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JLAR 33, 287, 430 33, 398, 866 33, 388, 219 33, 531, 394 34, 209, 900 33, 667, 564
TR R A5 4 3,899, 611 4, 876, 841 4,879, 484 5, 154, 603 4,652, 001 2,140, 518
(D) ZIEHRAK 33,287,4300 33, 398, 8661 33,388,2190 33,531, 3940 34,209,9000 33,667,5640
1AO%:YEEMBE(C/D) 11,1718 11, 460 11,4610 11,537H 11, 360 10, 636
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T3 T4 5 161 BITHA FT8H
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20224E 7 220 [20224F 8 A22F  [20224E 9 A22F  [20224E10 424 [20224E11 4220 [20224E12 5 22
A A A A A A
(A HibFETERLE 1,033, 704 1,126, 811 168, 374 420,574 A 421,210 A 2,273,298
TEE A 1, 036, 795 1,134, 354 186, 859 426, 627 16, 070 16, 416
FEEH A 3,091 A 7,543 A 18,485 A 6, 053 A 443, 340 A 2,289,714
(B) EHENE A 21,167 A 29, 020 A 29, 566 A 30, 539 A 28,171 A 28, 336
C) HHEHE(A+B) 1,006, 537 1,097, 791 138, 808 390, 035 A 455,447 A 2,301,634
(D) RIRHERE 8,956, 476 9, 956, 849 11, 000, 162 11,109, 040 11, 314, 961 10, 637,076
(E) EBmEEEEES A 5,930, 263 A 6,044,204 A 6,125,934 A 6,210,347 A 6,070,674 A 6,060, 254
(Ficd 24 S 4H 24 %8) (1,631,970) | ( 1,611,558) | ( 1,602,656) | ( 1,664,927) | ( 2,551,083) | (  2,506,269)
5E RIS FR 2 A5 (A 7,562,223) | (A 7,655,762) | (A 7,728,590) | (A 7,875,274) | (A 8,621,757) | (A 8,566,523)
(F) §t(C+D+E) 4,032, 760 5,010, 436 5,013, 036 5,288, 728 4,788, 840 2,215,188
@) UEEHEE A 133,149 A 133,595 A 133,552 A 134,125 A 136,839 A 134,670
RERHERE (F+G) 3,899, 611 4,876, 841 4,879, 484 5, 154, 603 4,652,001 2,140,518
ENNEFEAHEIE A A 6,063,402 A 6,177,799 A 6,259, 486 A 6,344, 472 A 6,207,513 A 6,194,924
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5E RIS FR 2 A5 (A 7,562,983) | (A 7,655,927) | (A 7,728,655) | (A 7,875,496) | (A 8,627,056) | (A 8,566,869)
Sy Fl (i R N 4 26, 968, 523 27,120, 009 27,163, 381 27, 288, 453 27,016, 859 26, 637, 360
MRS 4 A17, 005, 510 16, 065, 369 A16, 024, 411 15,789, 378 A16, 157, 345 A18, 301,918
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(%) ©EMEEEZRBE L H2OF, FEROBMREOE, BINREZ LN L iR ZE LW EE S 2 V0 ET,
(%) Wit e O HIBFIILL T Oy T,

F7388 F7488 F758) EE F77H E785A
(A FeNZNEE (BAERE) 172, 09114 168, 168 177,017 198, 062 165, 327 173, 8941
(B) BifiiEFktESES (BAERE) 0 0 0 0 0 0
(0) WiERES 1,632, 730 1,611,723 1,602, 721 1, 665, 149 2, 556, 382 2,506, 615
(D) NE%EFEEIS 26, 796, 432 26, 951, 841 26, 986, 364 27,090, 391 26, 851, 532 26, 463, 466

SECATRERE (A+B+C+D) 28, 601, 253 28,731,732 28, 766, 102 28, 953, 602 29, 573, 241 29, 143,975
(A Fa%EY HEEATRERR) ( 8,592) ( 8, 602) ( 8,615) ( 8,634) ( 8, 644) ( 8, 656)

INEDES 133,149 133,595 133,552 134,125 136, 839 134, 670
(1 FO%E Y NEDES) ( 40) ( 40) ( 40) ( 40) ( 40) ( 40)
OnEEnHMLE
HT340 #7480 #7580 #7640 HTTH T84
175 4720 Srlids (BliAZr) 40H 40 40 40 40/ 40/
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Bloomberg U.S. Corporate
& e i % | High Yield 2% Issuer |#% & 1§ 3 @ o
S B g Cap Index (FJ#HE~—2) |3 #low ’é‘%
F‘ﬁ EP ( P 3%‘ #El: @( ) /ﬁ o EP ;fﬂ 7\ Hﬁ %‘—7“ L -

[ S <Y [ S
! % % % EWlE!
9 #A (20204212 H22H) 12, 296 5.1 13,779 5.3 97.9 31
1031 (202146 H22H) 13,528 10.0 15, 268 10.8 98.4 33
1131 (20214124 22H) 14, 105 4.3 16, 056 5.2 96. 6 34
1231 (202246 H22H) 14, 760 4.6 16, 813 4.7 97. 4 36
1331 (20224712 H 22H) 14,772 0.1 16, 822 0.1 97.8 35

(8) AL 1 T 04720 T,
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Bloomberg U.S.Corporate 5 .
3 e I % | High Yield 2% Issuer | B f& i
F A H Cap Index (H#i~—=) |k Z‘j
W % w|(zEEr)(m ow x| MK F
# "\ &} % % %
20224E 6 J122H 14, 760 — 16, 813 — 97.4
6 ARK 14, 792 0.2 16, 652 Al1.0 97.3
:ES 15,039 1.9 17,170 2.1 97.1
8 AR 15, 441 4.6 17, 482 4.0 97.5
9 AR 15, 304 3.7 17, 430 3.7 97. 4
INEES 16, 122 9.2 18, 418 9.5 97.2
1LAR 15, 470 4.8 17, 463 3.9 96. 1

#
20224£12H 22 H 14, 772 0.1 16, 822 0.1 97.8
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AR 7R B FTIC B2 RR O BV TV D E 7213 O RS S TR STV 238D & 2 A MRk
R
EQUITIES ENERGY
Valaris Ltd 901 35, 225 0.11
BRAAE 35, 225 0.11
(23
BASIC MATERIALS
Braskem Idesa SAPI 144A 6.99% USD 20/02/2032 202, 000 193,924 0.59
Consolidated Energy Finance SA 144A 5.625%
150, 000 137, 438 0.42
USD 15/10/2028 ’ ’
First Quantum Minerals Ltd 144A 6.875% USD
15/10/2027 249, 000 264, 591 0.81
0CI NV 144A 4.625% USD 15/10/2025 200, 000 200, 255 0. 61
SCIL IV LLC / SCIL USA Holdings LLC 144A
5.375% USD 01/11/2026 200, 000 198, 276 0. 61
994, 484 3.04
COMMUNICATIONS
Altice France SA/France 144A 5.125% USD
15/07/2029 200, 000 181, 430 0. 56
Altice France SA/France 144A 5.5% USD
15/10/2029 115, 000 105, 806 0.32
Audacy Capital Corp 144A 6.75% USD 31/03/2029 184, 000 172, 423 0.53
CCO Holdings LLC / CCO Holdings Capital Corp
43,000 39, 264 0.12
144A 4.25% USD 15/01/2034 ’ ’
CCO Holdings LLC / CCO Holdings Capital Corp
144A 4.5% USD 15/08/2030 391, 000 376, 242 115
CCO Holdings LLC / CCO Holdings Capital Corp
144A 4.75% USD 01/03/2030 156, 000 152,783 0.47
CCO Holdings LLC / CCO Holdings Capital Corp
165, 000 165, 992 0.51
5% USD 01/02/2028 ’ ’
CSC Holdings LLC 144A 5.75% USD 15/01/2030 308, 000 272, 669 0. 83
CSC Holdings LLC 5.75% USD 15/01/2030 215, 000 190, 337 0. 58
DISH DBS Corp 7.75% USD 01/07/2026 104, 000 105, 007 0.32
DISH Network Corp 3.375% USD 15/08/2026 147, 000 135, 751 0.42
Gray Escrow IT Inc 144A 5.375% USD 15/11/2031 184, 000 176, 378 0. 54
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Gray Television Inc 144A 7% USD 15/05/2027 338, 000 355, 378 1.09
Tliad Holding SASU 144A 6.5% USD 15/10/2026 200, 000 200, 272 0.61
Tliad Holding SASU 144A 7% USD 15/10/2028 200, 000 199, 626 0.61
Lamar Media Corp 3.625% USD 15/01/2031 181, 000 169, 026 0.52
Lamar Media Corp 4% USD 15/02/2030 365, 000 346, 420 1. 06
Level 3 Financing Inc 144A 3.75% USD
15/07/2029 276, 000 243, 436 0.74
Lumen Technologies Inc 7.6% USD 15/09/2039 158, 000 139, 410 0.43
Match Group Holdings II LLC 144A 4.625% USD
01,/06,/2028 261, 000 258,971 0.79
Scripps Escrow IT Inc 144A 3.875% USD
184, 000 171, 826 0.53
15/01/2029 ’ ’
Scripps Escrow II Inc 144A 5.375% USD
15/01,/2031 89, 000 83, 757 0. 26
Sirius XM Radio Inc 144A 3.125% USD
01/09,/2026 405, 000 387, 788 1. 19
Sirius XM Radio Inc 144A 4% USD 15/07/2028 143, 000 137, 191 0. 42
Virgin Media Secured Finance Plc 144A 5.5%
200, 000 200, 286 0.61
USD 15/05/2029 ’ ’
Vodafone Group Plc FRN 4. 125% USD 04/06/2081 363, 000 335, 579 1.03
VZ Secured Financing BV 144A 5% USD
15/01/2032 200, 000 193, 044 0.59
5, 496, 092 16. 83
CONSUMER, CYCLICAL
1011778 BC ULC / New Red Finance Inc 144A 4%
186, 000 171, 427 0.52
USD 15/10/2030 ’ ’
Allison Transmission Inc 144A 3.75% USD
30/01,/2031 266, 000 247,516 0.76
Allison Transmission Inc 144A 4.75% USD
01/10/2027 302, 000 301, 574 0.92
American Airlines Inc/AAdvantage Loyalty IP
Ltd 144A 5.5% USD 20/04/2026 394, 000 403, 862 L.24
American Airlines Inc/AAdvantage Loyalty IP
157, 000 160, 621 0. 49
Ltd 144A 5.75% USD 20/04/2029 ’ ’
American Builders & Contractors Supply Co Inc
144A 4% USD 15/01/2028 274,000 267, 719 0.82
3 0
Asbury Automotive Group Inc 4.5% USD 52, 000 51,236 0. 16

01/03/2028
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Asbury Automotive Group Inc 144A 4.625% USD
15/11/2029 225, 000 217, 835 0.67
Bath & Body Works Inc 6.75% USD 01/07/2036 31, 000 33, 315 0.10
Bath & Body Works Inc 6.875% USD 01/11/2035 119, 000 130, 626 0. 40
Carnival Corp 144A 10.5% USD 01/02/2026 153, 000 172, 334 0.53
Cinemark USA Inc 144A 5.875% USD 15/03/2026 173, 000 170, 698 0.52
Clarios Global LP 144A 6.75% USD 15/05/2025 41, 000 42,537 0.13
Clarios Global LP / Clarios US Finance Co
8.5% USD 15/05/2027 124,000 129, 432 0. 40
Clarios Global LP / Clarios US Finance Co

92, 000 96, 030 0.29
144A 8.5% USD 15/05/2027 ’ ’
Dana Inc 5.375% USD 15/11/2027 57, 000 58, 224 0.18
Dana Inc 5.625% USD 15/06/2028 116, 000 119, 356 0. 37
Eagle Intermediate Global Holding BV/Ruyi US
Finance LLC 7.5% USD 01/05/2025 150, 000 136,313 0.42
Everi Holdings Inc 144A 5% USD 15/07/2029 181, 000 176, 156 0.54
FirstCash Inc 144A 5.625% USD 01/01/2030 181, 000 178, 166 0. 55
Ford Motor Co 3.25% USD 12/02/2032 261, 000 242, 746 0.74
Ford Motor Co 4.75% USD 15/01/2043 88, 000 85, 157 0.26
Ford Motor Credit Co LLC 4% USD 13/11/2030 200, 000 198, 219 0.61
Ford Motor Credit Co LLC 4.389% USD
08/01,/2026 200, 000 202, 750 0. 62
Gap Inc/The 144A 3.625% USD 01/10/2029 283, 000 256, 530 0.79
Group 1 Automotive Inc 144A 4% USD 15/08/2028 564, 000 542, 331 1. 66
IRB Holding Corp 144A 6.75% USD 15/02/2026 233, 000 234, 308 0.72
IRB Holding Corp 144A 7% USD 15/06/2025 131, 000 136, 076 0.42
JB Poindexter & Co Inc 7.125% USD 15/04/2026 233, 000 240, 606 0.74
JB Poindexter & Co Inc 144A 7.125% USD

8, 000 8, 261 0.02
15/04/2026 ’ ’
Kontoor Brands Inc 144A 4.125% USD 15/11/2029 361, 000 341, 867 1. 05
LCM Investments Holdings II LLC 144A 4.875%
USD 01,/05,/2029 457, 000 436, 188 1. 34
Lithia Motors Inc 144A 3.875% USD 01/06/2029 178, 000 175, 272 0. 54
Macy’ s Retail Holdings LLC 4.5% USD

98, 000 88, 062 0.27
15/12/2034 ’ ’
Macy’ s Retail Holdings LLC 144A 5.875% USD
01,/04,/2029 171, 000 175, 143 0. 54
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gT?ggjgogzming & Entertainment 144A 8% USD 343, 000 146, 264 Lo
TIXZAH? f;g; Sgnlg({/gﬂ;g;gn pareus froup LLE 180, 000 186, 174 0.57
523295222;8 International Inc 144A 3.875% USD 379, 000 351132 Lo
2%522352D1T2/625§822art Finance Corp 144A 515, 000 508, 787 |56
?é;;g;;ogios Holdings Inc 144A 4. 75% USD 179, 000 177, 018 051
EgéeT;jfi;Zgzges International Inc 144A 7.25% 81, 000 86, 102 0,26
;;éeT;j§;;28;ges International Inc 144A 8.25% 78, 000 81. 505 098
?g;ii/gg;;motive Tnc 144A 4.625% USD 184, 000 173, 685 o5
TZ;éTngggrison Communities Inc 5.75% USD 105, 000 108, 651 o5
Egglﬁg/g;jgé;;n Communities Inc 144A 6.625% 150, 000 154,731 o7
Tg};szgiglines Tnc 144A 4.375% USD 124, 000 193,810 o3
X??lgjggigition Corp 144A 3.75% USD 183, 000 — 0 53
Capisr Corp 144 5, 139% USD 01/10/50%8 139, 000 135, 099 0.41
9, 549, 758 29. 26
CONSUMER, NON-CYCLICAL

?ij;?zgzilth Cos Inc 144A 5.75% USD 95, 000 08, 491 050
Bausch Health Cos Inc 6.125% USD 15/04/2025 303, 000 306, 598 0.94
?g;géjggzgervices Inc 144A 4.25% USD 364, 000 S s
Centene Corp 3% USD 15/10/2030 271, 000 259, 371 0.79
CHS/Community Health Systems Inc 144A 6.125% 182, 000 169, 458 050

USD 01/04/2030
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CHS/Community Health Systems Inc 144A 8% USD
15,/03/2026 58, 000 60, 590 0.19
Encompass Health Corp 4.5% USD 01/02/2028 178, 000 170, 577 0. 52
Gartner Inc 144A 3.625% USD 15/06/2029 89, 000 86, 178 0. 26
Gartner Inc 144A 4.5% USD 01/07/2028 269, 000 270, 757 0.83
Global Medical Response Inc 144A 6.5% USD
01/10/2025 176, 000 172, 480 0.53
Hadrian Merger Sub Inc 144A 8.5% USD
01/05/2026 176, 000 177, 661 0.54
HCA Inc 5.375% USD 01/02/2025 112, 000 118, 304 0. 36
HCA Inc 5.375% USD 01/09/2026 59, 000 63, 278 0.19
HCA Inc 5.875% USD 15/02/2026 101, 000 109, 385 0.34
HCA Inc 5.875% USD 01/02/2029 90, 000 100, 411 0.31
Kraft Heinz Foods Co 4.375% USD 01/06/2046 167, 000 170, 653 0.52
NESCO Holdings II Inc 144A 5.5% USD
15,/04,/2029 262, 000 253, 067 0.77
Par Pharmaceutical Inc 144A 7.5% USD
01/04/2027 273, 000 272, 864 0.84
Prestige Brands Inc 144A 3.75% USD 01/04/2031 275, 000 250, 333 0.77
Terminix Co LLC/The 7.45% USD 15/08/2027 233, 000 280, 124 0. 86
United Natural Foods Inc 144A 6.75% USD
15/10/2028 163, 000 168, 897 0.52
3,902, 259 11.95
ENERGY
Bristow Group Inc 144A 6.875% USD 01/03/2028 453, 000 455, 005 1. 39
CNX Midstream Partners LP 144A 4.75% USD
384, 000 371,612 1.14
15/04/2030 ’ ’

“Crestwood Midstream Partners LP / Crestwood

Midstream Finance Corp 144A 8%

USD 01/04/2029” 520, 000 552, 120 1. 69
Delek Logistics Partners LP / Delek Logistics

Finance Corp 144A 7.125% USD 01/06/2028 340, 000 331, 330 1.02
EQM Midstream Partners LP 144A 6. 5% USD

64, 000 66, 593 0. 20
01/07/2027 ’ ’
Genesis Energy LP / Genesis Energy Finance
Corp 6.25% USD 15/05/2026 186, 000 179, 343 0.95
Genesis Energy LP / Genesis Energy Finance 122, 000 121, 150 0.37

Corp 7.75% USD 01/02/2028
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g?;g;rﬁsgn§§532izggg/ Hilcorp Finance Co 144A 62, 000 62, 200 019
2?;g;rgsingifilizggg/ Hilcorp Finance Co 144A 114, 000 115, 746 0.3
1ok WD s 151, 000 179, 858 0.55
Tgiggjzéggustries Tnc 144A 7.375% USD 175, 000 180, 892 055
Tgl/)gllsz(l)ggustries Ltd 144A 7.25% USD 97, 000 o4, 765 0.2
nggijzéggustries Ltd 144A 7.5% USD 78, 000 74,704 0.3
giipETZﬁyﬁg;rggénil%g /QOSEL Energy Finance 415, 000 417, 341 1.28
Coro .68 50 1os0a/20gs e 2000 106,075 0.5
TgigijégggDrilling Corp 144A 6.875% USD 141, 000 140, 462 013
nggijégg6Drilling Corp 144A 7.125% USD 39, 000 39, 494 010
?g;g;izog;press Pipeline LLC 144A 3.6% USD 125, 000 190, 947 057
Tg;g;izoggpress Pipeline LLC 144A 4.8% USD 165, 000 159, 604 o1
}:g;g;jzog;press Pipeline LLC 144A 4.95% USD 72,000 69, 676 021
};g;gijzoigpress Pipeline LLC 144A 6.875% USD 156, 000 159, 079 010
SunCoke Energy Inc 144A 4.875% USD 30/06/2029 187, 000 180, 118 0.55
Chore Finanes.torn 144k 6% USD 01/68/302 33,000 855,872 109
Finance. Conp 6.5708 090 0082008 80000 0,084 0.09
Valaris Ltd 8.25% USD 30/04/2028 181, 000 187, 617 0. 58
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Valaris Ltd 144A 8.25% USD 30/04/2028 65, 000 67,376 0.21
5, 259, 425 16. 11
FINANCTAL

CTR Partnership LP / CareTrust Capital Corp
144A 3.875% USD 30/06/2028 187, 000 181, 588 0.56
Diversified Healthcare Trust 4.375% USD
01/03/2031 272, 000 235, 329 0.72
Diversified Healthcare Trust 4.75% USD
01,/05,/2024 179, 000 174, 865 0. 54
Diversified Healthcare Trust 9. 75% USD

7, 000 7,403 0.02
15/06/2025 ’ ’
iStar Inc 4.75% USD 01/10/2024 290, 000 292, 535 0.90
iStar Inc 5.5% USD 15/02/2026 66, 000 67, 155 0.21
Jane Street Group / JSG Finance Inc 144A 4.5%
USD 15/11,/2029 185, 000 179, 027 0. 55
Navient Corp 5% USD 15/03/2027 175, 000 169, 706 0.52
Navient Corp 7.25% USD 25/09/2023 84, 000 88,514 0.27
NFP Corp 144A 4.875% USD 15/08/2028 72,000 69, 249 0.21
NFP Corp 144A 6.875% USD 15/08/2028 183, 000 171, 487 0.52
OneMain Finance Corp 3.875% USD 15/09/2028 81, 000 74, 635 0.23
OneMain Finance Corp 5.375% USD 15/11/2029 333, 000 331, 242 1.01
OneMain Finance Corp 7.125% USD 15/03/2026 74, 000 79, 634 0.24
Ryan Specialty Group LLC 144A 4.375% USD
01,/02/2030 89, 000 85, 551 0.26
SBA Communications Corp 3.125% USD 01,/02/2029 200, 000 185, 376 0.57
SBA Communications Corp 3.875% USD 15/02/2027 392, 000 393, 541 1.21
Service Properties Trust 4.5% USD 15/03/2025 109, 000 102, 886 0.31
Service Properties Trust 4.95% USD 01/10/2029 75, 000 67,529 0.21

2, 957, 252 9.06
INDUSTRIAL
Ardagh Metal Packaging Finance USA LLC /
Ardagh Metal Packaging Finance Plc 144A 3.25% 200, 000 188, 560 0. 58
USD 01/09/2028
Ardagh Packaging Finance Plc / Ardagh
Holdings USA Inc 144A 5.25% USD 30/04/2025 200, 000 202, 274 0.62
1 0

Covanta Holding Corp 144A 4.875% USD 135, 000 127, 739 0.39

01/12/2029
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Covanta Holding Corp 5% USD 01/09/2030 136, 000 128, 816 0.39
EnerSys 144A 4.375% USD 15/12/2027 169, 000 167, 966 0.51
EnPro Industries Inc 5.75% USD 15/10/2026 212, 000 220, 103 0. 67
Fortress Transportation and Infrastructure
85, 000 80, 090 0.25
Investors LLC 144A 5.5% USD 01/05/2028 ’ ’
Great Lakes Dredge & Dock Corp 144A 5.25% USD
01,/06,/2029 266, 000 264, 347 0. 81
Mueller Water Products Inc 144A 4% USD
15,/06,2029 181, 000 171, 760 0.53
Roller Bearing Co of America Inc 144A 4.375%
184, 000 177, 100 0. 54
USD 15/10/2029 ’ ’
Sensata Technologies BV 144A 4.875% USD
145, 000 148, 441 0. 46
15/10/2023 ’ ’
Sensata Technologies Inc 144A 3.75% USD
15/02/2031 73, 000 68, 423 0.21
Sensata Technologies Inc 144A 4.375% USD
15/02,/2030 51, 000 49, 841 0.15
Standard Industries Inc/NJ 144A 5% USD
175, 000 176, 204 0.54
15/02/2027 ’ ’
Waste Pro USA Inc 144A 5.5% USD 15/02/2026 270, 000 257,010 0.79
2,428, 674 7.44
TECHNOLOGY
Camelot Finance SA 144A 4.5% USD 01/11/2026 527, 000 528, 057 1.62
Clarivate Science Holdings Corp 144A 4.875%
187, 000 175, 536 0.54
USD 01/07/2029 ’ ’
Dun & Bradstreet Corp/The 144A 5% USD
176, 000 170, 106 0. 52
15/12/2029 ’ ’
873, 699 2.68
UTILITIES
Calpine Corp 144A 3.75% USD 01/03/2031 188, 000 171, 417 0.53
Calpine Corp 144A 4.5% USD 15/02/2028 364, 000 356, 647 1.09
Clearway Energy Operating LLC 144A 4. 75% USD
170, 000 169, 533 0.52
15/03/2028 ’ ’
697, 597 2.14
EHRAE 32, 159, 240 98.51
NEYIRFEZRIGIFTIC B2 RO 5TV D E i3 Mo 29 194. 465 93. 62
HHIT5 TS| STV AREEMNO & 5 F MR 45t T )
BB HMRERG 7T 32, 194, 465 98. 62
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