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2016
37,395,267 99.45
37,395,267 99.45
207,945 0.55
37,603,211
4,237 100.00
2016 31

112.68

2/30



EDINETOOOO
OO000DO000DO00DO00b0O0OnoOnO(ELD4843)
OOoooooooooooooood

2015 2016

2015 47,223 5,321 1,020 10.09 1,137
47,630 5,367 1,021 10.08 1,136

44,558 5,021 1,012 10.00 1,127

44,610 5,027 1,007 9.95 1,121

44,030 4,961 994 9.82 1,107

43,502 4,902 984 9.73 1,096

10 42,425 4,780 980 9.68 1,091

11 40,800 4,597 965 9.53 1,074

12 39,750 4,479 946 9.34 1,052

2016 37,146 4,186 929 9.18 1,034
36,739 4,140 923 9.10 1,025

37,603 4,237 951 9.37 1,056
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2015 2.1 0.024 2.70
2.1 0.024 2.70

2.1 0.025 2.82

2.2 0.025 2.82

2.1 0.025 2.82

2.0 0.025 2.82

10 2.0 0.025 2.82

11 1.9 0.024 2.70

12 1.7 0.024 2.70

2016 1.8 0.025 2.82
1.8 0.024 2.70

1.8 0.026 2.93

2016 229.1 3.962 446.44
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2015 2016
3.98
3.73
100x%
2016 2015 2016
2015
2007 -2.58% 2.03%
2008 -28.54% -27.41%
2009 42.73% 43.78%
2010 9.61% 10.02%
2011 0.66% 0.95%
2012 7.50% 7.78%
2013 5.54% 5.80%
2014 0.37% 0.60%
2015 -3.19% -2.83%
2016 1.10% 1.12%
100x
2016
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2015 2016 2016
6,000 2,000 224,314
(6,000) (2,000) (224,314)
678,250 1,194,553 3,809,790
(678,250) (1,194,553) (3,809,790)
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76

23 103

2016 31
112.68
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2016 29
28,911,882 36,586,387 4,122,554
295,669 33,316

10 12,606 1,420

36,894,662 4,157,291

4,545 512

151,326 17,051

155,871 17,564

36,738,791 4,139,727

923 225,314 207,998,557

9.10 3,836,540 34,899,237

2016 29

225,314

0

0

225,314

4,296,923

50,700
(511,083)

3,836,540
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2016 29
fonds commun de placement
2013 46
2010 12 17 2010
2013 39
90 2010
31 2018 31

( (
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2016 29 0.91450

0.03

0.45

0.25

0.03

0.05

0.40

67,677
38,665
4,833
2,902
2,902
22,000
3,338
9,009
151,326
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10
2016 29 627,760
0.05 taxe d"abonnement
10
2016 29
215,685,853 1,896,512 2016 22 12,606
12,606
11
2016 29 2,330,249

627,760
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2016 29
@
)
22,457,766(%) 28,911,882 36,586,387 99.59
28,911,882 36,586,387 99.59
28,911,882 36,586,387 99.59
28,911,882 36,586,387 99.59
28,911,882 36,586,387 99.59
Q) 100
(€]
2016 29
)
99.59
99.59
99.59
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112.68
2016 29
35,213,642 3,967,873
1,136,037 128,009
278,151 31,342
257,050 28,964
36,884,880 4,156,188
262,762 29,608
35,731 4,026
298,493 33,634
36,586,387 4,122,554
22,457,766
1.6291 184
2016 29
25,573,123
0
(3,115,357)
22,457,766
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2016 29

@ ()
usD 300,000  THOMPSON CREEK MET 9.75% 01/12/17 308,250 237,000 0.65
308,250 237,000 0.65
308,250 237,000 0.65
308,250 237,000 0.65
-- 75,562  EAGLE TOPCO 2013 LP 0 0 0.00
0.00
0.00
-- 4,715  MARK 1V DAYCO 61,295 157,952 0.43
-- 4,600  TROPICANA ENTERTAINMENT INC 252,314 73,554 0.20
-- 833  BEECHCRAFT BEECH HOLDING/MUFJ 8,188 9,255 0.03
-- 61,387  CONTECH CONSTRUCTION PROD INC 0 0 0.00
321,797 240,761 0.66
321,797 240,761 0.66
321,797 240,761 0.66

™
EUR 1,746  YELL GROUP HIBU FRN 3/3/19 EU TA301 2,408 3,798 0.01
2,408 3,798 0.01
2,408 3,798 0.01
usD 705,318  SPENCER GIFTS FRN 16/07/21 INITB102 701,386 680,630 1.87
usD 582,500  FIRST DATA CORP FRN 08/07/22 $ TL 578,755 566,628 1.56
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usD 565,156  KAR HLDGS FRN 07/03/21 NEW TB201 561,967 560,033 1.54
usD 661,488  BMC INIT FRN 10/09/20 USD TLO1 648,894 525,744 1.44
uSsD 545,203  CALPINE CORP FRN 22/10/20 TLO1 546,319 522,939 1.43
usD 503,732  CITGO PETROLEUM FRN 09/0518  TLO1 473,507 495,337 1.35
usD 491,755  TRAVEL PORT FRN 15/08/21 TLO1 494,829 476,511 1.30
usD 487,657  SPINHOLDCO FRN 8/11/19 1STINIT TL5 486,881 462,055 1.26
usD 564,306  OPAL ACQ FRN 21/11/20 1ST TB 565,806 449,329 1.23
usD 447,406  MCGRAW HILL FRN 22/03/19 TB02 447,406 437,340 1.20
usD 460,188  21ST CENT ONC FRN 14/04/22 TB 455,586 423,373 1.16
usD 485,135  AFFINION GROUP FRN 30/04/18 TBO1 465,208 421,825 1.15
usD 425,000 DELOS INTL LEASE FRN 27/02/21 TL 424,125 421,281 1.15
usD 435,608  ADVANTAGE SAL FRN 23/7/21 INIT 1STL 437,184 412,194 1.13
usD 496,193  BAKER CORP FRN 7/2/20 2013REP TL 482,547 409,360 1.12
usD 517,883  RUE21 FRN 10/10/20 TL B 458,792 398,770 1.09
uSsD 638,374  AVAYA FRN 30/04/20 TB701 628,190 377,705 1.03
usD 390,503  DAYCO PRODUCTS FRN 12/12/19 TLO1 390,402 373,906 1.02
usD 371,250  NCL CORP FRN 22/10/21 TLB 369,394 368,930 1.01
usD 439,831  NEIMAN MARCUS FRN 25/10/20 TLO1 414,568 367,479 1.00
usD 368,438  XO COMMUNICATIONS FRN 17/3/21 INITL 366,595 366,595 1.00
usD 390,685  ACOSTA INC FRN 26/09/21 INIT TL 390,685 366,267 1.00
usD 385,966  COINMACH/SPIN HOL FRN 8/11/19 1STL 385,351 365,702 1.00
usD 371,250  SURGERY CENTER 1L FRN 24/07/20 TLO1 369,393 363,825 0.99
usD 368,869  TPF 11 POWER LLC FRN 24/09/21 TL 366,103 344,585 0.94
usD 371,250 ECO SVCS OPER FRN 08/10/21 IN TLO1 369,394 341,550 0.93
usD 344,751  CATALENT PHARMA FRN 20/05/21 $ TL 343,027 340,872 0.93
usD 446,451  FMG FORTESCUE METALS FRN 30/6/19 TL 383,049 339,972 0.93
uSsD 373,125  EPICOR SOFTWARE FRN 12/05/22  TBO1 372,192 337,678 0.92
usD 350,321  IPAYMENT INC FRN 08/05/17 TLO1 347,329 333,331 0.91
usD 345,273  SUN PRODUCTS FRN 06/03/20 TBO1 332,512 329,160 0.90
usD 321,109 DTZ BORROW FRN 4/11/22 $ 2ND INITTL 320,707 315,088 0.86
usD 320,125 TRANSDIGM INC FRN 21/05/21 1D 317,724 305,719 0.84
usD 323,375  COMMUNICATIONS SAL FRN 16/10/22 TL1 316,908 300,132 0.82
usb 300,000 FIRST DATA FRN 24/03/18 2018 $ TLO1 288,000 295,714 0.81
usD 341,987  EASTMAN KODAK FRN 01/08/19 1ST TL 339,076 290,689 0.79
usD 296,985  KATE SPADE&CO FRN 09/04/21 INI TLO1 291,788 286,776 0.78
usD 298,449  INFOR US FRN 03/06/20 TB501 291,734 273,734 0.75
usD 274,230  MICHAELS STOR FRN 28/1/20 INC TL 274,578 271,317 0.74
usD 348,888  FEDERAL MOGUL FRN 03/04/21 TCO1 334,530 264,574 0.72
uSsD 300,000 ALPHA TOPC FRN 29/7/22 2ND FAC TLO1 300,438 257,625 0.70
usD 312,060  SUNGARD AS CAPITAL FRN 29/03/19 TB 291,776 257,449 0.70
usD 250,000 ACADIA HEALTH FRN 16/02/23 TB2 248,750 250,000 0.68
usD 258,544  TOWER AUTOMOT FRN 23/04/20 1ST TLO1 259,433 248,849 0.68
usD 249,375  JARDEN CORP FRN 30/07/22 TL B2 247,505 248,814 0.68
usD 250,000  CCO SAFARI 111 LLC FRN 23/1/23 TL 249,375 247,813 0.68
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usD 250,000  ENDO 15 FRN 24/06/22 INCR TBO1 249,375 247,070 0.68
usD 250,000  INVENTIV HEALTH FRN 15/05/18 TLB4 250,625 246,667 0.67
uSsD 246,819  DELTA AIRLINES FRN 18/10/18 TB1 244,660 246,125 0.67
usD 246,875  MATCH GROUP FRN 07/10/22 TB101 243,172 245,641 0.67
usD 249,375  ANCESTRY COMM FRN 17/08/22 INIT TL 246,881 245,260 0.67
usD 246,875  SERVICEMASTER FRN 16/6/21 INIT TL 244,406 243,686 0.67
usD 250,833  BUILDER FIRSTSOUR FRN 29/7/22 INITL 245,817 242,472 0.66
usD 243,913  DELL INTL FRN 29/04/20 TB201 244,523 242,152 0.66
usD 244,934 HERTZ FRN 11/03/18 TB201 243,709 239,545 0.65
usD 250,000 NUMERICABLE FRN 31/01/23 USD TB6 246,250 239,219 0.65
usD 246,250  PHIBRO ANIMHEALTH FRN 09/04/20 TB 247,173 239,170 0.65
usD 249,375  NUMERICABLE FRN 27/07/22 $ TB5 248,752 237,647 0.65
usD 236,439  LIVE NATION ENTER FRN 16/8/20 TB101 235,257 235,355 0.64
usD 246,064  DPXHLDS INCREM FRN 11/03/21 USD TL 244,554 233,761 0.64
uSsD 248,367  CITGO PETROLEUM FRN 23/7/21 B 248,371 233,051 0.64
usD 247,998  INEOS US FRN 12/03/22 USD TERM 246,758 232,601 0.64
usD 231,518  BERRY PLASTICS FRN 01/10/22 TFO1 230,360 229,463 0.63
usD 229,721  TRIBUNE CO FRN 27/12/20 TLB 230,009 225,701 0.62
usD 239,365  INEOS DOLLAR FRN 15/12/20 TL 237,752 224,824 0.61
usD 248,750  METHANOL HDGS FRN 19/6/22 INIT TL 246,263 223,875 0.61
usD 278,387  AFFINION GP FRN 31/10/18 2ND INITB 272,613 220,738 0.60
usD 247,500  MACDERMID FRN 07/06/20 TL B2 245,025 220,523 0.60
usD 221,063  ARDAGH FRN 17/12/19 NEW TL 221,738 218,115 0.60
usD 240,090  AMERICAN ROCK SALT FRN 20/05/21 TL 238,289 217,131 0.59
usD 219,806  SABRE FRN 19/02/19 INCREMENTAL TLO1 221,170 216,783 0.59
usD 284,000  SYNCREON GLOBAL FRN 21/10/20 TLO1 279,740 216,195 0.59
uSsD 246,875  HOUSTON FUEL OIL FRN 31/07/21TLB 245,641 212,313 0.58
usD 221,574  ASCENA RETAIL GP FRN 14/07/22 TBO1 217,142 206,895 0.57
usD 238,125  MANORCARE FRN 06/04/18 TLO1 235,744 204,788 0.56
usD 202,048  CAPITAL AUTOMOT FRN 19/03/19 TB101 202,016 201,290 0.55
usD 197,890  CITYCENTER HDGS FRN 09/10/20 TBO1 197,154 196,323 0.54
usD 197,508  SENSATA TECHNO NEW FRN 14/10/21 TL 196,026 193,887 0.53
usD 191,558  IASIS HEALTHCARE FRN 03/05/18 TB201 190,600 185,931 0.51
usD 201,362  OXBOW CARBON FRN 19/07/19 1STL TBO1 203,721 178,457 0.49
usD 179,702  NPC INTERNATIONAL FRN 28/12/18 TLO1 177,445 177,006 0.48
usD 250,000 MEG ENERGY FRN 31/03/20 TL 200,000 174,125 0.48
usD 172,375  REGIONALCARE HOSP FRN 21/4/19 TB02 170,651 168,928 0.46
usD 173,688  TEKNI PLEX FRN 15/04/22 1STTB1 172,819 167,782 0.46
uSsD 200,000  ADVANTAGES FRN 11/7/22 2ND INIT TL 201,500 166,000 0.45
usD 165,084  REYNOLDS GP IN FRN 31/12/18 US TLO3 166,264 164,300 0.45
usD 171,938  CEC ENTERT FRN 14/02/21 1STL TBO1 171,078 161,299 0.44
usD 250,000  CLEAR CHANNEL COM FRN 30/01/19 TDO1 242,500 159,063 0.43
usD 164,778  TRANSDIGM INC FRN 14/05/22 TE 164,042 156,916 0.43
usD 161,381  PARTY CITY HLDGS FRN 06/08/22 TLO6 160,977 153,917 0.42
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usD 246,250  NINE WEST FRN 08/10/19 INITL 245,019 152,675 0.42
usD 222,939  AVAYAFRN 30/03/18 TB601 217,902 148,533 0.41
uSsD 149,724  MPHACQ FRN 31/03/21 INIT TL 150,134 145,466 0.40
usD 276,007  GYMBOREE FRN 23/02/18 TLO1 272,100 143,770 0.39
usD 149,313  PRISO ACQ FRN 01/05/22 INITIAL TL 148,567 142,968 0.39
usD 145,500  WILSONART INTL FRN 31/10/19 NEWTLO1 144,045 141,378 0.39
usD 175,000  ASURION FRN 03/03/21 2ND TLO1 172,625 141,167 0.39
usD 141,699  REYNOLDS GP IN FRN 31/12/18 US TLO1 142,713 141,026 0.39
usD 145,549  DTZ FRN 04/11/21 INIT 1ST TLO7 144,370 140,091 0.38
usD 138,923  LANDRY"S NEW FRN 24/04/18 TBO1 136,839 137,951 0.38
usD 137,801  JMC STEEL FRN 01/04/17 TLO1 137,112 135,734 0.37
usD 217,802  HERCULES OFF FRN 14/1/19 1ST TL 211,268 133,948 0.37
usD 223,721 99 CENTS FRN 13/01/19 TB201 224,001 130,877 0.36
usD 465,072  TEXAS COMP EXT FRN 10/10/17 TLO1 463,908 129,929 0.36
uSsD 129,972  BRICKMAN FRN 18/12/20 INITL 1STL 128,672 125,423 0.34
usD 161,653  TERVITAFRN 15/05/18 TL 162,866 124,203 0.34
usD 124,364  JARDEN FRN 30/09/20 TB1 124,053 124,115 0.34
usD 125,356  BERRY PLASTICS FRN 06/01/21 TEO1 125,356 122,975 0.34
usD 121,250  ACADIA HEALTH FRN 06/02/22 TL 120,644 120,795 0.33
usD 125,000 LIBERTY CABLE FRN 11/12/21 1ST TB 124,375 119,375 0.33
usD 120,971  EQUINOX HLDG FRN 31/01/20 NEW TBO1 119,459 118,653 0.32
usD 124,688  TI GP AUTO FRN 26/06/22 INIT US TL 124,064 118,038 0.32
usD 120,130  SOUTHERN GRAPHIC FRN 17/10/19 TL02 119,679 117,227 0.32
usD 120,130  SOUTHERN GRAPHIC FRN 17/10/19 TLO1 119,679 117,227 0.32
usD 125,000 LIBERTY CABLE FRN 11/6/23 2ND TL 124,375 116,667 0.32
usD 123,744  KINDRED HEALTH FRN 9/04/21 NEW TL 123,125 116,319 0.32
uSsD 123,515  ASURION/LONE FRN 24/05/19 1ST TB101 122,927 115,981 0.32
usD 117,049  ADS WASTE HLDGS FRN 09/10/19 TB201 117,049 113,354 0.31
usD 116,269  BRICKMAN FRN 18/12/20 1ST TLO7 115,106 112,199 0.31
usD 110,771  NPC INTERNATIONAL FRN 28/12/18 TL 109,380 109,109 0.30
usD 108,669  ENVISION HEALTHC FRN 25/5/18 TLO1 108,337 108,180 0.30
usD 123,438  CDRH PARENT FRN 30/06/21 INIT  TL 122,203 104,305 0.29
usD 107,777  ZIGGO BV FRN 15/01/22 TB301 107,556 103,263 0.28
usD 105,890  NUMERICABLE US FRN 21/5/20 TB1 106,155 101,534 0.28
usD 173,233 99 CENTS FRN 13/01/19 TB202 173,450 101,341 0.28
usD 104,547  WARNER MUS1/WMG ACQ FRN 1/7/20 TBO1 102,325 99,842 0.27
usD 98,246  HILTON WORLWIDE FRN 26/10/20 INTLO1 98,276 97,865 0.27
usD 101,691  ZIGGO BV FRN 15/1/22 $ TB101 101,368 97,433 0.27
uSsD 48,312  YELL GROUP HIBU FRN 3/3/19 TA201 48,359 96,141 0.26
usD 96,909  US FOODSERVICE FRN 31/03/19 TLO1 96,425 95,355 0.26
usD 92,734  REGAL CINEMA FRN 01/04/22 TLO1 92,734 92,515 0.25
usD 91,209 ORION ENG FRN 25/07/21 INIT$ TL 90,297 90,696 0.25
usD 91,610 NUMERICABLE US LL FRN 21/5/20 TB2 91,839 87,841 0.24
usD 86,508  REYNOLDS GP IN FRN 31/12/18 US TLO2 87,127 86,098 0.24
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usD 89,991  MPGHOLDCO I FRN 23/09/21 INIT TLO4 89,541 85,469 0.23
usD 90,303  BWAY HOLD FRN 08/08/20 INIT TLO1 89,400 84,885 0.23
uSsD 84,615  SCHAEFFLER AG/INA FRN 20/5/20 TB 83,431 84,492 0.23
usD 82,125 ACTIVISIONBLIZ FRN 12/10/20 TLO1 81,714 82,035 0.22
usD 82,917  PETSMART FRN 11/03/22 TB103 82,917 80,199 0.22
usD 82,917  PETSMART FRN 11/03/22 TB1 82,917 80,199 0.22
usD 82,292  PETSMART FRN 11/03/22 TB102 82,292 79,594 0.22
usD 78,596  HILTON WORLWIDE FRN 23/9/20 INITLO2 78,621 78,292 0.21
usD 79,737  MPG HOLDCO FRN 23/09/21 INIT TL 79,339 75,730 0.21
usD 85,186  CONSOLIDATED CONT FRN 03/07/19 TLO1 85,186 74,964 0.20
usD 75,000 ENERGY FUT DIP/TXU FRN 19/06/16 TL 75,000 74,602 0.20
usD 241,868  ARCH COAL INC FRN 16/05/18 TLO1 239,228 69,537 0.19
usD 74,344 ASURION FRN 29/07/22 INCREM 1ST TB4 73,972 68,009 0.19
usD 66,918  PERFORMANCE FOOD FRN 14/11/19 TLO2 67,840 66,221 0.18
uSsD 73,529  EZE CASTLE SOFT FRN 15/3/21 2NDTL 73,529 65,901 0.18
usD 67,770 DTZFRN04/11/21 INIT 1ST TLO1 67,238 65,229 0.18
usD 68,097  PARTY CITY HLDGS FRN 06/08/22 TLO3 67,927 64,948 0.18
usD 61,750  ABC SUPPLY FRN 05/04/20 TLB 61,750 60,886 0.17
usD 60,563  SEMINOLE GAMING FRN 11/4/20 IN TLO1 60,563 60,146 0.16
usD 71,658  DAVIDS BRIDAL FRN 05/10/19 TLO1 70,942 59,835 0.16
usD 73,500  BMC INIT FRN 10/09/20 INIT FOR TLO1 72,765 58,065 0.16
usD 60,266  ZI1GGO BV FRN 15/1/22 $ TB201 60,074 57,742 0.16
usD 75,000  OXBOW CARBON FRN 17/1/20 2NDINI TL1 74,250 57,000 0.16
usD 53,249  ENVISION HEALTHC FRN 25/5/18 TLO4 53,086 53,009 0.14
usD 53,127  REGAL CINEMA FRN 01/04/22 TL02 53,127 53,002 0.14
usD 246,731  PARAGON OFFS FRN 11/07/21 TL 245,497 51,197 0.14
uSsD 49,875  PINNACLE FOODS FRN 13/01/23 TLI 49,626 49,922 0.14
usD 123,125  DRILLSHIPS OCEAN FRN 18/07/21 TL 121,894 49,173 0.13
usD 49,409  SERTA SIMMONS FRN 01/10/19 TLO2 48,915 48,800 0.13
usD 47,129  POST HLDGS A FRN 02/06/21 INC TL 47,379 47,003 0.13
usD 49,500  VALEANT PHARMA FRN 13/03/22 F1 TBO1 49,253 46,853 0.13
usD 47,281  MICHAELS STOR FRN 28/1/20 INC TLO3 47,341 46,779 0.13
usD 47,865  EZE CASTLE SOFT FRN 14/03/20 1STLO1 47,625 46,668 0.13
usD 49,875  INFORMATICA DOLLAR FRN 30/6/22 TL 49,750 46,484 0.13
usD 46,626  TOWNSQUARE FRN 17/03/22 INIT TL 46,393 45,771 0.13
usD 44,402  AXALTA COATING FRN 1/2/20 INIT TBO1 43,958 43,823 0.12
usD 78,174  ORCHARD ACQ/JG WEN FRN 8/2/19 TLO1 75,438 41,041 0.11
usD 40,553  SERTA SIMMONS FRN 01/10/19 TLO3 40,148 40,054 0.11
uSsD 38,394  MPG HOLDCO I FRN 23/09/21 INIT TLO5 38,202 36,464 0.10
usD 44,724  ACCUDYNE INDUSTR FRN 13/12/19 TLO1 44,724 36,077 0.10
usD 35,455  SPENCER GIFTS FRN 16/07/21 B107 35,257 34,214 0.09
usD 33,018  CERAMTEC FRN 30/08/20 INIT$ TB1 01 32,853 32,358 0.09
usD 35,752  CONSOLIDATED CONT FRN 03/07/19 TL02 35,752 31,461 0.09
usD 45,876  J CREW GROUP FRN 05/03/21 INIT TLO3 36,013 30,647 0.08
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usD 45,443  J CREW GROUP FRN 05/03/21 INIT TLO1 35,673 30,357 0.08
usD 45,237  J CREW GROUP FRN 05/03/21 INIT TLO2 35,511 30,220 0.08
uSsD 28,891  DTZ BORROW FRN 04/11/22 2ND  TLO2 28,855 28,350 0.08
usD 27,778  ASCENARETAIL GP FRN 14/07/22 TB02 27,222 25,938 0.07
usD 37,558  J CREW GROUP FRN 05/03/21 INIT TLO4 29,483 25,090 0.07
usD 24,938  HD SUPPLY FRN 08/08/21 TL 24,813 24,345 0.07
usD 24,444  SIGNODE FRN 08/04/21 INIT B TLO2 24,383 23,131 0.06
usD 24,050  CENGAGE LEARN FRN 06/03/20 TLO1 23,929 23,043 0.06
usD 25,000 SHEARER™S FOOD FRN 19/06/22 2ND TL 24,750 22,750 0.06
usD 24,250  BRAND ENERGY FRN 22/11/20 INI TL 24,129 22,265 0.06
usD 22,813  LIFETIME FRN 15/04/22 TL 22,698 21,957 0.06
usD 20,741  SERTA SIMMONS FRN 01/10/19 TLO4 20,534 20,486 0.06
usD 16,507  MILACRON FRN 28/09/20 TL 16,507 15,805 0.04
usD 15,592  PERFORMANCE FOOD FRN 14/11/19 TLO3 15,807 15,429 0.04
uSsD 14,356  TCEH FRN 13/05/16 DIP TLO2 14,356 14,243 0.04
usD 14,634 DTZFRN 04/11/21 INIT 1ST TL11 14,519 14,086 0.04
usD 14,068  ENTEGRIS FRN 25/03/21 TBO1 13,998 13,757 0.04
usD 13,861  TCEH FRN 13/05/16 DIP TLO1 13,809 13,752 0.04
usD 13,509  HILTON WORLWIDE FRN 26/10/20 INTL10 13,513 13,456 0.04
usD 13,981 DTZ FRN 04/11/21 INIT 1ST TL10 13,871 13,456 0.04
usD 13,554  PARTY CITY HLDGS FRN 06/08/22 TL04 13,520 12,927 0.04
usD 12,281  HILTON WORLWIDE FRN 26/10/20 INTLO6 12,285 12,233 0.03
usD 12,000  CHEMTURA CORP FRN 29/08/16 NEW TLO2 11,880 11,993 0.03
usD 12,000  ABC SUPPLY FRN 05/04/20 TBO4 12,000 11,832 0.03
usD 75,634  SPORTS AUTHORITY FRN 16/11/17 TLBO1 73,365 10,841 0.03
usb 10,048  CERAMTEC FRN 30/08/20 INIT$ TB3 01 9,997 9,847 0.03
uSsD 9,444  SIGNODE FRN 08/04/21 INIT B TLO1 9,421 8,937 0.02
usb 7,972  ENVISION HEALTHC FRN 25/05/18 TLO5 7,948 7,936 0.02
usD 7,278  ADVANTAGE SAL FRN 23/07/21 1ST TLO2 7,305 6,887 0.02
usb 6,343  PARTY CITY HLDGS FRN 06/08/22 TLO1 6,327 6,050 0.02
usD 5,266  ZIGGO BV FRN 15/01/22 TB2 02 TL 5,255 5,045 0.01
usb 5,082  NPC INTERNATIONAL FRN 28/12/18 TLO6 5,018 5,006 0.01
usb 4,912  HILTON WORLWIDE FRN 26/10/20 INTL11 4,914 4,893 0.01
usD 4,647 DTZFRN 04/11/21 INIT 1ST TLO2 4,591 4,473 0.01
usD 275,000  SAMSON INV FRN 25/9/18 NEW TL1 274,750 4,469 0.01
usD 4,000 ABC SUPPLY FRN 05/04/20 TB12 4,000 3,944 0.01
usb 4,098  BWAY HOLD FRN 08/08/20 INIT TLO8 4,057 3,852 0.01
usb 4,098  BWAY HOLD FRN 08708720 INIT TLO3 4,057 3,852 0.01
uSsD 3,428  MICHAELS STOR FRN 28/1/20 INC TLO2 3,432 3,391 0.01
usb 3,440  CERAMTEC FRN 30708720 INIT$ TB2 01 3,423 3,371 0.01
usD 3,125  MATCH GROUP FRN 07/10/22 TB1 02 3,078 3,109 0.01
usb 3,161  SOUTHERN GRAPHIC FRN 17/10/19 TLO3 3,149 3,085 0.01
usD 2,717  ENTEGRIS FRN 25/03/21 TB02 2,704 2,657 0.01
usD 2,539  IPAYMENT INC FRN 08/05/17 TLO2 2,517 2,415 0.01
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usb 2,212 COINMACH/SPIN FRN 8/11/19 1STL TL12 2,208 2,096 0.01
usb 2,000 LIFE TIME FITNESS FRN 06/10/22 TLO3 1,990 1,925 0.01
uSsD 1,601  ADVANTAGE SAL FRN 23/07/21 1ST TLO3 1,607 1,515 0.00
usD 75,000  SABINE OIL&GAS FRN 31/12/18 2NDTLO2 74,250 1,500 0.00
usD 1,780  FEDERAL MOGUL FRN 03/04/21 TCO3 1,707 1,350 0.00
usb 1,245  TRAVELPORT FRN 15/08/21 INIT  TLO6 1,253 1,206 0.00
usD 1,238  AFFINION GROUP FRN 30/04/18 TBO8 1,187 1,076 0.00
usb 1,128  ADVANTAGE SAL FRN 23/07/21 1ST TLO6 1,132 1,068 0.00
usb 1,870  HAWKER BEECH FRN 15/02/15 TL LC4 L 1,524 1,007 0.00
usD 730 DTZ FRN 04/11/21 INIT 1ST TLO9 721 703 0.00
usb 438  TEKNI PLEX FRN 15/04/22 1STTB104 435 423 0.00
usD 330 DTZFRN04/11/21 INIT 1ST TLO8 326 317 0.00
usb 268  NUMERICABLE US FRN 21/5/20 TB1 TLO6 269 257 0.00
usb 239  DTZFRN04/11/21 INIT 1ST TL12 236 230 0.00
uSsD 250  BRAND ENERGY FRN 22/11/20 INI TL10 249 230 0.00
usb 232 NUMERICABLE US FRN 21/5/20 TB2 TLO6 233 222 0.00
usD 311  HAWKER BEECH FRN 15/02/15LC  DEPO ® 253 168 0.00
usb 125  PINNACLE FOODS FRN 13/01/23 TLI102 124 125 0.00
usD 63  LIFE TIME FITNESS FRN 06/10/22 TLO4 62 60 0.00
usD 71  HAWKER BEECH LCO5 L 15/02/15 DEPO () 58 38 0.00
usb 144  PARAGON OFFS FRN 11/07/21 TLO2 144 30 0.00
usD 38  HAWKER BEECH FRN 15/02/15LC  TLO3 31 20 0.00
usD 9  HAWKER BEECH FRN 15/02/15 LC02 DEPO (©) 7 5 0.00
usD 197,787  YELL GROUP HIBU FRN 3/3/24 FAC B201 195,900 0 0.00
38,872,049 34,732,083 94.93

38,872,049 34,732,083 94.93

38,874,457 34,735,881 94.94

39,504,504 35,213,642 96.25

@) SBLC 311
() SBLC 71
©) SBLC 9
(@)
@

EUR usD
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