‘144A’ 5.875% 1/12/2025 652, 897 0.19
USD 1,975,000 Platform Specialty Products Corp ‘144A’ 6.50% 1/2/2022 2,002, 156 0.59
USD 602,000 Polaris Intermediate Corp (Pay—in-kind) ‘144A’ 8.50% 1/12/2022 578, 552 0.17
USD 120,000 Post Holdings Inc ‘144A’ 5.50% 1/3/2025 118, 800 0.04
USD 190,000 Post Holdings Inc ‘144A’ 5.625% 15/1/2028 181, 925 0. 05
USD 187,000 Post Holdings Inc ‘144A’ 5.75% 1/3/2027 181, 446 0. 05
USD 273,000 PQ Corp ‘144A’ 5.75% 15/12/2025 260, 032 0.08
USD 343,000 PQ Corp ‘144A’ 6.75% 15/11/2022 356, 720 0.11
USD 916, 000 ﬂiigg Séggélfg/gjggéges Borrower LLC Via Prime Finance Inc 966, 655 0. 29
EUR 100,000  PSPC Escrow Corp RegS 6.00% 1/2/2023 117, 683 0.03
USD 115,000 PTC Inc 6.00% 15/5/2024 118, 738 0. 04
USD 170,000 PulteGroup Inc 6.375% 15/5/2033 157, 250 0. 05
EUR 100,000  PVH Corp RegS 3.125% 15/12/2027 109, 835 0.03
USD 185,000 QEP Resources Inc 5.25% 1/5/2023 177, 600 0. 05
USD 283,000 QEP Resources Inc 5.375% 1/10/2022 275, 925 0.08
USD 426,000  QEP Resources Inc 5.625% 1/3/2026 403, 635 0.12
USD 74,000 QEP Resources Inc 6.875% 1/3/2021 76, 405 0.02
USD 95,000 Rackspace Hosting Inc ‘144A’ 8.625% 15/11/2024 79,088 0.02
USD 106, 000 ?;?;3582201dco LLC Via Radiate Finance Inc ‘144A’ 6. 625% 97,785 0.03
USD 8,000 Range Resources Corp 4.875% 15/5/2025 7,160 0. 00
USD 240,000 Range Resources Corp 5.00% 15/8/2022 231, 450 0.07
USD 48,000 Range Resources Corp 5.00% 15/3/2023 45, 224 0.01
USD 222,000 RBS Global Inc Via Rexnord LLC ‘144A’ 4.875% 15/12/2025 213, 120 0. 06
USD 187, 000 ?giiﬁgglgroup LLC Via Realogy Co—Issuer Corp ‘144A’ 4.50% 187, 000 0. 06
USD 1,217,000 Refinitiv US Holdings Inc ‘144A’ 6.25% 15/5/2026 1,191, 139 0. 35
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USD 481,000 Refinitiv US Holdings Inc ‘144A’ 8.25% 15/11/2026 450, 937 0.13
EUR 580,000 Refinitiv US Holdings Inc RegS 4.50% 15/5/2026 644, 455 0.19
USD 371, 000 §?§}gggéCare Hospital Partners Holdings Inc ‘144A’ 8.25% 391, 405 0.12
USD 242,000 Resolute Energy Corp 8.50% 1/5/2020 242, 605 0.07
5 a0 fermokds o Lsuer o i Rovolds G foser LLC Ve g 05 .09
s szg, a0 Royolds Grow foser f Vi foyelds G Toswr U Ve gangy o
s suzoo0 femokds e fosuer e Vi Rorelas Grow s LCVieqg g oy
USD 201,000 Rowan Cos Inc 4.875% 1/6/2022 177, 885 0. 05
USD 275,000 RP Crown Parent LLC ‘144A’ 7.375% 15/10/2024 279, 812 0. 08
USD 151,000 Sabre GLBL Inc ‘144A’ 5.25% 15/11/2023 152,510 0. 05
USD 53,000 Sanchez Energy Corp 6.125% 15/1/2023 10, 335 0. 00
USD 116,000 Sanchez Energy Corp ‘144A’ 7.25% 15/2/2023 96, 570 0. 03
USD 1, 295,000 Sanchez Energy Corp 7.75% 15/6/2021 310, 800 0. 09
USD 363,000 SBA Communications Corp 4.00% 1/10/2022 356, 194 0.11
USD 958,000 SBA Communications Corp 4.875% 1/9/2024 950, 815 0. 28
USD 336,000 Scientific Games International Inc ‘144A’ 5.00% 15/10/2025 315, 840 0. 09
USD 940,000 Scientific Games International Inc 10.00% 1/12/2022 987, 103 0.29
USD 150,000 Sealed Air Corp ‘144A’ 4.875% 1/12/2022 151, 500 0. 04
USD 172,000 Service Corp International/US 4.625% 15/12/2027 166, 410 0. 05
USD 216,000 ServiceMaster Co LLC/The ‘144A’ 5.125% 15/11/2024 210, 665 0. 06
EUR 100,000 Silgan Holdings Inc 3.25% 15/3/2025 117,091 0. 03
USD 63,000  Simmons Foods Inc ‘144A’ 7. 75% 15/1/2024 64, 733 0. 02
USD 151,000 Sirius XM Radio Inc ‘144A’ 5.00% 1/8/2027 145, 526 0. 04
USD 476,000 Six Flags Entertainment Corp ‘144A’ 4.875% 31/7/2024 465, 290 0.14
USD 156,000  SM Energy Co 5.00% 15/1/2024 147,078 0. 04
USD 83,000 SM Energy Co 5.625% 1/6/2025 78, 643 0. 02
USD 12,000  SM Energy Co 6.125% 15/11/2022 11,940 0. 00
USD 6,000 SM Energy Co 6.625% 15/1/2027 5, 820 0. 00
USD 59,000 SM Energy Co 6.75% 15/9/2026 57, 820 0. 02
USD 1,247,000 Solera LLC Via Solera Finance Inc ‘144A’ 10.50% 1/3/2024 1, 343, 642 0.40
USD 85,000 Sotera Health Holdings LLC ‘144A’ 6.50% 15/5/2023 85, 956 0. 03
USD 128,000 Southwestern Energy Co 6.20% 23/1/2025 123, 520 0. 04
USD 90,000 Southwestern Energy Co 7.50% 1/4/2026 90, 900 0. 03
USD 279,000  Southwestern Energy Co 7.75% 1/10/2027 284, 580 0. 08
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USD 390, 000  Spectrum Brands Inc 6.625% 15/11/2022 399, 165 0.12
USD 254,000 Springleaf Finance Corp 6.875% 15/3/2025 241, 300 0. 07
USD 2,000 Springleaf Finance Corp 7.125% 15/3/2026 1, 893 0.00
USD 305,000 Sprint Capital Corp 6.90% 1/5/2019 307, 287 0.09
USD 1,022,000 Sprint Communications Inc ‘144A’ 7.00% 1/3/2020 1, 052, 660 0. 31
USD 1,658,000 Sprint Corp 7.125% 15/6/2024 1, 694, 269 0. 50
USD 168,000  Sprint Corp 7.625% 15/2/2025 173, 250 0. 05
USD 630,000  Sprint Corp 7.625% 1/3/2026 648, 900 0.19
USD 826,000  Sprint Corp 7.875% 15/9/2023 877,212 0. 26
USD 216,000  SPX FLOW Inc ‘144A’ 5.625% 15/8/2024 211, 680 0. 06
USD 80,000  SPX FLOW Inc ‘144A’ 5.875% 15/8/2026 78, 400 0. 02
USD 330,000 Standard Industries Inc/NJ ‘144A’ 5.375% 15/11/2024 327, 211 0.10
USD 208,000 Staples Inc ‘144A’ 8.50% 15/9/2025 198, 099 0. 06
USD 119,000 Starwood Property Trust Inc 5.00% 15/12/2021 119, 405 0.04
USD 37,000 Station Casinos LLC ‘144A’ 5.00% 1/10/2025 35, 331 0.01
USD 192,000 Steel Dynamics Inc 4.125% 15/9/2025 180, 480 0.05
USD 15,000 Steel Dynamics Inc 5.00% 15/12/2026 14, 700 0. 00
USD 89,000 Steel Dynamics Inc 5.50% 1/10/2024 91, 003 0. 03
USD 246,000  Sunoco LP Via Sunoco Finance Corp 4.875% 15/1/2023 242,772 0. 07
USD 48,000  Sunoco LP Via Sunoco Finance Corp 5.50% 15/2/2026 46, 666 0.01
USD 110,000 Sunoco LP Via Sunoco Finance Corp 5.875% 15/3/2028 107, 388 0.03
USD 184,000 Surgery Center Holdings Inc ‘144A’ 8.875% 15/4/2021 186, 760 0. 06
USD 196,000 Symantec Corp ‘144A’ 5.00% 15/4/2025 194, 588 0. 06
s s an0 e el o Vi bl Healoh tne Vi s alth g g oo
USD 195,000 T-Mobile USA Inc 0.01% 15/1/2026 - 0. 00
USD 679,000 T-Mobile USA Inc 4.50% 1/2/2026 652, 064 0.19
USD 679,000 T-Mobile USA Inc 4.50% 1/2/2026 - 0. 00
USD 122,000 T-Mobile USA Inc 4.75% 1/2/2028 115, 900 0. 03
USD 282,000 T-Mobile USA Inc 6.375% 1/3/2025 - 0. 00
USD 282,000 T-Mobile USA Inc 6.375% 1/3/2025 292, 660 0.09
USD 195,000 T-Mobile USA Inc 6.50% 15/1/2026 206, 271 0. 06
USD 89, 000 giiégiZZZ’E?%B§y1;?g;§§§: LP Via Tallgrass Energy Finance 89, 223 0.03
USD 509, 000 gii;g£i£IZ,%?%anlgﬁﬁ;gggg LP Via Tallgrass Energy Finance 491, 821 0.15
USD 980, 000 giiiiceRiigifzf35£kngT?;;0;§ Via Targa Resources Partners 941, 412 0. 98
USD 111, 000 giiiiceRiisif%?%O%%?Q?TﬁgbzéP Via Targa Resources Partners 103, 785 0.03
USD 119, 000 ;?iiiceRiigif%figgzufjgigbgép Via Targa Resources Partners 116, 323 0.03
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50 10,000 e e gy heoowees Fariers
Usp 2000 T2 Rezourees Berners L e s Resources Portners - yigz0 o
usp aog,o00 276 Resouces Bariners 1Vl lopen Resources Partners o o
USD 392,000 Team Health Holdings Inc ‘144A’ 6.375% 1/2/2025 313, 600 0.09
USD 108,000  TEGNA Inc 5.125% 15/10/2019 108, 135 0.03
USD 94,000 TEGNA Inc ‘144A’ 5.50% 15/9/2024 92,238 0.03
USD 98,000 Teleflex Inc 4.625% 15/11/2027 94, 994 0.03
USD 35,000 Teleflex Inc 4.875% 1/6/2026 34, 825 0.01
USD 411, 000 ziggg gfgg%si;éﬁgoééC Via Tempo Acquisition Finance Corp 403, 807 012
USD 46,000 Tempur Sealy International Inc 5.50% 15/6/2026 43, 700 0.01
USD 38,000 Tempur Sealy International Inc 5.625% 15/10/2023 37,620 0.01
USD 416,000 Tenet Healthcare Corp 4.625% 15/7/2024 406, 640 0.12
USD 435,000 Tenet Healthcare Corp 6.00% 1/10/2020 447, 310 0.13
USD 522,000 Tenet Healthcare Corp ‘144A’ 6.25% 1/2/2027 525, 262 0.16
USD 1,342,000 Tenet Healthcare Corp 8.125% 1/4/2022 1, 395, 841 0.41
USD 261,000 Terex Corp ‘144A’ 5.625% 1/2/2025 252, 270 0.07
USD 161,000 TerraForm Power Operating LLC ‘144A’ 4.25% 31/1/2023 156, 975 0. 05
USD 161,000 TerraForm Power Operating LLC ‘144A’ 5.00% 31/1/2028 148, 120 0. 04
USD 255,000 Tesla Inc ‘144A° 5.30% 15/8/2025 218, 662 0. 06
USD 1,645,000 Texas Tech University 11.50% 1/10/2020%s 32,900 0.01
USD 928,000 TIBCO Software Inc ‘144A’ 11.375% 1/12/2021 979, 040 0.29
USD 313,000 TransDigm Inc 6.00% 15/7/2022 314,174 0.09
USD 22,000 TransDigm Inc ‘144A’ 6.25% 15/3/2026 22,002 0.01
USD 103,000 TransDigm Inc 6.375% 15/6/2026 98, 108 0.03
USD 212,000 TransDigm Inc 6.50% 15/7/2024 208, 820 0. 06
USD 11,000 TRI Pointe Group Inc 4.875% 1/7/2021 10, 808 0. 00
USD 160, 000 {2}6525T;e Group Inc Via TRI Pointe Homes Inc 4.375% 160, 000 0.05
USD 355,000 Tribune Media Co 5.875% 15/7/2022 360, 325 0.11
USD 87,000 Tutor Perini Corp ‘144A’ 6.875% 1/5/2025 84, 390 0.02
USD 100,000 Uber Technologies Inc ‘144A’ 7.50% 1/11/2023 101, 500 0.03
EUR 100,000 UGI International LLC RegS 3.25% 1/11/2025 116, 826 0.03
USD 744,000 United Rentals North America Inc 4.625% 15/10/2025 705, 870 0.21
USD 30,000 United Rentals North America Inc 5.875% 15/9/2026 30, 300 0.01
USD 126,000 United Rentals North America Inc 6.50% 15/12/2026 129, 780 0. 04
USD 287,000 United States Steel Corp 6.25% 15/3/2026 264, 399 0.08
USD 171,000 United States Steel Corp 6.875% 15/8/2025 163, 733 0. 05
USD 289,000 Univision Communications Inc ‘144A’ 5.125% 15/5/2023 269, 579 0.08
(i <)
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USD 126,000 Univision Communications Inc ‘144A’ 5.125% 15/2/2025 114, 685 0.03
USD 541,790  US Airways ‘2013-1B’ Pass Through Trust 5.375% 15/11/2021 551, 788 0.16
USD 269, 000 [é&;g(;:m?;zjzsg;)g Partners LP Via USA Compression Finance Corp 969, 000 0. 08
USD 338,000 USG Corp ‘144A’ 4.875% 1/6/2027 341, 380 0. 10
USD 17,000  USIS Merger Sub Inc ‘144A° 6.875% 1/5/2025 16, 256 0. 00
USD 595,000 Valeant Pharmaceuticals International ‘144A’ 8.50% 31/1/2027 617,312 0.18
USD 96,000 Valvoline Inc 5.50% 15/7/2024 97, 200 0.03
USD 200,000 Vantiv LLC Via Vantiv Issuer Corp ‘144A’ 4.375% 15/11/2025 191, 000 0. 06
GBP 100,000 Vantiv LLC Via Vantiv Issuer Corp RegS 3.875% 15/11/2025 125, 838 0. 04
USD 529,000 Verscend Escrow Corp ‘144A’ 9.75% 15/8/2026 521, 065 0. 15
USD 350,000 Vertiv Group Corp ‘144A’ 9.25% 15/10/2024 324, 625 0.10
USD 104, 000 Vistra Energy Corp 7.625% 1/11/2024 110, 599 0.03
USD 32,000 Vistra Operations Co LLC ‘144A’ 5.50% 1/9/2026 32,230 0.01
USD 320,000 Vistra Operations Co LLC ‘144A’ 5.625% 15/2/2027 321, 200 0.10
USD 346,000 Vizient Inc ‘144A’ 10.375% 1/3/2024 374,977 0.11
USD 85,000 Waste Pro USA Inc ‘144A’ 5.50% 15/2/2026 81, 813 0.02
USD 24,000 Weekley Homes LLC Via Weekley Finance Corp 6.625% 15/8/2025 22,080 0.01
USD 265,000 WellCare Health Plans Inc 5.25% 1/4/2025 268, 641 0.08
USD 275,000 WellCare Health Plans Inc ‘144A’ 5.375% 15/8/2026 279, 469 0.08
USD 555,000 Western Digital Corp 4.75% 15/2/2026 512, 681 0. 15
USD 290, 000  WEX Inc ‘144A° 4.75% 1/2/2023 286, 012 0.08
USD 136,000 Whiting Petroleum Corp 6.625% 15/1/2026 131, 920 0. 04
EUR 90,000 WMG Acquisition Corp RegS 4. 125% 1/11/2024 106, 677 0.03
USD 38,000 WPX Energy Inc 5.25% 15/9/2024 37,288 0.01
USD 35,000  WPX Energy Inc 6.00% 15/1/2022 35, 569 0.01
USD 125,000 WPX Energy Inc 8.25% 1/8/2023 138, 125 0. 04
USD 406,000 WR Grace & Co—Conn ‘144A’ 5.625% 1/10/2024 414, 120 0.12
USD 14,000 Wyndham Destinations Inc 5.40% 1/4/2024 13,510 0. 00
USD 76,000 Wyndham Destinations Inc 5.75% 1/4/2027 72,010 0.02
USD 158,000 Wyndham Hotels & Resorts Inc ‘144A’ 5.375% 15/4/2026 158, 000 0. 05
USD 38,000 Xerox Corp 4.80% 1/3/2035 29, 165 0.01
USD 7,000  Yum! Brands Inc 5.35% 1/11/2043 5, 863 0. 00
USD 432,000 Zayo Group LLC Via Zayo Capital Inc ‘144A’ 5.75% 15/1/2027 413, 640 0.12
USD 1,034,000 Zayo Group LLC Via Zayo Capital Inc 6.00% 1/4/2023 1, 034, 000 0.31
USD 34,000 Zayo Group LLC Via Zayo Capital Inc 6.375% 15/5/2025 33, 150 0.01
144, 321, 089 42. 68

o aat 177, 586, 841 52.51
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100, 088  Stars Group Inc/The 1, 755,199 0.52
1, 755, 199 0.52
T5u5
37 LyondellBasell Industries ‘A’ 3, 264 0. 00
3, 264 0. 00
KE
11 Avaya Holdings Corp 187 0. 00
187 0. 00
LGy W 1, 758, 650 0.52
T—45-o
TATUHES
USD 5,000,000  TABS 2005-4X’ Ltd RegS FRN 30/8/2045%x 5 0. 00
5 0. 00
R/ i 5 0. 00
AWBAFEIS|ITIC ES L T 5 UL OO TG S D 179, 345. 496 53. 03
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USD 948,249  Telenet Financing USD LLC ‘AN’ FRN 15/8/2026 922, 276 0.27
922, 276 0.27
INE1—4
USD 381,970 Digicel International Finance Ltd ‘B’ FRN 28/5/2024 349, 693 0.11
USD 255,439  Weatherford International Ltd ‘A> FRN 13/7/2020 243, 944 0. 07
593, 637 0.18
h+5
USD 207, 287 Dental Corporation Of Canada Inc FRN 6/6/2025 202, 494 0. 06
USD 51,976  Dental Corporation Of Canada Inc ‘DD’ FRN 6/6/2025 50, 774 0. 02
USD 83,300  Four Seasons Holdings Inc FRN 30/11/2023 81, 860 0.02
USD 641,389  GFL Environmental Inc ‘B’ FRN 30/5/2025 618, 228 0.18
(<)
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USD 224,654 Hudsons Bay Company Acceptance Ltd ‘B’ FRN 30/9/2022 219, 319 0. 06
USD 1, 195,377 Restaurant Brands International Inc. ‘B3’ FRN 16/2/2024 1,172,593 0. 35
USD 367,913 Telesat Canada ‘B> FRN 17/11/2023 359, 867 0.11
USD 371,190  Trader Corp FRN 28/9/2023 364, 694 0.11
USD 1,038,337 Valeant Pharmaceuticals International ‘B’ FRN 2/6/2025 1, 026, 189 0. 30
4,096, 018 1.21
TUI—Y
EUR 819,410 TDC A/S ‘B3’ FRN 4/6/2025 933, 437 0.28
933, 437 0.28
IR
USD 901,740 Altice France SA ‘B13’ FRN 14/8/2026 846, 508 0.25
846, 508 0.25
Kaw
USD 755,000 Unitymedia Finance LLC ‘B> FRN 30/9/2025 743, 441 0. 22
USD 220,683  Unitymedia Finance LLC ‘E> FRN 1/6/2023 216, 883 0. 06
960, 324 0.28
TUE
USD 243,162  GVC Finance LLC ‘B2’ FRN 29/3/2024 239, 880 0.07
239, 880 0.07
Or—o—
USD 317,600 CPA Global FRN 1/11/2024 308, 206 0.09
308, 206 0.09
Moo ITNY
USD 132,074 Altice Financing SA FRN 15/7/2025 123, 027 0. 04
USD 715,489  Altice Financing SA FRN 31/1/2026 664, 210 0.20
USD 306,900 Belron Finance US LLC ‘B> FRN 7/11/2024 301,913 0.09
USD 180, 633  Endo Luxembourg Finance Company I FRN 29/4/2024 178, 489 0. 05
USD 443,998  Intelsat Jackson Holdings SA ‘B4’ FRN 2/1/2024 446, 959 0.13
USD 1,317,688  Ortho—Clinical Diagnostics Inc ‘B’ FRN 30/6/2025 1,270, 331 0.38
USD 802,813  OXEA GmbH ‘B2’ FRN 14/10/2024 791, 276 0.23
USD 424,270  SS&C Technologies Holdings Europe ‘B4’ FRN 16/4/2025 415, 373 0.12
4,191, 578 1.24
ot <)



S—L-B—2

rS508
USD 361,000 Akzonobel Speciality FRN 1/10/2025 352, 246 0. 10
USD 262,518 Alpha 3 BV Via Alpha US BidCoi Via Autotech ‘B1” FRN 31/1/2024 253, 790 0.08
USD 500,059 Axalta Coating Systems US Holdings Inc ‘B3’ FRN 1/6/2024 490, 293 0. 15
USD 177,732  Jacobs Douwe Egberts International ‘B> FRN 1/11/2025 175, 362 0. 05
USD 473,536  Playa Resorts Holding BV FRN 29/4/2024 455, 333 0.13
USD 1,369,615  Stars Group Holdings BV FRN 10/7/2025 1, 355,138 0. 40
3,082, 162 0.91
EES]
USD 353,160  Camelot Finance FRN 3/10/2023 350, 292 0. 10
USD 523,046  Euro Garage ‘B’ FRN 7/2/2025 504, 217 0. 15
GBP 1,000,000 Motor Fuel Group Via CD&R Firefly Bidco B1’ FRN 23/6/2025 1,269, 972 0.38
USD 331,650 Nomad Foods Lux SARL ‘B4’ FRN 15/5/2024 321, 700 0. 09
USD 632,087 Titan Acquisition Ltd ‘B’ FRN 28/3/2025 593, 726 0.18
3, 039, 907 0.90
KE
USD 130,000 8Th Avenue Food & Provisions Inc FRN 1/10/2025 129, 675 0. 04
USD 394,518 A-L Parent LLC FRN 1/12/2023 390, 573 0.12
USD 481,190  Academy Ltd FRN 1/7/2022 330, 015 0.10
USD 123,761  Access CIG LLC ‘B’ FRN 27/2/2025 122, 338 0.04
USD 15,511  Access CIG LLC DD’ FRN 27/2/2025 15, 332 0.00
USD 777,292  Accudyne Industries Borrower SCA FRN 18/8/2024 754, 463 0.22
USD 830,496  Advance Disposal Services Inc FRN 10/11/2023 819, 700 0.24
USD 159, 104  AECOM Technology Corp ‘B> FRN 13/3/2025 155, 524 0.05
USD 170,000 Agiliti Health Inc B FRN 4/1/2026 168, 937 0.05
USD 75,388 Al Aqua Merger Sub Inc ‘B1” FRN 13/12/2023 71,431 0.02
USD 426,992  Akorn Inc FRN 16/4/2021 341, 594 0.10
USD 187,279  Albany Molecular Research Inc FRN 30/8/2024 181, 192 0. 05
USD 387,725  Albertsons Companies LLC FRN 17/11/2025 378, 353 0.11
USD 533,218 Alixpartners LLP FRN 4/4/2024 525,519 0.16
USD 680,181  Alliant Holdings Intermediate LLC ‘B> FRN 9/5/2025 653, 2569 0.19
USD 184,000 Allied Universal Holdco LLC FRN 28/7/2022 176, 947 0.05
USD 277,974 Allied Universal Holdco LLC FRN 28/7/2022 264, 770 0.08
(e <)
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USD 306,106  Almonde Inc ‘B’ FRN 13/6/2024 293, 691 0.09
USD 741,766  Ambrosia Buyer Corp FRN 28/8/2024 662, 397 0.20
USD 1, 140,430  American Builders & Contractors Supply ‘B’ FRN 31/10/2023 1, 109, 069 0.33
USD 855,501  Amneal Pharmaceuticals LLC ‘B> FRN 4/5/2025 846, 587 0.25
USD 635,408  Amwins Group Inc FRN 25/1/2024 622, 306 0.18
USD 245,730  Applied Systems Inc FRN 19/9/2025 244, 605 0.07
USD 569,680 Applied Systems Inc ‘B’ FRN 19/9/2024 556, 150 0.16
USD 186,065 Ardent Health Partners FRN 30/6/2025 184, 591 0. 05
USD 222,187  Ascend Learning LLC FRN 12/7/2024 217, 535 0.06
USD 1, 063,679  Ascend Performance Materials LLC ‘B’ FRN 12/8/2022 1, 053, 042 0.31
USD 352,755  AssuredPartners Inc FRN 22/10/2024 342,172 0. 10
USD 262,680 Asurion LLC FRN 3/11/2024 258, 130 0.08
USD 537,000 Asurion LLC ‘B2’ FRN 4/8/2025 539, 416 0.16
USD 1,136,117  Asurion LLC ‘B6” FRN 3/11/2023 1,116, 951 0.33
USD 261,000 Atlantic Aviation Fbo Inc ‘B> FRN 29/11/2025 261, 652 0.08
USD 597,486  Avantor Inc FRN 21/11/2024 594, 946 0.18
USD 574,200 Avaya Inc ‘B’ FRN 15/12/2024 563, 434 0.17
USD 317,824  AVSC Holding FRN 1/3/2025 303, 258 0.09
USD 176,115 Ball Metalpack LLC ‘B> FRN 31/7/2025 173,914 0.05
USD 180,968  BCP Raptor LLC FRN 24/6/2024 172,734 0. 05
USD 269, 000 BCP Raptor LLC ‘B’ FRN 3/11/2025 255, 550 0.08
USD 262,979 Beacon Roofing Supply Inc ‘B> FRN 2/1/2025 255, 090 0.08
USD 1,235,950 Berry Plastics Group Inc Q" FRN 1/10/2022 1,221, 527 0. 36
USD 746,000 BMC Software Inc FRN 2/10/2025 726, 850 0.21
USD 236,407 Boyd Corp ‘B’ FRN 6/9/2025 227,641 0.07
USD 436,353  Boyd Gaming Corp ‘B’ FRN 15/9/2023 430, 353 0.13
USD 1, 206,484 Brand Energy & Infrastructure Services FRN 21/6/2024 1, 154, 991 0.34
USD 582,172  Bright Horizons Family Solutions ‘B’ FRN 7/11/2023 571, 623 0.17
USD 350,490 Brightview Landscapes LLC ‘B’ FRN 15/8/2025 347, 423 0.10
USD 217,153  Bronco Midstream Funding LLC FRN 14/8/2023 213, 570 0. 06
USD 1,078,575 BWAY Holding Co ‘B’ FRN 3/4/2024 1, 040, 059 0.31
USD 706,000 Cabot Microelectronics Corporation ‘B’ FRN 14/11/2025 698, 057 0.21
USD 817,538  Caesars Resort Collection LLC ‘B’ FRN 22/12/2024 805, 381 0.24
USD 341,666 Caliber Collision FRN 1/2/2024 340, 490 0. 10
USD 605,000 California Resources Corp FRN 31/12/2021 630, 337 0.19
(<)
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USD 495,000 California Resources Corp FRN 31/12/2022 485, 100 0.14
USD 384,113  Calpine Corporation ‘B6” FRN 15/1/2023 377, 552 0.11
USD 210,430 Capital Automotive LP ‘B2’ FRN 24/3/2024 203, 942 0.06
USD 170,000 Cast And Crew Payroll LLC FRN 17/1/2026 169, 660 0. 05
USD 437,270  CBS Radio Inc ‘BI’ FRN 18/11/2024 424, 152 0.13
USD 448,175 CCC Information ‘B’ FRN 26/4/2024 435, 066 0.13
USD 492,502  CCM Merger LLC ‘B> FRN 8/8/2021 486, 592 0.14
USD 182,132  CEC Entertainment Inc ‘B> FRN 14/2/2021 173, 546 0. 05
USD 693,551  CenturyLink Inc ‘A” FRN 1/11/2022 678, 521 0.20
USD 632,128  CenturyLink Inc ‘B’ FRN 31/1/2025 603, 233 0.18
USD 671,817 Change Healthcare Holdings LLC ‘B’ FRN 1/3/2024 659, 583 0.19
USD 918,993  Change Healthcare Services Inc FRN 7/6/2023 908, 940 0. 27
USD 586,215 Charter Communications Operating ‘A2’ FRN 31/3/2023 574, 784 0.17
USD 1,346,011 Charter Communications Operating ‘B’ FRN 30/4/2025 1, 325, 969 0. 39
USD 354,600 Charter Nexus Inc FRN 16/5/2024 341, 302 0. 10
USD 392,161  Chemours Co FRN 3/4/2025 384, 808 0.11
USD 174,125  CHG PPC Parent LLC ‘B’ FRN 31/3/2025 169, 337 0. 05
USD 302,141  Chobani LLC FRN 10/10/2023 289, 149 0.09
USD 228,399 Ciena Corporation ‘B’ FRN 26/9/2025 226, 686 0.07
USD 640,470  CityCenter Holdings LLC ‘B> FRN 18/4/2024 627, 360 0.19
USD 220,294 Clark Equipment Company FRN 18/5/2024 216, 027 0.06
USD 569, 661  Clover Merger Inc FRN 26/9/2025 457, 626 0.14
USD 610,416  Coinmach Service Corp ‘B1’ FRN 14/11/2022 595, 155 0.18
USD 289,941  Compass Power Generation LLC ‘B> FRN 20/12/2024 288, 732 0.09
USD 462,000 Concentra Inc ‘B1” FRN 1/6/2022 457,671 0.14
USD 197,998  CONSOL Energy ‘B> FRN 28/11/2022 199, 319 0. 06
USD 657,156  Core & Main LP FRN 1/8/2024 648, 396 0.19
USD 553,747  CPG International LLC FRN 5/5/2024 535, 058 0.16
USD 578,259  Creative Artists Agency LLC FRN 15/2/2024 568, 862 0.17
USD 115,377  Crown Americas LLC ‘B’ FRN 3/4/2025 115, 290 0.03
USD 834,398 CSC Holdings LLC FRN 17/7/2025 805, 611 0.24
USD 411,887  CSC Holdings LLC FRN 25/1/2026 401, 932 0.12
USD 263,012  Cypress Performance LLC FRN 7/11/2024 254, 136 0.08
USD 128,342  DAE Aviation FRN 7/7/2022 127, 879 0.04
USD 303,565 DAE Aviation Holdings LLC FRN 23/1/2026 302, 427 0. 09
USD 564, 631 DAE Aviation Holdings LLC ‘B> FRN 23/1/2026 562, 514 0.17
(i <)
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USD 178,200 Davis Vision Inc FRN 2/12/2024 171, 480 0. 05
USD 1,024,163  Dell International LLC ‘B’ FRN 7/9/2023 1, 008, 647 0.30
USD 181,930 Diplomat Pharmacy Inc ‘B’ FRN 20/12/2024 180, 111 0. 05
USD 2,353,183  DJO Finance LLC FRN 8/6/2020 2,347, 606 0.69
USD 435,672  DTI Holdco Inc ‘B> FRN 30/9/2023 407, 354 0.12
USD 619,447  DTZ US/Cushman & Wakefield ‘B> FRN 21/8/2025 606, 749 0.18
USD 124,062  Duff & Phelps Corp ‘B> FRN 13/2/2025 119, 436 0.04
USD 274,534  EaglePicher Technologies LLC ‘B’ FRN 8/3/2025 256, 689 0. 08
USD 168,000 Edelman Financial Center LLC ‘B> FRN 21/7/2025 165, 690 0. 05
USD 389,000 Edgewater Generation FRN 13/12/2025 384, 818 0.11
USD 178,200 Element Material Inc FRN 28/6/2024 176, 085 0. 05
USD 166,000 Energizer Holdings Inc ‘B> FRN 20/6/2025 164, 652 0. 05
USD 139,300  Energysolutions LLC ‘B’ FRN 9/5/2025 119, 101 0.04
USD 617,000 Envision Healthcare Corp FRN 10/10/2025 580, 418 0.17
USD 196,486  Equian Buyer Corp ‘B> FRN 20/5/2024 191, 389 0.06
USD 638,240  ESH Hospitality Inc ‘B> FRN 30/8/2023 625, 833 0.18
USD 50,556  Evergreen AcqCo 1 LP ‘C’ FRN 9/7/2019 47,934 0.01
USD 209, 000  Evertec Group LLC ‘B’ FRN 27/11/2024 207, 955 0.06
USD 193,050 EXC Holdings III Corp ‘B’ FRN 2/12/2024 190, 878 0. 06
USD 547,596  Filtration Group Corp FRN 29/3/2025 540, 066 0.16
USD 1, 140,864 First Data Corp FRN 26/4/2024 1, 135,799 0.34
USD 357,700 Flex Acquisition Co Inc FRN 29/6/2025 347, 148 0.10
USD 294,000 Forest City Enterprises LP ‘B> FRN 7/12/2025 293, 509 0. 09
USD 304,430 Fortress Investment Group LLC ‘B’ FRN 27/12/2022 300, 320 0.09
USD 159,838  Frontier Communications Corp ‘A” FRN 31/3/2021 154, 843 0.05
USD 231,874  Gardner Denver Inc ‘B1” FRN 30/7/2024 230, 223 0. 07
USD 886,813 Gates Global LLC ‘B2’ FRN 1/4/2024 866, 558 0.26
USD 304,924 Gentiva Health Services Inc FRN 2/7/2025 301, 874 0.09
USD 57,670  Gentiva Health Services Inc ‘B’ FRN 2/7/2026 58, 247 0. 02
USD 326,182  Genuine Financial Holdings LLC FRN 12/7/2025 318, 641 0.09
USD 227,530  Geo Group Inc ‘B> FRN 22/3/2024 220,917 0.07
USD 504,708  Global Payments Inc ‘B3> FRN 21/4/2023 495, 401 0.15
USD 934, 058  Go Daddy Operating Company LLC ‘B1” FRN 15/2/2024 921, 653 0.27
USD 135,000  Goodrx Inc FRN 10/10/2025 132, 694 0.04
USD 424,125  Graftech Finance Inc ‘B’ FRN 12/2/2025 416, 173 0.12
USD 431,332  Granite Acquisition Inc ‘B’ FRN 19/12/2021 429, 499 0.13
USD 51,965 Granite Acquisition Inc ‘C’ FRN 19/12/2021 51, 744 0.02
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USD 161,000 Gray Television Inc ‘C’ FRN 2/1/2026 158, 719 0.05
USD 424,176  Greeneden US Holdings Inc ‘B" FRN 1/12/2023 413, 949 0.12
USD 559,012 Grifols Worldwide Operations USA ‘B’ FRN 31/1/2025 550, 683 0. 16
USD 116,438  Gyp Holdings III Corp ‘B’ FRN 1/6/2025 111, 417 0.03
USD 731,794  Harbor Freight Tools USA Inc ‘B’ FRN 18/8/2023 704, 454 0.21
USD 293,408 Hayward Industries Inc ‘B> FRN 5/8/2024 286, 366 0. 08
USD 277,900 HCA Inc ‘B10’ FRN 13/3/2025 276, 758 0. 08
USD 820,304 HD Supply Inc ‘B5’ FRN 17/10/2023 809, 878 0.24
USD 128,676  Healthchannels Inc FRN 3/4/2025 127, 228 0.04
USD 235,043 Hearthside Food Solutions LLC FRN 23/5/2025 225, 475 0.07
USD 85,000 Hearthside Food Solutions LLC ‘B2’ FRN 23/5/2025 82, 344 0.02
USD 123,751  Hercules Achievement Inc ‘B> FRN 15/12/2024 121, 630 0.04
USD 369,643 Hilton Worldwide Finance LLC ‘B2’ FRN 25/10/2023 365, 255 0.11
USD 648,512  Hostess Brands LLC ‘B” FRN 3/8/2022 623, 920 0.18
USD 372,130 Hub International Ltd ‘B’ FRN 25/4/2025 358, 410 0.11
USD 817,417  iHeartCommunications Inc ‘D> FRN 30/1/2020 549, 370 0.16
USD 687,424  Immucor Inc ‘B3’ FRN 15/6/2021 682, 269 0.20
USD 1,578,025 Infor US Inc ‘B6” FRN 1/2/2022 1, 566, 979 0. 46
USD 623,879  Informatica LLC ‘B1” FRN 5/8/2022 621, 539 0.18
USD 224, 000 Information Resources Inc ‘B’ FRN 3/12/2025 220, 080 0.07
USD 647,713  Insight Global Investments Holding FRN 23/5/2025 637,674 0.19
USD 513,494  Intermet Corp FRN 8/11/2010% - 0. 00
USD 386,149  InvictusCo FRN 28/3/2025 379, 391 0.11
USD 593,897  IQOR US Inc FRN 1/4/2021 530, 546 0.16
USD 485,950  IQVIA Inc ‘B2’ FRN 17/1/2025 479, 389 0.14
USD 42,933  IQVIA Inc ‘B3’ FRN 11/6/2025 42,128 0.01
USD 641,900 IRB Holding Corp ‘B> FRN 5/2/2025 624, 652 0.18
USD 751,443  Jaguar Holding Co IT ‘B> FRN 18/8/2022 735, 475 0. 22
USD 532,470  JBS USA Lux SA FRN 30/10/2022 526, 315 0.16
USD 301,818  KAR Auction Services Inc ‘B5 FRN 9/3/2023 298, 422 0. 09
USD 1,094, 628  Kronos Inc FRN 1/11/2023 1,072, 735 0. 32
USD 645,000 Kronos Inc FRN 1/11/2024 653, 198 0.19
USD 264,918 Lakeland Tours LLC ‘B> FRN 15/12/2024 261, 276 0. 08
USD 305,768 Leslie’s Poolmart Inc ‘B2’ FRN 16/8/2023 298, 888 0. 09
USD 574,806 Level 3 Financing Inc ‘B> FRN 22/2/2024 564, 390 0.17
USD 112,000 Lifescan Global Corporation FRN 1/10/2024 107, 311 0.03
USD 5,068,735 Ligado Networks LLC FRN 7/12/2020 1, 099, 307 0. 32
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USD 123,211  Lucid Energy Group IT FRN 17/2/2025 115,571 0.03
USD 470,309  Lumos Network Inc FRN 15/11/2024 462, 667 0.14
USD 16,499 MA FinanceCo LLC ‘B3’ FRN 21/6/2024 15,949 0.00
USD 710,823 MacDermid Inc ‘B6” FRN 7/6/2023 709, 494 0.21
USD 254,431  MacDermid Inc ‘B7” FRN 7/6/2020 253,902 0.08
USD 288,000 Marriott Ownership Resorts Inc ‘B’ FRN 29/8/2025 284, 760 0.08
USD 697,497  McAfee LLC ‘B> FRN 31/10/2024 692, 809 0.20
USD 906,649  Mcdermott Technology ‘B’ FRN 12/5/2025 866, 303 0.26
USD 301,632 Meredith Corp ‘B> FRN 31/1/2025 299, 370 0.09
USD 965,000 Messer Industries USA Inc FRN 1/10/2025 940, 470 0.28
USD 943,325  MGM Growth Properties Operating Partnership ‘B’ FRN 21/3/2025 927, 704 0. 27
USD 911,322 Microchip Technology Inc ‘B> FRN 29/5/2025 894, 809 0.26
USD 328,975 Midcoast Energy ‘B’ FRN 31/7/2025 318, 284 0.09
USD 916,180  Mitchell International Inc FRN 29/11/2024 877, 389 0. 26
USD 206,667 Mitchell International Inc FRN 1/12/2025 201, 500 0. 06
USD 115,000 MKS Instruments ‘B5 FRN 18/1/2026 114,712 0.03
USD 712,622  MPH Acquisition Holding LLC FRN 7/6/2023 688, 016 0.20
USD 53,221 National Vision Inc FRN 20/11/2024 52,778 0.02
USD 273,247 Neiman Marcus Group LLC FRN 25/10/2020 239, 736 0.07
USD 92,643 Nexeo Solutions LLC FRN 9/6/2023 92,412 0.03
USD 300,000 NRG Energy Inc FRN 30/6/2023 294, 825 0.09
USD 234,364 NVA Holdings Inc ‘B3’ FRN 2/2/2025 223,673 0.07
USD 175,972  ON Semiconductor Corp ‘B3’ FRN 31/3/2023 173, 457 0. 05
USD 194,000 Onedigital Health And Benefits FRN 8/10/2025 191, 817 0.06
USD 327,500 Optiv Inc FRN 1/2/2024 302, 937 0.09
USD 360,437  Peak 10 Inc FRN 1/8/2024 324, 996 0.10
USD 334,000 Peak 10 Inc FRN 1/8/2025 288, 492 0.09
USD 139,000 Penn National Gaming Inc ‘B> FRN 15/10/2025 137,118 0.04
USD 174,214  Pike Corp ‘B’ FRN 23/3/2025 173, 561 0. 05
USD 109, 724  Pisces Midco Inc ‘B> FRN 12/4/2025 104, 375 0.03
USD 108,000 Plaskolite LLC FRN 12/12/2025 107, 640 0.03
USD 520,824  Post Holdings Inc FRN 24/5/2024 513, 272 0.15
USD 170,000 Powerschool Inc Via Severin Acquisition LLC FRN 1/8/2025 165, 750 0. 05
USD 427,847  PQ Corp ‘BI’” FRN 8/2/2025 415, 974 0.12
USD 152,148  Preferred Proppants LLC ‘B2" FRN 27/7/2020 22,822 0.01
USD 446,968  Press Ganey Holdings Inc ‘B’ FRN 23/10/2023 438, 958 0.13
(i <)
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USD 442,658 Prestige Brands Inc ‘B4’ FRN 26/1/2024 436, 018 0.13
USD 784,851  Protection One Inc ‘B1” FRN 2/5/2022 772,984 0.23
USD 4,678 Quintiles IMS Inc ‘B1” FRN 7/3/2024 4,631 0.00
USD 475,836  Rackspace Hosting Inc ‘B’ FRN 3/11/2023 440, 420 0.13
USD 628,800 RCN Grande Communications FRN 1/2/2024 608, 716 0.18
USD 244,219 Realogy Corp ‘B> FRN 8/2/2025 237,274 0.07
USD 1,691,000 Refinitiv Us Hold/Thomson & Reuter ‘B’ FRN 1/10/2025 1,622, 836 0.48
USD 306, 900 lggj(lagl/rglgzliow Inc Via Survey Sampling International LLC ‘B’ FRN 303, 831 0. 09
USD 873,233  Reynolds Group Holdings Inc FRN 5/2/2023 859, 968 0.25
USD 871,899  RPI Finance Trust ‘B6” FRN 27/3/2023 861, 872 0.25
USD 1,011,209 Sabre GLBL Inc ‘B’ FRN 22/2/2024 996, 516 0.29
USD 415,000 SBA Senior Finance IT LLC ‘B> FRN 11/4/2025 407, 103 0.12
USD 602, 187  Scientific Games Intrnational Inc ‘B5” FRN 14/8/2024 582, 333 0.17
USD 3,442  SCRS Acquisition Corp FRN 1/11/2024 3, 342 0.00
USD 196,659 Seadrill Operating LP FRN 21/2/2021 157, 082 0. 05
USD 111,422  Seattle Spinco Inc “B’ FRN 21/6/2024 107, 708 0.03
USD 1,085,000 Sedgwick Claims Management Services Inc ‘B> FRN 31/12/2025 1, 056, 247 0. 31
USD 374,485 Sequa Mezzanine Holdings LLC FRN 28/11/2021 367, 464 0.11
USD 237,370  Serta Simmons Holding LLC FRN 8/11/2023 201, 340 0. 06
USD 211,330 Serta Simmons Holding LLC FRN 8/11/2024 152, 333 0.04
USD 461,970 ServiceMaster Co ‘C’ FRN 8/11/2023 459, 083 0.14
USD 364,165  SMG Holdingds Inc ‘B’ FRN 23/1/2025 355,516 0.11
USD 1,074,150  Solarwinds Holdings Inc ‘B’ FRN 5/2/2024 1,048, 134 0.31
USD 686,090 Solera LLC Via Solera Finance Inc FRN 3/3/2023 671, 264 0.20
USD 774,865  Sophia LP ‘B’ FRN 30/9/2022 758, 787 0.22
USD 162,185  Sound Inpatient Physicians Inc FRN 27/6/2025 159, 347 0.05
USD 89,000 Sound Inpatient Physicians Inc FRN 26/6/2026 86, 997 0.03
USD 501,718  Sprint Communications Inc FRN 2/2/2024 486, 667 0.14
USD 291,064 SRS Distribution Inc ‘B> FRN 23/5/2025 276, 388 0.08
USD 1,119,409  SS&C Technologies Inc FRN 16/4/2025 1, 095, 935 0.32
USD 768,491  SS&C Technologies Inc ‘B1” FRN 8/7/2022 760, 806 0.22
USD 350, 117  SS&C Technologies Inc ‘B5’ FRN 16/4/2025 343, 248 0. 10
USD 187,579  Staples Inc FRN 12/9/2024 184, 133 0. 05
USD 350,000 Station Casinos LLC ‘B’ FRN 8/6/2023 345, 068 0.10
USD 354,256  Team Health Holding Inc FRN 6/2/2024 315, 288 0.09
(i <)
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USD 604, 275  Tempo Acquisition LLC ‘B> FRN 1/5/2024 592, 407 0.18
USD 679,665 TIBCO Software Inc ‘B1” FRN 4/12/2020 672, 528 0.20
USD 329,144 Tierpoint LLC FRN 6/5/2024 311, 864 0. 09
USD 317,793  TKC Holdings Inc FRN 1/2/2023 306, 896 0. 09
USD 596,005 Trans Union LLC ‘B4” FRN 19/6/2025 587, 488 0.17
USD 292,787  Transdigm Inc ‘E* FRN 30/5/2025 284, 695 0. 08
USD 987,428  Transdigm Inc ‘F* FRN 9/6/2023 963, 977 0. 28
USD 293,863  TransUnion LLC ‘B3’ FRN 10/4/2023 289, 455 0. 09
USD 362,649 Tribune Media Co ‘C’ FRN 27/1/2024 360, 382 0.11
USD 54,313 TruGreen Ltd Partnership ‘B> FRN 13/4/2023 54, 448 0. 02
USD 323,375  Uber Technologies Inc ‘B’ FRN 4/4/2025 319,912 0. 09
USD 483,787  United Rentals Inc ‘B> FRN 31/10/2025 480, 261 0. 14
USD 95,000 Unitymedia Finance LLC ‘D’ FRN 15/1/2026 93, 427 0. 03
USD 145,058  Universal Services of America FRN 28/7/2023 137, 563 0.04
USD 181,622  Univision Communications Inc FRN 15/3/2024 169, 174 0. 05
USD 753,492  US Foods Inc FRN 27/6/2023 739, 575 0.22
USD 577,936  USI Inc FRN 16/5/2024 553, 662 0.16
USD 310,478 USIC Holdings Inc FRN 8/12/2023 298, 835 0. 09
USD 1,285,034  Verscend Holding Corp ‘B’ FRN 24/8/2025 1, 269, 292 0.38
USD 259, 037  Versum Materials Inc FRN 29/9/2023 258, 175 0. 08
USD 1,257,235 Vertiv Group Corp ‘B’ FRN 30/11/2023 1, 166, 086 0.34
USD 1, 352,448  VICI Properties 1 LLC ‘B’ FRN 20/12/2024 1,324,019 0.39
USD 632,000 Virgin Media Bristol LLC K’ FRN 15/1/2026 620, 219 0.18
USD 471,375 Vistra Operations Company LLC ‘B3’ FRN 31/12/2025 462, 282 0.14
USD 192,929 Vizient Inc ‘B4 FRN 13/2/2023 191, 603 0. 06
USD 316,000 Wand Newco 3 Inc ‘B’ FRN 15/1/2026 315,210 0. 09
USD 179,000  Web. Com Group Inc FRN 10/10/2025 173, 705 0. 05
USD 588,497 Weight Watchers International Inc ‘B’ FRN 29/11/2024 582, 612 0.17
USD 196,650  Welbilt Inc ‘B> FRN 23/10/2025 191, 980 0. 06
USD 811,119  West Corp ‘B’ FRN 10/10/2024 743, 188 0.22
USD 989, 625  WEX Inc ‘B2’ FRN 30/6/2023 973, 544 0.29
USD 555,587  William Morris Endeavor Entertainment ‘B’ FRN 18/5/2025 521, 385 0.15
USD 617,877  Wilsonart LLC ‘D’ FRN 19/12/2023 610, 308 0.18
USD 213,000 Worldpay Llc (Fka Vantiv Llc) ‘B4’ FRN 9/8/2024 211, 098 0. 06
USD 84,788 WP CPP Holdings LLC ‘B’ FRN 30/4/2025 83,134 0. 02
USD 503,737  Wyndham Hotels & Resorts Inc ‘B’ FRN 30/5/2025 494, 650 0.15
USD 420,395  YUM! Brands Inc ‘B’ FRN 3/4/2025 415, 665 0.12
USD 533,766  Ziggo Secured Finance BV ‘E’ FRN 15/4/2025 515, 698 0.15
121, 728, 398 36. 00
b m— 140, 942, 331 41.68
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KE
USD 5,922, 890 ?g?lgsggégiiy Chemicals Inc (Contingent Convertible Bond) FRN 6. 361, 184 188
USD 2,100,000 NM Holdings Co LLC (Defaulted) 9.50% 1/7/2005%% - 0. 00
USD 3,850,000 NM Holdings Co LLC (Defaulted) 12.00% 1/6/2009%% - 0. 00
USD 124, 000 ﬁgﬁf}ggzgnergy LLC Via Parsley Finance Corp ‘144A’ 5. 375% 122, 140 0.04
6, 483, 324 1.92
et 6, 483, 324 1.92
TEMHR BEMKXRUTIS b
TAIUHE
4,000,000 Aca ABS 2004-1 Ltd (Pref)s* - 0. 00
6,000,000 TCW High Income Partners Ltd (Pref)sk 60 0. 00
60 0. 00
KE
1,603, 811,533  Kcad Holdings T Ltd#* 2,245, 336 0. 67
2, 245, 336 0. 67
KE
7,500 Adelphia Communications Corp (Pref)sisk - 0. 00
1,397  Ameriforge Group Inc 76, 835 0.02
4,436  Ameriforge Group Inc (Wts 20/12/2020) %% - 0. 00
3,373,587 Geo Specialty Chemicals Inc¥* 573,510 0.17
349,675  Geo Specialty Chemicals Inc ‘144A™x 59, 445 0. 02
2,593  HMH Holdings Ltd (Wts Perpetual) (Wts 31/12/2049) %% - 0. 00
74 IssuerCo-U LLC (Pref)‘144A™** - 0. 00
8,018 New Millenieum Inc 441 0. 00
125,059  Project Dark Circle (Pref)sx 42,658 0.01
1,072  Project Ivy REIT#* - 0. 00
14,140 Rand McNally & Co** - 0. 00
752, 889 0.22
Tl B AR Y 7 P AR 2, 998, 285 0. 89
Z O OFEE FTREA MRESR K O~ R — « ~—7 v PR a T 9, 481, 609 2.81
HMRESRA— b 7+ U A — 329, 769, 436 97.52
Z OO 8, 398, 151 2.48
MEEAE CKkERL) 338, 167, 587 100. 00

% JERL2 (a) IZFEH T 2 A TEAREFIEE O R HRIT 72 - TV D FHlFES,
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Ay
2019 1 A31HRE

REWRFIEE B
EsE Eamf%a Bzl S EIEEES bt S| VC-FS i
s Kk FIL)
(K EF)
7 7 v RDBEE4SAH]L. 000% %58 L
_ A SV e S AV I 20234F
CDS  10,0002—nr2 P S Y RN Morgan Stanley 6 20 H (757) (1, 808)
Ta U AEEEE (202346 H20H)
7 7 v ROBEESF]L. 000% %58 L
_ AR SV e RO AV I 20234F
CDS 40, 000=—m R S T N Morgan Stanley 12.H 20 H (1, 461) (8, 085)
g VAR (20234512 20 H)
7 7 v ROBEESF]L. 000% %258 L
_ RIS SV S RO = IV 20234F
CDS 35,000 —nm R O N Morgan Stanley 125 20 H 818 (7,075)
Ta AR (20234512 20H)
7 7 v ROEEAF]L. 000% %5248 L
. 4V%__Hi,-y—y/€j—g 'I‘y'lf' 202345'5
CDS  30,000—nr2 C L PG AT T A b - ST Morgan Stanley 121 20 764 (1,051)
g AR (20234E12H 20H)
7 7 v ROEEAF]L. 000% %5258 L
_ FAA =TV — R DT T 4V 20234
CDS  30,000—nr N T s g v AR (2023412 Morgan Stanley 121 20 A 134 (381)
H20H)
7 7 v ROMEEAF]S. 000% Z 258 L
_ LAY RTFH e PX AT AT 4T T 20234
CDS 20, 000—nm e B BT T A b Ty on Morgan Stanley 6 H20H (1, 822) 639
VAR (20234 6 H20H)
7 7 v ROMEEAF]S. 000% 2z 258 L
_ N=~A Ty« Th—F . E—x 20234
CDS 30, 000—m2 NG DT TN b - ST Morgan Stanley 6 A20H (11, 107) (7, 058)
Ta AR (202346 H20H)
ARt (LML 2RI 7 2K — T ——197, 978K K1) (13,431)  (24,819)
CDS: 7LV b e FTx/hs AT
SEERHY
201941 A31B1R%E
HiEen 5
3 sz AE N ° o '-HI |
2 ZREE 24 /847 w8 BT 5 AR — ARBRE
e (K FW)
CKkFL)
1 EUR  EURO STOXX Banks Index 20194F3 A 5, 330 154
st 5, 330 154




RRFDHBEFH
2019 1 A31BRE

FEHAES
BE HE BE ol S EIRES R (%)
Kk FL)
EUR 130,000  USD 149, 45 State Street Bank & Trust 201942 A 5 H (870)
Company
UsD 2,099,818 GBP 1,642, 000 State Street Bank & Trust 201942 H 5 H (46, 707)
Company
USD 9,538,036 EUR 8, 366, 000 Srate Street Bank & Trust 2019452 A 5 H (23, 742)
Company
(71, 319)
U= FVERERER Y T A (v UH)
SGD 700,292  USD 516,817 State Street Bank & Trust 20194E 2 A 15 H 1,418
Company
1,418
BEF GEfEE AT 7 AR— ¢ ——12, 375, 119K K1) (69, 901)

9 2 —RIAR
20194 1 A31R{RE

MEELE (%)

FEIM AT B
s

Sl

52

[RESEE ¢4
TRILF—

T3

e

=74 VT 14—
A —VEEHK
B PEHIRAESR
AR — 17 o+ U A —
Z O ORGP

21.55
19. 08
10. 00

8.94
8.74
8. 39
1.57

97.52

100. 00

3TR—=UpbA2R—Y FRELE : X D~—) OERLIE, BMBEERORAIRR—FTH S,
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20194F 1 A 31 HELE
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TIwrayd e Fa—s)b e fRARNAV K U =X (LUIF 477 RF) Lo, ) id,
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Mfovrswr 77 o (BaEk) (LR 120138 Lo, ) ICHEILC, AZFT7 4 7T
E77 K LUUF TATF] &vw9, ) LLTOEKEALTND,

BFHEMIT, Y77 ROANZ FT 4 7TEREE NS TR, 20182 H 1 H 5201941 A
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(LLF & ERASM Evo, ) BMEmSh TV, BHEAHE, ~f%—~—F v b T772F
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ReUIFTy R (LLF TATFM] W9, ) ZANETT 0 7EETY 7o RiERSMIEM LT,
ATFMiE, %477 FIZRHLTHEEEHAI—E R (R— 7+ VAR 27 EESREEZ &1, )
DR OBEEZ1T 9, AT FMIEZ, AL FMDOBRNEH SN DA, RtOEE, U —, K&,
Tk, ROFEBE LT HHANZH LTV 5D,

201945 1 H3IHBIE, Y7 7> KL, 500K — 74 VAOZIEFEAEEZRTE L T\ iz, b,
sua—s)beTual—vay R — b7 VA HRRAAS L R—= T VA AT K
N7V = R—=F 74V A, A—RN— e v Rx— e =T b« T7 V RERT— LR e f T
N—=r7+ VA UUATHx%Z R=Fr7xVF] LT [BR—F7x VA L9, ) Tho
oo HAR—b 74 VAL, BRZ2EEENZRDL, BRIEHEOKREIHEEZIT> TS,
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SMEEN TV 5D,
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LEEDOEELER

20194E 1 H17H, BB, v~k — - ~—F7 v b - 77 FHENZEWL, ATFMZ Y7 7 R
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i Him A EA2019% 1 H1THMTRIT LT,
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(a) G K OE DG FE D FFAM

BT 7 ROEE KR OEDOMOEFEITLLT O X S IZFHi S LT 5,

YR v =7y NUSNDOR— T+ U A

« H—Ah e =%, FEEEGIFTIC B STy, MEEREMEE (UL TNAV] &0, )

DRFENZRBNT, BT 7 N, EESH OIS 030AR L7l e s L v iRtk s n 2
HZ—I e a— Ol Z RIS 5, @, MERERREIX, EPESICAFTE LA
X, BMECTH—L - a— 22T 5, MEREDHICATTERNY —L4 - u—2ORAIC
VX, RS O E S BE S R AEIR E D 7o O DR E~ bV v 7 AR L CRE L —BHDOH
DN TE7R TSAME TR L T2, AR ERERE D Fioe K OFEATT 5151, B BRSO RS
DERHIZER DS &, Bl R — b7 4+ U AOREFENSE (BUT HEEERSE) &uv
V. ) DL Ea—%%T5, BHSOERRESIL, MK ERBEORIMAN Y —24 - v —20
FARAEIR E DA TE/R L TH 2 ERFEIHE LT\ 5,
FAAGESR X, FroriiEde, EHRMKOZEOMOERRE S EHEE 2R 2, RS E a1, )
THRENTWS, ZhbOAMERIT. 1 S XIEBROMEE I ERER A TR RC. FEilo
AESERS], BEEE N L — & — [ T RICERER SN TV DRI O SRk 72 BAGRIE &2 F O CHl T Ok
BB F OB B2 HAL & U CIRIE L7l I S &l S b,
AEFRHLG [T IC B35 ST 5 U E O B i THG |l STV D HAGESRIE, HARERAA
VHER— T+ VA GHERBIEONLZ B TN TR % AR (LT TBREREEZ] ] &
J. ) RERTAFARER B OMME CRMli b, ) ZBRE, FHME A OBEAIEER OEEKT
IR C AT ATRE 7R & O M B2 B | T ST 5 OAikg TRl S5, 8 2 FrE DA RESRIZD W
THBI R 72Dy o 12356 O A GESR Ok, BIERFZNICIBS W CAFARERELOEMNHE S 35
Dy, —EOHAICIE, BAMREARO EE 215 Ch 25 I OEE OGS ik, XIINAS
DAQE®DJEIH (LLF TOTC) W9, ) MENFEERTTh DA MRERIZ OV TIXELT
O B M TR S D,
F—Tr e 2 FRIOEMBEE A ¥ — LIRT D2 EE T, YEEMAKRE R X — L DOZAEFEIRO
ELT O ANF A Re72 & PEAAH TR S D,
AEAEG | PTIC B3 S AU TV 20 U EE OO TS| S TW e WEEFISFERIL, 1
ONNFEE DT 4 — T — UMM R EFERE 2> 5 AT U 72 FIH RTRE 72 B 00 B REAE S EH[E] Y A7
WEIZ L VEHMliS LD, OT CHiETHRA SN TV D AMIESRIE. AT AHEZR EIT O B M T
FHl S 41D, EEOBGIFT TG S TV S AMRERIL, FEHRSEOIFESIC L Y TED
BRIC &0 BB AT E SNEBEIFNC SO CEHMliS N5, O T CHith M OFEARES|Fr
DS TG SN TWARMAGERIL, & biERR, Kk OREWLRTHICE> TRHME SN 5,
TS OMGDEZ AT TE WA MGRESR K VG L, FHESORRESIC LY XTZE Dk
IRIC XV BREICEE SN AEMMEIC X VM SN D,

20194F 1 A 31 HBIEDO AN IEMETRFE 21T - 7o — 5 OB/ MAESR L O/ XULT V3T 4 7 O IEAE L.
TRIZBROBY TH 5,

Fe kT4 U o s N TEAfE ﬁ%%fm
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MEERIZ, BT 7 RE, LMD ORET LI ¥ — EMOBENORAET LI ¥ — %
BUA D AT FERIZAFGHE LTze U770 RiZZ LYy b= F 740k 2TV w7 (LUF ICD
S| LW, ) ZHRETIEETHIENTED, 77 FNRCDSEZRETKY THE
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JB—\L-TFR7F—3 : . STO—-
veiR—bkT7A)A, HE 4%2?7?5;£§x—
BXA VAL -R—+TF IS— T R— - T—Hy
DARUVT—=ILE -4 2Hh

LK~k 74 U RS Ad)
BE KEL
5 v 0. 727650 0. 719100
AT H - R 0. 760312 0. 757518
AL R T T 1. 005379 1.001753
TUN—J « Ju—% 0. 153760 0. 153056
L—n 1. 147900 1. 142550
YRR 1. 310999 1.307000
FiE ML 0. 127447 0. 127484
ARTT)V =L 0. 274774 0.272978
AR LE— 0. 014061 0. 014054
A A 0. 009203 0. 009125
FEE T A+ 0. 000899 0. 000896
AFa Y 0. 052500 0. 052252
AYz—FT v Jra—F 0. 110887 0. 110095
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To the Unitholders of

BlackRock Global Investment Series
35A, avenue J.F. Kennedy

L-1855 Luxembourg

Grand Duchy of Luxembourg

REPORT OF THE REVISEUR D’ENTREPRISES AGREE
Opinion

We have audited the financial statements of BlackRock Global Investment Series (the “Fund”) and of each of its sub-
funds, which comprise the statement of net assets and the portfolio of investments as at 31 January 2019 and the
statement of operations and changes in net assets for the year then ended, and notes to the financial statements,
including a summary of significant accounting policies.

In our opinion, the accompanying financial statements give a true and fair view of the financial position of the Fund and
of each of its sub-funds as at 31 January 2019, and of the results of their operations and changes in their net assets for
the year then ended in accordance with Luxembourg legal and regulatory requirements relating to the preparation and
presentation of the financial statements.

Basis for Opinion

We conducted our audit in accordance with the Law of 23 July 2016 on the audit profession (Law of 23 July 2016) and
with International Standards on Auditing (ISAs) as adopted for Luxembourg by the Commission de Surveillance du
Secteur Financier (CSSF). Our responsibilities under the Law of 23 July 2016 and ISAs are further described in the
“Responsibilities of the Réviseur d’Entreprises Agréé for the Audit of the Financial Statements” section of our report.
We are also independent of the Fund in accordance with the International Ethics Standards Board for Accountants’
Code of Ethics for Professional Accountants (IESBA Code) as adopted for Luxembourg by the CSSF together with the
ethical requirements that are relevant to our audit of the financial statements, and have fulfilled our other ethical
responsibilities under those ethical requirements. We believe that the audit evidence we have obtained is sufficient and
appropriate to provide a basis for our opinion.

Other information

The Board of Directors of the Fund’s Management Company is responsible for the other information. The other
information comprises the information stated in the annual report but does not include the financial statements and our
report of the Réviseur d’Entreprises Agréé thereon.

Our opinion on the financial statements does not cover the other information and we do not express any form of
assurance conclusion thereon.

In connection with our audit of the financial statements, our responsibility is to read the other information and, in doing
so, consider whether the other information is materially inconsistent with the financial statements or our knowledge
obtained in the audit or otherwise appears to be materially misstated. If, based on the work we have performed, we
conclude that there is a material misstatement of this other information, we are required to report this fact. We have
nothing to report in this regard.

Société 3 responsabilité limitée au capital de 35.000 €
RCS Luxembourg B 67.895
Autorisation d'établissement 10022179



Deloitte.

Responsibilities of the Board of Directors of the Fund’s Management Company for the Financial Statements

The Board of Directors of the Fund’'s Management Company is responsible for the preparation and fair presentation of
the financial statements in accordance with Luxembourg legal and regulatory requirements relating to the preparation
and presentation of the financial statements, and for such internal control as the Board of Directors of the Fund’s
Management Company determines is necessary to enable the preparation of financial statements that are free from
material misstatement, whether due to fraud or error.

In preparing the financial statements, the Board of Directors of the Fund’'s Management Company is responsible for
assessing the Fund’s ability to continue as a going concern, disclosing, as applicable, matters related to going concern
and using the going concem basis of accounting unless the Board of Directors of the Fund’s Management Company
either intends to liquidate the Fund or to cease operations, or has no realistic alternative but to do so.

Responsibilities of the Réviseur d’Entreprises Agréé for the Audit of the Financial Statements

The objectives of our audit are to obtain reasonable assurance about whether the financial statements as a whole are
free from material misstatement, whether due to fraud or error, and to issue a report of the Réviseur d’Entreprises
Agréé that includes our opinion. Reasonable assurance is a high level of assurance, but is not a guarantee that an
audit conducted in accordance with the Law dated 23 July 2016 and with ISAs as adopted for Luxembourg by the
CSSF will always detect a material misstatement when it exists. Misstatements can arise from fraud or error and are
considered material if, individually or in the aggregate, they could reasonably be expected to influence the economic
decisions of users taken on the basis of these financial statements.

As part of an audit in accordance with the Law dated 23 July 2016 and with ISAs as adopted for Luxembourg by the

CSSF, we exercise professional judgment and maintain professional skepticism throughout the audit. We also:

. Identify and assess the risks of material misstatement of the financial statements, whether due to fraud or error,
design and perform audit procedures responsive to those risks, and obtain audit evidence that is sufficient and
appropriate to provide a basis for our opinion. The risk of not detecting a material misstatement resuiting from
fraud is higher than for one resulting from error, as fraud may involve collusion, forgery, intentional omissions,
misrepresentations, or the override of internal control;

. Obtain an understanding of internal control relevant to the audit in order to design audit procedures that are
appropriate in the circumstances, but not for the purpose of expressing an opinion on the effectiveness of the
Fund's internal control;

. Evaluate the appropriateness of accounting policies used and the reasonableness of accounting estimates and
related disclosures made by the Board of Directors of the Fund’'s Management Company;
. Conclude on the appropriateness of the Board of Directors of the Fund's Management Company's use of the

going concern basis of accounting and, based on the audit evidence obtained, whether a material uncertainty
exists related to events or conditions that may cast significant doubt on the Fund’s ability to continue as a going
concern. If we conclude that a material uncertainty exists, we are required to draw attention in our report of the
Réviseur d’Entreprises Agréé to the related disclosures in the financial statements or, if such disclosures are
inadequate, to modify our opinion. Our conclusions are based on the audit evidence obtained up to the date of
our report of the Réviseur d’Entreprises Agréé. However, future events or conditions may cause the Fund to
cease to continue as a going concem;

. Evaluate the overall presentation, structure and content of the financial statements, including the disclosures,
and whether the financial statements represent the underlying transactions and events in a manner that
achieves fair presentation.

We communicate with those charged with governance regarding, among other matters, the planned scope and timing
of the audit and significant audit findings, including any significant deficiencies in internal control that we identify during
our audit.

For Deloitte Audit, Cabinet de révision agréé

23 May 2019
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