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T it % ey %ﬁé‘
(REG.S) 0.575% 0156P2020 | FIXED RATE BOND 12008008 | 297
?RL|EO(EBSA)L8$|5R%L(EfSS|§P§OOZ7LTD SER REGS FIXED RATE BOND 10,694,105 1.81
ZF NA CAPITAL 7.500000 % 24MAR2031 | FIXED RATE BOND 9,626,347 1.63
;.AZSSE‘VIE%;KI/IIZYEZSO;BD SER REGS (REG 9) FIXED RATE BOND 8,325,902 1.41
TN HOUTETCSTTS T comesans |y | 15
;EI:Q/IE;?S-(E;;\IC/PETSMART FI 7.500000 FIXED RATE BOND 7 966,945 1.35
GOAT HOLDCO LLC 6.75 % 01FEB2032 FIXED RATE BOND 7,894,097 1.34
I]?QJ\GI?OJQC SER REGS 6.750000 % FIXED RATE BOND 7,754,081 1.31
AR RSN | comrzans | ey | 15
ARC FALCON I INC9.75% 01MAR2033 FIXED RATE BOND 7 515,752 1.27
gfgéyzcc{;—?E SER REGS (REG S) 3.875% FIXED RATE BOND 7 315,750 124
ggMA\?QEZFéS’EAL METALS CO (REG) 4.375% FIXED RATE BOND 7 249,407 123
0 HEG LIGE O S 98 corcaons | oy | 12
EEEOCS(I)_SJI.NGS LLC SER 144a 4.5% FIXED RATE BOND 7,062,995 1.20
822\_]3835;0RP SER REGS 6.875000 % 15- FIXED RATE BOND 6 578,390 112
cl;f?);ﬁ-lj\l/l_;)zl(l)l SARL SER REGS 7.750000 FIXED RATE BOND 6 563,418 111
152%)'2%22%??; LTD SER REGS 10.000000 % FIXED RATE BOND 6 450,351 1.09
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% o 4 PR
5000005 157EB30%s " | FIXED RATE BOND 67050 | 1O
lg/{lgl::\lEll;/;ggiU LTD SER REGS 6.750000 FIXED RATE BOND 6 339,439 107
(REG) 2.375% 150062025 | FIXED RATE BOND 6as3a1a | 1O
(REG) (REG 5) 4.75% 15062028 | FIXED RATE BOND 603460 | 15
) 5% 19MAR20SS o (NEC | FIXED RATE BOND 6152205 | 108
7500000 % 15JAN-2033 | FIXED RATE BOND 6116877 | 10
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(Z) BT ERLERAEFF (%)

£ R 105 | 106 | 107 | 108 | 109 | 110 111 112 113 114

A2 53] | N/A | N/A | N/A | N/A | N/A | N/A | -3.67 | 10.31 | 13.27 | 3.05

Fre | ADZEA] | N/A | N/A | N/A | N/A | N/A | N/A | -3.69 | 10.37 | 13.27 | 3.13
i N2 %¢4] | N/A | N/A | N/A | N/A | N/A | N/A | -3.67 | 1031 | 13.36 | 2.97
ND #E4] | N/A | N/A | N/A | N/A | N/A | N/A | -3.69 | 10.37 | 13.27 | 3.01

A2 %3] | N/A | N/A | N/A | N/A | N/A | N/A | -13.14 | 10.23 | 6.26 7.41

s AD # 4] | N/A | N/A | N/A | N/A | N/A | N/A | -13.21 | 10.26 | 6.27 7.51
N2 % 4] | N/A | N/A | N/A | N/A | N/A | N/A | -13.14 | 10.23 | 6.26 7.41

ND #E 4] | N/A | N/A | N/A | N/A | N/A | N/A | -13.21 | 10.26 | 6.27 7.37

L e A2 %4 | N/A | N/A | N/A | N/A | N/A | N/A | -12.81 | 6.96 3.15 4.64
s (s AD #g4] | N/A | N/A | N/A | N/A | N/A | N/A | -12.83 | 6.90 3.11 4.58
%) N2 %g4] | N/A | N/A | N/A | N/A | N/A | N/A | -12.81 | 6.96 3.15 4.64
ND #E4] | N/A | N/A | N/A | N/A | N/A | N/A | -12.85 | 6.90 3.10 4.57

A2 53] | N/A | N/A | N/A | N/A | N/A | N/A | -15.00 | 8.20 5.16 5.51

B | AD#EA] | N/A | N/A | N/A | N/A | N/A | N/A | -14.49 | 8.36 5.21 5.07
(#'%) | N2 ¢4 | N/A | N/A | N/A | N/A | N/A | N/A | -14.69 | 8.15 5.76 6.04
ND #E 4] | N/A | N/A | N/A | N/A | N/A | N/A | -14.39 | 8.08 5.07 5.22

5 2 A2 %4 | N/A | N/A | N/A | N/A | N/A | N/A | -9.78 | 13.21 | 9.12 9.69
e g AD # 4] | N/A | N/A | N/A | N/A | N/A | N/A | -10.36 | 12.96 | 9.25 9.53
%) N2 %3] | N/A | N/A | N/A | N/A | N/A | N/A | -10.36 | 12.92 | 9.69 9.50
ND #E 4] | N/A | N/A | N/A | N/A | N/A | N/A | -10.42 | 12.71 | 8.80 9.76

FAL kR ¢ Lipperi® 44 (114/12/31) » & = 1248 2 A2 o

(Z) 2REPENEpn-F b AR EEFTAYEER TR -~ B
P ENzESTESLEZpALA 2 pAE 2 RPHEMF(%)

ZN
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HE EN N - & z & Eg: 1z ks
o~ = p
A2 #E 7 1.43 2.32 10.94 25.54 27.67 NA 27.80
# o | AD 3] 1.47 2.37 11.07 25.72 27.81 NA 27.97
> N2 %3] 1.43 2.40 11.02 25.76 27.77 NA 27.90
ND g 3 1.47 2.49 11.07 25.72 27.81 NA 27.98
A2 3 1.96 1.15 4.28 23.01 11.94 NA 14.40
L AD 73 2.05 1.13 4.37 23.03 11.95 NA 14.46
Fr N2 zg 3 1.96 1.15 4.28 23.01 11.94 NA 14.40
ND #g 3| 1.92 1.13 423 22.87 11.80 NA 14.30
‘s A2 37 1.24 -0.19 1.44 13.14 3.12 NA 5.90
s (g AD #g 7| 1.09 -0.19 1.41 13.11 2.92 NA 5.71
%) N2 zg3) 1.24 -0.09 1.44 13.37 3.21 NA 6.00
ND #g 3| 1.23 -0.19 1.40 13.09 2.77 NA 5.56
A2 37 1.91 1.04 2.70 18.20 421 NA 6.50
e | AD HE 3 2.05 1.24 2.49 18.04 4.59 NA 7.15
(& '%) | N2 553 1.98 1.03 3.05 19.56 5.56 NA 8.20
ND #g 3| 1.90 0.95 2.34 17.71 4.15 NA 6.70
5 A2 37 2.68 2.06 6.01 31.76 29.22 NA 34.00
e g AD 3 2.70 2.37 6.14 31.82 28.60 NA 33.62
%) N2 #g 3] 2.47 2.15 5.98 32.08 27.88 NA 33.00
ND #g3| 241 1.88 6.02 30.80 26.74 NA 31.56
L% R ¢ Lipperi®4p (115/6/30) » & = I Z ALI2 o A £ > p 5110#37% 19p o
(r) BTT EREERAEZ JHF
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AD 31 £ 73t NA | NA | NA | NA | NA |0.4473|0.7668 | 0.6734 | 0.6777 | 0.6648
ND #f 3] £ =3+ NA | NA | NA | NA | NA |0.4473|0.7668 | 0.6734 | 0.6777 | 0.6648
AD #EA] 4 AR (#'& )35 % | NA | NA | NA | NA | NA [0.5691|0.9561 | 0.6640 | 0.5092 | 0.5429
ND #E 3] A % ("% )3 % | NA | NA | NA | NA | NA | 0.5691|0.9561 | 0.6638 | 0.5081 | 0.5417




BEALRE(#%)3 % | NA | NA | NA | NA | NA |0.4487|0.7692 | 0.6598 | 0.584 |0.6344
D#F A% (#¥&)3"% | NA | NA | NA | NA | NA |0.4487|0.7692 | 0.6598 | 0.5829 | 0.6332
AD #5725 (%% )35 % | NA | NA | NA | NA | NA | 0.6951 |1.1717|0.9499 | 0.9461 | 0.9225
ND #74) & 22% (#% )3 % | NA | NA | NA | NA | NA |0.6944 | 1.1709 | 0.9433 | 0.9356 | 0.9084

Hin/E£f7gHEro A&+ p 5110#37 19p -
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o L 24 2y
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, BEF LA B4 ) T
PR A R G fi?(zﬁ' H ik o
ik % ## £ SR ETIE
J.P. MORGAN SEC'S - o 117,126.74 0 117,126.74
FIXED INC. 0 0 0
MORGAN STANLEY & CO. 0 112,789.67 0 112,789.67
114 |LLC 0 0 0
& B  |CITIGROUP GLOBAL 0 81,878.68) 0 81,878.68 0 0 0
MARKETS INC
MERRILL LYNCH 0 75,737.48] 0 75,737.48 0 0 0
GOLDMAN SACHS AND 0 73,891.54) 0 73,891.54 0 0 0
CO (NY)
J.P. MORGAN SEC'S - 0 96,375.84| 0 96,375.84 0 0 0
FIXED INC.
iin ICAL?RGAN STANLEY & CO. 0 72,340.42) 0 72,340.42 0 0 0
(1.“; f}l) CITIGROUP GLOBAL 0 48,433.18] 0 48,433.18 0 0 0
e 3+ |MARKETS INC
_ %, PANE STREET FINANCIAL 0 40,328.81 0 40,328.81 0 0 0
LIMITED
JEFFERIES AND CO INC 0 37,698.02f 0O 37,698.02 0 0 0
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Norway ¥R
Macau i
Georgia ol 4R
Austria B3 A
Romania BRI
Mauritius H-2 T 27
Panama v £5
Belarus v R A7
Philippines e
Dominican Republic W OR B
Jersey, Channel Islands o g
Uruguay 5 4
Portugal Iy
Costa Rica B 2K K 4
El Salvador EAEAE
Qatar + 3%
Puerto Rico wEER
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Saudi Arabia NN L]
Bahrain = 4k

Czech Republic EL
Bulgaria ifbe 4] 37
Cyprus B BET
Congo, The Democratic Republic of the B B
Paraguay T3
Croatia O RN
Monaco BB
Jordan He
Poland ;83
Malaysia B ke d;
Barbados S
Bangladesh EaRleul

Sri Lanka e i
Bermuda B RE
Cayman Islands BE g
Marshall Islands BEEEE
Kuwait A
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ALTICE FRAM LUX 3/HOLD 1
SER 1444 6, 500000 %5 1 5-

MAR-2032
o
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6,159,683 - 4,06 5 0,67
7,503,402 7428671 .05 337 .95 i, 1)
7,593,402 13,588,356 .95 1.47
6,374,431 - 0.20 .
6,374,431 - . F 0,80 =
12,748,862 = 60 -
- 2,618,503 - 1,06 - (.28
2 2,618,503 T | ]
6,513,279 0.04 . 0.52 =
5.813.966 z 0,01 - 0,73 -
123x4s - — 154 -
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DANADS CORP SER 1444
(REG) 8.5% Ol MAR2028 $ 4155675 4,413,949 0.05 297 0.52 0.48
SEASPAN CORP SER REGS
(REG $) 5.5% 01 AUG2029 p 9,191,100 ’ 3.26 . 0.5
DANACS CORP SER REGS
6.875000 % 15-DCT-2032 6,484,341 : 0.04 . 0.8 .
P 10640016 13,605,058 1.33 1.47
EaF
GRUPO AEROMEXICO SAB
SER REGS 8.625000 %
1SNOV2031 §_ 3,864,030 3,900,196 0.02 308 048 _ 042
T # 3,864,030 1,900,196 0,48 0,42

#
Ol EUROFEAN GROUP BY

SER REGS (REG) (REG 5)

4.75% 15FEB2030 3 17821863 17,118,582 013 342 2.23 1.B3
VZ SECURED FINANCING BY

SER [44A (REG) 5%

I5JAM2032 560K, 138 5.813,552 (Lol 344 071 0.63
TEVA PHARMACEUTICALS
NE 3.15% (OCT2026 = 13,804,403 = 317 - 1.49

WZ SECURED FINANCING BV
SER REGS 7.5(d00 %5 15-
JAN-2033 6371321 - .03 - _ Dgp _ -
PO 19891222 36736539 — gL
E'Y |
TRONOX INC SER REGS
(REG) (REG 5) 4.625%
15MAR2OZY ] - - » 0.03 - -

(33 M) R R R R REHEE)
i TR W4BEE W BE FIEFHER
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SUMMER (BC) Bf‘m: SER
[444 5.5% 310CT2026

ENERGEAN PLC SER REGS
{REG)H(REG 8) 6.5%
I0APR2027

TULLOW OIL PLC 10.25%
1SMAY 2026

BRIGHTSTAR
LOT/BRIGHSTAR SER 1444
5.75 % 15-JAN-2033
.

£y ]

BEAZER HOMES USA (REG)
7.25% 150CT2029

BUILDERS FIRSTSOURCE
INC SER. 144A (REG) 4.25%
0 FER2032

COP HOLDCO LEBIP-Y CHIN
(REG) 5.5% 150UN2031

CARRIAGE PURCHASER [NC
SER 1444 (REG) 7.875%
150CT2029

COMMERCIAL METALS CO
(REG) 4.375% 15SMAR2032

DELEK LOG PARTFINANCE
SER 444 (REG) 7.125%
OLIUN2028

FORD MOTOR COMPANY
{REG) 6.1% 19AUG2032

FORD MOTOR CREDI (REG)
3.625% 17JUN2031

HILCORP EMERGY IHILCORP
SER 1444 6% 15APR2030

¥FRIAY
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. 0.09 F B
6,542,301 5 106 0,71
4,203,004 1.55 0,45

1405935 . 0.0l . 018 -
1,405,935 10,745,395 0 L6
- 4,722.029 - .04 - .51
- 4,491,249 . 001 . 1,49
15,417,268 15,514,078 0.04 0.04 193 168
4,438,322 7,052,011 0.05 0.08 0,56 0.7
13,620,083 13,235,158 015 015 171 1.43
10,789,263 11,148,930 0.09 0.09 135 120

2,755,385 2 - " 0,34 -
7,205,840 7,094,720 0.03 003 0.90 0.77
197,568 2,000,153 0.0 00l 025 022

(o S 0O 48 P B 6 90 & R EE)
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" HILCORP ENERGY VHILCORP

SFR 1444 6.25% 1SAPR20G2 % 1,926,721 1,963 830 . 0.1
HILTON GRAND VAC BOR

ESC SER 1444 5%

01 IUMNZ029 7,948 620 §,029,145 .03 0413
KB HOME (REG) 4%

15IUM2O31 . 3,624,052 < 0.03
KENMEDY-WILSON INC

(REG) 4.75% 01FEB2030 8,652,930 8413217 .05 005
WU HOMES INC (REG) 3.95%

| SFERZO30 - 6,641,930 2 008
MURPHY OIL USA TNC SER

1444 (REG) 3.75%

15FER2031 - 7.277.530 . .05
OMEMAIN FINANCE CORP

(REG) 3.5% | 5JAN2027 3,270,707 7,097, 164 0.0] 0,03
PRIME SECSRVC

BRW/FINANC SER 1444

{REG) 6.25% |5IANZ028 = 16,017,824 . 0,04
VISTRA OPERATIONS CO

LLC SER 1444 (REG)

4.375% 01MAY 2029 - 1,081,602 - -
ADAPTHEALTH LLC SER

REGS (REC) (REG 8) 5.125%

01 MAR030 5,067,323 4,906,148 .03 0.03
BEACON ROOFING SUPPLY

IN SER REGS (REG 8)

4.125%, 15MAY 2029 = 10,558,535 . 0.10
BRIMK'S COVTHE SER REGS

(REG) (REG 8) 4.625%

ISOCT2027 . 13 887,170 - (i
CLEAR CHANNEL OUTDOOR

HO SER REGS (REG 5)

7.75% | SAPR2E 5,225,057 4,910,974 0.02 00z
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0.7%

0.7

012

0.53

150

.53



I A W Se R R T
CF 535 B 72 18 240 WAT sl fr A FL 2 3))
FAEELAEFEEN A TS TR eLEE
(FHEEFLARFLTIAMSBRLTARES)

S L AE D)
RA——wfB——=f+=_H=+—8H

R 5WH T
SERTRGRRE
£ 8 - A i Ttk
i 114.12.31 1131231 1141231 1131231 1141231 1131231
CLEARWATER PAPER CORP
SER REGS (REG) (REG 5)
4,75% 15AUGH028 6485350 7,312,128 .09 0.09 0.87 0,79
CLEARWAY ENERGY OF LLC
SER REGS (REG) (REG 8)
3.75% 1SJTAN2032 - 12,884,018 = 0,13 i34
COEUR MINING TNC SER
REGS (REG)HREG 5) 5.125%
ISFER2029 . 11,186,996 . 012 1.21
FEMERGIZER HOLDINGS INC
SER REGS (REG) (REG S)
6.5% I DEC2027 - 4,278 081 = .04 - .46
EMTEGRIS INC SER BEGS
(REG 5)3.625% DIMAY2029 13,003, 720 12,808,775 nli 011 163 1.38
GAP INC/THE SER REGS (REG
5) 3.625% MOCT2029 1,342,887 1,327,183 0.l 0.0l 17 014
GAP INC/THE SER REGS (REG
5) 3.875% 10CT2031 7,344,027 7,143,517 0.0 00% 0.92 0.77
LEFWARD RENEWABL SER
REGS (REG) (REG §) 4.25%
G1IULI0ES 5,387,622 5,403,515 .03 005 067 0,54
MAV ACQUISITION CORP
SER REGS (REG) (REG 5)
#5401 AUG2O29 11,324,186 11,706,917 06 0.4 1.42 1.26
MIDAS OPCO HOLDINGS LLC
SER REGS (REG §) 5.625%
15AUG2029 8,389,227 8,520,660 003 003 1.05 0.92
MWEPFTUNE BIDCO US INC SER
REGS (REG 5)9.29%
I SAPR202% 4,575,800 4,420,657 nal .0l .57 .48
OUTFRONT MEDIA CAP
LLC/C SER REGS (REG)
(REG %) 4.625% 15MAR2030 - 13,645,791 - .09 - 1,47
SOTHEBY'S SER REGS (REG)
(REG §) 7.375% 1500 T2027 . £,595, 660 = 003 0.93
(5 ¥ B 48 R B 1 A B EE)
FFE: EAY W B8 R FHEIF WHER
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SPIRIT AEROSYSTEMS INC
SER REGS (REG 8) 2.375%
FONOVIY 5 . 2,66 988 ; 0.01 i 0.28
UNITED WHOLESALE MTGE
LL SER REGS (REG 5) 5.5%
15APR2029 - 11,012,245 - 0.05 - 119
TRONOX [NC SER REGS
(REG)HREG 5) 4.625%
15MAR202Y = 10,783,052 - .03 - 1.16
GGAM FIMANMCE LTD SER
1444 T7.75% I SMAY 2026 - T AR - ool 1l
TRINITY INDUSTRIES [MC
SER REGS (REG 8) 7.75%
15JUL2028 B 17107 B, 508,478 004 .04 1.02 08z
MPT OPER PARTHNERSP/FINL
{RECGH) 3.5% 1 SMARI031 - 4,697 828 - 0.02 051
CAMELOT RETURN MERGER
SU SER 1444 (REG) 8.75%
D1 ALUG20ZE 50409 652 6,452,912 003 0,03 063 .70
VENTURE GLOBAL LMNG INC
SER REGS (REG 8) B.375%
D1TUN2031 . 4,106,076 . 0.01 . .44
AMERITEX HOLDCO
INTERMED SER RELGS
(REG) (REG ) 10.25%
150CT2028% = 4,399.03 = A2 = 045
MIWD HLDCO IIWD FIN
SER 1444 5.5% 01FER2030 - 2,513,063 - 002 027
KEMN GARFF AUTOMOTIVE
LLC SER 1444 (REG)
4 875% 155EP2028 & 5,792,300 - 03 (.63
OLYMPUS WTR US HLDG
CORPF SER REGS (REG 5)
0. 75% 15MOV2023 . 10438622 - 002 - 1.13
CHEEE B 48 A B B0 R EE)
FFR:EAR fier? - B E FHEF HEE
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LIFEPOINT HEALTH INC SER
1444 (REG) 5.375% '
15JAM2029 g 4,624 KEL 4318, 104 (iK1 E] 0%

CWEMS & MINOR TNC SER
1444 (REG) 6.625%

01 APR2030 - 9,151,161 - 0.05

VISTRA OPERATIONS CO
LLC SER REGS (REG 5
6,955 1 50CT2033 - 8,930,719 = 004

TROM MOUNTAIN INC SER
REGS (REG 5) ™%

I15FEB2029 6,950,108 1,210,449 2 002

JB POINDEXTER & CO TNC
SER REGS (REG 8) B,75%

ISDECZ03] - 2,763,250 . 01

SCIENTIFIC GAMES
INTERMA SER 1444 (REG)

7.25% 15NOV2029 5,003,041 5,204, 984 0,03 .03

BRINEER INTERNATIONAL
IN SER REGS (REG %) 8.25%
15TUL2030 4,167 004 4,329,423 0,04 .04

LIGHT & WONDER INTER
SER REGS (REG) (REG S)

7.5% 01 5EP2031 987,372 1.013,E34 001 0.01

WINDSOR HOLDINGS 11 LLC
SER b44A 550 15JUM2030 1,827,801 3,969,953 .0l 0.1

GGAM FINANCE LTD SER
REGS (REG 5) #%

I5JUNZ02E 5333155 5,509,901 003 0,03

PENNYMAL FIN S¥CS INC
SER REGS (REG S) 7.875%

1 SDECHIEY - 1,031,737 % “

CCO HLIDNGS LLO/CAP CORP
SER REGS (REG 5) 7.375%

DIMAR203 1 - 21,103,932 . .06
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SEALED AIRSEALED ATR US
SER REGS (REG 5) 7.25%
ISFERZ031 $ 2,128 803 2,205,062 0.2 0,02 027 0.24
UNITI GROUFACSL CAPITAL
SER REGS (REG) (REG 5)
6.5% 15FEB2029 5,147,462 5,067,703 .02 0.2 064 .55
CLEVELAMD-CLIFFS INC SER
1444 7% | SMAR2032 967,590 W6,452 . 012 010
MITER BRAND / MIWD BORR
SER REGS (REG 5) 6.75%
DIAPR2032 3 1.E14,290 - 001 0.20
IS ACUTE CARE SOLUTIONS
SER REGS (REG 5) 9.75%
ISMAY2029 9,9y 607 10,530,679 003 004 1.25 1,14
GEMESIS ENERGY LIVFIN
7.875% 15MAY2032 - 5,784,681 03 - 0.62
DELEK LOG PART/FINANCE
SER REGS (REG) (REG 5)
8.625% 15MAR2020 2,961 002 3,053,486 0.1 0,01 037 .33
CELANESE U5 HOLDINGS
LLC (REG) 6.7% 15MOV2033 5750376 4,599,970 042 0.0 0.72 0.50
GENTING MY LLOGENNY
CAP SER REGS 7250000 %
010CT2029 6,461,506 B,756,643 003 0.3 .81 .73
WILDFIRE INTERMEDIATE
HO SER REGS 7500000 %
150CTH29 5,233,365 2,220,058 0.03 001 0,65 0,24
STARWOOD PROPERTY
TRUST SER 1444 7.25%
1 APR2029 1010278 k01 011
FORTRESS INTERMEDIATE
SER REGS (REG) (REG 8)
7.5% 01JUN2031 1,003,653 - - 0l
(R B 4 M B B AR B R 8E)
FFE: EAY deinre t HaM i EF ¥R
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LCM INVESTMENTS

HOLDINGS SER 1444 8.25%

AUGI3 § 47371 8,501,165 0.02 .03
ONESKY FLIGHT LLC SER

[444 £ 875000 %

[SDEC2H 842,234 822,936
KOSMOS ENERGY LTI SER

REGS (REG §) 7.75%

DIMAY2027 . 6,360,245 - 0,06
MACY'S RETAIL HLDGS LLC

SER 144 {REG) 6.125%

ISMARZ03Z 9,189,328 6,624,807 0.07 0.0%
VELOCITY VEHICLE GROUP

SER REGS (REG ) 8%

DLUN2029 7,659 840 1,023,509 0.05 001
SOTERA HEALTH HLDMGS

LLC SER REGS (REG §)

7.375% 01IUN202 1 4,800,744 4816910 0z 0.02
NOBLE FIMANCE IT LLC SER

REGS 8.00000 %

1SAPRI0IN - 2,815,156 . .01
PRIME HEALTHCARE

SERVICE SER REGS (REG

$)9.375% 01SEP2029 8,615,486 8,306,337 002 0.02
ALLIED UNIVERSAL H

7.875000% 15FER2031 3,080,564 4,027,335 0.1 0.1
NATIONSTAR MTG HLD INC

SER REGS (REG 5) 6.5%

D1AUG29 . 4,003,109 - 0.02
HILCORP ENERGY FHILCORP

SER REGS (REG §) 7.25%

15FER2035 2,842,712 2,932,831 001 001
CHOBANI HO 11 LLC SER

REGS (REG 5] 8.75%

010CT2029 1,471,656 1,367,577 01 i1
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FREEDOM MORTGAGE HOLD
9.25% M FER2029 5 164,923 16%,175 - - .02 002
ARCHROCK PARTNERS
LIFIN SER REGS (REG 5)
6.625% OISEP2032 . 2,200,282 - .ol - 0.25
WILLIAMS SCOTSMAN [NC
SER REGS (REG 5) 6.623%
15IUMN2020 - 1,659 488 - LLAL] 018
TMS INTERNATIONAL CORP
SER 1444 6.25% 1 5APR2029 . 9.481,TeE o 0.0 102
MERCER INTL INC SER. W1
(REG) 5.125% D1 FEB202Z9 = 13,282,576 - 0,05 1.43
LINITI GROUP/CSL CAPITAL
SER REGS (REG 5) 10.5%
15FEBZN28 - 1,923,652 - . 021
MOGM RESORTS INTL 6,5%
15AFR2032 3,726,128 3,762,575 .02 0.2 047 041
EQUIFMENTSHARE.COM INC
SER REGS (REG 5) 8.625%
1SMAY 2032 = 1,887,140 = 001 o 020
MATIY HOLDINGS INC SER
1444 8% D1OCTI029 4,038,168 2.372,934 0.03 oz 0.51 .26
DELUXE CORP SER 1444
£, 125000 % 1 5SEF2029 = 1497361 - ol - 016
METHANEX LS OPERATIONS
SER REGS 6,250000 %
ISMARID3Z 2,433,937 2,413,067 0.1 0.1 0.30 0.26
AMENTUM ESCROW CORP
SER REGS (REG 8) 7.25%
NIALG2032 - 1,323,238 0.14
CHAMPIONS FIMANCING [NC
SER REGS (REG 8) 8.75%
15FER2(29 3,257,625 1,760,31% 0.0z 0.01 0.41 019
(3 B4 P 0 4 )
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ALPHA GENERATION LLC

SER REGS (REG 5) 6.75%

150CT2032 b3 1,302,829 1,297 498 -
GRAY TELEVISION INC SER

1444 (REG) 10.5%

15FUL202% 14,155 GHG, 063
COMCENTRA ESCROW

ISSUER SER REGS (REG 5)

6.875% 1 5IUL2032 - 1,676,715 . 0.1
SUMMIT MIDSTREAM

HOLDING SER REGS (REG

) £.625% 310CT2029 3,097 486 3,230,417 042 0.2
ACURIS FIN US/ACURIS FIN

SER 144A 9% 01 ALMG2029 - 6,962,437 2 004
EQUIPMENTSHARE COM INC

SER REGS (REG) (REG 5)

8% 13MAR2033 - 3,329,033 - (2
CLEVELAND-CLIFFS [NC SER

REGS (REG 8) 7%

L5MARZ0G2 7,418,189 7,409,466 (.03 03
FREEDOM MORTGAGE HOLD

SER REGS (REG 8) 9.125%

15MAY 2021 168,937 169,342 -
CHAMP ACQUISITION CORP

SER 1444 (REG) 8375000 %

(DEC203] - 2,185,771 - i
PLAMET FINAMCIAL GROUP

SER 1444 10500000 %

15DEC20Z9 . 34,993 - 001
WINDSTREAM

SERVICESESCR SER DEC

£,230000 % 010CT2031 - 3,387,500 . .01
PROVIDENT FING/PFG FIN

SER REGE (REG 8) 9.75%

| SSEP2029 &, L4, 500 6,225,028 0.4 (.05
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FOCUS FINANCIAL
PARTNERS SER REGS (REG
5)6,75% [55EP2031 % - 2,936,288 - (L] = 0.32
SEALED AIR CORP SER REGS
(REG 5) 6.5% 15IUL2032 2,282,660 2,312,709 0.02 002 0.29 0.25
GRAY TELEVISION INC SER
REGS (REG) (REG S) 10.5%
15IUL2029 2,742,464 2,058, 158 0.01 .l 034 .32
LIGHTNING POWER LLC SER
REGS (REG 5) 7.25%
|SALGIO3E 1,672,860 1,689,079 . 021 018
CHAMPIONS FINANCING INC
SER 144A 8.75% 15FER2029 4,126,325 4256771 002 .02 .52 0.46
WESCO DISTRIBUTION INC
SER REGS (REG) (REG S)
6.625% 1SMAR2032 . 4,160,362 - 001 045
USA COM PART/USA COM
FIN SER REGS (REG 5)
7.125% 15SMAR2029 6,387,375 3,337,152 .02 il 1080 0.36
BLOCK INC SER REGS (REG
50 6.5% 15MAY 2032 - 5,303,352 - 001 - 0,57
STANDARD INDUSTR INC/NJ
6.5% 15AUG2032 . 2,302,446 y 0l . 0.25
GOAT HOLDCO LLC 6.75 %
NIFEBR2032 7822280 1,949,305 0.03 0o 0,95 0.21
AVIS BUDGET CAR/FINANCE
SER REGS 8250000 %
1STAN2030) : 3,045,534 : 0.0 . 0.33
FREEDOM MORTGAGE HOLD
SER REGS (REG §) 9.25%
DFER2029 164,923 169,175 . 2 .12 002
KRAKEN OIL & GAS
PARTNER SER REGS (REG
) 7.625% 15ALIGH029 - 2. 844 B84 - 0.2 031
(ol 8 I 46 B B 5 Lk R BE)
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CSC HOLDINGS LLC SER
1444 4.5% 15NOVIO1] 5 7190409 §.939,343 0.0 003 090 0.97
HUDSON AUTOMOTIVE
GROUP SER REGS (REG )
% 1SMAY2032 - 1,702,930 - Q.01 018

CLEVELAND-CLIFFS INC SER

REGS (REG 8) 7.375%

IMAY2033 1,967,882 1,935,653 0.01 {01 0.25
LEVEL 3 FINANCING [NC SER

1444 (REG) 10.5%

15MAY 2030 . 4,607,561 - 0.01
HILTON GRAND VAC BOR

ESC SER REGS (REG 5)

6,625% | BJANIOE2 1,290,846 1,316,249 - - 016
FIESTA PURCHASER INC SER

1444 9.625000 % 155EP2032 5,570,885 2 581,625 0.04 0.2 070
CHOICE HOTELS INTL INC

(REGH) 5.85% 01AUG2034 - 956,776 2 0.1 .
SUMMER {BC) BIDC SER

1444 5.5% I10CT2026 . 12,496, 452 - 0.4 -
WYNDHAM HOTELS &

RESORTS SER 1444 (REG)

4,375% 1 SALG2028 4,103,063 - 003 . 0.51
HERC HOLDINGS NC SER

[444 6 % 15-MAR-2034 637,460 : = : 0.08
MILLROSE PROPERTIES INC

SER 144A 6375000 %

DIALG2O30) 2,413,296 - LX) - 0.30
SUMMIT MIDSTREAM

HOLDIMG SER JAM

E.623000 % 310CT2029 2,608,410 - 003 - 0.33

LOMG RIDGE ENERGY LLC
SER REGS 8750004 %5

I15FEB2032 2.D0E, 502 = 0.101 - 0.25
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LFS TOPCO LLC SER REGS

B. 750000 %% 1 53JULI00 5 74615127 - .06 0.95 -
ALLIED UNIVERSAL

HOLDCO SER 144A 7 875%

1SFER2051 4,080,075 0.1 - 051 -
STARWOOD PROPERTY

TRUST SER REGS 5.7 5{(:H)

% 15-JAN-2031 2,350,101 - 0.1 = 0.3n -
MRG EMERGY TNC 6. (00000 %4

151ANZKG 5,580,892 0.4v1 - 0.70 -
VENTURE GLOBAL PLAQUE

SER REGS 6.125 % 15-DEC-

2030 2,401,911 - - = (.30 -
ONMEMAIN FINANCE CORP

6,75 % 15-5EP-2033 1,914,368 - 0.1 - (.24
ONEMAIN FINANCE CORP

6.125000 % 158AY 2030 320,791 = - - 0.04 -
NOWVELIS CORFP SER. REGS

6375000 % 15AUG2033 3,669, TDE - 0.0z 0,46
VOYAGER PARENT LLC SER

L4 0250000 % 01 JUL2032 734,506 - - .09 -
AVIS BUDGET CARFINANCE

SER 144A 8375000 %

15JUNZ032 3,244,851 - 0.02 0,41 -
PROVIDENT FDG/PFG FIN

SER 1444 9.75% 15SEP2020 249,824 002 - 031 =
MOHEGAN TRIBAL /! MS [N

SER 1444 11.875(4M) o

15APR2031 4,085,999 0.02 = (.62 =
HERC HOLDIMNGS INC SER

REGS 725000 %

15IUN2053 1,333,995 - - 017
TALEN ENERGY SUPPLY LLC

SER REGS 6250000 % 01-

FEB-2034 1,600,947 - - E .20
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1%
LW HOLDINGS LLC
6250000 % 15MARZ0H 5 1412990 . - . 0.18 ]
MILLROSE PROPERTIES NG
SER REGS 6250000 % 15-

SEP-2032 1,747,223 . 0.01 - 012
VENTURE GLOBAL PLAQUE

SER REGS 7.500000 %%

OIMAY2033 2,030,866 - - - 0.26

WINDSTREAM ESCROW LLC

SER REGS (REG $) 8.25%

01OCT2031 T.993,412 - 003 - 1.00 2
MACY'S RETAIL HLDGS LLC

SER 1484 7.375000 %

DIALGIOES B33, 198 - 0.l - [ ] =
YENTURE GLOBAL PLAQUE

SER RECGE §.300000 %%

IETAMI0ZS 1,932 464 - - . 0.24 -
EMERFLEX INC SER REGS
6875 % 15-JAN-2031 1.768,721 - .01 - 0.22

COMMERCIAL METALS CO

SER REGS 6000000 % 15-

DEC-2035 2,741,604 g .01 : 0,34 2
STOMEBRIAR ABF LLC SER

REGS 8. 1250{0 % 15-DEC-

2030 3,237,857 . 0.01 - .41
UNITI GROUP/CSL CAPITAL
SER REGS 8625000 %
15IUN2032 2,326,138 - 0.01 - 0.29
ADT SEC CORP SER REGS
5.875000 % 15-0CT-2033 2370315 - 0.01 - 0.36 .
LONG RIDGE ENERGY LLC
SER 144A 8750000 %
ISFEB2032 2,008,502 - 0.01 - 0.25 -
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$FR: LAY LLELE B =) 3 FIHEF  HER

302



ErEEEAET AR R
(F & &5 K 200 38 A 40 WA SRR IR 2 9))
PHFEFLAAGLTERHFER LTS EEE
(RSB ZLAAATIAMFERRTAEES)
4% 9 89 dm 2 (4
RE—-——w#fR——=f+-A=+—8
i #s%n

15 R R R
& m T4t REREE T
114.12.31 1131231 1140231 1131231 1141231 113,012,310

HILTOM L%MESTIIL"
OPERATIM SER REGE 5.5 %
31-MAR-2034 § 1,268,237 - 7 - 0,16

ION PLAT FIN US/SARL SER
1444 %, (R %5 011 -ALIG-

2029 6,905,968 - .04 - 0.8 -

TALEM EMERGY SUPPLY LLC
SER REGS 6500000 % 01-

FEB-2036 1,626,748 . - = 020 -

ALBERTSONS C0S [NC SER
REGE 5.500000 % 31-MAR-

2031 1,272,710 - 0.1 - hi6 =
MRG ENERGY INC 5.750000 %,

13IANIO34 4,761,519 . (Lol - G0 -
ATARWOOD PROPERT

5250000 % 1 50OCTI02E 1,586,001 - 001 . 0.20 -

PENMNYMAC FIN SVCS INC

SER REGS 6, 750000 %

I5FERZNO34 1,953,023 - 001 * 024
TTM TECHMNOLOGIES IMC

SER 1444 (REG) 4%

DIMAR22S 1,566,876 = 001 % 0.2
DAVITA INC SER REGS

6. TS0000 % 1 5IULI033 7,707,298 . 0,02 = .96 -
HERC HOLDIMGS INC SER

REGS 7000000 %

ISIUN2030 BT, - % = [UAT1] -

COMMERCIAL METALS CO

SER REGS 5750000 % 15-

MNOY-2033 2,735,941 = 0.1 . 0.34 #
AMEOR TECHNOLOGY INC

SER 1444 5873000 % 0]-

DCT-2033 804,578 - 001 - 010 =
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ONITY ELECTRONICS INC

SER REGS 5. 754K} %5

1 5ALUCZ032 5 1,288,790 0,14 -
PETSMART INC/PETSMART

FI 7.3000xD %5 | 3SEP2032 B0z, 141 . 0.01 - 1.0K) =
ONITY ELECTRONICS INC

SER REGS 6.250000 %

1 5ALGZ033 1,306,628 - 0. - i 16
MOHEGAN TRIBAL / MS DIG

SER REGS 8.230000 %

1 5A PRI 3,284,653 - 0,01 - 041
YOYAGER PARENT LLC 5ER

REGS 9.250000 %

DAL 2032 B RaR, 5330 - 0.01 - 111
VEMTURE GLOBAL PLAQUE

SER REGS 6,750000 %

15JANZ036 1,900, 206 - = - .24 -
CLEAR CHANMEL OUTDOOR

HO SER REGS 7500000 %

15MAR2033 1,667 830 - (] ] - 0.21 -
LEVEL 3 FINANCING INC SER

REGS 6. 875080 %

I0MINZ053 4,929 h46 - ol E 062 -
ALBERTSONS COS INC SER

REGS 5, 75({MM) ¥ 3 |-MAR-

2034 3,316,292 - (1N} 0.41 -
ALPHA GENERATION LLC

SER REGS 6250000 % 15-

JAN-2034 4,764 830 - 002 064
STANDARD BUILDIMNG

SOLUTI SER REGS 5875 %

1 5-MAR-2054 2682027 - 0.01 - 34 -
COREWEAVE INC SER REGS

S.0004EM %5 (1FEB2031 4608, 2TT - 0,01 & .58 -

(3 5 ) 7 et St S TR 6E)
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GRAY MEDIA INC SER REGE

7250000 % 15AUG2033

AECOM SER REGS 6000000 %

DIAUG2033
NCR CORP SER 1444 (REG)
0% 010CT22E

TALEN ENERGY SUPPLY LLC

SER 1444 6.500000 % (-
FEB-2036

TALEN ENERGY SUPPLY LLC

SER 1444 6250000 % 01-
FEB=2034

OLYMPUS WTR US HLDG
CORP SER REGS 7.250000
% 15-FEB-2033

ROCEET COS INC SER 1444
6. 500000 %5 01 -ALG-2029

HERC HOLIMMGS [NC SER
1444 5.75 % 15-MAR-2031

WILDFIRE INTEREMEDIATE
HOSER 144A 7 500K %5
1S0CT2029

NEPTUNE BIDCO LS INC SER
REGE 13753000 % 15-MAY-

2031

ROCKET CO5 INC SER 1444
T 125000 % 01 -FEB-2032

ZF NA CAPITAL 7.5 %
Z4MARZO3]

ONEMAIN FINAMCE CORP
B SO0 5 15-MAR-2033
P

i 8 - L

49 7 oA dm e (4K )
RE——w§R——=5+=A=+-18
Fi:-He¥n
4 ST AT
& @ - B e {58 WE Tt
114.12.31 1131231 140231 118123 141231 1131231
£ 2,250,875 . 0.0 - .28
7,095,304 a 0,42 = 0.580 .
4,002 652 . 0.02 - .51
1,301,398 - - - 014
1,283,154 - - s 016
8,541,933 oz . 1.7 -
4,061,389 0.0z 0.51 =
638,244 - 008 -
2552871 . 0.1 - 032
2,257,924 - 0.4 = 028
4,302,101 - 0.01 - 0,54
4,774,053 - QL0 - .61 -
1,915,294 - L0l 024 =
__SST180.911 _ 665918883 697 7184
713,847,017 _ 853,401,754 9183 92 .20
(M SE B 46 B R B R R R EE)
e ek i EFHER
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FREEDOM MORTGAGE CORP
SER 14dn (REG) 6.625%
1 SJAN202T i &,9K2 891 9,342 504 0.05 .05 112 1.0
KEY BANK NA 4.9%
RALIG2032 - 7,774,126 0.03 0,84
FREEDOM MORTGAGE CORP
SER 1444 12.25%
01OCT2030 60T ERT 726,212 _ 009 DOE
o 1t 9,680, 7T% 17,843 332 1.2 1,93
e ey — 7 (B (BB 9680,TT8 17,843,332 121 1.93
1 W Td3A2E.605 871,245,086 O30 94,13
BT 8 51,493,639 45,030,552 . 4,56
Hetli8 F A (o bic D 4,088,463 9,344,582 S Q—F ]
BRE S §_ 799,110,799 _ 925,620,220 104100 100.00
EIfFEEAESREERTMH -
(3 9% M 48 R B B 4R & R BE)
$¥E:EhY s A E THEF HER
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5 925 116 B57.417.351 o3
53,795,351 7 55,734,781 [
34,499 1288
53,829.850 7 55,742,069 3]
14,297,759 2 15,052,093 2
2,186,721 - 2302076 -
74,512 - 71,651 -
150,000 150,000 =
16,708,992 2 17,575,820 2
37020858 3 38,166,249 4
163,660,891 20 395 375,826 43
(2601406447  (33) (365.281,756) (39)
(5.381.088) (1) (2T.055668)  (3)
15,9493 837 2 24,159,687 3
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