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165,306,143 99.43
932,960 0.56
166,239,103 100.00;
116,662,802 99.01
1,163,180 0.98
117,825,982 100.00]
392,221,294 0.35
1,970,066,718 1.79
107,516,380 0.09
99,449,651 0.09
2,177,032,749 1.98
78,274,345,474 71.50
6,939,592,939 6.33
3,227,541,940 2.94
1,805,630,773 1.64
1,791,428,821 1.63
1,272,540,166 1.16
1,125,719,577 1.02
695,625,861 0.63
666,654,067 0.60
512,077,714 0.46
384,279,833 0.35
375,658,161 0.34
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356,583,150 0.32
353,936,819 0.32
306,044,564 0.27
276,801,526 0.25
274,538,153 0.25
224,361,809 0.20
201,568,531 0.18
183,244,119 0.16
120,304,749 0.10
112,732,759 0.10
40,399,893 0.03
38,457,467 0.03
99,560,068,865 90.95
217,734,469 0.19
0 0.00;
7,114,280,727 6.49
109,461,338,104 100.00;
) ) ) () ()
70,532,126 2.4242 170,990,178 2.3437) 165,306,143(99.43]

99.43

99.43

32/109



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooooooooooooooooad

) () ) () ()
49,777,191 2.4326| 121,091,399 2.3437| 116,662,80299.01
99.01
99.01
)
) ) () ) ()
NEPTUNE FINCO | — 14,554,000 11,731.74  1,707,437,438 11,731.73  1,707,437,438 10.875 2025 10 1.55
10.875% 15
JARCELORMITTAL | — 8,134,000 10,098.04 821,374,879 10,285.85 836,651,405 6.125( 2025 6 0.76|
6. 125% 1
FREEPORT- — 9,075,000 8,708.49 790,296,318 9,107.53 826,508,803 3.55( 2022 3 0.75
MCMORAN 3.55% 1
FRONTIER —_ 7,183,000 10,500. 60f 754,258,392 10,651.18 765,074,619 11 2025 9 0.69
[COMMUNICA 11% 15
HITEWAVE —_ 6,375,000 11,101.41 707,715, 286| 11,037.09 703,614,966 5.375( 2022 10| 0.64
FOODS 5.375% 1
FRESENIUS MED [ — 5,775,000 11,320.10f 653,735,775 11,281.50f 651,507,130 5.875( 2022  1f 0.59
CARES . 875% 31
SEVEN — 5,926,000 10,805.55) 640,336,893 10,715.50 635,000,752 8.25 2020 5 0.58
GENERATIONS 15
8. 25%
JAMC NETWORKS — 6,152,000 10,381.04 638,641,965 10,252.40 630,728,186 4.75 2022 12 0.57
14.75% 15
FRONTIER — 5,571,000 10,683.08] 595,154,782 10,869. 86| 605,560,388 10.5( 2022 9 0.55)
[COMMUNICA10. 5% 15
HCA INC 7.5% — 5,516,000 10,908. 46| 601,710,654 10,857.00f 598,872,396 7.5 2023 12| 0.54
15
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11] INETFLIX INC 5,536,000 10,831.27| 599,619,523 10,779.82 596,770,974 5.875( 2025 2 0.54
5.875% 15

12 MGM RESORTS 5,338,000j 10,826.93 577,941,531 10,857.00 579,546 ,927| 6] 2023 3| 0.52
INTL 6% 15

13 [T-MOBILE USA 5,257,000 10,947.05) 575,486,484 10,895.59 572,781,495 6.836] 2023 4] 0.52
INC 6.836% 28

14 NAVIENT CORP 5,758,000 9,747.33 561,251,587 9,609.22 553,298,959 5.875 2021 3 0.50]
5.875% 25

15 MEG ENERGY 6,802,000 7,981.19 542,881,123 7,821.15 531,995,303 7| 2024 3] 0.48]
CORP 7% 31

16 CCO HLDGS LLC 4,642,000f 10,754.09 499,205,091 10,728.36 498,010,820 5.875( 2024 41 0.45
5.875% 1

17 IND 5,000, 000f 9,724.99 486,249,750 9,821.47 491,073,656 7.375( 2021 41 0.44]
JACQUISITION 23
7.375%

18 [T-MOBILE USA 4,530,000f 10,869.86 492,405,054 10,792.68 488,908,687 6.731 2020 41 0.44]
INC 6.731% 28

19 ITENET 4,848,000f 9,750.72] 472,715,026 9,892.22 479,575,007 6.75( 2023 ¢ 0.43]
HEALTHCARE 15
6. 75%

20 SABINE PASS 4,516,000 10,651.18] 481,007,515 10,599.73 478,683,807 6.25 2022 3 0.43
LIQUE 6.25% 15

21] FIRST DATA 4,437,000 10,539.73 467,647,974 10,459.25 464,077,271 7| 2023 12| 0.42
CORP 7% 1

22 ILLIAM CARTER] 4,202,000 10,728.36) 450,806,002 10,676.91] 448,643,863 5.25 2021 8 0.40]
5. 25% 15

23 HCA INC 8.36% 3,695,000f 11,757.4§ 434,438,424 11,680.28 431,586,531 8.36| 2024 41 0.39

15

24 SEVEN 3,975,000 10,445. 36} 415,203, 260) 10,368.18 412,135,254 6.75 2023 5 0.37]
GENERATIONS 1
6. 75%

25 CENOVUS ENERGY] 3,757,000 10,088.07| 379,008,855 10,867.33 408,285, 856) 6.75( 2039 11 0.37|
INC 6.75% 15

26 MOHEGAN TRIBAL 3,671,000 10,934.18] 401,394,023 10,985.64 403,282,936 9.75 2021 9 0.36
9. 75% 1

27 UC HOLDINGS 136,118 2,984.38] 406,229,197 2,881.47 392,221,294 —] — 0.35
INC

28 SENSATA 3,675,000 10,844.14] 398,522,191 10,638.32 390,958,306 5.625 2024 11| 0.35
[TECHNOLOG 1
5.625%
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QORVO INC 7% — 3,591,000 10,754.09f 386,179,551 10,831.27| 388,951,179 7] 2025 12 0.35
1

POPULAR INC 7% — 3,791,000f 10,278.13 389,644,145 10,136.63 384,279,833 7| 2019 7| 0.35

0.35

— 1.98

— 90.95

— 0.19

— 0.00

93.50
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26 6 1 1 1.0874 1.0874

2 27 6 67 67 1.0943 1.0943
3 28 6 156 156 1.0902 1.0902
27 6 67 — 1.0862 —

7 67 — 1.0817, —

8 86 — 1.0636] —

9 84 — 1.0410 —

10 50 — 1.0689 —

11 50 — 1.0518 —

12 50 — 1.0278 —

28 1 49 — 1.0113 —

2 41 — 1.0159 —

3 99 — 1.0490 —

4 143, — 1.0773 —

5 155 — 1.0868 —

6 166 — 1.0925 —

28

1 26 6 1 1 1.1195 1.1195
2 27 6 1014 101 1.3759 1.3759
3 28 6 118, 118 1.1828 1.1828
27 6 98, — 1.3339 —

7 96 — 1.3457 —

8 99 — 1.2944 —
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9 102 1.2559 —

10 109, 1.2977 —

11 109, 1.2965 —

12 112 1.2456 —

28 1 108; 1.2236 —

2 101 1.1579 —

3 105 1.1885] —

4 114 1.1926] —

5 121 1.2166] —

6 117 1.1382 —

1 25 9 9 0.0000]
2 26 6 10 8 0.0000]
3 27 6 7 0.0000]
1 25 9 9 0.0000]
2 26 6 10 8 0.0000;
3 27 6 7 0.0000;
1 25 9 9 8.74
2 26 6 10 8 0.63
3 27 6 7 0.37
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25 9 6 26 9 11.95

26 6 10 27 8 22.90

27 6 9 28 7 14.03

1 25 9 6 26 6 1,268,465 — 1,268,465

2 26 6 10 27 6 79,977,644 19,105,354 62,140,755

3 27 6 9 28 6 130,340,027, 48,897,669 143,583,113
()1

1 25 9 6 26 6 1,269,614 — 1,269,614

2 26 6 10 27 6 78,206,156 5,848,135 73,627,639

3 27 6 9 28 6 42,270,955 15,362,032 100,536,558
()1
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UC HOLDINGS INC 144,300 29.00 4,184,700.00
1 144,300 4,184,700.00
(449,353,086)
0.4% 100. 0%
144,300 449,353,086
(449,353,086)
)
)
@)
28 6 7
1011778 BC/NEW RED 6% 1,225,000.00 1,273,234.37
ABC SUPPLY 5.75% 1,403,000.00 1,459,120.00)
ACADIA HEALTHCARE 5.625% 1,899,000.00 1,929,621.37,
ACADIA HEALTHCARE 6.125% 1,117,000.00 1,160,144.12
ACADIA HEALTHCARE 6.5% 377,000.00 393,022.50
ADS TACTICAL INC 11% 1,054,000.00 1,090,890.00)
ADS WASTE HOLDINGS 8.25% 1,091,000.00 1,126,457.50
ADVANCED MICRO 7.5% 2,655,000.00 2,296,575.00)
AECOM 5.875% 1,049,000.00 1,107,345.38
AERCAP IRELAND 5% 1,594,000.00 1,677,685.00)
AEROJET ROCKET 7.125% 1,947,000.00 2,054,085.00)
AES CORP/VA 5.5% 807,000.00 815,070.00)
AES CORP/VA 7.375% 530,000.00 605,525.00)
AES RED OAK LLC 9.2% 1,500,000.00 1,560,000.00)
AFREN PLC 10.25% 1,951,671.98 19,516.71
AFREN PLC 11.5% 3,439,821.86 34,398.21
AFREN PLC 6.625% 2,171,235.07 21,712.35
AHERN RENTALS INC 7.375% 1,379,000.00 1,027,355.00)
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IAIR CANADA 5% Sl 3,500,000.00 3,416,875.00]
IAIR CANADA 7.75% 1,164,000.00 1,216,380.00
IAIR CANADA 8.75% 1,494,000.00 1,615,387.50
AIR MEDICAL MERGERG6.375% 2,250,000.00 2,188,125.00
IAK STEEL CORP 8.75% 2,874,000.00 2,953,035.00
IALAMOS GOLD INC 7.75% 2,385,000.00 2,307,487.50
IALERIS INTL INC 7.875% 1,148,000.00 1,015,980.00
IALERIS INTL INC 9.5% 2,025,000.00 2,098,406.25
IALLEGHENY TECH 5.95% 588,000.00 485,100.00;
IALLEGION PLC 5.875% 1,029,000.00 1,093,312.50
IALLIANCE DATA SYS 5.375% 2,265,000.00 2,208,375.00
IALLIANCE DATA SYS 6.375% 1,427,000.00 1,464,458.75
ALLY FINANCIAL INC 5.75% 3,987,000.00 4,066,740.00
ALLY FINANCIAL INC 8% 1,300,000.00 1,530, 750.00;
IALTICE FINCO SA 8.125% 2,325,000.00 2,313,375.00
IALTICE SA 6.625% 1,600,000.00 1,604,000.00;
IALTICE SA 7.75% 2,467,000.00 2,528,675.00
IALTRA INDUSTRIAL 2.75% 893,000.00 1,050,949.37
IAMC NETWORKS 4.75% 6,152,000.00 6,205,830.00]
IAMERICAN ENERGY 13% 1,269,000.00 1,440,315.00;
IAMERICAN EQUITY 6.625% 1,924,000.00 1,981,720.00;
IAMERICAN TIRE 10.25% 1,108,000.00 969,500.00]
IAMSURG 5.625% 1,525,000.00 1,570,750.00;
IAMSURG 5.625% 1,390,000.00 1,415,888.75
IANGLO AMERICAN 3.625% 731,000.00 706,328.75]
IANGLO AMERICAN 4_875% 224,000.00 203,840.00]
IANGLO AMERICAN 9.375% 1,447,000.00 1,642,345.00;
IAPEX TOOL GROUP 7% 1,313,000.00 1,162,005.00;
IAPX GROUP INC 8.75% 1,725,000.00 1,574,062 .50,
IARCELORMITTAL 6.125% 8,134,000.00 7,981,487.50
IARDAGH PKG FIN 4.625% 1,133,000.00 1,130,167.50
IARDAGH PKG FIN 7.25% 1,385,000.00 1,430,012.50;
IARGOS MERGER SUB 7.125% 3,175,000.00 3,238,500.00]
IASHLAND INC 6.875% 1,787,000.00 1,778,065.00;
IASHTON WOODS USA 6.875% 1,774,000.00 1,574,425.00,
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IASPECT SOFTWARE 10.625% 969,000.00 3,633.75
IASSOCIATED ASPHALT 8.5% 1,443,000.00 1,468,252.50
IATWOOD OCEANICS INC 6.5% 1,225,000.00 753,375.00
IAUTOMATION TOOLING 6.5% 961,000.00 992,232.50
BAKER CORP 8.25% MC 779,000.00 634,885.00
BANKUNITED 4.875% 3,290,000.00 3,347,887.55
BELO(A.H.)CORP 7.25% 2,200,000.00 2,277,000.00
BI-LO LLC/BI 9.25% 1,046,000.00 933,555.00
BILL BARRETT CORP 7% 1,985,000.00 1,439,125.00
BLOCK COMMUNICATION7.25% 1,490,000.00 1,516,075.00
BLUE COAT HOLDINGS8.375% 963,000.00 1,042,640.10
BLUE CUBE SPINCO 10% 2,621,000.00 3,079,675.00
BLUE RACER MID 6.125% 170,000.00 155,975.00
BLUELINE RENTAL FIN 7% 623,000.00 527,992.50]
BLUESCOPE STEEL 6.5% 1,869,000.00 1,920,397.50,
BONANZA CREEK ENER 6.75% 3,062,000.00 1,270,730.00;
BOYD GAMING CORP 6.875% 1,850,000.00 1,974,875.00,
BRAND ENERGY & INFRA8.5% 1,400,000.00 1,337,000.00;
BRASKEM FINANCE 6.45% 411,000.00 406,376.25
BROADSOFT INC 1% 1,700,000.00 2,178,125.00
BROOKFIELD RESIDENTI6.5% 1,578,000.00 1,593,780.00;
BRUNSWICK CORP 4.625% 1,470,000.00 1,492,050.00;
BUILDERS FIRSTSOUR10.75% 772,000.00 843,410.00]
BUILDERS FIRSTSOUR7.625% 1,056,000.00 1,108,800.00;
BUILDING MATERIALS 6% 719,000.00 767,532.50]
BUILDING MATERIALS5.375% 2,573,000.00 2,643,757.50
BUMBLE BEE HOLDINGS 9% 1,407,000.00 1,431,622 .50,
BWAY HOLDING 9.125% 1,065,000.00 1,033,050.00;
CABLEVISION SYSTEM5.875% 3,215,000.00 2,933,687.50
CAESARS ENT RESORT 11% 2,705,000.00 2,623,850.00
CAESARS ENT RESORT 8% 1,000,000.00 1,020,000.00;
CAESARS GROW PROP 9.375% 1,686,000.00 1,576,410.00;
CALERES INC 6.25% 792,000.00 811,800.00]
CANADIAN OIL SANDS 4.5% 919,000.00 919,753.58
CARLSON TRAVEL 7.5%(PIK) 1,125,000.00 1,094,062 .50
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CARMIKE CINEMAS INC 6% 938,000.00 987,245.00
CARRIZO OIL & GAS 6.25% 1,838,000.00 1,805,835.00
CARRIZO OIL & GAS 7.5% 1,193,000.00 1,213,877.50
CARROLS RESTAURANT 8% 2,052,000.00 2,234,115.00
CCM MERGER INC 9.125% 1,117,000.00 1,171,674.91
CCO HLDGS LLC 5.875% 4,642,000.00 4,850,890.00]
CCO HLDGS LLC/CAP 5.125% 2,727,000.00 2,771,313.75
(COW LLC/CDW FINANCE 5.5% 1,200,000.00 1,239,000.00
COW LLC/CDW FINANCE 5% 1,775,000.00 1,792,750.00
COW LLC/CDW FINANCE 6% 648,000.00 682,020.00
CEC ENTERTAINMENT 8% 1,600,000.00 1,532,000.00
CEDAR FAIR LP/CAN 5.375% 1,890,000.00 1,979,775.00,
CELANESE US HOL 5.875% 1,780,000.00 1,949,100.00;
CEMEX FINANCE 6% 2,272,000.00 2,254,960.00]
CEMEX SAB DE CV 3.72% 1,131,000.00 1,065,260.62
CENGAGE LEARNING 9.5% 2,349,000.00 2,410,661.25
CENOVUS ENERGY INC 5.2% 1,034,000.00 845,668.27
CENOVUS ENERGY INC 6.75% 3,757,000.00 3,682,915.71
CENTENE ESCROW CORP5.625% 1,097,000.00 1,155,963.75
CENTENE ESCROW CORPG.125% 2,598,000.00 2,766,870.00
CENTRAL GARDEN&PETG6. 125% 2,739,000.00 2,865,678.75
CENTURY INTER 9.75% 3,225,000.00 3,285,468.75
CHEMTURA CORP 5.75% 2,616,000.00 2,661,780.00
CHENIERE CORP 7% 1,228,000.00 1,260,235.00;
CHURCHILL DOWNS 5.375% 1,348,000.00 1,398,550.00;
CHURCHILL DOWNS 5.375% 907,000.00 941,012.50]
CINEMARK USA INC 4.875% 1,150,000.00; 1,154,025.00;
CIT GROUP INC 5.375% 1,522,000.00 1,598,100.00;
CIT GROUP INC 6% 2,115,000.00 1,988,100.00;
CITGO HOLDING 10.75% 3,600,000.00 3,633,750.00]
CLAYTON WILLIAMS 7.75% 1,471,000.00 1,117,960.00;
CLEAR CHANNEL 6.5% 2,503,000.00 2,540,545.00
CLUBCORP CLUB 8.25% 1,210,000.00 1,216,050.00;
CNO FINANCIAL GROUPS.25% 1,976,000.00 2,056,265.12
CNTL AMR BOTTLING 6.75% 1,535,000.00 1,592,562 .50,
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COEUR MINING INC 7.875% 3,056,000.00 2,857,360.00
COGECO CABLE INC 4.875% 1,915,000.00 1,972,450.00
COGENT COMMUNICATIONS 5.375% 2,440,000.00 2,458,300.00
COLUMBUS INTL INC 7.375% 1,850,000.00 1,956,190.00
COMCEL TRUST 6.875% 2,355,000.00 2,237,744.55
COMMERCIAL METALS 4.875% 650,000.00 624,000.00
COMMERZBANK AG 8.125% 1,345,000.00 1,589,117.50
COMMSCOPE TECH 6% 1,574,000.00 1,621,220.00
COMMUNTCATIONS SALES8.25% 1,100,000.00 1,066,890.00
COMMUNITCATIONS SALES 6% 2,500,000.00 2,506,250.00
COMPANTA MINERA 4.625% 1,213,000.00 1,140,220.00
CONCHO RESOURCES 5.5% 3,125,000.00 3,156,875.00
CONS CNT CO 10.125% 1,236,000.00 1,106,220.00;
CONSOL ENERGY 8% 1,280,000.00 1,120,000.00;
CONSOL IDATED COMM 6.5% 1,120,000.00 1,024,800.00;
CONSTELLATION BRAND 6% 2,593,000.00 2,930,090.00]
CONTINENTAL RES 3.8% 523,000.00 460,240.00]
CONTINENTAL RES 5.0% 3,317,000.00 3,200,905.00]
CONVATEC FINANCE8.25%PIK 900,000.00 904,500.00]
COSAN LUXEMBOURG 5% 1,854,000.00 1,724,220.00,
COVERIS HOLDINGS 7.875% 2,255,000.00 2,226,812.50
CPG MERGER SUB LLC 8% 2,100,000.00 2,016,000.00]
CPI INTL INC 8% 1,386,000.00 1,379,070.00;
CPMPASS MINERALS 4.875% 2,175,000.00 2,068,968.75
CROWNROCK LP 7.125% 2,360,000.00 2,454,400.00]
CROWNROCK LP 7.75% 700,000.00 733,250.00]
CST BRANDS INC 5% 2,510,000.00 2,566,475.00
CVR REF LLC/COFF FIN6.5% 1,139,000.00 979,540.00]
CYRUSONE LP 6.375% 950,000.00 1,004,625.00;
DAVITA HEALTHCARE 5.125% 2,375,000.00 2,423,984 .37
DELL INC 7.1% 515,000.00 496,975.00]
DEMATIC SA/DH 7.75% 1,494,000.00 1,486,530.00;
DENBURY RESOURCE 5.5% 3,130,000.00 2,206,650.00
DIAMOND 1 FIN 6.02% 1,900,000.00; 1,941,104.60;
DIAMOND OFFSHORE 4.875% 1,415,000.00 1,018,478.78
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DIAMOND OFFSHORE 5.875% 557,000.00 563,080.76
D1AMONDBACK ENERGY7.625% 2,450,000.00 2,615,375.00
DIGICEL GROUP 7.125% 1,725,000.00 1,327,732.50
DIGICEL LIMITED 6.75% 775,000.00 687,812.50
DOLLAR TREE INC 5.75% 2,275,000.00 2,411,500.00
DUPONT FABROS TECH5.625% 1,000,000.00 1,027,500.00
DYNAGAS LNG PARTNERG.25% 2,035,000.00 1,760,275.00
ECLIPSE RESOURCES 8.875% 977,000.00 796,255.00
EDGEWELL PERSONAL 4.7% 2,050,000.00 2,129,437.50
ELDORADO RESORTS 7% 2,714,000.00 2,849,700.00
ELIZABETH ARDEN 7.375% 2,212,000.00 1,692,180.00
ELWOOD ENERGY 8.159% 2,819,570.00 3,122,673.77
EMI MUSIC PUBLISHI7.625% 1,026,000.00 1,068,322.50,
ENABLE OKLAHOMA 6.25% 581,000.00 535,373.47
ENERGEN CORP 4.625% 1,837,000.00 1,733,668.75
ENERGY TRANSFER 5.5% 2,815,000.00 2,463,125.00
ENERGY TRANSFER 5.875% 1,284,000.00 1,187,058.00;
ENSCO PLC 5.2% 2,791,000.00 1,796,706.25
ENSEMBLE S MERGER 9% 1,327,000.00 1,338,611.25
EQUINIX INC 4.75% 415,000.00 2,014,825.00
EQUINIX INC 5.375% 1,140,000.00 1,179,900.00;
EQUINIX INC 5.875% 2,822,000.00 2,956,045.00]
EURONET WORLDWIDE 1.5% 849,000.00 1,076,638.12
EXAMWORKS GROUP 5.625% 1,042,000.00 1,131,872.50,
FAIRPOINT COM 8.75% 1,325,000.00 1,286,906. 25
FGI OPERATING CO 7.875% 2,343,000.00 1,686,960.00;
FIRST CASH FINANCIAG.75% 1,602,000.00 1,618,020.00;
FIRST DATA CORP 5.75% 1,873,000.00 1,878,375.51
FIRST DATA CORP 5% 878,000.00 882,390.00]
FIRST DATA CORP 7% 4,437,000.00 4,544,242 .29
FLORIDA EAST COAST 6.75% 3,350,000.00 3,370,937.50
FLORIDA EAST COAST 9.75% 1,702,000.00 1,408,405.00;
FMG RESOURCES 9.75% 2,752,000.00 2,951,520.00]
FORUM ENERGY TECHN 6.25% 1,248,000.00 1,179,360.00;
FREEPORT-MCMORAN 2.3% 3,929,000.00 3,870,065.00]
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FREEPORT-MCMORAN 3.55% 10,250,000.00 8,674,062.50
FRESENIUS MED CARES5.875% 5,775,000.00 6,352,500.00
FRONTIER COMMUNICA 11% 6,683,000.00 6,808,306.25
FRONTIER COMMUNICA 9.25% 1,801,000.00 1,902,306.25
FRONTIER COMMUNICA10.5% 6,571,000.00 6,821,552.23
FRONTIER COMMUNICAG.875% 1,879,000.00 1,585,030.45
FTS INTL 6.25% 735,000.00 279,300.00
FTS INTL 7.78275% VAR 1,574,000.00 1,354,351.44
GARDNER DENVER 6.875% 1,875,000.00 1,650,000.00
GATES GLOBAL LLC 6% 2,582,000.00 2,297,980.00
GC1 INC 6.875% 2,652,000.00 2,711,670.00
GCP APPLIED TECH 9.5% 921,000.00 1,024,612.50,
GENERAL CABLE 5.75% 1,950,000.00 1,835,437.50,
GENESIS ENERGY 5.625% 950,000.00 859, 750.00]
GENESIS ENERGY 6.75% 1,235,000.00 1,188,687.50]
GIBSON BRANDS INC 8.875% 1,527,000.00 878,025.00]
GLENCORE FIN CAN 4.25 RT 3,040,000.00 2,739,724.00
GLENCORE FUNDING 4.125% 1,627,000.00 1,421,643.31
GLP CAPITAL LP 5.375% 965,000.00 1,006,012.50;
GOL LUXCO SA 8.875% 1,425,000.00 470,250.00]
GRAPHIC PACKAGING 4.75% 3,525,000.00 3,710,062.50
GRAPHIC PACKAGING 4.875% 1,130,000.00 1,166,725.00;
GREEKTOWN HOLDINGSS8.875% 1,625,000.00 1,706,250.00;
GRIFFON CORP 5.25% 2,325,000.00 2,298,843.75
GRIFOLS WORLDWIDE 5.25% 1,544,000.00 1,586,460.00;
GRUPO IDESA SA 7.875% 1,930,000.00 1,944,475.00,
GTL TRADE FIN 5.893% 1,200,000.00 1,020,000.00;
GULFPORT ENERGY 6.625% 694,000.00 685,325.00]
GULFPORT ENERGY 7.75% 2,751,000.00 2,847,285.00
HANESBRANDS INC 4.625% 1,450,000.00 1,480,848.75
HANESBRANDS INC 4.875% 1,553,000.00 1,572,257.20,
HAWATTAN AIRLINES 4.95% 1,670,108.68 1,605,391.95
HCA INC 5.25% 1,412,000.00 1,461,420.00;
HCA INC 5.375% 496,000.00 505,610.00]
HCA INC 5.875% 2,775,000.00 3,010,597.50
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HCA INC 7.5% 652,000.00 743,280.00
HCA INC 7.5% 5,516,000.00 5,846,960.00
HCA INC 8.36% 3,695,000.00 4,221,537.50]
HD SUPPLY INC 5.75% 982,000.00 1,021,280.00
HEARTHSIDE GROUP 6.5% 2,225,000.00 1,891,250.00
HECLA MINING 6.875% 1,885,000.00 1,781,325.00
HERC SPINOFF ESCROW7.75% 2,128,000.00 2,120,020.00
HEXION US FIN 6.625% 3,048,000.00 2,634,996.00
HILCORP ENERGY 5% 3,200,000.00 3,064,000.00]
HILL-ROM HOLD 5.75% 1,589,000.00 1,624,752.50
HILLMAN GROUP INC 6.375% 2,397,000.00 2,163,292.50
HOLLY ENERGY PARTNE 6.5% 1,528,000.00 1,554,740.00;
HOLOGIC INC 5.25% 1,264,000.00 1,330,360.00;
HOT TOPIC INC 9.25% 1,960,000.00 1,974,700.00;
HUB INTERNATIONAL 9.25% 966,000.00 1,009,470.00;
HUGHES SATELLITE 7.625% 900,000.00 975,375.00]
HUNTINGTON INGALLS 5% 650,000.00 687,375.00]
HUNTINGTON INGALLS 5% 1,587,000.00 1,678,252.50
HUNTSMAN INTERNAT15.125% 1,117,000.00 1,130,962.50,
IFM US COLONIAL 6.45% 2,050,000.00 2,213,526.45
IHEARTCOMMUNICATION 9% 4,075,000.00 3,040,968.75
ILLINOIS PWR 7.0% 2,531,000.00 1,037,710.00;
ILLINOIS PWR 7.95% 1,500,000.00 592,500.00]
IMPERIAL METALS 7% 2,010,000.00 1,829,100.00;
INFINITY ACQ LLC/F 7.25% 2,468,000.00 2,174,308.00
INGLES MARKETS 5.75% 1,030,000.00 1,053,175.00;
INTELSAT LUXEMBOUR 6.75% 4,240,000.00 3,074,000.00]
INTERNATIONAL GAME 6.5% 381,000.00 385,762.50]
INTESA SANPAOLO 5.71% 2,834,000.00 2,796,647.88
INTL AUTOMOTIVE 9.125% 1,090,000.00 1,035,500.00;
ITALICS MERGER 7.125% 1,079,000.00 1,027,747 .50,
JAGUAR HL/PPDI 6.375% 1,276,000.00 1,304,710.00;
JAMES HARDIE INTL 5.875% 2,600,000.00 2,652,000.00]
JAZZ INVESTMENTS 1.875% 900,000.00 1,009,125.00;
JBS USA LLC 5.875% 1,654,000.00 1,641,595.00;
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JC PENNEY CORP 5.65% 2,365,000.00 2,229,012.50
JO-ANN STORES INC 8.125% 1,589,000.00 1,555,233.75
JONES ENERGY HLDGS 6.75% 2,663,000.00 2,130,400.00
JOSEPH T RYERSON 11% 1,228,000.00 1,270,980.00
JURASSIC HOLDINGS 6.875% 1,531,000.00 1,014,287.50
K HOVNANIAN ENTERP 7.25% 2,006,000.00 1,760,265.00
KAISER ALUMINUM 5.875% 1,495,000.00 1,548,251.90
KEHE DISTRIBUTORS 7.625% 1,515,000.00 1,496,062.50
KINETICS CONCEPT 10.5% 964,000.00 968,820.00
KINETICS CONCEPT 7.875% 728,000.00 783,510.00
KINROSS GOLD CORP 5.125% 1,584,000.00 1,552,320.00
KINROSS GOLD CORP 5.95% 2,345,000.00 2,233,612.50
KISSNER MILLING 7.25% 617,000.00 620,085.00]
KOSMOS ENERGY 7.875% 2,625,000.00 2,447,812.50
KOSMOS ENERGY 7.875% 935,000.00 871,887.50]
KRATON POLYMERS 10.5% 1,050,000.00 1,118,250.00;
L BRANDS INC 6.875% 5,633,000.00 5,985,062.50
LAMAR MEDIA CORP 5.75% 949,000.00 1,001,195.00;
LAND O"LAKES 6% 1,625,000.00 1,718,437.50,
LBC TANK TERMINAL 6.875% 1,485,000.00 1,434,970.35
LEIDOS HOLDINGS 4.45% 2,037,000.00 2,042,092.50
LENNAR CORP 4.75% MC 1,125,000.00 1,127,812.50,
LIN TELEVISION 6.375% 1,650,000.00 1,730,437.50
LLOYDS BANK PLC 12% 2,050,000.00 2,815,224_00
LUNDIN MINING CORP7.875% 2,994,000.00 3,080,077.50
MANITOWOC FOODSERVICE9.5% 1,918,000.00 2,124,185.00
MARFRIG HOLDING 8% 800,000.00 812,400.00]
MASONITE INTERNATI5.625% 1,300,000.00; 1,365,000.00;
MASTEC INC 4.875% 2,825,000.00 2,637,843.75
MATADOR RESOURCES 6.875% 1,867,000.00 1,881,002.50;
MCE FINANCE LTD 5% 2,015,000.00 1,981,982.21
MEDIACOM LLC 7.25% 2,000,000.00 2,107,500.00]
MEDNAX INC 5.25% 1,052,000.00 1,075,670.00;
MEG ENERGY CORP 7% 6,052,000.00 4,690,300.00
MEMORIAL RESOURCE 5.875% 2,885,000.00 2,881,393.75
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MERCADOLIBRE INC 2.25% 900,000.00 1,130,062.49
MGM RESORTS INTL 6% 4,946,000.00 5,205,665.00
MGM RESORTS INTL 7.75% 1,098,000.00 1,244,857.50
MGP ESCROW ISSUER 5.625% 688,000.00 725,840.00
MICROCHIP TECH 1.625% 950,000.00 1,074,687.50
MICRON TECHNOLOGY 7.5% 2,724,000.00 2,887,440.00
MIDAS INT HOLDCO 7.875% 2,175,000.00 2,088,000.00
MIDCONTINENT COMM 6.875% 2,981,000.00 3,085,335.00]
MILACRON LLC/MCRON 7.75% 1,836,000.00 1,900,260.00
MILLAR WESTERN 8.5% 1,042,000.00 484,530.00,
MIRABELA NICKEL 144-A 1% 52,225.95 5.22
MOBILE MINI 5.875% 1,246,000.00 1,277,150.00;
MOHEGAN TRIBAL 9.75% 3,671,000.00 3,900,437.50
MOMENTIVE PERFORMA 3.88% 1,348,000.00 1,095,250.00;
MPG HOLDCO INC 7.375% 3,125,000.00 3,136,718.75
MPH ACQUISITION 7.125% 1,548,000.00 1,602,180.00;
MPLX 4.5% 1,934,000.00 1,828,415.19
MPLX 5.5% 949,000.00 938,981.38]
MPT OPER PARTNER 6.375% 2,140,000.00 2,244 ,325.00
MSCI INC 5.75% 3,379,000.00 3,556,397.50
MURPHY OIL USA INC 6% 1,572,000.00 1,642,740.00;
NABORS INDUSTRIES 4.625% 1,878,000.00 1,645,321.41
NANADEVELOPMENT 9.5% 2,028,000.00 1,759,290.00;
NATIONAL FINANCIAL 9% 3,320,000.00 3,228,700.00]
NATIONAL SAVINGS 8.875% 2,050,000.00 2,178,596.50
NATIONSTAR MORT/CAP 6.5% 1,700,000.00 1,479,000.00;
NAVIENT CORP 5.875% 4,758,000.00 4,496,310.00
NCI BUILDING SYS 8.25% 1,923,000.00 2,076,840.00
NCL CORP 4.625% 1,967,000.00 2,011,257.50
NEENAH PAPER INC 5.25% 1,998,000.00 2,012,985.00
NEIMAN MARCUS GROUP 8% 1,954,000.00 1,494,810.00;
NEMAK SAB DE CV 5.5% 962,000.00 1,002,885.00;
NEPTUNE FINCO 10.875% 14,554,000.00 16,591,560.00
NES RENTALS 7.875% 1,640,000.00 1,599, 000.00;
NETFLIX INC 5.875% 5,536,000.00 5,826,640.00]
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NETSUITE INC 0.25% 1,103,000.00 1,114,719.37
NEW ALBERTSONS INC 7.75% 3,139,000.00 3,099,762.50]
NEW ENTERPRISE 11% 1,415,000.00 1,280,575.00
NEW GOLD INC 6.25% 2,258,000.00 2,156,390.00
NEWFIELD EXPLOR 5.75% 1,694,000.00 1,719,410.00
NEXTEER AUTO GROUP5.875% 1,450,000.00 1,522,500.00
NIELSEN FINANCE 5% 2,000,000.00 2,057,500.00
NORBORD INC 6.25% 1,524,000.00 1,582,293.00
NORTHERN TIER 7.125% 1,517,000.00 1,501,830.00
NOVA CHEMICALS CORP5.25% 1,050,000.00 1,053,937.50
NOVELLUS SYSTEMS 2.625% 456,000.00 1,111,785.00
NSG HOLDINGS LLC 7.75% 2,271,990.09 2,448,069.32
NUMERICABLE GROUP 6% 3,532,000.00 3,545,245.00
NVIDIA CORP 1% 872,000.00 2,009,960.00]
NXP BV/NXP FUNDING 4.625% 1,168,000.00 1,188,440.00;
NXP BV/NXP FUNDING 5.75% 1,100,000.00 1,157,750.00;
NXP SEMICONDUCTOR 1% 1,772,000.00 2,033,370.00]
OCEANEERING INTL 4.65% 2,935,000.00 2,770,006.04
OMEGA US SUB LLC 8.75% 2,675,000.00 2,648,250.00]
ONEMAIN FIN 6.75% 1,595,000.00 1,614,937.50,
ONEMAIN FIN 7.25% 804,000.00 817,668.00]
ONEOK INC 4.25% 126,000.00 114,975.00
ORBITAL ATK INC 5.5% 2,884,000.00 3,028,200.00]
PACTIV LLC 7.95% 1,625,000.00 1,657,500.00;
PAPERWORKS INDUST 9.5% 2,064,000.00 1,929,840.00;
PARSLEY ENERGY LLC 6.25% 612,000.00 625,770.00]
PARSLEY ENERGY LLC 7.5% 2,125,000.00 2,244 53125
PBF HOLDING CO LLC 7% 1,549,000.00 1,481,231.25
PBF LOGISTICS LP 6.875% 1,235,000.00 1,210,300.00;
PDC ENERGY INC 7.75% 2,027,000.00 2,128,350.00
PENN NATIONAL GAM 5.875% 2,375,000.00 2,452,187.50
PERFORMANCE FOOD 5.5% 1,010,000.00 1,032,725.00;
PETRA DIAMONDS US 8.25% 1,628,000.00 1,556,775.00;
PF CHANGS CHINA 10.25% 1,580,000.00 1,481,250.00;
PINNACLE FOODS 4.875% 996,000.00 1,023,390.00;
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PLAYA RESORTS HOLDINGS8% 999,000.00 1,013,985.00
PLY GEM INDUSTRIES 6.5% 1,293,000.00 1,289,767.50
PLY GEM INDUSTRIES 6.5% 310,000.00 304,962.50
PNK ENTERTAIMENT 5.625% 889,000.00 866,775.00
POPULAR INC 7% 3,791,000.00 3,786,261.25
POST HOLDINGS INC 7.75% 1,512,000.00 1,652,797.44
POST HOLDINGS INC 8% 1,626,000.00 1,806,892.50
PQ CORP 6.75% 620,000.00 647,900.00
PRECISION DRILLING 5.25% 2,660,000.00 2,114,700.00
PRIDE INTL INC 6.875% 3,029,000.00 2,623,871.25
PTC INC 6% 1,246,000.00 1,298,955.00
PULTE GROUP INC 6.375% 1,442,000.00 1,481,655.00;
PULTEGROUP INC 5.5% 1,811,000.00 1,869,857.50,
QEP RESOURCES 6.875% 1,081,000.00 1,097,215.00;
QORVO INC 7% 3,591,000.00 3,752,595.00]
QTS LP 5.875% 2,868,000.00 2,950,455.00]
QUINTILES TRANSN 4.875% 1,090,000.00 1,109,075.00;
RADIAN GROUP INC 7% 2,925,000.00 3,122,437.50
RANGE RESOURCES 4.875% 2,185,000.00 2,097,600.00]
RCN TELECM SER 8.5% 2,129,000.00 2,206,176.25
RED OAK POWER 8.54% 1,128,005.35 1,133,645.37
RESTORATION HARDWARE 0% 2,678,000.00 1,928,160.00;
REYNOLDS GROUP 5.75% 2,100,000.00 2,160,102.00
REYNOLDS GROUP 8.25% 1,169,000.00 1,219,909.95
RICE ENERGY INC 6.25% 2,214,000.00 2,186,325.00
RITE AID CORP 6.125% 820,000.00 870,225.00]
RITE AID CORP 7.7% 1,690,000.00 2,044,900.00]
RIVERBED TECHNO 8.875% 1,052,000.00 1,094,080.00;
ROC FINANCE LLC 12.125% 1,546,000.00 1,621,367.50]
ROCKIES EXPRESS 5.625% 1,700,000.00 1,742,500.00;
ROCKIES EXPRESS 6.875% 1,900,000.00 1,857,250.00;
ROYAL BK SCOTLND 5.125% 3,030,000.00 3,006,456.90
ROYAL BK SCOTLND 6.1% 100,000.00 104,878.10
ROYAL BK SCOTLND 6% 1,770,000.00 1,854,763.51
ROYAL CARIBBEAN 7.5% 3,000,000.00 3,495,000.00]
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ROYAL GOLD INC 2.875% 1,950,000.00 2,003,625.00
RSP PERMIAN 6.625% 2,644,000.00 2,743,150.00
SABINE PASS LIQUE 5.75% 1,624,000.00 1,634,150.00
SABINE PASS LIQUE 6.25% 4,516,000.00 4,674,060.00]
SABLE INTL FINANCE 6.875% 2,530,000.00 2,605,900.00
SANCHEZ ENERGY 6.125% 1,410,000.00 1,025,775.00
SBA COMMUNICATIONS4 .875% 2,706,000.00 2,733,060.00
SCOTTS MIRACLE 6% 2,516,000.00 2,685,830.00
SEALED AIR CORP 4.875% 1,725,000.00 1,778,906.25
SEALED AIR CORP 5.125% 1,589,000.00 1,644,615.00
SEMINOLE HARD ROCK5.875% 2,725,000.00 2,779,500.00
SENSATA TECHNOLOG 5.625% 3,675,000.00 3,872,531.25
SERTA SIMMONS HLD 8.125% 895,000.00 944,225.00]
ISERVICENOW INC 0% 900,000.00 1,071,000.00;
SESI LLC 6.375% 254,000.00 241,142.52
SESI LLC 7.125% 1,522,000.00 1,381,215.00;
SEVEN GENERATIONS 6.75% 3,975,000.00 4,034,625.00
SEVEN GENERATIONS 8.25% 5,926,000.00 6,222,300.00]
SHINGLE SPRINGS 9.75% 2,975,000.00 3,287,375.00
SIGNODE INDUSTRIALG.375% 1,761,000.00 1,677,352.50
SILGAN HOLDINGS 5.5% 955,000.00 995,587.50]
SIRIUS XM RADIO INC 6% 950,000.00 1,002,250.00;
ISM ENERGY CO 6.5% 2,943,000.00 2,773,777.50
SOLERA LLC/SOLERA 10.5% 1,951,000.00 2,102,202.50]
SOTHEBY*S 5.25% 1,104,000.00 1,082,008.32
SOUTHERN GRAPHICS 8.375% 2,460,000.00 2,435,400.00]
SOUTHERN STAR CENTS5.125% 2,354,000.00 2,271,610.00
SOUTHERN STATES COOP 10% 2,620,000.00 1,758,675.00]
SPRINGLEAF FIN 5.25% 508,000.00 488,950.00]
SPRINGLEAF FIN 7.75% 821,000.00 826,131.25
SPRINGS INDUSTRIES 6.25% 2,615,000.00 2,660,762.50
STANDARD INDUSTRIES 5.5% 1,488,000.00 1,547,520.00;
STEEL DYNAMICS 5.125% 1,603,000.00 1,651,090.00;
STEEL DYNAMICS 5.5% 1,737,000.00 1,804,308.75
ISTERIGENICS-NORDION 6.5% 1,032,000.00 1,052,640.00;
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STILL WATER MINING 1.75% 1,000,000.00 1,094,375.00
STONEMOR PART/COR 7.875% 883,000.00 878,585.00
SUGAR HSP GMNG 6.375% 3,047,000.00 3,047,000.00]
SUMMIT MATERIALS 6.125% 1,040,000.00 1,045,200.00
SURGICAL CARE AFFILIA 6% 1,641,000.00 1,694,332.50
SYNOVUS FINANCIAL 7.875% 845,000.00 950,625.00
T-MOBILE USA INC 6.5% 1,609,000.00 1,707,551.25
T-MOBILE USA INC 6.5% 3,285,000.00 3,505,587.75
T-MOBILE USA INC 6.731% 4,530,000.00 4,784,812 .50]
T-MOBILE USA INC 6.836% 5,257,000.00 5,592,133.75
TAKE-TWO INTERACTIVE 1% 550,000.00 1,016,468.75
TALEN ENERGY 6.5% 1,117,000.00 865,675.00]
TECK RESOURCES 3% 4,038,000.00 3,876,480.00
[TECK RESOURCES 4.75% 3,200,000.00 2,632,000.00]
[TECK RESOURCES 8.5% 833,000.00 860,072.50]
TELEFLEX INC 4.875% 1,230,000.00 1,236,150.00;
TELFON CELUAR DEL 6.75% 370,000.00 372,960.00]
TEMPUR SEALY INTL 5.625% 1,783,000.00 1,849,862.50,
[TENET HEALTHCARE 6.75% 4,848,000.00 4,593,480.00
TENET HEALTHCARE 6% 1,250,000.00 1,317,500.00;
TENET HEALTHCARE 8.125% 1,785,000.00 1,805,081.25
[TERRAFORM POWER 5.875% 1,828,000.00 1,608,640.00;
TESARO INC 3% 1,400,000.00 2,149,000.00]
TESLA MOTORS INC 0.25% 1,100,000.00 1,037,437.50,
TESORO LOGISTICS 6.125% 2,075,000.00 2,152,812.50
[TESORO LOGISTICS 6.25% 1,675,000.00 1,733,625.00;
TEXAS CAPITAL BANK 5.25% 673,000.00 633,688.72
[THE MEN*S WEARHOUSE 7% 1,800,000.00; 1,530,000.00;
[THOMPSON CREEK 12.5% 85,000.00 51,212.50
[THOMPSON CREEK 7.375% 1,151,000.00 693,477 .50
[THOMPSON CREEK 9.75% 1,706,000.00 1,714,530.00;
TOLL BROS FINANCE 4.375% 2,092,000.00 2,102,460.00
[TONON LUXEMBOURG 10.5% 1,800,000.00 774,000.00]
TOPS HOLDING 8% 2,670,000.00 2,362,950.00]
[TOWNSQUARE MEDIA 6.5% 2,240,000.00 2,153,200.00]
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TRANSDIGM INC 6.5% 1,098,000.00 1,122,705.00
TRANSOCEAN INC 6.5% 397,000.00 326,532.50
TRANSOCEAN INC 6% 319,000.00 318,004.72
[TREEHOUSE FOODS 4.875% 132,000.00; 136,290.00
TREEHOUSE FOODS 6% 1,443,000.00 1,531,383.75
TRINSEO OP/TRINSEO 6.75% 1,300,000.00 1,339,000.00
TRIUMPH GROUP 5.25% 1,178,000.00 1,086,705.00
TRONOX FINANCE LLC6.375% 1,248,000.00 973,440.00
ULTRAPETROL (BAHAMAS . 875% 1,915,000.00 404,543.75
UNIFRAX I LLC 7.5% 1,153,000.00 971,402.50]
UNITED CONTINENTAL 6% 1,708,000.00 1,797,670.00;
UNITED RENTALS 5.5% 132,000.00 132,081.84
UNITED RENTALS 6.125% 1,957,000.00 2,040,172.50
UNITED STATES STEE8.375% 1,037,000.00 1,060,332.50,
UNITED STATES STEEL6.05% 1,100,000.00 1,157,750.00;
UNITYMEDIA HESSEN 5.5% 1,832,000.00 1,889,250.00;
UNITYMEDIA HESSEN 5% 1,848,000.00 1,880,340.00;
UNITYMEDIA KABELBW6.125% 1,204,000.00 1,249,150.00;
UNIVISION COMM 5.125% 2,486,000.00 2,490,648.82
UPCB FINANCE 1V 5.375% 3,300,000.00 3,380,454.00
US CONCRETE INC 6.375% 2,452,000.00 2,452,000.00]
USG CORP 5.5% 3,225,000.00 3,430,593.75
USG CORP 5.875% 1,394,000.00 1,470,670.00;
ANDER INTER 9.75% 1,866,000.00 1,054,290.00;
EREIT OPERATING 4.875% 1,062,000.00 1,088,550.00;
ERISIGN INC 4.625% 1,142,000.00 1,164,840.00;
ERISIGN INC 5.25% 1,971,000.00 2,015,347.50
IRGIN MEDIA 5.375% 1,735,200.00 1,800,270.00;
IRGIN MEDIA 6% 1,521,000.00 1,541,913.79
ISTA OUTDOOR INC 5.875% 2,630,000.00 2,754,925.00
TR FINANCE BV 6.875% 2,245,000.00 2,250,612.50
ATCO COS LLC/FIN 6.375% 2,113,000.00 2,120,923.75
AVE HOLDCO 8.25% 607,375.00 608,893.43
AVEDIVISION 8.125% 2,686,000.00 2,786,725.00
AYNE MERGER 8.25% 1,495,000.00 1,480,050.00
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Cl COMMUNITIES 6.875% 3,223,000.00 3,247,172.50
EATHERFORD INTL 4.5% 1,739,000.00 1,417,285.00)
EATHERFORD INTL 5.125% 2,173,000.00 1,901,375.00)
ESCO DISTRIBUTIONS.375% 2,135,000.00 2,140,337.50
HITEWAVE FOODS 5.375% 6,375,000.00 6,877,031.25
ILLIAM CARTER 5.25% 4,202,000.00 4,380,585.00
ILLIAM LYON HOMES 7% 1,419,000.00 1,422,547 .50,
ILLIAM LYON HOMES 8.5% 1,765,000.00 1,853,250.00)
ILLIAMS COMPANIES 4.55% 3,455,000.00 3,057,675.00
ILLIAMS PARTNERS 4.875% 1,177,000.00 1,095,284.42
IND ACQUISITION 4.75% 1,100,000.00 1,080,057.00)
IND ACQUISITION 7.375% 5,000,000.00 4,725,000.00
INDSTREAM SERVICES7.75% 2,835,000.00 2,703,881.25
PX ENERGY INC 5.25% 2,378,000.00 2,104,530.00)
PX ENERGY INC 6% 1,174,000.00 1,085,950.00)
R GRACE & CO 5.125% 1,000,000.00 1,040,000. 00,
YNN LAS VEGAS 5.375% 2,000,000.00 2,035,000.00
YNN LAS VEGAS 5.5% 1,430,000.00 1,392,462.50,
YNN MACAU LTD 5.25% 2,891,000.00 2,818,725.00
XPO LOGISTICS 6.5% 1,104,000.00 1,076,400.00,
XPO LOGISTICS 7.875% 2,027,000.00 2,118,215.00
YAMANA GOLD INC 4.95% 550,000.00 523,227.09
YPF SOCIEDAD 8.5% 1,139,000.00 1,203,068.75
YPF SOCIEDAD 8.5% 1,355,000.00 1,398,631.00)
YUMI BRANDS INC 3.75% 442,000.00 429,292.50
YUMI BRANDS INC 3.875% 1,826,000.00 1,714,157.50
ZAYO GROUP LLC 6% 961,000.00 992,828.32
535 1,021,877,203.98 1,001,677,545.97
(107,560,134,886)

97.0% 100. 0%

107,560, 134,886

(107,560,134,886)
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)
15 329,653,710,450
231 2,186,251,331,253
5 11,626,381,586
251 2,527,531,423,289
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193 1 27 28
31
27 31 28 31
20,801,864 20,903,257
127,840 82,540
156,891 157,231
1,827,951 2,183,032
1,812,198 1,713,643
185,882 162,369
159,069 293,051
1,092 1,185
25,070,606 25,493,940
124,850 100,000
71,443 90,655
2,140 818
198,434 191,474
12,747 12,747
65 35
12,812 12,782
3,987,168 3,260,206
360,258 340,503
331,766 346,659
8,400 8,400
23,186 19,551
19,534 19,404
4,691,245 3,955,916
4,902,492 4,160,172
29,973,099 29,654,112
77,889 29,699
2,648 1,202
746 833
5,716 3,906
819,341 838,064
86,205 9,022
912,009 851,826
2,038,097 1,896,033
393,574 570,376
426,857 227,078
328,900 318,000
3,075 999
4,183,052 3,895,216
2,088 886
104,240 147,427
8,128 6,471
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306,725 38,000
6,926 1,931
428,109 194,716
4,611,161 4,089,932
2,045,600 2,045,600
2,266,400 2,266,400
2,450,074 2,450,074
4,716,474 4,716,474
128,584 128,584
104,600 104,600
100,000 100,000
9,800,000 9,800,000
7,739,742 8,908,993
17,872,927 19,042,177
- 377,863
24,635,002 25,426,389
726,935 137,791
726,935 137,791
25,361,937 25,564,180
29,973,099 29,654,112
31 31
17,538,139 17,358,667
4,463,429 5,050,661
22,001,569 22,409,329
8,480,510 7,999,728
247,790 205,521
1,140 152
1,259,067 1,312,466
4,883,037 5,299,598
4,308 3,703
6,146,412 6,615,769
101,919 116,405
59,454 46,151
128,143 246
18,777 20,221
2,540 2,317
855,319 958,635
1,064,234 1,027,572
16,042,008 15,965,148
142,983 143,812
1,832,723 1,905,880
295,180 304,122
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2,270,886 2,353,814
775 775
- 221
91,851 87,228
51,783 76,075
339,964 305,351
126,451 119,608
368,622 370,689
- 93
319,122 301,698
27,249 47,768
31,216 44,257
358,817 269,502
3,986,740 3,977,085
1,972,819 2,467,095
7,027 4,242
7,340 7,633
953 50,674
- 56,303
21,856 1,962
- 1,311
51,171 20,993
88,349 143,121
- 278
2,197 2,641
2,240 -
17,685 -
63,198 6,767
85,321 9,688
1,975,847 2,600,528
10,500 -
10,500 -
51,292 -
125,173 -
53,547 -
19,534 -
249,548 -
1,736,799 2,600,528
616,760 839,827
16,247 40,166
633,008 879,993
1,103,790 1,720,534
26 27 31
2,045,600 2,266,400 2,450,074 4,716,474

92/109



EDINETOOOO
O000O000o0OO0Ooo(eoTees)
Ooooodoooddoodonooodd

2,045,600 2,266,400 2,450,074 4,716,474

128,584 104,600 100,000 | 9,800,000 | 6,988,395 | 17,121,579 | 23,883,654
352,443 352,443 352,443

1,103,790 1,103,790 1,103,790

751,347 751,347 751,347

128,584 104,600 100,000 | 9,800,000 | 7,739,742 | 17,872,927 | 24,635,002
41,248 41,248 23,842,406

352,443

1,103,790

768,183 768,183 768,183

768,183 768,183 1,519,530

726,935 726,935 25,361,937

27 28 31

2,045,600 2,266,400 2,450,074 4,716,474
2,045,600 2,266,400 2,450,074 4,716,474
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128,584 104,600 100,000| 9,800,000| 7,739,742 17,872,927 -1 24,635,002
551,284 551,284 551,284
1,720,534 1,720,534 1,720,534
377,863 377,863
1,169,250 1,169,250 377,863 791,386
128,584 104,600 100,000 9,800,000 8,908,993| 19,042,177| 377,863 | 25,426,389
726,935 726,935 25,361,937
551,284
1,720,534
377,863
589,143 589,143 589,143
589,143 589,143 202,242
137,791 137,791 25,564,180
10
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27 30
28
One
DIAM
28 10
27 31 28 31
111,156 136,006
277,249 226,657
16,185 17,508
26 27 31
23,139
4,253
23,900
27 31 51,292
27 28 31
26 27 31
1,052,070 - 1,052,070
51 26 1 352,443,450 335 26 31 26 12
59 27 1 551,284,680 524 27 31 27 12
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27 28 31
1,052,070 - - 1,052,070
- 13,662 - 13,662
28 6 13,662
59 21 1 551,284,680 524 27 31 27 12

17,652,936,000 17,000 28 31 28 13
53 28 1o 1,346,815,176 1,297 28 31 28 13

18,999,751,176 18,297
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27 31
20,801,864 20,801,864 -
1,827,951 1,827,951 -
1,812,198 1,812,198 -
4,054,289 4,054,289 -
28,496,304 28,496,304 -
819,341 819,341 -
819,341 819,341 -
3,601 3,601 -
327 327 -
3,274 3,274 -

28 31
20,903,257 20,903,257 -
2,183,032 2,183,032 -
1,713,643 1,713,643 -
3,282,026 3,282,026 -
28,081,960 28,081,960 -
838,064 838,064 -
838,064 838,064 -
220 220 -
1,564 1,564 -
1,784 1,784 -
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27 31 28 31
60,720 60,720
27 31
20,800,853 - - - -
1,827,951 - - - -
1,812,198 - - - -
127,840 - - - | 3,300,657
24,568,844 - - - | 3,300,657
28 31
20,902,546 - - - -
2,183,032 - - - -
1,713,643 - - - -
82,540 - - -| 2,395,185
24,881,762 - - -| 2,395,185
27 31
3,740,183 2,664,442 1,075,740
3,740,183 2,664,442 1,075,740
314,105 316,720 2,615
314,105 316,720 2,615
4,054,289 2,981,163 1,073,125
28 31

2,698,875 2,500,000 198,875
2,698,875 2,500,000 198,875
583,151 583,423 7
583,151 583,423 271
3,282,026 3,083,423 198,603
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26 27 31
¢ ) (
102,729 953 2,197
102,729 953 2,197
27 28 31
¢ ) (
738,178 106,977 2,920
738,178 106,977 2,920
27 31
197,054 - 3,601 3,601
197,054 - 3,601 3,601
28 31
148,005 - 220 220
148,005 - 220 220
27 31
131,145 - 3,325
277,953 - 3,652
409,098 - 327
28 31
117,467 - 147
179,836 - 1,711
297,303 - 1,564
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26 27
27 31 28 31
357,258 331,766
150,018 51,208
21,349 -
103,177 66,102
331,766 346,659
( 27 31 ) ( 28 31 )
669,318 727,842
1,001,084 1,074,502
331,766 346,659
58,362 51,208
17,436 17,574
27 31 28 31
4,795 4,551
69,263 52,651
108,734 98,134
15,665 14,233
34,461 45,488
30,421 39,817
93,137 58,782
356,479 313,659
24,103 22,331
332,375 291,328
107,027 106,147
346,190 60,812
453,218 166,959
120,843 124,368

100
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32.26%
28 30 31 30.86% 30
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7,826 3,257
26 27 31 27
28 31
26 27 31
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10
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26 27 31
27 28 31
26 27 31
« ) «
14,040
3,833,692 361,219
2,473
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27 28 31
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14,040
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2,473
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26 27
27 31 28 31
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26 27
27 31 28 31
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