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2017 12 29

) )
919,537,251,410 100.04
339,757,228 0.04
919,197,494,182 100.00

2017 12 29

) )
31,950,379,020 3.23
5,455,831,535 0.55
2,728,526,250 0.28
1,824,713,604 0.18
1,501,735,259 0.15
1,214,515,638 0.12
44,675,701,306 4.52
780,346,409 0.08
780,346,409 0.08
658,479,853,061 66.63
45,280,578,519 4.58
36,323,019,885 3.68
22,448,541,908 2.27
21,129,557,979 2.14
12,478,333,405 1.26
8,302,096,016 0.84
7,631,070,953 0.77
7,436,018,675 0.75
3,559,224,647 0.36
3,510,990,682 0.36
2,682,387,559 0.27
2,536,864,125 0.26
1,735,089,462 0.18

27/123



EDINETOOOO
00000000000 O(E12481)
ooooodooodooodonooodd

1,520,076,000 0.15
1,370,549,993 0.14
1,071,845,963 0.11
720,334,038 0.07
454,599,000 0.05
838,671,031,870 84.87
994,946,355 0.10
994,946,355 0.10
103,118,734,906 10.43
988,240,760,846 100.00

2017 12 29

) ()

13,377,338 0.00
3,758,071, 266 0.38
54,294,021,163 5.49

2017 12 29
C o) ® ® ® ®

292,687,796,865| 3.1442| 920,268,970,905| 3.1417| 919,537,251,410 (100.04

2017 12 29

()

100.04
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2017 12 29
) ) )
) )
)
ENERGY FUT CO 17,317.24 17,345.50 | 0.000
11.75 3/22 90,807,624.67 1.59
L 15,725,383,349 | 15,751,036,507 | 2022/03/01
ALLY FINANCIAL 14,866.50 14,661.75 | 8.000
: 105, 245,000.00 1.56
8% 11/01/31 15,646,254,239 |15,430,758,787 | 2031/11/01
APX GRP INC 11,540.12 11,526.00 |  8.750
8.75% 12/1/20 120,175,000.00 1.40
u 13,868,345,218 |13,851,370,500 | 2020/12/01
CCO HLDGS/CAP 11,285.87 11,158.75 | 5.125
5.125% 5/27 102,045,000.00 1.15
14 11,516,671,143 | 11,386,946,437 | 2027/05/01
PRIME SEC/FIN 12,401.75 12,543.00 | 9.250
9.25% 5/23 85,835,000.00 1.09
1aan 10,645,042,112 | 10,766,284,050 | 2023/05/15
ALTICE SA 11,469.50 11,148.02 | 7.750
7.75% 05/15/22 92,680,000.00 1.05
" 10,629,932,600 | 10,331,980,302 | 2022/05/15
CITIGROUP 11,674.25 11,554.82 | 5.350
0 83,055,000.00 0.97
5.35% PERP 9,696,053,320 | 9,596,851,598 | 2049/12/31
SPRINT CAP 11,836.75 11,865.00 | 6.900
GLBL 6.9% 80,666,000.00 0.97
£ /01/19 9,548,232,755 | 9,571,020,900 | 2019/05/01
APX GROUP 12,091.00 12,105.12 | 7.875
7.875% 77,835,000.00 0.95
12/01/22 Wi 9,411,029,850 | 9,422,024,043 | 2022/12/01
VRX ESCROW 9,788.62 10,505.61 | 5.875
10{5.875% 5/23 86,080,000.00 0.92
144A 8,426,048,400 | 9,043,229,088 | 2023/05/15
VERITAS /BERW 11,865.00 11,752.00 | 10.500
11[10.5% 2/24 76,770,000.00 0.91
1aan 9,108,760,500 | 9,022,010,400 | 2024/02/01
TENET 10,438.37 10,975.12 | 6.750
12 | HEALTHCARE 79,135,000.00 0.88
6.75% 6/15/23 8,260,408,056 | 8,685,165,168 | 2023/06/15
VRX ESCROW 11,158.75 11,300.00 | 5.375
13[5.375% 3/20 75,080,000.00 0.86
1aan 8,377,989,500 | 8,484,040,000 | 2020/03/15
; 11,298.87 11,215.25 |  5.500
14| #1600 SEC 5.5% 72,070,000.00 0.82
1/15/27 144A 8,143,095,609 | 8,082,830,675 | 2027/01/15
CHESAPEAKE 10,805.62 10,932.75 | 8.000
15 |ENERGY 8% 6/27 73,300,000.00 0.81
144A 7,920,523,125 | 8,013,705,750 | 2027/06/15
16,166.17 16,243.75 |  0.000
16 ENERGY FUT CO 46,374,965.97 0.76
11% 10/01/21 7,497,059,268 | 7,533,033,530 | 2021/10/01
DYNEGY INC 12,204.00 12,154.51 | 7.625
17(7.625% 11//24 56,075,000.00 0.69
W 6,843,393,000 | 6,815,639,239 | 2024/11/01
MOMENTIVE PRF 11,780.25 11,808.50 | 3.880
18| MATL 3.88% 54,529,000.00 0.65
10/21 6,423,652,522 | 6,439,056,965 | 2021/10/24

29/123



EDINETOOOO

00000000000 O(E12481)
ooooodooodooodoooodd

JPMORGAN CHASE 11,710.19 11,681.94 5.150
19 ) 54,895,000.00 0.65
5.15% PERP 6,428,308,800 | 6,412,800,963 | 2049/12/31
INTERGEN NV 10,904.50 10,961.00 |  7.000
20(7.0% 06/30/23 56,712,000.00 .63
144A 6,184,160,040 | 6,216,202,320 | 2023/06/30
11,924.89 11,836.75 | 8.000
21 AbLY LLC TN 52,200,000.00 .63
8% 12/31/18 6,224,792,580 | 6,178,783,500 | 2018/12/31
CHS/CMNTY 10,432.00 10,170.00 |  6.250
22 |HEALTH 6.25% 60,335,000.00 .62
3/31/23 6,294,151,556 | 6,136,069,500 | 2023/03/31
SPRINT 11,356.50 11,282.37 | 6.000
23 | COMMUNICATIONS 54,235,000.00 .62
% 11/15/22 6,159,197,775 | 6,118,994,454 | 2022/11/15
CHESAPEAKE 11,229.37 11,413.00 | 8.000
24 |ENRG 8% 52,415,000.00 .61
1/15/25 144 5,885,876,906 | 5,982,123,950 | 2025/01/15
BALBOA MRGR 12,331.12 12,317.00 | 11.375
25(11.375% 12/21 47,175,000.00 .59
144A 5,817,208,218 | 5,810,544,750 | 2021/12/01
BARCLAYS 12,867.87 12,797.25 | 7.625
26| 7.625% 45,099,000.00 .58
11/21/22 5,803,282,946 | 5,771,431,777 | 2022/11/21
) 8,206.62 9,167.12 | 8.000
o7 |CALIF RES 8.0% 62,420,000.00 .58
12/15/22 144A 5,122,575,325 | 5,722,119,425 | 2022/12/15
SAUWGRASS MERG 11,215.25 11,300.00 | 8.750
28(8.75% 12/20 47,910,000.00 .55
144A 5,373,226,275 | 5,413,830,000 | 2020/12/15
) 12,218.12 12,133.38 | 5.875
2g|HCA INC'5.875% 44,351,000.00 .54
3/15/22 5,418,860,618 | 5,381,273,146 | 2022/03/15
ROYAL BK 11,983.31 11,972.35 | 5.125
30| SCTLND 5.125% 44,425,000.00 .54
5/28/24 5,323,585,911 | 5,318,716,487 | 2024/05/28
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2017 12 29

.04
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.36

o

.28

0.32

0.35

0.12

.17
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2017 12 29
) ) )
118,435 13,353,888 13,377,338 0.00
33,273,090 | 3,759,857,995 3,758,071,266 0.38
489,301,761.40 | 54,158,267,160 | 54,294,021,163 5.49
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2017 12
( ) ( ) ) )
( ) ( ) ( ) ( )
2008 22 62,538 63,209 0.8849 0.8944
2008 11 25
48,080 48,919 0.5441 0.5536
2009 22
77,819 78,904 0.6095 0.6180
2009 11 24
10 156,634 158,713 0.6405 0.6490
20121 24 282,271 286,067 0.6320 0.6405
2010 11 22
12 384,188 389,669 0.5958 0.6043
2011 23
13 631,341 639,034 0.5745 0.5815
20114 12 462,373 469,323 0.4656 0.4726
2012 22
15 454,839 461,497 0.4782 0.4852
2012 11 22
16 445,728 452,208 0.4815 0.4885
201i7 22 782,534 791,661 0.6001 0.6071
2013 11 22
18 1,062,525 1,076,226 0.5429 0.5499
2014 22
19 1,257,154 1,273,899 0.5255 0.5325
20130 12 1,278,775 1,294,616 0.5651 0.5721
20121 22 1,167,753 1,182,604 0.5504 0.5574
2015 11 24
27 1,036,492 1,051,404 0.4866 0.4936
2016 23
23 821,300 835,546 0.4036 0.4106
20124 12 855,660 866,703 0.3875 0.3925
2017 22
o5 943,684 955,875 0.3871 0.3921
201;6 12 970,210 978,047 0.3714 0.3744
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2016 12 886,358 .4131
2017 878,968 .4043
2017 897,808 .4019
2017 927,739 .3934
2017 939,788 .3884
2017 951,012 .3864
2017 976,594 .3854
2017 975,770 .3796
2017 980,934 .3736
2017 1,002,626 .3806
2017 10 989,692 .3782
2017 11 964,477 .3714
2017 12 919,197 .3734
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()

41 46 0.0570

47 52 0.0570

53 58 0.0540
10 59 64 0.0510
11 65 70 0.0510
12 71 76 0.0510
13 77 82 0.0495
14 83 88 0.0420
15 89 94 0.0420
16 95 100 0.0420
17 101 106 0.0420
18 107 112 0.0420
19 113 118 0.0420
20 119 124 0.0420
21 125 130 0.0420
22 131 136 0.0420
23 137 142 0.0420
24 143 148 0.0400
25 149 154 0.0300
26 155 160 0.0280
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()

41 46 2.1

47 52 32.1

53 58 21.9
10 59 64 13.5
11 65 70 6.6
12 71 76 2.3
13 77 82 4.7
14 83 88 11.6
15 89 94 11.7
16 95 100 9.5
17 101 106 33.4
18 107 112 2.5
19 113 118 4.5
20 119 124 15.5
21 125 130 4.8
22 131 136 4.0
23 137 142 8.4
24 143 148 5.9
25 149 154 7.6
26 155 160 3.2
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() () ()

2007 11 23 2008 27 15,173,519,106 7,999,868,864 70,671,186,840

26,016,769,524 ,317,368,20 ,370,588,161
2008 23 2008 11 25 6,016,769,5 8,317,368,203 88,370,588,16

4 2 4 227,674 127,673,611,381
2008 11 26 2009 22 5,863,250,89 6,560,227,6 ,673,611,38
10
2009 23 2009 11 24 137,219,413,628 20,353,710,739 244,539,314,270
11

246,529,965, 686 44,450,645,477 446,618,634,479
2009 11 25 2010 24 8,5 o8 618,63
12

241,1 16,474 42,954 4 44,82 2
2010 o5 2010 11 22 ,156,816, ,954,598,348 644,820,852,605
13
2010 11 23 2011 23 531,864,217,833 77,662,459,109 | 1,099,022,611,329
14 143,108,047,526 | 249,144,151,419 992,986,507,436
2011 24 2011 11 22
15

147,120,277,7 1 2,170,42 1,124,614,801
2011 11 23 2012 22 120,277,790 88,982, 170,425 951,124,614.80
16
2012 23 2012 11 22 139,476,286,412 164,940,003,639 925,660,897,574
L7 647,001,231,044 | 268,701,675,570 | 1,303,960,453,048
2012 11 283 2013 22
18

1,557,016,214 | 228,27 1,957,243,876,207

2013 23 2013 11 22 881,557,016, 8,273,593,055 ,957,243,876,20
19
2013 11 23 2014 22 826,259,402,555 | 391,378,412,332 | 2,392,124,866,430
20 507,253,208,668 | 636,487,275,924 | 2,262,890,799,174
2014 23 2014 11 25
21

27,810,61 2| 4 2 2,121,676,046,1
2014 11 26 2015 22 327,810,616,89 69,025,369,868 ,121,676,046,198
22
2015 23 2015 11 24 302,980,254,448 | 294,445,401,205 | 2,130,210,899,441
23 210,078,726,578 | 305,108,865,627 | 2,035,180,760,392
2015 11 25 2016 23
24

2,745,045,542 189,491,873,918 | 2,208,4 2,01

2016 24 2016 11 22 362,745,045,5 89,491,873,918 ,208,433,932,016
25
2016 11 23 2017 22 645,461,557,367 | 415,757,494,279 | 2,438,137,995,104
26 523,998,513,106 | 349,927,775,660 | 2,612,208,732,550
2017 23 2017 11 22
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25 26
29 22 29 11 22

2,578,534,338 1,970,810,354
942,396,211,351 969,342,628,952
14,748,629,010 10,126,036,154
959,723,374,699 981,439,475,460
959,723,374,699 981,439,475,460
12,190,689,975 7,836,626,197
2,578,534,338 1,970,810,354
78,870,296 87,885,924
1,167,280,545 1,300,711,783
23,324,806 32,629,447
16,038,699, 960 11,228,663,705
16,038,699,960 11,228,663,705
2,438,137,995,104 2,612,208,732,550
1,494,453,320,365 1,641,997,920,795
77,520,900,583 67,713,522,899
943,684,674,739 970,210,811,755
943,684,674,739 970,210,811,755
959,723,374,699 981,439,475,460
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25 26

28 11 23 29 23

29 22 29 11 22
73,873,360,845 40,964,780,711
73,873,360,845 40,964,780,711
485,056,485 534,317,225
7,178,836,580 7,907,895,702
24,474,979 33,480,628
7,688,368,044 8,475,693,555
66,184,992,801 32,489,087,156
66,184,992,801 32,489,087,156
66,184,992,801 32,489,087,156
3,398,614,281 690,526,516
1,352,772,984,571 1,494,453,320,365
250,875,383,907 217,335,016,357
250,875,383,907 217,335,016,357
387,075,513,730 324,237,511,215
387,075,513,730 324,237,511,215
68,266,584,491 72,440,666,212
1,494,453,320,365 1,641,997,920,795
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25
29 22

26
29 11 22

2,208,433,932,016
645,461,557,367
415,757,494,279

2,438,137,995,104
523,998,513,106
349,927,775,660

2,438,137,995,104

2,612,208,732,550

1,494,453,320,365

1,641,997,920,795

0.3871 0.3714
25 26
28 11 23 29 23
29 22 29 11 22
0.35
28 11 23 28 12 22 29 23 29 22
4,458,938,379 3,420,858,982
0 0
258,572,083,986 278,114,515,195
87,034,699,417 76,411,371,361
350,065,721,782 357,946,745,538
0.163090 10,732,258,066 0.142591 12,551,485,618
0.005000 0.005000
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28 12 23 29 23

3,365,225,247

0
256,693,343,625
83,618,994,858
343,677,563,730
0.159706 10,759,702,639
0.005000
29 24 29 22

3,993,923,742

0
260,600,033,119
81,702,214,905
346,296,171,766
0.156568 11,058,959,095
0.005000
29 23 29 22

3,038,477,001

0
269,026,750,644
80,085,102,844
352,150,330,489
0.152959 11,511,299,397
0.005000
29 23 29 24

3,364,023,934

0
276,653,324,579
78,985,566,892
359,002,915,405
0.149414 12,013,675,319

0.005000

29

4,407,367,724

0.139363

29

3,233,151,201

0.135640

29

4,823,296,187

0.132500

29

4,624,052,473

0.129295
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23 29 24

0
275,896,436,150
74,639,569,351
354,943,373,225
12,734,486,012
0.005000

25 29 22

0
277,156,590,857
73,631,225,923
354,020,967,981
13,049,992,974
0.005000

23 29 22

0
272,008,551,192
72,275,828,703
349,107,676,082
13,173,862,242
0.005000

23 29 10 23

0
264,115,016,250
69,864,716,764
338,603,785,487
13,094,213,169
0.005000




29 25 29 22

4,212,971,136

0
274,675,043,317
77,520,900,583
356,408,915,036
0.146181 12,190,689,975
0.005000
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29 10 24 29 11 22

3,547,275,704

0
257,050,833,998
67,713,522,899
328,311,632,601
0.125684 7,836,626,197
0.003000
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29

25

22

26
29 11 22

)

)

26,161,481,025

15,438,714,758

26,161,481,025

15,438,714,758

usS

313,226,687,224

969,342,628,952

313,226,687,224

969,342,628,952

313,226,687,224

969,342,628,952

53/123



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

29 22

29 11 22

)

)

46,158,428,799

51,806,223,528

1,399,246,212

691,241,175

53,609,984,833

46,658,225,300

64,243,955

109,528,768

862,008,791,723

886,092,648,751

2,145,250,939

2,009,707,723

53,868,218,081

59,781,901,454

250,795,182 3,415,396
6,014,220,348 4,541,336,563
111,952,350 97,120,974

12,869,419,377

13,030,173,673

326,252,486

864,731,951

692,907,951

1,039,365,283,750

1,065,840,683,742

1,039,365,283,750

1,065,840,683,742

201,004

12,029,380,638

17,650,311,998

15,963,620,724

10,647,773,416

58,600

9,130

27,993,260,966

28,298,094,544

27,993,260,966

28,298,094,544

340,700,359,409

335,264,311,790

670,671,663,375

702,278,277,408

1,011,372,022,784

1,037,542,589,198

1,011,372,022,784

1,037,542,589,198

1,039,365,283,750

1,065,840,683,742
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29 22

29 11 22

340,422,928,686
45,368,380,855
45,090,950,132

340,700,359,409
33,059,124,713
38,495,172,332

317,465,457,757

8,010,433,782

15,177,281,632

47,186,238

340,700,359,409

313,226,687,224

8,560,306,776

13,438,304,704

39,013,086

335,264,311,790

340,700,359,409

335,264,311,790

2.9685

3.0947
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29 22 29 11 22

() )
2,885,402,786 2,784,225,666
5,350,376 43,778,945

30,279,948,689

819,651,435

297,516,554

151,698,953

33,468,218,405

3,495,957,093

57/123




EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

29 22 29 11 22
15,238,639,306 14,988,023,367 |250,615,939|10,647,779,326 10,644,887,198| 2,892,128
15,238,639,306 14,988,023,367 |250,615,939|10,647,779,326 10,644,887,198| 2,892,128
674,182,965 674,161,204 21,761 691,238,256 691,761,524 523,268
674,182,965 674,161,204 21,761 691,238,256 691,761,524 523,268
15,912,822,271 15,662,184,571 (250,594,178 |11,339,017,582 11,336,648,722| 3,415,396
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PENN NATIONAL

943,700 27.83 | 26,263,171.00
GAMING INC
SOUTHWESTERN 414,966 6.19 2,568,639.54
ENERGY CO
WILLIAMS COMPANIES
e 207,400 27.24 5,649,576.00
UNITED RENTALS INC 184,200 153.69 |  28,309,698.00
BANK OF AMERICA

952,600 26.73 | 25,462,998.00
CORPORATION
MELCO RESORTS & 553,200 26.31| 14,554,692.00
ENTERTAINMENTS
WHITING PETROLEUM

334,090 21.81 7,286,502.90
CORP
GENERAL MOTORS CO 279,996 44.97 | 12,591,420.12
HCA HLDGS INC 322,200 75.80 | 24,451,758.00
DELPHI AUTOMOTIVE
oLC 155,326 102.00 | 15,843,252.00
MOTORS LI
Tg ORS LIQ €O 6L 116,980 9.75 1,140,555.00
WP ROCKET HOLDINGS 30,603,640 0.01 306,036.40
CDW CORPORATION 350,000 66.41 | 23,243,500.00
NEW WMT HOLDINGS 63,347 24.50 1,552,001.50
INC (BKRT PL) ’ | PN
SOUTHWESTERN EN B

982,300 14.15 | 13,905,438.80
PC 6.25 1/18
ALLERGAN PLC 5.5%

41,1 .87 | 24,942,562.
o0 A 3/1/18 ,100 606.8 ,942,562.50
GODADDY INC CL A 307,700 50.49 | 15,535,773.00
CHASSIX HLDGS INC 143,715 36.33 5,221,165.95
(UC HOLDING) ’ | P T
TEVA PHARMA LTD PC

30,310 275.70 8,356,467.00
7% 12/15/18
CHARTER
COMMUNICATIONS INC 68,685 338.42 | 23,244,377.70
A

0,

DYNEGY INC 7} PC 195,200 82.10 | 16,025,920.00
07/01/2019
CONTURA ENERGY INC 817 56.15 45,874.55
ALPHA NAT RES 11,442 4.30 49,200.60
HLDGS INC
ANR INC 11,442 15.20 173,918.40
LINN ENERGY INC 322,776 37.86 | 12,220,299.36
WARRTOR MET COAL 99,727 28.88 2,880,115.76

INC
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AERCAP HOLDINGS NV 380,500 50.71 | 19,295,155.00
LYONDELLBASELL
295,100 103.82 | 30,637,282.00
INDS CLASS A
GMAC CAP 8.125Y%
: 1,255,066 26.14 | 32,809,935.37
PFD 2 PERP
US FOODS HOLDING
751,900 27.26 | 20,496,794.00
CORP
RED ROCK RESORTS
1,786 28.32 50,579.52
INC 144A
ANR INC (CVR)
6,798,196 .01 7,981.
3/31/23 798, 0 67,981.96
47,179,407 415,182,641.93
(46,658, 225,300)
47,179,407 46,658,225,300
(46,658, 225,300)

CONTURA ENERGY WTS
1,324.00 34,424.00
26/07/2023
GENERAL MTRS €O 34,887.00 940,204 .65
7/10/19 WT A e
NEW MMI HLGS INC A
oS INC 83,543.00
(BKRT PL)WT
NEW MMI HLGS INC B 110.167.00
(BKRT PL)WT
229,921.00 974,628.65

(109,528,768)

109,528,768
(109,528,768)

1011778 BC 4.25%
05/15/24 144A
1011778 BC 5%
10/15/25 144A
ACRISURE LLC 7%
11/15/25 144A
AES CORP 5.125%

24,130,000.00 24,197,805.30

18,530,000.00 18,831,112.50

14,085,000.00 13,908,937.50

7 . 25,750.
09/01/2027 ,830,000.00 8,025,750.00
ALBERTSON"S INC
7 . 7 )

7.45% 8/01/29 975,000.00 99,500.00
ALBERTSONS COM 10.515.000.00 11520020
5.75% 03/15/25
ALBERTSONS COM s 075 000,00 A
6.625% 06/15/24 »975,000. ,696,750.
ALBERTSONS MTN

10,659,000.00 8,207,430.00

6.625% 6/01/28
ALLY 8% GLOBAL 34,804,000.00 45,810,765.00
ALLY FINANCIAL 8%
11/01/31

105,245,000.00 138,462,426.90
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ALLY FINL INC 4,985,000.00 5,234,250.00
4.625% 5/19/22
ALLY FINL INC 37,710,000.00 40,937,976.00
5.75% 11/20/2025 o R
ALLY FINL INC 7.5% 30,991,000.00 34,593,703.75
9/15/20 Wi T R
0,
ALLY LLC NTN 8% 52,200,000.00 55,086,660.00
12/31/18
ALPHA NAT RES 1
9.75% 4/15/18 6,605,000.00
Escrow
ALTICE FINCO 21,930,000.00 22,450,837.50
7.625% 2/25 144A T T
ALTICE FINCO 4,115,000.00 4,289,887.50
8.125% 01/24 144A T T
0,
ALTICE FING 6.5% 49,045,000.00 50,638,962.50
01/15/22 144A
ALTICE FING 6.625%
¢ G 6.625% 20,540,000.00 21,361,600.00
2/23 144A
ALTICE FING SA 17,590,000.00 18,766,243.30
7.5% 05/26 144A
ALTICE SA 7.625% 34,390,000.00 33,401,287.50
2/15/25 144A T T
ALTICE SA 7.75%
92,680,000.00 94,070,200.00
05/15/22 144A
ANMC ENT HLDGS 7,785,000.00 7,415,212.50
5.875% 11/15/26
ANC ENT HLDGS 6,450,000.00 6,208,125.00
6.125% 05/15/27 T R
AMERICAN TIRE 20,900,000.00 21,370,250.00
10.25% 3/22 144A T T
ANTERO LP/ FIN 3,540,000.00 3,663,900.00
5.375% 09/15/24
ANTERO RES CORP 12,650,000.00 13,155,747.00
5.625% 6/01/23 SRR T
ANTERO RES CRP
11,540,000.00 11,814,075.00
5.125% 12/22 WI
ANTERO RS FN
2 ) 456,775.
5 3750 11/21 Wl 9,260,000.00 9,456,775.00
APX GROUP 7.875%
77,835,000.00 83,283,450.00
12/01/22 Wi
APX GROUP INC 34,690,000.00 36,359,282.80
7.625% 09/01/23
APX GRPINC 6.375% 13,456,000.00 13,670,623.20
12/1/19 Wi T R
APX GRPINC 8.75% 120,175,000.00 122,728,718.75
12/1/20 W1 T o
0,
ARAVARK SVCS 5% 31,750,000.00 33,813,750.00

4/01/25 144A
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ARD FIN SA PIK 7,280,000.00 7,725,900.00
7.125% 09/15/23
ARDAGH PACK 4.25% 13,300,000.00 13,566,000.00
9/15/22 144 R T
ARDAGH PKG FIN
16,335,000.00 17,872,123.50
7.25% 5/24 144
0
ARDAGH PKG/USA 6 34,155,000.00 36,118,912.50
2/15/25 144A
ASCEND LEARN 1,835,000.00 1,912,987.50
6.875% 8/25 144A R T
ASHTEAD CAP 4.125%
7,265,000.00 7,301,325.00
8/25 144A
0
ASHTEAD CAP 4.375% 7,660,000.00 7,717,450.00
8/27 144A
AV HOMES TNC 8,135,000.00 8,480,737.50
6.625% 05/15/22 R T
0
AVANTOR INC 6 14,375,000.00 14,410,937.50
10/01/24 144A
BALBOA WRGR 47,175,000.00 51,479,718.75
11.375% 12/21 144A T T
BANK OF AVER MTN 67,000.00 72,280.27
7.625 6/1/19 R T
BANK'OF AVERICA 12,630,000.00 13,893,000.00
6.1% VAR PERP
BARCLAYS 7. 625 45,099,000.00 51,356,486.25
11/21/22 R T
BI-LO LL RP
0 LLC/CO 18,155,000.00 17,269,943.75
9.25% 2/19 144A
BI-LOZFIN PIK VAR 12,782,343.00 4,026,438.04
9/15/18 144A
BIG RIVER STL 7,770,000.00 8,255,625.00
7.25% 9/25 144A SR T
BLDER FRSTSRC
15,430,000.00 16,066,487.50
5.625% 9/24 144A
BLUELINE 9.25%
15,04 ) 16,243,200.
3/15/24 144 5,040,000.00 6,243,200.00
BLUESCPE STL/FN
UESCPE STL/ 2,810,000.00 2,929,425.00
6.5% 5/21 144A
0
BNC EAST LLC 5.5% 6,215,000.00 6,432,525.00
10/1/24 144A
BOMBARDIER INC 9,355,000.00 9,436,856.25
7.5% 12/24 144A AR R
BROCADE COMM SYS
4.625 1/15/23 725,000.00 742,668.25
BROOKFIELD RES 5,470,000.00 5,707,671.50
6.125 7/22 144A
BROOKFIELD
RESIDENTL PPTYS 2,925,000.00 2,987,010.00

INC
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C&S GRP EN 5.375%

12,910,000.00 12,070,850.00
7/15/22 144A
Calll SR FIN 6.875% 10,465,000.00 10,949,006.25
9/15/27 144A SRR T
CA LLC/INC 9.375%
5/1/22 Wi/ 46,860,000.00 50,374,500.00
CABLE ONE INC 6,530,000.00 6,766,712.50
5.75% 06/22 144A
CAESARS ENT RESOR 46,295,000.00 49,072,700.00
11% 10/21 Wl T T
ALFRAC HLDGS 7.5%
¢ ¢ oS 7.3k 19,765,000.00 19,369,700.00
12/20 144A
0
CALIF RES 8.0% 62,420,000.00 45,332,525.00
12/15/22 144A
CALLON PETRO 3,310,000.00 3,376,200.00
6.125% 10/01/24 R R
CALPINE CORP
11,640,000.00 11,523,600.00
5.375% 01/15/23
CALPINE CORP5.75% 7,130,000.00 6,809,150.00
01/15/25 SRR SRR
CALPINE CORP
9,890,000.00 10,199,062.50
5.875% 1/24 144A
CARRIZO OIL & GAS 2,090,000.00 2,126,575.00
6.25% 4/23
CATALENT PHA 3,210,000.00 3,258,150.00
4._875% 1/26 144A S SR
B TDOOR 5.62
CBS OUTDOOR 5.625 2,805,000.00 2,948,756.25
2/15/24
CBS OUTDR/CORP 8,380,000.00 8,610,450.00
5.25% 2/15/22 Wl
CBS RADIO 7.25% 6,120,000.00 6,395,400.00
1171724 144A T R
CCO HLDGS LLC
5 1950 2/15/23 10,655,000.00 10,921,375.00
CCO HLDGS LLC
5 750 01/15/24 34,185,000.00 35,509,668.75
HLDGS LL
ceo 65 LLC 8,140,000.00 8,526,650.00
5.75% 2/26 144A
CCO HLDGS LLC 4,735,000.00 4,894,806.25
5.75% 9/23 Wl
CCO HLDGS/CAP 102,045,000.00 101,917,443.75
5.125% 5/27 144 AR S
HLD AP 5_5%
ceo CS/CAP 5.5 12,870,000.00 13,240,012.50
05/26 144A
CDER WATERIKS 3,880,000.00 3,928,500.00
6.125% 8/25 144A
CDK' GLOBAL 4.875% 15,895,000.00 16,257,406.00
6/1/27 144A R T
DW LL DW FIN
¢ ¢/ ¢ 3,085,000.00 3,200,687.50

5% 9/1/25
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CEDAR FAIR 5.375%

4/27 1447 5,515,000.00 5,804,537.50
CENGAGE LEARN 954 11,875,000.00 10,642,968.75
6/24 144A

CENTENNIAL RES

5 375 1/26 144A 9,350,000.00 9,501,937.50
CEQUEL COM HLDG

1/CAP CP 7.75% 12,110,000.00 12,987,975.00
7/25 144A

igsgiLliixM >-125% 20,540,000.00 20,642,700.00
CERIDIAN HCH HLD 21,990,000.00 23,144,475.00
11% 3/21 144A T T

CF INDUS INC

5 3754 03/15/44 10,550,000.00 10,273,062.50
gflézDggjiélézc 18,530,000.00 18,530,000.00
ngéngilglES INC 28,945,000.00 26,991,212.50
CHEMOURS CO 5.375%

05/15/2027 4,070,000.00 4,253,150.00
CHENOURS €O 6.625% 6,645,000.00 7,010,475.00
5/15/23

CHEMOURS CO 7%

05/15/2025 4,355,000.00 4,760,015.00
ETEEQ;R56525 144A 10,165,000.00 10,469,950.00
CHENTERE CORPUS 11,540,000.00 12,463,200.00
5.875% 3/31/25

CRESAPEAKE. 8% 11,694,000.00 12,454,110.00
12/15/22 REGS 7 T
g;fig;§A§5lgNERGY 9,705,000.00 9,656,475.00
CHESAPEAKE ENERGY 24,040,000.00 22,297,100.00
4._875% 04/22 o T
CHESAPEAKE ENERGY 8,175,000.00 7,490,343.75
5.75 3/15/23 T S
CHESAPEAKE ENERGY

8% 6/27 144A 73,300,000.00 70,093,125.00
CHESAPEAKE ENRG 8%

1/15/25 144 52,415,000.00 52,087,406.25
823?29557i2?A 25,990,000.00 28,329,100.00
CHS/CIINTY HEALT 44,590,000.00 26,308,100.00
6.875% 2/01/22

CHS/CINTY HEALTH 40,875,000.00 37,719,450.00
6.25% 3/31/23 T T
CHUKCHANST EC 9.75 4,220,732.56 2,258,091.91

5/30/20 RGS
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CINEMARK USA

15,095,000.00 15,359,162.50
4.875% 6/23 EI
CIT GROUP NEW 903,000.00 954,922.50
5.375% 5/15/20 T T
ITGO HLDG 10.75%
CITe0 ¢ 10.75% 18,135,000.00 19,359,112.50
2/20 144A
Y
CITIGROUP 5. 35% 92,030,000.00 95,078,033.60
PERP
CLEAR  CHANNEL 22,155,000.00 21,822,675.00
7.625 3/20 Wi R T
CLEAR CHANNEL
2,605,000.00 2,709,200.00
8.75% 12/20 144A
Y
CLEVELAND 5.75% 25,980,000.00 25,005,750.00
3/1/25 144A
CNH INDUSTRIAL CAP
15,000,000.00 15,721,500.00
4_.375% 4/22
CONNUNITY HLTH 12,885,000.00 11,902,518.75
5.125 8/21
CONSOL1 ENRGY 26,970,000.00 28,723,050.00
6.875% 6/25 144A SRR AR
CONSOLID FRN 19,405,000.00 19,314,184.60
3ML+375 6/22 144A T U
0
CONSTELLIUN 5. 875% 3,950,000.00 4,048,750.00
02/26 144A
CONTINENTAL AIR 1,935,000.00 1,964,025.00
LINES INC 6.12 SRR SRR
CONTL AIR ERJ1 1,349,487.10 1,481,062.06
9.798% 4/1/21 T T
CONTL AIR PASS 314,578.00 330,700.12
RJ0O4 9.558 9/19
COVANTA HLDG 8,530,000.00 8,604,637.50
5.875% 3/1/24 R R
COVANTA HLDG
2,475,000.00 2,456,437.50
5.875% 7/1/25
COVANTA HLDG
4,2 ; 4,412,265.
6.375% 10/01/22 »290,000.00 +412,265.00
COVEY PK 7.5%
10,125,000.00 10,555,312.50
5/15/25 144A
0
CRC ESCROW 5.25% 28,430,000.00 28,430,000.00
10/15/25 144A
CREDIT AGR
6.625%/VAR PRP 22,190,000.00 23,111,994.50
144A
CREDIT AGR
8.125/VAR PERP 27,730,000.00 33,217,767.00
144A
CREDIT AGRIC 25,145,000.00 28,476,712.50
7.875% PERP 144A AR S
RESTWOOD MID P/F
CRESTHOO / 15,145,000.00 15,561,487.50

5.75% 4/1/25
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CRESTWOOD MIDSTRM

8.790,000.00 9,119,625.00
6.25% 04/23
CSC HLDGS 5.5% 39 870.000.00 | 40.966.425.00
04/15/27 144A T R
CTR PARTNERSHIP 14.710.000.00 | 14.967. 42500
5.25% 6/1/25 T -
CUMBERLAND FARM 3.730.000.00 3,963,125.00
6.75 5/25 144A
CYRUSONE 5% 3.810.000.00 3.962.400.00
03/15/24 144A T A
CYRUSONE 5.375%
03/15/27 144A 3,070,000.00 28,5000
0
CYRUSONE LP/FIN 5% 2. 470.000.00 2.568.800.00
3/24 144A
YRUSONE/ FIN
CYRUSONE/ 2,120,000.00 2,226,000.00
5.375% 3/27 144A
DAE FDG LLC 4.5%
08/01/22 144A 0000 e o
DAE FDG LLC 5% 9.870.000.00 | 10.018.050.00
08/01/24 144A T T
DENBURY RESOURCE
4.625 7/15/23 #1,305,000.00 ] 13,953,125-00
0,
DIAVOND FIN 5.875% 8.220.000.00 8.548.882.20
6/21 144A
DIAVOND FIN 7.125% 8.010.000.00 8 731.300.50
6/24 1447 T o
DIAVOND OFFSHR
14,145,000.00 14,781,525.00
7.875% 8/15/25
0,
DISH CORP S 14,355,000.00 | 13,996,125.00
03/15/23 Wl
DISH DBS CORP 32 995 000.00 |  33.902 362 50
5.875% 7/22 T -
DOLPHIN SUB 7. 254
0 SUB T-23% 1 13,220,000.00 | 14,624,625.00
10/15/21
DPL INC 6.75%
. _ 7.750.
10/01/2019 ,950,000-00 3007000
DYNEGY INC 5.875%
B 13,395,000.00 13,763,362.50
0,
DYNEGY INC 7.375% 38.100.000.00 |  40.505.550.00
11722 W/1
DYNEGY INC 7.625% 56 075.000.00 | 60.561.000.00
11//24 W/ o o
DYNEGY INC 8%
6,730,000.00 7,360,937.50
01/15/25 144A
0,
DYNEGY INC 8.125% 34.490.000.00 | 38,025,225.00
1/30/26 144A
EAGLE HLDG 7.625 5 415 000.00 5 442 168.75
PIK 5/22 144A T -
EIG INVS CORP
G INVS €O 15,000,000.00 |  16,575,000.00

10.875% 02/01/24
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ELDORADO RESRT 6%

9,965,000.00 10,500,618.75
04/01/25
ENERGY FUT CO 114 42,447,506.45 60,699,934.18
10/01/21 SR SRR
ENERGY FUT CO
90,807,624.67 139,162,684.51
11.75 3/22 144A
0
ENERGY TRANSFER 9% 1,464,000.00 1,590,226.08
4/15/19
ENSCO PLC 4.5k 18,060,000.00 14,628,600.00
10/01/2024 R R
EN PLC 5.2%
SC0 PLC 5. 2% 3,665,000.00 3,014,462.50
3/15/25
0
ENSENBLE S WRG 9% 4,115,000.00 4,279,600.00
9/30/23 144A
ENTEGRIS INC 10,540,000.00 10,763,975.00
4.625% 02/26 144A R o
0
EP ENRGY/EVRST 8% 5,225,000.00 5,238,062.50
11/29/24 144
EQUINIXVING 5. 3754 7,185,000.00 7,705,912.50
5/15/27 SRR SRR
ESAL GHBH ©.25% 14,160,000.00 13,522,800.00
02/05/23 144A R T
EVOLUTION ESCRY 19,700,000.00 20,685,000.00
7.5% 3/22 144A
EW SCRIPPS 5. 125% 2,470,000.00 2,475,434.00
05/25 144A SR S
EXELA INTER/FIN
10,600,000.00 9,964,000.00
10% 07/23 144A
EXTERRAN PARTNER 33,285,000.00 33,118,575.00
6% 10/22 Wl
EXTERRAN PR/EXLP 2,235,000.00 2,223,825.00
6% 4/1/21 Wl R T
FAGE INTL SA/FAGE
2,630,000.00 2,623,425.00
USA DAIRY IN
FIRST QUANTUM 7%
11 . 12,4 .
02/15/21 ,960,000.00 ,408,500.00
FIRST QUANTUM
8,900,000.00 9,456,250.00
7.25% 4/23 144A
0
FIRST QUANTUN 7..5% 32,258,000.00 34,354,770.00
4/25 144A
FLEX ACQ 6.8754 4,065,000.00 4,186,950.00
1/15/25 144A SRR SRR
FLY LEASING 5.25%
7,695,000.00 7,704,618.75
10/15/24
0
FNG RES AUG 4.7k 6,475,000.00 6,604,500.00
5/15/22 144A
PREEPORT HC 6.5% 1,885,000.00 1,922,700.00
11/15/20 R R
FREEPORT MC 6.75%
0 ¢ 6.75% 14,650,000.00 15,217,687.50

2/1/22
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FREEPORT MCMOR

31,485,000.00 34,318,650.00
6.875% 02/15/23
FTICONSULTING 6% | o oo oo | 10 ooe 65 75
11/15/22 Wi o -
FTS INTERNATIONAL
22,040,000.00 21,351,250.00
INC 6.25% 05
0,
GCI INC 6.875% 10,070,000.00 | 10,774,900.00
4/15/25
GCP APPLIED TCH 9.250.000.00 |  10.302.187.50
9.5% 2/23 144A o -
GENERAL MO GLB
1,280,000.00
6.75 5/01/28DTC
GENERAL MOTORS 635.000.00
7.4% 9/01/25
ENERAL MOTOR
G OTORS 2,285,000.00
7.7% 4/15/16
GM 8.25% 7/15/23 23,035,000.00
GM GLBL 7.125
3,690,000.00
7/15/13 DT
0
GM GLBL 7.2% 9,305, 000.00
1/15/11 DT
Gl GLBL 8.375 74,265,000.00
7/15/33 DT o
LDEN NUGGET
GOLDEN NUGG 8,500,000.00 | 8,733,750.00
8.75% 10/25 144A
GOLDMAN  SACHS 19,240,000.00 | 19,841,250.00
5.375% VAR PERP
GREENEDEN/GNESYS 17.850.000.00 | 20.036.625.00
10% 11/24 144 T -
GRINDING MED 5 820.000.00 6.256.500.00
7.375% 12/23 144 T T
GULFNARK OFFSHO
_ 2,045,900.
6.375% 3/15/22 9,980,000.00 -
HGE EQUIP SVC
11,650,000.00 12,217,937.50
5.625% 9/25 144A
HARLAND CLARKE 6.075.000.00 6.363,562.50
8.375% 8/22 144
HCA INC 4.5% 26,015,000.00 |  26,274,889.85
02/15/27 o -
HCA INC 4.75% 33.720.000.00 | 35.195.250.00
5/01/23 o N
0,
HCA INC 5.25% 6,500,000.00 6,906,250.00
06/15/26
HCA INC 5.375% 20.960.000.00 | 21.510.200.00
02/01/25 T -
HCA INC 5.875%
10,445,000.00 11,019,475.00
02/15/26
0,
HCA INC 5.875% 44,351,000.00 |  47,954,518.75

3/15/22
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HEALTHSOUTH 5.75%

36,375,000.00 37,284,375.00
11/01/24
HEALTHSOUTH CORP 1,845,000.00 1,923,412.50
5.75% 9/15/25 T T
HESS INFRA 5.625Y%
SS 5-625% 12,165,000.00 12,435,063.00
02/26 144A
0,
HILCORP EN/FIN 5% 24,825,000.00 24,607,781.25
12/1/24 144A
HILCORP ENRGY 25,100,000.00 25,696,125.00
5.75% 10/25 144A R U
HILTON LLC/INC
6. 195 12/24 144 3,175,000.00 3,452,812.50
HILTON WORLDW 5,940,000.00 6,251,850.00
4.875% 04/01/27
HILTON WRLD 4.625%
9,905,000.00 10,226,912.50
4/1/25 144A
0,
ANAN FIN 6.375% 5,585,000.00 5,543,112.50
07/15/22 144A
HOCKEY NGR 7.875% 11,100,000.00 11,544,000.00
10/1/21 144A SRR R
HOLOGIC 4.375%
OLOGIC 4.375% 4,665,000.00 4,752,468.75
10/15/25 144A
HOWARD: HUGHES 16,220,000.00 16,544,400.00
5.375% 3/25 144A
HUB HL/FN PIK 7,730,000.00 7,739,662.50
8.125% 7/19 144A T R
ICAHN ENT LP 21,360,000.00 21,413,400.00
4.875% 3/15/19 U T
ICAHN ENTERPRISES 19,550,000.00 20,087,625.00
6% 8/20 W1
ICAHN ENTR LP 24,345,000.00 24,953,625.00
5.875% 2/1/22 W1 T T
ICAHN LP/FN COR
6250 02/01/22 4,305,000.00 4,466,437.50
ICAHN LP/FN COR
6750 02/01/24 7,810,000.00 8,200,500.00
IHO VERWALTUNGS
6,265,000.00 6,382,468.75
4.12% 9/21 144
0,
IHS MARKIT 4.75% 10,245,000.00 10,859,700.00
2/15/25 144A
ILFC 8.625% 18,965,000.00 22,985,390.35
1/15/22 T R
INCEPTION/RCK
12,255,000.00 12,898,387.50
8.625 11/24 144A
INTELSAT JACK 12,565,000.00 12,266,581.25
9.75% 7/25 144A
INTELSAT JACKSON 37,010,000.00 39,138,075.00
8% 02/24 144A A T
INTELSAT LUXMB
12,780,000.00 7,699,950.00

8.125% 06/01/23
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INTERGEN NV 7.0%

56,712,000.00 54,727,080.00
06/30/23 144A
J2 CLOUD/GLOBL 6 6,690,000.00 6,940,875.00
7/15/25 144A SRR B
ACOBS ENT 7.875Y%
JACOBS 875H 2,170,000.00 2,330,037.50
2/1/24 144A
0
JAGUAR LD RVR 4.5% 29,780,000.00 29,482,200.00
10/27 144A
JBS INVTS GHIBH 32,515,000.00 32,189,850.00
7.25% 4/24 144A R S
B A / FIN
JBS USA 7 15,080,000.00 14,778,400.00
5.75% 6/25 144A
0
JBS USA/FIN 5.875% 725,000.00 714,125.00
07/24 144A
JONAH ENERGY 7.25%
13,345,000.00 13,411,725.00
10/25 144A
JONES ENRGY/FIN
6.75% 4/22 W/ 9,000,000.00 6,412,500.00
JOSEPH T RYERSON 5,205,000.00 5,823,093.75
11% 5/22 144A U B
PMORGAN CHASE
JPUORGAN CHAS 54,895,000.00 56,887,688.50
5.15% PERP
Y
JURASSIC 6.875% 11,325,000.00 9,909,375.00
02/15/21 144A
KFC CO/PIZZA 4.75% 7,630,000.00 7,789,009.20
6/1/27 144A U o
KFC HLD/PI1ZZA 5%
24,200,000.00 25,500,750.00
06/24 144A
0
LAVIB WESTON 4.625% 6,245,000.00 6,467,446.90
11/1/24 144
LAVIB WESTON 4.875% 6,310,000.00 6,625,500.00
11/1/26 144 U B
LANDRYS 6.75%
15,935,000.00 16,253,700.00
10/15/24 144A
LAUREATE EDU 8.25%
27 . 2 450.
5/1/75 144A ,390,000.00 8,896,450.00
LBC TANK TRM 6.875
13,775,000.00 14,360,437.50
5/15/23 144
LEVEL 3 FIN INC 13,505,000.00 13,741,337.50
6.125% 1/15/21
MATCH GROUP INC 5% 7,545,000.00 7,582,725.00
12727 144A T B
MATTANIY 68754 3,310,000.00 3,475,665.50
12/15/23 144A T T
MCE FINANCE LTD 3,860,000.00 3,887,985.00
4.875% 06/06/2
MCGRAW-HILL 7.875% 28,986,000.00 28,913,535.00
5/24 144A R U
MDC PARTNERS 6. 5Y%
¢ > 6.5% 16,945,000.00 17,135,631.25

5/1/24 144A
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MGM GROWTH 4.5%

7,275,000.00 7,252,229.25
1/15/28 144A
MGM RESORTS INTL 15,580,000.00 17,176,950.00
6.0% 03/15/23 A o
MHGE PRN/EN PIK
63,669,000.00 63,350,655.00
8.5% 8/19 144A
0,
MICRON TEC 5.5% 10,615,000.00 11,213,792.15
02/01/25
MICRON TECHN 5.25% | ¢ ,90.000.00 17,023, 050.00
1/24 1447 SR T
MINERVA LUXM 6.5% 9,540,000.00 9,850,050.00
9/20/26 144A T T
MOMENTIVE PERF 18.144.000.00
8.875 10/20 Wi
MOENTIVE PRF MATL [, 0 oo 56.846.482.50
3.88% 10/21 e T
MPT OPER PARTNER 10,955,000.00 11,338,425.00
5% 10/15/27
MSCIINC 5. 75% 6,300,000.00 6,764,625.00
08/15/2025 144A AR T
MURRAY ENERGY
26,335,000.00 14,352,575.00
11.25% 4/21 144A
NAL ENTMT / FIN 7,190,000.00 7,190,000.00
5.0% 8/1/18
NAVIENT CORP 5. 0% 7,230,000.00 7,410,750.00
10/20 SR T
NAVIENT CORP
15,925,000.00 16,004, 625.00
5.875% 10/24
0,
NAVIENT CORP 6. 5% 8,025,000.00 8,456,343.75
06/15/22
NAVIENT CORP 22,050,000.00 23,428,125.00
6.625% 07/26/21 A T
NAVIENT CORP 7. 25% 8,305,000.00 8,990,162.50
09/25/23 AN T
NAVIOS 8.125%
2 i 17,961,100.
/15791 140 0,885,000.00 ,961,100.00
NAVIOS STH/FIN
0S STH/ 7,200,000.00 7,002,000.00
7.25% 5/22 144A
0,
NEPTUNE 10.125% 37,255,000.00 42,377,562.50
01/15/23 144A
NEPTUNE 10.875% 23,691,000.00 28,192,290.00
10/15/25 144A U U
NEPTUNE 6.625%
9,235,000.00 9,996, 887.50
10/15/25 144A
0,
NETFLIX 4.875% 10,590, 000.00 10,470, 862.50
04/15/28 144A
NETFLIX INC 4.375% | ¢ a5 000.00 15,292,875.00
11/15/26 AN T
NETFLIX INC 5.375%
C 5.375% 4,475,000.00 4,737,906.25

02/01/21 144A
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NETFLIX INC 5.75%

19,200,000.00 20,400,000.00
03/01/24 144
NEW COTAI
10.625%PIK 5/19 41,602,439.00 40,770,390.22
144A
NEW GOLD INC 16,040,000.00 16,962,300.00
6.375% 05/25 144A AR SRR
NEW HOME CO INC
7 250 4/01/22 4,555,000.00 4,714,425.00
0
NEW RED FN 4.625% 8,710,000.00 8,895,087.50
1/15/22 144A
NEXTERA ENERGY 6,615,000.00 6,664,612.50
4.25% 9/24 144A R oo
NEXTERA ENERGY
4,600,000.00 4,600,000.00
4.5% 9/27 144A
0
NGPL PIPECO 4.375% 2,435,000.00 2,489,787.50
8/22 144A
NGPL PIPECO 4.875%
© €O 4.875% 2,445,000.00 2,527,494.30
8/27 144A
NIELSEN FINANCE 23,380,000.00 23,964,500.00
5.0% 4/22 144A
NOBLE HLDG INTL 2,050,000.00 1,660,500.00
3.95% 3/15/22 R R
NOBLE HLDG INTL 8,422,000.00 7,706,130.00
4.625% 3/01/21 T o
NOBLE HLDG INTL 12,545,000.00 8,091,525.00
6.2% 8/01/40
NOBLE HLDG INTL 33,500,000.00 29,061,250.00
7.75% 1/15/24 SRR SR
NOBLE HLDG LTD 425,000.00 269,875.00
6.05% 3/1/41 T T
0
NOKTA CORP 3.375% 5,570,000.00 5,556,019.30
06/12/22
NOKIA CORP 4. 3755 6,670,000.00 6,594,962.50
06/12/27 R U
NOVA CHEM 4.875%
OvA © 875H 10,360,000.00 10,515,400.00
6/1/24 144A
NOVA CHEM 5.25%
10,51 . 10,707,062.
6/1/27 144A 0,510,000.00 0,707,062.50
NRG ENERGY 6.625%
26,270,000.00 27,156,612.50
3/15/23
0
NSG HLDS LLC 7. 75% 5,107,563.56 5,567,244 .27
12/25 144A
NUVERICABLE ©.0% 12,220,000.00 12,464,400.00
05/15/22 144A SR T
NUMERICABLE 7.375%
10,975,000.00 11,317,968.75
05/26 144A
NUSTAR LOGISTICS 4,755,000.00 4,850,100.00

5.625% 04/27
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NXP BV/FDG 4.625%

9,230,000.00 9,760,725.00
6/1/23 144A
OASIS PETE INC 4,710,000.00 4,804,200.00
6.875% 3/15/22 SRR R
RCHESTRA BORR
ORCHES 0 6,150,000.00 6,419,062.50
6.75% 6/22 144A
OSHKOSH CORP 10,000,000.00 10,337,500.00
5.375% 03722 Wl
PACIFIC DRILL 21,560,000.00 9,809,800.00
7.25% 12/17 144A R R
PARSLEPARSLEY ENG
1,650,000.00 1,736,625.00
6.25% 6/24 1
PARSLEY 5.625%
4,765,000.00 4,869,258.20
10/15/27 144A - 769, ,869,258
PATTERN ENERGY
4,260,000.00 4,515,600.00
5.875% 2/24 144
0
PBF HLD LLC/FIN 7% 16,190,000.00 16,979,262.50
11/15/23
PBF HLDG 7 FIN 10,360,000.00 10,929,800.00
7.25% 6/25 144A SRR R
PBF LOGISTI
OGISTICS 17,050,000.00 17,646,750.00
6.875% 5/23 144A
Y
PEABODY' SEC 6% 2,735,000.00 2,803,375.00
3/31/22 144
PEABODY SEC 6.375% 3,405,000.00 3,477,356.25
3/25 144A SRR S
PENN NATL 5.625%
1,780,000.00 1,842,834.00
1/15/27 144A
PILGRIV PRIDE 5,725,000.00 5,954,000.00
5.875% 9727 144A
PILGRINS PRIDE 3,220,000.00 3,372,950.00
5.75% 3/25 144A T R
PINNACLE FOOD
¢ 00D 4,575,000.00 4,849,500.00
5.875% 1/15/24
PLASTIPAK HLD
2 . 2,904,962.
6.250 10/25 144A ,855,000.00 ,904,962.50
PLATFORM 5.875%
9,810,000.00 9,883,575.00
1271725 144A
PLATFORII SPECLTY 25,285,000.00 26,106,762.50
6.5 2/22 144A
POLARIS PIK 8.5% 17,885,000.00 18,443,906.25
1271722 144A AR T
POST HLD . 75%
05 65 5. 754 23,135,000.00 23,829,050.00
3/1/27 144
POST HLDGS INC 10,820,000.00 11,171,650.00
5.5% 3/1/25 144
PRIDE INTL INC 11,550,000.00 9,384,375.00
7.875% 8/15/40 R R
PRIME SEC ONE
26,362,000.00 24,909,981.04

4.875% 7/32 144A
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PRIME SEC/FIN

85,835,000.00 94,203,912.50
9.25% 5/23 144A
PTC INC G 2,810,000.00 3,013,725.00
05/15/24 AR S
QUINTILES IMS 5%
10/15/26 144A 9,590,000.00 10,021,550.00
RADIATE HOLDCO 3,050,000.00 2,916,562.50
6.625% 2/25 144
RBS GRP PLC 10,725,000.00 12,119,250.00
8.625%/VAR PERP o T
REYNOLDS GRP 5.75%
10/15/20 W1 22,120,000.00 22,479,450.00
REYNOLDS GRP
36,820,576.08 7,464,936.0
6.875% 2/15/21 Wl -820,5 37,464,936.05
RITE AID'6.875% 27,010,000.00 19,919,875.00
12/15/28 144A R R
0
RITE AID CORP 7. 7% 26,670,000.00 22,936,200.00
2/15/27
RITE AID CORP 38,320,000.00 39,028,920.00
9.25% 3/15/20 Wl AR SR
RJS PWR HLDG
4,274,000.00 4,380,850.00
5.125% 07/19 144A
ROSE ROCK WIDSTRW 7,080,000.00 7,044,600.00
5.625% 07/22
ROYAL BK SC 6% 24,685,000.00 27,238,169.55
12/19/23 SRR S
ROYAL BIC SCTLND 53,110,000.00 56,321,561.70
5.125% 5/28/24 e R
RURAL/METRO C 4,985.000.00
10.125 7/19 144A
SABRA HLTH /CPTL 3,725,000.00 3,827,437.50
5.375% 6/1/23 R R
AWGRASS MER
SANGRASS © 47,115,000.00 46,761,637.50
8.75% 12/20 144A
SCIENTIFIC GAME 7%
. 707,118.7
1/1/22 1447 6,365,000.00 6,707,118.75
SCIENTIFIC GAMES
10% 12/1/22 30,525,000.00 33,653,812.50
SCIENTIFIC GAVES 2,840,000.00 2,861,300.00
5% 10/25 144A
SCIENTIFIC GANES 3,380,000.00 3,426,475.00
6.25 9720 Wl R S
SCIENTIFIC GAMES
6.625% 5/21 30,990,000.00 31,919,700.00
0
SENGROUP 6.375% 25,000,000.00 24,750,000.00
3/15/25 144A
SENGROUP 7. 25% 9,255,000.00 9,416,962.50
3/15/26 144A T T
ERVICE CORP
> CE €O 20,000,000.00 21,100,000.00

5.375% 05/15/2024
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SERVICE CORP

3,495,000.00 3,582,375.00
5.375% 1/22 Wi
SESI LLC 7.75% 5,950,000.00 6,158,250.00
09/15/24 144A SRR SRR
HEA HOMES 5.875%
> OVES 58754 7,345,000.00 7,620,437.50
4/23 144A
0
SHEA HOMES 6. 125% 5,455,000.00 5,673,200.00
4/25 144A
SHIP FIN INTL CONV 7,200,000.00 8,032,464.00
3.25% 2/18 R R
SILVERSEA 7.25%
3,725,000.00 4,004,375.00
2/1/25 144A
Y
SIRIUS X 3.875% 3,075,000.00 3,106,672.50
8/1/22 144A
IRIUS XM RADIO 5%
SIRIUS 0 S 19,165,000.00 19,284,781.25
8/1/27 144A
SIX FLAGS ENT 11,175,000.00 11,342,625.00
4._875% 7/24 144A
SIX FLAGS ENTHT 10,000,000.00 10,325,000.00
5.5% 4/27 144A SRR AR
SLM CORP 5.5%
12/31/23 44,856,000.00 45,024,210.00
Y
SLI CORP 6. 125% 21,913,000.00 22,274,564.50
03/25/2024
SLIl CORP TN 84 5,355,000.00 5,857,031.25
3/25/20 SRR SRR
SM ENERGY CO 5.0%
01/15/2024 7,515,000.00 7,242,581.25
SH ENERGY €O 11,575,000.00 11,314,562.50
5.625% 06/01/25
S ENERGY €O 6.12% 19,070,000.00 19,165,350.00
11/15/2022 R R
SM ENERGY CO 6.5
1/1/23 385,000.00 387,887.50
SM ENERGY CO 6.5
44 . 4 2.
11/15/21 3,445,000.00 3,488,062.50
SM ENERGY CO 6.75%
09/15/26 3,640,000.00 3,703,700.00
0
SOFTBANK 5. 125% 15,955,000.00 15,826,402.70
09/19/27 RGS
SOPTBANK GR 4.75% 15,955,000.00 15,856,876.75
09/19/24 RGS SRR SRR
SOLERA LLC/FIN
27,875,000.00 31,387,250.00
10.5% 3/24 144A
SONIC AUTONOTIV 6,255,000.00 6,286,275.00
6.125% 03/27
SONIC AUTONOTIVE 1,180,000.00 1,144,600.00
5% 5/23 Wl R T
THWESTERN ENRGY
S0V > ¢ 9,030,000.00 9,583,087.50

7.5% 4/1/26
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SOUTHWESTERN ENRGY

6,700,000.00 7,085,250.00
7.75% 10/27
SPCII SA 4.875% 19,515,000.00 19,954,087.50
0971572025 144A AR U
SPRINT CAP CORP 38,705,000.00 44,296,324.30
8.75% 3/15/32 o R
SPRINT CAP GLBL 80,666,000.00 84,497,635.00
6.9% 5/01/19
SPRINT
COMMUNICATIONS 6% 58,530,000.00 58,822,650.00
11/15/22
SPRINT CORP 7. 125k 19,845,000.00 20,651,103.90
06/15/24 R T
PRINT CORP 7.25%
> €0 > 15,905,000.00 16,879,181.25
9/15/21 Wl
0
SPRINT CORP 7.62% 3,525,000.00 3,726,594.75
02/15/2025
SPRINT CORP 7.875%
40,680,000.00 43,731,000.00
9/15/23
0
SPRINT NEXTEL 9% 30,595,000.00 32,392,456.25
11/15/18 144A
SRC ENERGY 6.25% 5,830,000.00 5,946,600.00
12/25 144A R T
STANDARD CHR
8,325,000.00 9,011,812.50
7.5%/VAR PRP 144A
STATION CASINGS 12,535,000.00 12,535,000.00
5.0% 10/25
STUDIO CITY 5.875% 6,260,000.00 6,479,100.00
11719 144 SRR S
TUDIO CITY 7.25%
STUDIO € > 16,285,000.00 17,180,675.00
11/21 144A
0
SUGARHOUSE 5.875% 7,085,000.00 6,730,750.00
5/15/25 144A
SUMNIT WITDSTREA 9,700,000.00 9,772,750.00
5.5% 08/15/22 o o
SUMMIT MIDSTREAM
6,465,000.00 6,481,162.50
5.75% 4/25
SUNOCO LP /CORP
13,12 . 1 1,312.
6.25% 04/15/21 3,125,000.00 3,651,312.50
SUNOCO LP /CORP
7,21 . 7,602 .2
6.375% 4/01/23 +215,000.00 ,602,806.25
0
SYMANTEC CORP S 7,775,000.00 8,105,437.50
04/25 144A
T-HOBILE USA INC 2,775,000.00 2,919,827.25
6.836% 4/23 AR T
TALEN ENERGY: SUP 6,175,000.00 5,140,687.50
6.5% 6/1/25 R T
TARGA RES LP 4,670,000.00 4,757,562.50

5.125% 02/01/25
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TARGA RES LP

4,670,000.00 4,780,912.50
5.375% 02/01/27
TAYLOR MORRIS 10.435.000.00 | 10.982.837.50
5.8750 4/23 144A T -
TEEKAY CORP 8.5%
36,295,000.00 36,657,950.00
1/15/20
TEINE ENERGY 10,820,000.00 |  11,036,400.00
6.875% 09/22 144A
TELEFLEX INC 389500000 3.948.556.25
4.625% 11/15/27 U -
TENET HEALTH 21.130.000.00 | 21.024.350.00
4.375% 10/01/21 T A
TENET HEALTH 24,955,000.00 |  24,393,512.50
4.625% 7/24 144A
TENET HEALTH 7.5%
5,445,000.00 5,696,831.25
1/1/22 144A
TENET HEALTH CORP
10,535,000.00 11,009,075.00
6% 10/01/20
TENET HEALTHCAR 45.510.000.00 | 44.656.687.50
8.125% 4/22 Wi T o
TENET HEALTHCARE 29 135.000.00 | 73.100.956.25
6.75% 6/15/23 T N
TENET HLTHCRE 5.205.000.00 5.328,003.75
6.75% 02/20 W
TERRAFORM POWR 28.665.000.00 | 31.101.525.00
6.12% 6/25 144A T S
TERRAFORM PR
32,537,000.00 34,041,836.25
5.875% 2/23 144A
TESORO LGSTC 3,455,000.00 3,562,796.00
6.125% 10/21 WI
TESORO LOG LP/FN 5 660.000.00 6.169 .400.00
6.375% 5/24 T -
TESORO LP/FIN
& a75 10720 11 1,235,000.00 1,255,501.00
TESORO LP/FIN
14,315,000. 15,183,920.
6.25% 10/15/22 ,319,000-00 R
THC ESCROW 5.125%
© ESCROWS-129% 1 31 865,000.00 | 30,399,210.00
5/25 144A
TOPS HLDG/MRKT 20.640,000.00 |  11,971,200.00
8.0% 06/22 144A
TRINIDAD DR 6.625% 3.630.000.00 3 480.262.50
2/15/25 144 T T
TRONOX FIN 5.75%
ONO >-75% 4,535,000.00 4,716,400.00
10/1/25 144A
0,
TTM TECH 5.625% 3,350,000.00 3,417,000.00
10/1/25 144A
ULTRA RES 6.875% 8 215 000.00 8.297 150.00
04/15/22 144A T R
ULTRA RES 7.125%
6,160,000.00 6,160,000.00

04/15/25 144A
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UNITED AIRLS 14-2

13,663,836.47 14,184,428.63
4.625% 9/22
UNITED CONTL HLD 1,420,000.00 1,444,466.60
6.375% 6/1/18 S T
UNITED RENTALS
6,010,000.00 6,385,625.00
5.5% 05/15/27
UNITYMEDIA HESN 5,679,000.00 5,863,567.50
5.5% 1/23 144A
USG CORP 4.875% 2,575,000.00 2,687,656.25
06/01/27 144A T U
USG CORP 5.5%
03/01/2025 144A 1,145,000.00 1,225,150.00
0
USIS NERGER 6.875% 11,205,000.00 11,387,081.25
05/25 144A
VALEANT PHARM
14,010,000.00 14,185,125.00
5.5% 11/25 144A
0,
VALEANT PHARM 5.5 22,595,000.00 19,431,700.00
3/23 144A
VALEANT: PHARNA 7% 13,685,000.00 14,711,375.00
3/15/24 144A T o
VECTOR GROUP
21,405,000.00 22,180,931.25
6.125% 2/1/25 144
0,
VERISIGN 4.625% 5,945,000.00 6,101,056.25
5/1/23 Wl
VERISIGN INC 4.75% 9,460,000.00 9,743,800.00
07/15/27 SR R
VERITAS /BERMU
76,770,000.00 80,608,500.00
10.5% 2/24 144A
0,
VIDEOTRON 5. 125% 13,085,000.00 13,575,687.50
04/15/27 144A
VIZIENT 10.375% 10,315,000.00 11,604,375.00
3/01/24 144A T T
VPII ESCROW 7.5Y%
SCROW 7.5% 34,540,000.00 33,849,200.00
7/15/21 144A
VRX ESCROW 5.375%
75,080,000. 74,141,500.
3/20 144A 5,080,000.00 500.00
VRX ESCROW 5.875Y
SCROWS.875% 86,080,000.00 74,566,800.00
5/23 144A
0,
VRX ESCROW 6. 125% 7,880,000.00 6,737,400.00
4/15/25 144A
WALTER ENERGY 9.5% 13.820.000.00
10/19 144A R
WAVEDIVISN ESC 7,825,000.00 7,981,500.00
8.125 9/20 144A T T
0,
WAYNE MERGER 8.25% 15,938,000.00 16,695,055.00
8/1/23 144A
WELLCARE HEALTH 7,170,000.00 7,564,350.00
5.25% 4/1/25 R T
WESTERN DIG CORP
13,275,000.00 15,498,562 .50

10.5% 4/01/24

78/123



EDINETOOOO
00000000000 O(E12481)
ooooodooodooodonoodd

WILLIAM LYON HOMES

5,565,000.00 5,651,702.70
INC 5.875%
WILLTAMS
PARTNERS/ACMP 7,330,000.00 7,669,012.50

4.875 3/15/24

WIND TRE SPA 5%

16,245, 000. 1 249 2
01/20/26 144A 6,245,000.00 5,638,249.25

WP ROCKET MRGR

10.125 7/19 144 6,330,000.00

WPX ENERGY INC

5,536,000.00 5,985,800.00
7.5% 8/01/20

WPX ENERGY INC

12,400,000.00 13,981,000.00
8.25% 8/01/23

WYNN LAS VEGAS

12,660,000.00 12,818,250.00
5.25% 5/27 144A

WYNN MACAU 4.875%

7,250,000.00 7,349,687.50
10/24 144A
WYNN MACAU 5.5%

8,905,000.00 9,027,443.75
10/27 144A

ZAYO GROUP LLC/INC

9,820,000.00 10,212,800.00
6% 04/01/23

ZAYO GRP/CAP 5.75%

27.2 . 28,14 ]
1/15/27 144 ,260,000.00 8,145,950.00

Z1GGO BOND 6%

21,580,000.00 21,202,350.00
1/15/27 144A

Z1GGO BOND FN

8,855,000.00 8,943,550.00
5.875% 1/25 144A

Z1GGO SEC 5.5%

72,07 . 72 2,793.
1/15/27 144A ,070,000.00 ,062,793.00

7,875,301,686.89 | 7,884,789,542.19
(886,092,648,751)

886,092,648,751
(886,092,648,751)

EXTENDED STAY

1,07 . 17 144.
AMERICA INC UNIT -079,900.00 -883, 00

1,079,900.00 17,883,144.00
(2,009,707,723)

2,009,707,723
(2,009,707,723)

888,211,885, 242
(888,211,885,242)
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32 4.99%% -% -%
4 -% -% 0.01%
100%
468 -% 94_.78% -%
1 -% -% 0.21%
ALLIANT HLDNG I LP 100.17 100.54
373,094.96 1,384.18
TERM B 8/22 C1 373,736.68 375,120.86
AMER ENRGY-MARCL 69.12 75.16
9,700,662.78 586,114.05
™ B 1LN 8/20 C1 6,705,583.14 7,291,697.19
BASS PRO ESCROW 96.79 96.08
22,746,721.22 161,144.69
TRM B 12/16/23 C1 22,016,876.83 21,855,732.14
BASS PRO ESCROW 96.79 96.08
16,973,278.78 120,243.86
TRM B 12/16/23 C2 16,428,679.31 16,308,435.45
BRAND ENERGY TERM 98.99 100.34
5,058,318.58 68,287.30
B 1LN 06/21/24 C1 5,007,735.39 5,076,022.69
BRAND ENERGY TERM 98.99 100.34
26,537,906.42 358,261.74
B 1LN 06/21/24 C2 26,272,527.35 26,630,789.09
BRAND ENERGY TERM 98.99 100.34
79,387.50 1,071.73
B 1LN 06/24 C3 78,593.62 79,665.35
CAESARS GROWTH 100.62 99.97
875,600.00 5,656.38
TERM 1LN 5/21 C5 881,072.50 875,416.12
CAL RES 1LN 2ND
110.42 108.37
OUT TERM 12/31/21 |20,460,000.00 419,300.00
o1 22,592,825.00 22,173,525.00
CALIFORNIA TERM 1 98.51 98.40
21,925,000.00 24,242 .88
1/4LN 11722 21,600,196.88 21,575,954.00
CCC INFO TERM B 99.64 100.16
18,643,275.00 96,385.73
1LN 03/24 C1 18,578,023.53 18,674,409.26
CERIDIAN HCM TERM 99.79 99.94
11,232,418.86 17,859.55
B-2 9/15/20 C1 11,208,943.10 11,226,802.65
CHESAPEAKE TM 1LN 106.75 106.45
1,680,000.00 5,040.00
LASTOUT 8/23/21 1,793,400.00 1,788,360.00
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CHESAPEAKE TM 1LN 106.74 106.44
2,746,639.00 8,239.92
LASTOUT 8/23/21 C1 2,932,037.13 2,923,797.21
CHIEF OIL & GAS 95.87 97.81
5,450,000.00 105,621.00
TERM 2LN 05/21 C1 5,225,187.50 5,330,808.50
CHOBANI TERM B 101.29 100.91
552,218.04 2,065.30
10/07/23 C2 559,347.17 557,281.87
COINMACH TLB 1LN 99.77 100.77
4,510,523.56 44,969.92
EXT 14/11/2022 C1 4,500,329.77 4,545,299.69
DAYTON PWR & LGT
100.87 101.18
TM B 1LN 8/24/22 6,803,587.50 21,431.30
6,862,982.81 6,884,414.11
c1
DELL SOFTWARE TERM 99.50 100.60
750,000.00 8,250.00
B 10/31/22 C1 746,250.00 754,500.00
DTZ WORLDWIDE TERM 99.49 99.83
420,857.36 1,401.45
2LN 10/22 C1 418,753.07 420,154.52
DTZ WORLDWIDE TERM 99.49 99.83
37,866.05 126.10
2LN 10/22 C2 37,676.71 37,802.81
EAGLECLAW TERM B 99.00 100.84
7,371,525.00 135,930.92
1LN 06/22/24 C1 7,297,809.75 7,433,740.67
ENERGY FUTURE TLB
99.87 100.24
1YR DIP 06/30/18 789,285.71 2,959.82
788,299.10 791,258.92
c3
ENERGY FUTURE TLB 99.87 100.24
19,205,952.39 72,406.44
1YR DIP 6/30/18 C1 19,181,560.83 19,253,967.27
ENERGY FUTURE TLB 99.87 100.24
2,104,761.90 7,934.95
1YR DIP 6/30/18 C2 2,102,088.85 2,110,023.80
EXGEN TEXAS POWER 61.60 60.85
5,520,000.00 41,542 .50
TERM B 09/21 3,400,462.50 3,358,920.00
FTS INTL TERM B 86.70 97.50
2,545,000.00 274,656.40
04/16/21 C1 2,206,718.60 2,481,375.00
GATES GLOBAL TLB 100.36 100.26
117,489.03 116.31
1LN EXT 03/24 C1 117,915.51 117,799.20
GAVILAN RESOURCES 98.75 98.12
8,090,000.00 50,562.50
TRM 2LN 3/24 C1 7,988,875.00 7,938,312.50
INFO RESOURCE TLB 100.81 100.58
1,800,950.00 4,124.18
1LN 01/18/24 C1 1,815,573.71 1,811,449.53
INTELSAT JACKSON
98.75 99.64
TERM B-2 06/30/19 | 32,080,000.00 286,474.40
ot 31,679,000.00 31,965,474.40
INTELSAT TERM B-3 98.98 98.42
56,220,000.00 315,116.20
11/27/23 55,651,900.00 55,336,783.80
INTRAWEST TERM B-1 99.75 100.62
290,000.00 2,537.50
1LN 07/31/24 C1 289,275.00 291,812.50
KINDERCARE TERM 99.00 100.00
13,635,000.00 136,350.00
2LN 08/22/2025 C1 13,498,650.00 13,635,000.00
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KNOWLEDGE UNIV

100.37 100.43
TERM B-1 8/13/22 18,728,090.83 12,360.54
o1 18,797,759.32 18,810,119.86
KRONOS TERM 2LN 103.82 102.95
16,125,000.00 139,158.75
11/1/24 C1 16,741,136.25 16,601,977.50
KRONOS TERM B 1LN 100.68 100.49
823,775.00 1,540.46
11/01/23 C2 829,376.67 827,836.21
KRONOS TERM B 1LN 100.68 100.49
2,075.00 3.89
11/01/23 C3 2,089.11 2,085.22
MCAFEE TERM 2LN 98.50 101.00
9,635,000.00 240,875.00
09/26/2025 C1 9,490,475.00 9,731,350.00
MURRAY ENERGY TRM 94.34 88.29
6,046,258.61 365,798.64
B-2 5YR 4/20 C3 5,704,644.99 5,338,846.35
NUMERICABLE TERM 99.75 98.42
24,895,000.00 330,605.60
B-12 01/01/26 C1 24,832,762.50 24,502,156.90
PACIFIC DRILLING 46.33 33.33
4,288,797.99 557,457.96
TERM B 6/3/18 C1 1,987,042.99 1,429,585.03
PLAYA RESORTS TERM 100.12 100.34
4,746,150.00 10,441.53
B 04/24 C1 4,752,035.22 4,762,476.75
PLAYA RESORTS TERM 100.12 100.34
11,925.00 26.11
B 04/24 C2 11,939.91 11,966.02
RENAISSANCE LEARN 100.50 100.45
3,305,600.00 1,388.36
TRM 1LN 4/9/21 C1 3,322,128.00 3,320,739.64
RENAISSANCE LEARN 99.58 100.50
14,285,900.00 131,001.71
TRM 2LN 4/22 C1 14,226,327.79 14,357,329.50
RESTAURANT BRANDS 100.14 99.93
12,504,409.09 26,384.30
TL B 2/17/24 C3 12,523,040.65 12,496,656.35
RESTAURANT BRANDS 100.14 99.93
8,005,696.19 16,892.02
TL B 2/17/24 C4 8,017,624.67 8,000,732.65
SEADRILL PARTNERS 68.58 75.89
13,247,046.18 968,624.01
TERM B 02/21 C1 9,084,956.74 10,053,580.75
THOMSN REUT IP&S
100.64 100.24
T™M BILN 10/03/23 1,409,696.60 5,554.20
1,418,775.04 1,413,220.84
C1
THOMSN REUT IP&S
100.64 100.24
T™ B1LN 10/03/23 1,020,814.78 4,022.01
1,027,388.82 1,023,366.81
C2
TRANSDIGM TERM F 99.87 99.97
9,957,795.52 9,957.79
INCR 06/09/23 9,945,348.28 9,955,306.07
TRONOX TERM B
99.49 100.77
BLOCKED 09/22/24 1,165,465.12 14,813.06
1,159,637.79 1,174,450.85
C1
TRONOX TERM B NEW 99.50 100.77
2,689,534.88 34,183.98
09/22/24 C1 2,676,087.21 2,710,271.19
US RENAL CARE TERM 94.25 98.00
13,490,000.00 505,875.00
2LN 11/23 C1 12,714,325.00 13,220,200.00
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US RENAL TERM B 97.49 97.29

16,215,051.65 32,105.80
1LN 12/31/22 C1 15,809,351.05 15,777,245.25
USI TERM B 99.50 99.75

2,550,000.00 6,375.00
05/16/2024 C1 2,537,250.00 2,543,625.00
WIDEOPENWEST TERM 99.75 99.02

32,300,000.00 234,175.00

B 08/19/23 C1

32,219,250.00

31,985,075.00

530,669,639.34

531,962,105.84

1,292,466.50

(59,636,654,069) | (59,781,901,454) (145, 247,385)
59,636,654,069 |  59,781,901,454 145,247,385
(59,636,654,069) | (59,781,901,454) (145, 247,385)
59,636,654,069 |  59,781,901,454 145,247,385
(59,636,654,069) | (59,781,901,454) (145,247,385)
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2017 12 29

924,897,153,494

5,699,659,312

919,197,494,182

2,461,715,557,176

0.3734

2017 12 29

994,895,720,201

6,654,959,355

988,240,760,846

314,558,543,126

3.1417
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30 31
28 31 29 31
894,321 881,556
154,719 85,308
88,670 30,449
5,025,208 5,342,216
876,488 1,378,266
572,443 286,806
526,225 453,542
8,138,077 8,458,145
827,605
827,605
7,487 7,487
7,487 7,487
355,100
18,279,971 21,722,618
29,533 15,558
796,264
830 230
18,665,435 22,534,671
19,500,528 22,542,158
27,638,605 31,000,304
456,957 141,925
2,130,311 2,371,159
2,196,759 2,767,150
489,333 568,610
130,057 36,838
188,169 466,813
1,824,135 1,703,603
235,223 1,467
7,650,948 8,057,569
186,349 194,809
5,449,945 5,094,290
19,485
101,563
5,757,343 5,289,099
13,408,292 13,346,669
1,000,000 1,000,000
100,000 100,000
13,004,488 16,553,634
13,104,488 16,653,634
14,104,488 17,653,634
125,824
125,824
14,230,313 17,653,634
27,638,605 31,000,304
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30 31
27 28
28 31 29 31

46,562,378 47,434,300
4,264,890 3,825,412
50,827,269 51,259,712
21,779,810 22,288,152
694,629 672,366
464,428 460,109
9,470,910 10,233,243
58,690 56,369
40,694 151,589
34,997 35,216
3,357 1,100
32,547,517 33,898,147
2,996,289 2,735,513
1,535,644 1,993,857
680,505 587,661
40,371 28,792
211,447 170,657
114,697 132,592
7,523 14,000
370,613 568,831
2,527,481 1,414,418
308,388 294,160
45,431 21,484
5,567,869 5,550,653
470,397 359,514
14,876,660 13,872,137
3,403,090 3,489,427
142,387 118,872
14,884 14,367
6,348 130
125,649 30,178
4,075 3,442
293,345 166,991
74 300
74 300
3,696,362 3,656,118
477,794 148,786
477,79 148,786
246,222 225,526
233 9
246,456 225,535
3,927,700 3,579,369
1,083,994 799,824
228,732 (769,601)
1,312,726 30,223
2,614,972 3,549,146
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30 27 4 1 28 3 31

1,000,000 11,489,515 11,489,515 12,489,515
100,000 100,000

1,000,000 1,000,000 1,000,000

2,614,972 2,614,972 2,614,972

100,000 1,514,972 1,614,972 1,614,972

1,000,000 100,000 13,004,488 13,104,488 14,104,488
422,493 422,493 12,912,008
1,000,000
2,614,972
296,668 296,668 296,668
296,668 296,668 1,318,304
125,824 125,824 14,230,313

31 28 4 1 29 3 31

1,000,000 100,000 13,004,488 13,104,488 14,104,488

3,549,146 3,549,146 3,549,146

3,549,146 3,549,146 3,549,146

1,000,000 100,000 16,553,634 16,653,634 17,653,634
125,824 125,824 14,230,313
3,549,146
125,824 125,824 125,824
125,824 125,824 3,423,322
17,653,634
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30 31
( 28 3 31 ) ( 29 3 31 )
281,045 153,988
1,435,702 2,076,244
16,240,000 20,030,000
30 31
( 27 4 1 ( 28 4 1
28 3 31 ) 29 3 31 )
11,252,422 12,599,807
67,982 48,779
30 27 4 1 28 3 31
20,000 20,000
20,000 20,000
28 31
1 1,000,000
2 50,000
3 28 3 31
4 28 3 31
31 28 4 1 29 3 31
20,000 20,000
20,000 20,000
1
2
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2
30 ( 28 3 31 )
1 894,321 894,321
2 5,025,208 5,025,208
3 572,443 572,443
4 353,339 353,339
5 18,279,971 18,279,971
25,125,282 25,125,282
1 2,130,311 2,130,311
2 2,196,759 2,196,759
4,327,070 4,327,070
3 (29 3 31 )
1 881,556 881,556
2 5,342,216 5,342,216
3 286,806 286,806
4
5 21,722,618 21,722,618
28,233,196 28,233,196
1 2,371,159 2,371,159
2 2,767,150 2,767,150
5,138,309 5,138,309
1.
1 2 3
4
5
1 2
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2.
30 31
28 3 31 29 3 31
1,761
4
3.
30 ( 28 3 31 )
1 5 10 10
894,321
5,025,208
572,443
6,491,973
(18,279,971 )
3 (29 3 31 )
1 5 10 10
881,556
5,342,216
286,806
6,510,579
(21,722,618 )
30 28 3 31
1.
171,971 353,339 181,367
171,971 353,339 181,367
1,761 1,761
1,761 1,761
173,732 355,100 181,367
2. 27 4 1
1,307,153 477,79
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322,623

148,786

30

¢!

27 4 1

28 3 31

5,

854,406
230,638
17,809
27,925
514,836
191,549
10,189

@

5,

5,

434,582

434,582
15,363

5,

449,945

5,

449,945

5,

449,945

®

230,638
17,809
27,925

4,573

271,799

©)

0.4

97/123



EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

102,485

31 28 4 1 29 3 31

Q@

5,434,582
211,876
9,092
13,576
532,305

51,769
3,080
5,081,972

@

5,081,972
12,318
5,094,290

5,094,290
5,094,290

®

211,876
9,092
13,576
3,045
231,499

4

0.5

97,624
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30 31
28 3 31 29 3 31
151,008 178,920
562,928 518,171
52,416 28,302
766,352 725,393
240,126 271,851
526,225 453,542
1,668,773 1,567,372
184,032 2,685
80,774 69,626
1,933,579 1,639,683
1,933,579 806,442
0 833,241
55,542
46,020 36,976
101,563 796,264
30 31
28 3 31 29 3 31
33.06% 30.86%
1.48% 1.67%
4.98% 31.49%
0.22% 0.08%
3.55% 0.00%
0.10% 0.12%
33.42% 0.84%
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30 27 28 3 31
1.
( )
46,562,378 2,144,697 48,707,075
2.
@
90
3.
( )
15,484,541
12,830,493
4,956,557
31 28 29 3 31
1.
( )
47,434,300 2,071,319 49,505,619
2.
@
90
3.
( )
18,437,379
12,375,032
4,758,201
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30 27 4 1 28 3 31
1
2 2
FIL Limited 4,481 352,434 255,436
100
8,559,517 605,104
4,510,000 360,000 16,240,000
100
67,983 23,483
42,417 4,657
666,119
1,000,000
FIL Asia
Holdings Pte. 215,735 2,650,489 157,696
Limited 100
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(2
2 2
7,657,500 874,764 7,187
960,691 170,483
FIL
Investment
Management 22,897 1,151,662 58,596
Hong Kong
Limited
FIL
Luxembourg 1,622 2,527,481 564,733
S.A.
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D
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4)

5)
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31 28 4 1 29 3 31
1
2 2
FIL Limited 6,981 148,301 50,544
100
9,369,491 774,378
4,510,000 3,790,000 20,030,000
100
48,780 15,988
275,171 135,607
588,819
1,363,103
FIL Asia
Holdings Pte. 215,735 2,837,501 410,638
Limited 100
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(2
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8,157,500 752,870 46,354
4
1,028,080 182,164
5
FIL
Investment
Management 22,897 930,544 91,375
Hong Kong 4
Limited
FIL
Luxembourg 1,622 1,414,418 282,976
S.A.
(Y
«C 2
()
« 9
¢ 5
a )
30 31
( 27 4 1 ( 28 4 1
28 3 31 ) 29 3 31 )
711,515 65 882,681 74
130,748 64 177,457 33
( DI.
2.1 1
30 31
( 27 4 1 ( 28 4 1
28 3 31 ) 29 3 31 )
( ) 2,614,972 3,549,146
C )
« ) 2,614,972 3,549,146
20,000 20,000
( )
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32
( 29 9 30 )

)

1,661,579
5,350,810
920,270
208,959
453,542
105,218

8,700,381

7,487

23,250,938
14,326

230
796,264

24,061,758

24,069,245

26.6

73.4
73.4

32,769,627

100.0
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32
( 29 9 30 )

D)

2,373,117
1,972,040

421,324

584,734
2,268,554
*1 399,818
8,019,589 24.5

830,309
5,094,862
5,925,171 18.1

13,944,761 42.6

1,000,000

100,000

17,724,865

17,824,865
18,824,865 57.4

18,824,865 57.4

32,769,627 100.0
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)
24,637,082
1,862,936
26,500,018 100.0
24,762,539 93.4
1,737,479 6.6
*2 72,572 0.3
*3 29,424 0.1
1,780,626 6.7
28,004 0.1
1,752,622 6.6
*1 581,390 2.2
1,171,231 4.4
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