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BBELSEE BT kR % Net
Assets
biAtd it
IRIF-
Indika Energy 8.75% 07/05/2029 Reg S D usb 7,978,433 7,891,913 049
China Shenhua Overseas Cap. 3.875% 20/01/2025 VG usb 7,482,518 7,373,685 0.46
Petron 5.95% VRN (Perpetual) PH usb 5,344,183 5,134,619 0.32
Adaro Indonesia 4.25% 31/10/2024 Reg S D usb 4,594,998 4,531,527 0.28
Yankuang Group Cayman 2.90% 30/11/2024 KY usD 209,573 205,887 0.01
25,137,631 1.56
RISHE
Cikarang Listrindo 4.95% 14/09/2026 Reg S D usD 16,641,884 15,971,246  0.99
JSW Hydro Energy 4.125% 18/05/2031 Reg S IN usb 17,642,495 15,410,102  0.96
Greenko Pow 4.30% 13/12/2028 Reg S MU usb 14,355,369 12,821,645 0.80
Greenko Solar Mauritius 5.55% 29/01/2025 Reg S MU usb 9,489,670 9,382,911  0.58
Greenko Solar Mauritius 5.95% 29/07/2026 Reg S MU usb 6,645,766 6,404,857  0.40
Korea East-West Power 4.875% 12/07/2028 R usb 5,993,476 5,848,576 0.36
India Green Power Holdings 4.00% 22/02/2027 Reg S MU usb 6,133,504 5,559,408 035
Pakistan Wat. & Pow. Dev Auth 7.50% 04/06/2031 PK usD 4,669,917 3,460,175 022
74,858,920 4.65
B3]
West China Cement 4.95% 08/07/2026 GB usb 23,353,152 19,050,331 1.18
ABJA Investment 5.45% 24/01/2028 SG usb 7,254,104 7,164,613 0.45
26,214,944 1.63
AR Y-LA
GMR Int'l Airport 4.25% 27/10/2027 Reg S IN usb 12,856,006 11,875,735 0.74
Royal Capital 4.875% VRN (Perpetual) NL usb 11,209,798 11,187,938  0.70
Delhi Intl Airport 6.45% 04/06/2029 Reg S IN usD 8,990,214 8,763,436 054
Royal Capital 5.00% VRN (Perpetual) NL usb 3,987,659 3,902,921 0.24
Delhi Intl Airport 6.125% 31/10/2026 Reg S IN usb 2,497,282 2,468,720  0.15
38,198,750  2.37
BB
Network i2i 5.650% VRN (Perpetual) Reg S MU usb 14,364,364 14,324,052 0.89
Network i2i 3.975% VRN (Perpetual) Reg § MU usb 8,900,312 8,429,126 052
SK Hynix 6.25% 17/01/2026 Reg S KR usD 7,675,178 7,722,396 0.48
Lenovo Group 6.536% 27/07/2032 Reg S HK usb 99,797 103,448 0.01
30,579,022 1.90
—MCHEM - Y-ER
Melco Resorts Finance 5.375% 04/12/2029 Reg S KY usD 46,171,567 41,164,907 2.56
Wynn Macau 5.625% 26/08/2028 Reg S KY usb 21,214,888 19,592,048 122
Wynn Macau 5.50% 15/01/2026 Reg S KY usb 15,185,434 14,790,475 092
MGM China Holdings 5.25% 18/06/2025 Reg S KY usD 15,005,569 14,778,222 092
Sands China 5.125% 08/08/2025 KY usb 12,473,193 12,352,985 0.77
eHi Car Services 12.00% 26/09/2027 KY usb 6,495,312 6,084,210 038
Studio City Finance 6.50% 15/01/2028 Reg S VG usb 6,442,986 6,023,590 037
TML Holdings Pte 5.50% 03/06/2024 SG usD 3,296,412 3,288,995 0.20
Tata Motors 5.875% 20/05/2025 IN usb 3,296,412 3,281,331  0.20
MGM China Holdings 5.875% 15/05/2026 Reg S KY usb 3,278,036 3,226,040 020
eHi Car Service 7.00% 21/09/2026 KY usb 3,046,504 2,666,076 0.17
LS Finance 2017 4.80% 18/06/2026 VG usD 527,576 444,054  0.03
Graha Andrasentra Propertindo 1D IDR 231,505,011 127,789 0.01
Melco Resorts Finance 5.75% 21/07/2028 Reg S KY usb 132,231 122,695  0.01
127,943,417 7.95
EFEBLFER
Wens Foodstuffs 2.349% 29/10/2025 CN usD 224,543 204,191 0.01
204,191 0.01
]
Standard Chartered 4.30% VRN (Perpetual) Reg S GB usb 26,121,565 20,947,876  1.30
Bank of East Asia 5.875% VRN (Perpetual) HK usb 17,675,547 17,426,321 1.08
Standard Chartered 7.875% VRN (Perpetual) Reg S GB usb 16,482,058 16,071,055  1.00
Huarong Finance Il 5.00% 19/11/2025 EMTN VG usb 16,401,843 15,975,231 0.99
Huarong Finance Il 5.50% 16/01/2025 EMTN VG usb 15,787,526 15,663,121 0.97
Woori Bank 4.25% VRN (Perpetual) Reg S KR usD 14,098,653 13,897,310 0.86
NWD Finance BVI 4.125% VRN (Perpetual) VG usb 23,181,079 11,706,445 0.73
Bank Negara Indonesia 4.30% VRN (Perpetual) D usb 10,738,311 9,818,787  0.61
Kasikornbank 3.343% VRN 02/10/2031 EMTN TH usD 9,689,453 8,962,937 0.56
Fortune Star BVI 5.95% 19/10/2025 VG usb 9,419,212 8,834,575 055
Asahi Mutual 6.90% VRN (Perpetual) P usb 8,605,632 8,784,629  0.55
NWD Finance BVI 5.25% VRN (Perpetual) VG usb 13,139,133 8,563,512 053
Rizal Commercial Banking 6.50% VRN (Perpetual) PH usb 8,490,757 8,342,098 052
Stand Chartered 6.187% VRN 06/07/2027 Reg S GB usb 8,238,393 8,288,197 052
Tianjin State-OCl. & Management. -1.60% 17/12/2039 CN usb 33,051,915 7,829,829 0.49
Huarong Finance 2019 3.25% 13/11/2024 EMTN VG usb 7,841,323 7,694,690 0.48
Huarong Finance 2019 3.75% 29/05/2024 EMTN VG usD 7,641,540 7,636,191 0.47
Kookmin Bank 4.35% VRN (Perpetual) Reg S KR usD 7,550,781 7,511,554 0.47
Axis Bank Gift City 4.10% VRN (Perpetual) Reg S IN usb 7,541,790 7,019,150 0.44
Huarong Finance 2019 4.25% VRN (Perpetual) GMTN VG usb 6,947,102 6,625,868 0.41
Huarong Finance 4.875% 22/11/2026 EMTN VG usD 6,371,669 6,061,050 038
Korea Eximbank 2.875% 21/01/2025 KR usb 5,993,476 5,881,603 0.37
Huarong Finance Il 4.625% 03/06/2026 EMTN VG usb 3,557,296 3,394,514 0.21
Bank of China 3.60% VRN (Perpetual) CN usD 1,207,542 1,184,085  0.07

K HEELEEE BE CRRL © Nf'
ssets
B iz
Bank of East Asia 5.825% VRN (Perpetual) EMTN HK usb 479,025 461,062 0.03
234,581,690 14.58
REpE
Franshion Brill 4.25% 23/07/2029 VG usbD 10,812,337 7,434,270 0.46
Longfor Group Holdings 4.50% 16/01/2028 KY usb 6,636,882 4,456,948 028
Greentown China Holdings 5.65% 13/07/2025 KY usb 3,959,995 3,630,829 023
New Metro Global 4.625% 15/10/2025 VG usb 5,514,608 2,647,829 0.16
NWD 4.50% 19/05/2030 EMTN VG usb 1,950,482 1,329,782 0.08
Sunac China Holdings 39.28% 30/09/2028 Reg S KY usb 3,531,870 817,628  0.05
Franshion Brill 3.20% 09/04/2026 VG usb 452,828 396,036  0.02
Add Hero Holdings 8.50% 30/09/2029 Reg S VG usb 4,821,690 132,596 0.01
China Aoyuan Group 2.41% (Perpetual) Reg S KY usb 7,351,461 110,272 0.01
Add Hero Holdings 9.80% 30/09/2031 Reg S VG usb 4,851,754 84,906 0.01
Add Hero Holdings 9.00% 30/09/2030 Reg S VG usD 3,717,887 46,474 0.00
China Aoyuan Group CN HKD 1,837,866 27,639 0.00
China Aoyuan Group 107.26% 30/09/2028 Reg S KY usb 648,864 25955  0.00
China Aoyuan Group 5.50% 30/09/2031 Reg S KY usD 2,770,235 20,777 0.00
21,161,941 1.32
EfE
Pakistan 6.00% 08/04/2026 Reg S PK usb 33,413,628 30,160,811 1.87
Mongolia 7.875% 05/06/2029 Reg S MN usD 19,678,579 19,944,273 1.24
Pakistan 7.375% 08/04/2031 Reg S PK usD 24,804,000 19,747,555  1.23
Mongolia 8.65% 19/01/2028 Reg S MN usb 15,829,535 16,338,856  1.02
Pakistan 8.875% 08/04/2051 Reg S PK usb 4,365,248 3,344,439 021
89,535,934  5.57
A-TIIVFERTFIR
Fidelity ILF - The US Dollar Fund - AACC-USD IE usb 1,629 32,179,663 2.00
32,179,663  2.00
J331-v3v-¥-E2
CAS Capital No 1 4.00% VRN (Perpetual) VG usb 18,678,232 16,997,191 1.06
16,997,191 1.06
Oh R F55
IRF-
Periama Holding 5.95% 19/04/2026 us usb 9,689,453 9,560,903 0.59
Medco Oak Tree 7.375% 14/05/2026 Reg S SG usb 9,149,041 9,182,901 057
Medco Laurel Tree 6.95% 12/11/2028 Reg S G usb 8,772,451 8,405,981 0.52
Indika Energy Cap IV Pte 8.25% 22/10/2025 Reg S SG usb 4,495,107 4,531,614 028
HPCL-Mittal 5.25% 28/04/2027 IN usb 4,495,107 4,313,761 027
Medco Maple Tree 8.96% 27/04/2029 Reg S SG usb 4,095,542 4,195,031 026
HPCL-Mittal Energy 5.45% 22/10/2026 IN usD 3,646,031 3,535,283  0.22
Medco Bell PTE 6.375% 30/01/2027 Reg S SG usb 3,224,490 3,141,698  0.20
46,867,172 2.91
DNIFEE
Mong Duong Fin. Holdings 5.125% 07/05/2029 Reg S NL usb 20,002,994 19,095,751 1.19
Greenko Dutch BV 3.85% 29/03/2026 Reg S NL usb 12,062,937 11,278,846  0.70
ReNew Power 5.875% 05/03/2027 Reg S IN usb 10,506,563 10,099,434  0.63
Adani Green Energy 6.70% 12/03/2042 Reg S IN usb 8,241,029 7,610,861 0.47
Star Energy Geothermal 6.75% 24/04/2033 Reg S VG usb 6,980,676 6,955,213 0.43
Korea Gas 4.875% 05/07/2028 Reg S KR usb 5,993,476 5,895,782 037
China Oil & Gas Group 4.70% 30/06/2026 BM usb 5,520,125 4,795,781 0.30
Greenko Wind Projects (MU) 5.50% 06/04/2025 Reg S MU usb 4,594,998 4,532,935 0.28
China Power Intl Dev. 3.00% 14/06/2025 MTN HK CNY 1,496,953 208,715 0.01
70,473,318 438
#t
ENN Clean Energy 3.375% 12/05/2026 Reg S VG usb 19,139,726 18,076,198  1.12
ABJA Investment 5.95% 31/07/2024 SG usb 8,790,431 8,782,344 055
Vedanta Resources 13.875% 09/12/2028 Reg S GB usb 8,955,032 7,956,035  0.49
JSW Steel 5.375% 04/04/2025 IN usD 4,495,107 4,445,349 0.28
39,259,926 2.44
BARE- Y-
Diamond Il 7.95% 28/07/2026 Reg S MU usD 4,704,879 4,716,524 029
India Airport 6.25% 25/10/2025 Reg S MU usb 4,197,431 4,190,807 0.26
8,907,331 0.55
gt 30
Lenovo Group 5.875% 24/04/2025 EMTN HK usb 14,358,449 14,353,664 0.89
14,353,664  0.89
— MR EE - Y -E R
MGM China Holdings 4.75% 01/02/2027 Reg S KY usb 18,233,490 17,215,179 1.07
Wynn Macau 5.125% 15/12/2029 Reg S KY usb 18,113,434 16,027,404  1.00
Studio City Finance 5.00% 15/01/2029 Reg S VG usD 15,213,558 13,077,777 081
Melco Resorts Finance 5.625% 17/07/2027 Reg S KY usb 13,637,853 12,940,950  0.80
Studio City Finance 6.00% 15/07/2025 Reg S VG usb 8,916,364 8,818,201 055
LS Finance 2025 4.50% 26/06/2025 VG usb 7,991,301 7,530,441 0.47
Hyundai Capital America 6.375% 08/04/2030 Reg S US usb 5,673,824 5,835,604 036
Meituan 2.06% 27/04/2027 KY usD 5,518,874 5,191,881 032



E3I-F BBELISEE B kR % Net EI-F BRBERISEE BT CRE)L % Net
Assets Assets
B {4 ) @ il )

Li & Fung 5.25% (Perpetual) EMTN BM  USD 11,121,676 5,088,723 032  REXLot Holdings 6.00% 28/04/2017 (Defaulted)* BM  HKD 2,898,962 9,267
Meituan 3.05% 27/04/2028 KY UsD 5,179,282 4594025 0.29 99,955
Li & Fung 5.00% 18/08/2025 EMTN BM  USD 3,656,548 3,561,450 0.2
Studio City 7.00% 15/02/2027 Reg S VG USD 3,521,025 3,501,705 022 _
Wynn Macau 4.50% 07/03/2029 144A KY usD 2,634,218 2815320 017 L
LS Finance 2017 4.875% 15/07/2024 EMTN VG usb 307,275 305,650  0.02  Yihya Overseas Inv. 8.50% 23/10/2020 (Defaulted) VG usD 24,907,759 449,710 0.03
Sands China 5.40% 08/08/2028 Ky usp 161,621 156,672 001 Ppearl Hidg lll 9.00% 22/10/2025 Reg S (Defaulted)  KY usp 6,530,935 58,118 0.00
Sands China 2.85% 08/03/2029 KY usD 108,030 92,809 0.01 507,628 0.05
Melco Resorts Finance 4.875% 06/06/2025 Reg S KY UsD 45,158 43,986 0.00 .
106,797,775 6.64
— A WE
S8 Modernland O/S Pte 5.00% 30/04/2027 (Defaulted) SG  USD 6,456,030 2,098210 013
Yida China Holdings 6.00% 30/04/2025 (Defaulted) ~ KY Usp 22,882,019 1,830,562 0.1
ICB China 3.20% VRN (Perpetual) CN  UsD 70936029 66988361 416 IGC Ventures 5.00% 30/06/2025 (Defaulted) SG  USD 1,839,177 671,300 004
Bank of Communications 3.80% VRN (Perpetual) CN UsD 35,805,167 34,708,256 216 Easy Tactic 6.50% VRN 11/07/2027 (Defaulted) VG usD 18,072,271 528,252  0.03
Bangkok Bank 3.733% VRN 25/09/2034 Reg S TH usp 36210583 31,489,164 196  Yango Justice 10.25% 15/09/2022 (Defaulted) HK  USD 20,236,979 252,962 0.02
Vedanta Res. Fin. Il 13.875% 09/12/2028 Reg GB  USD 22,846,650 20,782,396 129 Modernland Overseas 5.00% 30/04/2027 (Defaulted) SG  USD 369,721 116,083 0.01
HDFC Bank 3.70% VRN (Perpetual) Reg S IN usb 18,373,999 17,040,157 1.06  Yango Justice Intl 8.25% 25/11/2023 (Defaulted) HK usD 19,229,548 105,763 0.01
Shriram Finance 6.625% 22/04/2027 Reg S IN usp 16,551,982 16445646 102 Yango Justice Intl 7.875% 04/09/2024 (Defaulted) ~ HK  USD 16,666,266 84998 001
Standard Chartered 6.00% VRN (Perpetual) Reg S~ GB USD 13,784994 13515285 084  Yango Justice Intl 7.50% 17/02/2025 (Defaulted) HK  USD 13,660,791 73,222 0.00
Standard Chartered 4.75% VRN (Perpetual) Reg S GB usb 16,082,493 12,913,773 0.80 Yango Justice Intl 9.25% 15/04/2023 (Defaulted) HK usb 13,970,378 71,249 0.00
Fortune Star BVI 6.85% 02/07/2024 VG UsD 12,138,753 12065892 075  Redco PPTY. Grp 8.00% 23/03/2023 EMTN (Defaulted) KY usp 4,368,367 61,856 0.00
Krung Thai Bank 4.40% VRN (Perpetual) T usp 12,431,468 11,747,737 073 Easy Tactic 6.50% VRN 11/07/2025 (Defaulted) VG UsD 1,774,458 57,670 0.00
Sumitomo Mitsui Financial Group 5.464% 13/01/2026 IP usD 11,682,005 11,665297 073 Yango Justice 7.50% 15/04/2024 (Defaulted) HK  USD 9,030,996 49,670 0.00
Sumitomo Mitsui Fin. Group 6.60% VRN (Perpetual) ~ IP UsD 11,919,745 11,489,169 0.71 Ry y———
Fortune Star BVI 5.00% 18/05/2026 VG USD 10,030,164 8,943,147 056 o -
Vedanta Res. Fin. Il 13.875% 21/01/2027 Reg S GB  USD 7,513,699 6,857,755 0.43
Fortune Star BVI 5.05% 27/01/2027 VG USD 6,994,411 5,977,725 037
Shinhan Financial Group 5.00% 24/07/2028Reg$ KR USD 5995476 5850850 036 g |anka 6.825% 18/07/2026 Reg S (Defaulted) 1K usp 21526567 12,330,146 077
Kasikornbank 5.275% VRN (Perpetual) EMTN TH UsD 5,953,519 5786681 036 g [anka 6.20% 11/05/2027 Reg § (Defaulted K Usb 19878361 11333991 070
ANZ Banking Group 6.742% 08/12/2032 Reg S AU USD 5,469,047 5748171 036 il ania 5.75% 18/04/2023 Reg S (Defaulted K usb 18879449 10780863 067
Mitsubishi UF) Financial Grp 8.20% VRN (Perpetual)  JP UsD 5,294,237 5598280 035 i |anka 7.55% 28/03/2030 Reg S (Defaulted I UsD 18225161 1028035 064
FWD 6.675% VRN (Perpetual) KY usD 5,746,169 4890795 030 g |qnka 7.85% 14/03/2029 Reg § (Defaulted: LK usD 17,585,857 9,964,384  0.62
FWD Group 8.045% VRN (Perpetual) Ky usb 4,778,200 4577215 028 gpj | gnka 6.85% 14/03/2024 Reg S (Defaulted; LK usp 15,262,386 8715386 054
Bank Negara Indonesia 3.75% 30/03/2026 EMIN 1D usD 4,594,998 4354808 0.27 i |anka 6.75% 18/04/2028 Reg S (Defaulted K UsD 14064690 8021848 050
Kasikornbank HK 4.00% VRN (Perpetual) EMTN TH usD 4,225,400 3876811 024 g [anka 6.85% 03112025 Reg § (Defaulted K UsD 12,985,864 7443611 046
'CChB C”:’J 5553%2/5%29\;5:&?) v, S': ggg ngggrg;f ZQ?Z;Z 31132 Sri Lanka 6.35% 28/06/2024 Reg S (Defaulted LK UsD 6,648,762 3774093 023
ong Hing Banl erpetua , , .
Bank of Comms (HK) 3.725% VRN (Perpetual) HK  USD 234523 230243 001 1 tenka 6.125% 03/06/2025 Reg § (Defaulted) w usb "997’825W
FWD Group 5.75% 09/07/2024 KY usD 129,736 129,184 0.01 _ 88796268 521
327,308,733 20.34 -
——  J3Ih-y3v-¥-£2
Repie Bakrie Tele. 11.50% 07/05/2015 Reg S (Defaulted)*  SG  USD 17,181,297 108,242
Hellas Tel. Il 6.054% 15/01/2015 144A (Defaulted)* LU usD 399,565 4
Yanlord Land HK 5.125% 20/05/2026 HK  USD 15,229,234 12,302,936 076 T a2as 001
Theta Capital 8.125% 22/01/2025 SG USD 9,100,454 8,357,970 052 _ 108246 001
Theta Capital 6.75% 31/10/2026 SG  USD 9,205,573 7,560,077 047
Longfor Group Holdings 3.95% 16/09/2029 KY usD 11,381,104 6,841,924 0.43
Seazen Group 4.45% 13/07/2025 KY usD 12,006,172 6,332,656 039 ZOfth (1) (0.00)
Greentown China Holdings 4.70% 29/04/2025 KY UsD 3,427,486 3,139,213 0.20
Longfor Group Holdings 3.85% 13/01/2032 KY uUsD 5,643,148 3,012,959 0.19
Longfor Group Holdings 3.375% 13/04/2027 KY usD 2,796,955 1,930,033 0.12 o, = ™
New Metro Global 4.50% 02/05/2026 VG USD 4,197,811 V226 om  DARERE (BXISHTi#R USD 1,862,811,696) 1500144368 9524
NWD MTN 4.125% 18/07/2029 VG usb 967,026 669,119 0.04 -
Sunac China Holdings 6.75% 30/09/2028 Reg S KY usD 6,386,941 483,364 0.03
Sunac China Holdings 7.00% 30/09/2029 Reg S KY usD 6,394,664 423,646 0.03
Sunac China Holdings 6.50% 30/09/2027 Reg S KY usD 4,252,813 340,225 002 % Net
Sunac China Holdings 6.00% 30/09/2025 Reg S KY usD 2,121,255 222,732 0.01 LWEE KRR (8 N
Sunac China Holdings 1.00% 30/09/2032 Reg $ KY usD 2,943,086 220,731 0.01 Y 3 GEFI ssets
Franshion Brill 4.40% 04/03/2025 VG USD 224,543 214,406 0.01
Sunac China Holdings 6.25% 30/09/2026 Reg S KY usD 2,123,830 209,305 0.01 Co )
Sunac China Holdings 7.250% 30/09/2030 Reg S KY usD 3,007,458 165,410 0.01 4
IGC Ventures 5.00% VRN 30/06/2025 SG USD 121,702 31,034 0.00
Bakrieland Development WTS 31/12/2049 D IDR 77,836,129 0 000 ke F IR 2Ty T
54,160,664 337
Sold protection on CDX NA HY $35 5 Year 20/12/2025 usp 88,356,783 4,751,655  0.30
Ei Sold protection on CDX NA HY $33 5 Year 20/12/2024 usp 177,872,248 4316999 0.27
Sold protection on CDX NA HY S34 5 Year 20/06/2025 UsD 88,356,783 3588302 0.22
Pakistan 6.875% 05/12/2027 Reg S PK Usd 26,998,611 23,262,678 145 gy zvmecﬂon on CDX NA HY §32 5 Year zn;néjznu UsD 176,713,566 526,313 0.03
23262678 145 13,183,269 0.82
kL5
2WES USD  RER (A F Nt
Assets
) ) & CKRIL
Pearl Hidg I 6.00% (Perpetual) Reg S (Defaulted)  KY usD 8,200,223 138,707 0.01 )
China Forestry 10.25% 17/11/2015 Reg S (Defaulted)* KY usD 13,168,665 36214 0.00
Mirabela Nickel 1.00% 10/09/2044* AU USD 151,734 2000
174,923 0.01
BA- Y- Bought USD Sold CNY at 0.13937865 24/10/2024 210,670 (2,027) (0.00)
BLT Finance 7.50% 31/12/2049 (Defaulted)* NL usb 171,484,377 246,732 0.02 (2,027) (0.00)
Blue Skyview 1.78% VRN (Perpetual) (Defaulted) VG USD 4,947,534 219,324 0.01
CC Construction Intl. 5.35% 03/07/2017 (Defaulted)”  HK CNY 299,391 233 0.00 A Shares (EUR) (hedged)
466,289 003  Bought USD Sold EUR at 1.07226840 08/05/2024 28,132,289 93568 0.01
Bought USD Sold EUR at 1.08673571 08/05/2024 620,175 10,458 0.00
. . Bought EUR Sold USD at 0.93134255 11/06/2024 28,264,037 (91,457) (0.01)
(LEes 3] Bought EUR Sold USD at 0.92170936 08/05/2024 29,189,028 (436,564) (0.03)
Nuoxi Capital 5.35% 24/01/2023 (Defaulted) VG USD 74,765 4508 0.00 (423,995) (0.03)
4508 0.00
A Shares (RMB) (hedged)
—AEEE YR Bought USD Sold CNY at 0.13793103 08/05/2024 12,247,172 1,449 0.00
Bought CNY Sold USD at 7.23790000 11/06/2024 12,269,097 (755) (0.00)
Future Retail 5.60% 22/01/2025 Reg S (Defaulted)  IN usD 8,879,314 66595 0.0 poughi CNY Sold USD at 724020000 08/05/2024 12,265.200 18,028) (0.00
REXLot Holdings 4.50% 17/04/2019 (Defaulted)* BM  HKD 7,537,303 24,095 0.00

(17,334) (0.00)



LIS USD  REBR (] ¥ Net

A-ACC Shares (SEK) (hedged)

Bought USD Sold SEK at 0.09493652 08/05/2024
Bought USD Sold SEK at 0.09417120 08/05/2024
Bought USD Sold SEK at 0.09109418 08/05/2024
Bought USD Sold SEK at 0.09339914 08/05/2024
Bought USD Sold SEK at 0.09168098 08/05/2024
Bought USD Sold SEK at 0.09223886 08/05/2024
Bought USD Sold SEK at 0.09175569 08/05/2024
Bought USD Sold SEK at 0.09129459 08/05/2024
Bought SEK Sold USD at 10.87446325 08/05/2024
Bought SEK Sold USD at 10.96067101 11/06/2024
Bought SEK Sold USD at 10.63886671 08/05/2024
Bought SEK Sold USD at 10.58488900 08/05/2024

A-HMDIST (G) Shares (AUD) (hedged)
Bought USD Sold AUD at 0.65324700 08/05/2024
Bought USD Sold AUD at 0.66109300 08/05/2024
Bought AUD Sold USD at 1.52926244 11/06/2024
Bought AUD Sold USD at 1.52970363 08/05/2024

A-MDIST Shares (JPY) (hedged)

Bought USD Sold JPY at 0.00637906 08/05/2024
Bought USD Sold JPY at 0.00648949 08/05/2024
Bought JPY Sold USD at 155.96130019 11/06/2024
Bought JPY Sold USD at 150.38924028 08/05/2024

A-MDIST Shares (SGD) (hedged)

Bought USD Sold SGD at 0.73451424 08/05/2024
Bought USD Sold SGD at 0.73352852 08/05/2024
Bought SGD Sold USD at 1.35927700 11/06/2024
Bought SGD Sold USD at 1.34550100 08/05/2024

A-MINCOME (G) Shares (SGD) (hedged)
Bought USD Sold SGD at 0.73451424 08/05/2024
Bought USD Sold SGD at 0.74294663 08/05/2024
Bought USD Sold SGD at 0.74069025 08/05/2024
Bought USD Sold SGD at 0.73612426 08/05/2024
Bought SGD Sold USD at 1.35927700 11/06/2024
Bought SGD Sold USD at 1.34550100 08/05/2024

E-MDIST Shares (EUR) (hedged)

Bought USD Sold EUR at 1.07226840 08/05/2024
Bought USD Sold EUR at 1.06481000 08/05/2024
Bought EUR Sold USD at 0.93134255 11/06/2024
Bought EUR Sold USD at 0.92170936 08/05/2024

Y Shares (EUR) (hedged)

Bought USD Sold EUR at 1.07226840 08/05/2024
Bought EUR Sold USD at 0.93134254 11/06/2024
Bought EUR Sold USD at 0.92170936 08/05/2024

Y-ACC Shares (SGD) (hedged)

Bought USD Sold SGD at 0.73451424 08/05/2024
Bought SGD Sold USD at 1.35927700 11/06/2024
Bought SGD Sold USD at 1.34550100 08/05/2024

Y-MDIST Shares (SGD) (hedged)

Bought USD Sold SGD at 0.73451424 08/05/2024
Bought USD Sold SGD at 0.73480241 08/05/2024
Bought SGD Sold USD at 1.35927700 11/06/2024
Bought SGD Sold USD at 1.34550100 08/05/2024

US 10 Year Bond Future 18/06/2024

US 10 Year Ultra Bond Future 18/06/2024
US 2 Year Bond Future 28/06/2024

US Ultra Bond Future 18/06/2024

US Long Bond Future 18/06/2024

ZOMEE (AfEERE)

usD
usD
usb
usD
usD

Assets
) # CRRIY
)

215,215 9,234  0.00
159,832 5514 0.0
5,474,036 3,821 0.00
127,370 3,314 0.00
232,155 1,659 0.00
107,862 1,432 0.00
161,179 1,284 0.00
131,512 381 0.00
186,566 (1,883) (0.00)
5,486,343 (3,684) (0. OU)

184,211 (5,810) (0.0

0)
6,482,364 (236,287) (0.01
(221,025) (0.01)

51,226,788 329,164 002
890,727 16,491 0.00
51,608,277 (327,617) (0.02)

52,490,494 (372,979) (0.02
(354,941) (0.02)

1,883,919 7,455 0.00
38,756 827 0.00
1,901,093 (7,110) (0.00)

2,012,089, 89,415) (0.01
(88,243) (0.01)

106,101,692 144764 0.01
1,641,383 X
106,415,837 (140,087) (0.01)

109,168,481 (1,425,405) (0.09)
(1,420,694) (0.09)

10,934,778 14919 0.00
266,926 3,433 0.00
251,375 2,459 0.00
560,184 1,994 O uu

10,967,154 (14,437) (0.01

12,172,195, (158,932) gno
(150,564) (0.01)

37,875,432 125974 0.01
693,809 (2,534) (0.00)
38,052,809 (123,131) (0.01)

39,154,859 (585,618) (0.0
(585,309) (0.04)

7,779,168 25874 0.00
7,815,599 (25,290) (0.00)
7,897,283 (118,115) (0.01

(117,531) (0.01)

1,399,324 1,909 000
1,403,467 (1,848) (0.00)
1,417,836 18,513) (0.00;

(18,452) (0.00)

5,560,985 7,587 0.00
94,330 166 0.00
5,577,450 (7,342) (0.00)

5,730,133 74,818) (0.00
(74,407) (0.00)

2% KER (R PNt
Assets

) & CRRIL

)
(62,789,006) 1,584,452 0.10
(23,721,599) 780,206  0.05
(192,641) 1,491 UDU

23,205,087 (1,576,924) (0
43,433,445 (1,872,644) gnn
(1,083,419) (0.07)

100,133,463 6.23

sets

W CRE % Net
) Ast

Net Assets

1,608,903,159 100.00
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. Iceland Bondco 10.875% 15/12/2027 Reg S GB  GBP 14,469,321 17,427,905  0.74
5 Bellis Acquisition 4.50% 16/02/2026 Reg S GB  GBP 14582,781 17,038,138 0.72
Casino Guichard Perrachon FR EUR 4,245,520 121,846  0.01
Tz Casino Guichard Perrachon WTS 27/04/2029 FR EUR 4,245,520 1,698 0.00
78,792,563  3.33
Var Energi 7.862% VRN 15/11/2083 NO  EUR 20886616 22,413,992 095
Harbour Energy 5.50% 15/10/2026 144A GB  USD 22,846297 20976760 089
EnQuest 11.625% 01/11/2027 Reg S GB usD 15,172,773 14,556,387  0.61 NVATT
Kosmos Energy 7.50% 01/03/2028 Reg S us usD 15,362,478 13,744,006 0.58  Nidda Healthcare Holding 7.50% 21/08/2026 Reg S DE EUR 33,024,109 34,138,210 1.44
Wintershall Dea Fin. 2 BV 3.00% VRN (Perpetual) NL EUR 11,981,371 10,491,488 044 Cheplapharm Arzneimittel 7.50% 15/05/2030 Reg S DE EUR 14,406,691 15,158,231 0.64
Tullow Oil 10.25% 15/05/2026 144A GB usD 9,302,809 8,488,792 0.36 49,296,441 2.08
Tullow Oil 10.25% 15/05/2026 Reg § GB  USD 5,952,563 5,431,701 023 aa .
Nostrum Oil & Gas NL GBP 2,613,725, 172,649 0.01 _
96,275,775 406 Al
Nemean Bondco 13.25% 15/12/2026 Reg S GB GBP 21,971,294 27,709,278 1.17
N Jerrold Finco 7.875% 15/04/2030 Reg S GB  GBP 18,312,437 21,196,396  0.89
Co-Operative Bank Fin. 6.00% VRN 06/04/2027 GB  GBP 14,814,240 17,278,205  0.73
Energia Grp Rio Fin. DAC 6.875% 31/07/2028 Reg S IE EUR 30,530,713 31,647,221 134 Alpha Services & Holdings 11.875% VRN (Perpetual) GR EUR 14,955,838 16,381,009 0.69
EDF 3.575% VRN (Perpetual) FR EUR 26,685,782 25,352,327 099 Garfunkelux Holdco 3 7.75% 01/11/2025 Reg S ) GBP 16,112,221 13,299,367  0.56
EDF 6.00% VRN (Perpetual) EMTN FR GBpP 15,975,162 18315983 077 OSB Group 8.875% VRN 16/01/2030 EMTN GB GBP 10,501,854 12,938,276 055
EDF 7.50% VRN (Perpetual) EMTN R EUR 13,433,659 14,681,229 062 |percaja Banco 3.75% VRN 15/06/2025 ES EUR 12,798,283 12,788518  0.54
Teollisuuden Voima 1.125% 09/03/2026 EMTN Fl EUR 7,208,346 6,807,255 0.29  CoOperative Bank Fin. 9.00% VRN 27/11/2025 GB GBP 10,692,466 12,725,721 054
TenneT Holding 4.875% VRN (Perpetual) NL EUR 6,025,178 6,002,197 025 pirqeys Financial 5.50% VRN 19/02/2030 EMTN GR EUR 12,344,443 12,220,875  0.52
ContourGlobal Power 3.125% 01/01/2028 Reg S ) EUR 6,513,509 5989,825  0.25  gociete Generale 9.375% VRN (Perpetual) 144A FR usb 12,759,253 12,184,239 051
Orsted 5.125% VRN 14/03/3024 DK EUR 5,437,909 5477,040 023 KBC Group 4.25% VRN (Perpetual) BE EUR 12,344,443 11,774,562 0.50
Drax Finco 6.625% 01/11/2025 144A GB usD 2,683,101 2,511,208 011 |ptesa Sanpaolo 5.875% VRN (Perpetual) EMTN T EUR 11,064,615 10,310,838  0.44
Orsted 5.25% VRN 08/12/3022 DK EUR 2,135,770, 2171811009  Bank 9.875% VRN 18/09/2027 EMTN PL EUR 9,677,680 10,306,730  0.44
116,956,094 494 Piraeus Financial Higs 8.75% VRN (Perpetual) GR  EUR 7,831,460 7,774,447 033
Garfunkelux Holdco 3 6.75% 01/11/2025 Reg S w EUR 10,607,144 7,505,615 032
= Piraeus Bank 7.25% VRN 13/07/2028 EMTN GR  EUR 6,784,905 7,259,849 031
7 Commerzbank 6.125% VRN (Perpetual) DE EUR 7,079,901 6977,087 029
Huhtamaki 4.25% 09/06/2027 Fl EUR 5,990,686 6000870 025  Societe Generale 7.875% VRN (Perpetual) EMTN R EUR 6,444,526 6,646,078  0.28
Huhtamaeki Oyj 5.125% 24/11/2028 Fl EUR 3,993,790 421,831 017  Intesa Sanpaola 6.375% VRN (Perpetual) i EUR 6,415,480 6,317,387 027
INEOS Quattro Finance 8.50% 15/03/2029 Reg S GB  EUR 2,450,735, 2,569,853 0.1 Istanbul Metro. Muni. 10.50% 06/12/2028 Reg $ r UsD 5,824,580 5,852,272 0.25
12,692,554 054  Barclays 9.25% VRN (Perpetual) GB GBP 4,601,028 5524565 023
International Personal Finance 9.75% 12/11/2025 GB EUR 5,178,312 5,156,822 0.22
. Barclays 6.375% VRN (Perpetual) GB  GBP 4,061,866 4590351 0.19
HAH-Y-L2 Belfve Bank 3.625% V(RN (;I;erpetual) BE EUR 4,356,862 4,106,343 017
Rolls-Royce 4.625% 16/02/2026 Reg S GB EUR 15,902,547 16,069,789  0.68 Investec 10.50% VRN (Perpetual) GB GBP 3,098,818 3,825,861 0.16
Paprec Holding 3.50% 01/07/2028 Reg S FR EUR 10,208,673 9,826,675 041  Nexi 1.75% 24/04/2027 T EUR 3,812,255 3510313 0.15
Albion Finance 5.25% 15/10/2026 Reg W EUR 6,497,171 6520580 0.28  Barclays 5.875% VRN (Perpetual) GB  GBP 2,723,039 3,163,655 013
Paprec Holding 7.25% 17/11/2029 Reg S R EUR 5,095,714 543739 023  Deutsche Bank 7.125% VRN (Perpetual) DE GBP 2,723,039 2,957,641 012
Heathrow Finance 5.75% 03/03/2025 GB GBP 4,152,634 4,840,380 0.20 Deutsche Bank 5.625% VRN 19/05/2031 EMTN DE EUR 2,450,735 2,468,097 0.10
Int'l Constolidated Airlines 1.125% 18/05/2028 ES EUR 3,903,022 3,657,301 0.15  Barclays 8.00% VRN (Perpetual) GB  USD 2,405,351 2,254,424 0.10
Travis Perkins 3.75% 17/02/2026 GB  GBP 612,684 681,615 003  Aviva 6.875% VRN (Perpetual) GB  GBP 1,694,638 1,849,758 0.08
47,033,736 1.99 278,854,579 11.77
TR TEHE
IHS Netherlands 8.00% 18/09/2027 Reg S NL usD 10,551,776 9528530 039  Adler Financing 12.50% 30/06/2025 w EUR 8,543,081 9,851,285  0.42
ams-Osram 10.50% 30/03/2029 Reg S AT EUR 8,220,855 8,261,959 035  Canary Wharf Group 1.75% 07/04/2026 Reg S GB  EUR 2,745,731 2,367,470 0.10
Orano 3.375% 23/04/2026 EMTN R EUR 7,442,973 7,356,828 031  ADLER Group W EUR 76,651 13,414 0.00
ams OSRAM 2.125% 03/11/2027 AT EUR 7,170,669 5324222 022 12,232,167
ams-OSRAM 10.50% 30/03/2029 144A AT EUR 2,450,735, 2,462,989 0.10
32734528 138 4 Ty pmigryR
- . Fidelity ILF - The Euro Fund - AACCEUR IE EUR 8951 127,885,316 5.40
B - Y -E2 127,885,316 5.40
Virgin Med Securities 4.125% 15/08/2030 Reg S GB GBP 28,134,438 27,300,554  1.15
Allwyn Entertainment Fin. 7.25% 30/04/2030 Reg S ~ GB  EUR 25993222 27,146,671 115 [N »
GEMS Education Delaware 7.125% 31/07/2026 Reg S SU usD 2073008 24270416 102 131TT-Y3V-Y-ER
ZF Europe Finance 4.75% 31/01/2029 EMTN NL EUR 22,601,223 22,602,851 095  Lorca Telecom Bondco 5.75% 30/04/2029 Reg S ES EUR 18,978,674 19,322,662  0.82
LHMC Finco 7.25% 02/10/2025 Reg S w EUR 17,808,195  17,845592 075  Vodafone Group 6.25% VRN 03/10/2078 GB  USD 19,783,786 18,496,895 0.78
Albion Financing 8.75% 15/04/2027 144A L usD 13,887,499 13,062,625 055  Lorca Telecom Bondco 4.00% 18/09/2027 RegS  ES EUR 14,689,887 14353210 061
Verisure Holdings 3.875% 15/07/2026 Reg S SE EUR 13,021,572 12,920,264 055 lliad 5.625% 15/02/2030 FR EUR 11,164,460 11,426,266 0.48
Aston Martin Cap. Hids. 10.375% 31/03/2029 Reg S GB  GBP 11,004,708 12,885760 054  Altice France 11.50% 01/02/2027 R EUR 13,982,805 11,365,224 048
Pinnacle Bidco 10.00% 11/10/2028 Reg S GB  GBP 9662250 11,789,433 050  Altice (France) 5.50% 15/10/2029 144A R usD 18,373,251 11,266,196 0.48
Verisure Holding 3.25% 15/02/2027 Reg S SE EUR 11,785,313 11,336,493 0.48 lliad 5.375% 15/02/2029 FR EUR 10,529,084 10,656,296  0.45
Schaeffler 4.75% 14/08/2029 EMTN DE EUR 10,529,084 10,674,227  0.45 Telecom ltalia 6.875% 15/02/2028 T EUR 7,892,275 8,272,090 035
Forvia 5.125% 15/06/2029 FR EUR 10,172,366 10296326 043  VMED O2 UK Finance 4.50% 15/07/2031 Reg GB  GBP 7,102,593 6914729 029
IHO Verwaltungs 3.75% 15/09/2026 Reg S DE EUR 10,364,794 10,201,237 043 Altice (France) 5.875% 01/02/2027 Reg S R EUR 6,190,375 4,518,008  0.19
Ford Motor 9.625% 22/04/2030 us usD 8,962,429 9,643585 041 Altice France 4.125% 15/01/2029 Reg S FR EUR 4,538,398 2,978,778 013
VZ Secured Finanacing 3.50% 15/01/2032 Reg NL EUR 10,076,152 8812905 037 liiad Holding 5.125% 15/10/2026 Reg S R EUR 2,271,922 2,280,521  0.10
Summer BC 5.75% 31/10/2026 Reg S L EUR 8,736,417 8,596,110  0.36 Vmed 02 UK Financing 4.00% 31/01/2029 Reg S GB GBP 1,611,131 1,637,042 0.07
Flutter Treasury Designated 5.00% 29/04/2029 Reg S IE EUR 7,807,860 7,923,456 033 123,487,917 5.21
VWIF 7.875% VRN (Perpetual) NL EUR 6,989,133 7,850,174 0.33
ZF Europe Finance 6.125% 13/03/2029 EMTN NL EUR 6,172,222 6,492,406 027 = [
Cirsa Finance International 4.50% 15/03/2027 Reg § LU EUR 6,471,756 6371120 027 COIEOTETEE | ENA3
ZF Europe Finance 3.00% 23/10/2029 NL EUR 6,444,526 5932,798  0.25
Cirsa Finance Intl 7.875% 31/07/2028 Reg S w EUR 5,008,576 SI0INT 022 Ly
888 Acquisitions 7.558% 15/07/2027 Reg S Gl EUR 4,910,547 4,749,726 0.20 I~
Marks & Spencer 4.50% 10/07/2027 GB  GBP 4,061,866 4555909 019 TechnipFMC 6.50% 01/02/2026 144A GB  USD 15,141,004 14,158,664  0.60
ZF Finance 3.00% 21/09/2025 EMTN DE EUR 4,629,166 4,554,840 0.19  DTEK Energy 7.00% 31/12/2027 NL UsD 9,917,777 4,988,359 021
ZF Finance 5.75% 03/08/2026 EMTN DE EUR 3,993,790 4,109,878 017 Petrofac 9.75% 15/11/2026 144A (Defaulted) GB  USD 13,875,699 2,478,002  0.10
TUI 5.00% 16/04/2028 DE EUR 3,993,790 3,987,720 017  Vallourec 7.50% 15/04/2032 Reg S FR usD 1,543,963 1,468,775 006
Altice (France) Holding 8.00% 15/05/2027 L EUR 12,391,643 3728521 0.16  Petrofac 9.75% 15/11/2026 Reg S (Defaulted) UsD 8,191,809 1,462,940 0.06
B&M Europe 8.125% 15/11/2030 w GBP 2,860,099 3573707 0.15  Nostrum Oil & Gas Finance 14.00% 30/06/2026 Reg S NL UsD 6,666,960, 1,403,964 0.06
ZF Europe Finance 2.50% 23/10/2027 NL EUR 2,723,039 2543346 0.11 25,960,704 1.10
Pinnacle Bidco 8.25% 11/10/2028 Reg § GB  EUR 2,291,891 2,399,679 0.10
United Group 3.125% 15/02/2026 Reg S NL EUR 2,330,014 2,256,385 0.10 INF
Altice Finance 5.75% 15/08/2029 144A w usD 3,007,143 2112475 009 ANEEHEHE
Altice France Holding 4.00% 15/02/2028 Reg $ L EUR 8,396,037 2,077,179 009  Energias de Portugal 5.943% VRN ZS/UA/ZDES EMTN PT EUR 16,247,466 16,968,366  0.72
ZF Finance 3.75% 21/09/2028 EMTN DE EUR 272,304 261,650 001 Energo-Pro 11.00% 02/11/2028 Reg § UsD 15,475,938 15715652 0.6
320,166,529 1352  Energo-Pro 8.50% 04/02/2027 Reg S cz UsD 16014192 15065432  0.64
EDF 9.125% VRN (Perpetual) 144A FR usb 7,837,814 7,987,757 034
ESER Enel 6.625% VRN (Perpetual) EMTN i EUR 2,577,810 2,788,740 012
Bellis Acquisition 3.25% 16/02/2026 Reg § GB  GBP 38305897 44,202,976 187
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Drax Finco 2.625% 01/11/2025 GB  EUR 2,422,597 2,572,582 010 Turkiye lhracat 9.375% 31/01/2026 Reg § r usD 3,903,022 3,815,376
60,898,529 257  UniCredit 5.459% VRN 30/06/2035 144A i usD 4,220,710 3,640,803
Lloyds Banking Group 7.50% VRN (Perpetual) GB usp 3,267,647 3,064,054
Deutsche Bank 7.50% VRN (Perpetual) DE usb 3,267,647 2,991,254
) TBC Bank 5.75% 19/06/2024 Reg S GE  USD 2,037,741 1,902,425
INEOS Finance 7.50% 15/04/2029 144A e uso 22,370,675 21115590  0.89 352,496,290
Metinvest BV 7.75% 17/10/2029 Reg S UsD 27,293,927 16,962,362 0.2
Ardagh Packaging Finance 4.75% 15/07/2027 Reg S S oor 24,767,855 14,286,277 060
WE Soda Investment 9.50% 06/10/2028 Reg S usD 12,049,447 11,652,533  0.49 KQJE
INEOS Quattro Finance 8.50% 15/03/2029 144A GB  EUR 8,988,752 9,425650 0.40  Canary Wharf Grp Invt 2.625% 23/04/2025 Reg S~ GB  GBP 21745281 23,833,498  1.01
Crown European Holdings 5.00% 15/05/2028 Reg S FR  EUR 7,858,690 8084755 034  Aroundtown Finance 7.125% VRN (Perpetual) w EUR 12,542,317 8,466,064 036
Ardagh Packaging Finance 2.125% 15/08/2026 Reg S su EUR 10,052,552 7,979,052 034  CPI Property Group 4.875% VRN (Perpetual) w EUR 13,713,224 8320499 035
ARD Finance 5.00% 30/06/2027 Reg S EUR 20,923,087 4,821,851 0.20 Grand City Properties 1.50% VRN (Perpetual) EMTN LU EUR 11,345,996 7,181,448 030
Metinvest 5.625% 17/06/2025 Reg § N EUR 3,154,187 2,819,685 0.12  CPI Property 4.875% VRN (Perpetual) I EUR 8,527,961 5,008,685 0.21
Metinvest 7.65% 01/10/2027 Reg § NL  USD 4,243,402 2,750,298 0.12  Citycon Treasur 6.50% 08/03/2029 EMIN NL EUR 4,312,386 4339319 0.18
Ardagh Packaging Finance 5.25% 15/08/2027 144A  SU usb 4,514,799 2,161,204  0.09 Fastighets AB Balder 1.875% 14/03/2025 EUR 3,925,714 3,831,425 0.16
Trivium Packaging Finance 8.50% 15/08/2027 144A  NL usb 2,110,355 1,959,640  0.08 Heimstaden Bostad AB 3.625% VRN (Perpetual) EMTN SE EUR 5,741,074 3,682,899 0.16
104,018,895 439  Globalworth Real Estate 6.25% 31/03/2029 EMIN ~ GB  EUR 3,431,029 3242322 0.14
Heimstaden Bostad 3.375% VRN (Perpetual) SE EUR 4,065,497 2,667,575 0.1
. 8 CPI Property Group 1.625% 23/04/2027 EMTN w EUR 2,713,962 2,291,288 0.10
HAM-Y-EZ Canary Wharf Grp Inv 3.375% 23/04/2028 Reg S~ GB  GBP 2,541,505 2,217,059 0.09
AA Bond 6.50% 31/01/2026 Reg S GB GBP 23,832,037 27,678,901 117 CPI Property Group 2.75% 12/05/2026 EMTN w EUR 2,350,890 2,153,049 0.09
Benteler International 9.375% 15/05/2028 Reg S AT EUR 20,531,714 22,014,268 093 Heimstade Bostad 2.625% VRN (Perpetual) SE EUR 3,562,643 2,111,721 0.09
IPD 3 8.00% 15/06/2028 Reg S NL O EUR 16387248 17398997 073  Heimstaden Bostad 3.00% VRN (Perpetual) SE EUR 2,846,483 1,656910 007
Techem VWG 675 mbH 5.375% 15/07/2029 Reg S DE EUR 10,938,447 11,004,899 0.46  CPl Property Group 1.50% 27/01/2031 EMTN w EUR 2,291,891 1,549,910 0.07
AA Bond 7.375% 31/07/2029 EMTN GB GBP 4,436,738 5300,881 022  Heimstaden Bostad 3.248% VRN (Perpetual) SE EUR 1,429,595 1,044,462 0.04
Sisecam UK 8.625% 02/05/2052 Reg S GB  USD 4,924,162 4,678,656 020  Aroundtown 4.542% VRN (Perpetual) w EUR 1,543,055 813553 003
Sisecam UK 8.25% 02/05/2029 Reg S GB  USD 4,856,086 4,629,359 020 84,411,484 356
International Cons. Airlines 2.75% 25/03/2025 ES EUR 3,812,255 3,770,320 0.16
Vistalet 6.575% 01/02/2030 144A sU UsD 4,061,866 2,945,700 0.12 S m e Syme
soariget 4z 1-7-Y3VY-ER
lliad 5.375% 14/06/2027 FR EUR 17,336,681 17,694,632 0.75
e S Telefonica Europe 6.135% VRN (Perpetual) NL EUR 16,882,841 17,511,136  0.74
BRI Telecom Italia Capital 7.721% 04/06/2038 w UsD 17,597,185 15355403  0.65
Ericsson 5.375% 29/05/2028 EMIN SE EUR 6,694,137 6955705 029 lliad Holdco 6.50% 15/10/2026 144A R usD 14916807 13905866 059
ams-OSRAM 12.25% 30/03/2029 144A AT USD 4,697,242 4,410,966 0.19  Telecom halia 7.875% 31/07/2028 i EUR 11,989,540 13,050,975 055
ams-OSRAM 12.25% 30/03/2029 Reg $ AT usD 3,761,778 3,538,148 0.15  Silknet 8.375% 31/01/2027 Reg § GE usb 12,162,907 11,532,248 0.49
14904817 063  lelefonica Europe 6.75% VRN (Perpetual) NL o EUR 6,172,222 6,631,126 0.28
Telecom ltalia 3.00% 30/09/2025 EMTN T EUR 6,351,942 6,228,321 0.26
N N Vodafone Group 7.00% VRN 04/04/2079 GB  USD 5,745,612 5,466,062  0.23
—MHE - Y-ER Telefonica Europe 7.125% VRN (Perpetual) NLEUR 4,992,238 5419698 023
ILR Automotive 7.75% 15/10/2025 144A GB UsD 22,057,525 20,770,359 088  relecom ltalia Capital 7.20% 18/07/2036 Ly UsD 6,272,066 5374512 023
CPUK Finance 4.875% 28/08/2025 Reg S GB GBP 13,379,198 15411715 065  RCS & RDS 2.50% 05/02/2025 Reg S RO EUR 4,992,238 4899347 021
Peoplecert 5.75% 15/09/2026 Reg S GB EUR 15,185,481 15,183,430 0.64 ﬁ"'{“‘"lke g”” 6-“;'\9/‘ 2"‘;;‘6&:3:;;'(";0 ol :t Eﬂ: :g?;;&g :;g‘;jﬁ g lz
Punch Finance 6.125% 30/06/2026 Reg S GBP 13,442,736 15,133,816 0.64 elefonica turope - erpetua 1619, h2Z7) d
Aston Martin Capital Hids. 10.00% 31/03/2029 144A  GB UsD 11,644,622 10,698,009 045  Telefonica Europe 3.875% VRN (Perpetual) NL EUR 3903022 3825762 0.16
Ziggo Bond 3.575% 28/02/2030 Reg S NL o EUR 11,411,349 9,639,851  0.41 135,683,822 5.73
CT Investment 6.375% 15/04/2030 Reg S DE EUR 9,192,072 9,238,216  0.39
Verisure Holding 7.125% 01/02/2028 Reg S SE EUR 8,638,387 9,026,190 038
Sunrise Finco 4.875% 15/07/2031 144A NL USD 9,880,093 8,102,238 034
Cirsa Finance International 6.50% 15/03/2029 Reg S LU EUR 4,866,071 4,971,007 021
Forvia 7.25% 15/06/2026 R EUR 4,544,752 4772149 020 TR E—
%zrug"shi2";;:?570827/52"@2174/04/2028 T44A ::J: ESIR) ;fig:z;g g:;gﬁ:g% g ff Kondor Finance 7.625% 08/11/2028 Reg S (Defaulted) GB  USD 4,311,478 2,629,265 0.1
Cirsa Finance 10.375% 30/11/2027 Reg § W R 3051165 52760 014 Nosium Oil& Gos Finonce 500% 50/06/2026 Regs ML USD 4,315,109 1,685,899 007
CPUK Finance 4.50% 28/08/2027 GB  GBP 1,691,915 1808720 008 Fara Holdings® cBp 800,619 9 000
Jaguar Land Rover 4.50% 01/10/2027 Reg § GB  USD 1,468,626 1,281,020 005 4315175 0.18
Cairo Mezz cY EUR 183,781 68,366  0.00
137,461,628 5.80 &R -H-FR
N Ukraine Railways 7.875% 15/07/2028 (Defaulted) ~ GB  USD 11,982,279 6,602,616 0.28
EELHER 6,602,616 0.28
MHP Lux 6.95% 03/04/2026 Reg S W usD 1,815,359 1376322 0.06
1376322 006 {ERELfT
_ Vantiva 6.77% (Perpetual) (Defaulted)” R EUR 3,267,647 35 000
i 35 0.00
UniCredit 8.00% VRN (Perpetual) i usD 30,566,112 28,641,709 121
AIB Group 6.25% VRN (Perpetual) IE EUR 22374305 22,337,565 094  _gasusmgt 4}
Banco de Sabadell SA 5.75% VRN (Perpetual) ES EUR 17,972,057 17,545,670  0.74 %/ﬁgﬁ ﬁ EZ
Banco de Credito Soc. 7.50% VRN 14/09/2029 EMTN ES EUR 15,793,626 17,396,774 073  IPIMedia 9.00% 17/11/2023 (Defaulted)” GB GBP 1,468,651 752,525
Banca Monte 8.00% VRN 22/01/2030 T EUR 15,193,650 15,360,993 0.65  Johnston Press 8.625% 01/06/2019 Reg S (Defaulted)” GB GBP 3,707,528 43
Banco BPM 6.00% VRN 14/06/2028 EMTN T EUR 14,533,767 15,192,233 0.64  Waterford 9.875% 01/12/2010 Reg S (Defaulted)* IE EUR 2,105,817 21
Banca Monte 7.708% VRN 18/01/2028 EMTN T EUR 13,769,500 14,406,340 061  JPIMedia” GB GBP 173,367 2
Jerrold Finco 5.25% 15/01/2027 Reg S GB  GBP 12,874,528 14385444 061 752,591
BCC 5.25% VRN 27/11/2051 EMIN ES EUR 14,522,874 14020310 059
Bank of Georgia 9.50% VRN (Perpetual) Reg § GE  USD 13547119 125688313 053 agy
Vivion Investments 7.90% 31/08/2028 EMTN w EUR 13,405,214 11,448,964  0.48 Sal
Intesa Sanpaolo 4.95% VRN 01/06/2042 i usD 16E7BEN 11241352 047 Agps Bondco 6 00% 05/08/2025 (Defauled) GB  EUR 16,610,538 6,519,636 0.28
Intesa Sanpaolo 6.184% VRN 20/02/2034 EMTN i EUR 10205950 10,719,156  0.45 7.60% fted)” I usD 10,052,552 94 000
Deutsche Bank 10.00% VRN (Perpetual) DE EUR 9,802,940 10,525,907  0.44 Hel Telc.Fin. 8.011% ’\5/07/2015 Reg S (Deicu\ted)‘ w EUR 8,773,795 88  0.00
Hoist Finance 3.375% 27/11/2024 EMTN s EUR 10,473,715 10,316,610 0.44 6,519,818 0.28
Banco Com Portugues 4.00% VRN 17/05/2052 DMIN PT  EUR 10,256,780 9,847,668 0.42
Lloyds Banking Group 8.50% VRN (Perpetual) GB GBP 7,966,704 9,423,767  0.40
TBC Bank 10.25% VRN (Perpetual) Reg S GE  USD 9,076,196 8488323 036 NIE
Yapi ve Kredi Bankasi 8.25% 15/10/2024 Reg $ R usb 8,668,341 8193703 035  Corestate Cap Holding 8.00% 31/12/2026 (Defaulted) LU EUR 1,485,167 445550 0.02
TBC Bank 10.775% VRN (Perpetual) Reg S GE  USD 8,214,501 7,706960 033 ADLER Group EUR 34,616 6,058 0.00
Yapi ve Kredi Bankasi 9.25% VRN 17/01/2034 Reg S TR usD 7,579,125 7,267,063  0.31 451,608 0.02
Banco de Sabadell 9.375% VRN (Perpetual) ES EUR 6,353,758 6974507 029
Intesa Sanpaolo 8.248% VRN 21/11/2033 Reg § i usD 6,537,109 6,645,507 028
TBC Bank 8.894% VRN (Perpetual) Reg S GE usb 7,261,437 6,524,384 0.28
Yapi ve Kredi Bankasi 9.743% VRN (Perpetual) Reg § TR UsD 6,716,829 6284944 027 COME 2 000
Banco de Credito 8.00% VRN 22/09/2026 EMTN ES EUR 5,990,686 6,284,505 027
Permanent TSB Group Hlds 6.625% VRN 25/04/2028 IE EUR 5,371,648 5,670,124 0.24 -
Vivion Investments 3.00% 08/08/2024 w EUR 4,901,470 4785060 020 Total Investments (Cost EUR 2,392,182,002) 2,351,684,512 98.44
Islandsbanki HF 7.375% 17/05/2026 EMTN IS EUR 4,493,922 4,699,946 0.20
Danske Bank 7.00% VRN (Perpetual) DK USD 4,538,398 4,210,687 0.18
UBS Group 9.25% VRN (Perpetual) 144A CH  USD 4,084,558 4,088,965  0.17
Turkiye Ihracat Kredi Bank. 7.50% 06/02/2028 Reg S TR usb 4,129,942 3,858,945 0.16



sy Unrealised % Net 240#% cUr | Unrealised % Net
e gain/(loss) Assets gain/(loss) Assets
BE EUR EUR
. = — Bought EUR Sold USD at 0.93265634 07/05/2024 23,968,398 79,058) (0.00)
ILIYR-FTAI R RATYT ovd ol usb a 105/ oty oo
Sold protection on Jaguar Land Rover 2.2% 20/06/2027 EUR 5,446,078 561,583  0.02
Sold protection on Vertical H 6.625% 20/06/2026 EUR 9,076,796 470449 002 A-MINCOME (G) Shares (HKD) (hedged)
Sold protection on Air France 1.875% 20/12/2026 EUR 4,061,866 402,124 002  Bought HKD Sold EUR at 8.47319904 07/05/2024 378,983 5285 0.00
Sold protection on Jaguar Land Rover 2.2% 20/12/2025 EUR 3,971,098 276,277 001  Bought HKD Sold EUR at 838831788 11/06/2024 474,541 1,621 0.00
Bought protection on iTraxx Europe S41 20/06/2029 EUR 35,036,434 269,094 0.01 Bought HKD Sold EUR at 8.43318743 07/05/2024 91,235 835 0.00
Sold protection on Zf Europe Finance 2.5% 20/12/2028 EUR 2,182,062 263,013 0.01 Bought EUR Sold HKD at 0.11924468 07/05/2024 476,336, 1,670) (0.00)
Sold protection on Rolls-Royce 2.125% 20/06/2025 EUR 12,889,051 102,496 0.00 6069 0.00
Sold protection on Ardagh Packag 5.25% 20/06/2026 EUR 2,912,744 (964,800) (0.04)
:e\d :rolecnon on AmTugh P;:kugssnzs;g/zuz//;zu/;;za EE: 24 g;g 4% H 22; ;;2 :n 07)  A-MINCOME (G) Shares (SGD) (hedged)
ought protection on iTraxx Xover S4 1 4,598,1
Sold protection on Alice 6.25% 20/12/2024 Bk rasess_ Gsswesn om oSG Soid 2R i 1 42892430 07108 2004 [ 2319 000
(7,263,454) (031)  Bought EUR Sold SGD at 0.68957061 07/05/2024 159,987 752 0.00
Bought EUR Sold SGD at 0.69003680 07/05/2024 33,013 178 000
o Bought EUR Sold SGD at 0.68662732 07/05/2024 193,207 79 000
gz pur  Unrealised % Net  goyght EUR Sold SGD at 0.68853676 07/05/2024 23336 74 000
gain/(loss) Assets  Bought EUR Sold SGD at 0.68918557 07/05/2024 6,658 28 0.00
Bought EUR Sold SGD at 0.68482131 07/05/2024 20,934 (47) (0.00)
Bought SGD Sold EUR at 1.45603383 11/06/2024 193,333 (85) (0.00)
. Bought EUR Sold SGD at 0.68387913 07/05/2024 23,679 (85) (0.00)
=B Bought EUR Sold SGD at 0.68461733 07/05/2024 315,719 (795) (0.00)
4022 0.00
Bought EUR Sold GBP at 1.17201376 16/05/2024 415,592,448 505,130 002
Bought USD Sold EUR at 1.08829000 16/05/2024 11,926,802 214,481 0.01 A-MINCOME (G) Shares (USD) (hedged
Bought USD Sold EUR at 1.08369940 16/05/2024 14,660,915 00895 001 e So\d(EU)R ot umfﬂ 0 0)7/(%/10%4 ) 718,660 25284 000
g“gm gf;?, 2“\‘; EUE ot 10'22589223 1 ‘;_?,/ ég? 9’55;’352 126’384 g Dé Bought USD Sold EUR at 1.07369910 11/06/2024 1735775 5604 0.00
ought ol UR at 733! 16/05/2024 16,230,26! 8,269 .0 » S g pa
Bought GBP Sold EUR at 0.85826200 16/05/2024 10,854,988 50,786 000  Bought EUR Sold USD at 0.93265633 07/05/2024 1,743,944 5.752) (0.00
Bought GBP Sold EUR at 0.85878280 16/05/2024 7,037,089 37,214 0.00 25,136 0.00
Bought EUR Sold USD at 0.93490281 16/05/2024 10,238,583 (5,409) (0.00)
Bought EUR Sold GBP at 1.16879204 16/05/2024 15,768,959 (24,309) (0.00) Y-ACC Shares (CHF) (hedged)
Bought EUR Sold USD at 0.93184930 16/05/2024 6,625,914 (25,130) (0.00)  Bought EUR Sold CHF at 1.02378771 07/05/2024 547,268 1,686 0.00
Bought EUR Sold GBP at 1.16566012 16/05/2024 6,339,034 (26,732) (0.00)  Bought CHF Sold EUR at 0.98049799 07/05/2024 10,097 7 000
Bought EUR Sold GBP at 1.16587226 16/05/2024 8,142,142 (32,860) (0.00)  Bought CHF Sold EUR at 0.97887321 07/05/2024 537,659 (495) (0.00)
Bought EUR Sold GBP at 1.16869519 16/05/2024 22,063,367 (35,838) (0.00)  Bought CHF Sold EUR at 0.97429799 11/06/2024 550,345 (1,670) (0.00)
Bought USD Sold EUR at 1.06290770 16/05/2024 6,225,361 (35,854) (0.00) @r2) (0.00)
Bought EUR Sold USD at 0.92082558 16/05/2024 7,951,739 (123,558) (0.01) -
Bought EUR Sold USD at 0.91539507 16/05/2024 6,709,120 (143,463) (0.01)
Bought EUR Sold USD at 0.91997082 16/05/2024 8,842,760 (145,851 (0.01) Y-ACC Shares (CZK) (hedged)
Bought EUR Sold USD at 0.91956534 16/05/2024 11,698,933 (198,004) (0.01)  Bought CZK Sold EUR at 25.35324012 07/05/2024 144,613 1,166 0.00
Bought EUR Sold USD at 0.91157545 16/05/2024 14,726,612 (375,038) (0.02) ~ Bought CZK Sold EUR at 25.20503965 11/06/2024 144,499 18 000
Bought EUR Sold USD at 0.92501290 16/05/2024 533,850,510 (5,926,382) (0.25 Bought CZK Sold EUR at 25.40140492 07/05/2024 2,232 22 000
(5.897,449) (0.25)  Bovaht EUR Sold CZK at 003958185 07/05/2024 3,221 (14) (0.00)
— A T2 Bought EUR Sold CZK at 0.03972608 07/05/2024 144,812 (126) (0.00)
A-ACC Shares (CZK) (hedged) 1166 0.00
Bought CZK Sold EUR at 25.35323999 07/05/2024 7,549,112 59,246 0.00
Bought CZK Sold EUR at 25.20503999 11/06/2024 7,282,770 5944 000 Y-ACC Shares (SEK) (hedged)
Bought EUR Sold CZK at 0.03958190 07/05/2024 109,791 (494) (0.00)  Bought SEK Sold EUR at 11.74313602 11/06/2024 49,050 19 0.00
Bought EUR Sold CZK at 0.03972608 07/05/2024 7,298,567 (6,348) (0.00; gg:g:: gg; SS;‘: ESS: g: ?»‘02352270;/7%/;%% ;g??g ; 1(%3) (3 33)
58,348 0.00 - 77 (14 (0.00)
—_— (1,117) (0.00)
A-ACC Shares (PLN) (hedged)
Bought EUR Sold PLN at 0.23144441 07/05/2024 12,270,210 21964 o0po Y-ACC Shares (USD) (hedged)
Bought PLN Sold EUR at 4.32095502 07/05/2024 228,306 (394) (0.00)  Bought USD Sold EUR at 1.08439110 07/05/2024 27,288,586 401,448 0.02
Bought EUR Sold PLN at 0.23036487 07/05/2024 186,835 (537) (0.00)  Bought USD Sold EUR at 1.07369910 11/06/2024 26,763,550 86,401  0.00
Bought PLN Sold EUR at 4.32154900 07/05/2024 12,248,594 (19,461) (0.00) :Wg:: lEJSRD :0‘\3 SLSJS 0: é-g;xggfg g;;gggg;: i?g,i;i fza; g-gg
Bought PLN Sold EUR at 432841500 11/06/2024 12,270,242 23,284) (0.0, oug ol at 0. , } .
9 (21.712) (0.00)  Bovaht EUR Sold USD ai 0.92663059 07/05/2024 729,224 (7,101) (u nu)
S0 Bought EUR Sold USD at 0.92023749 07/05/2024 549,094 (9.099)
Bought EUR Sold USD at 0.93265634 07/05/2024 26,889,506 88,694) (u u )
A-ACC Shares (SEK) (hedged) oug old USD o 105/ e
Bought EUR Sold SEK at 0.08735896 07/05/2024 595,671 15,257 0.00 o %0s2 002
Bought EUR Sold SEK at 008596509 07/05/2024 1,329,201 12,293 0.00
i S BT T 0 usp soa sk 1O a0
ought old SEK at 1 7/05/2024 493,594 4,257 0. 167, g
Bought EUR Sold SEK at 0.08513981 07/05/2024 28,434,175 (12,523) (0.00)  Bought USD Sold EUR at 1.07369910 11/06/2024 1,179,194 3,807 0.00
Bought SEK Sold EUR at 11.47945380 07/05/2024 31,553,470 (700,829) (0.03; Bought EUR Sold USD at 0.93265634 07/05/2024 1,184,744, (3,908) (0.00
(670,264) (0.03) 17,075 0.00
A-ACC Shares (USD) (hedged) Y-MINCOME (G) Shares (USD) (hedged)
Bought USD Sold EUR at 1.08439110 07/05/2024 17,575,024 258,550 0.01  Bought USD Sold EUR at 1.08439108 07/05/2024 45,187 665 0.00
Bought USD Sold EUR at 1.07369910 11/06/2024 16,884,805 54,509 000  Bought USD Sold EUR at 1.07369906 11/06/2024 44, 795 145 0.00
Bought EUR Sold USD at 0.93940817 07/05/2024 495,008 1,939 000  Bought EUR Sold USD at 0.93916667 07/05/2024 3 000
Bought EUR Sold USD at 0.93308928 07/05/2024 374,297 (1,061) (0.00)  Bought EUR Sold USD at 0.93265634 07/05/2024 45, 009 148) (0.00)
Bought EUR Sold USD at 0.93265634 07/05/2024 16,964,269 55,956) (0.0 665 0.00
257,981 0.01
A-HMDIST (G) Shares (AUD) (hedged) ZHEAE g:ﬁ;’('l‘;:s“) ZSSN;S'
Bought AUD Sold EUR at 1.65996830 07/05/2024 1,995,098 16,519 0.00 e toR
Bought EUR Sold AUD at 0.60909924 07/05/2024 1,969,328 5676  0.00 4
Bought EUR Sold AUD at 0.60369149 07/05/2024 42,089 (253) (0.00)
Bought AUD Sold EUR at 1.64234760 11/06/2024 1,974,508 (5,745) (0.00;
15997 0.00
A-MDIST Shares (SGD) (hedged)
Bough! SGD Sold EUR f 145892451 07/05/2024 oy 7 0% o Girbond Fure 2606/2004 o ezmson e oo
t 1068662734 4 d 1 . /259, f -
Egzgm EUR Sold SO at 0.68959136 07;05;202A 5,559 26 000 S Ulra Bond Future 18/06/2024 usp 2,505,196 (157,894) (0.01)
Bought SGD Sold EUR at 1.45603379 11/06/2024 309,265 (136) (0.00)  US Long Bond Future 18/06/2024 usD 5,698,952 (229,970) (0.01)
434 000 US 10 Year Ultra Bond Future 18/06/2024 UsD 11,528,934 (348,612) (0.01)
. US 5 Year Bond Future 28/06/2024 UsD 48,456,796 (878,334) (0.04)
Euro-Bobl Bond Future 06/06/2024 EUR 110,014,068 (1,275,608) (0.05)
A-MDIST Shares (USD) (hedged) /el (2,395,574) (0.10)
Bought USD Sold EUR at 1.08439110 07/05/2024 24,085,037 354320 001 e =
Bought USD Sold EUR at 1.07369910 11/06/2024 23,856,125 77,015 0.00
Bought EUR Sold USD at 0.93916996 07/05/2024 470,959 1725 000



sy Unrealised % Net

gain/(loss) Assets
EUR

BHEYEFATYT

Receive fixed 1.93% pay float. (1d SOFR) 21/03/2027

ZOMEE (BfURRE)

Net Assets

usb

151,582,501 10,616,630) (0.45,
(10,616,630) (0.45)

62,718,464 2.67

2,368,666,481 100.00
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WiEEDKR #2128 H2023/F11H 230  #2023(F12 4220 5521580 H2024E 2 23 H  Z£20244F 3 J{ 221
2138 [2023fE12H23 0 FE20244F 1 221 52168 [120244F 3 A23H  E20244F 4 H22H
F214M] H20244F1 H23H F20244F 2 H220  ZB217H) H2024454 H23 0 #E2024455 H22H
il El #2124 #2138 5214391 #2158 #2161 217
(A) & ffi 5F % & & 8 & A62,512, 8069 588, 575, 5269 319,422, 6614 302, 929, 926/ 134, 689, 036F9 425,815, 9669
e | Fa3 1,379,117 588, 576, 354 321, 100, 286 306, 612, 893 134, 689, 036 454,327, 114
e = izl /\63, 891,923 N\828 AL, 677,625 A3, 682,967 - NA\28,511, 148
B E & m B = A10, 293,939 A10,544, 710 A10,831,228 A9, 974,181 A10,737, 956 A10,601, 276
©) & # $8 &% £(A+B) AT2,806, 745 578,030, 816 308, 591, 433 292, 955, 745 123, 951, 080 415, 214, 690
D) A7 1 & ¥ 8 % £ 1,386, 747,923 1,220,016, 046 1,692, 867, 969 1,842,223, 320 2,033,243, 316 1,905, 521, 744
(F) & fn 15 5T = 18 %5 £ | A3,895 364,548 | A3, 895 358,822 | A3, 869,630,079 | A3 762,067,452 | A3, 762 487,014 | A3, 488, 747, 611
B M %% M Y %) (30, 534, 089) (30, 549, 505) (30, 347, 726) (32, 851, 562) (33,491, 524) (31,597, 972)
(G2 B 48 2% K Y %) [(A3,925,898,637) |(A3,925,908,327) |(A3,899,977,805) [(A3,794,919,014) [(A3,795,978,538) |(A3,520,345, 583)
F & it (C+D+E) | A2 581,423, 370 A2,097, 311,960 A1,868,170, 677 AT, 626,888, 387 A1,605,292,618 A1,168,011,177
G I #® 4 '@ = A93,923, 339 93,923,200 A104, 761, 052 A101,935, 749 A101,962, 192 A100, 470, 700
REIRHIBRES (F+G) | A2,675,346,709 | A2,191,235 160 | A1,972,931,729 | A1,728,824,136 | A1,707,254,810 | A1,268, 481,877

B ONfE FE E R i &
(Bl Y % M 4 &)
(G ®| 1R 4 MY &)
sy BlOME fi OS2 &

Mol &

A3, 895, 364, 548
(30, 549, 550)
(/\3,925,914, 098)
1, 356, 669, 763
136,651,924

A3, 895, 358, 822
(30, 549, 505)

(/\3, 925, 908, 327)
1,704, 123, 662

A3, 869, 630,079
(30, 347, 726)
(/\3,1899, 977, 805)
1, 896, 698, 350

A3, 762,067, 452
(32, 955, 569)

(/\3, 795,023, 021)
2,033, 243, 316

3,762,487, 014
(33,508, 037)
(/\3,795,995, 051)
2,055, 232, 204

A3, 488, 747,611
(31,612, 786)
(/\3, 520, 360, 397)
2, 220, 265, 734

(k1) (A
(E2) B

)
)

(E3) E)EBMERZRBE L H DO, FIEOBINBIE
(i 4) (FREMPEDTER OFRIXICIR 2 HERRO 23T — M A BT 270 ET 29 & LT, MBEEREITR L THEO. 33% AN DH 4 5 U TR Bt E Wl o h i b 377

AIHFEHFFTEERBIWROIEZ IC LD D EEHRET,
B EEERENE I LB REHIN I D IR B S A B TR R LT ET,
DR, BINGRE 2 U7 AlifHA & AR & 728 LS W By 2 VD ET,

LTkh £,
(#:5) HlceOFHREEITLL T O v T,
212 452134 5214391 452151 521631 H21TH
(a) 2% FHHEBRTE OB S SIS 63, 845, 1791 76, 140, 95911 76, 321, 6761 69, 742, 9901 76, 463, 4131 69, 463, 7401
& §ﬁ%§§uﬁﬁ%%ﬁémmﬁ@ ofy 365, 238, 13414 232, 269, 7571 223,212, 75514 47, 487, 667H 345, 750, 95014
(c) U3k A4 30, 549, 55014 30, 549, 50514 30, 347, 72614 32,955, 5691 33,508, 037H4 31,612, 78614
(d) Syl RN 4 1, 386, 747, 9231 1, 356, 667, 7691 1,692, 867, 9691 1, 842, 223, 320/ 2,033, 243, 3161 1,905, 521, 7441

(e) e (atbtc+d) 1,481, 142, 6521 1, 828, 596, 367H 2,031,807, 12814 2, 168, 134, 63414 2,190, 702, 43314 2, 352, 349, 22014
175 14720 Sy Bd i RERR 898. 871 1, 109. 741 1,241. 261 1,361. 26T 1,375. 07 1,592. 109
() Syl 93, 923, 33911 93, 923, 2001 104, 761, 0521 101, 935, 7491 101, 962, 1924 100, 470, 700
177 1272 9 Sy B (BLS i) 57H] 57H 641 641 641 681
WEAEBEEDBRM (202445 5 A22 A HI(E)
OB REETES
w211 # K CE A VAR B S
H e A % FEOMl %A
T T T
TA4TVT 4+ USHA, e f =)V vHF =T 7R 2,642,604 2,226,212 13, 485, 502

(%)

R AR 0O AL A 13 8045 T

<TA4TIVT4-USNS A=K -IF—=T72F>
THBELLT, 74TV T 4 USHA + A=K+ 77 FOHEKEBEEEFER) OX-5BE02THL 747U
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(1) s E#RH
. BER
B FiHR) B 3 N
k7 ] P . R L] fﬂ e fil e
SIS SR | ERE SR
(7AYHh-+--NASDAQ) L3 B [FT AV R M
CHESAPEAKE ENERGY CORP 1, 652. 45 1, 652. 45 14,992 | 2,343,805 | =R /LX—
FRONTIER COMMS PARENT INC 1,629. 41 1,629. 41 4,332 677,315 | BRAAE Y —E A
NORTHEAST GROCERY INC PP 15,955.32 | 15, 955. 32 8, 966 1,401, 793 | BTG AT SLIEIE - /NFE D
CAESARS ENTERTAINMENT INC 2,069.98 | 2,069.98 7,367 | 1,151,692 | HEHFV—E A
(FAYHA -+« Z2—I—H %5
PG&E CORP 12,167.54 | 12,167.54 23,020 | 3,598,870 | A%fHE
EXXON MOBIL CORP 1, 790. 83 988. 83 11,653 | 1,821,770 | =R /L¥—
VISTRA CORP 3,812.3 3,812.3 35,927 | 5,616,485 | AdEH¥E
CALIFORNIA RES CORP 4,620.95 | 4,310.64 20,652 | 3,228,570 | =R /LXF—
SOUTHEASTERN GROCERS INC 10, 482. 76 — — — | —MAHEM - Y — e R - DD
(7AYAH-+--0TC)
MESQUITE ENERGY INC 1, 867. 42 1, 867. 42 15,286 | 2,389,769 | = F/LF—
EP ENERGY CORP 5,665.55 | 5, 665.55 441 69, 084 | =R /L —
SUPERIOR ENERGY SERVICES INC A 906. 42 906. 42 5, 846 913,969 | =R /LF—
INTELSAT SA/LUXEMBOURG 1,966 1,966 8,239 1,288,081 | EXUEFV—E A
NEW COTAI LLC / CAP P/P 49, 669. 43 | 49, 669. 43 4,271 667, 774 | &Rl —E 2
PURE WEST ENERGY 77.89 77.89 1 272 | =R LXK —
INTELSAT JACKSON CVR SER A RT 205. 87 — - — | BREEY—E X
INTELSAT JACKSON CVR SER B RT 205. 87 — - — | BREEY—E X
PURE WEST ENERGY CVR 46. 94 — — — | =X —
SOUTHEASTERN GROCERS CVR RT — | 10,482.76 1,153 180, 264 | —fIHER/ « — A - /hEY
- B o . 4 %E | 114,792.93 | 113,221.94 162,153 | 25, 349, 521
R B TAFT 1884 158417 - 2.8%>
PO U S 4 %E | 114,792.93 | 113,221.94 — | 25,349, 521
O B < == 18854 158540 = <2.8%>
(£ 1) FEHBAHIL. WIROM 4 73 [ DK% 15 72 FRS O M1 K 0 I L7z b 0T,

(FE2) < >HIE,
(H3) FHIZED AL

R PERRERI 69 2 A B BR T AR 0D b 3,

AT EHE T,




(2) SEFH T HIMERL S5

oy (RIHER) = b S
o 7 S I R T ) S | S —
gL 48 H & K| R B MR & B
(ZAYH) AIE G| FTAUS - KU TH
NOBLE CORP PLC TR 1 WT 2/04/28 72, 804 72, 804 2,062 322, 459
NOBLE CORP PLC TRZ WT 2/04/28 72, 804 72, 804 1,729 270, 309
CALIFORNIA RES CRP WT 10/27/24 46, 818 46, 818 603 94, 415
T RE K & 192, 426 192, 426 4, 395 687, 184
8 M % <k D 3 3 — <0. 1%>
PO I S 192, 426 192, 426 = 687, 184
A T 3 3 — <0.1%>
(FE1) RS ARUT, WIROMEH % DA E O B IS IO M X 0 FEHRG L bo T,
(FE2) < >, MEPEREEICKT 245 ERIFEMAED 3,
(F3) FRAGAED WAL IHE T,
(3) &
(A) EBEHBEABR
SE NEE) oftE
X 5 i o FE Ml %A A ?%BB@’{: i%ﬁ,ﬂ;waﬁ%l{%ﬂ/\tt%
IS SR | ERBE SR UTHARE | 540 F | 24500 F | 2 440
FTAUT RV FTAYA - Ry M % % % % %
7 A U J | 5,408,734 | 5,070,719 | 792, 705, 508 86.7 75.4 44.8 36.2 5.7
& it = — | 792, 705, 508 86. 7 75. 4 44.8 36. 2 5.7
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(B) fERIERRBEAT
NE (SHEE) AHE
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g " ol || ek ﬂ%@i%ﬁﬁﬁf@%mﬁ i
(ZA)H) % [F7 AV« R)V[FT AV« F)v TH
DISH NETWORK CO CV 0% 12/15/25 Bk TAROMER A 0. 0000 7,197 5,470 855, 126 2025/12/15
DISH NETWK CV 3.375% 8/26 144A PR T ROMERH AL 3. 3750 51, 866 31, 899 4,986, 793 2026/08/15
NEW COTAI LLC CONV 5% 2/24/27 BE TROMER FAEE 5. 0000 6, 254 15, 243 2,382, 940 2027/02/24
COINB CONV . 25% 04/01/30 144A B TAOMERTHLAE 0. 2500 150 144 22, 628 2030/04/01
ALPHA NAT RES T 9.75% 4/15/18 Escrow | fLAEiss 0. 0000 6, 605 0 0 2025/04/15
WALTER ENERGY 9.5% 10/19 144A a7 0. 0000 13, 820 0 0 2049/12/31
CSC HLDGS LLC 4. 625% 12/01/30 144A A 4. 6250 12, 335 5,301 828, 796 2030/12/01
TOPS MARKETS CORP ESCROW FEAE S 0. 0000 20, 640 0 0 2049/12/31
HERTZ CORP 6.25% 10/15/22 FhAE R 0. 0000 5, 980 194 30, 382 2049/12/31
AVOLON HLDGS 3.95% 7/24 144A (a1 3 3. 9500 25 24 3, 899 2024/07/01
OCCIDENTAL PETE 6.95% 07/01/24 a7 6. 9500 2, 847 2,848 445, 378 2024/07/01
NEXTERA ENERGY 4. 25% 9/24 144A a7 4. 2500 601 592 92, 648 2024/09/15
HERTZ 5.5% 10/15/24 144A FEAE S 0. 0000 6, 520 211 33,126 2024/10/15
CARLYLE AVIAT 7% 10/15/24 144A a3 7. 0000 9,835 9,771 1, 5217, 650 2024/10/15
WOLVERINE 8.5% 11/24 144A A 0. 0000 3, 747 449 70, 292 2024/11/15
SPRINGLEAF FIN 6.875% 3/15/25 A S 6. 8750 6, 965 7,011 1, 096, 166 2025/03/15
SYMANTEC CORP 5% 04/25 144A FhAE 5. 0000 6, 265 6,230 974, 050 2025/04/15
CRESTWOOD MTD P/F 5.75% 4/1/25 (a3 5. 7500 8, 145 8,130 1, 270, 964 2025/04/01
SUGARHOUSE 5. 875% 5/15/25 144A AR g3 5. 8750 5, 585 5, 559 869, 191 2025/05/15
CITGO PETE COR 7% 6/15/25 144A S 7.0000 12, 675 12, 700 1, 985, 505 2025/06/15
FORD MTR CR 5.125% 6/16/25 FEAE S 5. 1250 16, 150 16, 015 2,503, 748 2025/06/16
VICI PPTY LP 4.625% 06/25 RGS FEAE S 4. 6250 10, 630 10, 486 1,639, 403 2025/06/15
DPL INC 4.125% 07/01/25 a3 4. 1250 59, 058 58, 074 9,078,815 2025/07/01
OCCIDENTAL PETE 5.875% 9/01/25 FEAE S 5. 8750 3, 520 3,522 550, 611 2025/09/01
NEW FORTRESS EN 6. 75% 09/15/25 A 6. 7500 9,593 9,473 1,480, 972 2025/09/15
SPTRIT LOYALT 8% 09/20/25 144A AR 8. 0000 9, 490 7,192 1,124, 339 2025/09/20
CANPACK SA 3.125% 11/01/25 144A FhAEE 3. 1250 3,435 3, 280 512, 866 2025/11/01
KLX ENERGY 11.5% 11/1/25 144A a7 11. 5000 8, 250 8,123 1,270,015 2025/11/01
JONAH ENERGY LLC 12% 11/25 P/P FLAE S 12. 0000 7, 452 7,955 1,243, 644 2025/11/05
ICAHN LP/EN COR 6.375% 12/15/2 FhAE 6. 3750 13,815 13, 808 2, 158, 683 2025/12/15
LEGENDS HOSPITAL 5% 02/01/26 144A AR 5. 0000 2,985 2,964 463, 439 2026/02/01
CALTFORNTA 7.125% 02/01/26 144A LaRIe:S 7.1250 8, 730 8,775 1,371,816 2026/02/01
SPRINGLEAF FIN CRP 7.125% 3/26 FLAE S 7.1250 9,765 9,928 1,552,178 2026/03/15
CHS/CMNTY HEALTH 8% 3/26 144A A 8. 0000 7,076 7,070 1, 105, 284 2026/03/15
OCCIDENTAL PETE 5. 55% 03/15/26 LaRIES 5. 5500 6, 554 6, 547 1,023, 541 2026/03/15
BOXER PAREN 9.125% 3/1/26 144A AR 9. 1250 180 181 28, 311 2026/03/01
NCL CORP LTD 5.875 03/15/26 144A FLAE S 5. 8750 1, 680 1, 656 259, 007 2026/03/15
MATTEL INC 3.375% 04/01/26 144A FhAE 3. 3750 1,685 1,613 252, 181 2026/04/01
FORD MTR CR LLC 6.95% 03/06/26 A 6. 9500 49, 800 50, 634 7,915,714 2026/03/06
FORD MTR CR LLC 7.27403% 03/06/26 LaRIES 8. 2954 5, 860 6, 054 946, 471 2026/03/06
WASH MULT 5.75% 4/15/26 144A a7 5. 7500 3,610 3,520 550, 327 2026/04/15
CEC ENT CO LLC 6.75% 5/26 144A A 6. 7500 8, 950 8, 840 1, 381, 999 2026/05/01
TULLOW OI 10.25% 05/15/26 144A FEAE S 10. 2500 10, 794 10, 456 1, 634, 693 2026/05/15
AVOLON HLD 4.375% 5/01/26 144A a3 4. 3750 18 17 2,729 2026/05/01
ICAHN LP/FEN COR 6.25% 05/15/26 FHAE R 6. 2500 9, 980 9,824 1, 535, 928 2026/05/15
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BLOCK INC 2.75% 06/01/26 a3 2. 7500 5, 755 5, 455 852, 787 2026/06/01
GGAM FINANCE LT 7.75% 05/15/26 FHAE 7. 7500 7,675 7,846 1,226, 649 2026/05/15
CITGO PETROL 6.375% 06/26 144A A 6. 3750 6, 045 6,030 942, 690 2026/06/15
BOBOMBARDIER 7.125% 06/26 144A FEAE S 7.1250 5,725 5,824 910, 499 2026/06/15
ROYAL CARIBBEAN 4.25% 07/01/26 144A | th1& % 4. 2500 9,705 9, 358 1,463, 034 2026/07/01
FORD MTR CR LLC 6.95% 06/10/26 A S 6. 9500 6, 720 6, 853 1,071, 422 2026/06/10
BERRY GBL ES 4.875% 7/26 144A a3 4. 8750 3, 655 3,595 562, 095 2026/07/15
GEMS MENAS 7.125% 7/31/26 144A A 7.1250 21, 875 21, 752 3, 400, 499 2026/07/31
ATR CANADA 3.875% 08/15/26 144A FLAE S 3. 8750 4, 620 4, 389 686, 219 2026/08/15
HERTZ CORP 7.125% 08/01/2026 1 a3 0. 0000 8, 230 740 115,793 2026/08/01
ACRISURE 10. 125% 08/01/26 144A FEAE S 10. 1250 5, 055 5, 222 816, 508 2026/08/01
ROYAL CARIBBEAN 5. 5% 08/31/26 A 5. 5000 9, 590 9, 450 1,477,331 2026,/08/31
STRATHCONA RE 6. 875% 8/26 144A LaRIES 6. 8750 5,715 5, 661 885, 000 2026/08/01
MCLAREN FIN PLC 7.5% 8/26 144A A ¢ 7. 5000 12, 065 10, 524 1, 645, 320 2026/08/01
SM ENERGY CO 6. 75% 09/15/26 g 6. 7500 3, 640 3,634 568, 227 2026/09/15
RADIATE HOLDC 4.5% 9/15/26 144A FLAE S 4. 5000 14, 100 10, 487 1, 639, 479 2026/09/15
SBP LLC/C 6.375% 09/30/26 144A FhAEE 6. 3750 2,480 2, 406 376, 160 2026/09/30
NEW FORTRESS EN 6.5% 9/26 144A FLAE S 6. 5000 17,315 16, 636 2, 608, 622 2026/09/30
IMS HEALTH 5% 10/15/26 144A g 5. 0000 5, 060 4,987 779, 686 2026/10/15
GANNETT HOLDING 6% 11/01/26 144A FEAE S 6. 0000 2, 870 2,713 424, 156 2026/11/01
CAMELOT FIN SA 4.5% 11/26 144A AR 4. 5000 5, 440 5, 248 820, 474 2026/11/01
KOBE US MID PIK VAR 11/26 144A FEAE S 10. 0000 13, 643 11, 289 1, 764, 956 2026/11/01
HERTZ 4.625% 12/01/26 144A a3 4. 6250 3, 580 2,921 456, 756 2026/12/01
Z1GGO BOND 6% 1/15/27 144A a3 6. 0000 5, 985 5,942 929, 001 2027/01/15
SM ENERGY CO 6.625% 1/15/27 a7 6. 6250 5, 695 5, 688 889, 239 2027/01/15
ALBERTSONS 4. 625% 1/15/27 144A FhAEE 4. 6250 10, 543 10, 172 1,590, 319 2027/01/15
VISTRA OP CO 5.625% 02/27 144A FEAE S 5. 6250 5, 626 5, 553 868, 166 2027/02/15
TENET HEALTHCARE 6.25% 2/1/27 AR 6. 2500 13, 060 13, 031 2,037,218 2027/02/01
VICI PROPERT 3.75% 02/27 144A thAE S 3. 7500 4,530 4,294 671,413 2027/02/15
SBA COMMUNICATI 3.875% 02/27 AR 3. 8750 10, 425 9,912 1, 549, 638 2027/02/15
LINDBLAD E 6.75% 02/15/27 144A FEAE S 6. 7500 4,725 4,692 733, 628 2027/02/15
STUDIO CITY CO 7% 02/27 144A a3 7.0000 5,135 5,126 801, 494 2027/02/15
NCL CORP 5.875% 02/15/27 144A AR 5. 8750 6,415 6, 345 992, 056 2027/02/15
VICI PPTY LP 5.75% 02/01/27 RE a7 5. 7500 6, 005 5, 996 937, 362 2027/02/01
GGAM FIN LT 8% 02/15/27 144A FhAEE 8. 0000 5, 700 5, 883 919, 720 2027/02/15
FRONT RANGE BID 4% 3/1/27 144A FEAE S 4.0000 9, 450 7,321 1, 144, 626 2027/03/01
CHS/CMNTY HLT 5.625% 03/15/27 144A a3 5. 6250 5, 130 4,873 761, 810 2027/03/15
CARNIVAL COR 5.75% 3/1/27 144A a7 5. 7500 11, 865 11, 698 1,828,813 2027/03/01
BOMBARDIER 7. 875% 04/27 144A FhAE 7. 8750 9,775 9,782 1,529, 241 2027/04/15
SUNOCO LP /CORP 6% 04/15/27 LaRie S 6. 0000 9, 955 9,910 1, 549, 246 2027/04/15
CCO HLDGS/CAP 5. 125% 5/27 144 (a1 3 5. 1250 19, 140 18, 370 2,871, 871 2027/05/01
CHEMOURS CO 5. 375% 05/15/2027 A 5. 3750 15, 235 14, 630 2, 287, 229 2027/05/15
ALTICE FR 10.5% 5/15/27 144A AR 10. 5000 12, 170 4,645 726, 255 2027/05/15
ICAHN LP/FN COR 5.25% 05/15/27 AR g3 5. 2500 13, 520 12, 489 1,952, 421 2027/05/15
FORD MTR CR LLC 4.95% 05/28/27 FEAE S 4. 9500 11, 750 11, 460 1,791, 543 2027/05/28
KFC CO/PIZZA 4.75% 6/1/27 144A A 4. 7500 7,630 7,436 1,162, 548 2027/06/01
ARD FIN SA 6.5% 06/30/27 144A AR 7. 2500 5, 830 1,448 226, 392 2027/06/30
UNTVISTON 6.625% 06/01/27 144A S 6. 6250 10, 585 10, 370 1,621,161 2027/06/01

— 31




k74 i o RE i # -
il F) = AT | NER T | AEREGR B =4 A H
(A AH) % [FT7AVH « RIVITFT AV K TH

WR GRACE 4.875% 06/15/27 144A a3 4. 8750 6, 725 6, 480 1,013,145 2027/06/15
SABRE GLBL 8.625% 06/27 144A FHAE 8. 6250 6, 653 6,245 976, 297 2027/06/01
BERRY GBL ES 5.625% 7/27 144A A 5. 6250 3, 000 2,954 461, 880 2027/07/15
NEXSTAR 5. 625% 7/15/27 144A FEAE S 5. 6250 6, 745 6, 476 1,012, 531 2027/07/15
SCRIPPS ESCRO 5.875% 7/27 144A A 5. 8750 4,310 3, 253 508, 678 2027/07/15
CAESARS E 8.125% 07/01/27 A S 8. 1250 12, 020 12, 244 1,914, 244 2027/07/01
ROYAL CARI 5.375% 7/15/27 144A a3 5. 3750 4,325 4,244 663, 591 2027/07/15
SIRIUS XM RADIO 5% 8/1/27 144A A 5. 0000 8,735 8, 342 1,304, 120 2027/08/01
ALLEGIANT T 7.25% 8/15/27 144A FLAE S 7.2500 3, 405 3,270 511, 346 2027/08/15
OLYMPUS WATER 7.125% 10/01/27 144A a3 7.1250 3, 440 3,514 549, 364 2027/10/01
C&W SR FIN 6.875% 9/15/27 144A FEAE S 6. 8750 20, 380 19, 574 3, 060, 158 2027/09/15
ADVANCED DRAIN 5% 9/30/27 144A A 5. 0000 1,210 1,174 183, 577 2027/09/30
FRONTIER COM 5.875% 10/15/27 144A LaRIES 5. 8750 5,005 4,879 762, 769 2027/10/15
UBER TECH T 7.5% 09/15/27 144A A ¢ 7.5000 5,815 5, 940 928, 667 2027/09/15
MPT OPER PARTNER 5% 10/15/27 g 5. 0000 11, 630 9,510 1, 486, 784 2027/10/15
PERFORMANCE 5. 5% 10/15/27 144A FLAE S 5. 5000 13, 405 13, 065 2,042, 459 2027/10/15
LIVE NATIN 4.75% 10/15/27 144A FhAEE 4. 7500 7,085 6,778 1, 059, 683 2027/10/15
ALLTANT HLDG 6. 75% 10/27 144A FLAE S 6. 7500 22, 620 22, 295 3, 485, 440 2027/10/15
LCPR SR 6.75% 10/15/27 144A g 6. 7500 5, 264 4,914 768, 246 2027/10/15
FIRST QUANT 6.875% 10/27 144A FEAE S 6. 8750 11,785 11,611 1, 815, 266 2027/10/15
MINERAL RES LT 8% 11/1/27 144A AR 8. 0000 6, 125 6, 256 978, 107 2027/11/01
TRANSDIGM INC 5.5% 11/15/27 FEAE S 5. 5000 27,775 27,011 4,222, 658 2027/11/15
AVOLON HLDGS 2.528% 11/27 144A a3 2. 5280 9, 509 8, 502 1,329, 132 2027/11/18
FORD MTR CR LLC 7.35% 11/04/27 a3 7.3500 30, 000 31,314 4,895, 317 2027/11/04
DISH NETWORK CO 11.75% 11/27 144A FLAE S 11. 7500 16, 355 16, 384 2,561, 328 2027/11/15
GO DADDY OP 5.25% 12/1/27 144A FhAEE 5. 2500 5, 050 4,927 770, 345 2027/12/01
ALLEGHENY TECHNOLOGIES INC 5.8 FEAE S 5. 8750 5, 860 5, 777 903, 195 2027/12/01
MOOG INC 4. 25% 12/15/2027 144A AR 4. 2500 1,720 1,621 253, 418 2027/12/15
TERRIER M 8.875% 12/15/27 144A thAE S 8. 8750 21, 495 11,415 1,784, 595 2027/12/15
OPEN TEXT CO 6.9% 12/1/27 144A AR 6. 9000 3,970 4,084 638, 547 2027/12/01
1375209 BC LTD 9% 1/30/28 144A FEAE S 9. 0000 2, 267 2,227 348, 244 2028/01/30
POST HLDGS 5. 625% 01/28 144A a3 5. 6250 13, 375 13,112 2, 049, 806 2028/01/15
ENDEAVOR ENERGY 5.75 1/28 144A AR 5. 7500 11, 850 11, 965 1,870, 535 2028/01/30
TAYLOR MORRISON CMNTY/ MONARCH FLAE S 5. 7500 7,155 7,066 1, 104, 648 2028/01/15
ALTICE FRANCE SA 5.5% 01/15/20 FhAEE 5. 5000 11, 490 7,698 1, 203, 457 2028/01/15
HERTZ CORP 6% 01/15/2028 144A FEAE S 0. 0000 8, 095 728 113, 894 2028/01/15
ALTICE FING 5% 01/15/28 144A a3 5. 0000 5, 480 4,071 636, 493 2028/01/15
ALLEN MEDIA 10.5% 02/28 144A a7 10. 5000 16, 865 8,336 1,303, 198 2028/02/15
STUDIO CITY 6.5% 1/15/28 144A FhAE 6. 5000 10, 530 10, 006 1,564, 357 2028/01/15
UBER TECH INC 6.25% 01/15/28 144A LaRie S 6. 2500 4, 435 4, 449 695, 590 2028/01/15
ASHTON WO 6.625% 01/15/28 144A (a1 3 6. 6250 85 84 13, 260 2028/01/15
ENLINK MID 5.625% 01/15/28 144A A 5. 6250 2, 255 2,233 349, 235 2028/01/15
SEALED AIR 6.125% 2/1/28 144A AR 6. 1250 6, 375 6, 369 995, 786 2028/02/01
CSC HLDGS LLC 5.375% 2/28 144A AR g3 5. 3750 2,325 1,661 259, 671 2028/02/01
CVR ENERGY 5.75% 02/15/28 144A FEAE S 5. 7500 8,810 8, 249 1,289,714 2028/02/15
ALTICE FR HLDS 6% 2/15/28 144A A 6. 0000 6, 000 1,927 301, 363 2028/02/15
PBF HLD LLC/FIN 6% 02/15/28 AR 6. 0000 20, 275 19, 861 3, 104, 931 2028/02/15
CLEAR CHAN 7.75% 04/15/28 144A S 7. 7500 3, 180 2,776 434, 028 2028/04/15
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NTH OIL & GAS 8.125% 03/01/28 144A a3 8. 1250 7,995 8,131 1,271, 268 2028/03/01
FORD MTR CR LLC 2.9% 02/16/28 FHAE 2. 9000 4,625 4,169 651, 844 2028/02/16
BOMBARDIER INC 6% 02/28 144A A 6. 0000 5, 745 5, 674 887, 033 2028/02/15
TRANSOCEAN 8. 375% 02/28 144A FEAE S 8. 3750 3, 636 3,778 590, 657 2028/02/01
UNITI/FIN/CSL 10.5% 2/28 144A A 10. 5000 10, 730 10, 905 1, 704, 846 2028/02/15
AMER AIR 7.25% 02/15/28 144A A S 7.2500 3, 550 3, 606 563, 817 2028/02/15
CLEARWY ENR 4.75% 3/15/28 144A a3 4. 7500 3, 445 3, 302 516, 260 2028/03/15
FRONT RANGE BIDCO INC 6. 125% O A 6. 1250 5,210 3, 140 490, 894 2028/03/01
ASBURY AUTOMOTI 4.5% 03/01/28 FLAE S 4. 5000 1, 668 1,582 247,334 2028/03/01
NCL FINANCE LTD 6. 125% 03/15/28 144A | #EfE% 6. 1250 2,075 2,043 319, 535 2028/03/15
SPA HOLDINGS 4.875% 2/28 144A a3 4. 8750 3,985 3,670 573, 760 2028/02/04
RITCHIE BR 6.75% 03/15/28 144A A 6. 7500 10, 000 10, 180 1,591, 501 2028/03/15
BALL CORP 6.875% 03/15/28 LaRIES 6. 8750 3, 557 3,635 568, 404 2028/03/15
CSC HOLDINGS 7.5% 4/1/28 144A A ¢ 7. 5000 20, 300 11, 585 1,811, 147 2028/04/01
CDW LLC / CDW F 4.25% 04/01/28 g 4. 2500 7,050 6,708 1, 048, 662 2028/04/01
ARCHROCK PR 6.25% 4/1/28 144A FhAE 6. 2500 5, 800 5, 763 900, 983 2028/04/01
UNITI/FIN 4.75% 04/15/28 144A FhAEE 4. 7500 4,490 3, 854 602, 641 2028/04/15
MAGIC MERG 5.25% 05/1/28 144A FLAE S 5. 2500 5, 220 4,353 680, 644 2028/05/01
ORGANON F 4. 125% 04/30/28 144A g 4.1250 6,615 6,148 961, 124 2028/04/30
SCIH SALT 4.875% 05/01/28 144A FEAE S 4. 8750 21, 460 20, 252 3,166, 098 2028/05/01
ATLAS LUX 4.625% 06/01/28 144A AR 4. 6250 3, 000 2,726 426, 227 2028/06/01
ALLTANT HLDG/CO 6.75% 04/15/28 FEAE S 6. 7500 14, 035 14, 079 2, 200, 980 2028/04/15
ADTENT GLOBAL 7% 04/15/28 144A a3 7.0000 9, 280 9, 494 1,484, 312 2028/04/15
MACQUARIE 8.375% 05/01/28 144A a3 8. 3750 5, 665 5, 982 935, 265 2028/05/01
CLARIOS GLBL LP 6.75% 4/28 144A FLAE S 6. 7500 20, 000 20, 202 3,168, 178 2028/05/15
CHARLES RIV 4.25% 5/1/28 144A FhAEE 4. 2500 1,765 1,665 260, 390 2028/05/01
ASGN INC 4. 625% 05/15/28 144A FEAE S 4. 6250 13, 835 13,017 2,035, 045 2028/05/15
NORTHWEST FIN 10.75% 06/01/28 144A AR 10. 7500 2,995 3,078 481, 318 2028/06/01
MOLINA HEA 4.375% 6/15/28 144A thAE S 4. 3750 3, 800 3,570 558, 220 2028/06/15
FRONTTER COMM 5% 05/01/28 144A AR 5. 0000 5, 150 4,838 756, 350 2028/05/01
ATLANTICA SUS 4. 125% 6/28 144A FEAE S 4. 1250 2, 790 2, 654 414, 963 2028/06/15
SRS DISTRIBUTIO 4.625% 07/01/28 144A | th1& % 4. 6250 4,110 4,098 640, 665 2028/07/01
DELEK LOGISTIC 7.125% 06/01/28 144A | #h:f&% 7.1250 3, 425 3,394 530, 622 2028/06/01
CARNIVAL 10. 375% 05/28 144A FLAE S 10. 3750 11, 435 12, 403 1,938, 992 2028/05/01
CORELOGIC INC 4.5% 5/1/28 144A FhAEE 4.5000 11, 980 10, 898 1,703, 828 2028/05/01
LINDBLAD EXPEDI 9% 05/15/28 144A FEAE S 9. 0000 18, 610 19, 254 3,010, 079 2028/05/15
CSC HLDGS LLC 11.25% 5/28 144A a3 11. 2500 9, 780 7,829 1,223,936 2028/05/15
TKC HOLDINGS 6.875% 5/28 144A a7 6. 8750 18, 145 17,714 2, 769, 266 2028/05/15
HESS MIDST 5. 125% 6/15/28 144A FhAE 5. 1250 6,815 6, 567 1,026, 725 2028/06/15
TRI POINTE GROUP 5. 7% 06/15/28 LaRie S 5. 7000 1, 630 1,599 250, 050 2028/06/15
CVR PART LP/FIN 6.125% 06/15/28 144A | tLffi% 6. 1250 6, 680 6, 429 1, 005, 144 2028/06/15
MICROSTRATEGY 6. 125% 06/15/28 A 6. 1250 14, 805 14, 118 2,207, 167 2028/06/15
SM ENERGY CO 6.5% 07/15/28 AR 6. 5000 2, 040 2,044 319, 640 2028/07/15
MADISON TAQ 4.125% 06/28 144A AR g3 4. 1250 3,975 3, 690 576, 987 2028/06/30
GGAM FINANCE LT 8% 06/15/28 14 FEAE S 8. 0000 7,675 8,009 1,252, 049 2028/06/15
HOWARD ENRGY 8.875% 07/28 144A A 8. 8750 20, 000 21, 024 3, 286, 775 2028/07/15
PG&E CORP 5% 07/01/28 AR 5.0000 7, 060 6,813 1, 065, 082 2028/07/01
AVANTOR FUNDING 4. 625% 07/15/28 144A | #:A&i5% 4. 6250 7,015 6, 657 1, 040, 791 2028/07/15
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GPC MERGER SU 7.125% 8/15/28 144A a3 7.1250 3, 040 2, 859 447, 066 2028/08/15
CARNTVAL CORP 4% 08/01/28 144A FEAE S 4. 0000 10, 645 9, 887 1,545, 763 2028/08/01
UNIVISION COMM 8% 08/28 144A A 8. 0000 33, 980 34, 166 5, 341, 309 2028/08/15
EMERGENT BIO 3. 875% 08/15/30 144A FEAE S 3. 8750 3,110 1, 866 291, 721 2028/08/15
WINDSTREA 7.75% 08/15/28 144A A 7. 7500 22, 330 21,114 3, 300, 772 2028/08/15
ON SEMICONDUCT 3.875% 09/01/28 144A | thf& % 3. 8750 6,575 6, 040 944, 355 2028/09/01
PIKE CORP 5.5% 9/01/28 144A a3 5. 5000 18, 495 17, 827 2, 787, 004 2028/09/01
TREEHOUSE FOODS 4% 09/01/28 A 4. 0000 1, 800 1,601 250, 330 2028/09/01
TRANSDIGM INC 6.75% 8/28 144A FLAE S 6. 7500 29, 660 29, 956 4,683,115 2028/08/15
ANGI GROUP LL 3.875% 8/28 144A a3 3. 8750 26, 235 22, 741 3, 555, 104 2028/08/15
HCA INC 5.625% 09/01/28 a3 5. 6250 8,770 8, 827 1, 379, 980 2028/09/01
HARVEST MIDSTRE 7.5% 9/28 144A A 7. 5000 12, 085 12, 292 1,921, 648 2028/09/01
B0O0Z ALLEN 3.875% 9/01/28 144A LaRIES 3. 8750 5, 080 4,759 744, 084 2028/09/01
TENET HEALTH 6. 125% 10/28 A ¢ 6. 1250 15, 635 15,519 2,426, 181 2028/10/01
WEEKLEY HOMES L 4.875% 09/15/28 g 4. 8750 2, 460 2, 268 354, 671 2028/09/15
RADIATE HOLDC 6.5% 9/15/28 144A FLAE S 6. 5000 10, 430 4,821 753, 806 2028/09/15
ALTICE FRANCE 5.125% 01/15/29 144A FhAEE 5. 1250 4,690 2,958 462, 487 2029/01/15
US FOODS 6.875% 09/15/28 144A FLAE S 6. 8750 17, 090 17, 432 2,725, 166 2028/09/15
B&G FOODS INC 8% 09/15/28 144A g 8. 0000 19, 230 19, 589 3, 062, 502 2028/09/15
SUNOCO LP 7% 09/15/28 144A a3 7.0000 14, 425 14, 727 2,302, 393 2028/09/15
SITIO ROYAL 7.875% 11/28 144A AR 7. 8750 16, 891 17, 534 2,741, 149 2028/11/01
CONSLIDATED COM 5% 10/28 144A FEAE S 5. 0000 2, 990 2,478 387,538 2028/10/01
CHENTERE ENER 4. 625% 10/15/28 a3 4. 6250 6, 660 6,435 1, 005, 987 2028/10/15
VERTIV GROUP 4.125% 11/15/28 144A faRie S 4. 1250 6, 290 5, 849 914, 473 2028/11/15
LSB INDUS 6.25% 10/15/28 144A a7 6. 2500 580 561 87, 758 2028/10/15
TRIDENT TPT HLD 12.75% 10/28 144A FhAEE 12. 7500 2, 455 2, 668 417, 145 2028/12/31
CHOBANI LLC/FIN 4.625% 11/15/28 FEAE S 4. 6250 2, 990 2,831 442, 709 2028/11/15
CHEMOURS CO 5. 75% 11/15/28 144A AR 5. 7500 12, 930 12, 130 1, 896, 387 2028/11/15
C AND S GRP 5% 12/15/28 144A thAE S 5. 0000 3,920 2, 987 467, 074 2028/12/15
DISH DBS 5.75% 12/01/28 144A AR 5. 7500 3, 105 2,168 338, 943 2028/12/01
OLYMPUS WTR 9.75% 11/15/28 144A FEAE S 9. 7500 5, 250 5,614 877,674 2028/11/15
EG GBL FIN 12% 11/30/28 144A a3 12. 0000 11, 760 12, 165 1,901,793 2028/11/30
GENESIS ENERGY 8.25% 01/15/29 AR 8. 2500 8, 000 8, 245 1,288,972 2029/01/15
CANACOL E 5.75% 11/24/28 144A a7 5. 7500 13, 690 7, 769 1,214, 539 2028/11/24
CARVANA CO PIK VAR 12/01/28 14 FhAEE 12. 0000 92 96 15, 022 2028/12/01
HOLOGIC INC 3.25% 02/15/29 144A FEAE S 3. 2500 5,215 4,679 731,574 2029/02/15
H&E EQUIPMENT S 3.875% 12/15/28 a3 3. 8750 8, 460 7,641 1,194, 621 2028/12/15
GRAFTECH GLOBAL 9. 875% 12/28 144A a7 9. 8750 5,470 4,286 670, 067 2028/12/15
LGI HM INC 8.75% 12/15/28 144A FhAE 8. 7500 4,225 4,411 689, 701 2028/12/15
NEXTERA ENRGY 7.25% 01/29 144A LaRie S 7.2500 5, 000 5,138 803, 231 2029/01/15
CVR ENERGY INC 8.5% 01/15/29 144A (a1 3 8. 5000 10, 000 10, 113 1,581, 059 2029/01/15
ICAHN LP/FN 9. 75% 01/29 144A A 9. 7500 10, 000 10, 334 1, 615, 654 2029/01/15
LAVAR MEDIA CRP 4.875% 01/15/2 AR 4. 8750 4,330 4,143 647, 788 2029/01/15
STERICYCL 3.875% 01/15/29 144A AR g3 3. 8750 3, 440 3,113 486, 734 2029/01/15
CNX RESOURCES C 6% 01/15/29 144A FEAE S 6. 0000 2, 465 2,411 377, 022 2029/01/15
ASSUREDPARTNE 5. 625% 01/15/29 144A A 5. 6250 2, 965 2, 765 432, 342 2029/01/15
CHS/CMNTY HEALT 6% 01/15/29 144A AR 6. 0000 7,465 6,755 1,056, 091 2029/01/15
SCRIPPS ESC T 3.875% 01/15/29 144A S 3. 8750 4,720 3, 400 531, 662 2029/01/15
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REALOGY GROUP 5. 75% 01/15/29 144A a3 5. 7500 12, 845 9,216 1, 440, 782 2029/01/15
CROWDSTRIKE HOL 3% 02/15/29 FHAE 3. 0000 6, 125 5, 464 854, 319 2029/02/15
CHS/CMNTY HEA 6.875% 04/15/29 144A A A 6. 8750 6, 570 5,181 810, 043 2029/04/15
UNITI/FIN/CSL 6.5% 02/15/29 144A FEAE S 6. 5000 7,695 5, 706 892, 090 2029/02/15
US FOODS INC 4. 75% 02/15/29 144A A 4. 7500 7, 250 6, 840 1,069, 378 2029/02/15
JAZZ SECU DAC 4.375% 01/15/29 A S 4. 3750 4, 460 4,134 646, 278 2029/01/15
TRANSDIGM INC 4.625% 01/15/29 FEAE S 4. 6250 20, 310 18, 823 2,942, 615 2029/01/15
FERTITTA ENTERT 4.625% 01/15/29 144A | #H4ig 4. 6250 6, 405 5,825 910, 696 2029/01/15
BOMBARDIER 7.5% 2/1/29 144A FLAE S 7.5000 5, 000 5,171 808, 398 2029/02/01
ONEMAIN FIN 9% 01/15/29 a3 9. 0000 10, 000 10, 539 1,647,577 2029/01/15
CITGO PETE 8.375% 1/15/29 144A FEAE S 8. 3750 11,790 12,277 1,919,417 2029/01/15
LBM ACQU LLC 6.25% 1/29 144A A 6. 2500 9,735 8,725 1, 364, 130 2029/01/15
ACRISURE LLC 8.25% 02/29 144A LaRIES 8. 2500 5, 000 5, 042 788, 231 2029/02/01
RADIOLO PIK 8.5%/VAR 1/29 144A A ¢ 7.7750 4,213 3, 895 609, 046 2029/01/31
MATCH GRP 5.625% 02/15/29 144A g 5. 6250 5, 645 5, 409 845, 727 2029/02/15
CRESTWOOD M P/F 6% 02/01/29 144A FLAE S 6. 0000 17, 165 17, 286 2,702, 322 2029/02/01
MEG ENERGY CRP 5.875% 02/01/29 144A | #:fif 5. 8750 7, 390 7,213 1,127,632 2029/02/01
AVIS BUDGET 5.375% 03/01/29 144A FLAE S 5. 3750 3, 385 3,139 490, 869 2029/03/01
COMSTOCK RESO 6. 75% 03/29 144A g 6. 7500 7,995 7,727 1,207, 988 2029/03/01
ICAHN LP/EN CO 4.375% 02/01/29 a3 4. 3750 5,925 5,001 781, 926 2029/02/01
MERCER INTL 5. 125% 02/01/29 AR 5. 1250 5, 195 4,548 711, 031 2029/02/01
SOUTHWESTERN EN 5. 375% 02/29 FEAE S 5. 3750 5, 265 5,109 798, 747 2029/02/01
JACOBS ENT 6. 75% 02/15/29 144A a3 6. 7500 2, 750 2, 569 401, 709 2029/02/15
NCL CORP 7.75% 02/15/29 144A a3 7. 7500 5, 710 5,903 922, 833 2029/02/15
TRANSDIGM INC 6.375% 03/01/29 144A FLAE S 6. 3750 24, 190 24, 310 3,800, 417 2029/03/01
COMSTOCK RESOUR 6. 75% 03/01/29 144A | #:Aif 6. 7500 9, 090 8, 702 1, 360, 531 2029/03/01
HUDBAY MINERAL 6.125% 4/01/29 144A FEAE S 6. 1250 9, 850 9,718 1,519, 370 2029/04/01
ALBERTSONS 3. 5% 03/15/29 144A AR 3. 5000 3, 395 3, 045 476, 058 2029/03/15
KENNEDY-WILSON 4. 75% 03/01/29 thAE S 4. 7500 5, 095 4, 367 682, 840 2029/03/01
TTM TECH INC 4% 03/01/29 144A AR 4. 0000 5, 085 4,637 724, 967 2029/03/01
TRONOX INC 4.625% 03/15/29 144A FEAE S 4. 6250 5, 040 4,597 718, 670 2029/03/15
CHARLES RIVER L 3.75% 03/15/29 144A | #:f&is 3. 7500 1, 680 1,534 239, 961 2029/03/15
ALCOA NEDERLAND 4. 125% 03/31/29 144A | #h:A&5% 4.1250 6, 035 5, 599 875, 438 2029/03/31
CROCS INC 4.25% 03/15/29 144A a7 4. 2500 6, 490 5,922 925, 897 2029/03/15
MATTEL INC 3.75% 04/01/29 144A FhAEE 3. 7500 1,685 1, 550 242, 366 2029/04/01
TRITON WAT 6.25% 04/01/29 144A FEAE S 6. 2500 14, 355 13, 220 2, 066, 764 2029/04/01
NESCO HOLDING 5. 5% 04/15/29 144A a3 5. 5000 3,975 3,712 580, 429 2029/04/15
ARCOSA INC 0% 03/31/29 144A a7 4. 3750 3, 160 2,942 460, 049 2029/04/15
MOZART DEBT 3.875% 04/01/29 144A FaRe S 3. 8750 24, 020 21,997 3,438, 946 2029/04/01
CLYDESDALE ACQU 6. 625% 3/29 144A LaRie S 6. 6250 2, 320 2, 300 359, 562 2029/04/15
MACQUARIE AIRF 8.125% 3/31/29 144A (a1 3 8. 1250 4,775 5, 050 789, 614 2029/03/30
AAR ESCRW ISR 6.75% 03/15/29 144A A 6. 7500 9,415 9, 568 1, 495, 867 2029/03/15
FIRST QUAN 9.375% 3/1/29 144A FLAE S 9. 3750 6, 505 6, 844 1, 070, 020 2029/03/01
USA COMPRESST 7. 125% 3/29 144A AR g3 7.1250 19, 840 20, 113 3, 144, 296 2029/03/15
CORECIVIC INC 8.25% 04/15/29 FEAE S 8. 2500 9, 000 9, 459 1,478,795 2029/04/15
ASTON MARTIN 10% 03/31/29 144A A 10. 0000 7,505 7,276 1,137,601 2029/03/31
MACQUARIE AIRF 6.4% 3/29 144A AR 6. 4000 1,910 1,936 302, 701 2029/03/26
GGAM FINANCE LT 6.875% 04/15/29 144A | #A&i% 6. 8750 7, 280 7,361 1, 150, 885 2029/04/15
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DPL INC 4.35% 04/15/29 a3 4. 3500 22,705 21,321 3,333, 167 2029/04/15
TEMPUR SEALY 4% 04/15/29 144A FHAE 4. 0000 5, 280 4,770 745, 843 2029/04/15
SENSATA TECHNOL 4% 04/15/29 14 A 4. 0000 21,195 19, 357 3,026, 108 2029/04/15
MAGIC MERG 7.875% 05/1/29 144A FEAE S 7.8750 7,910 5,718 893, 941 2029/05/01
CROWNROCK LP / 5% 05/1/29 144A A 5. 0000 1, 855 1,835 286, 984 2029/05/01
UNITED AIRLIN 4. 625% 04/30/29 144A A S 4. 6250 3, 645 3,401 531, 798 2029/04/15
SCIH SALT 6.625% 05/01/29 144A a3 6. 6250 3,900 3,714 580, 714 2029/05/01
HIGHTOWER 6. 75% 04/15/29 144A A 6. 7500 2, 160 2,035 318, 249 2029/04/15
LCM INVESTMENTS 4.875% 05/01/29 144A | thf& % 4. 8750 5, 860 5, 477 856, 337 2029/05/01
NOVA CHEM CORP 4. 25% 05/15/29 144A a3 4. 2500 6, 005 5,275 824, 758 2029/05/15
TKC HOLDIN 10. 5% 05/15/29 144A FEAE S 10. 5000 15, 630 15, 434 2,412, 870 2029/05/15
ALLIED UNV 6% 06/01/29 144A A 6. 0000 2,375 2,058 321, 806 2029/06/01
VICTORS MERGER 6.375% 05/15/29 144A | #:Aii 6. 3750 7, 820 5, 008 782, 962 2029/05/15
NEPTUNE BID US 9.29% 4/29 144A A ¢ 9. 2900 18, 710 17, 821 2, 785, 999 2029/04/15
EQT MIDSTREAM 6.375% 04/01/29 g 6. 3750 15, 000 15, 040 2,351, 281 2029/04/01
MEDLINE BOR 6.25% 4/1/29 144A FhAE 6. 2500 9,100 9,164 1,432,618 2029/04/01
LUMEN TEC 4. 125% 04/15/29 144A FhAEE 4. 1250 4,141 2,621 409, 881 2029/04/15
GEO GRP INC/THE 8.625% 04/15/29 144A | tLfE% 8. 6250 12, 320 12,733 1, 990, 602 2029/04/15
TRANSOCEAN INC 8.25% 05/15/29 144A g 8. 2500 6, 060 6, 089 951, 992 2029/05/15
DCP MIDSTREAM 5. 125% 05/15/29 a3 5. 1250 9,305 9,187 1,436, 322 2029/05/15
HILTON DOMESTIC 3.75% 05/01/29 AR 3. 7500 3, 440 3,135 490, 155 2029/05/01
CLEAR CHANNEL 7.5% 06/01/29 144A FEAE S 7. 5000 5, 830 4,877 762, 489 2029/06/01
SRS DISTRIBUTIO 6.125% 07/01/29 144A | th1&% 6. 1250 2, 260 2,293 358, 541 2029/07/01
DT MIDSTREAM 4. 125% 06/15/29 144A a3 4.1250 5,735 5,253 821, 251 2029/06/15
SUNOCO LP /CORP 4. 5% 05/15/29 a7 4. 5000 4,765 4,409 689, 327 2029/05/15
TRANSDIGM INC 4.875% 05/01/29 FhAEE 4. 8750 3, 000 2,793 436, 756 2029/05/01
RATSING CAN 9.375% 05/29 144A FEAE S 9. 3750 9, 605 10, 368 1, 620, 832 2029/05/01
HESS INFRA/FI 6.5% 6/1/29 144A AR 6. 5000 14, 355 14, 461 2, 260, 835 2029/06/01
CALIFORNIA RES 8.25% 5/31/29 144A thAE S 8. 2500 8,395 8,395 1,312, 390 2029/06/15
SERVICE CO INTL 5.125% 6/1/29 AR 5. 1250 3, 060 2,962 463, 167 2029/06/01
SYNAPTICS INC 4% 06/15/29 144A FEAE S 4. 0000 2, 730 2, 443 382, 032 2029/06/15
TENET HEALTH 4. 25% 6/1/29 144A a3 4. 2500 14, 290 13, 345 2, 086, 335 2029/06/01
MADISON IAQ 5.875% 6/29 144A AR 5. 8750 6, 155 5, 696 890, 526 2029/06/30
AHP HEALTH PAR 5.75% 7/29 144A FLAE S 5. 7500 5, 900 5, 457 853, 106 2029/07/15
ELASTIC 4. 125% 07/15/29 144A FhAEE 4. 1250 2,790 2,533 396, 073 2029/07/15
VICTORIA’S 4.625% 07/29 144A FEAE S 4. 6250 3, 640 2,998 468, 741 2029/07/15
BALL CORP 6% 06/15/29 a3 6. 0000 17, 358 17, 454 2,728, 636 2029/06/15
CENTRAL PAR CDK 8% 6/29 144A a7 8. 0000 9,595 9,908 1,548, 975 2029/06/15
SEAGATE HDD CAY 4.091% 6/1/29 FhAE 4.0910 2,500 2,301 359, 773 2029/06/01
LCPR SENTOR 5. 125% 7/29 144A LaRie S 5. 1250 5, 635 4,759 744, 042 2029/07/15
ALTICE FRANCE 5. 125% 7/29 144A (a1 3 5.1250 9,920 6, 289 983, 249 2029/07/15
COLGATE ENERGY 5.875% 07/01/29 A 5. 8750 5, 640 5,513 861, 862 2029/07/01
SEASPAN CORPORA 5. 5% 08/01/29 144A FLAE S 5. 5000 8, 005 7,088 1,108, 146 2029/08/01
PERFORMANCE FO 4. 25% 08/01/29 144A AR g3 4. 2500 2,925 2, 667 417, 067 2029/08/01
AMWINS GROUP 4.875% 06/30/29 144A FEAE S 4. 8750 3,035 2,792 436, 528 2029/06/30
VENTURE GLOBAL 3.875% 08/15/29 144 A 3. 8750 4,765 4,321 675, 635 2029/08/15
CHOBANT LLC 7.625% 07/29 144A AR 7. 6250 11, 355 11, 656 1,822,327 2029/07/01
MPT OPER PARTNERSHIP LP/CORP 4 S 4. 6250 8, 370 6, 283 982, 342 2029/08/01
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ASHTON WOODS US 4. 625% 08/01/2 a3 4. 6250 2,985 2,701 422, 341 2029/08/01
ALTICE FING SA 5.75% 8/29 144A FHAE 5. 7500 15, 990 11, 198 1, 750, 626 2029/08/15
UBER TECH INC 4. 5% 08/15/29 144A A 4. 5000 48, 880 46, 150 7,214,714 2029/08/15
WR GRACE HLG 5.625% 08/29 144A FEAE S 5. 6250 5,070 4, 684 732, 332 2029/08/15
CCO HLDGS/CAP 6. 375% 9/29 144A A 6. 3750 4,755 4, 487 701, 558 2029/09/01
TEVA PH FIN NV 7.875% 08/31/29 A S 7.8750 4,735 5, 060 791, 068 2029/09/15
CARNTVAL CORP 7% 08/15/29 144A FEAE S 7.0000 14, 890 15, 395 2, 406, 780 2029/08/15
PAPA JOHNS IN 3.875% 09/15/29 144A A 3. 8750 1,830 1, 602 250, 509 2029/09/15
ALLEGHENY TECH 4. 875% 10/01/29 FLAE S 4. 8750 2, 540 2,390 373, 690 2029/10/01
CAESARS ENTERTA 4.625% 10/15/29 144A | #:A&5 4. 6250 6, 000 5, 450 852, 051 2029/10/15
ROLLER BEARING 4.375% 10/15/29 144A | #hf& % 4. 3750 1, 440 1,322 206, 743 2029/10/15
HEALTHEQUITY INC 4.5% 10/01/29 144A | #:fifss 4. 5000 2,085 1,932 302, 108 2029/10/01
CLOUD SOFTWARE 9% 09/30/29 144A LaRIES 9. 0000 18, 335 17, 857 2,791, 614 2029/09/30
QORVO INC 4.375% 10/15/29 A ¢ 4.3750 3,915 3,637 568, 596 2029/10/15
ALLIANT HLDG 5.875% 11/01/29 144A g 5. 8750 6, 220 5,822 910, 276 2029/11/01
MSCI INC 4% 11/15/29 144A FhAE 4. 0000 13, 690 12, 642 1,976, 392 2029/11/15
FRONTIER 5.875% 11/01/29 144A FhAEE 5. 8750 1,284 1,116 174, 545 2029/11/01
CHEMOURS 4. 625% 11/15/29 144A FLAE S 4. 6250 24, 085 21,073 3, 294, 368 2029/11/15
AVANTOR FUNDING 3.875% 11/01/29 g 3. 8750 4,710 4, 255 665, 289 2029/11/01
ASBURY AUTOMO 4. 625% 11/15/29 144A FEAE S 4. 6250 3,075 2, 837 443, 541 2029/11/15
SRS DISTRIBUTIO 6% 12/01/29 144A AR 6. 0000 3,575 3, 627 567, 078 2029/12/01
OPEN TEXT CORP 3.875% 12/01/29 144A | #hf&% 3. 8750 4, 655 4,142 647,674 2029/12/01
HERTZ 5% 12/01/29 144A a3 5. 0000 4,675 3,318 518, 730 2029/12/01
TRANSALTA 7.75% 11/15/29 144A a3 7. 7500 4,735 4,967 776, 545 2029/11/15
UNITED RENTAL 6% 12/29 144A FLAE S 6. 0000 13, 860 13, 862 2,167, 167 2029/12/15
CENTENE CORP 4. 625% 12/15/29 FhAEE 4. 6250 9, 050 8, 558 1, 338, 006 2029/12/15
COMSTOCK 5. 875% 01/15/30 144A FEAE S 5. 8750 3, 545 3, 280 512, 814 2030/01/15
UNITT GRP/UNT 6% 01/15/30 144A AR 6. 0000 14, 240 10, 138 1, 584, 899 2030/01/15
HUB INTE 5.625% 12/01/29 144A thAE S 5. 6250 4,185 3, 946 616, 988 2029/12/01
TI-VI INC 5% 12/15/29 144A AR 5. 0000 3, 060 2,870 448, 787 2029/12/15
COVERT M 4.875% 12/01/29 144A FEAE S 4. 8750 2, 965 2, 682 419, 368 2029/12/01
CHART INDUS 7.5% 01/01/30 144A a3 7.5000 5,975 6,188 967, 380 2030/01/01
SEAGATE HDD 8.25% 12/29 144A AR 8. 2500 4, 485 4,799 750, 381 2029/12/15
CSC HOLDINGS 5.75% 01/30 144A a7 5. 7500 8,985 3,930 614, 523 2030/01/15
71GGO BV 4.875% 01/15/2030 144 FhAEE 4. 8750 4,150 3,737 584, 242 2030/01/15
ZIGGO BOND CO 5.125% 02/28/30 144A FEAE S 5. 1250 2, 840 2, 445 382, 348 2030/02/28
FRONTIER COMM 6% 01/31/30 144A a3 6. 0000 6, 275 5,421 847, 607 2030/01/15
LAMB WESTON 4. 125% 01/30 144A a7 4. 1250 4,710 4,251 664, 693 2030/01/31
TENET HEALTH 4.375% 1/30 FhAE 4. 3750 14, 020 13,001 2,032, 472 2030/01/15
FERTITTA ENTERT 6.75% 07/15/30 144A | #Aii 6. 7500 5, 080 4,481 700, 549 2030/07/15
MIWD HOLDCO IT 5.5% 02/01/30 144A (a1 3 5. 5000 1, 300 1,195 186, 930 2030/02/01
VISTAJET MAL/XO 6.375% 02/01/30 144A | thf& % 6. 3750 9, 445 7, 740 1,210,036 2030/02/01
ERO COPPER 6.5% 2/15/30 144A FLAE S 6. 5000 24, 590 23, 599 3,689, 273 2030/02/15
MINERVA MERGE 6.5% 02/15/30 144A FaRie S 6. 5000 16, 765 15, 399 2,407, 402 2030/02/15
INTELSAT JACKSN 6.5% 1/30 144A FEAE S 6. 5000 15, 850 15, 288 2, 389, 991 2030/03/15
VENTURE GBL 6.25% 01/15/30 144A A 6. 2500 15, 005 15, 096 2, 359, 970 2030/01/15
TRANSOCEAN 8. 75% 02/15/30 144A AR 8. 7500 5, 490 5,753 899, 379 2030/02/15
CAESARS ENT 7% 02/15/30 144A S 7.0000 28, 815 29, 422 4,599, 697 2030/02/15
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ROYAL CARIBBEA 7.25% 1/30 144A a3 7.2500 4, 160 4,321 675, 650 2030/01/15
JBS USA/LUX/FIN 5.5% 01/15/30 FHAE 5. 5000 10, 595 10, 408 1,627, 181 2030/01/15
ALBERTSONS 4. 875% 2/15/30 144A A 4. 8750 15, 497 14, 583 2,279, 903 2030/02/15
OPEN TEXT 4. 125% 2/15/30 144A FEAE S 4. 1250 7,655 6, 836 1,068, 754 2030/02/15
CENTENE CORP 3.375% 2/15/30 WI A 3. 3750 4, 895 4,325 676, 223 2030/02/15
HESS INFRA/FI 4.25% 02/30 144A A S 4. 2500 3, 345 3,054 4717, 575 2030/02/15
GRAPHIC PACK 3.75% 02/30 144A a3 3. 7500 2,510 2,237 349, 778 2030/02/01
RAND PARENT LLC 8.5% 02/15/30 144A A 8. 5000 15, 785 15, 828 2,474, 504 2030/02/15
NOVA CHEM CORP 9% 02/15/30 144A FLAE S 9. 0000 9, 060 9,577 1,497, 322 2030/02/15
PARK INTERMEDIA 7% 2/1/30 144A a3 7.0000 4,015 4,052 633, 552 2030/02/01
CCO HLDGS 4.75% 03/01/30 144A a3 4. 7500 12, 395 10, 614 1,659, 435 2030/03/01
ASBURY AUTOMOTI 4. 75% 03/01/30 A 4. 7500 1, 662 1,537 240, 365 2030/03/01
CLYDESDALE ACQUT 8. 75% 03/30 144A LaRIES 8. 7500 13, 965 13, 564 2,120, 492 2030/04/15
CDI ESCROW ISSU 5.75% 04/01/30 144A | #:A&is 5. 7500 9,515 9,142 1, 429, 230 2030/04/01
POST HLDGS IN 4.625% 4/30 144A g 4. 6250 1,416 1,289 201, 608 2030/04/15
CHS/CMNTY HEALT 6. 125% 04/01/30 144A | #LfE% 6. 1250 17, 790 12, 967 2,027, 151 2030/04/01
REALOGY GR 5.25% 04/15/30 144A FhAEE 5. 2500 11, 655 8,116 1, 268, 895 2030/04/15
CHS/CMNTY HEALT 5.25% 05/15/30 144A | #hfiis 5. 2500 20, 895 17, 439 2,726, 364 2030/05/15
MINERAL RES 8.5% 5/1/30 144A g 8. 5000 1, 465 1,517 237, 220 2030/05/01
CLEAR CHANN 7.875% 4/1/30 144A a3 7. 8750 18,010 17,977 2,810, 407 2030/04/01
LUMEN TEC 4. 125% 04/15/30 144A AR 4. 1250 4,141 2,526 394, 950 2030/04/15
LEVEL 3 FINL 4.5% 4/1/30 144A FEAE S 4. 5000 7, 065 3,973 621, 187 2030/04/01
DAVITA INC 0% 05/31/30 144A a3 4. 6250 9, 680 8, 698 1, 359, 782 2030/06/01
ROBLOX CO 3.875% 05/01/30 144A a3 3. 8750 23,210 20, 414 3,191, 448 2030/05/01
US FOODS INC 4.625% 06/01/30 144A FLAE S 4. 6250 2, 370 2,186 341, 799 2030/06/01
FRONTTER COMM 8. 75% 05/15/30 144A FhAEE 8. 7500 4,885 5, 059 791,019 2030/05/15
DARLING INGRED 6% 6/15/30 144A FEAE S 6. 0000 4,950 4, 867 760, 902 2030/06/15
TQVIA INC 6.5% 05/15/30 144A AR 6. 5000 5, 465 5,551 867, 936 2030/05/15
SIRIUS XM R 4.125% 7/1/30 144A thAE S 4. 1250 4,755 4,064 635, 422 2030/07/01
TENET HEALTH 6. 125% 6/30 AR 6. 1250 8, 165 8,121 1, 269, 707 2030/06/15
ADVANCED DRAIN 6.375% 06/15/30 144A | #Aii 6. 3750 8, 020 8, 062 1, 260, 474 2030/06/15
UNIVISION COM 7.375% 06/30/30 144A a3 7.3750 7,630 7,415 1, 159, 208 2030/06/30
FORD MTR CR LLC 7.2% 06/10/30 AR 7.2000 7, 680 8,074 1,262,325 2030/06/10
HUB INTERNA 7.25% 6/15/30 144A FLAE S 7.2500 18, 055 18, 483 2,889,573 2030/06/15
CARVANA CO PIK VAR 06/01/30 14 FhAEE 13. 0000 139 144 22,612 2030,/06/01
TCAHN LP/FN 9% 06/15/30 144A FEAE S 9. 0000 24, 320 24, 258 3,792, 288 2030/06/15
PG&E CORP 5. 25% 07/01/30 a3 5. 2500 19, 645 18, 878 2,951, 268 2030/07/01
OCCIDENTL PETE 8.875% 07/15/30 a7 8. 8750 14, 070 16, 177 2,529, 079 2030/07/15
PG&E 4. 55% 07/01/30 FhAE 4. 5500 36,411 34,416 5, 380, 333 2030/07/01
SEADRILL FIN 8.375% 08/30 144A LaRie S 8. 3750 3, 820 4,015 627, 708 2030/08/01
HFC PRESTIGE 6.625% 07/30 144A (a1 3 6. 6250 19, 180 19, 405 3,033, 670 2030/07/15
ONTARIO GAMING 8% 08/01/30 144A A 8. 0000 2,720 2,793 436, 677 2030/08/01
BRAND INDUSTRIA 10.375% 08/01/30 144A | #Lff% 10. 3750 16, 100 17, 436 2,725,791 2030/08/01
DUKE ENERGY FLD 8. 125% 8/16/30 AR g3 8. 1250 425 481 75, 329 2030/08/16
VICI PROPE 4.125% 8/15/30 144A FEAE S 4.1250 5,935 5,371 839, 685 2030/08/15
CCO HLDGS/CAP 4. 5% 08/30 144A A 4. 5000 12, 200 10, 238 1, 600, 639 2030/08/15
MATCH GROUP INC 4. 125% 08/01/2 AR 4. 1250 5, 750 5, 066 792, 099 2030/08/01
FMG RES AG 5.875% 4/15/30 144A S 5. 8750 9,275 9,035 1,412, 508 2030/04/15
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ENLINK MIDSTR 6.5% 9/1/30 144A a3 6. 5000 4,735 4,845 757, 432 2030/09/01
BEACON ROOFING 6. 5% 08/01/30 1 FHAE 6. 5000 5, 440 5,474 855, 852 2030/08/01
GREYSTAR REAL 7. 75% 8/31/30 144A A 7. 7500 2,320 2, 442 381, 882 2030,/09/01
PBF HLD LLC/FIN 7.875% 08/31/30 144A | #fifis 7.8750 19, 130 19, 772 3,091, 017 2030/09/15
BALL CORP 2.875% 08/15/30 A 2. 8750 1,920 1,639 256, 250 2030/08/15
OCCIDENTAL PETE 6.625% 9/1/30 A S 6. 6250 9, 160 9, 587 1,498, 741 2030/09/01
L BRANDS INC 6.625% 10/01/30 144A FEAE S 6. 6250 10, 425 10, 517 1, 644, 244 2030/10/01
1011778 BC ULC 4% 10/15/30 144A A 4. 0000 10, 310 9, 040 1,413,273 2030/10/15
NCR ATLEOS ESCR 9.5% 04/01/29 144A FLAE S 9. 5000 11, 460 12,371 1,934, 005 2029/04/01
CENTRAL GARDEN 4. 125% 10/15/30 a3 4.1250 3, 435 3, 068 479, 771 2030/10/15
HESS MIDSTREAM 5.5% 10/30 144A a3 5. 5000 1, 990 1,917 299, 735 2030/10/15
ARSENAL AIC PAR 8% 10/30 144A A 8. 0000 3, 060 3, 189 498, 643 2030/10/01
ARETEC ESCROW 10% 8/15/30 144A LaRIES 10. 0000 17, 465 19, 039 2,976, 522 2030/08/15
MOLINA HEALTHCA 3.875% 11/15/30 144A | #:A&is% 3. 8750 4, 985 4,436 693, 628 2030/11/15
FORD MTR CR LLC 4% 11/13/30 g 4. 0000 3, 440 3, 060 478, 404 2030/11/13
BOMBARDIER INC 8.75% 11/15/30 FLAE S 8. 7500 5, 960 6,410 1,002, 183 2030/11/15
FORTRESS TR&INF 7.875% 12/01/30 144A | #hfi% 7. 8750 10, 875 11, 428 1, 786, 606 2030/12/01
GFL ENV INC 6.75% 1/15/31 144A FLAE S 6. 7500 4,110 4,216 659, 196 2031/01/15
SUMMIT LLC/FI 7.25% 01/31 144A g 7.2500 4,200 4, 341 678, 745 2031/01/15
CSC HLDGS LLC 4. 125% 12/01/30 144A FEAE S 4. 1250 5,315 3,158 493, 717 2030/12/01
SPRINGLEAF CORP 4% 09/15/30 AR 4. 0000 6, 100 5,227 817, 208 2030/09/15
TALLGRASS LP 6% 12/31/30 144A FEAE S 6. 0000 5, 145 4,922 769, 515 2030/12/31
CNX RESOURCES 7.375% 01/15/31 144A a3 7.3750 3,710 3,785 591, 815 2031/01/15
EMERALD DEBT 6.625% 12/30 144A a3 6. 6250 20, 880 20, 929 3,271, 906 2030/12/15
TRANSDIGM INC 6.875% 12/15/30 144A FLAE S 6. 8750 16, 950 17, 253 2,697, 224 2030/12/15
SCRIPPS ESC 1T 5.375% 01/15/31 144A | #hff% 5. 3750 2, 450 1,257 196, 640 2031/01/15
MURPHY OIL USA 3.75% 02/15/31 144A FEAE S 3. 7500 2, 245 1,951 305, 118 2031/02/15
CHS/CMNTY HEALT 4.75% 02/15/31 144A | #:A&5 4. 7500 26, 430 21,214 3,316,514 2031/02/15
CLEAN HARBORS 6. 375% 2/31 144A thAE S 6. 3750 1,965 1,970 308, 054 2031/02/01
CRESTWOOD M 7.375% 02/31 144A AR 7. 3750 10, 000 10, 416 1, 628, 427 2031/02/01
BOOST NEWCO BOR 7.5% 1/31 144A FEAE S 7. 5000 26, 800 27,993 4,376, 208 2031/01/15
CONSLIDATED ENR 12% 02/31 144A a3 12. 0000 8, 795 9,343 1, 460, 703 2031/02/15
CSC HLDGS LLC 3.375% 02/15/31 144A AR 3. 3750 7,020 4,053 633, 725 2031/02/15
DAVITA INC 3.75% 02/15/31 144A a7 3. 7500 5,275 4,433 693, 143 2031/02/15
COMMERCTAL META 3.875% 02/15/31 FhAEE 3. 8750 2, 620 2,315 361,917 2031/02/15
WR GRACE HLD 7.375% 3/31 144A FEAE S 7.3750 11, 435 11,777 1,841, 244 2031/03/01
WYNN RESORTS 7.125% 2/31 144A a3 7.1250 14, 335 14, 870 2,324, 669 2031/02/15
OUTFRONT MED 7.375% 02/15/31 144A a7 7. 3750 12, 500 12,978 2,028, 870 2031/02/15
SEALED AIR 7.25% 2/15/31 144A FhAE 7. 2500 10, 575 10, 945 1,711, 134 2031/02/15
AXALT COATING 7.25% 02/31 144A LaRie S 7.2500 10, 000 10, 369 1,621,110 2031/02/15
AVIS BUDGET CR 8% 02/15/31 144A (a1 3 8. 0000 10, 000 10, 024 1,567,114 2031/02/15
UKG INC 6.875% 02/01/31 144A A 6. 8750 7,000 7,064 1,104, 410 2031/02/01
ARTERA SERV 8. 5% 02/15/31 144A FLAE S 8. 5000 11, 550 11,922 1, 863, 806 2031/02/15
ARDONAGH F 7. 75% 02/15/31 144A AR g3 7. 7500 23,925 23, 757 3,713,976 2031/02/15
AMER SPORTS CO 6. 75% 2/31 144A FEAE S 6. 7500 5, 805 5, 787 904, 682 2031/02/16
ALLIED UNIVER 7.875% 2/31 144A A 7.8750 10, 765 10, 789 1, 686, 796 2031/02/15
KENNEDY-WILSON 5% 03/01/31 AR 5.0000 5, 095 4,103 641, 494 2031/03/01
CHARLES RIVER L 4% 03/15/31 144A S 4. 0000 4,710 4,183 654, 075 2031/03/15




k74 i o RE i # -
il F) = AT | NER T | AEREGR B =4 A H
(A AH) % [FT7AVH « RIVITFT AV K TH

FMG RES AUG LTD 4.375% 04/01/31 144A | #:A&5% 4. 3750 3,615 3,226 504, 443 2031/04/01
MPT OPER PARTNE 3.5% 03/15/31 FHAE 3. 5000 3,035 2,047 320, 138 2031/03/15
CCO HLDGS/CAP 7.375% 03/03/31 144A A A 7.3750 11,625 11, 356 1, 775, 355 2031/03/03
FIESTA PU 7.875% 03/01/31 144A FEAE S 7.8750 5, 205 5, 354 837, 115 2031/03/01
ALCOA NETH 7. 125% 03/31 144A A 7.1250 2, 250 2,320 362, 790 2031/03/15
BEAZER HOMES 7.5% 3/15/31 144A A S 7. 5000 4, 585 4,581 716, 235 2031/03/15
MACQUARIE AIRF 6.5% 03/31 144A FEAE S 6. 5000 2,920 2,982 466, 238 2031/03/26
PANTHER 7. 125% 6/1/31 144A A 7.1250 9,595 9,716 1,519, 006 2031/06/01
ORGANON FINAN 5.125% 04/30/31 144A FLAE S 5.1250 6, 600 5, 886 920, 160 2031/04/30
SCOTTS MIRACLE 4% 04/01/31 a3 4. 0000 3, 370 2,894 452, 559 2031/04/01
ADIENT GLOBAL 8.25% 04/15/31 144A FEAE S 8. 2500 9, 280 9,701 1,516, 649 2031/04/15
KNIFE RIVER 7.75% 5/1/31 144A A 7. 7500 10, 000 10, 435 1,631, 397 2031/05/01
CHURCHILL 6.75% 05/01/31 144A LaRIES 6. 7500 6, 000 5,999 937, 876 2031/05/01
BOMBARDIER 7.25% 07/01/31 144A A ¢ 7.2500 8, 305 8, 480 1,325,715 2031/07/01
FORTRESS TR&INF 7% 05/31 144A g 7.0000 12,115 12, 341 1,929, 297 2031/05/01
GEO GRP INC/THE 10.25% 04/15/31 144A | #:f& 10. 2500 11, 755 12,414 1, 940, 696 2031/04/15
ENDO FINANCE 8. 5% 04/30/31 144A FhAEE 8. 5000 8,815 9,104 1,423,317 2031/04/15
LEVEL 3 FINL 4% 04/15/31 144A FLAE S 4.0000 8, 720 4,665 729, 310 2031/04/15
JANE ST GRP/JSG 7.125% 04/30/31 144A | #A&% 7.1250 12, 145 12, 348 1, 930, 486 2031/04/30
ILIAD HLDG 8.5% 04/15/31 144A a3 8. 5000 9,385 9,553 1,493, 565 2031/04/15
OCCIDENTAL PETE 7.5% 05/01/31 AR 7. 5000 22, 290 24,518 3,833, 020 2031/05/01
EQT CORP 3.625% 05/15/31 144A FEAE S 3. 6250 3,875 3,411 533, 297 2031/05/15
BLOCK INC 3.5% 06/01/31 a3 3. 5000 5, 755 4,963 776, 018 2031/06/01
DT MIDSTREAM 4.375% 06/15/31 144A a3 4. 3750 5,735 5, 169 808, 116 2031/06/15
TENET HEALTH 6.75% 5/31 144A a7 6. 7500 5, 290 5, 362 838, 298 2031/05/15
NORTHERN OIL 8.75% 06/31 144A FhAEE 8. 7500 5, 320 5,611 877, 276 2031/06/15
OWENS BROCKWAY 7.25% 5/31 144A FEAE S 7.2500 10, 075 10, 090 1,577, 387 2031/05/15
SEAGATE HDD 8.5% 07/31 144A AR 8. 5000 22, 575 24,214 3, 785, 507 2031/07/15
TRANSOCEAN INC 8.5% 05/15/31 144A thAE S 8. 5000 6, 060 6, 087 951, 717 2031/05/15
FORTRESS INTERM 7.5% 5/31 144A AR 7. 5000 14, 355 14, 567 2,277, 330 2031/06/01
CQP HOLDCO 5.5% 06/15/31 144A FEAE S 5. 5000 16, 265 15, 323 2,395,510 2031/06/15
FORD MTR CR LLC 3.625% 6/17/31 a3 3. 6250 5, 490 4,722 738, 199 2031/06/17
MC BRAZIL DWNST 7.25% 06/31 144A AR 7.2500 15, 259 13, 855 2,165, 963 2031/06/30
VIKING CRUI 9.125% 07/31 144A a7 9. 1250 2, 740 2, 966 463, 815 2031/07/15
CARVANA CO PIK VAR 06/01/31 14 FhAEE 14. 0000 165 176 27, 544 2031/06/01
VENTURE GLOBAL 4.125% 08/15/31 144A | #Aifis 4.1250 4,765 4,232 661, 720 2031/08/15
LOM INV HLD 8.25% 8/1/31 144A a3 8. 2500 13, 100 13,678 2,138, 359 2031/08/01
CROCS INC 4. 125% 08/15/31 144A a7 4. 1250 11, 830 10, 251 1, 602, 602 2031/08/15
ALLEGHENY TECH 5.125% 10/01/31 FaRe S 5. 1250 1,780 1,633 255, 388 2031/10/01
LIGHT & WNDR 7.5% 9/01/31 144A LaRie S 7. 5000 3,725 3, 841 600, 573 2031/09/01
VISTRA OPERAT 7.75% 10/31 144A (a1 3 7. 7500 20, 730 21, 656 3, 385,516 2031/10/15
FORWARD AIR COR 9.5% 9/31 144A A 9. 5000 15, 825 14, 274 2,231,477 2031/10/15
COINBASE GLOBAL 3.625% 10/01/31 FLAE S 3. 6250 12,770 10, 159 1,588, 283 2031/10/01
ALLY 8% GLOBAL AR g3 8. 0000 34, 804 38, 167 5, 966, 664 2031/11/01
ALLY FINANCIAL 8% 11/01/31 FEAE S 8. 0000 18, 070 19, 871 3,106, 467 2031/11/01
TENET HEALTH 6. 875% 11/15/31 A 6. 8750 725 760 118,935 2031/11/15
CSC HLDGS LLC 4.5% 11/15/31 144A AR 4. 5000 4,930 2,930 458, 177 2031/11/15
CSC HLDGS LLC 5% 11/15/31 144A S 5. 0000 5, 185 2,223 347, 645 2031/11/15
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VIPER ENERGY 7.375% 11/31 144A a3 7.3750 20, 000 20, 746 3,243, 284 2031/11/01
SMYRNA READY MI 8.875% 11/15 144A FEAE S 8. 8750 20, 000 21,120 3,301, 814 2031/11/15
TRANSDIGM IN 7.125% 12/31 144A A 7.1250 10, 000 10, 278 1, 606, 900 2031/12/01
SOUTHWESTERN EN 4. 75% 02/01/32 FEAE S 4. 7500 4,720 4,317 675,017 2032/02/01
PERMIAN RES 7% 01/15/32 144A A 7.0000 14, 420 14, 811 2,315, 414 2032/01/15
US FOODS 7.25% 01/15/32 144A A S 7.2500 8, 545 8,851 1,383,823 2032/01/15
HILTON DOMEST 3.625% 02/15/32 144A FEAE S 3. 6250 3, 430 2,942 460, 064 2032/02/15
YUM BRANDS INC 4.625% 01/31/32 A 4. 6250 5, 800 5, 306 829, 543 2032/01/31
VZ SECURED FINA 5% 01/15/32 14 FLAE S 5. 0000 15, 310 13,234 2,068, 913 2032/01/15
GLOBAL PART 8.25% 1/15/32 144A a3 8. 2500 3, 440 3, 547 554, 543 2032/01/15
HILTON LLC 6.625% 01/32 144A a3 6. 6250 15, 000 14, 989 2, 343, 355 2032/01/15
WAND NEWCO 3 7.625% 01/30/32 144A A 7. 6250 7,180 7, 387 1, 154, 899 2032/01/30
HUB INTER 7.375% 1/31/32 144A LaRIES 7.3750 4,915 4,974 777, 666 2032/01/31
CAESARS ENT 6. 5% 02/15/32 144A A ¢ 6. 5000 16, 220 16, 180 2,529,510 2032/02/15
CHS/CMNTY 10.875% 1/15/32 144A g 10. 8750 12, 175 12, 480 1,951, 129 2032/01/15
NRG ENERGY INC 3.875% 02/15/32 144A FhAE 3. 8750 265 227 35, 637 2032/02/15
ASBURY AUTOMO 5% 02/15/32 144A FhAEE 5. 0000 3,075 2,784 435, 282 2032/02/15
BUTLDERS F 4.25% 02/01/32 144A FLAE S 4. 2500 12, 090 10, 686 1, 670, 559 2032/02/01
BELLRING BRANDS 7% 3/30 144A g 7.0000 1, 860 1,905 297, 848 2030/03/15
NATION STAR 7.125% 2/1/32 144A a3 7. 1250 8, 000 8,017 1,253, 353 2032/02/01
POST HLDGS 6. 25% 2/15/32 144A AR 6. 2500 16, 025 16, 027 2,505, 538 2032/02/15
ASSUREDPARTNER 7. 5% 02/15/32 144A FEAE S 7. 5000 19, 145 19, 167 2,996, 499 2032/02/15
TRANSDIGM INC 6.625% 03/01/32 144A a3 6. 6250 9, 040 9,121 1, 425, 970 2032/03/01
SALLY HOLDINGS 6.75% 3/1/32 a3 6. 7500 12, 845 12, 647 1,977,154 2032/03/01
WESCO DISTRIBUT 6.625% 03/15/32 144A | #:Aii 6. 6250 20, 065 20, 363 3,183, 405 2032/03/15
SPRINT CAP CORP 8.75% 3/15/32 FhAEE 8. 7500 44, 955 53, 941 8, 432, 745 2032/03/15
MACYS RTL HLDG 6.125% 03/15/32 FEAE S 6. 1250 2, 345 2, 252 352, 073 2032/03/15
CNX RESOURCE 7.25% 3/1/32 144A AR 7.2500 7, 890 8,018 1,253, 561 2032/03/01
ROYAL CARIBB 6.25% 03/32 144A thAE S 6. 2500 7,335 7,344 1, 148, 205 2032/03/15
CLEVELAND-CLIF 7% 3/15/32 144A AR 7.0000 19,915 19, 818 3,098, 212 2032/03/15
STATION CAS LLC 6.625% 03/15/32 144A | #H1&% 6. 6250 18, 005 17, 854 2,791, 246 2032/03/15
HILTON DOM 6. 125% 4/1/32 144A a3 6. 1250 5, 405 5,397 843, 865 2032/04/01
MITER BRANDS 6.75% 4/1/32 144A AR 6. 7500 4,590 4,588 717, 368 2032/04/01
SURGERY CTR 7.25% 04/32 144A FLAE S 7.2500 12,725 12, 838 2,007, 023 2032/04/15
GENESEE & W 6.25% 4/15/32 144A FhAEE 6. 2500 18, 220 18, 144 2, 836, 455 2032/04/15
MELCO RES 7.625% 4/17/32 144A FEAE S 7. 6250 7,035 6,990 1,092, 885 2032/04/17
SUNOCO LP 7.25% 05/01/32 144A a3 7.2500 6, 565 6, 756 1, 056, 274 2032/05/01
VALLOUREC SA 7.5% 04/32 144A a7 7. 5000 5, 635 5, 799 906, 589 2032/04/15
CCO HLDGS/CAP 4.5% 05/01/32 FhAE 4. 5000 4,545 3, 635 568, 408 2032/05/01
MOLINA HEALTHCA 3.875% 05/15/32 144A | #Aii% 3. 8750 6, 725 5, 781 903, 745 2032/05/15
SS&C TECHNOLOGI 6. 5% 6/32 144A (a1 3 6. 5000 21, 220 21, 323 3,333, 511 2032/06/01
BLOCK INC 6.5% 05/15/32 144A A 6. 5000 15,175 15, 342 2, 398, 521 2032/05/15
HUDSON AUTOMOTT 8% 05/32 144A AR 8. 0000 3,575 3,703 579, 021 2032/05/15
CLOUD SOFT 8.25% 6/30/32 144A AR g3 8. 2500 24, 285 24, 654 3, 854, 218 2032/06/30
BLUE RACER 7.25% 07/15/32 144A FEAE S 7.2500 9, 245 9,411 1,471,271 2032/07/15
€CO HLDGS/CAP 4. 5% 04/33 144A A 4. 5000 9, 955 7,805 1, 220, 205 2033/06/01
CQP HOLDCO LP/B 7.5% 12/31/33 AR 7. 5000 12, 400 12, 786 1,998, 876 2033/12/15
CCO HLDGS/ 4.25% 01/15/34 144A FLAE S 4. 2500 8, 000 6,041 944, 495 2034/01/15
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CF INDUSTRI INC 5.15% 03/15/34 FLAE S 5. 1500 5,115 4,913 768, 170 2034/03/15
BUILDER 6.375% 03/34 144A FHAE 6. 3750 20, 065 19, 941 3, 117, 470 2034/03/01
UNITED RENTALG. 125% 03/34 144A FaRIeS 6. 1250 15, 005 14, 934 2,334, 730 2034/03/15
SEAGATE HDD CAY 5.75% 12/01/34 FEAE S 5. 7500 5, 520 5, 280 825, 498 2034/12/01
OCCIDENTAL PETRO 4.3% 08/15/39 FLAE % 4.3000 2,145 1,736 271, 541 2039/08/15
OCCIDENTAL PETE 6. 2% 03/15/40 faRe S 6. 2000 2, 405 2,434 380, 556 2040/03/15
PACIFIC GAS &ELE 3.75% 8/15/42 a3 3. 7500 855 627 98,110 2042/08/15
CF INDUS INC 5.375% 03/15/44 FEAE S 5. 3750 5, 780 5, 360 838, 005 2044/03/15
OCCIDENTAL PETE 4.5% 07/15/44 FLAE S 4. 5000 1,985 1, 552 242,722 2044/07/15
OCCIDENTAL PETE 6. 6% 03/15/46 FLAE S 6. 6000 5, 365 5, 646 882, 675 2046/03/15
OCCIDENTAL PETROLEUM 4. 4% 4/46 a3 4. 4000 4,275 3,397 531, 099 2046/04/15
PACIFIC GAS & ELEC 3.95% 12/47 A 3. 9500 5, 170 3, 752 586, 578 2047/12/01
KRAFT HEINZ FD 4.875% 10/01/49 LaRIES 4. 8750 7,485 6, 604 1,032, 452 2049/10/01
BANK OF AMERICA 6.1% VAR PERP A ¢ 6. 1000 12, 630 12, 750 1,993, 303 2049/12/31
KRAFT HEINZ FD 5.5% 06/01/50 g 5. 5000 1, 990 1,931 301, 878 2050/06/01
PG&E 4. 95% 07/01/50 FhAE 4. 9500 40, 141 33, 720 5,271, 457 2050/07/01
CITIGROUP INC 5%/VAR PERP FhAEE 5. 0000 5,310 5,272 824, 260 2049/12/31
CA MAGNUM HLD 5.375% 10/31/26 144A FLAE S 5. 3750 1, 565 1,497 234, 104 2026/10/31
OPEN TEXT HOLDI 4.125% 12/01/31 144A | thf&% 4.1250 4, 655 4,027 629, 576 2031/12/01
STATION CAS LLC 4.625% 12/01/31 144A | #4525 4. 6250 7, 800 6,917 1,081, 340 2031/12/01
CITIGROUP 7.375%/VAR PERP AR 7. 3750 7, 000 7,241 1,132,129 2049/12/31
BOA CORP 4. 375%/VAR PERP FEAE S 4. 3750 9,710 9, 094 1,421,786 2049/12/31
CHARLES SCHWAB 5. 375%/VAR PERP a3 5. 3750 40, 995 40, 561 6, 341, 007 2049/12/31
WELLSFARGO 7. 625%/VAR PERP a3 7.6250 15, 350 16, 221 2,535, 894 2049/12/31
GSINC 7.5%/VAR PERP a7 7. 5000 14, 405 15, 148 2, 368, 155 2049/12/31
CITIGROUP 7.625% VAR PERP g 7.6250 13, 750 14, 419 2, 254, 262 2049/12/31
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SANCHEZ TERM 1LN DIP 05/11/20 C1 B 0. 00000 1,814 0 0 2049/12/31
SANCHEZ TERM 1LN DIP 05/11/20 €2 el 0. 00000 1,638 0 0 2049/12/31
SANCHEZ DIP ROLL UP TL 5/11/20 Cl1 B BAEHE 0. 00000 1,489 0 0 2049/12/31
SOFTBANK SVF IT TERM 1LN 12/24 Cl BRI 6. 00000 17,274 16, 972 2,653, 233 2024/12/31
COX MEDIA TM B 1LN INCR 12/26 C1 B 8. 90942 14, 282 11, 767 1, 839, 552 2026/12/17
FRST EAGLE TERM B 1LN 2/1/27 C1 el 7.80191 1,444 1,443 225, 668 2027/02/01
AECOM TERM B 1LN 01/23/27 C1 B BAEHE 9.43021 675 678 106, 026 2027/01/23
ACRISURE TERM B 1LN 02/15/27 Cl1 BRI 9. 68021 449 451 70,513 2027/02/15
ANGUS CHEMICAL TM B 1LN 11/27 C1 SR 9.41573 11,279 11,018 1,722,483 2027/11/24
ANGUS CHEMICAL TM 1LN 11/04/27 C1 el 10. 06573 572 561 87, T47 2027/11/04
US LBM TERM B 1LN 12/18/27 C1 B BAEHE 9.16573 8, 332 8, 289 1, 295, 904 2027/12/18
CLEAR CHANNEL TM B 1LN 08/27 Cl1 BRI 7. 50000 15, 140 14,912 2,331, 333 2027/08/31
AECOM TERM B 1LN 01/23/27 (2 B 9. 43021 340 341 53, 378 2027/01/23
(SC SERVICEWORKS TM B 1LN 3/28 Cl1 ek 9. 58537 18, 486 15, 891 2, 484, 352 2028/03/04
EXAMWORKS TERM B 1LN 11/01/28 C1 B BAEHE 8. 43021 588 590 92, 281 2028/11/01
ECHO GLOBAL LOGIS TM 2LN 10/28 Cl BRI 12. 41573 1,915 1,915 299, 371 2028/10/25
GREAT OUTDOOR TM B1 1LN 3/5/28 Cl1 B 9.18021 6, 092 6,102 954, 018 2028/03/05
ASURION TM B10 1LN 8/17/28 C1 ek 9.41573 9,337 9,237 1, 444, 041 2028/08/17
TORY BURCH TERM B 1LN 04/14/28 Cl1 B BAEHE 8. 68021 2, 954 2, 955 461, 995 2028/04/16
CORELOGIC TERM B 1LN 06/02/28 C1 BRI 8.93021 15, 565 15, 342 2,398, 524 2028/06/02
INTERNET BRANDS TM B 1LN 04/28 C1 B 9. 56573 15, 467 15, 486 2,420, 981 2028/04/25
SFR TERM B14 1LN 08/15/28 Cl1 ek 10. 82856 15, 277 10, 929 1,708, 646 2028/08/15
NTELSEN HOLDING TM A 1LN 10/28 Cl1 B BAEHE 10. 15586 9, 504 9, 057 1, 415, 989 2028/10/11
TKC HOLDINGS TERM 1LN 05/28 C1 BRI 10. 93021 8,177 8, 160 1,275, 685 2028/05/14
NORTHEAST GROCE TM B 1LN 12/28 Cl1 B 12. 82670 2,975 2,967 463, 919 2028/12/13
BLUETRITON BRA TM B 1LN 03/28 C1 ek 9.30191 15, 895 15, 946 2,492, 966 2028/03/31
ASCEND LEARNING TM 2LN 11/29 C1 B BAEHE 11. 16573 650 637 99, 683 2029/11/18
ATHENAHEALTH T™M B 1LN 02/15/29 C1 BRI 8.56573 6, 183 6,170 964, 588 2029/02/15
HUNTER DOUGLAS TERM B 1LN 2/29 Cl1 B 8.82383 2,461 2,464 385, 256 2029/02/25
DEL MONTE FOODS TM B 1LN 05/29 Cl1 ek 9. 73593 10, 303 8,023 1,254, 319 2029/05/16
BAYER ENVIR SCI TERM 1LN 10/29 Cl B BAEHE 9.68133 6, 186 6,185 966, 907 2029/10/04
UST TM B 1LN 11/22/29 Cl1 BRI 8.30191 2,937 2,950 461, 198 2029/11/22
NEPTUNE BID US 1 TERM B 04/29 Cl B 10. 40586 32, 209 30, 804 4, 815, 693 2029/04/11
FINASTRA TSFR3M+725 1LN 09/29 C1 ek 12. 45921 504 504 78, 849 2029/09/13
FINASTRA TSFR3M+725 1LN 09/29 C1 L ERTHE 12. 45921 21,596 21,596 3,376, 184 2029/09/13
HUNTER DOUGLAS TERM B 1LN 2/29 €2 LM 8.82383 903 904 141, 461 2029/02/25
UBER TERM B 1LN 03/01/30 C1 BRI 8. 07927 5,021 5, 052 789, 824 2030/03/03
TOPGLF CLL TERM B 1LN 03/09/30 C1 e 8.31573 1,173 1,179 184, 348 2030/03/09
HUB INTL TM B 1LN 06/30 C1 B BAEHE 8. 57456 1,890 1,904 297, 795 2030/06/20
UNIVAR TM B 1LN 08/01/30 Cl LI 9. 32008 925 935 146, 198 2030/08/01
OMNTA PARTNERS TM 1LN 7/19/30 C1 B EATHE 9. 06816 937 942 147, 262 2030/07/25
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BRANDSAFWAY TM B 1LN 08/01/30 C1 B BAETHE 9.82681 2,611 2, 625 410, 396 2030/08/01
WORLDPAY TERM B 1LN 01/31/31 C1 LM 8. 30942 14, 290 14, 353 2,243,919 2031/01/31
ALLIANT HOLD TM B6 ILN 11/30 C1 BRI 8.82008 2,826 2, 838 443, 684 2030/11/06
CONSOLIDATED EN T™M B 1LN 11/30 C1 BB 9.81573 9,010 8, 897 1, 390, 926 2030/11/15
HUB INTL TM B 1LN 06/30 C3 A ERIEHE 8. 56544 4 4 746 2030/06/08
SUBCOM TERM B 1LN 01/30/2031 C1 LM 10. 07950 1,820 1,835 286, 890 2031/01/30
UKG TERM B 1LN 02/10/31 C1 BRI 8.81987 10, 938 11, 020 1,722,793 2031/02/10
SHEARER’S FOODS TM B 1LN 02/31 C1 BB 9.31826 439 443 69, 273 2031/02/12
APPLIED SYSTEMS T™M B 1LN 02/31 C1 B BATHE 8. 80942 20, 570 20, 733 3, 241, 272 2031/02/24
COTIVITI T™M B 1LN 05/01/31 C1 LM 8.56317 2,275 2,284 357, 208 2031/05/01
COTIVITI INC TERM 1LN 05/01/31 C1 BRI 7. 62500 9,010 8,994 1,406, 181 2031/05/01
ROSEN TERM B 1LN 03/24/31 C1 e 8.81248 1,245 1,251 195, 604 2031/03/24
SUNSOURCE TERM 1LN 03/25/31 C1 B BATHE 9. 41996 2,785 2,810 439, 323 2031/03/25
SHEARER’ S FOODS TM B 1LN 02/31 €2 LM 9.31573 535 539 84, 387 2031/02/12
APPLIED SYSTEMS TM 2LN 02/32 Cl1 BRI 10. 55942 100 103 16, 185 2032/02/23
TRUIST INSURANCE TM 2L 03/32 C1 B 10. 08593 9,950 10, 169 1,589, 828 2032/03/08
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